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In a separable Hilbert space, we consider a sweeping process with perturbation. The values of the
moving set are prox-regular sets dependent on time and state. The variation of the moving set is
controlled in the state in a Lipschitz way and in time by a positive Radon measure. The pertur-
bation is the sum of two multivalued mappings with different semicontinuity properties in state
variable. The first perturbation with closed, possibly, nonconvex values is lower semicontinuous.
The second perturbation with closed convex values has weakly sequentially closed graph. We prove
the existence of a right continuous solution of bounded variation. Various a priori estimates for
the solution are given. The proof is based on a new method that does not use any version of the
catching-up algorithm. We use classical approaches based on a priori estimates, the compactness
of sets in the space of right continuous regular functions of bounded variation, and a fixed point
theorem for multivalued mappings. Our theorem is new and it comprises known results for this
class of solutions of sweeping processes.
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1. Introduction

Let H be a separable Hilbert space with the norm || - ||, the inner product (-, -), the
null element © and the unit closed ball B centered at ©.
Let us introduce the following notation: 7" = [0,a],a > 0 is an interval of the

real half-line R = [0,4+00) with the Lebesgue measure A and with o-algebra X
of Lebesgue measurable sets from 7', w-H is the space H endowed with the weak
topology, C' : T'x H = H is a multivalued mapping with r-prox regular values [25]
and the range R(C)

R(C)={uC(t,x); teT, v € H}. (1.1)

Let R(C) be the closure of the range, B(R(C)) be the o-algebra of Borel sets

from R(C) and ¥ ® B(R(C)) be the o-algebra on T' x R(C) generated by sets

AxAANeX AeB(R(C)
Let d(x, A) be the distance from a point x to a set A C H, and
[A]l = sup{||z[|; = € A}.
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If A C H is a closed convex set, then there exists a unique element A° € A of
minimal norm, i.e.
1A% = d(®, A).
In what follows, we always assume that the following Hypothesis H(C') is valid:
(1) C:T x H= H is a multivalued mapping with r-prox regular values [25];

(2) there exists a constant L € ]0,1[ and a positive Radon measure y on T such

that
i%p}ﬂ({s}) <(1-1L)- g (1.2)
|d(z, C(t,z)) — d(z,C(s,y))| < pu(]s, 1)) + Llz —y|| ae., (1.3)

where s <t, s,t €T, x,y € H. Consider the measurable sweeping process

—dx € Noaw)(x(t) + Ut z(t)) + V(¢ z(t),
2(0) =z € C(0, o), (1.4)

where Mg, (2) is the proximal normal cone (see [1]) of the set C(t,y) at a point

z e C(t,y), U,V : T x R(C) = H are multivalued mappings.

Definition 1.1. By a solution of the inclusion (1.4) we mean a pair (z(f)(-), f(+))
such that:

(1)  z(f)(-) is a right continuous function of bounded variation from 7" to H,

2(f)(0) =z, x(f)(t) € O, x(f)(), teT,
FC)=fol)+ fv()s ful), fv() € LNT, H); (1.5)

(2)  there exists a positive Radon measure v on T absolutely continuously equiva-
lent to the measure 1+ A such that the differential measure (Stieltjes measure)
dx(f) generated by the function x(f)(+) is absolutely continuous with respect

to the measure v and the density dfl—(uf)(-) of the measure dx(f) with respect

to the measure v and the function fy (-), fu () satisfy the inclusion

L) € LUT, H),
~E) (1)~ F(OR (1) € Nogam(@(DN@) v ae,  (16)
fut) e U(t,z(f)(t)) a.e., (1.7)
fvt) e Vit,z(f)(t)) ae. (1.8)

Two positive Radon measures are absolutely continuously equivalent, if each of them
is absolutely continuous with respect to the other. In the definition of a solution
of the measurable sweeping process we follow [12]. Note that the definition of a
solution does not depend of the measure v in the sense that a function is a solution
of inclusion (1.4), if and only if, the inclusion (1.6) takes place for any Radon measure
v which is absolutely continuously equivalent to the measure p + .

We make the following assumptions.
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Hypothesis H(U):

(1) the multivalued mapping U : T x R(C) = H with closed, not necessarily, convex
values is weakly ¥ @ B(R(C')) measurable;

(2) the mapping x — U(t,x) is lower semicontinuous for almost every t € T';
(3) there exists Iy () € LY (T, RY), ly(t) > 0,t € T such that
d©O,U(t,x)) <lyt)(1+ |z]), teT. (1.9)
Hypothesis H(V):
(1) the values of multivalued mapping V : T x R(C) = H are closed convex sets
and the mapping x — V (t,x) has weakly sequentially closed graph;
(2) the mapping t — VO(t,x) is measurable;
(3) for some ly(-) € L'(T, R") we have

d©,V(t,z)) <ly(t)(1+[z]) ae. (1.10)
Consider the differential equation
pt) = 2211+ p(t)), (1.11)
p(0) = [lwoll + —=— (10, al), (1.12)
where [(t) =lu(t) + Iy (1), (1.13)

that, as it is known, has the unique solution

plt) = pO)expr () + 27 [ U)e(a(t) = 2()ds,t € T,

t

where ~(t) = % [(s)ds.

0

Hypothesis H(Cg): For any t €T and any bounded set DC H, ||D|| < p(t), theset

C(t,D)ND is relatively compact. (1.14)

Main result

Theorem 1.2. Let the Hypotheses H(C), H(Cs), H(U), H(V) hold. Then, the
sweeping process (1.4) has a solution (xz(f)(-), f(+)) satisfying the inequalities

le(H®N < p(t), teT, (1.15)

1201 < 2 B0 + o) v oae,  (116)

lo()() = (£t =)l < 2—pu({t}), t€]0,a), (1.17)
| fo®I < ()1 + p(®) a.c., (1.18)

[fv @I <l (®)(1+p(t)) a-e. (1.19)
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Corollary 1.3. Assume that the Hypotheses H(U), H(V') hold for a multivalued
mapping C : T x H = H with r-prox reqular values, that Hypothesis H(Cys) is valid,

and |d(z, C(t, 2)) — d(z,C(s,9)| < [B(t) = B(s)[ + Lllz = yll, (1.20)

s<t,x,y,z€ H, L€|0,1], where §:T — R is an absolutely continuous function.

Then, there exists a pair (x(f)(-), f(-)) such that x(f) : T — H, x(f)(0) = ¢ is an
absolutely continuous function,

o(f)(t) € Ot x(f)(t), t € T, f() € LNT, H), f(-) = fo(") + fr(),
the inclusions (1.7), (1.8) hold,

~ DU € Nty aion(@(N(B) + £(1) ae. (1.21)
and the inequalities (1.15), (1.18), (1.19) are valid. In addition,
120 < L 150)] + p(t) ae. (1.22)

In Corollary 1.3, p(t) is the solution of equation (1.11) with p(0) = ||zo|| + [|8]|11,
where ||3|[z1 is the norm of 3(-) in the space L'(T, R).

The existence of absolutely continuous solutions of sweeping processes with state-
dependent r-prox regular sets were considered in the works [2], [7], [24]. The results
of these works follow from Corollary 1.3, because in these works the values of per-
turbations are convex sets, and they have properties which are particular cases of
our properties.

Theorem 1.2 implies Corollary 5.4 [23] in which one assumes that the multivalued
perturbation G : T x H = H is an analogue of our perturbation V : T x R(C).
This mapping enjoys the same Hypotheses H(V), (2), (3), and instead of Hypothesis
H(V) (1) it is supposed that the mapping x — G(¢, x) is scalarly upper semicontin-

uous.

Note that from the scalar upper semicontinuity of the mapping = +— G (¢, z) follows
the weak sequential closedness of its graph. Hence, the mapping V' : T x R(C) = H
is more general than the mapping G : T'x H = H in [23].

The main difference between the present work and those cited above is that we
consider a new approach for studying state-dependent prox-regular sweeping process.
In all the cited works, various versions of the catching-up algorithm originated from
[22] are used. Our approach is based on the use of a priori estimates and the Ky
Fan theorem [13] on fixed points of multivalued mappings.

At the end of introduction, we mention the works [3], [15], [18] in which approaches
other than those mentioned above were used to study state-dependent prox-regular
sweeping processes. In [3, 15] theorems of the existence of absolutely continuous
solutions of state-dependent prox-regular sweeping processes were proved in a finite-
dimensional space. The perturbations in these works possess the so-called mixed
semicontinuity property and their values can be nonconvex sets. The approach
is based on an important result of the coincidence between the solution sets of
constrained and unconstrained first order differential inclusions and Kakutani fixed
point theorem for multimappings.
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The existence of absolutely continuous and right-continuous solutions of bounded
variation was proved in [18] for the sweeping process without perturbation in a
Hilbert space. In this work, the family {C(¢,x); (t,z) € T x H} is equi-uniformly
subsmooth and the Moreau-Yosida regularization technique is used in the proof.

2. Main notation and definitions

Let X be a Banach space with the norm | - ||, the null element © and the unit open
B and closed B balls centered at ©. By d(y, A) we denote the distance from a point
ye X toaset AC X and

[A} = sup {l[yl; y € A}.

For aset A C X the symbols co A and ¢6 A denote the convex and closed convex hulls
of the set A, respectively. By w-X we denote the space X endowed with the weak
topology and w-A denotes the set A C X endowed with the topology induced by
that of the space w-X. The Hausdorff distance between closed sets A; C X, i =1,2
is denoted by haus(Aj, As),

haus(A;, A2) = max{sup d(x, A;), sup d(y, As) }.

TEA2 yEA,
It is known that
haus(Aj, A2) = sup |d(z, A1) — d(z, Ag)|. (2.1)
zeX

Let Y be a metric space. A multivalued mapping F' : Y = X is a mapping whose
values are nonempty sets from X. Denote by

FHU)={yeY;Fly)ynU #¢}, UCX.

A multivalued mapping F' : T = X is called measurable (weakly measurable), if
F~YU) € X for any closed (open) set U C X [16].

If F:Y = X, then in the definition of measurability (weak measurability) we take
the o-algebra B(Y') of Borel sets from Y. Similarly, if F': T'x Y = X, then the
definitions of measurability are understood with respect to the o-algebra ¥ @ B(Y)
on T x Y generated by sets of the form A x A, A € ¥, A e B(Y).

The following properties can be found in [16]. If X is separable, then the ¥ ® B(Y)
measurability of a multivalued mapping F': T' x Y = X with closed values implies
its weak 3 ® B(Y) measurability.

If F:T = X is a mapping with closed values, then the measurability and weak
measurability are equivalent.

A multivalued mapping F' : Y = X is lower semicontinuous at a point yg € Y, if
for any open set U C X, F(yo) NU # @ there exists a neighborhood V' (yq) of the
point yo such that F(y) NU # @ for any y € V(yo).

It follows directly from the definition that a multivalued mapping F' : ¥ = X is
lower semicontinuous at a point yo € Y, if and only if, for any =y € F(yo) and any
sequence y, € Y, n > 1, convergent to yo, there exists a sequence z,, € F(y,), n > 1,
converging to xg.
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A multivalued mapping F' : Y == X is weakly upper semicontinuous at a point
yo € Y, if for any open set U C w-X, F(yo) C U there exists a neighborhood V(o)
of the point yo such that F(y) C U for any y € V (yp).

Denote by gr F' the graph of a multivalued mapping F': Y = X
grim={(y,2) €Y x X; z € F(y)}

In the rest of the paper, F': Y = w-X is a multivalued mapping with convex closed
values. It is well known that closed convex sets from X and w-X coincide.

A multivalued mapping F : Y = w-X has a weakly sequentially closed graph at a
point yo € Y, if for any sequence (y,,z,) € grF, n > 1 converging in the space
Y X w-X to the point (yo, zo) the inclusion xy € F(yo) holds.

In the sequel, for convenience, we speak about the weak sequential closedness of a
mapping F' at a point y, instead of the weak sequential closedness of the graph of
the mapping at the point .

A multivalued mapping F' : Y == w-X is called weakly locally compact at a point

yo € Y, if there exists a neighborhood V' (y) of the point yy such that the set
F(V(yo)) = {UF(y);y € V(yo)} is relatively compact in the space w-X.

If all the properties of a mapping F' mentioned above are valid at every point yg € Y,
then we speak about the lower semicontinuity, weak upper semicontinuity, weak
sequential closedness and weak local compactness of the mapping F' on Y.

If A C X, then by w-cl A we denote the closure of the set A in the space w-X.
Similarly, if a sequence z,, € X, n > 1 converges to = in the space w-X, then we
write x = w-lim,,_,o .

Take a sequence x,, € X, n > 1. Considering the elements x,,, n>1 as singletons {z, },
n>1, we can introduce the weak upper limit of the sequence of sets {z,}, n > 1.

Definition 2.1. The weak upper limit of the sequence x,, n > 1 is the set

w- Ls{z,}={r e X; v =w- lim x,,, ny <ng...<ng...}.
n—o00 k—o0

If a sequence z, € X, n > 1 is relatively weakly compact, then from the Eberlein-
Smulian theorem it follows that the set w- Ls {z,} is not empty and

w- ng%o{xn} = nrjlw— cl (ka) (2.2)

A function z : T — X is called regular [10], if at the points t € (0,a) it has the left
x(t — 0) and right limits x(¢ 4+ 0), at the point t = 0 the right limit x(0+), and at
the point ¢ = a the left limit z(a — 0).

The space of all regular functions z : T — X is denoted by II(T, X), and by
I, (T, H) we denote the subset of the space II(T, H) consisting of right continuous
functions. The space II(T, X) is endowed with the topology of uniform convergence
on T, and I1 (T, X) with the topology induced from II(7, X). A functionz : T — H
from the space II, (7T, X) is called step right continuous, if there exists a partition
O=cp<c¢ <..<¢ <..<c, =aof the interval T such that the function z is
constant on every interval [¢; 1 ¢;[,1 <i < n.
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Denote by BV, (T, X) the space of all right continuous functions z : 7" — H of
bounded variation, and by S, (7', X) the space of all right continuous step functions.

Let U C I, (T, X). The set U is called right equicontinuous at a point s € [0, al, if
for any € > 0 there exists 6 > 0 such that ||z(s) — z(¢)|| < ¢ for all z(-) € U and
te s, s+

A set U C I1. (T, H) is called left equicontinuous at a point s €]0, a, if for any £ > 0
there exists § > 0 such that ||z(s — 0) — z(t)|| < e for all z(-) € U and t €]s — 0, s].

Definition 2.2. A set U C I1, (T, X) is called unilaterally equicontinuous on T,
if it is simultaneously right and left equicontinuous at every point s €]0,al, right
equicontinuous at the point 0 and left equicontinuous at the point a.

The variation of a function x(-) € BV, (T, H) is denoted by var z(-).

A set U C BV (T, H) is called uniformly bounded in variation, if there exists a
constant M > 0 such that

varz(-) < M V() € U.
Let H be a Hilbert space and S C H be a nonempty subset and
Projs(z) = {y € 5 d(,5) = [z — y||}.
If Projg(z) = {7} for some § € S, then in this case Projg(z) = 7.

The proximal normal cone to a closed set S C H at a point x € S is defined as
follows [26]:
[26] NP(S;z) ={ve H;Ir >0,z € Projg(x + rv)}.

It is a convex cone containing the point ©. It is supposed that NP (S;z) = @, if
x € H\S.

Definition 2.3. [25] A nonempty closed set S C H is called r-proz regular, if for
any € S and for allv € NP (S;z)NB and all t €]0, r[ the inclusion 2 € Projg(z+tv)
holds.

From Theorem 2.2 in [1] it follows that if S is r-prox regular, then N¥'(S;x), x € S
is a closed convex cone.

In what follows, similarly to [1] the cone N¥(S;x) is denoted by Ng(z).

3. Radon measures
In this section, we introduce some notions from the measure theory.

Let B be the g-algebra of all Borel sets from 7" = [0, a]. Scalar and vector measures
on B are called Borel or Stieltjes measures [11]. Since every positive scalar Stieltjes
measure is regular [11], it is called a Radon measure [20]. In what follows, a Radon
measure is a scalar positive measure defined on the o-algebra B. For convenience,
we say that the measure is defined on 7. We denote by A the Lebesgue measure on 7.

For a Radon measure v on T, we denote by LL(T, H) the space of equivalence classes
with respect to v of mappings from 7" to H which are v Bochner integrable. Note
that a function z : T — H is an element of the space LL(T, H), if it is v Bochner
measurable on T and [ || f(7)||dv(T) < oo (see, e.g., [9, Ch.2, Definition 1]).
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For more details on the Bochner integral and the space L.(T, H) we refer to [11, 9]
and references therein. Note in particular that the space LL(T, H) with the norm
| fllzr = [ |It(7)||dv(7) is Banach. The space of Bochner integrable functions is
denoted by LY(T, H).

A set K C LY(T, H) is called uniformly integrable [9], if
1m1/wﬂﬂwmﬂ=o,Ees
E

v(E)—0
uniformly in f(-) € K.

The variation of a measure m : B — H on a set A € B is denoted by |m|(A) [11]. If
|m|(T") < oo, then we say that the measure m has bounded variation. In this case,
the variation |m| of measure m is a Radon measure.

A Radon measure v is absolutely continuous with respect to a Radon measure p, if
from the equality u(A) = 0, A € B it follows that v¥(A) = 0. If the inverse is also
true, then the Radon measures v and p are called absolutely continuously equivalent.

A Stieltjes measure m is absolutely continuous with respect to a Radon measure
W, if its variation |m| is absolutely continuous with respect to the measure p. If a
Stieltjes measure m : B — H of bounded variation is absolutely continuous with
respect to a measure p, then according to the Radon-Nikodym theorem [9] there
exists a function 7(-) € L, (T, H) such that

mM%i/mﬁMMﬂ,AeB (3.1)

The function 7(-) is called the density of measure m with respect to the Radon
measure p and is denoted by ‘Z—Z(t) =m(t), teT.

Let T(t,7)=TN[t—7,t+7],7>0,teT.

Lemma 3.1. [20] For any two Radon measures v and p the following statements

are true:
o dm o\ _ . V(7))
(1) the limit @(t) - 1711101 w(T(t,T))

(with the convention that 8 = 0) exists for every t € T and is finite for u

(3.2)

almost every t € T. The function t — ‘2—7?(15) is Borel from T to R = [0, +00]
and it is called the derivative of measure v with respect to the measure yi;

(2) the measure v is absolutely continuous with respect to the measure p, if and
only if, Z—Z(-) is the density of measure v with respect to the measure p, i.e., if
and only if, we have

dp
A

umyi/WhMMﬂ,AeB (3.3)

Theorem 3.2. [11] Let u : T — H be a right continuous function of bounded
variation. Then, there exists a unique Stieltjes measure m : B — H of bounded
variation such that for any 0 < ¢ < d < a it holds

m(le,d]) = u(d) — u(c), m(le,d]) = u(d —0) —u(c), m{0} =0O. (3.4)



A. Tolstonogov / BV Solutions of State-Dependent ... 859

In an alternative terminology [see, e.g., [12, 21| and others], the measure m(-) is
called the differential measure generated by the function u(-) and is denoted by du.
From (3.4) it follows that

u(t) = uls) + / du, (3.5)

Js:t]

u(t —0) = u(s) + /du, s<t, s,teT. (3.6)
Jst

If a(-) € LY(T, H) and

u(t) = u(0) + / w(r)dv(t), teT, (3.7)
10,¢]

then the function ¢ — wu(t) is a right continuous function of bounded variation, the
differential measure du generated by wu(-) is absolutely continuous with respect to
the measure v and u(-) is the density of measure du with respect to the measure v,
l.e.

du N
E(t) =u(t) v ae. (3.8)

and for the variation |du| of measure du we have

du|(Js,4]) = [ la(r)|dv(r), s<t, steT, (3.9)
]

Is,t

|du|(]s, t]) = / |la(7)||dv(T), s<t, s, teT. (3.10)
[

Is,t

Let the Lebesgue measure A is absolutely continuous with respect to a Radon mea-
sure v and %(-) is the density of measure A with respect to the measure v. Then,
a function a(-) € LY(T, H), if and only if, the function ¢ + (t)9(¢) is v integrable

dv
[20]. In this case, we have
/ﬁ(t)d)\(t) = /'&(t)dy(t)dz/(t). (3.11)
T T
Denote by {t} the singleton with the element ¢. From (3.2) it follows that

dh oy AdE) :
o (1) oy 0 forall t €T with v({t}) > 0.

From this equality and (3.11) it follows that

/ a(r)dA(T) = / W(r) X (7)dv(7) forall t€T, t>0. (3.12)

10,¢] 10,t]



860 A. Tolstonogov / BV Solutions of State-Dependent ...

Lemma 3.3. Let u(-) € LY(T,H),

u(t) = u(0) + / w(s)d\(s), teT (3.13)
10,¢]

and the Lebesgue measure \ is absolutely continuous with respect to a Radon measure
v. Then, the function t — u(t) is a right continuous function of bounded variation,
the differential measure du generated by u(-) is absolutely continuous with respect to

the measure v and we have

du NN 2.
%(t) = u(t)%(t) v a.e. (3.14)

The lemma follows from the equalities (3.13), (3.12), (3.7), and (3.8).

4. Preliminaries

In this section, Y is a metric space, X is a Banach space, F' : Y = X is a multivalued
mapping with closed convex values.

Proposition 4.1. If a mapping F Y = w-X is weakly upper semicontinuous at a
point yo, then it is weakly sequentially closed at this point.

Proposition 4.2. Let a mapping F : Y = w-X be weakly sequentially closed and
locally compact at a point yo € Y. If X is separable or X is a reflexive Banach
space, then the mapping F' is weakly upper semicontinuous at the point 1.

Propositions 4.1 and 4.2 can be found in [17].

Theorem 4.3. Assume that the space 11 (T, X) is Banach. The norm of an element
x() € (T, X) is defined by

l( ), = sup{[|z(®)[]; t € T}
The sets S.(T, H) and BV (T, H) satisfy the inclusions
S (T, X)C BV(T,X) CcIl (T, X) (4.1)
and are dense in the space 11, (T, X).

The space II(T, Z) of regular functions from 7" to Z, where (Z,U) is a Hausdorff
uniformly complete space with the gage of pseudometrics of the uniformity U [19],
with the topology of uniform convergence on 7" was studied in [27]. Since IL (7, Z)
is a closed subspace of II(T', Z), Theorem 4.3 follows from Corollary 1.1 in [27].

In the work [27], regular functions are called proper functions.
Theorem 4.4. Let U C I1 (T, X). Then, the following conditions are equivalent:
(1)  the set U is relatively compact;

(2)  the set U is unilaterally equicontinuous and for every t € T the set

U(t) ={uz(t) : z(-) e U} (4.2)

is relatively compact.
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A criterion of relative compactness of sets in the space II(T, Z) was given in Theo-
rem 1.2 [27]. Since the space I1 (7, X) is a closed subspace of the space II(T, X),
Theorem 4.4 follows from Theorem 1.2 [27]. A criterion of relative compactness of
sets in the space II(T, R™), where R" is the n-dimensional space was obtained in the
work [14]. In this work, unilaterally equicontinuous sets are called equiregulated.
Since the criterion of relative compactness in the space II(T, Z) was obtained earlier
than in the work [14], we follow the terminology of the work [27].

Proposition 4.5. If a set U C 11 (T, X) is relatively compact, then the set

U(T) ={uz(t);t € T,z(-) € U} (4.3)
is relatively compact.

The proposition follows from Corollary 1.2 in [27]. From Theorem 4.3 it follows that
the space 11 (T, X) is the completion of the space BV, (T, X). Hence, following
[5, Chapter 11, §4, Definition 2] a set U C BV, (T, X) is called precompact, if its
closure U in I, (T, X) is compact.

Proposition 4.6. If a set U C BV (T, X) is uniformly bounded in variation, then
its closed in space 11 (T, X) convez hull is a uniformly bounded in variation set and,
consequently, coU C BV (T, X).

Proof. Let var z(-) < M for all z(-) € U for some M > 0. From this inequality it
follows that

var x(-) < M, Vz(-) € coU. (4.4)
Let y(-) € coU. Then, for any £ > 0 and any partition 7 of the interval T' = [0, a]
by points 0 <ty < t; < ...<t; <...<t, = a there exists an element z(:) € coU
such that

Z ly(tio1) —y(ta)| < Z |z(tio1) — 2(t:))[| + & < var () +e.

From this inequality, the arbitrariness of partition 7 of the interval 7" and (4.4) we
infer that
| var y(-)|| < e+ M.

Since € > 0 is arbitrary, the proposition is proven. Il

Theorem 4.7. Let U C BV, (T, X) be a uniformly bounded in variation precompact
set. Then, the closed in 11, (T, X) conver hull ©o U is a compact subset of the space
BV, (T,H).

Since the set U C BV, (T, X) is precompact, the set ¢o U is a compact subset of the
space 11, (7', X). Now the theorem follows from Proposition 4.6.
In the sequel, H is a Hilbert space.

Theorem 4.8. Let M be a metric space, C': M = H a continuous in the Hausdorff
metric mapping whose values are r-prox reqular sets, r €]0, 00]. If sequences z, € M,
z, € C(2,), n > 1 converge to z, x, respectively,and a sequence &, € Ne.,)(2n),
n > 1 weakly converges to &, then v € C(z) and § € Ne(.)(w).
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The theorem directly follows from Theorem 2.2 in [3] and Proposition 2.3 in [1].

Theorem 4.9. (Dunford theorem [9]) Let p be a Radon measure on T. A set
V C L,(T,H) is relatively weakly compact, if:

(i)  the set V is bounded in L,(T, H),

(ii)  the set U is uniformly integrable.

Proposition 4.10. Let pu be a Radon measure, f,(-) € L\(T, H), n > 1 and f,(-),
n > 1 weakly converge to f(-). If for u almost allt € T the set {f,(t); n > 1} C H

s bounded, th
1S bounaea, then f(t) € @0 w- ES {fu®)} p ae.,

where w-Ls{ f.(t)} is defined in (2.2).
The proposition follows from Proposition 4.7.44 in [8].

5. Selectors of the multivalued Nemytskii operator

In what follows, H is a separable Hilbert space. Let I C 11 (T, H) be a compact
set and
R(K) ={x(t);t € T,z(-) € K}. (5.1)

According to Proposition 4.5, the set R(K), where the bar stands for the closure in
H ., is compact. Assume that

R(K) C R(C), (5.2)
where R(C') is the set defined in (1.1), R(C) is its closure in H.
Let Hypothesis H(U) hold. From inequality (1.9) it follows that the set

L(t,x) = U(t,z) Nl (t)(1 + [lz]) B (5-3)
is not empty for any ¢t € T,z € R(K). Denote by I'(¢,z) the closure of the set

['(t,z). Then, we can define the multivalued mapping I : T x R(K) = H with
closed values.

Lemma 5.1. Let Hypothesis H(U) hold. Then, there exists a Borel set T C T,
w(T) =0 such that the multivalued mapping I' : T x R(K) = H,

D(t,x) =T(t,z), teT\T, D(t,2)=0, teT, zcR(K) (5.4)

with closed values is weakly ¥ ® B(R(K)) measurable and lower semicontinuous at
x forallteT.

Since the set R(K) is compact, it is a Suslin space. Therefore, the proof of lemma
repeats verbatim the proof of Lemma 5.2 in [29] replacing the domain 7" x H of the
mapping U with 7' x R(K).

Theorem 5.2. Let Hypothesis H(U) hold. Then, there exists a continuous mapping
g:K — LNT, H) such that

g(x)(t) € U(t,z(t)) a.e., z(-) € K, (5.5)
lg(@)(@D) < @@+ lz@)]) a-e., z(-) € K. (5.6)
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Proof. Since functions z(-) € I1 (T, H) are measurable, from Lemma 5.1 we derive
that for any z(-) € K the mapping ¢ — I'(¢,z(?)) is weakly measurable with closed
values. Then, according to (5.4) such is also the multivalued mapping t — I'(¢, z()).

Denote Gu(z) = {u(-) € LT, H);u(t) € T(t,2(t)) a.e.}. (5.7)

From (5.3) it follows that the set Gy (z) is a nonempty closed subset of the space
LT, H). Thus, we can define the multivalued mapping Gy : K = LY(T, H) with
closed decomposable values.

Let us prove that the mapping z(-) — Gy (z), z(-) € K is lower semicontinuous. For
this, it is enough to show that for any z(:) € K, u(-) € Gy(x) and for any sequence
xn() € K, n <1 converging to z(-) there exists a sequence u,(-) € G(x,), n <1,
converging to u(+) in the space L'(T, H).

Let z(-) € K and u(-) € G(x) be fixed and a sequence z,(-) € K, n > 1 converge to
(+). Since the multivalued mapping ¢ — I'(¢, ,(t)) with closed values is measurable,
the function ¢ — d(u(t)), I'(t,z,(t)) is measurable. Therefore, the multivalued
mapping @, : T = H

Qu(t) = u(t) + (d(u(®)), Tt 2u(t)) + )B, teT (5.8)
with closed convex values is measurable. The same property has also the multivalued
mapping ¢t — Q,(t) NI'(¢,z,(t)). From Theorem 5.1 [16] it follows that there exists
a measurable selector t — w, () of this mapping, i.e.

U, (t) € Qu(t) NT(t, 2,(t)) ace.
From this inclusion, (5.7), (5.8) it follows that w,(-) € Gy(z,), n > 1 and

w(t) — u,(t)|| < d(u(t), T(t, z,(t)) + % a.e. (5.9)

According to Lemma 5.1, the mapping y + I'(t,y), v € R(K) is lower semicon-
tinuous for almost all ¢ € 7. Using Lemma 1.2 [24] we see that the function
y + d(z,I(t,y)), z € H is upper semicontinuous for almost all ¢ € T. Passing
to the limit in (5.9) as n — oo we obtain the inequality

Tim fJu(t) — un(8)]| < Tim d(u(t), D(t za(t)) < d(u(t), T(t, 2(t)) a.e.

Since d(u(t), I'(t,z(t)) = 0 a.e., the sequence u,(t), n < 1 converges to u(t) in H
for almost all ¢ € T'. From (5.3), (5.7) it follows that

[un (D] < Lo () (1 + [Jza(t)]]) a-e.

From this inequality and Lebesgue’s dominated convergence theorem we infer that
the sequence wu,(-), n > 1 converges to u(-) in the space L'(T, H). Consequently,
the multivalued mapping Gy : K = LY(T, H) with closed decomposable values
is lower semicontinuous. Using Theorem 3 from [6], we see that there exists a
continuous selector g : K — LT, H) of the lower semicontinuous multivalued
mapping G, : K = LY(T, H) with closed decomposable values, i.e.

g(x) € Gy(x), =(-) € K. (5.10)

Now the statement of the theorem follows from this inclusion and (5.3), (5.7), and
the theorem is proven. O
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Let U(z) = {u(-) € LYT, H); u(t) € Ut,x(t)) ae.}, z(-) € K. (5.11)

From Theorem 5.2 it follows that the set U(z) is not empty. Hence, we can define
the multivalued operator U : K = L*(T, H) that is called the multivalued Nemytskii
operator.

As follows from (5.11), (5.5), (5.6), the mapping g : K — L*(T, H) is a continuous
selector of the Nemytskii operator U.

Let Hypothesis H(V') hold. Then, from the inequality (1.10) it follows that we can

define the multivalued mapping V : R(K) = H
V(t,z) =V (t,z)Nly )1+ |z|)B (5.12)
with nonempty convex closed values.

Lemma 5.3. Let Hypothesis H(V) hold. Then, for any z(-) € K the mapping
t — V(t,z(t)) has an integrable selector.

Proof. Let z(-) € K. According to Proposition 4.5, the set R(K) C H is compact.
Using Theorem 1.5 [27] and considering R(K) as an independent metric space, we
conclude that there exists a sequence of right continuous step functions x; : T" —
R(K), k > 1 converging uniformly on 7" to the function z(-).

From Hypothesis H(V) (2) and (5.12) it follows that for any k& > 1 there exists a
measurable selector ¢ — v (t) of the multivalued mapping ¢ — V (¢, x(t)),

vp(t) = VOt 2p (1)), k> 1, (5.13)
lor @) < b ()1 + [z (@)]])- (5.14)

Since the set R(K) C H is compact, from (5.12) it follows that there exists M > 0
such that

V(t,z) Cly(t)(1+M)B ae., xe€R(K). (5.15)

Since v(t) € V(t,xx(t)),k > 1,2(-) € R(K), from (5.15) it follows that the se-
quence vi(+), k > 1 is relatively compact subset of the space w-L'(T, H). Since any
compact set of the space w-L'(T, H) is metrizable, without loss of generality, we can

assume that the sequence vi(-), k > 1 converges to some element v(-) € LY(T, H) in
the space w-L'(T, H).

Since the mapping = + Iy (t)(1 + ||2]|)B, 2 € R(K) has weakly sequentially closed
graph for almost every ¢ € T', from (5.12) and H(V)1) it follows that the mapping

z — V(t,z),z € R(K) has weakly sequentially closed graph for almost every ¢t € T.
From (5.15) it follows that for almost every ¢ € T the set w—kLs {vk(t)} is not empty
—00

and w- Ls {un(t)} € V(t,2(1)) ace.

Since the set V(t,z(t)),t € T is convex and closed, from the last inclusion we see
that

€O w- kLs {op(t)} C V(t,2(t)) ae. (5.16)
— 00
Using this inclusion and Proposition 4.10, we obtain the inclusion

v(t) € V(t,z(t) ae. (5.17)
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From this inclusion it follows that v(-) is an integrable selector of the mapping
t — V(t,z(t)). The lemma is proven. O

Let Go(z) = {v() € LT, H); v(t) € V(t,2(t)) ac}, z() €K, (5.18)

From Lemma 5.3 and (5.15), (5.18) it follows that G (z) is a nonempty convex
compact subset of the space w-L'(T, H).

Theorem 5.4. Let Hypothesis H(V') hold. Then x — Gy (z), z(-) € K is a weakly
upper semicontinuous mapping from K to w-L'(T, H) with convexr weakly compact
values and for any v(-) € Gy (x) we have

v(x)(t) € V(t,z(t)) a.e. (5.19)

Proof. Let z(-) € K and z(-) € K, v(-) € Gi(xx), k > 1 be arbitrary sequences
converging to x(-) in [T (T, H) and to v(-) in w-L*(T, H), respectively. Using (5.15),
the weak sequential closedness of mapping y +— V(t,y) at the point z(t) and rea-
soning as in the proof of Lemma 5.1, we see that the inclusion (5.16) holds. From
this inclusion and Proposition 4.2 we infer the inclusion (5.17). Using this inclusion,
the arbitrariness of sequence zx(+), £ > 1 and (5.18), we conclude that the mapping
y(-) = Gy(y),y(-) € K is weakly sequentially closed at the point z(-) € K. Since
z(+) € K is arbitrary, the mapping z(-) — G(x) is weakly sequentially closed in K.
Since the set

{f() € LNT H); [If@®)] < by ()(1+ M) ae}

is a convex metrizable compact subset of the space w-L*(T, H), from (5.15) it follows
that the mapping x(-) — Gy (x),x(-) € K is weakly locally compact at every point
z(+) € K. Using Proposition 4.2, we see that the mapping z(-) — Gy (z),z(-) € K
is weakly upper semicontinuous with convex weakly compact values. The inclusion
(5.19) directly follows from (5.18), (5.12). The theorem is proven. O

Let 2(-) € K and V(z) = {v(-) € LYT, H); v(t) € V(t,z(t)) a.e.}.

From Theorem 5.2 and (5.12), (5.18) it follows that the set V() is not empty and the
multivalued Nemytskii operator V : K = L'(T, H) has weakly upper semicontinuous
multivalued selector Gy (z) C V(z), z(-) € K with convex weakly compact values.

6. Solutions of the measurable sweeping process

Let Q : T = H be a multivalued mapping with r-prox regular values. Assume that
there exists a Radon measure o on 7" such that

|d(y, Q1)) = d(y, Q(s))| < alls,t]), s<t, s,tcT, ycH (6.1)
with i%p]oz({s}) < g (6.2)

Consider the measurable sweeping process
—dr € NQ(t) (z(t)) + f(t),
2(0) = w0 € Q(0), f(-) € LT, H). (6.3)
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Definition 6.1. By a solution to inclusion (6) we mean a right continuous function
xz(f) : T — H of bounded variation such that

(@)  2(f)(0) =20, x(f)(t) € Q[), t €T; (6.4)
(b)  there exists a Radon measure « absolutely continuously equivalent to the mea-
sure o + A with respect to which the differential measure dx(f) generated by

the function z(f)(:) is absolutely continuous and the density dfi—(vf)(-) is an
element of the space L) (T, H);
(¢)  the following inclusion holds
d dA
— (1) — SO () € Now(a(®) 7 aue. (6.5)

In the definition of a solution of the measurable sweeping process we follow [1, 12]
and others.

Theorem 6.2. Let r €]0,+00] and Q : T = H be a multivalued mapping with
r-prox reqular values. Assume that the inequalities (6.1), (6.2) hold. Then, for any
o € Q(0) and any f(-) € LYT, H) there exists a unique solution z(f)(-) of the
measurable sweeping process (6) satisfying the inequalities

[2(£) () = 2(f)(t = 0)[| < al{t}), t€]0,a], (6.6)

dx(f) d\ d d\
1520 + F OO < FO+IFOIF @) vae (6.7)

for any Radon measure v absolutely continuously equivalent to the Radon measure
a4+ A

The theorem directly follows from Theorem 5.1 [1].

Let p(t), p(0) = ||lzol| + =7 1£(]0,a]), ¢t € T be the solution of the differential equa-
tion (1.11). Then, p : T — R* is a continuous function of bounded variation, its
differential measure dp is a Radon measure and

dp(A) = / p(t)dt, AcB. (6.8)
A
From this equality and Lemma 3.1 it follows that
dp N .
ﬁ(zﬁ) =p(t) ae. (6.9)

Lemma 6.3. Let a Radon measure v is absolutely continuously equivalent to the
measure (L + A. Then, the measure dp is absolutely continuous with respect to the
measure v and we have

%(t) = p(t)%(t) v a.e. (6.10)

Since the measure dp is absolutely continuous with respect to the measure \ + p, it
is absolutely continuous with respect to the measure v. Using the equality (6.9), we

obtain
o) =p(0)+ [ pl)as), teT
10,¢]
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From this equality and Lemma 3.3 we obtain the equality (6.10).

In the sequel, v is an arbitrary Radon measure absolutely continuously equivalent

to the measure p + A. Then, %(-),%(.) € LL(T, R*). Let

dp

1y _ 1
S(LY) = {£() € LUT.): IFOI < 20+ 2(t) vae) (611
Lemma 6.4. The set S(L.) is a convex weakly compact subset of the space L (T, H).

Proof. The convexity of the set S(L!) is evident. Show that the set S(L!) is
relatively weakly compact. From (6.11) we have

L/‘uf Olldy < —u(4) + dp(A), (6.12)

A€ B, f(-) € S(L}). Since the measure 1 p + dp is absolutely continuous with
respect to the measure v, according to Proposition 13 [11, §10, p. 177] for any € > 0
there exists d(¢) > 0 such that for any A € B with v(A) < d(e) the inequal-
ity =7 u(A) + dp(A) < € holds. Now, from (6.12) it follows that the set S(L})
is uniformly integrable and bounded in the space LL(T, H). Using Theorem 4.9,
we see that the set S(L)) is convex and relatively weakly compact in the space
LL(T,H). Let us prove that S(L!) is closed in the space LL(T, H). Let a sequence
fn(:) € S(LY), n > 1 converge to f() in LL(T, H). Then, there exists a subsequence
fn. (), k > 1 such that
fr,(t) = f(t) vae.

Then, according to (6.11) f(-) € S(L!). Consequently, the set S(Ll) is a convex
closed subset of the space L1 (T, H) and, consequently, a closed subset of the space

w-LL(T, H). Hence, the set S(L}) is a convex weakly compact subset of the space
LY(T,H). T he lemma is proven. O]

Let AC,(T, H) be a subspace of the space BV (T, H) which consists of the functions
u . T — H whose differential measures du are absolutely continuous with respect to
the measure v.

Define S = {u(-) € AC,(T, H); u(0) =70, 9() € S(LL)}. (6.13)

Lemma 6.5. The set S is convex, unilaterally equicontinuous, uniformly bounded
in variation and closed in the space 11 (T, H).

For any u(-) € S we have lu)| < p(t), teT. (6.14)

Proof. The convexity of the set S is evident. From (6.11), (6.13) we derive the
inequalities

lu(t) = u(s)|| < = nlls ) +dp(s,1]), s<t steT, (615

and lu(t = 0) = u(s)| < 2 ulls. 1) + dp(]s, ).

which is valid for any u(-) € S.

From these inequalities we infer that the set .S is unilaterally equicontinuous. The
uniform boundedness in variation of the set S follows from (6.15).
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Denote by A : L, (T, H) — 11, (T, H) the operator defined by the rule
AP)(E) = / F(s)dv(s), teT. (6.16)

The operator A is linear and continuous from the Banach space L,(T, H) to the
Banach space I1. (T, H). Hence, it is continuous from w-LL(T, H) to w-11, (T, H).

Then, according to Lemma 6.4 the set
du du, 1
{A(50): e e S} (6.17)

is convex and compact in the space w-I1. (T, H) and, thus, it is a closed subset of
the space 11 (T, H). From (6.16), (6.17) we see that

ult) = uo + A(%)(t), teT, u(-)es.

Consequently, the set S is a convex closed subset of the space 11, (T, H).
From (6.15) we infer that

Ju(t) = u(O)]) < 7= n(0.]) + dp(10.1]). (6.18)
Since p(t) = p(0) = dplo,1]), teT,
the inequality (6.14) follows from (6.18), (1.12). The lemma is proven. O
Let S(LY) = {f() € LT H): [fOI <UD +p() ae},  (619)
where [(t) is defined by (1.13). If f(-) € L' (T, H), then the function
o(t) = / f(s)ds, teT (6.20)
10,¢]

is a function of bounded variation, its differential measure dg is absolutely continuous
with respect to the measure v and according to Lemma 3.3 we have

dg .y dA

o= f(t)a(t) v a.e. (6.21)

Lemma 6.6. Let a sequence f,(-) € S(L'), n > 1 converge to f(-) in the space
w-LY(T,H). Then, the sequence (%(-), n > 1 converges to Z—lg/(~) in the space w-
LL(T, H).

Proof. Let f,(-) € S(L'),n > 1 converge to f(-) in w-L'(T,H). Using (6.21),
(6.10) and (1.11), we obtain

/Hizg;(t)HdV@Sl;Ldp(A), AeB, n>1.
A
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From this inequality and Theorem 4.9 it follows that the sequence %’(-), n > 11is

a relatively compact subset of the space w-L!(T, H). Since any compact set of the

space w-L1 (T, H) is metrizable, there exists a subsequence dg’;’“ (+),k > 1 converging

to ¢(+) in the space w-L} (T, H). With the help of (6.20), (6.21) for h € H we obtain

(000 = [ )y = [ (Se(0), 1) dv(r) (6.22)

10,t] 10,t]

Passing to the limit in this equality as k — co, we arrive at the equality

wmmz/mmmwz/mmmwm.

10,¢] 10,¢]

From this equality it follows that

o(t) = / F(r)dr = / g(F)dv(r), teT.

10,¢] 10,¢]

Then, according to (6.21) we have

Yt) = fOD (1) =qlt) v ae

Therefore, we have shown that if a sequence f,(-), n > 1 converges to f(-) in the

dgn,,
dv

in the space w-L(T, H). If we assume that the sequence %(-), n > 1 itself does not

space w-L'(T, H), then there exists a subsequence (+), k > 1, converging to %(-)

converge to 2 (.), then there would exist a subsequence domy (. .k > 1, such that an
g v y

dv
subsequence of this sequence does not converge to %(~) in the space w-L.(T, H).

Repeating the reasoning above, we arrive at a contradiction. Consequently, the

sequence 22 (-),n > 1 converges to 2(-) in w-LL(T, H). The lemma is proven. [

Consider the measurable sweeping process
—d € N (@(1) + (1), (6.23)
2(0) = 29 € C(0,0), u(-) €S, f(-)€S(L. (6.24)

Theorem 6.7. Let the Hypothesis H(C) hold. Then, for any u(-) € S, f(-) € S(L')
there exists a unique function x,(f) : T — H of bounded variation such that

(1) 2u()(0) = o, zu(f)(t) € C(t,u(t)), t €T} (6.25)

(2)  the differential measure dx,(f) generated by the function z,(f)(:) is abso-
lutely continuous with respect to any Radon measure v absolutely continuously
equivalent to the measure p+ A;

(3) dxsiif)() € LT, H) and we have

40D (1) f) P (1) € Negaun(@a(HO) v aes (626
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(4) the following inequalities are valid

()t = 0) = (NN < 2 p({t}), t€]0.a), (6.27)
| 2Dty + D 0|| < 25 L)+ LLG + DOIFOI v ae (6.28)

Proof. Let u(-) € S and f(-) € S(L'). From the inequality (1.3) we see that
‘d(zv C(ta U(t)) - d(Z, C(S7u<8))‘ < M(]Sat]) + LHU(t) - U(S)”, s<t, s tel.

From this inequality and (6.15) it follows that

(=, C(tu(t) = d(e, Cls,ulo)] < 2y nllsit) + Ldplls,t])  (6:29)

for s <t, s,t € T. Let a be the Radon measure

a:ﬁu—i—Ldp (6.30)

and Qt) = C(t,u(t)). (6.31)
Then, from (6.30), (1.2), (6.31) and (6.29) we obtain

S?p]a({t}) <z teT, (6.32)

and ld(z,Q(t)) — d(z,Q(9))| < af]s,t]), s<t, s, teT. (6.33)

Since the measures p + A and « + A\ are absolutely continuously equivalent, the
measures v and «a + A are absolutely continuously equivalent as well. Now the
theorem follows from (6.32), (6.33), Definition 6.1 and Theorem 6.2. The theorem
is proven. [

7. Proof of the main results

In what follows we always assume that Hypotheses H(C') and H(Cs) hold. Accord-
ing to Definition 6.1, the function z,()(-) whose existence is established in Theorem
6.7 is a solution to the inclusion (6.23). Denote by £ : S x S(L') — BV (T, H) the
operator which to every u(-) € S and f(-) € S(L') associates the unique solution of
the inclusion (6.23), i.e.

Lot M = {L(u, f); u() € S, f(-) € S(LY). (7.2)

Lemma 7.1. The set M is a uniformly bounded in variation, precompact subset of
the space BV, (T, H) and we have

McCS. (7.3)
Proof. From (1.11), (6.10) and Lemma 3.3 we infer that

G = 2 Diin) 1+ p(t)) v oac



A. Tolstonogov / BV Solutions of State-Dependent ... 871

From the last equality, (6.28) and (6.19) we obtain

dp

|20 )| <
_1—L dl/ dv

(t) v a.e. (7.4)

This inequality, (6.13) and (6.11) imply the inclusion z,(f) € S. Consequently,
according to (7.1) and (7.2) the inclusion (7.3) holds. Let

S(t) = {Uu(t);u(-) € S}, teT,
M(t) = {L(u, /)(t); u(-) €S, f()e S}, teT.
From (7.3) and (6.25) we see that
M(t) Cc C(t,S(t)nS(t), teT.

This inclusion, (6.14) and Hypothesis H(Cy), imply that the set M(t) C H,t € T,
is relatively compact. Now the statements of the lemma follow from (7.3), Lemma
6.5 and Theorem 4.4. The lemma is proven. [

Let ¢6 M be the closed convex hull of the set M. Then, from Theorem 4.3 it follows
that the set o.M is a convex compact subset of the space BV, (T, H). According
to Lemma 7.1 and (6) we have

McCceoMcCS. (7.5)

Theorem 7.2. The operator L is continuous from co M x w-S(L') to M.

Proof. The inclusion
L(u, f)eM, u(-)ecoM, f(-)€ S(Ll) (7.6)

directly follows from (7.2) and (7.3).

Since the set w-S(L') is a metrizable compact subset of the space w-L'(T, H), it is
enough to prove the sequential continuity of the operator L.

Let a sequence u,(-) € €6.M,n > 1 converge to u(-) in the space BV, (T, H) and a
sequence f,(-) € S(L'),n > 1 converge to f(-) in w-L (T, H). Then, u(-) € co M
and f(-) € S(L'). According to Theorem 6.7, we can define the solutions x,(-) =
L(Up, fn), n > 1and x(-) = L(u, f) of the sweeping process (6.23). From (7.5), (7.6)
and Lemmas 7.1, 6.4 it follows that the sequence x,(-), n > 1 is a relatively compact
subset of the space BV, (T, H) and the sequence %= (-), n > 1 is a relatively compact
subset of the space w-L, (T, H). Therefore, there exist subsequences x,, (-) and
“#(-),k > 1 converging to y(-) € @M and z(-) € S(L}) in the spaces BV, (T, H)
and w-L} (T, H), respectively.

From the equality — z,, (t) = 2o + / %(S)dV(S), teT

10,2]

it follows that y(t) = z(0) + / z(s)dv(s), teT.

10,2]
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From this equality and (3.7), (3.8) we obtain
dy
dv

Let xk@) = xnk(t)v fk(t) = fnk(t)7 uk<t) = unk<t>
Using (7.7), (7.8), (6.25)—(6.28) and Lemma 6.6, we obtain

(t) =z(t) v ae.

oi(-) > y() in BVL(T, H),

dxy dy 1
o () = - in w-L,(T,H),

dgr (. gy o 71
diu()_)diu() in w-L,(T, H),

where %(t) = %(t)fk(t)a %(t) - %(t)f(t)’
ug(+) = u(+) in BV(T,H),
1(t) € C(t,ug(t)), teT,

(
—%(t)—iy()ENC(tuk J(ze(t) v ae,

|2 @) + %)) <
_I—Ldu 2 dv

Je(®) = wult = 0)I| < 12 (1)), ¢ €l0,al.

Let v(t) = =S () = g, > 1,

_ Wy g
From (7.10), (7.11), (7.15), (7.17), (7.18) it follows that

ve(-) = v(+) in w-LY(T, H),

1 dp L+1dp
< - "
loe(l < = (0 + 5= (1) v ae.

Using (7.12), (1.3), (2.1), we obtain
C(t,ug(t)) — C(t,u(t)), teT

in the Hausdorff metric. From (7.9), (7.13), (7.21) and (7.16) we have

y(t) € C(t, u(t)), teT,

ly() —y(t = 0)[| < 5 u({t}) t €10, al.

(7.9)

(7.10)

(7.11)

(7.12)
(7.13)

(7.14)
(7.15)
(7.16)
(7.17)

(7.18)

(7.19)

(7.20)

(7.21)

(7.22)

(7.23)

From (7.20) it follows that for v almost all t € T the set w—kLs ({vk(t)}) is not empty.
—00
Using Definition 2.2, (7.14), (7.17), (7.9), (7.21), and Theorem 4.8, we obtain the

inclusion

w- Ls ({vr(t)}) C Newue)(y(t)) v ae.

k—o00
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Since the set N, ) (y(t)) is convex and closed, we have
e5w- Ls ({(8)}) € Neuuion (u(t) v ae. (7.24)

From (7.17), (7.18), (7.24) and Proposition 4.10 we infer that

Wt) + L(0) () € Nowum (1) v ae. (7.25)

From (6.13), the inclusion y(t) € S,t € T, (7.22), (7.25) and Definition 6.1 it follows
that the function y(-) is a solution of (6.23), i.e. y(-) = L(u, f).

Since for fixed u(-) and f(-) the inclusion (6.23) has a unique solution, we have

y() ==() = L(u, [).

Therefore, we have proven that if a sequence u,(-), n > 1 converges to u(-) in
BV (T, H) and a sequence f,(-),n > 1 converges to f(-) in w-L*(T, H), then there
exists a subsequence x,, (-) = L(Yn,, fn,), k > 1 converging to x(-) = L(u, f) in
BV, (T, H). If we assume that the sequence x,(-),n > 1 itself does not converge to
x(+), then there would exist a subsequence x,, (-), m > 1 such that any subsequence
of this sequence does not converge to x(-). Repeating the reasoning above to the
subsequence x,,, (-), m > 1 and taking into account that for u(-), f(-) the inclusion
(6.23) has a unique solution, we arrive at a contradiction. Hence, we have proven
that if u,(-) € c@M, n > 1 converges to u(-) in the space BV, (T, H), and a
sequence f,(-) € S(L'), n > 1 converges to f(-) in w-L*(T, H), then the sequence
n () = L(up, fr) € @M, n > 1 converges to z(-) = L(u, f) in the space BV, (T, H).
The theorem is proven. O

Proof of Theorem 1.1
From Theorem 7.1 it follows that the set
K ={L(u, f); u() €M, f() e S(LY} (7.26)

is a compact subset of the space I (T, H) for which the inclusion (5.2) holds. Hence,
on the set K we can define the mapping g : K — L*(T, H) and the multivalued map-
ping Gy : K = w-L*(T, H) with the properties established in Theorems 5.2 and 5.4.

Define the multivalued mapping F : K = w-LY(T, H)
F(z) = g(z) + Gy (z), (7.27)

whose values are convex weakly compact sets in the space L'(T, H). From Theorem
7.2, (7.5), (6.14) it follows that for any z(-) € K it holds ||z(¢)|| < p(t), t € T. Using
(5.6), (5.18), (5.12), (1.13), we obtain the inequality

LSOOI <O+ p(t) ae., [f() € Flx).
From this inequality and (6.19) we infer that
F(x) c S(LY), =(-) € K. (7.28)



874 A. Tolstonogov / BV Solutions of State-Dependent ...

From the properties of mappings g, Gy given in Theorems 5.2, 5.4, it follows that
the mapping F : K = w-S(L') is weakly upper semicontinuous with convex weakly
compact values.

Consider the multivalued mapping
F(L): M x w-S(LY) = w-S(LY), (7.29)
F(L)(u, f) = F(L(u, [)), (7.30)
where £ : o M x w-S(L') — K is the operator defined in (7.1).

From Theorem 7.2 it follows that the multivalued mapping (u(-), f(-)) — F(L)(u, f)
is weakly upper semicontinuous with convex weakly compact values. Define

Y =11 (T,H) x w-L*(T,H) and Z =coM x w-S(L') CY. (7.31)
The set Z is a convex compact subset of the space Y. Let

2(1) = (u(), F()), (7.32)
O(z2) = L(2) x F(L)(2), 2(-) e Z. (7.33)

Considering the mapping L(u, f) as a multivalued mapping with singleton values
and taking into account (7.5), (7.28), (7.6), we see that ®(z) C Z for everyz(-) € Z.

Thus, we can define the multivalued mapping ® : 7 = Z with convex compact
values, which is upper semicontinuous in the topology of the space

Y = I (T, H) x w-L\T, H).
Using Theorem 1 in [13], we infer that the mapping z — ®(z) has a fixed point
2¥() € Z,ie. 2*(-) € D(2%), 2*(+) = (u*(+), f*(+)). From this inclusion, (7.33), (7.30)
we have
W) = L, 7, (7.34)
() e FL)@™, f). (7.35)
From (7.30), (7.34), (7.35) we obtain
f () € F(u"). (7.36)
Then, according to (7.36), (7.27)
f7() € g(u”) + Gy (u").
Consequently, there exists fv () € Gy (u) (7.37)
such that ) =g™) + fi (). (7.38)
From (7.37), (7.38), (5.5), (5.18), (5.12), (5.19) we have the inclusion
fo@) =gu)(t) € U(t,u*(t)) a.e., (7.39)
fv(t) e V(t,u*(t)) ae. (7.40)
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Let x*(-) = L(u*, f*) (7.41)

be a solution of the inclusion (6.23). Since the inclusion (6.23) has a unique solution,
from (7.34), (7.41) we have

Consequently, z*(-) = Lz, f*). (7.43)

Using (7.42), (7.43), (6.25) and (6.26), we obtain

7'(0) =z, a(t) € C(t,2"(1)), tET, (7.44)
—Cify (t) - f*(t)j—i(t) € No(arm)(z*(t)) v ae. (7.45)

Then, from (7.38), (7.39), (7.40), (7.44), (7.45) and Definition 1.1 it follows that the
pair (z*(f)(-), f*(+)), *(f*) = x*(-) is a solution to inclusion (1.4). The inequalities
(1.15)—(1.19) follow from the inclusion z*(-) € coM, f*(-) € S(L') and (6.27),
(6.11), (6.10), (6.13), (6.14), (7.5), (1.9), (1.10). The theorem is proven.

Corollary 1.3 follows from Theorem 1.2. To show this, invoking the inequality (1.2),
one needs to take the measure

H(A) = / Bt at

Since the measures p+A and A are absolutely continuously equivalent, as the measure
v we take the measure \. Using the equality

de ,,\ _ dx(t)
d—y(t)— o e

where we have the usual derivative on the right-hand side, we arrive at the corollary’s
statements, as the inclusion % (.) € LY(T, H) means that the function ¢ — z(t) is

dt
absolutely continuous.

References

[1] S.Adly, F. Nacry, L. Thibault: Discontinuous sweeping process with prox-regular sets,
ESAIM Control Optim. Calc. Var. 23 (2017) 1293-1329.

[2] D.Affane, M. Fateh Yarou: Perturbed first-order state dependent Moreau’s sweeping
process, Int. J. Nonlinear Anal. Appl. 12 (2021) 605-615.

[3] D.Azzam-Laouir, S.lIzza, L. Thibault: Mized semicontinuous perturbation of non-
convex state-dependent sweeping process, Set-Valued Analysis 22 (2014) 271-283.

[4]  N.Bourbaki: Integration. Chapitre V, Hermann, Paris (1967).
[5] N.Bourbaki: General Topology. Basic structures, Nauka, Moscow (1968).

[6] A.Bressan, G. Colombo: Extensions and selections of maps with decomposable values,
Studia Math. 90/1 (1988) 69-86.

[7] N.Chemetov, M. D. Monteiro Marques: Non-convez quasi-variational differential in-
clusions, Set-Valued Anal. 15 (2007) 209-221.



A. Tolstonogov / BV Solutions of State-Dependent ...

7. Denkowski, S. Migorski, N.S. Papageorgiou: An Introduction to Nonlinear Analy-
sis: Theory, Kluwer Academic Plenum Publishers, Amsterdam (2003).

J. Diestel, J.J.Uhl jun.: Vector Measures, Mathematical Surveys 15, American
Mathematical Society, Providence (1997).

J.Dieudonne: Foundations of Modern Analysis, Academic Press, New York (1960).

N. Dinculeanu: Vector Measures, Deutscher Verlag der Wissenschaften, Berlin
(1966).

J.F.Edmond, L. Thibault: BV solutions of nonconvex sweeping process differential
inclusion with perturbation, J. Diff. Equations 226 (2006) 135-179.

K.Fan: Fized point and minimaz theorems in locally convex topological linear spaces,
Proc. Nat. Acad. Sci. USA 38 (1952) 121-126.

D. Frankova: Regulated functions, Math. Bohemica 116/1 (1991) 20-59.

T.Haddad, I. Kecis, L. Thibault: Reduction of state dependent sweeping process to
unconstrained differential inclusion, J. Glob. Optim. 62/1 (2015) 167-182.

C.J.Himmelberg: Measurable relations, Fundamenta Math. 87 (1975) 53-72.

S.-H.Hou: On property (Q) and other semicontinuity properties of multifunctions,
Pacific J. Math. 103/2 (1982) 39-56.

A.Jourani, E.Vilches: Moreau-Yosida regularization of state-dependent sweeping
processes with nonregular sets, J. Optim. Theory Appl. 173 (2017) 91-116.

J.L.Kelley: General Topology, Springer, Berlin (1975).
P. Mattila: Geometry of Sets and Measures in Euclidean Spaces, Cambridge Univer-
sity Press, Cambridge (1995).

J.J.Moreau: Sur les mesures différentielles des fonctions vectorielles d variation
localement bornée, U.E.R. Math., Univ. Sci. Tech. Languedoc, Montpellier, Séminaire
d’Analyse Convexe 5/17 (1975), 39 pp.

J.J.Moreau: FEwvolution problem associated with a moving convex set in a Hilbert
space, J. Diff. Equations 26 (1997) 347-374.

F.Nacry, J. Noel, L. Thibault: On first and second order state-dependent proz-reqular
sweeping processes, Pure Appl. Funct. Anal. 6 (2021) 1453-1493.

J.Noel, L. Thibault: Nonconvexr sweeping process with a moving set depending on
the state, Vietnam J. Math.42/4 (2014) 595-612.

R. A. Poliquin, R. T. Rockafellar, L. Thibault: Local differentiability of distance func-
tions, Trans. Amer. Math. Soc. 352 (2000) 5231-5249.

R. T.Rockafellar, R. J.-B. Wets: Variational Analysis, Springer, Berlin (1997).

A. A.Tolstonogov: Properties of the space of proper functions, Math. Notes of the
Academy of Sciences of the USSR 35 (1984) 422-427.

A. A. Tolstonogov: Scorza-Dragoni’s theorem for multivalued mappings with variable
domain of definition, Math. Notes of the Academy of Science of the USSR, 48 (1990)
1151-1158.

A. A. Tolstonogov: Upper semicontinuous convezr-valued selectors of a Nemytskii op-
erator with nonconvex values and evolution inclusions with maximal monotone op-
erators, J. Math. Anal. Appl. 526/1 (2023) 127-197.



