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Prolog

I am interested in mathematics only as a creative art.
— Godfrey H. Hardy, A Mathematician’s Apology

[What people] really want is usually not some collection of “answers”—
what they want is understanding.
— William P. Thurston, On Proof and Progress in Mathematics

Once upon a time ...

... there was a real function f: R — R, studied by a curios (and mathematically educated)
mind which had a basic question:

Does the equation f(x) =0 have a solution?

The Method of Sub-Supersolutions

There is no answer that fully satisfies a curious mind (which might be a good definition
for such a kind of minds), but there are promising candidates. To find one of them,
we note that from the solvability of f(x) = 0 it follows trivially that there are (not
necessarily distinct) real numbers x and X such that

f(x) <0 and 0 < f(x),

which we will call subsolution and supersolution, respectively. Now, the task is to
find some x* that is both a sub- and a supersolution, and our mathematical informed
guess is that we will find it somewhere between a pair of sub-supersolutions. To simplify
notations, let us assume in the following that x < X holds for a given subsolution x
and a given supersolution X. Then a natural candidate for x* is the greatest subsolution
located between these sub-supersolutions,

x* :=supS, where S :={x € [x,X]: x is a subsolution, i.e. f(x) < 0}.

Since S C R is bounded and non-empty, the supremum exists. Thus, in order to check
that x* is indeed the greatest subsolution of f, it suffices to check that x* is not only



a supremum of subsolutions, but a subsolution itself. However, this may not be the
case as simple examples demonstrate, and thus we assume that f satisfies the following
condition:

(C*) If (xn) C R is an increasing sequence converging to x and if f(x,) < 0 for all n,
then f(x) < 0.

It follows readily that x* is a subsolution. If x* is in addition a supersolution (and thus
the desired solution), then it is obviously the smallest supersolution in the interval [x*,X],
and thus it is a good idea to consider the element

Xy :=1infS, where S :={x € [x*,X] : x is a supersolution, i.e. 0 < f(x)}.

Now, x* is a solution if and only if x, is a supersolution that equals x*, and thus we
assume the dual condition to (C*) from above:

(Cx) If (xn) C R is a decreasing sequence converging to x and if 0 < f(xy,) for all n,
then 0 < f(x).

Then, x* is known to be a supersolution and it follows readily x* = x,. Indeed, from
x* < x, it would follow that there is y such that x* < y < x, and since y is (as every
real number) a sub- or a supersolution, this would contradict the maximality of x* or
the minimality of x..

All in all, x* is the greatest solution of f(x) = 0 in the interval [x,X]. Moreover, by
dual arguments we find the smallest solution, so that we can state:

Theorem A Let f: R — R be a real function satisfying conditions (C*) and (C),
and let (x,X) be an ordered pair of sub-supersolutions. Then the equation f(x) = 0 has
the greatest and the smallest solution in [x,X]. O

Entrance of Bifunctions

Of course, every continuous function f satisfies conditions (C*) and (C), thus, we have
the following corollary of Theorem A:

Corollary (Intermediate Value Theorem)  FEvery continuous function f: [x,X] — R
such that f(x) < 0 < f(X) has a zero in [u,Tl. O

Furthermore, every decreasing function f satisfies both (C*) and (C.,), but in this
case it follows
0 < f(x) < f(x) <0,

so that the sub-supersolutions have to be solutions themselves. Then, of course, our
celebrated theorem becomes trivial.

Consequently, a curious mind will ask if there is another example, and fortunately
there is a whole class, namely functions f: R — R for which there is a further function
g: R x R — R (which we call bifunction) such that
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(i) f(x) =g(x,x) for all x € R,
(ii) s+ g(s,t) is continuous in s =t for all t € R,
(iii) t+ g(s,t) is decreasing for all s € R.

Indeed, let (xn) C R be an increasing sequence converging to x such that f(x,) < 0,
then it follows

f(x) = g(x,x) < g(xn,x) < g(xn,xn) = f(xn) <0, thus f(x) <0.
Similarly, for a decreasing sequence (x,) converging to x such that 0 < f(xy), it follows
0 < f(xn) = g(xn,xn) < g(xn,x) = g(x,x) = f(x), thus 0 < f(x).
Consequently, we have the following corollary:

Corollary B Let g: R x R — R be a real function being continuous in the first and
decreasing in the second argument and let (x,X) be an ordered pair of sub-supersolutions
for the function x — g(x,x). Then the equation g(x,x) =0 has a greatest and a smallest
solution in [x,X]. O

This exemplifies the fruitful interplay of order theory and topology.

Remark  Examples for functions g satisfying (ii) and (iii) are given by defining
g(s,t) := gi(s) + gz2(t) for any continuous g;: R — R and any decreasing g2: R — R.
Obviously, the function x — g(x,x) may be neither continuous nor decreasing. O

Approach via Fixed Points

Speaking of order theory, we want to apply the following famous theorem:

Theorem (Fixed Point Theorem of Tarski)  Every increasing function f: [x,X] — [x,X]
has the greatest fixed point. @)

It gives rise to another proof of Corollary B, which main idea is to fix one argument
of the bifunction as follows:

Alternative Proof of Corollary B: For any y € [x,X], let us define the real function
gy: X — g(x,y). Then, since g is decreasing in the second argument, we deduce

gy(x) = g(x,y) < g(x,x) <0, thus gy(x) <0.

Similarly, one deduces gy (x) > 0. Thus, the continuous function gy: R — R satisfies all
conditions of Theorem A, so that we know that the equation gy(x) = 0 has a greatest
solution x; in [x,x]. Now, we note that y XZ is an increasing self-mapping on [x,X].
Indeed, suppose y; < ya, then we have

0=g(xy,,y1) = g(xy,,Y2),

APPROACH VIA FIXED POINTS 11



from which it follows that the equation gy,(x) = 0 has a greatest solution in [x}; ,X]
(which equals xj, ), and thus xj, <xjj,.
Consequently, by the Fixed Point Theorem of Tarski, we know that the equation

y = x{, has the greatest solution y* € [x,x]. Then, by definition of xj., it follows
0=gy~(y") =9g(y™y"),

and so y* is a solution of g(x,x) = 0. In fact, it readily follows that y* is even the
greatest solution of g(x,x) = 0 in [x,X]. Indeed, assume that y € [x,X] is any solution
of g(x,x,) = 0. Then the same arguments as above, but now with y instead of x, give
us some solution y** of y = xj located in [y,X]. Then, by construction of y*, we have
Yy < y** < y*, which concludes the proof. @)

At this Point ...

... the curious mind strongly wondered if this alternative approach could really be of any
use, maybe for problems that far exceeded all what it had seen in its short life. Exhausted,
it fell into a deep sleep full of mathematical dreams.

12 ProLoG



Introduction

Aim of this Thesis

Let A be a set, and let S: A x A — Py(A) be a mapping on A x A whose values are
subsets of A. Then A is called a multivalued bifunction, and the core idea of this
thesis can be expressed in form of the following fixed point principle:

Let F: A — Py(A) be a multifunction such that, for all a € A,
Fla)={a* € A:a* € S(a*,a)}.

Then every fized point of F is a fized point of S,
i.e. from a* € F(a*) it follows a* € S(a*, a*).

Let further (P) be a mathematical problem, and suppose that S is defined in such a way
that solutions of (P) are fixed points of S and vice versa. Then, if we search for solutions
of (P), all we have to do is to search for fixed points of F. However, certainly not every
multifunction F: A — Py(A) has a fixed point. Thus, we have to investigate in detail
under which conditions the set Fix F of fixed points of F is non-empty.

The fixed point theory we develop is linked to the special kind of problems we want
to solve, namely variational inequalities as in [24], 28], in which some parts are given
by nonsmooth, multivalued bifunctions. Those problems allow for an application of the
powerful concept of sub-supersolutions (see the Introduction to Part IT for more infor-
mation), so our first task reads as follows:

Develop a powerful yet easy to apply mathematical framework
—which bases on order-theoretical fixed point theorems and comparison principles—
in order to solve variational inequalities with multivalued bifunctions.

This framework will give precise conditions on the auxiliary multifunction F, which in
turn will give precise conditions on Problem (P) that guarantee the existence of solutions
with special properties. Consequently, our second task will be the following one:

Illustrate the applicability of the developed framework
for a wide range of variational problems.

In order to present the main ideas, we will restrict our considerations to more classical

function spaces and zero boundary conditions. However, we try our very best to present
general ideas which can be extended to more sophisticated problems.
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Structure of this Thesis

In Chapter (1} we will present purely order-theoretical results. First, we will devote a
section to recall some fundamental notions in partially ordered sets D, such as the set
relation <* on Py(D), which is defined by

A<*B = forevery a € A there is b € B such that a < b,

and the notion of increasing upward multifunctions F: D — Py(D).

After providing a few basic results about multifunctions of isotone type, we then
develop in Section [I.2] several purely order-theoretical fixed point theorems. This study
starts with the famous theorem of Tarski, whose proof can be generalized so that we ob-
tain more insights in a series of fixed point theorems presented recently in [76}, [77, [78 [79].
To obtain an even more general fixed point theorem, we then follow [24] 50] and give a
full proof of Theorem [I.59] which guarantees the existence of maximal fixed points under
weak conditions. From this theorem, by use of a new order-theoretical property, we then
deduce Corollary in which conditions involving chains are replaced by conditions
involving only sequences. This result serves together with new results about greatest
fixed points as a reference for the rest of this thesis.

In Chapter [2] we incorporate topological results in our study. This will lead to fixed
point theorems on ordered reflexive Banach spaces which are more easy to apply than
Corollary Although we roughly follow the path laid out in [50], we develop our own
version of the story, whose highlights are the new Theorem [2.31] which ensures that some
increasing upward multifunctions have maximal fixed points, and the desired framework
of Theorem [2.33] which gives us even a condition under which increasing upward multi-
functions have a greatest fixed point. After a quick comparison of our results with other
fixed point theorems, we then present some topological results needed in applications.

In Chapter 3] we then consider measurable spaces and its connections with topology
and order-theory. To this end, we introduce ordered measurable spaces and investigate
conditions under which multifunctions of isotone type are (weakly) measurable. We then
extend our study to compact-valued multifunctions (x,s,t) — F(x,s,t) which depend
differently on their arguments: x — F(x, s, t) is measurable, s — F(x, s,t) is upper semi-
continuous, and t — F(x, s, t) is increasing upward. In particular, we explore conditions
under which F has a measurable single-valued selection. At the end of this chapter, we
collect useful facts about spaces of measurable functions.

Starting from Chapter [4] we will apply the theoretical results to various variational
problems. Often, such problems are solved with help of topological fixed point theorems,
e.g. a suitable version of the Banach or Kakutani fixed point theorem, which require cer-
tain continuity properties of the fixed point operator involved. But there are operators
of interest that lack continuity, which is why order-theoretical fixed point theorems come
into play. In the last years, Carl, Le and Motreanu, among others, have developed an
approach that covers a wide range of problems, see, e.g., [20, 22} 23| 24 27, 28, [67, [68].

14 INTRODUCTION



They built on theorems presented in [50], see Lemma and combined them with the
theory of pseudomonotone operators and the concept of sub-supersolutions. Our goal is
to extend those results about nonsmooth variational inequalities by use of the general
framework developed in Part 1.

In Chapter [4}, first, for a multivalued bifunction (x,s,t) — f(x, s, t), we will consider
the inclusion
uekK: Au-+f(,u,u)+0lx >0, (P)

where A is a Leray-Lions operator on a Sobolev space W, I is the indicator function of
a given closed and convex set K C W, and 0lk is the subgradient of Ik in the sense of
convex analysis. By definition, a solution of (P) is a function u € K such that

(Au,w—u) + (n,w—u) >0 for all w € K and some selection 1 C f(-,u,u).

Since f is assumed to be upper semicontinuous in the second and increasing in the third
argument, we can apply Theorem to deduce that there are smallest and greatest
solutions between each pair of sub-supersolutions.

Remark  The first four chapters present new results and results from the paper An
order theoretic fixed point theorem with application to multivalued variational inequalities
by the author (see [110} [111]). O

In Chapter [5] we extend our study of Chapter [ to the following multivalued quasi-
variational inequality problem: Find u € W such that for some n C f(-,u,u) it holds

(Au,w —u) +J nw-—u) +Kw,u) —K(u,u) >0 forallweW,
Q
where A: W — W/’ is, again, a Leray-Lions operator of divergence form, f is a multi-
valued bifunction being upper semicontinuous in the second and increasing in the third
argument, and K(-,u): W — R U{+o0o} is a convex functional for each u € W.
We prove that, under weak assumptions on the data, there are the smallest and the
greatest solution between each pair of sub-supersolutions.

Remark  Chapter[]is based on the results of the paper Multivalued Quasi- Variational
Inequalities with Nonsmooth Bifunctions by the author, which is currently in preparation
(see [112]). O

In Chapter [6] we consider the existence and further qualitative properties of solutions
of the Dirichlet problem to quasilinear multivalued elliptic equations with measures of
the form

Au+ G(-,u) > f, (P)

where A is, again, a second order elliptic operator of Leray-Lions type and f € My (Q) is
a given Radon measure on a bounded domain Q C RN. The lower order term s — G(-, s)
is assumed to be a multivalued upper semicontinuous function, which includes Clarke’s
gradient s — 0j(-, s) of some locally Lipschitz function s — j(-,s) as a special case. Our

STRUCTURE OF THIS THESIS 15



main goals are as follows: First, we develop an existence theory for Problem (P). Second,
we propose concepts of sub-supersolutions for this problem and establish an existence
and comparison principle. Third, we topologically characterize the solution set enclosed
by sub-supersolutions.

Remark  Chapter[f]is based on the results of the paper Quasilinear elliptic equations
with measures and multi-valued lower order terms whose results where developed mainly
by the author (see [30]). O

In Chapter [7} we extend the results of Chapter [6] to the case of bifunctions, that is,
we consider multivalued elliptic equations with bifunctions of the form

Au+f(-,u,u) >y, (P)

where A is, again, an elliptic Leray-Lions operator, (x,s) — f(x, s, t) is upper Carathéo-
dory and t — f(x,s,t) is a decreasing, possibly nonsmooth multifunction, and p € L.
Since our abstract framework does not apply directly to Problem (P), we introduce
the concept of limit-solutions and limit-subsolutions. Then we can prove that there exist
smallest and greatest limit-solutions between each ordered pair of sub-supersolutions.

Remark  Chapter[7]is based on the results of the paper Multivalued Elliptic Inclusions
with Nonsmooth Bifunctions and L' Right-Hand Sides by the author, which is currently
in preparation (see [113]). O

In Chapter 8] we then extend the results of Chapters [ [ and [7] to systems
Ai(ui) + Fi(ui,u) + aKLu(ui) 50 in W{, (Pi)
and
Ai(ug) + Fi(ug,u) 3 py, (Qi)

which are coupled via the lower-order terms Fi(ui, u). In order to solve Systems (P)
and (Q), we first extend our basic framework to mixed-monotone systems, and then we
apply the results of the forgoing chapters.

Remark  Chapter[§]is based on the results of the paper Systems of Quasilinear Elliptic
Equations with L'-Functions and of Quasi- Variational Multivalued Variational Inequal-
ities by the author, which is currently in preparation (see [114]). O

In the concluding Chapter [9 we finally propose topics for further research.
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Part 1

Theory






1 Order Theory

The common theme of this thesis are order-theoretical considerations. In this first chap-
ter, we are going to developed basic results and powerful fixed point theorems for mul-
tifunctions of isotone type that allow for a wide range of applications.

1.1 Basic Concepts
1.1.1 Partially Ordered Sets and Lattices
Let us recall some basic notions. (For more information, see, e.g., [46] [105].)

1.1 Definition Let D be a set and R C D x D. Then the relation R is called partial
order on D if the following holds:

(i) R is reflexive, i.e. for all a € D it holds (a, a) € R,
(ii) R is anti-symmetric, i.e. from (a,b) € R and (b, a) € R it follows a = b,
(iii) R is transitive, i.e. from (a,b) € R and (b,c) € R it follows (a,c) € R.

In this case, we write a < b instead of (a,b) € R, and we call (D, <x) a partially
ordered set, poset for short. If no confusion can occur, we only write a < b instead
of a <% b. Further, we mostly write D instead of (D, <), and a < b means that both
a<band a#b. @)

Note that for any poset (D, <x) and any A C D we easily obtain that (A, <gn(axA))
is a poset. Thus, we will consider subsets of a poset naturally as posets.

1.2 Example In this thesis, we use only standard partial orders, such as the usual
partial order on R which makes it to an ordered field, or the componentwise partial order
on RN,

The partial order on a poset D can be extended naturally to the pointwise partial
order between functions f,g: M — D, were M is any set, by setting

f<g <= f(x)<g(x) forallxe M.

For (classes) of measurable functions on a measure space, inequality f(x) < g(x) has to
hold for almost every (a.e.) x € M, see Definition below. O

To each poset we can construct another poset, its so called dual, as follows:

19



1.3 Definition Let (D, <g) be a poset and define the set £ € D x D via
(a,b) e <= (b,a)eR.

Obviously, X is a partial order on D, and we call (D, <g) the dual poset of (D, <x).
If no confusion can occur, we write a > b instead of a <g¢ b. @)

In the following, we will often prove assertions about a general poset (D, <). Since
these assertions hold for its dual poset (D, >>), too, we obtain effortlessly the so called dual
assertion. All we have to do is to replace in the assertion and all involved definitions <
with > and interpreting thereafter the order-theoretical notions in terms of <. Similarly,
all order-theoretical notions have a dual counterpart.

To begin with, let us introduce the following order-interval for each element a of a
poset (D, <) and a subset C C D:

ai::ai::{bED:bga} and aic::aiﬂC.
By replacing < with >, we get the dual counterpart
a'i=al ={beD:b>a}={beD:a<bl

Those intervals play a central role in defining various order-theoretical concepts, such as
the following ones:

1.4 Definition Let D be a poset. An element a € D is called

(i) lower bound of a subset M of D if M C a,

(ii) minimal element of D if a* = {a}, i.e. if, for all b € D, b < a implies b = a,
(iii) smallest element of D if D C a', i.e. if, forallb € D, a < b.

By duality, we define upper bounds, maximal and greatest elements, respectively: An
element a € D is called

()¢ upper bound of a subset M of D if M C a¥,
(ii)q maximal element of D if aT = {a}, i.e. if, for all b € D, b > a implies b = q,
(iii)q greatest element of D if D C a¥, i.e. if, for allb € D, a > b. @)
The concepts defined above have the following connection:

1.5 Proposition Let D be a poset. Then each smallest element is a minimal element
but not vice versa, and there is at most one smallest element.

Proof: Let D = {a, b} (with a # b) and define R = {(a, a), (b,b)}. Then (D,<x) is a
poset in which all elements are minimal but no element is the smallest. The remaining
assertions follow readily by anti-symmetry of the partial order. O
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By duality, we have at once the following corollary:

1.6 Corollary  Let D be a poset. Then each greatest element is a mazximal element,
and there is at most one greatest element. O

Note that it is not guaranteed that there are minimal or even smallest elements in a
poset. Therefore, the order-theoretical fixed point theorems to be presented in Section
below are welcome. They rely on the following notion:

1.7 Definition Let D be a poset.

(i) Let a,b € D. If it exists, we denote by a /Ab the greatest element of at Nb' and
call it infimum of a and b.

(ii) In general, for any A C D denote by inf A the greatest lower bound of A (called the
infimum of A). Further, we sometimes denote by y, the infimum of any familiy
{yi:1el}cD.

(iii) If, for all a,b € D, the infimum a /A b exists, we call D an inf-semilattice.

By duality, we define the supremum of a and b, denoted by aV b, the supremum
sup A of any subset A C D, the abbreviation y\, and the notion of sup-semilattice.

(iv) If D is both an inf- and a sup-semilattice, we call it a lattice.

(v) If D is a lattice, then A C D is called a sub-lattice of D if A is closed under A
and V (where infimum and supremum are taken in D). O

In the sequel, we will often consider poset and lattices which are order-intervals
[a,bl:={xeD:a<x<bl=a Nbt.

If D is a poset or a lattice, then [a, b] is also a poset or a lattice, respectively. If C C D,
we often write [a, b]c instead of [a,b] N C.

Finally, let us recall the following properties of subsets of a poset:
1.8 Definition Let D be a poset, and let A C D.
(i) A is called increasing if a’ C A for all a € A.

(ii) A is called order-convex upward if for all y«,ypg € A the order-interval [yq,yv/J
belongs to A.

By duality, we define what it means to be a decreasing or order-convex downward
set. For instance, A is called order-convex downward if for all y«,yg € A the order-
interval [y, yel belongs to A.

(iii) A is called order-convex if it is both order-convex upward and order-convex
downward. O

Note, that it is not required in the definition of order-convex sets that yo <yg, since
then one would have yn = yu and yv = yp and all three types of convexity would
be identical. Further, let y, and ypg belong to an order-convex set A. Then one has
especially z; :=ya € A and z9 :=yy, € A and thus [y, yv] = [za, z2] C A.
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1.1.2 Set Relations

1.9 Definition  Let X be a set. Then Py(X) denotes the power set of X, and P(X)
denotes the set of all non-empty subsets of X. O

Let D be a poset, and let A, B € Py(D) be any subsets. Then it will be convenient to
compare A and B with respect to the partial order of D. There are a few possibilities to
achieve this, however, the set relations we will use frequently are the following ones:

1.10 Definition Let D be a poset.
(i) The relation <* on Py(D) is defined via
A<'B <= a'NB#0 forallacA,
and we read “A <* B” as “A looks up to B”.
(i)a By duality, the relation <, on Py(D) is defined via
A<,B <= B>A <= DbD'NA#( forallbeB,
and we read “A <, B” as “B looks down on A”. O

1.11 Remark  The notion for those relations is not standardized in the literature;
<* is denoted by <" in [64], by <; in [54], by <1 in [41] and by <. in [68]. However,
we have chosen the symbol <* with * on top to indicate that for A <* B to be true we
have to find, for every a € A, some b € B which tops a. O

1.12 Remark  The set relations <* and <, were generalized in vector-valued opti-
mization to various kinds of variable set relations, see [39], where A <2 B C Y means,
for a fixed multifunction D: Y — P(Y), that for any a € A there is some b € B such that
b € a+ D(a). Those relations can be used with gain in optimization, see, e.g., [48] [83],
but are to general for our current purposes. O

Since those relations are of utmost importance in the sequel, let us reformulate Defi-
nition [L.10 in other words. We have

(i) A <* B if and only if for every a € A there is b € B such that a <

b,
(ii) A <« B if and only if for every b € B there is a € A such that a < b
B

Further we have the duality rules A <* B<—=B >, Aand A <. B<«<= B >* A.

The following property of the so defined set relations is readily seen:

1.13 Proposition  Let D be a poset. Then <* is a pre-order, i.e. reflexive and
transitive. By duality, <. s a pre-order, too. O

Of course, <* is no partial order, since it is not anti-symmetric in general. Consider
for a counterexample, e.g., the sets {1,2, 3} and {2, 3} of real numbers. However, we can
combine those two relations in the following natural way:
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1.14 Definition Let D be a poset, and let A, B € Py(D). Then we write A <} B if
both A <, B and A <* B. O

It is readily seen that <} is a pre-order. We further have the following result:

1.15 Proposition Let D be a poset. Then <* and <l are anti-symmetric in the
following sense:

(i) If A <* B and B <* A for A,B C D, then A = B if and only if A and B are
decreasing sets in A U B.

(i) If A < B and B <} A for A,B C D, then A = B if and only if A and B are
order-conver sets in A U B.

Proof: Suppose A <* B and B <* A. If A = B, then of course A is a decreasing set in
A UB = A. The other way around: For any a € A there is some b € B such that a < b.
If B is a decreasing set in A U B, then it follows a € B, thus A C B. Since the problem
is symmetric in A and B, (i) holds true.

Now, suppose A <} B and B < A. If A = B, then A is obviously order convex
in AUB = A. The other way around: For any a € A there are b,b’ € B such that
b < a < b’. If B is order-convex in A U B, then it follows a € B, thus A C B. Since the
problem is symmetric in A and B, (ii) holds true. O

It is illustrating to compare the pre-orders <* and <., which base directly on the
partial order <, with the relations <* and <., which base on the lattice-operators in the
following way:

1.16 Definition Let D be a poset.
(i) The relation <* on Py(D) is defined via

A<*B = aVbeB forallaec A andallb € B,
and we read “A <* B” as “B is superior to A”.
(i)q By duality, the relation <. on Py(D) is defined via

A<:B <= a/AbeA forallae A and all b € B,

and we read “A <. B” as “A is inferior to B”.
(ii)) We write A <} B if both A <. B and A <* B. O

In general, <* is neither reflexive nor transitive and thus no pre-order. Indeed, A <* A
is the same as to say that A is closed under V, and on R, equipped with the usual order,
<™ is not transitive, since {1} <* {2} and {2} <* {0, 2}, but {1} <* {0, 2} does not hold.
However, it is interesting to note that we have the following result:

1.17 Proposition  Let D be a poset. Then <% is transitive on P(D).
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Proof: Let A,C € Py(D) and B € P(D) be given such that A <* B and B <} C. Then,
forallae A,beBand ce Conehas (aV (bAc))Vc e C and this element clearly is
the supremum of a and c¢. Thus, A <* C. The remaining relation A <, C is proved by
duality. @)

The situation is different if D is a sup-semilattice; then <* is a pre-order on the
non-empty order-convex upward subsets of D, which follows from the next result.

1.18 Proposition  Let D be a poset and A,B € P(D). Then A <* B implies A <* B.
If D is a sup-semilattice and if B is order-convex upward, the reverse implication holds
true, too.

Proof: 1t is readily seen that A <* B implies A <* B, since for every a € A and each
b € B we have a < aVb € B. Now let D be a sup-semilattice and suppose A <* B with
B being order-convex upward. Then for all a € A and b € B there is some ¢ € B such
that a < cand it follows b<aVb<cVbeBand thus aVVb e B. @)

If in Proposition the set B is not known to be order-convex upward but only
closed under V, we have the following more technical equivalences:

1.19 Proposition  Let D be a poset and suppose A,B € P(D) are closed under V.
Then the following assertions hold true:

(i) A <* B if and only if there is some \/-closed set C C D such that A,B C C and
b € B implies bTC C B.

(i) A <* B if and only if A <* B and there is some \V/-closed set C C D such that
A,BC C and b,b” € B imply [b,b"]c C B.

Especially, if D is a lattice and B = [B,, B*], then A <* B if and only if A <* B.

Proof: Ad (i): Suppose A <* B, then A <* B, the set C := A UB is closed under V, and
for all b € B we have bTC C B. Indeed, suppose a € A such that b < a, then A x* B
implies a=a Vb € B.

Now, let C C D be closed under V and suppose A,B C C and bTC C B for all b € B.
Then, for each a € A and each b € B we have b < aVb € C and thus a<aVbeB.

Ad (ii): Suppose A <* B, then we have A <* B and as in (i) we set C := AUB and
obtain [b,b”]aup C b C B for all b,b” € B.

Now, suppose A <* B, let C C D be closed under V and suppose A,B C C and
[b,b”]c C B for all b,b” € B. Then, for each a € A there is b’ € B such that a < b’,
and for each b € B it follows b < aVb <b’Vb. Sinceb’VbeBand aVbeC(C,it
follows a Vb € B and thus A <* B. O
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1.1.3 Multifunctions of Isotone Type

For functions, we have the following well known notion:

1.20 Definition Let D and D’ be posets, and let f: D — D’ be a function. Then f
is called increasing (or isotone, or order-preserving) if

x<y inD = f(x)<f(y) inD"

If from x < y it follows f(x) < f(x), f is called strictly increasing. By either dualizing
the order in D or in D’; one obtains the definition of a (strictly) decreasing function.
O

In what follows, we generalize Definition to multifunctions, defined as follows:

1.21 Definition Let X and Y be sets. Then a multifunction is defined to be a
mapping F: X — Py(Y). Its domain is defined by D(F) := {x € X : F(x) # 0}, its
graph is defined by grF := {(x,y) € X x Y : y € F(x)}, and its range is defined by
F(X) := J{F(x) : x € X}. If f: X — Y is a function, we may identify f with the single-
valued multifunction F: X — P(Y) defined by F(x) := {f(x)}. If G: X — Py(Y) is also a
multifunction, we write F C G if F(x) C G(x) for all x € X. If f C G, i.e. if f(x) € G(x)
for all x € X, then f is called a selection of G. O

By use of the set relations introduced in Definitions and let us define the

following six kinds of monotone multifunctions:
1.22 Definition  Let D and D’ be posets, and let F: D — Py(D’) be a multifunction.

(i) Fis called increasing upward if x <y implies F(x) <* F(y).
F is called increasing downward if x <y implies F(x) <. F(y).

F is called increasing if x <y implies F(x) <} F(y).

(ii) Fis called decreasing upward if x <y implies F(y) <. F(x).
F is called decreasing downward if x <y implies F(y) <* F(x).
F is called decreasing if x <y implies F(y) <} F(x). @)
1.23 Remark  To apply duality with ease, note that if one replaces the order in D’ by
its dual, the naming of the properties chances from ‘increasing’ to ‘decreasing’ and vice
versa. If one wants to swap ‘upward’ with ‘downward’, one has to dualize both the order

in D and in D’ (which might be counterintuitive). Consequently, for a multifunction
F: D — Py(D’), the following assertions are equivalent:

F: (D,<p) — Py(D’,<p’
F: (D,>p) — Py(D’, >

F: (D,<p) — Py(D’, >p-
F: (D,>p) — Py(D’, <p-

is increasing upward,

D) is increasing downward,
) is decreasing upward,

is decreasing downward.
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Thus, it suffices to prove central properties only for increasing upward multifunctions
and to rely for the other cases on duality.

Further, if D is an ordered linear space (see Definition below), (—A) <* (—B)
holds if and only if B <, A. Consequently, the same effects as described above can be
achieved by replacing F by x — —F(—x), x — —F(x) or x — F(—x), respectively. @)

1.24 Remark  Definition [1.22| generalizes the notion of increasing functions from the
single-valued case to multifunctions. This is by no means a new idea, as, in 1971, fixed
point theorems for increasing upward multifunctions were derived in [I07] (there, those
multifunctions were called mappings satisfying condition I or order preserving multi-
functions). Little later, decreasing mappings were introduced in [34] and Proposition
below and further properties were established.

The naming of those multifunctions varies to this day in the vast recent literature.
What we call increasing upward is called upper order-preserving in, e.g., [80] and (1)-
increasing in [54]. (The last notion is clearly inspired by the notion A <; B instead of
our A <* B). The naming used in this thesis follows the nomenclature of [24]. Note also
that increasing upward multifunctions are used in semantic analysis of logic programs,
see, e.g., [52]. There, they are called Hoare monotonic after Sir Tony Hoare. O

1.25 Remark  There is another way to generalize monotonicity of real functions
to multifunctions, see Section In order to distinguish both notions, we will call a
multifunction with one of the properties presented in Definition a multifunction
of isotone type. O

In applications, the values of F: D — Py(D’) are often assumed to be order-intervals
[a, b], that is, there are single-valued functions F,,F*: D — D’ called envelopes such
that F(x) = [Fi«(x), F*(x)]. In this setting, the monotonic behavior of F is fully character-
ized by the monotonic behavior of F. and F*, as was noted for the most part in [34]. Let
us inspect this connection next in a slightly more abstract setting.

1.26 Proposition  Let D and D’ be posets, let F: D — P(D’) be a multifunction, and
suppose that all values of F have the greatest element F*(x) € F(x). Then F is increasing
upward if and only if the function F*: D — D’ is increasing.

Proof: Let F be increasing upward and x <y in D. Then F(x) <* F(y) and thus there is
some z € F(y) such that F*(x) < z < F*(y). Consequently, F* is increasing.

Conversely, if F* is increasing and z € F(x), then z < F*(x) < F*(y) € F(y), thus F is
increasing upward. O

1.27 Corollary  Let D and D’ be posets and let F: D — P(D’) be such that there are
functions F,F*: D — D’ such that F(x) = [Fi«(x),F*(x)]. Then F is decreasing upward
if and only if F, is decreasing, F is increasing downward if and only if F. is increasing,
and F is decreasing downward if and only if F* is decreasing. O

By use of <, from Definition [1.16] we can define another six kinds of monotone
multifunctions in analogy to Definition Let us only define the prototype:
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1.28 Definition  Let D and D’ be posets, and let F: D — Py(D’) be a multifunction.
Then F is called lattice-increasing upward if x <y implies F(x) <* F(y). O

From Proposition [1.18| we obtain at once the following corollary:

1.29 Corollary  Let D be a poset, let D’ be a sup-semilattice, and suppose that all
values of the multifunction F: D — P(D’) are order-convex upward. Then F is increasing
upward if and only if it is lattice-increasing upward. O

If the requirements of Corollary are not met, one can use the following more
general corollary, which can be deduced from Proposition [1.19

1.30 Corollary  Let D and D’ be posets, and let F: D — P(D’) be a multifunction.
Then the following assertions hold true:

(i) If F is lattice-increasing upward, then F is increasing upward and its values are
closed under V.

(ii) If F is increasing upward and its values are \/-closed, then F need not to be lattice-
increasing upward; however, if, e.g., there is some \V-closed C C D such that, for all
x €D, F(x) C C and [a,blc C F(x) for all a,b € F(x), then F is lattice-increasing
upward.

Proof: Suppose first that F is lattice-increasing upward. Since A <* B implies A <* B, F
is increasing upward. Furthermore, for all a,b € F(x), F(x) <* F(x) implies aVb € F(x),
thus (i) is proved.

Suppose now that F is increasing upward and that its values are V-closed. A neat
example is the X-shaped mapping

F:[0,1] cR— P(R), x~ F(x)={0,1—x,1}

This map is additionally increasing downward, but neither lattice-increasing upward nor
downward. But if there is some C C D as demanded in (ii), then, by invoking Proposition
F is readily seen to be lattice-increasing upward. @)

As usual, the dual assertions of Proposition and Corollary hold true. Espe-
cially, if F has order-convex values, then F is increasing if and only if it is lattice-increasing,
and if F(x) = [F.(x), F*(x)], the former holds if and only if both F* and F, are increasing
(cf. with [68, Prop. 4.4, 4.5]).

1.31 Example  Out of interest, we may add that there are increasing multifunctions
whose values are not closed under V (and that are thus not order-convex upward) even
if they are topological closed. Consider, e.g., the multifunction

F:R = P(R?), x~— F(x) = ((—oo,x] X {1}) U ([x,oo) X {0}).
Furthermore, one may consider the (rather exotic) mapping
F:R—R, x~— Fx)=x+10,1lg,

which is increasing, but not lattice-increasing.
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Finally, let us consider the multifunction
F:(—00,0l CR — P([-1,0]), x> —C_y,

where [x] denotes the least integer z > x, and €,, denotes the n-th set obtained by con-
structing the cantor set inductively as usual. This multifunction is obviously increasing
and lattice-increasing upward, but not lattice-increasing downward. Since Corollary
is not applicable, one could generalize it using Proposition F is lattice-increasing
upward if and only if F is increasing upward, its values are closed under V and x < y
in D implies that there is some V-closed set Cyy such that F(x),F(y) € Cyxy and
[a,blc,,, C F(y) for all a,b € Fy). @)

Finally, following [67], let us extend <} to functionals k: D — RU{+o00} over a lattice
D. To this end, consider sets A, B € Py(D) and their indicator functions I, Ig with

0 ifx € A,

In: D —>RU{+00}, x> )
400 otherwise.

Then we have A <™ B if and only if [4(a) < oo and Ig(b) < co imply Ig(aV b) < oco.
If one developes this idea further with regard to the later applications, on arrives at the
following definition:

1.32 Definition Let D be a lattice. Then, for k,K: D — R U {+00}, we define
k<K <= k(uAv)+KuVv)<k(u)+Kv) forall u,veD. @)

On readily verifies that k <% K implies D(k) i D(K), where D(k) denotes the
effective domain {u € D : k(u) # oo} of k. In particular, A <% B holds if and only if
the indicator functions of A and B are related by [o <} Ig. Further, we have the following
result for distributive lattices (which are lattices, in which /A and V distribute over
each other):

1.33 Proposition  Let D be a distributive lattice. If functions j,k,1: D — R U {400}
satisfy j <Ek k<X 1 and if D(k) # 0, then it holds j <* 1.

Proof: For arbitrary a,c € D we claim
jlaNc)+ 1l aVe) <jla)+1c). (1.1)

We can assume a € D(j) and ¢ € D(1). Further, let b € D(k). Then by the relations
given and from a Ac=a/ (c /A (aV b)) it follows

jlaNc)+k(aV (cA(aVD))) <jla)+k(cA(aVDb)). (1.2)
By dual reasoning, we further have
eVa)+k(cA(aV(eAb))) <lc)+k(aV (cAb)). (1.3)

All terms in ([1.2]) and (|1.3)) are finite (recall that D(j) <% D(k) <5 D(1)), and thus (1.1)
follows from k <} k and the identity

[aV(cA(aVD))ALA(aV(cAb))]l=cA(aVDb)
together with its dual counterpart. @)
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1.2 Fixed Point Theorems on Posets

Let f: X — X be any function on a set X. Then any point x € X such that x = f(x) is
called fixed point of f. This notion generalizes to multifunctions:

1.34 Definition  Let F: X — Py(X) be a multifunction on a set X. Then u € X is
called a fixed point of F if u € F(u). The set of all fixed points of F is denoted by
FixF. O

The aim of this section is to investigate the set Fix F of fixed points of a multifunction
F: D — Py(D), defined on a poset D. In doing so, we provide conditions such that

e F has at least one fixed point,
e T has a maximal fixed point u (i.e. for every v € FixF, u < v implies u = v),

e F has the greatest fixed point u* (i.e. for every v € FixF it holds v < u*).

The order-theoretical conditions we impose on the domain D and the multifunction
F will be of different generality, but all fixed point theorems have in common that they
assume the existence of a subpoint, which is defined as follows:

1.35 Definition Let F: D — Py(D) be a multifunction on a poset D. Then u € D
is called a subpoint of F if u <* F(u). The set of all subpoints of F is denoted by
Sub F. O

(In Definition and below, a <* A is the same as {a} <* A; analogously for other
set-relations.)

Obviously, every fixed point of any multifunction F: D — Py(D) is also a subpoint,
i.e. FixF C SubF. In the following, we will consider cases in which, poetically speaking,
each subpoint generates an ascending family of subpoints that can only be stopped if
one of these subpoints happens to be a fixed point.

1.2.1 Tarski Fixed Point Theorems

Probably the most widely known order-theoretical fixed point theorem was introduced
by Tarski [109] for a single-valued increasing function f: D — D. There are numerous
versions of this theorem and further generalizations to multifunctions, as we will see
below. In order to examine the common core of those theorems, let us first provide two
useful results about the connection of fixed points and subpoints of increasing upward
multifunctions:

1.36 Proposition Let D be a poset, let F: D — Py(D) be an increasing upward
multifunction, and let w be any subpoint of F. Then there is a subpoint s of F such that
u<s, oruis a fired point of F.

Proof: Let u € SubF be given. Then we have u <* F(u) and thus there is s € F(u) such
that w < s. Since F is increasing upward, it follows F(u) <* F(s), and, since s € F(u),
we have especially s <* F(s), i.e. s € SubF. If there is no such s with u < s, we have
u=s € F(u), i.e. u € FixF. O
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1.37 Proposition  Let D be a poset, and let F: D — Py(D) be an increasing upward
multifunction. Then the following assertions hold true:

(i) Every mazimal subpoint of F is a mazimal fized point of F.
(ii) If the greatest subpoint of F exists, then it is the greatest fixed point of F.

Proof: Let u* be a maximal subpoint of F. Then u* € Fix S, since otherwise, by Propo-
sition there would be a subpoint s of F such that u* < s, which contradicts the
maximality of u*. Further, from FixF C SubF it follows that u* is a maximal fixed
point of F, which proves (i). If u* is even the greatest subpoint of F, it follows again from
Fix F C SubF that u* is the greatest fixed point of F. O

To prove the existence of a maximal (or greatest) fixed point of an increasing up-
ward multifunction F, it thus suffices to prove the existence of a maximal (or greatest)
subpoint—which is possible under further order-theoretical conditions on D or F.

First, let us recall a variant of the original theorem of Tarski for complete lattices.

1.38 Definition A poset D is called a sup-complete lattice if all M € P(D) have
the supremum sup M € D. O

1.39 Theorem (Tarski) Let D be a sup-complete lattice, and let f: D — D be an
increasing function. If f has a subpoint, then f has the greatest fized point u*, which is
also the greatest subpoint of f.

Proof: We are going to prove that Sub F has the greatest element. To this end, note that
Sub f is a non-empty subset of the complete poset D, and define

u* := sup(Subf).

By definition, we have, for all u € Subf, u < u*, and since f is increasing, it follows
u < f(u) < f(u*). That means Sub f <* f(u*), so that f(u*) is seen to be an upper bound
of Subf. But u* is the least upper bound of Subf, thus u* < f(u*), i.e. u* € Subf.
Evidently, u* is the greatest element of Subf. By Proposition [1.37], u* is the greatest
fixed point of f. O

Now, let us generalize Theorem to the case of multifunctions F: D — Py(D) with
some technical Property (X):

1.40 Corollary  Let D be a sup-complete lattice, and let F: D — Py(D) be an in-
creasing upward multifunction. If F has a subpoint and Property (X), given by

(X) For alluw € D such that SubF <* F(u) there is s € F(u) such that SubF <* s,
then F has the greatest fived point W*, which is also the greatest subpoint of F.

Proof: We set u* := sup(SubF) and proceed as in the proof of Theorem to obtain
Sub F <* F(u*). Thus, from (X) we obtain SubF <* s* for some s* € F(u*). It follows
that u* is the greatest element of Sub F and, thanks to Proposition [1.37] also the greatest
fixed point of F. O
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Property (X) is formulated in such a way that the idea of the proof of Theorem [1.39)
can be used, but it may be a tedious task to check if (X) holds. If one searches for an
easy to check Property (X’) which implies (X), one could find the following one:

(X’) All values of F are completely directed upward, i.e. for all A C D and x € D it
follows from A <* F(x) that there is b € F(x) such that A <* b.

Note, however, that (X’) is equivalent to the property that all values of F have either
the greatest element or are empty (to see this, let A = F(x)). In this case, we can give
another proof:

1.41 Corollary  Let D be a sup-complete lattice, and let F: D — Py(D) be an in-
creasing upward multifunction. If F has a subpoint and if all values of F have either the
greatest element F*(x) € F(x) or are empty, then F has the greatest fixed point w*, which
1s also the greatest subpoint of F.

Proof: We can assume that all values of F have the greatest element (otherwise, we
replace D by the sup-complete lattice | J{d" : d € D and F(d) # 0}). Further, it is readily
seen that

FixF* C FixF C SubF = Sub F*.

Now, due to Proposition F*: D — D is increasing, and since F* has a subpoint like
F, it follows from Theorem that F* has the greatest fixed point, which is also the
greatest element of Sub F* = Sub F and thus the greatest fixed point of F. O

What we have proved so far is summed up in Figure (there, a theorem is followed
by a O if the marked result is shown in the proof of the theorem).

. Thm.
F is single-valued
All non-empty values of F Thm.
have the greatest element
Thm.

F has Property (X) =——==> T has the greatest subpoint

Prop. [.37]

F has the greatest fixed point

Fig. 1.1: The situation in case D is a sup-complete lattice, F: D — Py(D) is increasing
upward, and F has a subpoint.

To be a sup-complete lattice is a rather strong property for a poset, thus there is need
for fixed point theorems with weaker assumptions on the underlying poset. To this end,
let us recall the results of [76l [77, [78, [79] and restate them with our notation. They are
not as general as possible (as we will see below), but the proof is lucid and the theorem
would be in fact enough for the applications presented in Part II of this thesis.
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Up to now, the main idea was to show that SubF has a greatest element. Now, we
are going to give conditions that guarantee that Sub F has at least a maximal element.
To this end, let us recall the famous Lemma of Zorn.

1.42 Definition Let D be a poset.

(i) D is called a chain if all elements of D are comparable, i.e. for all a,b € D it holds
either a<b,a=borb < a.

(ii) D is called well-ordered if each M € P(D) has the smallest element.

(iii) D is called inductive if each well-ordered subset of D has an upper bound in
D. O

1.43 Lemma (Zorn) Let D be an inductive poset, and let w € D. Then D has a
mazimal element u* such that u < u*. O

1.44 Remark Zorn’s Lemma was introduced as an axiom in [124] (although the ideas
circulated even earlier, see [80]), and is equivalent to the Axiom of Choice. A simple proof
of Zorn’s Lemma from the Axiom of Choice can be found in [75]. See also the Appendix
of [18], where a proof via the Bourbaki-Witt fixed point Theorem is presented.

Note, however, that in literature, Zorn’s Lemma is usually stated with the presump-
tion that not only well-ordered subsets of D have an upper bound, but all chains. As
a consequence thereof, inductive sets are usually defined to be sets in which each chain
has an upper bound. However, as noted in [I08, Remark 14], Zorn’s Lemma in its usual
formulation can be strengthened lightly to obtain Lemma m (to this end, note that
for an inductive set D, for each u € D also the set u% is inductive). We thus followed
the spirit of [13] and defined inductive posets in such a way that inductive sets are those
sets for which Zorn’s Lemma is applicable.

Note moreover that an inductive poset D is always non-empty, since () is a well-
ordered subset of D and thus there has to be an upper bound of ) in D (and, in fact,
every element of D is an upper bound of (). O

From Lemma [[.43] and Proposition we have at once the following theorem:

1.45 Theorem  Let D be a poset, and let F: D — Py(D) be an increasing upward
multifunction. If SubF is inductive, then for each subpoint w of F there is a maximal
fixed point u* of F such that u < u*. O

However, it is not easy to check if Sub F is inductive. Thus, we once again introduce a
handy property, which is the property given in [(7] with the difference that we consider
not all chains, but only well-ordered ones.

1.46 Definition Let D be a poset. A subset B € Py(D) is called universally in-
ductive in D if for any well-ordered set A € Pyp(D) such that A <* B there is b € B
such that A <* b. O
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Note that the definition of universally inductive sets closely resembles the definition
of completely directed upward sets we introduced in Property (X’) above. The important
difference is that A is now assumed to be well-ordered, so that a universally inductive
set B is only forced to have a greatest element if B is well-ordered, too.

The following theorem slightly generalizes [77, Theorem 3.4] which presumes that all
non-empty chains have a supremum. However, the proof follows the same lines, and the
calculations are very similar to the ones presented in the proof of Theorem [1.39

1.47 Theorem  Let D be a poset in which each non-empty well-ordered set has the
supremum, and let F: D — Py(D) be an increasing upward multifunction. If F has a
subpoint w and if all values of F are universally inductive in D, then F has a mazimal
fixed point u* such that uw < u*.

Proof: In view of Theorem [1.45] we have only to show that SubF is inductive. To this
end, let A C SubF be any well-ordered set. If A = (), then u € SubF is an upper bound
of A. Otherwise, & := sup A exists. Then, for all a € A, we have a < «, and since F
is increasing upward, it follows a <* F(a) <* F(a). Since F(«) is universally inductive,
there is B € F(«) such that A <* , which implies &« < f € F(«), i.e. @ € SubF is an
upper bound of A. Therefore, SubF is inductive. O

The new results are summed up in Figure |1.2

Each well-ordered set in D has the supremum
and all values of F are universally inductive
Thm.
Sub F is inductive

Thm. 143 ]

F has a maximal subpoint above u

Prop.

F has a maximal fixed point above u

Fig. 1.2: The situation in case D is a poset, F: D — Py(D) is increasing upward, and F
has a subpoint w.

For applications it is convenient to have a topological criterion that guarantees that a
set is universally inductive, such as [77, Lemma 3.6, which states that every nonempty
compact subset of an ordered Hausdorff space is universally inductive. Thus, in Section
we will examine our fixed point theorems in the context of ordered topological spaces.
But next let us bring purely order-theoretical fixed point theorems to the next level.

1.2.2 Maximal Fixed Points

Let F,S: D — Py(D) be multifunctions such that S C F. Then we have FixS C FixF, so
that F has a fixed point if S satisfies the requirements of any fixed point theorem, say
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Theorem In the following, we are going to extend this principle in such a way, that
a multifunction F is known to have a maximal fixed point if only some increasing parts
of F behave well. To make this more clear, let us first provide the following proposition
about selections:

1.48 Proposition  Let D be a poset, let F: D — P(D) be an increasing upward
multifunction, and let s: D — D be a single-valued increasing function such that s C F
(i.e. s(d) € F(d) for all d € D). Then the following assertions hold true:

(i) If U C D is well-ordered, then s(U) is well-ordered.

(ii) If SubF is inductive, then for any well-ordered set U C Subs the set s(U) has an
upper bound in SubF.

Proof: To proof (i), let U C D be well-ordered and let M C s(U) be non-empty. Then
s~1(M) is non-empty as well and has the smallest element a. Then it follows s(a) < s(b)
for all b € s71(M), i.e. s(a) is the smallest element of M.

To prove (ii), note first that u € Subs is the same as to say u < s(u), from which it
follows s(u) € F(u) <* F(s(u)), i.e. s(u) € SubF. By (i) and the inductivity of SubF the
assertion follows. O

Thus, we have proved that for any multifunction F satisfying the conditions of Theo-
rem we have that SubF is F-inductive in the following sense:

1.49 Definition  Let D be a poset, and let F: D — Py(D) be a multifunction.

(i) A subset V C D is called F-selected if there is a well-ordered set U C SubF and
a strictly increasing, bijective function s: U — V such that

u<s(u)eFlu) foralluel.

(ii) SubF is called F-inductive if each F-selected set V C D has an upper bound
s* € SubF. O

We have the following elementary result about multifunctions F whose set of subpoints
is F-inductive:

1.50 Proposition  Let D be a poset, and let F: D — Py(D) be a multifunction such
that Sub F is F-inductive. Then the following holds true:

(i) F has a subpoint.
(i) Every mazimal subpoint of F is a mazimal fized point of F (cf. Proposition[1.37).

Proof: Ad (i): The empty function s: ) — () is strictly increasing, surjective, and it holds
u < s(u) € F(u) for all uw € (). Thus, () is an F-selected subset of SubF, and since SubF
is F-inductive, it follows that () has an upper bound in SubF, i.e. SubF is non-empty.
Ad (ii): Let s* € SubF be maximal and let a € D be such that s* < a € F(s*).
By setting U := {s*} and defining s: U — {a} trivially by s(s*) := a, we see that {a}
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is an F-selected subset of the F-inductive set Sub F. Thus, there is s € Sub F such that
s* < a < 5. From the maximality of s* it then follows s* = a =5, and so s* € F(s*),
meaning that s* is a fixed point of F. Moreover, from FixF C SubF it follows that s* is
also maximal in FixF. O

The aim of this subsection is to prove the following fixed point theorem, that gener-
alizes Theorem [1.45}

1.51 Theorem  Let D be a poset, and let F: D — Py(D) be a multifunction. If Sub F
1s F-inductive, then for each subpoint w of F there is a maximal fized point u* of F such
that u < u*.

To prove this central theorem (on page [40| below), we proceed in three steps:
1. We recall the comparison principle for well-ordered sets, Proposition [1.55
2. We recall the chain generating principle, Lemma introduced in [50].

3. We deduce from Lemma the very general fixed point Theorem [I.59] from
which Theorem then follows easily like in [24].

Although those results are already known in literature, we decided to give full-length
proofs for good reasons: The proofs nicely illustrate the concepts of order theory, our
notations differ in some aspects from the notations in literature, and—most important—
Theorem [1.51]is the theoretical core of this thesis and should thus be proved as compre-
hensible as possible.

1.52 Remark  The subsequent proofs make no use of transfinite induction or Zorn’s
Lemma, but need only elementary tools of set theory. In order to prove Proposition [1.55
and Lemma [1.58] we even do not need the Axiom of Choice. However, we have to use
the Axiom of Choice in order to prove Theorem [1.59 O

First, let us recall that well-ordered posets have the very useful property that, given
two of them, one can mapped via an increasing bijection (which is readily seen to be
strictly increasing) to the first elements of the other. To make this more clear, let us use
the following order-theoretical notations:

1.53 Definition  For a poset D and a € D we call
aV:={xeD:x<aandx#a}l={xeD:x<a}
the initial segment generated by a. If M C D, we set aﬁ = at N M. O

1.54 Definition  Two posets D and D’ are called isomorphic (as posets) if there is
an increasing bijection @: D — D’ whose inverse @ ! is also increasing. In this case, we
write D ~ D’. O

With these notations, the basic comparison principle for well-ordered sets reads as
follows:
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1.55 Proposition  Let A and B be well-ordered posets. Then it holds A ~ B or there
is B € B such that A ~ B or there is & € A such that o+ ~ B.

The proof of Proposition is well-known and roughly sketched in, e.g., [47]. How-
ever, we will give it here in full length, preceded by two basic propositions:

1.56 Proposition Let D be a chain, let D’ be a poset and let @: D — D’ be an
increasing bijection. Then @ 1: D’ — D is an increasing bijection, too, and for all
a € D it holds @(a*) = @(a).

Proof: To prove that ¢! is increasing, let a’ < b’ in D’. Then it does not hold

o Ha’) > @ !(b’), since otherwise monotonicity of ¢ would imply a’ > b’. Thus,
since all elements in D are comparable, we have @ ~'(a’) < ¢ !(b’). Consequently, ¢!
is increasing.

The second assertion is an easy consequence of the monotonicity of ¢ and ¢~!: For
each b’ € @(at) there is a’ < a such that b’ = @(a’) < @(a), thus b’ € @(a)t
and, consequently, @(a*t) C @(a)*. The reversed inclusion is obtained by taking any
b’ € @(a)* and applying @ ! to b’ < @(a). Since @~ ! is strictly increasing, we obtain
a’:= ¢ 1 (b’) < a and thus b’ = @(a’) € p(at). O

1.57 Proposition  Let D be a well-ordered set. Then each decreasing subset A of D
either equals D or is an initial segment of D.

Proof: Let A C D be decreasing and assume that D\ A is non-empty. Then the smallest
element B of D\ A exists and we claim A = p+. Indeed, for all a < p we have a € A
per definition of 3, and from a € A it follows a < f3, since otherwise we would have
3 < a and thus, since A is decreasing, 3 € A, which contradicts the choice of f3. O

Now, let us provide the promised proof of Proposition

Proof of Proposition [1.55: Let A and B be well-ordered posets, and define the multi-
function
P: A = Py(B), a—{beB:a"~bH.

We claim that { has the following properties:
(i) 1 is increasing downward,
(ii) P(A) is a decreasing set,

(iii) the values of 1 have at most one element.

To prove (i), suppose a; < ag in A and let ba € P(az) be given. Then there is an
increasing bijection @o: a%i — b%i. Since a; < as, by := @2(a;) < bs is well-defined,

and we conclude that the function

©1: afi — bfi, X = @a(x)
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is well-defined, increasing and, thanks to Proposition[1.56] bijective. Thus, we have shown
a%i ~ b%J’, which means by € P(a;). Consequently, 1 is increasing downward.

To prove (ii), let be € P(A) and by € b‘2u be given. Then there is as € A such that
bs € VP(asz), which implies that there is an increasing bijection @o: bgi — a#. Then,
as above, there is a; € A such that bfi ~ a%i, implying b; € P(A). Thus, Pp(A) is
decreasing.

Finally, to prove (iii), suppose by, bs € P (a) for some a € A. Then there are increasing
bijections ¢@1: att — bfi and @o: att — béi and we infer that

@:=@yo0 (pfl: ’bll’i — b%i

is an increasing bijection. If by # by, we may assume by < by, i.e. by € bfi. Since
by ¢ b%J’, we have by # @(bs). Now, let B be the smallest element of bfi such that
B # @(B). Then we have B < @(B), as otherwise we would have @(f) < B and thus,
due to the definition of § and the monotonicity of @, ©(f) = @(@(B)) < ©(B), which is
ridiculous. But from < @(p) € b$¢ it follows 3 < bs and thus there has to be y € bfi
such that = @(y). But this is not possible, neither for y < 3 (for which @(y) =v < B)
nor y = f (since f # @(f3)) nor y > 3 (for which, by monotonicity of ¢, @(y) > @(f)
in contrast to B < @(B)). Thus, our assumption b; # bs does not hold and we have
proved that the values of { have at most one element.
Now, let us define

Ag:={acA:P(a)# D).

In consequence of (i) and (iii), we can interpret P: Ay — P(B) as an increasing, single-
valued function. Furthermore, the proof of (i) reveals that 1 is even strictly increasing,
so that P: Ag — P(Ag) is an increasing bijection, i.e. Ag ~\P(Ag).

Now note that Ay is a decreasing subset of A (which follows readily from (i)) and
that P(Ag) is a decreasing subset or B (which follows readily from (i) and (ii)). Thus, in
view of Proposition we have one of the following three cases:

(i) Ao = A and P(Ap) = B, thus A ~ B.
(i) Ag = A and P(Ag) # B, thus A ~ B+ for some B € B.
(iii) Ag # A and P(Ag) = B, thus o+ ~ B for some o € A.

The forth conceivable case Ay # A and \P(A() # B is not possible, since in this case we
would have P (o) = P(Ag) = B for some o € A\ Ag and p € B, thus p € P(x) per
definition of P, which contradicts o« & Ayg. @)

With help of this comparison principle, we can prove the following chain generating
principle like in [24]. Its merit is that it provides a tool to generate a unique chain with
a nice order-theoretical property (which will be used to prove Theorem [1.59)).

1.2 FIXED POINT THEOREMS ON POSETS 37



1.58 Lemma  Let D be a poset, let D C Py(D) be a family of subsets of D with O € D,
and let d: D — D be a single-valued function. Then there is a unique well-ordered set

C € P(D) such that
ceC ifandonlyif c= d(cici). (1.4)

Furthermore, if C € D, then d(C) is not a strict upper bound of C.

Proof: Let us call A € P(D) a d-set if A is well-ordered and if
o€ A implies o= d(ock). (1.5)

Note that there are d-sets, e.g. {d(0)}. Our aim is to show that the union of all d-sets is
the well-ordered set C € P(D) we are searching for. To this end, let us first prove that
by use of Property (1.5) we can strengthen Proposition in the following way:

(D) For all d-sets A and B it either holds A = B or there is € B such that A = [5LB¢

or there is &« € A such that ocﬁ\i = B.

Indeed, for d-sets A and B we have, due to Proposition m @:A—>Borp: A— [_’>¢Bi

or @: ocﬁ\i — B for suitable elements 3 € B or « € A and an increasing bijection ¢. In

each of these cases, we are done if @(a) = a for all a € Ag, Ag being the domain of .
So let us assume that M := {a € Ag: a # @(a)} C A is non-empty and let y be the
smallest element of M. Then we have, due to Proposition [1.56

YR =0 = e (V) ia,)- (1.6)

But Ap and @(Ag) are readily seen to be d-sets like A and B (in fact, each descreasing
subset of a d-set is a d-set, t00), so that from (1.6 we have

y=dlvg) = dle)5A,) = o¥),

which contradicts y € M. Thus, M is empty and Property (D) of d-sets holds true.
Now, let us prove that the union of all d-sets

C:=|JIAeP(D): Ais a d-set)

has all demanded properties: First, to prove that C is well-ordered, let N C C be non-
empty. Then let A be a d-set such that N N A is non-empty and let &« be the smallest
element of NNA. We claim that « is the smallest element of N. To this end, let f € N\ A
be arbitrary and let us show that o« < 3: From 3 € C\ A it follows that there is a d-set B
such that € B and B ¢ A. From Property (D) we deduce that there is y € B such that
A= y%i. In particular, both o« and 3 belong to the chain B, so they are comparable,
and the only possibility is « < 3. Indeed, from 3 < « it would follow 3 < v and thus
p € A, which contradicts the choice of 3. Thus, « is indeed the smallest element of N,
and C is seen to be well-ordered.
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Second, let us prove that C is not only well-ordered, but even a d-set: Let o € C,
then we have & € A for some d-set A and, since A C C, we have ocﬁ\J’ C cx%. To show the
reversed inclusion, let 3 € C be given such that < «. Then, like above, from 3 € A it
would follow that A is the initial segment of some other d-set B containing {3, and thus
B € A (implying that f ¢ A is not possible), and so we have 3 € oc%. Since A is a d-set,
we obtain finally o = d(ocLAi) = d(oc%ji), thus C is a d-set, too.

Third, to prove that not only , but even holds, suppose ¢ = d(cg). Then,
since C is a d-set, c% U{c} is a d-set, too, and thus ¢ belongs to the union C of all d-sets.

Fourth, to prove that C is the unique well-ordered set satisfying , let B be a
d-set such that b = d(biBi) implies b € B. Then we have B C C and due to Property
(D) it follows B = C, since otherwise there would be y € C such that B = yici, implying
d(y?’) = d(yg’) = and thus v € B, which is a contradiction.

Finally, suppose that d(C) is defined, then d(C) is no strict upper bound of C. Other-
wise, we have ¢ < d(C) for all ¢ € C which is the same as to say C = d(C)ici, from which
it follows that C U{d(C)} is a d-set not contained in C, which contradicts the definition
of C. O

Consequences of Lemma and the Axiom of Choice are a generalized version of
Zorn’s Lemma (for details we refer to [50]), and Theorem [1.51] To prove the latter, we
proceed by deducing from Lemma [I.58] the following basic fixed point theorem like in
[24, Lemma 2.7]).

1.59 Theorem  Let D be a poset, and let F: D — Py(D) be a multifunction. If SubF
is F-inductive, i.e. if F has Property (Y), given by

(Y) If U C SubF is a well-ordered set, s: U — D a strictly increasing mapping and
u < s(u) € F(u) for allu € U, then s(U) has an upper bound s* € SubF,

then F has a maximal fized point which is also a maximal subpoint of F.
Proof: We are going to apply Lemma [I.58] To this end, set
D :={W C D : W is well-ordered and has a strict upper bound in Sub F}.

Then, we note first that () belongs to D, since F has at least one subpoint due to Propsition
which is a strict upper bound of (). Further, let us define a function d: D — D as
follows: Let v: D — SubF be a function such that v(W) is a strict upper bound of W
and choose, for any W € D, d(W) € D such that

v(W) < d(W) € F(v(W))

(where we have used the Axiom of Choice twice). Then, thanks to Lemma there is
a unique well-ordered set C € P(D) such that

ceC ifandonly if c= d(cg).
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In particular, for each ¢ € C we have CLCi € D, so that the function

u: C = SubF, c—u(c) = v(c%)

is well-defined. By definitions of v and d it follows
u(e) = v(c) < d(c) € Fv(cH)) = Flu(c)) forallc e C. (1.7)
Now, let U :=u(C) and note the following:

(a) From (1.7 it follows U C SubF and, since C is a d-set, u(cy) < ¢; for any ¢; € C.
If ¢ < cg for some cy € C, we deduce, by definition of u and v, u(cy) < c1 < u(cs).
Since C is a chain, it follows that u: C — U is an increasing bijection.,

(b) From (a) and Proposition we have that s := u~!: U — D is strictly increasing.
Since C is well-ordered and non-empty, we further readily obtain that U C SubF is
well-ordered and non-empty, too. Lastly, from and since C is a d-set, we have
u < s(u) € Flu) for all u € U.

From (b) and (Y) it now follows that C = s(U) has an upper bound s* € SubF, which
is maximal in SubF. Indeed, for any s € SubF we cannot have s* < s, since otherwise
C € D and d(C) is a strict upper bound of C which contradicts Lemma m Finally,
Proposition [1.50| ensures that s* is a maximal fixed point of F. O

Now, our central fixed point theorem follows readily:

Proof of Theorem [1.51): Let D and F be such that the assumptions of Theorem are
satisfied, i.e. the assumptions of Theorem hold true and a subpoint u of F is fixed.
Then let F/ be the restriction of F to the poset D’ := u', that is

F': D' — Py(D"), ar~ Fla)nD".

We claim that SubF’ is F/-inductive. Indeed, let U C SubF’ C SubF be a well-ordered
set in D, and let s: U — D’ C D be a strictly increasing function such that

u<s(u) e F(u) c Flu) forallue U.

If s(U) = (), then uw € SubF’ is an upper bound of s(U). If s(U) # (), let s* € SubF be
any upper of s(U) (which exists since SubF is F-inductive). Then, for any v € s(U), it
holds u < v < s* <* F(s*), from which it follows s* € D’. Thus, s* € SubF’ is an upper
bound of s(U).

Since SubF’ is F/-inductive, F’ has, thanks to Theorem a maximal fixed point
u*, which is, in view of F/ C F, also a fixed point of F. Moreover, if v* € D is any fixed
point of F such that u* < v*, we have u < u* < v*, thus v* € D’ is a fixed point of F’.
Since u* is maximal in Fix F’, it follows u* = v*, and so u* is a maximal fixed point of
F such that u < u*. @)
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Comparing the structure of Theorems and we see that the technical con-
dition (Y) (meaning that SubF is F-inductive) comprises both conditions on D and F
and the existence of at least on subpoint. However, in analytic applications dealing with
well-ordered sets is not standard, so it is convenient to introduce conditions on D such
that (Y) can be formulated in terms of increasing sequences.

The naive approach would be to consider only posets D in which all well-ordered
chains are increasing sequences. However, this is a very strong property which not even
holds for the basic set of analysis, the compact interval [0,1] C R. Indeed, consider the
sets

Co={1-1/n:neN} and C;:=CouU{l}

If M c Cy is non-empty and N C N such that M ={1—1/n:n € N}, then 1 —1/minN
is the smallest element of M. Thus, C; is seen to be well-ordered. However, if C; = (cq,)
for some sequence (cyn) (i.e. C; ={cn : n € N}), then there is n; such that 1 = cy,, and
we have ¢y, < cn, for every (of infinitely many) ns such that cn, € Co, so that (cy) is
seen to be not increasing.

Fortunately, there is a much more weaker assumption on a poset D which allows us
to consider only (possibly finite) strictly increasing sequences. It reads as follows:

(B) For each well-ordered subset C of D such that each possibly finite strictly increasing
sequence in C has an upper bound in D, there is a possibly finite strictly increasing
sequence in C that has the same upper bounds as C.

(To avoid confusion, it should be noted that we allow also for the empty sequence
when speaking of possibly finite sequences.)

1.60 Corollary  Let D be a poset satisfying Property (B), and let F: D — Py(D) be
a multifunction. If F has Property (Z), given by

(Z) For all possibly finite strictly increasing sequences (un) C SubF and (sn) C D
such that un < sn € F(un) for all n, there is an upper bound s* € SubF of (sn),

then F has a maximal fixed point w*. If w is any subpoint of F, then u* can be chosen
such that u < u*.

Proof: Let U C SubF be a well-ordered set and let s: U — D be a strictly increasing
mapping such that u < s(u) € F(u) for all uw € U. Then for every possibly finite strictly
increasing sequence (sn,) C s(U) C D let Uy := s '(sn), such that (u,) C U C SubFisa
possibly finite strictly increasing sequence with un, < sn € F(uy,). From the assumptions,
(sn) has an upper bound s* € SubF C D. Thus, due to (B) and since s(U) is well-ordered,
there is a possibly finite strictly increasing sequence in s(U) which has the same upper
bounds as s(U), and we can assume that this sequence is given by (sn). Consequently,
s* € SubF is an upper bound of s(U), and SubF is seen to be F-inductive. This shows
that all assumption of Theorem [1.51| are satisfied, thus F has a maximal fixed point u*
with the required properties. O
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It may seem that (B) is a rather general property for a poset D, but in fact it implies
that every well-ordered subset of D is countable, which gives a nice necessary condition

for (B).

1.61 Lemma  Let D be a poset. Then Property (B) implies that each well-ordered
subset C of D is countable, which in turn is equivalent to the property

C) FEach well-ordered subset C of D possesses a countable subset B such that C <* B
(
(such a set B is called cofinal chain of C).

Proof: Let us first prove the claimed equivalence. To this end, it suffices to prove that
(C) implies that all well-ordered subsets of D are countable. In order to do so, we follow
the proof of [50, Lemma 1.1.4]):

Suppose that (C) holds true and let C C D be well-ordered. Then we distinguish two
cases:

(i) If C has the greatest element , then it follows C = oct+ U {at}.

(ii) If C has no greatest element, let B C C be a countable cofinal chain of C. Then,
for all ¢ € C there is ¢/ € C and some b € B such that ¢ < ¢’ < b, which implies
that C is the union of all (countably many) bici, b € B.

Now, if c** is countable for all ¢ € C, it follows in both cases (i) and (ii) that C is
countable. So let us assume that there is z € C such that z% is not countable, and let z
NS
C

be the smallest such element. Then, by construction, Z := zZ is a well-ordered subset

of D such that C% = C% is countable for all ¢ € Z, from which it follows like above that
L = Z¢C¢ is countable—which contradicts our assumption. Thus, such z does not exist
and C is seen to be countable.

Now, let us prove that also under condition (B) all well-ordered subsets of D are
countable. To this end, we could use some knowledge about infinite ordinals and the
least uncountable ordinal w;. However, since uncountable ordinals play no further role
in this thesis, let us formulate the proof more elementary:

Let us by way of contraposition assume that there is a well-ordered uncountable chain

C in D. Then we can assume that cici is countable for each ¢ € C (as otherwise there

is a smallest z € C such that zici is uncountable, in which case we replace C by zg).

Now take any possibly finite strictly increasing sequence (c) in C and let B be the
union of all cn‘g. Since B C C, B is well-ordered like C, and from the countability of
each cn% it follows that B is countable. Further, B is a decreasing set, from which it
follows readily C’ = B whenever B is a cofinal chain of some set C’ C C. Especially,
such sets C’ are countable, whence B is not a cofinal chain of C. Thus in C there is a
strict upper bound of B, and we take ¢ to be the smallest one. This element ¢ cannot
be an upper bound (and thus a maximal element) of C, since otherwise we would have
C=ct= cici U{c} = BU{c} and thus C would be countable. Thus, all possibly finite
strictly increasing sequences in C have an upper bound ¢ which is no upper bound of C,
whence Property (B) does not hold. O
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The core results of this subsection are summed up in Figure [L.3]

D has Property (B)
and F has Property (Z)

Cor.
F is increasing upward ~ PTop- SubF is ]ﬂ} inductive
and SubF is inductive

Thm. 59 ]

F has a maximal fixed point

Thm. {511

F has a maximal fixed point above every subpoint

Fig. 1.3: The situation in case D is a poset and F: D — Py(D) is a multifunction (which
has, implicitly, a subpoint)

In Section [2.1] we will give some mild topological conditions which guarantee that
Properties (B) and (Z) hold, see Propositions and and Theorems and
1.2.3 Greatest Fixed Points

The fixed point theorems presented in Subsection do not ensure that there are
greatest fixed points. However, there is no need to use a theorem for complete posets,
since there is a simple result establishing a connection with directed upward sets:

1.62 Definition Let D be a poset. A set A C D is called directed upward if for
all a,b € A there is ¢ € A such that {a,b} <* c. By duality, A is called directed
downward if for all a,b € A there is ¢ € A such that ¢ <. {a, b}. @)

1.63 Lemma  Let D be a poset and suppose that F: D — Py(D) has a mazimal fized
point. Then F has a greatest fixed point if and only if FixF is directed upward.

Proof: If a is the greatest fixed point of F, than FixF is obviously directed upward. If
Fix F is directed upward, then for a maximal fixed point a € FixF and any b € FixF
there is some ¢ € Fix F such that a < ¢ and b < c. Since a is maximal, it follows a = ¢
and thus b < a, proving that a is the greatest fixed point. O

To apply Lemma we need conditions that guarantee that the set of fixed points
is directed upward. For this purpose, we introduce the following properties:

1.64 Definition  Let D be a poset and let F: D — Py(D) be a multifunction.
(i) Fis called permanent upward if x <y in D and z € F(x) imply z € F(y).
(ii) Fis called fixed upward if a < b € F(a) imply b € F(b).

Now let D be a sup-semilattice.
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(iii) F is said to be of type (U) if

a,beFlaVvb) imply aVb<*FlaVhb).

(iv) Fis said to be of type (U+) if

c<aVb and a,beF(c) imply aVb<®F). O

1.65 Remark  Clearly, any operator that is permanent upward is both increasing
upward and fixed upward, whereas the reversed implication does not hold in general.
Furthermore, if F has directed upward values, it is of type (U+), and if it is of type (U+),
it is of type (U), whereas the reversed implications do not hold in general. O

1.66 Lemma  Let D be a sup-semilattice and let F: D — Py(D) be a multifunction.
Suppose further that one of the following conditions holds true:

(i) F is permanent upward and of type (U).
(ii) F is increasing upward, fized upward and of type (U+).
Then Fix F is directed upward.

Proof: First, let F satisfy the conditions in (i), let a; € FixF, i = 1,2, be arbitrary
fixed points and set ag := aj V as. F is permanent upward, so from a; < ag it follows
a;i € F(a;) C F(ag), i =1,2. Since F if of type (U), we deduce az < b for some b € F(as)
and it follows, again since F is permanent upward, b € F(b), that is, b € FixF. Thus,
Fix F is directed upward.

Now, let F satisfy the conditions in (ii) and let a;i, i = 1,2,3, be given as above.
Since F is increasing upward, there are a € F(ag) such that a; < af, i = 1,2. Since
ag < af V a) and since F is of type (U+), there is some b € F(as) such that it holds
ag < af V ab < b. Since F is fixed upward, we deduce b € F(b), that is, b € FixF.
Consequently, Fix F is directed upward. O

For applications, usually the following corollary of Lemma [1.66|is enough:

1.67 Corollary  Let D be a sup-semilattice, and let F: D — Py(D) be a permanent
upward multifunction with directed upward values. Then FixF is directed upward. O

1.68 Remark  Condition (ii) of Lemma can be weakened in such a way, that
F is not supposed to be fixed upward, but only weakly fixred upward in the sense that
u < v € F(u) implies w € F(w) for some w > v. O

1.69 Remark  Simple examples of multifunctions can be visualized with graphs in
the following way: The sup-semilattice D C R? is taken as the set of nodes of a directed
graph, and there is an edge (a,b) that points to b if and only if b € F(a). Thus, F is,
e.g., fixed upward if and only if any upward pointing edge (where R? is equipped with
the usual componentwise partial order) points to a node with a loop. The examples in
Figures and show that Lemma [1.66|is optimal in the following two senses:
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(i) No weaker combination of the considered properties is enough to guarantee that
a multivalued operator over a sup-semilattice has a directed upward set of fixed
points.

(ii) No logically permitted combination of these properties in combination with Fix F
having a maximal and a minimal fixed point (and thus being directed upward)
implies another of these properties.

To shorten notations, we have captioned a diagram with the letters p, i, f, U and U+ if
and only if the depicted operator is permanent upward, increasing upward, fixed upward,
or is of type (U) or type (U+), respectively.

For example, the first graph of Figure depicts a multifunction F on the lattice
{a,b, ¢, d}. Its set of fixed points FixF = {a, b, d} is not directed upward since the only
upper bound of {b, d} is c. Further, F is permanent upward, since for every edge (b, x)
and (d,y) there is an edge (c,x) and (c,y), respectively, and for every edge (a,x) (which
is only (a, a)) there are edges (b, x), (c,x) and (d,x). Consequently, F is also increasing
upward and fixed upward. Further, F is not of type (U), since c =bV d, b,d € F(c), but
there is no x € F(c¢) such that ¢ < x. Consequently, F has neither Property (U+) nor are
all its values directed upward. O

7, SSSY ST

p/i/f i/f/U i/U+/U f/U+/U

Fig. 1.4: Multifunctions whose set of fixed points is not directed upward.

In the analytic application of Part II, we will work not only with one, but with
two multifunctions. The main operator S maps functions to solutions of the considered
problem, while the suboperator S maps functions to so called subsolutions. As a matter of
fact, solutions and subsolution are defined carefully in such a way that the suboperator
S has good order-theoretical properties while the main operator S has good analytic
properties. The following proposition demonstrates the order-theoretical interplay of S
and S in an abstract setting.

1.70 Proposition  Let D and D’ be posets, and let F,G: D — Py(D’) be two multi-
functions.

(i) Suppose that F and G are equivalent in the sense that F(v) <* G(v) <* F(v) for all
v € D. Then F is increasing upward if and only if G is increasing upward.

(ii) Suppose that F and G are equivalent in the sense that FixF <* Fix G <* FixF.
Then F and G have the same mazximal and greatest fixed points.
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Fig. 1.5: Multifunctions with minimal and maximal fixed points.
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Proof: Suppose first that F(v) <* G(v) <* F(v) for all v € D and assume that G is
increasing upward. Then, for all a,b € D such that a < b it follows

Fa) <" G(a) < G(b) <* F(b),

which means that F is increasing upward. By symmetry, the claim in (i) is proved.

Suppose now that FixF <* Fix G <* FixF and let a be a maximal fixed point of F.
Then there are b € Fix G and ¢ € FixF such that a < b < ¢ and since a is maximal, it
follows a = ¢ and thus a = b € Fix G. Further, let d € Fix G be such that a < d, then
there is e € FixF such that a < d < e, implying a = e and thus a = d, so that a is
maximal in Fix G. By symmetry, we deduce that F and G have the same maximal fixed
points.

If the greatest fixed point a of F exists, it is the only maximal fixed point of F and
thus the only maximal fixed point of G. Since for any b € Fix G there is some ¢ € Fix F
such that b < ¢ < a, we deduce that a is in fact the greatest element of Fix G. By
symmetry, the greatest fixed points of F and G coincide. @)

Finally, let us combine the results so far to obtain an abstract purely order-theoretical
framework combining the concepts of subsolutions and subpoints.
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1.71 Theorem  Let D be a poset, and let S: D — Py(D) and S: D — Py(D) be
multifunctions such that the following conditions are satisfied:

(i) S has a subpoint u, i.e. u <* S(u).
(ii) S is permanent upward and of type (U), or S is increasing upward, fized upward
and of type (U+)

(which holds especially if S is permanent upward and has directed upward values).

(i1i) Sub S is S-inductive
(which holds especially if D has property (B) and if S has property (Z)).

(iv) For allv € D it holds S(v) <* S(v) <* S(v).
(v) It holds Fix S <* FixS.

*

Then Fix S has the greatest element u* and it holds u < u*.

Proof: Due to the first part of Proposition S: D — Py(D) is increasing upward
like S, and we have, since <* is transitive, u <* S(u). Thus, Theorem ensures the
existence of some maximal element u* € Fix S such that u < u*. Since u € Sub S can
be an arbitrary subpoint of S, in particular we infer Fix S <* Fix S. Thus, by the second
part of Proposition [I.70] it follows that S and S have the same maximal and greatest
fixed points. In particular, u* is a maximal fixed point of S. From Lemmata [1.63| and
[1.66 we thus deduce that S has the greatest fixed point u**, which is also the greatest
fixed point of S. Since u < u* < u**, the proof is complete. O

In the next chapter, we will extend this framework by topological methods in order to
find, in Part II, smallest and greatest solutions of multivalued variational inequalities.
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2  Topology

In this chapter, let us strengthen our purely order-theoretical insights by use of topologi-
cal results on linear spaces, in order to obtain a general framework for solving variational
inequalities with multivalued bifunctions. Further, let us collect some well-known results
from Functional Analysis.

The notions of posets with special structure, such as ordered topological spaces or
ordered Banach spaces, and their basic properties are standard and only presented to
the extent required in this thesis. For more information and deeper results, we refer to
standard textbooks, e.g. [37, [56] 100} 103}, 120}, 121, 122l 123], to the monographs [28| [50],
and—for a wealth of information about multifunctions—to [53].

2.1 Order-Topological Fixed Point Theorems

In this first section, we are going to continue the study of fixed point theorems started
in Section The order-theoretical fixed point theorem that is most suitable for appli-
cations is Corollary There, the poset D is assumed to satisfy Property (B), which
reads as follows:

(B) For each well-ordered subset C of D such that each possibly finite strictly increasing
sequence in C has an upper bound in D, there is a possibly finite strictly increasing
sequence in C that has the same upper bounds as C.

To ensure the existence of such a sequence, we will use a central tool of topology: com-
pactness. Especially, this will be useful if D is not only an ordered topological space,
but even a reflexive ordered Banach space, because then we have that bounded sets are
sequentially weakly compact. Further, we will find simple topological conditions such
that a multifunction F: D — Py(D) has Property (Z) presented above, which reads as
follows:

(Z) For all possibly finite strictly increasing sequences (u,) C SubF and (sn) C D
such that u, < sn € F(un) for all n, there is an upper bound s* € SubF of (s,).

To this end, we will demand that the values of F are weakly closed subsets of a reflexive
Banach space. These results then will constitute our central framework for the applica-
tions in Part II.

In the following, we will work only with posets D that have more structure. For a
steady reminder, such spaces will by denoted by capitals W, X, Y or Z, or sometimes R.
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2.1.1 Ordered Topological Spaces

Recall that a topological space is a set X together with a topology T, which is a
family T C Py(X) of subsets of X such that ) € T and X € 7, and such that T is
closed under unions and finite intersections. The elements of T are called open and
their complements are called closed. For a sequence (x,,) C X, the topology T defines
a convergence X,, — X in the usual way, in which case we also write lim,, x, = x. If
C C X is closed and (xn,) € C converges, then lim, x, € C. If for all closed C C X and
each element x € C there is a sequence (x,) C C such that x, — x, then X = (X, 1)
is called Fréchet-Uryson. If Y is also a topological space, then a function f: X — Y is
called continuous if f~'(U) = {x € X: f(x) € U} is open in X for every open subset U
of Y.

To bring topology and order theory together, we will use the following compatibility
condition:

2.1 Definition Let (X, <) be a poset, and let (X, T) be a topological space. Then the
triple X = (X, <,7) is called ordered topological space if for all a € X the sets a'
and at are closed. O

Of course, R is an ordered topological space. This generalizes to chains in the following
way:

2.2 Definition  Let X be a chain. Then a topology T on X is called interval topology
on X if the sets a** and a'l are a subbase of T (i.e. all sets in T are a union of (possibly
infinitely many) finite intersections of sets a** and b'T). O

2.3 Proposition  Let (X, <) be a chain, and let T be its interval topology. Then the
triple (X, <,T) is an ordered topological space.

Proof: Let a € X, then at = X\ a** and at = X\ a'" are complements of open sets and
thus closed. 0

2.4 Remark If (X, <, 7) is an ordered topological space, then (X, >, T) is an ordered
topological space, so that order-theoretical duality methods apply. O

The definition of ordered topological spaces is chosen such that limits preserve the
order-structure of X and such that we have a way of computing suprema of increasing
sequences via subsequences:

2.5 Proposition  Let X be an ordered topological space, and let (xn) C X be a sequence.

(i) If (xn) converges and if x € X is such that xn, < x for all n, then limy xn, < X.

(7i) If (xn) is increasing, then each convergent subsequence (yn) of (xn) converges to
the supremum xv/ of (Xn).

Proof: Assertion (i) follows readily since x* is closed.

To prove (ii), let y € D be such that limp yn =y. Then we have for every m, up to
a subsequence, (Yn) C xm !, thus x; <y by the dual of (i), from which it is seen that y
is an upper bound of (x, ). Further, for all upper bounds x of (xn) it holds yn € x* and
thus y < x by (i), implying that y is the smallest upper bound of (x,), i.e. y =x,. O
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Proposition helps us to find a topological criterion that guarantees that a poset
has Property (B). Let us start with the following intermediate step:

2.6 Proposition  Let X be an ordered topological space with Property (B’), given by

(B’) Each non-empty well-ordered subset C of X contains an increasing sequence which
converges to sup C.

Then X has Property (B).

Proof: Let C be a well-ordered subset of X. The case of C = () makes no trouble, so let
us assume that C is non-empty. Then, by Property (B’), there is an increasing sequence
(xn) C C such that limy, xn = sup C. If ¢ is any upper bound of (x,), it follows by
Proposition that sup C < ¢, implying that ¢ is an upper bound of C, too. Thus,
C and (xn) have the same upper bounds. Since (xn,) is maybe not strictly increasing,
define (yn) recursively via

Y1 :=X1, Yni1 = min{xg 1 Xg > Yn}

for all n for which yn is well-defined. Then, (yn) is a possibly finite strictly increasing
sequence with the same upper bounds as (x,) and thus with the same upper bounds as
C, whence X has Property (B). @)

Now, we have two tasks: We have to find a topological criterion which guarantees
that a well-ordered set C has the supremum, and we have to make sure that this supre-
mum is attained as the limit of some subsequence of C. Both tasks can be tackled by
incorporating compactness. To this end, recall that a subset M of a topological space X
is called compact if every open cover of M has a finite subcover, and that M is called
relatively compact if the closure of M is compact. Then, with the ideas of the proof
of [50l, Proposition 1.1.4], we can prove the following proposition:

2.7 Proposition  Let X be an ordered topological space, and let C C X be a relatively
compact chain. Then sup C exists. If X is Fréchet-Urysohn, then limp xqn = sup C for
some increasing sequence (xn) C C.

Proof: Let C be the closure of C. Then the family € :={c"NC : ¢ € C} consists of closed
subsets of C such that the intersection of finitely many members of € is non-empty. Since
each ¢’ N C is compact, it follows that there is o« € ()€, i.e. it holds « € C and ¢ < «
for all ¢ € C. It follows that o« = sup C. Indeed, « is an upper bound of C, and for all
upper bounds B of C we have C C B+, since B is closed, and so & < B.

Next, let X be Fréchet-Urysohn. Then from supC € C it follows that there is a
sequence (xn) C C which converges to sup C. However, (x,,) may be not increasing. In
order to fix this, let us first assume that (xn) has the greatest element xy,. Then, by
Proposition it follows sup C = limn Xn < xpn, < supC, such that xn, € C is seen
to be the greatest element of C. Then, (x) may not be increasing, but the constant
sequence (sup C) is increasing and converges to sup C.
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Now, let us assume that (xn,) has no greatest element. Then to each x,, there is xm,
m > n, such that x, < x;n (as otherwise X, < x4y for all m > n and the greatest element
of {x1,x2,...,%xn} would be the greatest element of (x,;)). Thus, we can recursively define
an increasing subsequence (yn ) of (x) by setting

Y1 :=x%x1 and Yny1 = min{xym : Xn < Xy and n < m}.
It is readily seen that limy yn = limy xn, i.e. (yn) C C converges to sup C. O

From Propositions and and the fact that each subset of a compact set is
relatively compact, we have at once the following corollary of Corollary which is
our first fixed point result on ordered topological spaces:

2.8 Corollary  Let X be an ordered topological space which is compact and Fréchet-
Urysohn, and let F: X — Py(X) be a multifunction. If F has a subpoint u, and if F has
Property (Z), then F has a maximal fixed point W* which is also a mazimal element of
Sub F and which satisfies u < u*. @)

Now, it is the right time to consider again increasing upward multifunctions F to
obtain the analogue of Theorem for compact ordered topological spaces. To this
end, let us introduce the following analogue of universally inductive sets:

2.9 Definition Let D be a poset. A subset B € Py(D) is called countably uni-
versally inductive in D if for any increasing sequence (an) C D such that (a,) <* B
there is b € B such that (an) <* b. @)

Note that each universally inductive set is countably universally inductive, since an
increasing sequence (an ) is a well-ordered chain. Indeed, if M C (ay,) is non-empty, set
N:={neN:a, € M}, then minM = ap i, N-

2.10 Theorem  Let X be an ordered topological space which is compact and Fréchet-
Urysohn, and let F: X — Py(X) be an increasing upward multifunction. If F has a subpoint
uw and if all values of F are countably universally inductive, then F has a mazimal fixed
point W* which is also a mazximal element of SubF and which satisfies u < u*.

Proof: In view of Corollary we have only to prove that F has Property (Z), so let
(un) and (sn) be increasing sequences in X such that un, < sn € Flu,) for all n.
Then, by Proposition s := sup(sn) exists, and we have u, < sp < s. Since F is
increasing upward, it follows s, € F(un) <* F(s), i.e. (sn) <* F(s). By assumption, F(s)
is countably universally inductive, so that (s,,) < s* for some s* € F(s). By definition of
s, we have s < s*, from which we have s* € F(s) <* F(s*). Thus, s* € SubF is an upper
bound of (sy), and F has Property (Z). O

In applications, compactness of X is a rather strong property, especially in function
spaces, and it is rather technical to check if the values of F are countably universally
inductive. We will overcome these problems in the next subsection by considering ordered
linear spaces, especially reflexive ordered Banach spaces.
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2.1.2 Reflexive Ordered Banach Spaces

Recall that a linear space over a field K is a set X together with an addition + and a
scalar multiplication - that satisfy the usual axioms. Especially, there exists some element
0 € X such that w+ 0 = u for all u € X. In this thesis, we will always set K := R.

On linear spaces we have the following two central notions:

2.11 Definition Let X and Y be linear spaces.
(i) A set K C X is called convex if (1 —A)u+Av € K for all u,v € K and all A € [0, 1].

(ii) A function f: X — Y is called linear if f(Au+ v) = Af(u) + v for all u,v € X and
all A € R. O

To bring linearity and order theory together, we will use the following compatibility
condition:

2.12 Definition  Let (X, <) be a poset, and let (X,+,:) be a linear space over R.
Then X = (X, <, +, -) is called ordered linear space if a < b is equivalent to 0 < b—a
and if 0 < Ain R and 0 < a in X imply 0 < Aa. O

2.13 Remark Let (X, <,+,:) be an ordered linear space. If we consider the dual
order >, then it follows

uzv & v<u & 0u—-v=0—-(v—-u) & v—u<0 & 0=2v—u,
and from 0 < Ain R and 0 > uw in X it follows 0 < —u, thus
O0<A(—kw)=—(Au) & Au<0 < 0>

Thus, (X,>,4+,) is also an ordered linear space and duality applies. (Note that the
partial order in R was not changed.) @)

2.14 Definition Let K be a convex subset of a linear space X, and let Y be an ordered
linear space. A function f: K — Y is called convex if f((1—A)u+Av) < (1—-A)f(u)+Af(v)
for all u,v € X and all A € [0, 1]. O

Ordered linear spaces without any further structural property will not play a role in
this thesis. However, we have at least a useful connection to convex sets:

2.15 Proposition  Let X be an ordered linear space, and let u,v € X. Then ul, vt
and [u,v] are convexz.

Proof: Let u € X, x,y € u' and A € [0,1] be given. Then we have 0 < (1 —A) and
0 < x —u, from which it follows 0 < (1 — A)(x — u). Furthermore, we have 0 < A and
0 <y —u, from which it follows 0 < A(y —u) < A(u—y) < 0. By transitivity of < it
follows A(uw—1y) < (1 —A)(x —u), which is equivalent to u < (1 —A)x + Ay. Thus, u' is
convex.

Let furthermore v € X be given. Then v is convex by duality, and [u,v] is convex,
since it is the intersection of the convex sets ul and vt. O
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Next, let us combine order theory, topology and linearity:

2.16 Definition Let (X, <, T) be an ordered topological space, and let (X, <,+, ) be
an ordered linear space. Then X = (X, <, T, +,-) is called ordered topological vector

space if + and - are continuous. If furthermore T stems from a norm || - || under which
X is complete (i.e. all Cauchy sequences are convergent), then X = (X, <, || - ||) is called
an ordered Banach space. O

2.17 Remark  The order cone K = 0T of an ordered Banach space is closed, satisfies
x < y if and only if y —x € K, and K+ K C K, KN (—K) = {0} and aK C K for each
« > 0. Further, each ordered Banach space is Fréchet-Urysohn. @)

On ordered Banach spaces we can use all tools of analysis. To this end, let us recall
some standard definitions and theorems. (Recall that in this thesis all Banach spaces are
real Banach spaces.)

2.18 Definition  Let (X,||-||) and Y be normed linear spaces, and let A: X — Y be a
function. We call A an operator and write Au instead of A(u) for the image of u € X.

(i) A subset M of X is called bounded if there is r > 0 such that ||u|| < r for all
ue M.

(ii) A is called bounded if it maps bounded sets to bounded ones. O

2.19 Remark  Note that also a subset M of an ordered Banach space X is called
bounded if it is bounded with respect to the norm of X. If there are u,v € X such
that u <* M <* v, we call M order-bounded. If M = [u,V], then M is obviously
order-bounded. An order-bounded set M is easily seen to be bounded provided there is
a constant ¢ such that 0 < x <y implies ||x|| < c|ly|| for all x,y € X. In this case, the
norm is called normal. O

It is well-known that the set L(X,Y) of all linear and bounded operators A: X — Y
between normed spaces is a normed space with respect to the operator norm given by

|A]| == sup{Au:u € X, [Jul| < 1}

Further, any A € L(X,Y) is continuous with respect to the norms on X and Y. An
important special case is given by Y = R:

2.20 Definition Let X be a normed space.

(i) We call X’ := L(X,R) the dual space of X and its elements @: X — R linear
continuous functionals.

(ii) Let w € X and @ € X’. Then we define (@,u) := (@,u)x := @(u), the duality
pairing. O

If X is an ordered normed space, then functionals @ € X’ such that (¢, u) > 0 for all
u > 0, so called positive functionals, may be useful. However, in this thesis we will work
only with the whole space X', which is large enough to give us the following result:
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2.21 Proposition  Let X be a normed space, and let uw € X be such that (@,u) =0
for all @ € X'. Then u = 0. O

On a Banach space X we have not only the topology induced by the norm, but the
weak topology, which has fewer open sets and allows thus for more convergent sequences
and more compact sets. Let us recall the basics:

2.22 Definition Let X be a Banach space, and let u,,,u € X for n € N.

(i) The norm on X induces a topology which we call the strong topology. Conver-
gence of (un,) to u with respect to this topology is denoted by u, — u.

(ii) The coarsest topology on X such that each element of X’ remains continuous is
called the weak topology. Convergence of (u,) to u with respect to this topology
is called weak convergence and is denoted by u,, — u.

(iii) A subset M of X is called weakly closed or weakly compact if it is closed or
compact with respect to the weak topology, respectively. M is called weakly se-
quentially compact if each sequence in M contains a subsequence that converges
weakly to some element of M. O

2.23 Proposition  Let X be a Banach space, and let un,uw € X for n € N,
(i) The weak convergence un — u holds if and only if (@, un) — (@, u) for all ¢ € X’.
(ii) If un — u, then un, — u.

(i5i) If un — u, then (wn) is bounded and ||u|| < liminfy, ||un |-

(iv) If un = win X and @n — @ in X', or if un — uw in X and @, — @ in X', then
<(pT17uT1> — <(P,u>

(v) Let K be a convex subset of X. Then, K is closed if and only if K is weakly closed. O
2.24 Definition  Let X be a normed space.

(i) We define the canonical embedding j: X — (X’)’ via (j(u), @) := (¢, u) for all
ue Xand @ € X',

(ii) X is called reflexive if the canonical embedding j: X — (X’)’ is surjective. O

2.25 Proposition  Let X be a reflexive normed space. Then the following assertions
hold true:

(i) X is a Banach space.
(i) Every bounded subset of X is weakly relatively compact.

(iii) A subset of X is weakly compact if and only if it is weakly sequentially compact. If
M C X is bounded, then each point in the weak closure of M is the weak limit of
some sequence (un) C M. [Eberlein-Smulian] O
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2.26 Remark  The last assertion in Proposition follows from the proof given
first in [I1§]. O

As an application, let us provide a standard result about the existence of weakly
convergent subsequences in intersections of continuously descending reflexive Banach
spaces. To this end, recall the following definition:

2.27 Definition Let X and Y be normed spaces.

(i) We say that X is continuously embedded in Y (and write X — Y) if the embed-
ding operator i: X = Y, defined via i(u) = u, is continuous.

(ii) We say that X is even compactly embedded in Y if the embedding operator
i: X — Y is compact, i.e. if 1 is continuous and maps bounded sets to relatively
compact ones. O

2.28 Proposition Let I C R, let X; be reflexive Banach spaces, 1 € 1, such that
Xj <= Xi is a continuous embedding for i < j, and let (un) C X := [ Xi. If (un) is
bounded in every Xi, then there is w € X and a subsequence of (un) converging weakly
i every Xi to W.

Proof: Fix some iy € I. Then, since (1) is a bounded sequence in the reflexive Banach
space Xj,, there is u € Xj, such that a subsequence of (u) converges weakly to u in
Xi,- W.Lo.g. we can assume un — u in Xj,.

We claim that even u,, — u in every Xj. To this end, let i; € I be arbitrary. We
consider two cases:

(i) Let ip > 1. Then we have the continuous embedding i: Xi, < Xji, with the
: : 2k, / /
Zzz:;m(;ozsxci}ial embedding 1*: X{ — Xj (cf. Remark . Then we have, for
(@,iun) = (i"@,un) = I"@,u) = (@, iu),
implying iu,, — iu in Xj,. Since i is the embedding operator, we conclude u, — u
in Xj,.

(ii) Let i; > ip. Then (un) is bounded in Xj, and thus there is a subsequence u,, that
converges weakly in Xj, to some v € Xj,. As in case (i), we conclude u,, — v in
Xi, and thus, since weak limits are unique, v = u.

Now let us assume that (u,) does not converge weakly in Xj, to u. Then there are
a subsequence (un, ), a functional ¢ € Xi’1 and € > 0 such that [(@,un, —u)|l > «.
But, according to the same arguments as above, (u,, ) has a weakly convergent
subsequence with weak limit u, contradicting that (@, un, —u) is bounded away
from 0. Thus the assumption is false and we have u,, — uw in Xj,.

In both cases, we have u,, — u in Xj,, which concludes the proof. O

Finally, we have the following order-theoretical result:
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2.29 Proposition  Let X = (X, <, || - ||, +, ) be an ordered Banach space, and let ¢ be
the weak topology of X. Then Y = (X, <, 0,4+, ) is an ordered topological vector space.

Proof: Let u € X. Since X is especially an ordered topological space, the order-intervals
u' and u' are closed. Further, X is an ordered linear space, from which it follows (see
Proposition that u' and ut are convex. Thus, by Proposition ul and ut,
are weakly closed, so that (X, <, 0) is an ordered topological space. Further, it is readily
seen that 4+ and - are continuous with respect to o, thus Y = (X, <, 0,4+, -) is an ordered
topological vector space. O

Now, from Theorem [2.10| we deduce the following basic fixed point theorem on re-
flexive Banach spaces:

2.30 Theorem  Let D be a bounded and weakly sequentially closed subset of a reflexive
ordered Banach space X, and let F: D — Py(D) be an increasing upward multifunction.
If F has a subpoint w and if all values of F are weakly sequentially closed, then F has a
mazximal fixed point W* which satisfies u < u*.

Proof: We are going to apply Theorem To this end, note first that, by Proposition
D is compact and Fréchet-Urysohn with respect to the weak topology of X. Second,
all values of F are countably universally inductive. Indeed, let u € D and any increasing
sequence (an) C D be given such that (an) <* F(u). Then there is a sequence (by,) such
that an < bn, € F(u) for all n. Since (byn) C D, there is a subsequence (by, ) of (by) and
b € D such that by, — b (where k: N — N is strictly increasing). Now, for each n and
all m > n we have an < ay, < ag,, < by, so that, by the dual of Proposition [2.5(1),
an < b. Furthermore, we obtain b € F(u), since F(u) is weakly sequentially closed. Thus,
we have (an) <* b € F(u), verifying that F(u) is countable universally inductive. Thus,
by Theorem [2.10} all claims follow. O

Next, let us slightly generalize Theorem [2.30] to the following case, in which two
reflexive ordered Banach spaces V and W are considered such that W C V as posets,
which means that we have W C V and u < v in W only if u < v in V. A further
compatibility condition between V and W is not needed. (If W is continuously embedded
in V, then the proof simplifies and can be done similar as the proof of Theorem )

2.31 Theorem  Let V and W be reflexive ordered Banach spaces such that W C V
as posets, and let F: D C V — Py(D NW) be a multifunction such that the following
hypotheses are satisfied:

(i) D is bounded and weakly sequentially closed in V, and F has a subpoint u.
(ii) F is increasing upward and has weakly sequentially closed values in W.
(iii) The values of F are uniformly bounded in W.

Then F has a mazximal fixed point W* such that w < u*.
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Proof: From W C V and Proposition We obtain that F: D — Py(D) is an increasing
upward multifunction on a weakly compact and Fréchet-Urysohn subset D of V. Thus,
by Corollary it suffices to show that F has Property (Z). To this end, let increasing
sequences (Un) C D C Vand (sp) C DNW C V be given such that u, < s € F(un).
We have to prove that (sn) has an upper bound s* € SubF.

Since (un) belongs to D, which is bounded and weakly sequentially closed in V, and
since (sn) belongs to |J,, F(un), which is bounded in W, there are subsequences (uy, )
of (un) and (sx,) of (sn) and u € D and s € W such that uy,, — win V and sy, — s
in W. Since both (u,) and (sy,) are increasing, we have furthermore from Proposition
that u = uy (the supremum in U) and s = s\, (the supremum in W), and since s is
an upper bound of (sy) in W (and thus in V) and so of (u,), we infer u < s.

Further, since F is increasing upward, it follows sy, <* F(u) for all n. Let (s ) C F(u)
be a sequence such that sy, < sy . Since F(u) is bounded in W, there is s* € W and a
subsequence (s7 ) of (sy ) such that s{ — s* in W, and since F(u) is weakly sequentially
closed in W, we have s* € F(u) C D.

Now, from s;, < sy we infer, since W together with its weak topology is an ordered
topological vector space, s < s*. Further, from u < s it follows u < s* and thus, again
since F is increasing upward, s* € F(u) <* F(s*), from which we have at once s* € SubF.
Thus, s* is the upper bound of (s,,) we searched for, and thus, by Corollary F has
a maximal fixed point u* such that u < u*. O

Of course, in Theorem [2.31] one can choose V = W to obtain as a special case again
Theorem [2.30)]

2.32 Remark By inspecting the proof of Theorem [2.31] we see that we can replace
Condition (iii) by the following more general condition:

(iii’) Each value of F is bounded in W and if (u,) C D and (sn) C W are increasing
sequences such that u, < s € F(uy,), then (sy,) is bounded in W. @)

Finally, let us combine all results in the spirit of Theorem to obtain an abstract
framework that combines order-theoretical and topological properties with the concept
of sub-supersolutions. This framework will be applied later to guarantee the existence of
smallest and greatest solutions of multivalued variational inequalities. Since we will not
need the framework in its most general form, let us formulate only a special version:

2.33 Theorem  Let V and W be refiexive ordered Banach spaces such that W C V as
ordered sets, and let S: D C V — Py(DNW) and S: D — Py(V) be multifunctions such
that the following conditions are satisfied:

(i) D is a sup-semilattice, bounded and weakly sequentially closed in V, and there is
u € D such that u <* S(u).

(i) In W, S(D) is bounded and S has weakly sequentially closed values.

(iii) S is permanent upward, its values are directed upward and for all v € D it holds
S(v) C S(v) <* Sv).

Then Fix S has the greatest element u* and it holds u < u*.
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Proof: We proceed along the same lines as in the proof of Theorem but of course
the existence of some maximal element u* € Fix S such that u < u* now follows from
Theorem m To conclude the proof, note that from S(v) C S(v) it readily follows
FixS C Fix S (which is a special case of FixS <* Fix S). O

2.34 Remark In the analytic application in Part II, the properties of S and S which
are hard to show are the relation S(v) <* S(v) and that the values of S are directed
upward. Those properties can be derived by use of involved analytic tools if one has
not only u € Sub$S but even u € FixS. Furthermore, we usually will introduce the
superoperator S: D — P(D) as the dual counterpart to S. Then, the existence of some
U € Fix S such that u < U can be used to find both smallest and greatest fixed points
of S between u and u. This can be seen as a special case of Theorem if one chooses
D = [u,1.

However, for our aims it is not enough to formulate only an even more special case
of Theorem as we will see in Chapter [7l There, we do not need a superoperator S,
and u can only be guaranteed to be a subpoint of the suboperator S. O

2.1.3 Various Fixed Point Theorems

It is illustrating to compare Theorem [2.30| with the following fixed point theorem, which
is [24, Theorem 4.36].

2.35 Theorem  Let X be a lattice-ordered reflexive Banach space, let D C X, and let
S: D — P(D) be a multifunction such that the following hypotheses are satisfied:

(i) D is bounded, weakly sequentially closed and has an inf-center u, i.e. uw € X and
u/AveD forallveD;

(ii) S is increasing and has weakly sequentially closed values.
Then S has a mazximal fized point. @)

The differences between our Theorem [2.30] and Theorem [2.35 are the following:

(i) We ask X only to be an ordered reflexive Banach space and F only to be increas-
ing upward. It should be possible to prove Theorem [2.35| also under these more
restrictive conditions.

(ii) We ask for an element u € D such that u <* S(u), whereas Theorem asks for
an element u € X such that u/Av € D for all v e D. Both conditions are fulfilled
if D is an order-interval [w, ] or the increasing set u'.

Since we can reduce our considerations to the poset D Nu' (cf. with the deduction

of Theorem from Theorem [1.59)), we can deduce Theorem from Theorem

(if we ignore the differences listed in (i)) or from a weaker form of this theorem in which
the set D is of the form D Nu' for some u € D. However, the proof of Theorem m
bases also on Lemma [I.58 and is more involved.
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Let us also compare our derived fixed point theorem with other widely used fix point
theorems for multifunctions on a Banach space (where the following list is by no means
conclusive; for more fixed point results (as well as related topics), we refer to, e.g.,
1241 [44), 145], 58, [63]).

As a rule of thumb, if one searches for fixed points of some multifunction F: X — P(X),
one needs two ingredients: the existence of elements with some special property, and the
right compatibility of F with this property. In order-theory, usually there exist suprema
of special sets, and F is of isotone type. If one has no partial order (or chooses to ignore
it), usually topological fixed point theorems are considered. There, the special elements
are convergent sequences which exist due to some compactness property of X, and the
graph of F is closed in some sense, which results in some kind of continuity.

First, let us inspect two fixed point theorems for single-valued functions, the classical
Theorem of Schauder and its generalization, a strong version of the Tychonoff fixed point
theorem for Hausdorff locally convex topological vector spaces (see [88]):

2.36 Theorem (Schauder)  Let X be a Banach space, let M C X, and let f: M — M
be a function such that the following hypotheses are satisfied:

(i) M is non-empty, compact and convez.
(ii) f is continuous.
Then Fixf s non-empty and compact. O

2.37 Theorem (Tychonoff) Let X be a Hausdorff locally convex topological vector
space, let M C X, and let f: M — M be a function such that the following hypotheses
are satisfied:

(i) M is non-empty and convex.
(ii) f is continuous and f(M) is contained in a compact subset of M.
Then Fixf is non-empty and compact. @)

Those theorems rely on compactness—but we have used at least weak compactness in
the deduction of Theorem too. So the core difference between those topological fixed
point theorems and ours is the continuity of the considered function f and the convexity
assumption. If f is not continuous, purely topological fixed point theorems fail, while
one has the chance of f being monotonous. But of course, if f is not monotonous, order-
theoretical fixed point theorems fail and one might apply a topological result. Thus,
these various fixed point results complement each other.

Interestingly enough, the fixed point theorem of Banach (for multifunctions on com-
plete metric spaces) is proved in [52] in the context of quasi-metric spaces which are also
used to provide a multivalued version of Kleene’s order-theoretical fixed point theorem.
To this end, a quasi-metric d on a poset D with values 0 and 1 is defined via d(x,y) =0
if and only if x < y. Thus, there is a connection between the following two rather special
fixed point theorems:
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2.38 Theorem (Banach) Let X be a complete metric space with metric d, and let
F: X = P(X) be a multifunction such that the following hypotheses are satisfied:

(i) F is a contraction, i.e. there is L € [0, 1) such that for all x,y € X and all a € F(x)
there is b € F(y) such that d(a,b) < Ld(x,y).

(i) F has closed values.
Then F has a unique fized point. O

2.39 Theorem (Kleene)  Let D be a poset in which each increasing sequence has a
supremum, and let F: D — P(D) be a multifunction such that the following hypotheses
are satisfied:

(i) F has a subpoint.

(ii) F is increasing upward, and further, for each increasing sequence (xn) C D such
that xn+1 € F(xn), it holds x\, € F(x\/) (such a multifunction F is sometimes called
order-continuous).

Then F has a fixed point. If F is furthermore increasing downward and if all values of F
have the smallest element, then F has the smallest fized point. O

Although Kleene’s fixed point theorem is similar to Tarski’s one, it is not useful for
our targeted application, because it imposes a rather strong order-theoretical condition
on F. More useful in the treatment of variational problems are the following generalized
version of the Kakutani fixed point theorem (see [2]) and Kluge’s fixed point theorem,
which is applied in, e.g., [60] [61].

2.40 Theorem (Kakutani-Fan-Glicksberg)  Let X be a locally convex Hausdorff space,
let M C X, and let F: M — P(M) be a multifunction such that the following hypotheses
are satisfied:

(i) M is non-empty, compact and convez.
(i) F has a closed graph and its values are convex.
Then Fix F is non-empty and compact. O

2.41 Theorem (Kluge) Let X be a reflexive ordered Banach space, let M C X, and
let F: M — P(M) be a multifunction such that the following hypotheses are satisfied:

(i) M is non-empty, weakly closed and conver.
(ii) F has weakly closed graph and closed and convez values.
(i1i) Either M is bounded or F(M) is bounded.
Then F has a fixed point. O

It could be an interesting endeavor to combine those purely topological fixed point
theorems with our order-theoretical ones or to find a common generalization.
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2.2 Continuous Operators

The concept of continuity generalizes with ease to multifunctions F: X — Py(Y) between
topological spaces if one defines pre-images. To this end, one has to generalize the condi-
tion f(x) € U in the definition of pre-images of single-valued functions to the set-valued
case, and as a matter of fact, there are two different ways of doing so:

2.42 Definition Let X and Y be sets, let F: X — Py(Y) be a multifunction, and let
M be a subset of Y.

(i) The (large) pre-image of F is defined by F~1(M) :={x € X : F(x) N M # (3}
(ii) The small pre-image of F is defined by FIl(M) :={x € X:F(x) c M}. @)

Thus, we have two different notions of continuity for multifunctions (however, in this
thesis, we will deal only with upper semicontinuous multifunctions, as they allow for
measurable selections in bifunctions, see Theorem below):

2.43 Definition Let X and Y be topological spaces, and let F: X — Py(Y) be a
multifunction.

(i) Fis called upper semicontinuous if Fll(U) is open for all open U C Y.
(ii) F is called lower semicontinuous if F~*(U) is open for all open U C Y. O

2.44 Remark It is readily seen that X\ FIl(M) = F-!(Y\ M). By this knowledge,
we can apply the so called topological duality. For instance, F: X — Py(Y) is upper
semicontinuous if and only if F~1(C) is closed for any closed subset C of Y. O

In Proposition we have seen that some properties of a multifunction F of isotone
type can be derived by knowledge of the properties of F*. Similar results hold for semi-
continuous multifunctions from X to Y if Y is an ordered topological space. To this end,
let us define first what it means for single-valued functions to be semicontinuous:

2.45 Definition  Let X be a topological space, let R be an ordered topological space,
and let f: X — R be a function.

(i) fis called upper semicontinuous if f~! (') is closed for all « € R.
(1)q fis called lower semicontinuous if f~!(a}) is closed for all & € R. @)

Let R := RU{—o00, +00} be partially ordered by extending the natural order on R by
setting —oo < x < 400 for all x € R, and —oco < +o00. If the topology on R is chosen to
be its interval topology, R is an ordered topological space, and if a functional f: X — R
is semicontinuous in the sense of Definition [2.45] then it is semicontinuous in the usual
sense. This holds also if X is a normed linear space with its weak topology, in which case
an upper semicontinuous function is called weakly upper semicontinuous. Indeed,
we have the following well-known result:
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2.46 Proposition  Let X be a topological space and let f: X — R be a function. If
f is upper semicontinuous with respect to Definition then for all x € X and all
sequences (xn) C X with Xy, — x it holds lim sup,, f(xn) < f(x). The converse holds true
if X is sequential, i.e. if a set C is closed if and only if for each convergent sequence
(xn) C C one has limy x, € C.

Proof: Let f be upper semicontinuous, let x, — x in X and assume lim sup,, f(xn) > f(x).
Then there is a subsequence (yn) of (xn) and y > f(x) such that f(yn) > y. Since
f~1(y") is closed (and thus sequentially closed), we deduce f(x) >y > f(x), which is a
clear contradiction. Thus, limsup,, f(xn) < f(x).

The other way around, assume that f~1(y") is not closed for some y € R. Then,
since X is sequential, we have x,, — x for some sequence (xn) C f~!(y') and some
x & f71(y"). Then, there is ¢ > 0 such that f(x) + ¢ < y and some element xq of (xr,)
such that

y < fxo) < limsup, f(xn) + & < f(x) + € <y,

which is a contradiction. Thus, f is upper semicontinuous. O

We have chosen our general definition of upper semicontinuous functions such that it
fits nicely to multivalued upper semicontinuity, as seen in the next result:

2.47 Proposition Let X be a topological space, let R be an ordered topological space,
and let F: X — P(R) be a multifunction.

(i) Let F be upper semicontinuous, and suppose that the values of F have the greatest
element F*(x) € F(x). Then F*: X — R is upper semicontinuous.

(i)q Let F be upper semicontinuous, and suppose that the values of F have the smallest
element F.(x) € F(x). Then F,: X — R is lower semicontinuous.

(ii) Suppose that F(x) = [F.(x), F*(x)] for all x € X, and let either X be sequential and
R = R, or, more generally, let R be a chain equipped with its interval topology. If
Fi« and F* are lower semicontinuous and upper semicontinuous, respectively, then
F is upper semicontinuous.

Proof: Concerning (i), let us note that for all «, 3 € R it holds
(F) o) =F=M (") and  (F)7'(BY) = FL(BY). (2.1)

From the first equality in (2.1]), assertion (i) follows, and (i)q follows by duality (i.e. by
application of the second equality in )

To prove (ii), suppose first that X is sequential and that R =R, let C C R be closed
and let (x) € F~1(C) be a sequence converging to x. Then there are yn € F(xn) N C
and it follows

F.(x) < liminf,, Fi(xy) < liminf,,yn < limsup,yn < limsup, F*(xn) < F*(x),

implying, e.g., liminf, yn € F(x)NC and thus x € F~1(C). Since X is sequential, F~1(C)
is closed. Consequently, F is upper semicontinuous.
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If R is a general chain equipped with its interval topology, let any open set U C R
be given and let x € X be such that x € FIl(U), implying [F.(x), F*(x)] € U. Since
F*(x) € U, either F*(x) is the greatest element of R, or there is y* > F*(x) such that
[F*(x),y*) € U (where [a,b) = a’ N b"). In the latter case, {x’ € X : F¥(x) < y*}
is open due to the upper semicontinuity of F*. By dual reasoning, either F.(x) is the
smallest element of R, or there is y, < F.(x) such that (ys,F«(x)] C U and the set
{x" € X: Fi(x') > y*} is open. Consequently, there is an open neighborhood N of x such
that for all x’ € N one has [F.(x'),F*(x)] C U, meaning x’ € F!(U), which implies
that F is upper semicontinuous. O

2.48 Remark A single-valued function f: R — R which is upper semicontinuous as a
single-valued function is in general not upper semicontinuous as a multivalued function.
For instance, consider the function f: R — {0,2} with f(x) = 0 if and only if x < 0.
Then f is obviously upper semicontinuous as a single-valued function, but not upper
semicontinuous as a multifunction, since we have, e.g., 0 € fll((l,?))), but, for every
x<0,x¢ f;l((l,S)), so that ff((l,3)) is not open. @)

Finally, let us state two well known results about functions of continuous type:
2.49 Proposition Let X and Y be Banach spaces.

(i) If K C X is conver and if f: K — [—00, +00] is a convex functional, then f is lower
semicontinuous if and only if it is weakly lower semicontinuous.

(ii) If A: X =Y is linear and continuous, then un, — u in X implies Auy, — Au in'Y
(which means that A is weakly continuous). O

2.3 Operators of Monotone Type

Until now, we have only considered multifunctions of isotone type as introduced in
Subsection [I.1.3] The basic idea was to generalize the notion of increasing functions
f: R — R to multifunctions F: D — Py(D’) on arbitrary posets D and D’.

However, there is another way of generalization. To this end, note that f: R — R
is increasing if and only if for all x,y € R it holds (f(x) — f(y))(x —y) > 0. This
characterization can be generalized to multifunctions F: X — Py(X’) from a normed
space to its dual (as seen below). This concept can be generalized even further to so
called generalized pseudomonotone operators. This theory was developed in order to
obtain very general existence results for variational inequalities, and thus the results
presented in this section will be of equal importance as the fixed point results presented
above.

2.3.1 Basic Concepts

Let us first recall the basic definitions for single-valued operators A: X — X':

2.50 Definition  Let X be a Banach space, and let A: X — X’ be an operator.
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(i) A is called coercive if

(Aun, Un)

Tnl — oo for all sequences (un) C X such that ||un|| — oco.
Un

(ii) A is called monotone if (Au— Av,u—v) > 0 for all u,v € X.

(iii) A is called pseudomonotone if from
Un —uin X and limsup, (Aun,un —u) <0 (2.2)

it follows
(Au,u—v) < liminfy (Aun,un —v) forallveX. O

We have the following connection to monotone operators and a useful property of
pseudomonotone operators:

2.51 Proposition Let X be a Banach space, and let A: X — X' be an operator.

(i) If A is completely continuous (i.e. un, — u in X implies Au, — Au in X’'),
then A is pseudomontone.

(ii) A is pseudomonotone if and only if (2.2) implies
Aun, = Au and  (Aup,un) — (Au,u). O
In [8T] (see also, e.g., [I15]) the so called Leray-Lions operators A: X — X' are
defined, which are operators such that Au = a(u,u) for some operator a: X x X — X’
satisfying certain topological conditions. As seen in [I15], each Leray-Lions operator is

pseudomonotone. We will give an example of outmost importance for our study of vari-
ational inequalities in Subsection below, where Sobolev spaces are studied.

Next, let us consider multivalued operators A: X — Py(X’).

2.52 Definition  Let X be a Banach space, and let A: X — Py(X’) be a multivalued
operator.

(i) A is called bounded if it maps bounded sets to bounded ones.

(ii) A is called coercive with respect to ug € X if there exists a function ¢: RT™ — R
with limg_, . c(s) = oo such that

W u—up) = c(|u])|u]l for all w € X and all u" € Au.

(iii) A is called monotone if (u' —v/;u—v) >0 for all (u,u’), (v,v’) € grA.

(iv) A is called maximal monotone if A is maximal in the set of all monotone oper-
ators on X, ordered by inclusion.
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(v) A is called pseudomonotone if
() A has nonempty, bounded, closed and convex values,

(B) A is upper semicontinuous from each finite-dimensional subspace of X to X’
with its weak topology,

(v) if up, = uwin X and if u, € Auy is such that lim sup,, (u),, un —u) <0, then
for each v € X there isu’ € Ausuch that (u’, u—v) < liminf, (u,, un—v). O

For pseudomonotone multifunctions we have the following results, which simplify
some calculations:

2.53 Proposition  Let X be a Banach space, and let A, B: X — Py(X') be multivalued
operators.

(i) Let A be single-valued. Then A is pseudomonotone with respect to Definition
if and only if A is pseudomonotone with respect to Definition[2.52.

(i) Let A and B be pseudomonotone. Then A + B is pseudomonotone. O

From [92, Prop. 2.2] we deduce the following result (which can be stated in more
generality):

2.54 Proposition  Let X be a reflexive Banach space and let A: X — P(X') be a
multivalued operator having the following properties:

(i) A has non-empty, closed and convex values,
(i) A is bounded,

(iii) the graph of A is sequentially weakly closed, i.e. for all weakly convergent se-
quences Un — w in X and Wi — u* in X" with u} € Aun one has u* € Au,

(i) the duality pairing is (wxw)-continuous on gr A, i.e. un — win X and uj, — u*
in X with ul, € Auyn imply (Wi, un) — (u*,u).

Then A is pseudomonotone. O

2.3.2 Surjectivity Results
For single-valued pseudomonotone operators, we have the following result:

2.55 Theorem (Main Theorem on Single-Valued Pseudomonotone Operators) — Let
X be a reflexive Banach space, and let A: X — X' be a pseudomonotone, bounded and
coercitive operator. Then A is surjective. O

It should be noted that the proof of Theorem [2.55] as presented, e.g., in [98], allows for
a slightly more general theorem. Moreover, we refer the interested reader to the original
papers [14], [17] and [85].

A consequence of Theorem is the well-known Lax-Milgram theorem about bi-
linear forms. (If in doubt about the validity of this corollary, please see [33] for a very
detailed and elementary proof.)
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2.56 Corollary (Lax-Milgram)  Let H be a real Hilbert space, and let A: H — H’ be
a linear bounded operator (which induces a bounded bilinear function a: X x X — R via
a(w,v) = (Aw,V), and vice versa) such that there is ¢ > 0 such that (Au,u) > c|[u|?
for allw e X. Then A is surjective (and has, in fact, a bounded inverse). O

In the sequel, the following existence theorem for perturbed coercive pseudomonotone
operators will be a key element:

2.57 Theorem (Main Theorem on Multivalued Pseudomonotone Operators)  Let X be
a reflexive Banach space, let A: X — P(X') be a bounded, pseudomonotone multifunction
with closed and convex values, let M: X — Py(X) be a maximal monotone multifunction,
and suppose M(ug) # 0 for some ug € X. If A is coercive with respect to ug, then A+M
is surjective, i.e. for allu’ € X' there is u € X such that u’ € (A + M)(u). O

The proof of Theorem along with other information is contained in, e.g., [92].
There, also generalized pseudomonotone operators and more general surjectivity results
are presented. We also refer to [65, Theorem 2.2] for the following result (among others)
in which the whole operator A + M is assumed to be generalized coercive:

2.58 Theorem  Let X be a reflexive Banach space, let A: X — P(X’) be a bounded
and pseudomonotone multifunction, let M: D(B) C X — P(X’) be a mazimal monotone
multifunction, and let u' € X'. Assume there exist uy € X and R > ||ugl|| such that

DM)N{xeX:|x|| <R} #D and M+ &—u,u—uy) >0
for all w € D(M) with ||u|]| =R, allm € A(u), and all & € M(u). Then the inclusion
A(u) +M(u) U has a solution. O
2.3.3 Subdifferentials
Let us start with the standard subdifferential of Convex Optimization:
2.59 Definition Let X be a Banach space, and let f: X — RU{+o0} be a functional.
(i) fis called proper if its effective domain D(f) is non-empty.

(ii) Let f be convex and proper. An element u’ € X’ is called a subgradient of f at
ue D(f) if
f(v) > f(u) + (W, v—u) forallveX.

(iii) The set of all subgradients of f at u is called subdifferential of f at u, and is
denoted by of(u). O

2.60 Example Let K be a non-empty, closed and convex subset of a Banach space
X. Then the indicator function Ix: X — R U{+oo} of K, defined by

Ix(u) ==

0 if ueKk,
400 otherwise,
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is a convex and proper functional with effective domain D(Ix) = K. Moreover, we have
the following variational characterization of Ik, which follows readily from its definition:
For any u € X, we have u’ € 0lx(u) if and only if

ueK and (u,v—u)<0 forallvek.

We will use this special functional (and some generalization of it) in the applications
below in order to transform a variational inequality into a multivalued inclusion. @)

To apply the surjectivity result Theorem we need further the following classical
result, proved in [97]:

2.61 Theorem  Let X be a reflexive Banach space, and let f: X — RU{4o0} be proper,
convex and lower semicontinuous. Then 0f: X — Py(X’) is mazimal monotone. O

Now, let us generalize the subgradient to the famous generalized gradient of Clarke
(for the definitions and basic results see, e.g., [32]), which can be formed for all locally
Lipschitz functions and has a wide range of applications in Variational Analysis.

2.62 Definition Let X be a Banach space, and let f: X — R be a function.

(i) fissaid to be locally Lipschitz if for every x € X there are an open neighborhood
U of x and a constant L > 0 such that [f(x) — f(y)| < L|jx —y|| for all y € U.

(ii) Let f be locally Lipschitz. Then the generalized directional derivative of f at
X in the direction v is defined as

f tv) —f
f°(x,v) := limsup Y +tv) )
y—x,tl0 t

and the generalized gradient of f at x is defined as

of(x) :=={p € X" : (,v) < f°(x,v) for all v € X} O

Let us recall some basic properties of the generalized gradient:

2.63 Lemma  Let X be a Banach space, and let f: X — R be locally Lipschitz. Then
the following holds true:

(i) For all x,v € X, f°(x,V) is well-defined and finite.

(ii) For allx € X, the mapping v — f°(x,Vv) is positively homogeneous and subadditive.
(iii) For all x € X one has f°(x,—v) = (—f)°(x, v).

(iv) The function —f is locally Lipschitz, too, and one has 0(—f) = —0f.

(v) For allv € X, the mapping x — £°(x, V) is upper semicontinuous. O

There is a rich theory about Clarke’s generalized gradient. However, in the sequel, we
need only the following simple result:
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2.64 Proposition  Let f: R — R be locally Lipschitz. Then for all x € R we have
of(x) = [—F°(x,—1),f°(x, 1)] # 0. (2.3)
Proof: In the case X = R, Clarke’s generalized gradient is given by
of(x) ={p e R: v < f°(x,v) for all v € R}. (2.4)

As v — f°(x,Vv) is positively homogeneous, implies that ¢@ € 0f(x) if and only
if @ < f°(x,1) for all v > 0 and ¢ > —f°(x,—1) for all v < 0. This proves (2.3).
Furthermore, from

0=1°(x,0) < f°(x,—1) + f°(x, 1).

it follows that of: R — P(R) is well-defined. @)

At the end of this subsection, it should be noted that there is a more general subdif-
ferential, the so called approximate subdifferential introduced by Mordukhovich, which
is widely used in contemporary Optimization, but has, in general, not so good analytic
properties (see, e.g., [87]). It would be interesting to investigate in what extend the
results of this thesis can be generalized in this direction.
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3  Measure Theory

In this last theoretical chapter, we investigate the connection between order-theoretical,
topological and measure-theoretical concepts for multifunctions. In particular, we explore
conditions under which multifunctions have measurable single-valued selections.

For basic notations and results we refer, e.g., to [11, 12} [53] 96, 119].

3.1 Measurable Multifunctions

3.1.1 Ordered Measurable Spaces

Recall that a measurable space is a set X together with a o-algebra A, which is a
family A C Py(X) of subsets of X such that X € A and such that A is closed under
complementation and countable unions. The sets in A are called measurable. To every
family M C Pp(X) let o(M) be the smallest o-algebra on X (with respect to set-inclusion)
which contains M, and M is called base of a o-algebra A if (M) = A. If (X,7) is a
topological space, then, unless otherwise stated, we will equip X with its Borel o-
algebra B(X) := o(t). For X = R™, the Lebesgue c-algebra £(X) is the completion
of B(X) with respect to the Lebesgue measure A. Measurable functions into a topological
space are defined as follows:

3.1 Definition  Let X be a measurable space, and let R be a topological space. Then
a function f: X — R is called measurable if, for any open set A C R, the pre-image
f~1(A) is measurable in X. @)

Evidently, if X is a topological space and if (X,.A) is a measurable space such that
B(X) C A, and if R is any topological space, then any continuous function f: X — R
is measurable. To have an analogous result for increasing functions, we have to bring
order and measure together. To this end, we recall from Definition that a subset A
of a poset D is called increasing if a C A for all a € A, and introduce the following
compatibility condition:

3.2 Definition Let (X, <) be a poset, and let (X,.A) be a measurable space. Then
X = (X, <, A) is called ordered measurable space if all increasing subsets of X are
measurable. O

3.3 Remark Let M be a decreasing subset of a poset D. Then the complement
D \ M is increasing. Indeed, let a € D\ M and b € D with a < b be given, and
assume that b ¢ D\ M. Then b € M and thus a € M, which is a contradiction. Thus,
D \ M is increasing. It follows that in any ordered measurable space decreasing sets are
measurable, too, so that we can apply order-duality. O
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The notion of ordered measurable spaces is a natural combination of order and mea-
surability that mimics the way how ordered topological spaces are defined: As well as
it is favored that order-intervals a’ and bt are closed, it is favored that increasing and
decreasing sets are measurable, which implies that multifunctions of isotone type with
compact values in R are measurable, see Corollary [3.21] below. The same holds, of course,
for single-valued functions, along with its converse:

3.4 Proposition  Let (X, <) be a poset, and let (X, A) be a measurable space. Then
the following assertions are equivalent:

(i) X=(X,<,A) is an ordered measurable space.
(ii) Every increasing function f: X — R is measurable.

Proof: First, let (X, <, A) be an ordered measurable space and let f: X — R be increasing.
To show that f is measurable, let a € R, and x >y for some y € f~!(a'). Then it follows
f(x) > f(y) > a, which implies x € f~!(a’). Thus, the set f~!(al) is increasing and thus
measurable. Since the sets al form a base of B(R), f is measurable.

Now, suppose that (i) holds true, and let A C X be any increasing set. Then the
characteristic function

1 ifxeA,

X=> R, x+—
XA {O otherwise,

is increasing. Indeed, for x < y we have either f(x) = 0 and thus f(x) < f(y), or f(x) =1
and thus x € A, thus y € A, thus f(y) = 1, and thus f(x) < f(y). So, f is measurable,
which implies that A = f~1(1) is measurable, too. Consequently, (X, <,.A) is an ordered
measurable space. O

Our notion of ordered measurable spaces is very natural, but it seems to be no stan-
dard in literature. However, there are other notions of ordered measurable spaces, which
serve other purposes.

First, we may mention the extensively studied so called totally ordered topological
spaces, which are chains X equipped with their interval topology and Baire or Borel
measures, see, e.g., [102]. We will not deal with them, since the presumption that X is a
chain is to strong for our aim. Moreover, it is no option to drop the requirement that X
is a chain, since then increasing sets may not be measurable, as the following example
shows.

3.5 Example  Consider D ={(x,y) € R? : x +y = 0}, equipped with component-wise
ordering. Then, all subsets of D are increasing, but a’™ = a** = () for all a € D, so that
both the interval topology of D and the induced Borel algebra equal {(), D}. Thus, there
are many increasing sets which a not measurable. O

Second, we mention so called proper ordered spaces as defined in [117], which allow
to extend orders to spaces of probabilities, which leads to economic applications.
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3.6 Definition Let (X, <) be a poset, and let (X,.A) be a measurable space. Then
X = (X, <,A) is called proper ordered space if A has a base B such that B generates
< in the sense that a < b holds if and only if, for all B € B, a € B implies b € B. O

Evidently, ordered measurable spaces and proper ordered spaces share a common
core. To make the connection clear, we denote by J the set of all increasing subsets
of a poset D. Then we have the following results:

(i) Let B be a base of a proper ordered space (X, <,A), then clearly every B € B is
an increasing set. Thus, we have

A=0(B) C a(T),
and since B generates <, J generates <, too.

(ii) Let (X,<,A) be an ordered measurable space, then the set B consisting of all
intervals xT generates < (and thus J generates <, too) and we have

o(B) Cc o(J) C A.

Thus, every proper ordered space can be made to be an ordered measurable space if
one extends A such that A = o(J), and every ordered measurable space can be made to
be a proper ordered space if one restricts A such that A = o(J), in which case J is the
base. However, neither of those two kinds of measurable spaces equipped with a partial
order is a special case of the other, as the following simple examples show:

3.7 Example The set R, ordered canonically and equipped with the Lebesgue o-
algebra L£(R), is an ordered measurable space, since each increasing, non-trivial set M
is of the form « or '™ with « = inf M, such that M is even contained in B(R). But R
is not a proper measurable space, since o(J) = B(R) C L(R). O

For the next example, we need the following projection theorem:

3.8 Theorem  Let QO C R™ be open, and let M C L(Q) ® B(R™) be given (where
L ® B denotes the product o-algebra of two o-algebras L and B). Then the projection
projo (M) of M to Q belongs to L(Q). O

For a proof, see, e.g., [31, Theorem I11.23], or [53, Theorem II.1.33], where a far more
general version is presented.

3.9 Example  The set R?, equipped with coordinate-wise ordering and the o-algebra
A generated by all sets of the form x' is a proper measurable space, since the sets
xT generate <. But the considered space is not an ordered measurable space. Indeed,
since xT is closed with respect to the Euclidean topology, all measurable sets are Borel
measurable, i.e. A C B(R?). However, let A C R be not Lebesgue measurable, then
M = [Jgenla, —a)' is increasing, but not Borel measurable (which is a consequence
of Theorem since A = projg(M \ {(x,y) € R? : x +y > 0}).) Thus, there are
non-measurable increasing sets. (Cf. Example ) O
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Third, let us shortly consider so called natural proper ordered spaces (see [117]),
which are proper ordered spaces whose o-algebra is generated by the sets xT and xt.
Those natural proper ordered spaces have, despite their name, the unnatural defect that
a subset of them may not be again a natural proper ordered space: Consider, e.g., the set
M :={(x,y) € R? : x +y = 0} as a subset of R?. All sets x" and x* in M are singletons.
Thus, the generated o-algebra is only the algebra of all countable and co-countable
subsets of M, which is smaller than the induced o-algebra on M.

Fortunately, this unpleasant property does not hold neither for ordered measurable
spaces nor for proper ordered spaces:

3.10 Proposition  Let (X, <, A) be an ordered measurable space or a proper ordered
space, and let M C X be any subset. Then (M, <|m,Am) is an ordered space or an
proper ordered space, respectively, where <y and Az denote the canonical restriction
of < and A to M, i.e. for a,b € M it holds a <;pm b if and only if a <b, and A € A
if and only if A =B N M for some B € A.

Proof: First, let (X, <, A) be an ordered measurable space and M C X. Then, for every
A C M, we have in (X, <) that the set AT := Uaea a' is increasing and thus AT € A.
Further, if A is increasing in (M, <jp), it holds A = ATNM, as, obviously, A ¢ ATNM,
and b € A for all b € M such that there is a € A with a < b. Thus, A € Ajm and
(M, <|m,Ajm) is seen to be an ordered measurable space.

Second, let (X, <,.A) be a proper ordered space with base B and let M C X. Then
Bm :={BNM: B € B} is obviously a base of Ajp. Further, we have a <\ b if and
only if a € BN M implies b € BN M for all B € B. Indeed, since any B € B is increasing
with respect to <, BN M is increasing with respect to <;pm; and if a <;pm b does not
hold, then a < b does not hold, and thus there is some B € B such that a € B and
b ¢ B, wherefore a € BNM and b ¢ BNM. Thus, (M, <jm,A|m) is seen to be a proper
ordered measurable space. O

It follows that (R?, B(R?)) is not an ordered measurable space (since all subsets of
its subset {(x,y) € R?: x +y = 0} are increasing, but in general not Borel measurable).
However, we already know that (R, B(R)) is an ordered measurable space (cf. Example
. Thus, if (X, <) is not a chain, the measurability of null-sets is of interest, which
leads us to the following examples of ordered measurable spaces.

3.11 Proposition  For any n € N, (R™, L(R™)) is an ordered measurable space.

Proof: All subsets of R = {0} are Borel measurable. Now let us proceed by induction and
assume that (R™, L@%n)) is an ordered measurable space. Let M C R™*! be increasing
and define f: R™ — R by setting pointwise

f(x) :=1inf My, where My :={y € R:(x,y) € M}.

Since M is increasing, f is decreasing. To see this, let x < x’ in R™ and let y € My
be arbitrary. It follows (x,y) € M and (x,y) < (x’,y), thus (x’,y) € M and y € M.
Consequently, M, C My, and thus f(x) = inf M, > inf M,/ = f(x/).
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Thanks to the dual of Proposition and due to the induction hypothesis, f is
measurable, and thus its epigraph epif = {(x,y) € R™ x R : f(x) < y} is measurable.
Now, let g: R™ — R~ be integrable. Then, for each ¢ > 0, we have

epi(f 4+ eg) C M C epif,

where the first inclusion follows readily since M is increasing (such that (x,y’) € M
implies (x,y) € M if y’ < y). Because € > 0 can be made arbitrary small, we conclude
that M and epif differ only be a null-set and thus M € L(R™+1). O

3.1.2 Weakly Measurable Multifunctions of Isotone Type

Now, let us extend Proposition to multifunctions. To this end, let us first generalize
the concept of measurability to multifunctions. Since there are two pre-image, we have
two different notions:

3.12 Definition  Let (X, A) be a measurable space, let R be a topological space, and
let F: X — Py(R) be a multifunction.

(i) Fis called (strongly) measurable if, for every open U C R, the small pre-image
FII(U) ={x € X: F(x) C U} is measurable.

(ii) F is called weakly measurable if, for every open U C R, the (large) pre-image
FL(U) ={x € X: F(x) N U # 0} is measurable. ®)

3.13 Remark  Unlike in the single-valued case, the pre-image F~!(B) of some Borel
set B may not be measurable, even if F is measurable. If one tries to prove otherwise,
one is confronted with the fact, that, in general, the large pre-image commutes not with
intersections.

In contrast, for any multifunction F: X — Py(R), where X and R are only supposed
to be sets, it holds F:l(Uiel Ai) = Uier F-!(A}) for any family of sets A; C R. O

In general, neither of the two measurability notions implies the other (like it is with
lower and upper semicontinuity). However, the situation is different if the topological
space R has better topological properties. To this end, recall the following notions:

(i) R is called separable if it contains a countable, dense subset.
(ii) R is called o-compact if it is the countable union of compact sets.

(iii) A metric space is a pair R = (R, d) of a set R and a mapping d: R x R = R>g
which is positive definite, symmetric, and subadditive. Each metric space (R, d)
is also a topological space; its topology is induced by d by taking all open balls
B. :={y € R:d(x,y) < ¢} as a base.

Then, we have, among others, the following results from [51]:

3.14 Proposition  Let X be a measurable space, let R be a topological space, and let
F: X — Py(R) be a multifunction.
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(i) Let F be measurable and let R be such that every open set is the union of countably
many closed sets (which is the case if, e.g., the topology of R is generated by a
metric). Then F is weakly measurable.

(ii) Let F be weakly measurable, let the values of F be closed, and let R be a separable
metric space. Then F is measurable. O

In order to generalize Proposition [3.4] we now have to provide a few results that inves-
tigate the connections between order and measurability. Let us start with the following
result:

3.15 Proposition  Let D and D’ be posets, and let F: D — Py(D’) be increasing
upward. Then, for any increasing set B C D', the set F-1(B) C D is increasing.

Proof: Let B C D’ be increasing and let a € F~!(B) be arbitrary. Then, by definition,
there is b € F(a) N B. Since F is increasing upward, for all a’ > a there is b’ € F(a’)
such that b’ > b, and since B is increasing, it follows b’ € B and thus a’ € F_!(B).
Consequently, F~!(B) is increasing. @)

As stated in Remark one major problem in dealing with multifunctions is the
defect that pre-images do not commute with intersections. Thus, to give an useful mea-
surability result for increasing upward multifunctions F: X — Py(R), we furthermore
have to develop a condition on F and subsets A, B C R under which

FY(ANB)=FY(A)NF_(B) (3.1)
holds. In order to approach this question, note that

e it is well-known that F~'(A N B) c F-'(A) N F-'(B) holds, as obviously for all
x € X such that f(x) N AN B # () one has F(x) N A # () and F(x) N B # (;

e (3.1)) holds if F is single-valued; F(x)NA # () and F(x)NB # @) imply F(x)NANB # (;

e if F is not single-valued, i.e. if there is some x € X such that F(x) contains at least
two distinct values y; and ys, one has F(x) N{yi} # 0 and F(x) N{ya} # 0, but
F(x) N{y1} N{yz} = 0.

Thus, a reasonable (but neither sufficient nor necessary) condition for Equation (3.1)) to
hold is A N B # (. If the underlying space is a poset, a large class of such pairs is given
by

A=« and B=p} provided «<p.

That given, we have AN B = [«, B] # () and (3.1)) reduces to the question if
F=H (I, BD) D FH () N (BY). (3.2)

To tackle this inclusion, let us first notate the following auxiliary result:
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3.16 Proposition  Let R be a lattice, and let «,yu,B,ypg € R be given such that
a< B, x <y and yg < B. Then

[, BTN YA yad 0, [, BINTyg,yvl #0, [, BIN Ty, yvl #0.

Proof: By assumption, we have yn < ypg < p and o < yo < yv/, which together with
a < P and ya < yv imply v := a« Vyna < B Ayy =: 8. This implies

Y, 0 € [v,d] C le, Bl N Yy, yvl.

Furthermore, it holds yn <y <y« and yg < 8 <yyv, thus
Y e ya ABICla BINTyAyal,  delyp Vo8l Clo, BINTyp,yvl. O

In view of Proposition the appropriate condition for Equation (3.2)) to hold is,
interestingly enough, that the values of F are of order-convex type (see Definition [1.8)):

3.17 Lemma  Let X be a set, let R be a sup-semilattice with elements « < 3, and let
F: X — Py(R) be a multifunction whose values are order-conver upward. Then it holds

F' (e, B]) = F- 1 (M) N FZL(BY).

Proof: Suppose x € F-1(a")NF1(B}), then there exist Ya,Yp € F(x) such that o <y«
and ypg < . Obviously, this implies

yp <aVyg <yy and a<aVypg<pB,

such that «Vypg € F(x)N[«, B], since F(x) is order-convex upward. Thus, x € F ([, B])
and by the preceding notes, the proof is complete. O

To bring order, topology and measurability together, we formulate the following prop-
erty of an ordered topological space:

(Q) Every open set is a countable union of order-intervals [«, B].

An example for an ordered topological space having property (Q) is R (which is, in
fact, the only case we consider in the applications in Part II). For R, we have even the
following folkloric lemma:

3.18 Lemma  Fvery open set U C R is the union of countably many disjoint open
intervals.

Proof: Let U be an open subset of R and consider the equivalence relation ~ on U,
defined by a; ~ ag if and only if [as,ay] C U. Since U is the disjoint union of all
equivalence classes C of ~, which are open intervals (inf C)™ N (sup C)¥* containing at
least one rational number, the assertion follows. O

The merit of property (Q) is obvious: If F~!(«1) and F~!(at) are measurable for all
« € R, property (Q) and Lemma imply that F is measurable, as the large pre-image
commutes with unions. This idea gives us the desired generalization of Proposition
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3.19 Theorem  Let X be an ordered measurable space, let R be an ordered topological
space with sup-semilattice-structure satisfying property (@), and let F: X — Py(R) be an
increasing multifunction with order-conver upward values. Then F is weakly measurable.

Proof: Let U C R be any open set. Then, thanks to property (Q), there are countably
many &4, 3; € R such that

u= U[(Xi,ﬁi]z U%Tﬂﬁf

ieN ieN
Due to Lemma B.17 and Remark 3.13] it follows

Fr W =F(Jadnph) = JF el npp) = [ F o) nFHBY.

ieN ieN ieN

By Proposition F:I(OCI) is increasing and thus measurable, and by the dual of

Proposition for an increasing downward multifunction, F:I(Bf) is decreasing and
thus measurable, too. It follows that F~!(U) is measurable and thus that F is a weakly
measurable multifunction, which concludes the proof. O

3.20 Remark Let X be a topological space equipped with the Borel o-algebra or
some finer o-algebra, and let F: X — P(R) be a multifunction with non-empty and
compact values. Then the assertion of Theorem can be deduced as follows: Since F
is increasing if and only if its envelopes F,: X — R and F*: X — R are increasing (see
Proposition , and since increasing real functions are Borel measurable, Proposition
below implies that F is weakly measurable.

(The same holds if the values of F are such that inf F(x) and sup F(x) exist in R, since

F is measurable if and only if the multifunction x +— F(x) is measurable, where F(x)
denotes the closure of F(x).) O

3.21 Corollary  Let R be equipped with the usual order, the FEuclidean metric and its
Borel o-algebra, and let F: R — Py(R) be an increasing multifunction whose values are
closed intervals. Then F is measurable. O

The space R has property (Q). To illustrate the applicability of Theorem we are
going to provide further examples for ordered topological spaces having property (Q).
To this end, we need the following definitions and well-known insights.

3.22 Definition  Let R be an ordered normed space with order cone K. We say that
K is proper if K # R and if K has non-empty interior int K. In this case, for s,t € R
we write s < t and t > s if t —s € int K, i.e. if there is some ¢ > 0 such that the ball
Be(t—s):={reR:|r—(t—s)|| < e} is a subset of K. @)

For example, consider R = R with its usual order cone K, then we have int K = (0, co)
and thus s < t if and only if s < t. In case R = RN, we have intK = {s : s; > 0} and
thus s < t implies s < t, but not vice versa.
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3.23 Proposition  Let R be an ordered normed space with proper order cone K. Then
< is a strict partial order (i.e. < is irreflexive and transitive) and the following
assertions hold true:

(i) If s<s" and t <t/, then s+t < s’ +t'.
(ii) If s <t and & > 0, then as < «t.
(1)) If s<t<rors<t<r, thens <.

Proof: We first prove that < is irreflexive. To this end, suppose 1 < r for some 1 € R.
Then 0 € int K, that is, B¢(0) C K for some ¢ > 0, and thus R C K, since every s € R is
of the form s = s’ for some & > 0 and some s’ € B¢(0). This contradicts K # R, thus
T < 1 does not hold.

Furthermore, < is transitive (see (iii)), and thus a strict partial order.

Now, assume s < s’, then B¢ (s’ —s) C K for some ¢ > 0, and thus for every t € R it
follows Be(s’ +t— (s + 1)) C K, that is, s + t < s’ +t. Assertion (i) follows by (iii).

To prove (ii), suppose B¢(t —s) C K and a > 0. Since y € B¢(t — s) if and only if
ay € Bye(ax(t —s)), it follows Bye(a(t —s)) C K, and thus as < act.

At last, assume s < t and B¢ (r —t) C K for some ¢ > 0. Then

Be(r—s)=B.(r—t+t—s)=B:.(r—t)+t—s CK,

since t — s € K and K is closed under addition. Thus, s < r. If s < t < 1, then s < r
follows similarly and (iii) is proved. O

3.24 Definition  Let R be an ordered normed space with proper order cone K. Then
R is said to be order-separable if there is some countable set Q C R such that for all
x,Y € R such that x < y there is some q € Q such that x < q < y. O

3.25 Remark  There are various variants of defining order-separable posets, see, e.g.,
[16] for the definitions of order-separable posets in the sense of Cantor, Debreu, Jaffray
and Birkhoff, respectively. However, our natural notion seems not to be standard. O

3.26 Proposition Let R be an order-separable ordered normed space with proper
order cone, and suppose that the norm is normal, i.e. there is some cx > 0 such that
0 < x <y in R implies ||x|| < ckl||y||. Then R has property (Q).

Proof: Let e € int K, let U C R be open and consider some x € U and some v > 0 such
that B(x) € U. Then, for every € > 0, we have ce > 0 and x — ce <€ x < x + ¢e,
and therefore there are o, f € Q such that x —ee < o« < x < B < x + ¢e. For every
z € [a, B] we conclude 0 < z —x + e¢e < 2¢e and thus ||z — x|| < (2ck + 1)¢||e||. Thus,
we have x € [«, B] C B;(x) C U if ¢ is sufficiently small. Consequently, U is the union of
countably many such order-intervals [«, B]. O

3.27 Corollary  Let X be a measurable space, let R be an order-separable ordered
normed space with proper order cone and normal norm, and let F: X — Py(R) be a
multifunction such that F~1([«, B]) is measurable for all o, p € R. Then F is measurable.

O
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3.28 Example Besides R™ there are other order-separable ordered normed spaces
with proper order cone and normal norm. Consider, e.g., the set R = C(I) of continuous
real functions over a compact interval I C R. Equipped with the usual sup-norm || - ||
and ordered point-wise, R is clearly an ordered normed space with proper order cone and
normal norm. Further, it is order-separable: Assume f < g, then (g—f)(x) > 2e > 0 for
all x € I and some rational €. As there is a polynomial p with rational coefficients such
that ||f —pllec < €, we have f <p+¢e < g. O

3.1.3 Measurable Selections

In applications, often the question arises if a given multifunction has a measurable se-
lection. Depending on what we know about the underlying space, we have two slightly
different definitions:

3.29 Definition Let X be a measurable space, let R be a topological space, let
F: X — P(R) be a multifunction, and let f: X — R be a single-valued measurable function.

(i) f is called a measurable selection of F if f C F, i.e. f(x) € F(x) for all x € X.

Now let X be a complete measure space, i.c. a measurable space (X,.A) endowed with
a measure u: A — [0, +oo] such that each subset of a null-set is measurable.

(ii) f is called a measurable selection of F if f(x) € F(x) for a.e. x € X (where,
as usual, ‘a.e.’” stands for ‘almost every’, meaning that the set of exception is a
null-set). In this case, we also write f C F. O

3.30 Remark  This abuse of notation makes no trouble. Indeed, if f is a measurable
selection of F in the sense of (ii), there is a measurable selection g of F in the sense
of (i) such that f(x) = g(x) for a.e. x € X, since we can redefine f on the null-set
{x € X : f(x) ¢ F(x)} without losing measurability. Thus, when identifying functions
which differ only on a null-set, f is a measurable selection of F in the sense of (i). This
result simplifies some arguments for complete measure spaces. O

In the following, let us present a few results guaranteeing the existence of measur-
able selections. To this end, first let us connect measurability of multifunctions with
measurability of its envelopes, in the spirit of Propositions and

3.31 Proposition  Let X be a measurable space, let R be an ordered topological space
with property (Q), and suppose that the values F(x) of the multifunction F: X — P(R)
have greatest elements F*(x) € F(x).

(i) If F is weakly measurable and measurable, then F* is measurable.

Additionally, suppose that F(x) = [F«(x), F*(x)] for all x € X, and suppose that R is a
sup-semilattice or an inf-semilattice.

(ii) If F« and F* are measurable, then F is weakly measurable.
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Proof: Recall that for all «, 3 € R it holds
(F) o) =F=M (") and  (F)7'(BY) = FL(BY).

Thus, measurability of F implies that (F*)~!(«') is measurable, and weak measurability
of F implies that (F*)~!(B+) is measurable. Since the order-intervals o’ and B+ generate
B(R), F* is measurable. In view of the proof of Theorem and the dual equations for
F., we easily deduce assertion (ii). O

From Proposition [3.31] we have especially the result that F has the measurable selec-
tion F*. If we have no partial order, we have the following result which shows that it
is not hard to find measurable selections of a measurable multifunction F with closed
values. To this end, recall that a Polish space is a topological space whose topology is
generated by a metric d such that (R, d) is a complete separable metric space.

3.32 Theorem  Let X be a measurable space, and let R be a Polish space, and let
F: X — P(R) be a multifunction with closed values. Then F is measurable if and only
if F admits a measurable exhaustion (f,,), that is, a sequence of measurable functions
fn: X = R such that, for all x € X, F(x) equals the closure of {fn(x):n € N}

Proof: See [53, Prop. 11.2.3] or [51, Theorem 5.6]. O

Theorem [3.32] is a very useful result. However, in the applications in Part II we do
not seek simply for measurable selections of a mere multifunction, but for measurable
selections f of a multifunction x — F(x, u(x),v(x)), where u: X — Ry and v: X — Ry are
measurable functions and F: X x Ry x Ry — P(R3) is a bifunction defined on the product
space X X Ry x Ry, equipped with the product o-algebra A ® B(R1) ® B(Rz).

In order to apply Theorem to this case, we would have to make sure that the
multifunction x — F(x,u(x),v(x)) is measurable—but we will see in Remark and
Example that this is not always the case in our targeted application. Thus, we are
going to introduce more notions of measurability, which extend those introduced in Def-
inition To emphasize the main ideas and in order to avoid too much technicalities,
let us restrict our considerations to the case of Ry x Ry = R™ and Ry = R, and let, in
view of the following applications, Q C RN be an open set equipped with its Lebesgue
o-algebra £(Q) and its Lebesgue measure u, so that (Q, £(Q), 1) is a complete measure
space.

3.33 Definition  Let F: Q x R™ — Py(R) be a multifunction.

(i) Fis called (weakly) product-measurable if it is (weakly) measurable with re-
spect to the product o-algebra £(Q) ® B(R™).

(ii) F is called graph-measurable if its graph grF is measurable with respect to the
product o-algebra £(Q) ® B(R™*1).

(iii) F is called superpositionally measurable if, for any measurable single-valued
function w: Q — R™, the multifunction x — F(x,u(x)) is measurable.

(iv) Fis called weakly superpositionally measurable if, for any measurable function
u: Q — R™, the multifunction x — F(x,u(x)) has a measurable selection. O
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There are various connections between the several types of measurability. In our
setting and if F: Q x R™ — P(R) has closed values, we have the following implications:

product-measurable
<= weakly product-measurable
—> graph-measurable
—> superpositionally measurable

—> weakly superpositionally measurable.

The equivalence was provided in Proposition (which is why we do not need to differ-
entiate between weak and strong measurability in the following), and the last implication
follows from Theorem [3.32] Next, let us provide results for the other implications. We
start with the following result from [3, Lemma 7.2] (see also [125]):

3.34 Lemma  Let F: Q x R™ — Py(R) be a multifunction. If F is (weakly) product-
measurable, then F is superpositionally measurable.

Proof: Let u: Q — R™ be any measurable function and define 1t: Q — Q x R™ by
1(x) = (x,u(x)). Then, for any A € £(Q) and any B € B(R™) one has

U Y AXxB)={x:xeA,ux) e Bj=Anu(B) e £L(Q).

Since the set {C € Q x R™: 4w !(C) € £(Q)} is a Dynkin system (even a o-algebra) that
contains £(Q) x B(R™), it contains also £(Q) ® B(R™), and thus 4~ '(M) € £(Q) for
all M € £(Q) ® B(R™). So, if U C R is open, we have for the multifunction F(-,u(-))

F,u())ZHW = {x € Q:Fix,u(x)) NU# 0} = 0 (FZH (W) € £(Q),
since F-1(U) € £(Q) ® B(R™). Consequently, F is superpositionally measurable. @)

3.35 Remark  There is also a converse of Lemma [3.34} If F is compact-valued, su-
perpositionally measurable and upper Carathéodory (see Definition below), then F
is product-measurable. As for the proof, we note that Q has the projection property,
i.e. the projection projo (M) of every M € £(Q) @ B(R™) to Q belongs to £(Q). Using
this, the proof can be done as in [3, Lemma 7.3]. @)

3.36 Remark It may be a difficult task to prove the product-measurability of some
multifunction F: Q x R™ — Pp(R). Unfortunately, it is not enough that x — F(x,t) is
measurable and that t — F(x, t) is increasing. To see this, consider the following example
from [4]: Let N C [0, 1] be not Lebesgue measurable and define the function

1 ifx<t, orx=tandx &N,

f:[0,1] xR — R, (x,t) = f(x,t) = _
0 ifx>t, orx=tandx¢N.

Then, x — f(x, x) equals the non-measurable characteristic function of N. Corollary
shows that no such problem occurs if f does not depend on x € Q. @)
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Next, let us give two conditions which imply that a given multifunction with closed
values is graph-measurable:

3.37 Proposition  Let F: QO x R™ — P(R) be a multifunction. If F has closed values
and is product-measurable, or if F has compact values and both F* and F. are product-
measurable, then F is graph-measurable.

Proof: Let us set X = Q x R™ and A = £(Q) ® B(R™). Then, the first part of this
proposition is proven in, e.g., [51].

Suppose now that both F*: X — R and F.: X — R exist and are measurable with
respect to A. Due to Proposition [3.31| and the first part of this proposition, F is graph-
measurable. But let us give another proof: We have

grF={(x,t) e X x R:F,(x) <t < F*(x)} = epi F, Nhypo F*,

where epi F* := {(x, t) : Fx(x) < t}is the epigraph of F, and hypo F* :={(x,t) : F*(x) > t}
its hypograph. Since both the epigraph and the hypograph of a measurable function are
measurable, we are done. O

Finally, following [68, Prop. 2.3], let us show that graph-measurable multifunctions
are indeed superpositionally measurable.

3.38 Proposition  Let F: Q x R™ — Py(R) be a graph-measurable multifunction.
Then F is superpositionally measurable.

Proof: Let u: O — R™ be any measurable function, and let U C R be any open set.
Then we have

Floul)ZH W) = {x € Q: Flx,u(x)) NU # 0} = projo (M(F,u, W),

where

M(F,u,U) ={(x,5,1) € QA xR"xR:s=u(x), r € F(x,s) N U}
= (gr(u) x R)Ngr(F)Nn (Q x R™ x U).

Since u is measurable, it is graph-measurable, and thus M(F,u,U) € £(Q) ® B(R™*1).
By Theorem 3.8, projo (M(F,u,U)) belongs to £(Q) and the assertion follows. @)

At the end of this subsection, let us illuminate the gap between product-measurable
and graph-measurable multifunctions by inspecting some more technical results:

Multifunctions with non-closed values If F is not closed-valued, measurability
needs not to imply graph-measurability, as the following simple example (which is [53,
Example I1.1.38]) illustrates.
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3.39 Example Let QO =R = [0,1] C R be equipped with the Lebesgue o-algebra
L£(Q). Let A C [0, 1] be a non-measurable set, and define F: Q — P(R) by

F(X):{R ?fxeA,
R\ {x} ifx¢gA.

Then F is measurable, as large pre-images are of the form Q or Q \ {x}, but not graph-
measurable. Indeed, if we suppose otherwise, then we have gr F € £(Q) x B(R) and thus
gr(F)NA € £(Q) x B(R) with A ={(x,x) : x € [0,1]}, so A = projo (gr(F) NA) € L(Q)
by Theorem [3.8] contradicting the choice of A. O

Complete Measure Spaces We know that a measurable multifunction F with closed
values is graph-measurable, see Proposition[3.37] If the domain of F is a complete measure
space, the converse holds true, which is a consequence of Theorem|[3.8] To be more precise,
we have the following theorem (see [53, Theorem II.1.35]):

3.40 Theorem  Let (X, A, 1) be a complete measure space, let R be a Polish space,
and let F: X — P(R) be a multifunction with closed values. Then F is graph-measurable
if and only if F-Y(D) € A for all D € B(R). O

However, this result can not be applied to a multifunction F: Q x R™ — P(R), since
B(R™) is not complete with respect to the Borel measure.

Souslin Sets and Standard Borel Spaces To present deeper results about measur-
able functions, we have to recall a few more definitions:

(i) A topological space R is called Hausdorff if for any two distinct points x,y € R
there are distinct open sets U,V C R such that x € UWand y € V.

(ii) A Hausdorff space is called Souslin if it is the image of a Polish space under a
continuous mapping. A subset M of a topological space is called Souslin if M is
a Souslin space with respect to its induced topology.

(iii) A measurable space (X, A) is called standard Borel space if it is isomorphic to
(Y, B(Y)) for some Polish space Y, i.e. if there is a bijection f: X — Y such that
both f and f~! are measurable.

Souslin sets, which are more general than Borel sets, relate measurable functions with
measurable graphs. The first result in this direction can be found in [I2, Lemma 6.7.1]
and reads as follows:

3.41 Lemma  Let R and S be Souslin spaces. Then the graph of any Borel measurable
function f: R — S (where R and S are equipped with their Borel o-algeba) is a Borel,
hence Souslin, subset of the Souslin space R x S. Conversely, if f: R — S has a Souslin
graph, then f is Borel measurable. @)
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A similar result about standard Borel spaces is [59, Theorem 14.12], which reads a
follows:

3.42 Lemma  Let X and Y be standard Borel spaces, and let f: X = Y be a function.
Then f is measurable if and only if gr f is measurable. O

In order to apply this result, we need to know which sets are standard Borel spaces.
The following proposition (which is [59, Corollary 13.4]) gives a result in this direction:

3.43 Proposition  Let (X, .A) be a standard Borel space and Y € A. Then (Y, Ajy) is
also a standard Borel space (where Ay ={A CY:A € A}, since Y € A).

Proof: We can assume that X is a Polish space with topology T and A = B(T). Then,
Y is a Borel set, and thus there is a topology 8 on X such that (X, 8) is a Polish space,
T C 8§, 0(8) = 0(7), and such that Y is clopen (i.e. both closed and open) with respect
to 8 (see [59, Theorem 13.1]). Thus, (Y,§;y) is a Polish space, and since B(X)y = B(Y),
(Y,B(X)y) is a standard Borel space. @)

Especially, (Q, B(Q)) is a standard Borel space, and so is (Q x R™, B(Q) @ B(R™)).

For multifunctions, we have a similar result. To this end, recall that the Vietoris
topology V on the set Cp(R) of all non-empty, compact subsets of a topological space
R is generated by the sets

U ={CeCp(R):CNU#£M, U"={CeCpR):CcU}

for U open in R. Thus, for a mapping F: X — Cp(R) we have, for any open subset U of
R,
FllU=xeX:Fx)NU#P={xeX:Fx) eU }=F Hu),

where on the left F is treated as a multifunction whose values are subsets of R, and on the
right F is treated as a single-valued function whose values are elements of the codomain
Cp(R). Consequentely, if F is Borel measurable with respect to the Vietoris topology,
then F is weakly measurable in our usual sense. With this in mind, we can appreciate
the next result, which is [59, Theorem 28.8]:

3.44 Theorem  Let X be a standard Borel space, let R be a Polish space, and let
F: X — Cp(R). Then F is measurable (with respect to the Vietoris topology) if and only
if grF C X x R is measurable. @)

Finally, let us apply Theorem to our setting: If F: QO x R™ — P(R) is product-
measurable and compact-valued, its graph belongs to £(Q) ® B(R™!) (due to Propo-
sition . If even grF € B(Q) ® B(R™1), then F is measurable with respect to the
product o-algebra B(Q) ® B(R™1) c £(Q) ® B(R™!) and thus product-measurable.
Thus, when restricting our considerations to product-measurable multifunctions instead
of graph-measurable ones, we exclude only such multifunctions whose graph is con-
tained in £(Q)® B(R™1)\ B(Q) ® B(R™*!) and which have at least one non-product-
measurable envelop. It would be interesting to know such a multifunction.

3.1 MEASURABLE MULTIFUNCTIONS 83



3.2 Multivalued Bifunctions

In the applications in Part II, a bifunction is a multifunction F: Q x R x R — P(R),
where, as above, QO C RN is an open set equipped with its Lebesgue algebra £(Q) and
its Lebesgue measure, R is equipped with its Borel o-algebra B(R), and all sets are
equipped with the usual componentwise ordering and the Euclidean metric.

The interesting part is that F depends on various arguments, but differently. To be
more clear, we impose the following hypotheses on F:

(i) For fixed x and s, the mapping t — F(x,s,t) is of isotone type as defined in
Definition such that the developed order-theoretical methods apply.

(ii) For fixed s, the mapping (x,t) — F(x,s,t) is product-measurable, and for fixed
x and t, the mapping s — F(x,s,t) is upper semicontinuous, such that measure-
theoretical and topological methods apply.

This section provides the theoretical background which is needed to treat multivalued
variational inequality problems with nonsmooth bifunctions. To this end, we combine
some known results concerning various kinds of measurability, and then we present ex-
amples of bifunctions that satisfy requirements (i) and (ii).

3.2.1 Upper Carathéodory Multifunctions

Recall that a single-valued function f: QO x R — R is called Carathéodory if the
mapping x — f(x,s) is measurable for all s € R, and if the mapping s — f(x,s) is
continuous for a.e. x € Q. This notion generalizes to multifunctions as follows:

3.45 Definition A multifunction F: Q xR™ — P(R) is called upper Carathéodory
if, for all s € R™, x — F(x,s) is measurable and if, for a.e. x € Q, s — F(x, s) is upper
semicontinuous. @)

Upper Carathéodory multifunctions may not be superpositionally measurable, as the
following example ([3, Example 7.1]) illustrates:

3.46 Example Let Q = [0,1], let D C Q be a non-measurable subset, and define
F: QO xR — P(R) by

Fix.s) [0,1] if s=xand x € D,
X7 =
{1} otherwise.

Then F is obviously upper Carathéodory and compact-valued, but not superpositionally
measurable. Indeed, F maps the function u: x — x into the multifunction G: Q — P(R)
defined by

{1} otherwise,

GOg i {[0,1] if x € D,

which is not measurable. O
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However, note that G in Example has a measurable selection, therefore F is
weakly superpositionally measurable. The forthcoming Theorem (which is [3] Lemma
7.1]) shows that this is true for all upper Carathéodory multifunctions with compact
values (which is a result we will apply frequently in the applications).

3.47 Theorem  Let F: Q x R™ — P(R) be upper Carathéodory and compact-valued.
Then F is weakly superpositionally measurable.

Proof: Let u: Q — R™ be any measurable function. Then there is a sequence (u,) of
simple functions (i.e. finite linear combinations of measurable characteristic functions)
which converges a.e. to u. Then, all multifunctions F,: x — F(x,un(x)) are measur-
able, as we have, per definition of a simple function, u, = ZjanAj7 where each Aj is
measurable and Q = Uj Aj is a disjoint union, and thus, for each open set U,

(F) =MW ={x € Q: F(x, ¥ jajxa,(x)) N U £ 0} = UjF(~, a;) "M (W) NAj € £(Q).
Hence, also the multifunction

G:Q = Py(R), x> [ | Falx)
k>1 n>k

(where cl denotes the closure) is measurable (since the intersection of measurable closed-
valued multifunctions is measurable, see [51], Corollary 4.2]).

Further, we claim G C F(-,u). To see this, suppose y ¢ F(x,u(x)) for some x € Q
for which u, (x) — u(x) and for which s — F(x, s) is upper semicontinuous. Then, since
F(x,u(x)) is closed, we have y ¢ F(x,u(x))+B for € := dist(y, F(x,u(x))/2 > 0. Because
s — F(x, s) is upper semicontinuous, we have F(x, un (x)) C F(x,u(x))+B¢ for all n > kg,
where kg is chosen appropriately. Hence, y ¢ cl Un>k0 Fn(x), and hence y ¢ G(x). This
implies G(x) € F(x,u) for a.e. x € Q.

Consequentely, if G has a measurable selection, also F(-,u) has. In view of Theorem
m we only have to show that G(x) # ) for a.e. x € Q (note that G is also measurable
on the measurable space Q\ N for any null-set N C Q). To this end, we recall that F has
bounded values and deduce similar as above that Un>k Fi(x) is bounded for a.e. x € Q.
Thus, for a.e. x € Q, (cl Un>k Fn(x)) is a decreasing sequence of non-empty compact
sets, which implies G(x) # (. @)

3.48 Remark In the last two lines of the above proof we used that bounded and
closed sets in R are compact. We currently don’t know if Theorem can be generalized
to topological spaces without this property. @)

3.49 Remark  An analogous result for a lower Carathéodory multifunction (defined
analogous to upper Carathéodory multifunctions) does not hold. To see this, consider
the following example, which is [3, Example 7.2]:

Let Q = [0,1], let D C Q be a non-measurable subset, and let F: Q x R — P(R) be
defined by

{0} if s=xand x € D,
F(x,s) :== ¢ {1} ifs=xandxe Q\D,
[0, 1] otherwise.

3.2 MULTIVALUED BIFUNCTIONS 85



Then F is lower Carathéodory, but not weakly superpositionally measurable, since F
maps the function u: x — x into the multifunction G: Q — P(R) defined by

G(t) = {{0} %fxe D,
{1}  ifxeQ\D,

which has no measurable selection. @)

3.2.2 General Bifunctions

Now, let us consider bifunctions F: Q x R x R™ — P(R) with compact values. From what
we have proved so far, we have at once the following result about measurable selections:

3.50 Corollary  Let F: Q x R x R™ — P(R) be a multifunction with compact values
such that (x,t) — F(x,s,t) is superpositionally measurable or product-measurable for all
s € R, and such that s — F(x,s,t) is upper semicontinuous for a.e. x € Q and all
t € R™. Then F is weakly superpositionally measurable.

Proof: Let u: Q — R and v: QO — R™ be measurable functions. Then, for all s € R, the
multifunction x — F(x, s,v(x)) is measurable due to Lemma m Thus, by definition,
the multifunction (x,s) — F(x,s,v(x)) is upper Carathéodory. Due to Theorem m
x — F(x,u(x),v(x)) has a measurable selection, that is, F is weakly superpositionally
measurable. O

Corollary gives an applicable criterion for a bifunction to be weakly superposi-
tionally measurable. However, it does not make use of order-theoretical considerations
(except the elementary result that bounded and closed subsets of R are compact). It
would be convenient to use that t — F(x,s,t) is of isotone type in order to provide the
product-measurability of (x,t) — F(x,s,t). But there is no simple answer, as we have
seen in Remark Thus, we are going to provide a criterion (M) which guarantees
that (x,t) — F(x,s,t) is product-measurable if it is measurable in x and increasing in t.
This generalizes a finding for single-valued functions (see [55]).

To make the proof more lucid, we use the notion of permanent multifunctions and a
technical proposition. To this end, let us slightly extend Definition

3.51 Definition Let D be a poset, let Y be a set, and let F: D — Py(Y) be a
multifunction.

(i) Fis called permanent upward if x < y implies F(x) C F(y).
(i)q Fis called permanent downward if x <y implies F(y) C F(x). @)

3.52 Proposition  Let (X, A) be a measurable space, and let m: R — A be a perma-
nent upward multifunction. Then the function g: X — R U{—o0, +oo}, defined by

g(x) :=inf{t : x € m(t)},

is measurable.
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Proof: Let (en,) be a sequence of real numbers e, > 0 converging to 0. Then for each
s € R, g(x) < s is equivalent to x € m(s + ¢n) for all n € N, since m is permanent
upward. Thus, we have

g ' (s) =g ([=oo,s]) =) ms+en) € A.
Since the sets s+ generate the Borel algebra on R U{—o0, +00}, g is measurable. O

After this preparation, let us prove the main result of this subsection:

3.53 Theorem  Let F: Q x R — P(R) be a multifunction whose values F(x,t) have
the greatest element F*(x,t), and assume that

(i) for all t € R the multifunction x — F(x,t) is measurable on Q,

(ii) for a.e. x € Q the multifunction t — F(x,t) is increasing upward.
Then, for x € R, F-1(«) is product-measurable if and only if the set
M*(x) ={(x,t) € Q x R: minF*(x, ) Hal) =t}
18 product-measurable.
Proof: Let & € R be arbitrary and consider the pre-image
M:=F'(a")={(x,t) e QxR:F(x,t) Nl £0} ={(x,t) € Q x R: F*(x,t) > a}.

We are going to reveal a connection between M and M*(«). To this end, define the
multifunction m: R — Py (Q) by

m(t) == F(-, )= (o),
such that (x,t) € M if and only if x € m(t). Due to (i), m: R — Py(Q) has measurable
values, and due to (ii), m is permanent upward. To show the latter, assume x € m(t) and
t < t’. Then o < F*(x,t) < F*(x,t’), which implies x € m(t’). Thus, from Proposition
we know that the function g: Q — R U{—o0, +00}, defined by
g(x) :==inf{t e R: (x,t) € M} = inf{t € R: x € m(t)},
is measurable. Furthermore, consider the set

M’ :={(x,t) € Q x R: g(x) < t},
which is a subset of M. Indeed, for all (x,t’) € M’ there is some t such that t < t’ and

(x,t) € M; since m is permanent upward, we deduce (x,t’) € M. Therefore, we have
the representation M = M’ U (M \ M’). Further, we have
MA\M' ={(x,t) € Q xR: (x,t) € M and g(x) > t}

={(x,t) e O xR:F(x,t) > o and inf{s: F*(x,s) > o} > t}

={(x,t) € Q x R:min F*(x, ) («l) = t},
that is, M\ M/ = M*(«) and M = M’ U M*(«). Since the functions (x,t) — g(x) and
(x,t) — t are £(Q) ® B(R)-measurable, the set M’ is product-measurable, and thus
M = F_' (") is product-measurable if and only if M*(«) is product-measurable. O
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3.54 Corollary  Let F: Q x R — P(R) be a multifunction with compact and convex
values such that

(i) for all t € R the multifunction x — F(x,1t) is measurable on Q,

(ii) for a.e. x € Q the multifunction t — F(x,t) is increasing.

Then, F is product-measurable if and only if for every « € R the sets
M* () :={(x,t) € Q x R:minF*(x, )"} («T) = t},
M, (o) :={(x,t) € Q x R:maxF.(x,-) ' (a}) =t}

are product-measurable.

Proof: Suppose first that for every o« € R both M*(«) and M,(«) are measurable.
Then, by Theorem F-!(«") is product-measurable, and the some holds by duality
for F~!(a}). By Lemma and Corollary F is product-measurable.

Conversely, if F is product-measurable, for all & € R the pre-images F~!(«') and
F-!(a!) are product-measurable and thus, again by Theorem and its dual, M*(«x)
and M, («) are product-measurable, too. O

3.55 Remark  The proof of Corollary simplifies slightly if one incorporates
Proposition [3.31] and proves Theorem [3.53] only for single-valued functions. However,
the conditions remain the same. ®)

3.56 Remark In the setting of Corollary one has that M := F*(x, )~} («l) is
an increasing set in R and thus M =R, M =tT, M =t or M = 0.

To simplify the condition that M*(«) is product-measurable, let us define the set Q*
and the function t*: Q* — R via

QF :={x € Q:F(x,-) '(«') has a minimum}, t*(x) := min F*(x, ) ().

Then M*(«) is measurable if and only if the set {(x,t) € Q x R:x € Q* t = t*(x)} is
measurable, that is if the graph of t* is measurable. This is the case if Q* and t* are
both measurable, which is a fairly simple criterion. O

3.57 Remark In the setting of Corollary if F is constant with respect to its
first argument, then we have for every « € R

M* (&) ={(x,1) € Q x R: min F*(x, ) Hal) =t} = Q x A(x),

where either A(x) is the singleton {min F*(xg, )~ (™)} for a fixed xo € Q (if there is
such a minimum), or A(«) = (). In both cases, M*(«) is product-measurable. With dual
reasoning, M, («) is product-measurable, too. Thus, we obtain as a special case again

Corollary O

3.58 Remark  Finally, let us also mention a related result from [4, Th. 1.9]:

Let f: Q x R — R be a function such that x — f(x,s) is measurable for all s € R
and such that s — f(x,s) is increasing for a.e. x € Q. Then the following assertions are
equivalent:
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(i) fis superpositionally measurable;

(ii) f is a Shragin function, i.e. there exists a null-set N € L£(Q) such that, for any
B € B(R), the set f~1(B)\ (N x R) belongs to £(Q) ® B(R).

Note also that all Shragin functions are superpositionally measurable ([4, Th. 1.1]). ©

3.2.3 Construction of Bifunctions

In [22, 27], bifunctions f: (s,t) — 019g(s,t), were considered, where 91g(s,t) denotes
Clarke’s generalized gradient (see Definition with respect to the first argument of
a function g: R x R — R. The following corollary provides the properties of f under the
assumptions used in [22, 27].

3.59 Corollary  Let g: R x R — R be locally Lipschitz in the first argument and
assume that t — g°(s,t,1) is decreasing, and that t — g°(s,t,—1) is increasing for all
s € R. Then f = 919 is upper semicontinuous in the first and decreasing in the second
argument.

Proof: This follows readily from Propositions and and Corollary O

In the following, we present two ways to construct various examples of multifunctions
F: RxR — P(R) that are upper semicontinuous in the first and increasing upward in the
second argument. This extends the examples given in [22], where Clarke’s generalized
gradient 0g of a locally Lipschitz function g: R — R and an increasing function h: R — R
were combined to generate bifunctions as follows:

(s,t) — 0g(s) + h(t) and (s,t)+— 9g(s)h(t)
(with the requirement 0g C [0, c0) in the second case).

3.60 Proposition Let F: R xR — P(R) and G,H: R — P(R) be multifunctions and
suppose one of the following conditions:

(i) G is single-valued and continuous, H is single-valued and increasing upward, and F
is upper semicontinuous in the first and increasing upward in the second argument.

(i) G is compact-valued and upper semicontinuous, the values of H and F are compact
intervals, H is increasing upward, and F is continuous in the first and increasing
upward in the second argument.

Then the composition
Fo(G,H): R xR — P(R), (s,t)+— H(G(s),H(t)) ={H(x,y):x € G(s),y € H(t)}

18 upper semicontinuous in the first and increasing upward in the second argument.
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Proof: Let us first assume that (i) holds and set g := G and h := H. Then, for all
so,to € R and any open set U C R such that F(g(sg),h(tg)) € U it follows from the
upper semicontinuity of F(-, h(tp)) that F(g(s), h(tp)) C W if only g(s) is near g(sg). Since
g is continuous, this holds for all s near sy and thus F o (g, h) is upper semicontinuous
in the first argument.

Further, let t; € R be such that ty < t;. Then, for any by € h(ty) there is some
by € h(t;) such that by < by, and thus for all a € g(sg) and ¢y € F(a, bg) there is some
¢1 € F(a,by) such that ¢y < c;. This implies that Fo (g, h) is increasing upward in the
second argument.

Now, let us assume that conditions (ii) holds and let again sg, to € R be fixed. The
proof of Fo (G,H) being increasing upward in the second argument goes exactly as
above, so that we only have to prove that Fo (G, H) is upper semicontinuous in the first
argument. To this end, note that for a € R we have

Fla, H(to)) = [Fu(a, Hi(to)), F*(a, H (to))]

(where as usual F, and F* are the envelopes of F, and H, and H* those of H). Further,
the continuity of F implies (thanks to Proposition the continuity of F, and F* in
the first argument and thus, for any sqg € R, there are a, and a* in the compact set
G(sg) such that

F(G(so), H(to)) = [Fulas, Hi(to)), F*(a®, H" (to))]. (3.3)

Now let U C R be an open set such that F(G(sg), H(tg)) C U. In view of and the
continuity of F, and F* we conclude F(G(s),H(tg)) € U if G(s) C G(sg) + [0, &) for some
e > 0. By means of the upper semicontinuity of G, this holds for all s near sg, thus
F(G(:), h(tg)) is upper semicontinuous. @)

3.61 Example There are elementary functions f: RxR — R satisfying the conditions
in (ii) above. One can define f(s,t) to be equal to, e.g,

s+t Is|-t,  sAt, sV, (Isl+ 1Dt  sgn(t)s.
Further, in the terms above any s can be replaced by f1(s), where f1 is a continuous real

function, and any t can be replaced by f5(t), where s is an increasing real function. Let
us give the following illuminating example (that closely resembles the one given in [22]):

—x+1 ifx<0, .
. -2 ifx <0,
g(x) :==<[0,1] if x =0, h(x) := ]
. X if x > 0.
0 if x >0,

As one sees, g + h is neither upper semicontinuous (nor lower semicontinuous) nor in
some way increasing or decreasing. O
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3.3 Spaces of Measurable Functions

In applications, the spaces we will work with are mostly the well-known Sobolev spaces
WLP(Q) over a bounded domain Q c RN with Lipschitz boundary. In this section,
we collect some basic facts. The stated notations and results are standard. For more
information, we refer, e.g., to [11, 12}, 40} 6, [119].

To avoid technicalities, we confine our considerations mostly to the Sobolev space
Wé’p (Q) whose elements have zero boundary in the sense of traces. Note, however, that
most of the results can be generalized to more general function spaces, e.g. spaces of
Sobolev functions with non-trivial boundary values, Sobolev spaces with respect to vari-
able exponents, or Orlicz-Sobolev spaces. Consequently, most of the methods developed
in this thesis can be applied also to the more general case. For further information, we
refer, e.g., to [36], 49, [10T].

3.3.1 Spaces of Merely Measurable Functions

Let RN, N > 1, and let Q ¢ RN be a domain, i.e. an open and connected subset of
RN. We equip Q with its Lebesgue o-algebra and its Lebesgue measure A, such that
Q= (Q,L(Q),\) becomes a complete measure space. For a set M € £(Q), we denote
by IM]| := A(M) its measure. As usual, we identify functions u,v: Q — R with each
other if u(x) = v(x) for a.e. x € Q. If we refer to some value u(x) of a class u, we mean
the value of an arbitrary representative of the class u.

3.62 Definition Let Q C RN be a bounded domain. We denote by L° = 19(Q) the
space of (equivalence classes of) measurable functions u: Q — R (where R is equipped
with its Borel o-algebra). We equip L° (and all its subspaces) with the partial order <
defined via

ug<v <= u(x)<v(x) fora.e. xe€Q.

Addition and scalar multiplication are defined analogously. Further, for M C LY we set
M, :zO&z{ueM:Ogu},

and for u € L? we define functions ul: Q = R, u™: Q - Rand u": Q — R via

ul: x = u(x), ut:x—ux)VvV0o, and u :x+— (—u(x))\VO0. @)

3.63 Proposition  Let Q C RN be a bounded domain. Then 1.0 = (19, <, +,) is an
ordered linear space with lattice structure (and thus a distributive lattice). For u,v € L°
the function uV'v is given by uVv: x —= u(x) Vv(x), u/Av is given by duality. Further,
lul € 19 ut €19 and u= e 19, O

Ifup,...,un € L9 then
u: Q—=R™  x= (ur(x),...,un(x))

is a measurable vector-valued function (where R™ is equipped with its Borel o-algebra).
By abuse of notation, we write u € L% instead of u € (L%)™. We will use the same
convention for all subspaces of L°.
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3.3.2 Lebesgue Spaces

Although L% has good order-theoretical properties, its topological properties are not
good enough. Thus, the following normed subspaces of L? are welcome. We construct
them by use of the usual Lebesgue integration. Note, however, that we usually write
J o winstead of [ wdA or [4u(x)dA(x) or [4u(x)dx.

3.64 Definition Let Q C RN be a bounded domain, and let 1 < p < oo.

(i) For a measurable function u € L° we define [|uf, via

|wW:Jmm
4 Q

We denote by LP = LP(Q) the space of functions u € L? satisfying ||ul|p < oco.
(ii) Let uy,...,un € LP be given. Then, for the measurable vector-valued function
u: Q—=R"™ x= (u(x),...,un(x)),
we define [lullp via [l = T 5.

(iii) We denote by LP - =1LF (Q) the space of functions u € L9 such that JiulP < oo

for every compact subset K of Q.

(iv) For a measurable function u € LY, we put
Iulloo ;= infla € R : [{x € Q : Ju(x)| > «}| = 0}.

We denote by L® = L*(Q) the space of functions u € L° satisfying |[uc < oo.
L% is defined analogously to LY O

loc”
We have the following structural properties of the Lebesgue spaces LP and L*:
3.65 Proposition Let Q ¢ RN be a bounded domain, and let 1 < p < 0.

(i) LP is a sublattice and a linear subspace of L° and LP = (LP,|| - ||p) is an ordered
Banach space with normal order cone.

(i) Denote by p’ € [1,00] the Holder conjugate of p defined via 1/p + 1/p’ = 1.
Then for uw € LP and v € LP it holds |[uv|; < lul[pl[v|lpr. [Holder’s Inequality]

(iii) Let 1 <p < oo, we LP and v € LP', and e > 0. Then ||y < e|ul} + ce[[v|®,
with ce = (ep)P’/P /p’. [Young’s Inequality with Epsilon]

(w) If 1 < p < oo, then there is an isometric bijection i: (LP)) — LP' such that
(@, u) =[5 ile)u for all @ € (LP)’ and w € LP. We thus identify (LP)" with Lr'.

(v) If 1 <p < oo, then LP is reflexive. O
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Concerning different types of convergence, we have the following results:

3.66 Theorem Let Q C RN be a bounded domain, and let (u,) C L', u € L0 and
gell

(i) If u(x) = limy un(x) for a.e. x € Q and if un| < g for all n, then u € L' and
un — u in L. [Lebesgue]

(ii) If un — w in LY, then, up to a subsequence, un(x) — u(x) for a.e. x € Q (i.e.
there is a subsequence (vn) of (un) such that v (x) — u(x) for a.e. x € Q).

(i) If g <up for allm, then [ liminfnuy <liminfy [4 un. [Fatou] O

Concerning mappings between Lebesgue spaces, Carathéodory functions play an im-
portant role:

3.67 Proposition Let Q C RN be a bounded domain, let f: Q x R — R be a
Carathéodory function, and suppose there are p,q € [1,00), a function a € LY and
a constant b > 0 such that

If(x,s)| <la(x)|+bls[P/9  for a.e. x € Q and all s € R.
Then the superposition operator (the so called Nemitskij operator)
Ne: LP = L9, uw [x = f(x,u(x))]
is well-defined, bounded and continuous. O

Upper Carathéodory multifunctions play an important role, too. They allow to take
limits under weak conditions. The proof of the following proposition follows the ideas
presented in [116, Th. 3.1.2]).

3.68 Proposition  Let Q ¢ RN be a bounded domain, and let G: Q x R — P(R) be
an upper Carathéodory multifunction with closed and convex values and such that G(x, s)
is bounded for almost every x € Q and all s € R. Suppose furthermore gn — g in L'
and un, — u in L9 pointwise a.e. If

(i) gn C G(-,un) or (“) gn C (tn(G)) (-, un),
where Ty, : s — max(—n, min(s,n)) is the truncation at level n, then g C G(-,u).

Proof: Since closed convex sets are weakly closed, we have g € clev{gn, gn+1,---}
where cl denotes the closure and cv the convex hull. Take hy, € ¢v{gn, gn+1,-.-} such
that ||hn — g|l1 < 1/n, then we have h, — g in L' and thus h,, — g pointwise a.e. as
k — oo for some subsequence (hyn, ) C (hy).

Let Qg be the set of all x € Q such that G(x,-) is upper semicontinuous, G(x,s) is
bounded for all s € R, hn, (x) = g(x), un(x) = u(x), gn(x) € G(x,un(x)) in case (i)
and gn(x) € Tn(G(x,un(x))) in case (ii) for all n. Clearly, Q \ Qg is a null-set.
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Now suppose x € Qg and let E be an arbitrary bounded open convex set with
G(x,u(x)) C E. Since G(x,-) is upper semicontinuous and un(x) — w(x), there is some
smallest ng € N with G(x,un(x)) C E provided n > ng.

In case (i), we have for all ny > ng

hn (x) €cv | Glx,un(x)) CE. (3.4)

n>nyg

In case (ii), we have for all ny > ng

hn, (x) € evign, (X), gn +1(X), ...},

where gn = Tn(gn) for some g, with gn(x) € G(x,un(x)). We claim that in fact
Tn(gn(x)) = gn(x) for n large enough, that is, gn(x) € G(x,un(x)). Otherwise, we
would have [gn(x)] > n for infinitely many n € N and thus E wouldn’t be bounded.
Thus, holds also in case (ii) for all sufficiently large ny.

In both cases it follows that g(x) € clE. Since the closed, bounded and convex set
G(x,u(x)) is the intersection of all such E (to see this, consider the open and convex sets
G(x,u(x)) + B¢), we obtain g(x) € G(x,u(x)) and thus g C G(-,u) as desired. O

Finally, let us introduce an important example of a pseudomonotone operator. The
basic idea is written down in |65, Lemma 3.6]; note, however, that we do not need any
knowledge about Hausdorff upper semicontinuous multifunctions.

3.69 Lemma Let QO C RN be a bounded domain, and let g: QO x R — P(R) be an
upper Carathéodory multifunction with closed and convex values. Further, let L = La’
for some q € (1,00), and let W be a normed space such that the embedding i: L — W’
is compact, and suppose that there is some b € L such that g satisfies, for a.e. x € Q,

sup{lyl : y € g(x,s),s € R} < b(x). (3.5)
Then the selection mapping G: W — P(W'), defined by
G(u) :={in : n is a measurable selection of g(-,u)},

1s well-defined, pseudomonotone and bounded, and has closed and conver values.

Proof: Let u € W be given. Due to Theorem there are measurable selections of
g(+,u), and due to the growth condition , we see that the measurable selections of
g(-,u) are uniformly bounded in L independent of w. Since i: L < W’ is a compact
embedding, we conclude that G(u) is well-defined and uniformly bounded in W', again
independent of u. Further, G(u) is convex and closed in W', since g has convex and
closed values. Indeed, let () C g(-,u) be some sequence such that the sequence (in,)
converges in W’. Since ¢(-,u) is bounded in the reflexive space L, we conclude, up to a
subsequence, N, — 1 in L for some 1, and due to Proposition we have n C g(-,u).
Because 1 is linear and bounded, it follows inn, — in in W’ and we infer that G(u) is
closed.
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Now, let us apply Proposition to ensure that G is pseudomonotone; we only have
to verify that gr G is sequentially weakly closed and that the duality pairing is (wxw)-
continuous on gr G. To this end, let (u,) € W and (inn) € W’ be sequences such that
NMn C ¢(+,un) for all n, and, for some u e W, n* € W/ u; = uin W and in, = n* in
W’. Since also the embedding W — L’ is compact, and since (N ) is bounded in L, we
have, up to a subsequence, u,, — uin L/, u,(x) — u(x) for a.e. x € Q, andn, = ninL
for some n € L. We apply once more Proposition to conclude n C g(+,u). Since i is
linear and bounded, we infer in,, — in, and thus n* = in € G(u). Further, we apply the
identity (i0,v)yw = (0,v)/ (for © € L, v € W) and the triangle-inequality to conclude

0 <I{nw, un)w — (% Wwl < nnllcfun —we +1Mn =n,w el = 0.

Thus, G fulfills the requirements of Proposition and is thus pseudomonotone. O

3.3.3 Sobolev Spaces

To introduce Sobolev spaces, we have first to define weak derivatives. To this end, we
denote by CX = CX(Q) the space of infinitely often differentiable functions @: Q — R
with compact support in Q). For ¢ € C2° we denote by Dj@ := aixi(p, i=1,...,N, the
usual partial derivatives of .

3.70 Definition  Let Q ¢ RN be a bounded domain, and let u,w € Llloc. If

J uDupz—J we forall ¢ € CZX(Q),
o Q

then we define D;u := w and call w weak derivative of u. O

3.71 Proposition  Let Q C RN be a bounded domain, and let u € L}

loc*

1
loc*

(i) If Diu exists, it is uniquely defined in L
(ii) If w e C, then both definitions of Diu coincide. @)
3.72 Definition Let Q C RN be a bounded domain, and let 1 < p < co.

(i) We denote by WP = WLP(Q) the space of all u € LP such that Diu € LP for all
i=1,....N.

(ii) For u € WP we define Vu: Q — RN via (Vu)(x) := (Diu(x), ..., Dnu(x)).

(iii) On WP we define || - |[1p via [}, = [ulff + [ Vul}.

(iv) By Wé’p = Wé’p (Q) we denote the closure of CX in WP with respect to ||-|1p. O
We have the following structural properties of the Sobolev spaces WP and Wé’p:

3.73 Proposition  Let Q C RN be a bounded domain, and let 1 <p < oo.
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(i) Let 1 < p < co. Then WHP and Wé’p are partial ordered subsets and subspaces
of L%, and WP = (WHP || ||l1p) and Wé’p = (Wé’p, |- [l1,p) are ordered Banach
spaces.

(ii) On Wé’p, u = ||Vu|lp is an equivalent norm of || - ||1,p, which is a consequence of
the Poincaré-Friedrichs Inequality.

(iii) Let 1 <p < co. Then WHP and W(l)’]3 are reflexive. O

In order to have more structural properties of WP in the following we restrict our
considerations to bounded domains (O with Lipschitz boundary 0Q), i.e. 0Q) is locally
the graph of a Lipschitz continuous function. (See, e.g., [28, Definition 2.71] for a more
detailed definition.)

3.74 Lemma (Chain Rule)  Let Q C RN be a bounded domain with Lipschitz bound-
ary, and let 1 < p < 0o. Let f: R — R be a Lipschitz continuous function and u € WHP.
Then fou € WYHP and

Di(f o u) = (fB o u)Diu,

where fg: R — R is a Borel measurable function such that fg = f' a.e. in Q. O

3.75 Corollary  Let Q C RN be a bounded domain with Lipschitz boundary, and let
1 <p <oo. Then WP and Wé’p are sublattices of 10, and it holds, e.g.,
Diu(x) if u(x) >0, Diu(x) if u(x) > v(x),
Diuf)(x) =< . (Di(uAV)(x) =4 .
0 if u(x) <0, Div(x) ifu(x)<v(x). O

We furthermore have not only WP C LP as ordered sets, but there is also a compact
embedding:

3.76 Theorem Let Q C RN be a bounded domain with Lipschitz boundary, and let
1 <p < oo. Then we denote by p* the criticial Sobolev exponent, defined via

«._ Np

':Ni—p ifp<N and p": =00 ifp>=N.

Then, for q € [1,00], the embedding WY P (Q) < L9(Q) is continuous if q < p*, and
compact if ¢ < p*.
Especially, we have the compact embedding WHP «— P @)

3.77 Remark  Recall that for a linear and continuous operator A: X — Y on Banach
spaces its dual operator A’: Y’ — X’ is defined via (A’@,u) = (@, Au) for all ¢ € Y.
As a matter of fact, A’ is linear and continuous, too, with norm ||A’|| = ||A[|, and if A
is compact, then so is A’.

Thus, Theorem gives us, by this version of duality, compact embeddings on the
duals of various Lebesgue and Sobolev spaces. O

Now, as promised on Page let us introduce an important second-order quasilinear
differential operator on Sobolev spaces of Leray-Lions type:
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3.78 Theorem Let Q C RN be a bounded domain with Lipschitz boundary 0Q), let
1 <p < oo, and let functions a;: QX R xRN - R, 1=0,...,N, be given satisfying the
following conditions:

(A1) Each a;i is a Carathéodory function, i.e. x — ai(x,s,&) is measurable for all
(s,&) e R x RN and (s,&) — ai(x,s, &) is continuous for a.e. x € Q.

(A2) The vector-valued function a = (ay,...,aN) is p-coercive in the last argument,
i.e. there is a constant xo > 0 and a function ko € L! such that

N

Z ai(x,s, &)& = agl&lP —ka(x)

i=1
for a.e. x € Q and for all (s,&) € R x RN,

(A83) There ezists a constant az > 0 and a function kg € LP" such that each ai satisfies
the growth condition

lai(x,s, &) < os(lslP~ + &P + ka(x).

(A4) Either the vector-valued function a = (ai,...,an) is strictly monotone with
respect to its last argument, i.e.

N

D (ailx,s,8) —ailx, s, &) (& — &) >0

i=1

for a.e. x € Q, all (s,&) € R x RN and all &' € RN with & # &/,

or there are functions dg: Q x R — R or d@g: Q x R — RN such that, for a.e.
x € Q and all (s,&) e R xRN, ag(x,s, &) = ap(x,s) or ap(x,s, &) =dap(x, s)&.

Further, let V be a closed subspace of WP such that Wé’p C V. .Cc WYP, define the
operators Ag,A1: V — V' via

N
(Aou, V) = J ao(-,u, Vu)v  and (Aju,v) := ZJ ai(-,u, Vu)D;iv
Q Q

i=1

for allu,v € V, and let A = Ag + A1. Then the second-order quasilinear differential
operator A: V — V' is continuous, bounded, pseudomonotone and coercive. O

For a proof, we refer to [98, Chapter 2], where also slightly more general conditions
are presented for A to be pseudomonotone. Note also that A is only pseudomonotone
if a is monotone with respect to its last argument, see [9].
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3.3.4 Radon Measures

In this final subsection, let us shortly inspect a very useful connection between Functional
Analysis and Measure Theory. To this end, let us define the following spaces of continuous
functions:

3.79 Definition Let X be an open subset of RN (or, more generally, a Hausdorff
space which is locally compact, i.e. every point x € X has a compact neighborhood).

(i) The support supp f is the closure of the set {x € Q : f(x) # 0}.

(ii) By C¢(X) we denote the space of all continuous functions f: X — R with compact
support, equipped with the norm || - || f +— sup{[f(x)|: x € X}.

(iii) By Co(X) we denote the space of all continuous functions f: X — R such that, for
any € > 0, {x € X : [f(x)| > ¢} is compact, equipped with || - [|co- O

As we know, continuous functions on a topological space X are Borel measurable. This
gives rise to linear functionals on Cy(X) and its dense subspace C.(X) which are defined
via integration against Borel measures, i.e. measures p: B(X) — [0, 0o]. The study of
such functionals reveals an isometric isomorphism between Cq(X)’ and the space My, (X)
of signed Radon measures. To be more precise, let us give some definitions and results
(for more information, we refer, e.g., to [42, Chapter 7]).

3.80 Definition  Let X be an open subset of RN (or, more generally, a locally compact
Hausdorff space), and let 1 be a Borel measure on X.

(i) wis called inner regular on A € B(X) if

w(A) = sup{p(K) : K C A, K is compact}.

(ii) p is called outer regular on A € B(X) if
w(A) = inf{p(U) : A C U, U is open}.
(iii) p is called Radon measure if it is finite on compact sets, inner regular on open
sets and outer regular on B(X). O

Those definitions can be extended to signed Borel measures on X, i.e. o-additive
functions pu: B(X) — R. To this end, let us recall the Jordan decomposition: For a signed
Borel measure u we define two measures u and p= on B(X) via

W (A) :=sup{u(B) : B € B(X),B C A}, n (A):=sup{—p(B):B e B(X),B C Al.
Then it holds p = u* — u~ and we define:

3.81 Definition  Let X be an open subset of RN (or, more generally, a locally compact
Hausdorff space), and let u be a signed Borel measure over X.
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(i) pis called signed Radon measure if u* and u— are Radon measures. We denote
by My, (X) the set of all signed Radon measures over X.

(ii) The measure |u| := u™ + u~ is called total variation of p.

(iii) On My, (X) we define a norm via ||pu|| := |u/(X), which makes My (X) to a Banach
space.

(iv) If u: X — R is integrable with respect to [y|, we define

J udu ::J udp.+J udu ™,
X X X

from which it follows especially | [, wdp| < [ [uldlul. O
Finally, we have the Riesz Representation Theorem:

3.82 Theorem  Let X be an open subset of RN (or, more generally, a locally compact
Hausdorff space). Then for each bounded and linear functional f € Co(X)’ there is a
unique signed Radon measure i € My (X) such that

(f, @) = JX edu  for all @ € Co(X).

Further, we have ||u|| = |u/(X) = ||f]|. ©

The representation as integral against a Borel measure is especially useful in combi-
nation with Fubini’s or Tonelli’s theorem. The latter is given as follows:

3.83 Theorem  Let (X, A, ) and (Y, B, V) be o-finite measure spaces (i.e. they are
the union of countably many subsets with finite measure), and let f: X x Y — [0, 00] be
product-measurable. Then it holds

L L flxy) dulx) dvly) = |

J flx,y) dv(y) du(x). o
Y JX

We will use this representation in order to treat variational equations whose right-
hand sides are given by measures.
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Part 11

Applications






Introduction to Part 11

In Part I, we have demonstrated the interplay between order theory, topology and mea-
sure theory on a theoretical level. Now, the goal of Part II is to demonstrate how Theorem
2.33] and the knowledge about multivalued bifunctions can be applied to solve a wide
range of multivalued variational inequalities. This study provides a unifying framework
for known, recently developed, and future existence and enclosure results.

Variational Inequality Problems

Although there is no precise definition of what exactly a variational inequality is, math-
ematicians will surly agree if a given problem is of variational nature or not. Let us give
two illustrating examples from [62] (we also refer to [I15]), which illustrate the evolution
of this notion.

I1.1 Example Let f: [0,1] € R — R be a smooth function. Then there surely is
xo € [0, 1] such that

f(xo) = min{f(x) : x € [0, 1]}. (I1.1)

Since f is smooth, it is elementary to deduce that from (II.1)) it follows
f'(x0)(x —xg) =0 for all x € [0, 1] (I1.2)
(but unfortunately not vice versa), which is a basic variational inequality. O

11.2 Ex&mple Let 9 C RN be a bounded domain with Lipschitz E)undary 00 and
closure Q, and let @: Q — R be a function such that max{@(x) :x € Q} > 0and ¢ <0
on 0Q). Define further the convex set

K:={ueC(Q):u>¢in Q and u=0 on 0Q}.
Let us assume that K # () and that there is u € K such that
J IVul? = min{| |Vv[*:v e K.
Q Ja
Then, the function

f:00,1] 5 R, t— | [Vu+tv—u))?
Jo

attains its minimum at t = 0. It follows f’(0) > 0, i.e.

J VuV(v—u) >0 forallveK, (I1.3)
Q
which is a more general variational inequality than (I1.2)). O
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Equations (II.2) and (II.3) can be generalized in several aspects. To this end, note
that Equation (IL.3) makes sense if K is a subset of the Sobolev space W := W(l)’Q(Q).
Thus, let us define the operator

AW — W, uH[VHJ \VATAVAY)
Q

and let us formulate the following problem:
Findue KCcWsit. (Au,v—u) >0 forallveK. (IL.4)

This problem is our prototype of a variational inequality problem, and it is solved
by application of Corollary

By using more involved deductions, one can show that Problem has solutions
if A, W and K are specified in the following way:

I1.3 Theorem  Let X be a reflexive Banach space, let K be a non-empty, closed and
convex subset of X, and let A: K — X’ be monotone, and continuous on finite dimensional
subspaces. If K is bounded or if A is coercive, then there exists a solution of (I1.4]).

Proof: See [62, Theorem 1.4, Corollary 1.8]. O

The basic variational problem can be generalized further. For instance, if the feasible
set K is not constant, but depends on u, we obtain quasi-variational inequalities,
and if the operator A is multivalued, we obtain multivalued variational inequalities.
Further, the solutions u and the test functions v € K may not belong to the same space,
leading to variational inequalities with measures.

It is the goal of the current research (see, e.g., [5l, 27, 60, 68 [84], 89, 90]) to extend
Theorem I1.3 to a wide range of variational problems.

Sub-Supersolution Method

A mathematical problem occurs if the feasible set K is unbounded and if the operator A is
non-coercive. One way to handle such problems is given by the famous sub-supersolution
method (see [104] for “historical highlights of the theory of sub-supersolutions”). It
depends on the existence of subsolutions and supersolutions which are appropriately
defined in such a way that the following principle holds true:

Let w be a subsolution and let W be a supersolution such that w < U.
Then there is a solution u such that u < u < .

In [28] the application of the sub-supersolution method to a wide range of variational
problems is presented and systematically studied. There, the following basic case is given:

II.4 Example Let Q ¢ RN, W = Wé’2(Q), K C W non-empty, closed and convex,
and consider the following variational inequality problem:

Find u € K s.t. J VuV(v—u) >0 forallvekK.
Q
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Then, u € W is called a subsolution if
JQ VuV(v—u) >0 forallveuAK,
and, as a dual notion, t € W is called a supersolution if
JQVuV(v—u)>O for all v e u 'V K. @)

In proofs, it is often useful—if not even required—that each solution of a variational
problem is both a subsolution and a supersolution. To this end, the convex set K is
assumed to be a lattice, which holds true in many applications. We have the following
examples from [28]:

(i) K= W, then K is a lattice due to Corollary
(i

)

) K={ueW:u> )=l for given | € L°,
(iii)

)

)

={u e W:; <u< o} = [h1,Palw for given P; € LO.

={ueW:|Vu(x)| < c for a.e. x € Q} for given ¢ > 0.

K
K
(iv) K
K

(v) K={ue W:Du<i,i=1,...,n} for given \; € LO.

The main idea of the sub-supersolution method is to reduce the variational problem
to an auxiliary problem whose operator is coercive. This is achieved by truncating the
involved operators in such a way that only their behaviour on the order-interval [u, 1] is
of relevance. Then, in a second step, it is shown that solutions of the auxiliary problem are
solutions of the original problem, located between the given pair of sub-supersolutions.

Of course, the disadvantage of this approach is that one has to find a pair of sub-
supersolutions in order to apply the developed theory. However, such pairs of sub-
supersolutions can often be constructed as solutions of appropriately defined auxiliary

problems which are known to have solutions beforehand. In this thesis, we do not treat

this question in full generality. However, we will present two particular approaches in
Section [5.5] and Subsection [R.3.4l

Framework for Variational Inequalities with Multivalued Bifunctions

Although the order-theoretical fixed point theorems of Chapter [1| and their topological
corollaries of Chapter [2[ are not restricted in their applications, the general framework
presented in Theorem was developed to be eventually applied to multivalued vari-
ational problems with bifunctions. The basic idea goes as follows:

Let X be a reflexive Banach space, let K C X be a subset of X, let A: K x X — X’
be an operator and let sub-supersolutions u € X and w € X be given. Then, define the
multivalued operator

S:lu,ul X = P(X), v{ueK:(A(u,v),w—u) >0 for all w € K},
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and prove that S has a fixed point u*. Then, from u* € S(u*) we have
u*eK and (A(u,u*),w—u*)>0 forallweK.
In order to carry out this plan, we have three tasks:

(i) Understand, for all v € [u, ], the following problem:

Find u € K such that (A(u,v),w—u) >0 forallw e K.

(ii) Choose some fixed point theorem that seems suitable for finding a fixed point of
S. (Unsurprisingly, we will use Theorem We refer to, e.g., [60] for another
approach which is not order-theoretical.)

(iii) Provide all properties needed for the application of the chosen fixed point theorem.
In case of Theorem |2.33] we will define the suboperator S in such a way that its fixed
points are subsolutions of the variational problem (so that, e.g., u € S(u)). Further,
it is often useful to introduce, as the dual counterpart of S, the superoperator S,
whose fixed points are supersolutions.

Above all, point (iii) of the plan is by no means trivial and involves the usage of spe-
cialized analytic tools. We will present them in the rest of this thesis while implementing
the sub-supersolution method for the following variational problems:

e multivalued variational inequalities with bifunctions in Chapter [4]
e multivalued quasi-variational inequalities with bifunctions in Chapter

multivalued inclusions with measures in Chapter [6]

multivalued inclusions with measures and bifunctions in Chapter

systems of the before mentioned variational problems in Chapter

Many more applications of the general framework and real-world applications are
possible, see Chapter [9
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4 '« Multivalued Variational Inequalities
with Nonsmooth Bifunctions

4.1 Introduction

In the last years, Carl and Le, among others, have developed an approach that covers
a wide range of variational problems, see, e.g., [20} 22| 23] 24] 27, 28] [68]. They built
on theorems presented in [50], see Lemma above, and combined them with the
theory of multivalued pseudomonotone operators, see Theorem and the concept of
sub-supersolutions. This was the starting point of this thesis.

Indeed, the origin of the ideas presented in this section is the effort to extend existence
theorems for the following multivalued variational inequality problem: Find u € K such
that

(Au,w—u) —|—J nw—u) >0 for all we K and some n C f(-,u), (4.1)
Q

where W is some Sobolev space of functions with zero boundary values in the sense of
traces, A: W — W/’ an elliptic differential operator of Leray-Lions type, Q c RN a
bounded domain with Lipschitz boundary, K € W a convex set and f: Q xR — P(R) an
upper Carathéodory multifunction. If one allows f in to depend on a further real
argument, one obtains the following multivalued variational inequality problem: Find

u € K s.t. (Au,w—u)—i—J nw—u) >0 for all w € K and some n C f(-,u,u), (4.2)
Q

that has a solution if t — f(x, s, t) is a decreasing multifunction in the sense of Definition

(This setting allows, e.g., for a treatment of generalized gradients of a locally

Lipschitz function.)

As a matter of fact, the methods used to provide the existence theorem for Problem
are order-theoretical ones that can be formulated in more generality, which gave
rise to an early form of the general framework presented in Theorem As we will
see in the following Chapters and [8, this framework can be used to obtain existence
results for more complicated variational inequalities. It is very likely that this holds also
for a wide range of problems not considered in this thesis.

The goal of the current chapter is to demonstrate how Theorem leads to an
existence theorem for a multivalued variational inequality. In order to emphasize the
main ideas, we confine us to Problem (which is rather simple, but, nevertheless,
covers many special cases studied in the past) and skip some analytic details which will
be presented along other applications in the forthcoming chapters.
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Before we start, let us give a few comments about the data of this problem and the
connection to the theory presented in Part I of this mathematical endeavour:

(i)

(iv)

The operator A is a single-valued Leray-Lions operator as considered in Theorem
[B:78] which is pseudomonotone and thus allows for an application of Theorem
In this thesis, we will not change this setting dramatically, but it would be
interesting to study multivalued leading terms, as is was done very recently in
[69, [70], [71), [72].

The set K is convex, which allows for a reformulation of the variational problem in
the spirit of Example 2.60] We will see in Chapter [5] that there is room for a more
general formulation involving convex functionals.

The multifunction f: Q x R x R — P(R) is chosen such that a few properties hold.
For instance, we need that the values of the solution operator S are weakly closed,
for which we need some closure property as presented in Proposition and we
need S to be increasing upward, for which it is needed that, for each u,v € LY,
the function x — f(x,u(x),v(x)) has at least one measurable selection, whence
Corollary comes into play. It is kind of lucky that all those properties hold if
f satisfies only a few assumptions, namely:

(i) (x,t) — f(x,s,t) is superpositionally measurable,

s — f(x,s,t) is upper semicontinuous,

(i

i)
(iii) t — f(x,s,t) is decreasing,
v)

(i

We currently do not know if the assumptions on f can be further relaxed so that,
e.g., the variational problem has only maximal solutions between each given pair
of sub-supersolutions, but not a greatest one.

f satisfies some local growth condition to ensure integrability of its selectors.

The functions of the Sobolev space W have zero boundaries in the sense of traces,
that is W = Wé’p(Q) for some p € [1,00). This is by no means a necessary
condition: We could incorporate boundary value conditions at the cost of some
more involved calculations (cf. [27]). However, we decided to confine ourselves to
zero boundary values in order to present the main ideas.

The test functions w belong to K C W, so that it is possible to take solutions
or subsolutions themselves as test functions, which simplifies some arguments. We
will see in Chapters [6] and [ how to deal with the more general case in which test
functions belong to a function space with higher regularity.

Let us formulate the precise conditions on the data in the next section, followed by
the abstract formulation of Problem (4.2)) and the detailed application of our framework.
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4.2 Setting

Let O ¢ RN, N > 1, be a bounded domain with Lipschitz boundary, and let p € (1, 00)
and q € [1,p*) be fixed, where p* denotes the critical Sobolev exponent associated
with p and the dimension N. Recall that we denote the norm of the Lebesgue space
L™ =L"(Q) by || - ||+ Further, we introduce the following abbreviations:

L:=19, V:=1P, W:=WwW",

where q’ is the Holder conjugate of q and Wé’p the usual Sobolev space with zero
boundary values in the sense of traces. Note that the embedding W < V is continuous,
that the embedding L < W’ is compact, and that u — ||[Vul|, is an equivalent norm
on W. Recall further that L° and all its subspaces are equipped with the natural partial
order <, defined by u < v if u(x) < v(x) for a.e. x € Q, by which L is known to be a
lattice-ordered linear space with sub-lattices L, V and W (which are all ordered Banach
spaces and reflexive provided q € (1,p*)).

Throughout this chapter, we impose the following conditions on the data:

4.1 Assumption  We call a pair (u,T) of a subsolution u and a supersolution
(which will be defined in Definition below) ordered pair of sub-supersolutions
if u < u. We assume:

(S) There is an ordered pair (u, ) of sub-supersolutions. O

4.2 Assumption Let a: Q xRN — RN be a function defining the (single-valued) dif-
ferential operator A of Leray-Lions type via Au = —div a(-, Vu). The following standard
assumptions on a are meant to hold for a.e. x € Q and all & € RN,

(Al) ais a Carathéodory function, i.e. x — a(x, &) is measurable and & — a(x, &) is
continuous.

(A2) a is p-coercive in the second argument, i.e. there is a constant as > 0 and a
function ky € L'(Q) such that a(x, &)& > aal&P — ka(x).

(A3) There exists a constant oz > 0 and a function ks € LP'(Q) such that a satisfies
the growth condition |a(x, &)| < asl&EP~ + k3(x).

(A4) a is monotone in the second argument, i.e. it holds, for all &, &’ € RN,
(a(x,&) —al(x,£N)(E—-¢&') > 0. O

4.3 Remark  From Theorem we know that under conditions (A1)—(A4) the
elliptic differential operator A: W — W', defined by

(Au, W) 1= J alVu)Vw, uweWw = Wé’p,
Q
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is continuous, bounded, pseudomonotone, and coercive. An example is given by the
famous p-Laplacian defined by a(x, &) = [E[P72E. See, e.g., [98, Sec. 2.4] for an exhaustive
treatment. O

4.4 Assumption Let f: Q x R x R — P(R) be a multifunction whose values are
compact intervals. The following conditions are meant to hold for a.e. x € Q and all
s,teR.

(F1) The function (x,t) — f(x,s,t) is superpositionally measurable, i.e. for all
v € L the multivalued function x — f(x, s, v(x)) is measurable.

(F2) The function s — f(x,s,t) is upper semicontinuous on R, i.e. for each open
U C R from f(x,s,t) C U it follows f(x,s’,t) C U for all s’ near s.

(F3) The function t — f(x,s,t) is decreasing on R, i.e. f(x, s, t) <% f(x,s,t’) for t’ < t.
(F4) There is some k4 € L = L9'(Q) such that f satisfies the growth condition

sup{lyl : y € f(x,s,1), s, t € [ulx), ux)]} < ka(x). O

4.5 Remark  Assumption (F1) implies that the function x — f(x, s, t) is measurable
on Q. Thanks to this and to (F2), (x,s) — f(x,s,t) is upper Carathéodory, which is
together with (F4) the set of standard assumptions in the case that f is not a bifunction
but only a function on Q x R.

In our case, f is weakly superpositionally measurable, as we have seen in Corollary
3.50, and we would like to stress that no continuity in the last argument is assumed. O

4.6 Assumption Let K C W be a non-empty, closed and convex subset and suppose
the following lattice condition:

(K) K is a sub-lattice of W, i.e. for all u,v € Kone hasuVve KanduAve K. O

4.7 Remark  This assumption allows us to establish a sub-supersolution method
for variational inequalities. It is shared by many convex sets of interest, especially by
order-intervals, the order cone, and the whole space. O

Finally, let us state Problem (4.2) in more detail: Find

weKcWyP(Q),nelP (Q)st. nx) e flx,ulx),u(x)) forae xcQ,

4.3
(Au,w—u>—|—J nw—u) >0 forallwek. (4.3)
Q

In the next section, we will reformulate Problem (4.3) with the help of abstract
operators, and then we will apply the framework of Theorem [2.33]in order to prove that
Problem (4.3) has a greatest solution in [u,U].
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4.3 Abstract Formulation

We are now in a position to formulate precise definitions for solutions, sub- and super-
solutions in a unifying framework. To this end, we use the bifunction F: W x V — P(LY)
that assigns to each pair (u,v) the set of measurable selectors

F(LL,V) = {T] € LO mcC f(-,u,v)},

which is due to Corollary non-empty. Further, for all functions u € W, v € V and
each subset M C W we say a function n € L is associated to (u,v) with respect to M
if
ne€Fu,v) and (Au,w—u) —i—J nw—u) >0 foralweM.
fo

We write n ~ (u,v, M) for short. Further, by abuse of notation, u is called associated
to v with respect to M if there is at least one function n ~ (u, v, M). We write u ~ (v, M)
for short.

With help of these abbreviations, we finally define the following mappings on the
domain D := [u,uly = [u,u]l NV (whose values are subsets of D):

S:D—=Py(W), vie S(v):={ueDnK:u~ (v,K)},
Sv):D = Py(W), v—>SHv):=fueDNW:uVKCKandu~ (v,u AK)},
SWV):D = Py(W), v SV :={fueDNW:uAKCKand u~ (v,uVK)}

4.8 Definition @ We call u € W a solution, subsolution or supersolution of Prob-
lem 1’ if u € Fix$S, u € Fix S or u € Fix S, respectively. @)

4.9 Remark  Subsolutions and supersolutions are related by duality, but their defi-
nitions are not a result of purly order-theoretical abstract arguments, but emerged from
a long history of similar definitions for other analytic problems. Thus, Definition [4.8] ex-
tends the definitions of solutions, sub- and supersolutions of special cases, as is pointed
out, e.g., in [24] 28]. O

4.4 Existence of Solutions

As said before, we are going to apply Theorem To this end, we will provide several
propositions that are of interest in their own right, but to keep the presentation simple,
we will refer to Chapter [5| for some sophisticated proofs.

Recall that we have to provide the following analytic and order-theoretical properties
to conclude that S has a greatest fixed point in D:

(i) D is bounded in V and it holds u € S(u).
(ii) S(D) is bounded in W and the values of S are weakly sequentially closed in W.

(iii) S is permanent upward, its values are directed upward and for all v € D it holds
S(v) C S(v) <* S(v).
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First of all, let us check the monotonicity of S and S:

4.10 Proposition The operator S: D — Py(W) is permanent upward, whereas the
operator S: D — Py(W) is permanent downward.

Proof: Let vi,vo € D be such that vi < vo, and let u € S(v1) be given. Then there is
some 11 ~ (u,vi,u/\K), and since f is weakly superpositionially measurable, there is
some Mg € F(u,vs), which belongs to L due to (F4). Consequently, n3 :=n1/Ans2 € L and
we claim that nz ~ (u, v, uw/\K), by which u € S(v5) is readily seen.

Let us first prove that ng € F(u,vs), i.e. n3(x) € f(x,u(x),v2(x)) for a.e. x € Q. To
this end, recall that for a.e. x € QO we have

ni(x) € fix, u(x),vi(x)), ma2(x) € fx,u(x),v2(x)) and wvi(x) <va(x).

Due to (F3), f is decreasing upward in the last argument and thus there is some element
o € f(x,u(x),va(x)) such that o« < 171(x). This implies

o Amz(x) <Mi(x) Anz(x) <na(x).

Since the values of f are order-convex downward, it follows nz(x) € f(x,u(x),va(x)), i.e.
ng € F(u7 \)2).
To conclude the proof of ng ~ (u,ve, u /A K), it suffices to note that

(A(u),w—u) —i—J

Maw =) > (AW w =) + | miw-w >0, weuAk
Q

Q
where we have used that n3 <n; and w —u <0 for all w € u/AK.

Consequently, S is permanent upward. By duality and since f is also decreasing down-
ward in the last argument, S: D — Py(W) is seen to be permanent downward. O

In particular, we conclude u € S(v) for all v € D. This means, we have u € W and
there is € L such that n C f,(-,u) := f(-,u,v) and

(Au,w—u>+J nw—u) >0 forallweuNk,

Q

which is the natural definition of a subsolution in case the bifunction f is replaced by
the multifunction fy,: Q x R — P(R). Since f,, is upper Carathéodory and (F4) holds,
we can use the ideas of [27], [30] to prove that for all v € D there is u € S(v) such that
u < u < u. However, the proof of this existence result uses sophisticated truncation
techniques that rely on the ordered pair of sub-supersolutions. Thus, we present only
the following condensed proposition and refer for a proof to Theorem below.

4.11 Theorem Letv € D be arbitrary, and let u; € S(v) and u; € S(v), i =1,2, be
such that

Then there is u € S(v) such that u; V uy, < u < Uy A Us. O
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From Theorem it follows the crucial relation S(v) <* S(v). Since (K) implies
easily S(v) C S(v) NS(v), we conclude also that the values of S are directed upward.
Next, let us provide some topological properties of S.

4.12 Proposition  The operator S: D — P(W) has uniformly bounded values.

Proof: Let v e D = [u,uly and any u € S(v) be given and suppose n ~ (u,v, K). Then
it holds, where w € K is any fixed element,

(Au,w) + JQ nw—u) > (Au,u). (4.4)

Estimating both sides in (4.4]) by use of (A3), Holder’s inequality and (A2) gives
(o3[ VullB ™" + ks llp ) IV Wllp + [Inllgr ([wllg + [wllq) > o Vb —lkelli. (4.5)

Since n € F(u,v) and u,v € [, ul, |n||q/ is bounded by |k4| 4+ due to (F4), and we have
lullq < |lullq + [Tl q- Further, w is some fixed element, so that from (4.5) we deduce

IVullf < c(Vulp= +1)
for some ¢ > 0 not depending on u or v, which implies ||Vul|p, < 2c + 1. O

We finally have to check the topological properties of the values of S, which are even
better than demanded.

4.13 Proposition  The operator S: D — P(W) has weakly compact values.

Proof: Suppose v € [u,u]y and (u,) C S(v) C K. Due to Proposition m (un) is
bounded, and since W is reflexive and compactly embedded in V, we can assume 1, — u
in Wand u, — uwin V for some u € W, and as K is weakly closed, we obtain u € K.
Furthermore, there exists a sequence (Nn) C L such that N, ~ (un,v,K) and we can
assume My — 1 in L for some n € V since (N, ) is bounded in L due to (F4). Thanks to
Proposition we have 11 € F(u,v) and we claim 1 ~ (u,v, K). To this end, note that
u € K and 1y ~ (Un, v, K) imply

(Aupn,u—uy) —i—J Mn(w—1un) > 0. (4.6)
Q

Passing to the limit in (4.6) yields limsup, (Aun,un —u) < 0 and since A is pseu-

domonotone, we infer (Au,w —u) > limsup,, (Aun, w —uy) for all w € W. Since (4.6)

holds also if u is replaced by any w € K, it follows

<Au7w_u>+J nw—u) >limSUPn<Aun7W_un>+han Mn(W—1un) >0,
Q Q
which proves n ~ (u,v,K) and thus u € S(v). O

This said, we can apply Theorem to the multifunctions S and S to deduce the
main result of this chapter:
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4.14 Theorem  Suppose (S), (A1)—(A4), (F1)—(F4) and (K). Then Problem
has the greatest (and by duality the smallest) solution in [w,]. @)

4.15 Remark  The ideas presented in this section can be extended to a number of
related problems.

(i)

(iii)

(iv)

Problem (4.3)) can be written equivalently as
Au+ F(u,u) + ol (u) 30,

where Iy is the indicator function of the closed convex set K and 0l its subdif-
ferential in the sense of Convex Analysis. In [68] this problem was generalized by
replacing 0l with the subdifferential of a general convex functional K, = K(-,u),
such that the problem reads as

Au+ F(u,u) + 0Ky (u) 3 0.

By means of the abstract framework presented here, one can drop some technical
conditions while obtaining the same conclusion as in [68]. This will be the content
of the next chapter.

The abstract framework can be used to extend results concerning differential equa-
tions with measures presented in Chapter [6] where we approximate the main prob-
lem with well-behaving classical auxiliary problems such that solutions are limits
of classical solutions. This extension will be the content of Chapter [7]

The bifunctions can be extended to formulate and to solve systems of multivalued
variational inequalities such as

Aiuq + Fi(ug, ug,ug) +0Ik, (u) 20, i=1,2.

To this end, consider the multifunction S that maps pairs (vi,vs) to solutions
(w1, uz) of
Aiui + Fi(ug, v, ve) + 01k, (ui) 30, i=1,2,

Again, a fixed point of S is the desired solution. As a consequence, some results of
[20] can be extended to nonsmooth systems. We will provide details in Chapter

There exist more applications and generalizations not covered in this thesis. We
refer to the final Chapter [9] for some inspiration for further work. O
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5  Multivalued Quasi-Variational
Inequalities with Bifunctions

5.1 Introduction

The combination of order-theoretical fixed point theorems, surjectivity results for pseu-
domonotone operators and the concept of sub-supersolutions generates a very power-
ful method to solve a wide range of variational inequality problems, as presented in
[24, 27, 68]. In [68], the following multivalued quasi-variational inequality problem (that
generalizes the problem treated in Chapter |4]) was considered:

Find u € W such that for some 1 C (-, u,u) it holds

(Au,w—u) —i—J nw—u)+Kw,u) —K(u,u) >0 foralweW. (5:1)

Q

There, as in the last chapter, W = Wé’p is the usual Sobolev space over a bounded
Lipschitz domain Q ¢ RN, A: W — W' is a Leray-Lions operator, f: Q x RxR — P(R)
is a multivalued bifunction and K(-,u): W — R U {+o0} is a convex functional for each
u € W, which allows especially for the functional 9Ix (y,): W — R U{+oo} and so for a
treatment of quasi-variational inequalities.

The key feature in these problems are the weak assumptions on f and K such that
a wide range of applications is covered. For example, f is assumed to be upper semi-
continuous in the second and increasing in the third argument, so that the mapping
s — f(x,s,s) is in general neither upper semicontinuous nor lower semicontinuous nor
monotone. The lack of continuity allows the solution set to be not compact, but still one
can show that there are extremal (i.e. smallest and greatest) solutions between every
ordered pair of sub-supersolutions.

Problem (j5.1)) was considered in [68] (which bases on the ideas of [65], 66l [67]). How-
ever, in [68] no fixed point theorem was used but a more direct proof for the existence of
solutions of the quasi-variational inequality was presented. This inspired us to raise the
question whether this problem could be solved with direct use of a multivalued order-
theoretical fixed point theorem. Our study gave rise to an abstract framework for solving
variational inequalities with multivalued bifunctions, which is Theorem presented
above. The aim of this chapter is to apply this framework in order to provide a system-
atic and unified exposition of an existence theory for Problem (5.1). As a bonus, it turns
out that, thanks to the powerful order-theoretical fixed point theorem, we can get rid of
some technical assumptions used in [68].

We would like to mention that the method developed here can be used to treat the
following even more general problem: Find u € WHP(Q) such that there are selections
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n C f(-,u,u) and & C f(-,yu,yu) such that

(Au,w—u) +J n(w—u)dx+J E(yw —vyu)do
Q 20

+ K(w,u) — K(u,u) + K(yw,yu) — k(yu, yu) >0 forallwe wWhP(Q),

where yu denotes the trace of u, o the boundary measure on the boundary 9Q of Q,
and where f: 0Q x R x R — P(R) and K: LP(0Q) x LP(0Q) — R U {400} have similar
properties as f and K. (For further inspiration, see [27].)

5.2 Setting

In this section, we will use the same notations as presented in Subsection Especially,
Q c RN, N > 1, is a bounded domain with Lipschitz boundary, p € (1,00) and q e
(1,p*) are fixed, and we we use the abbreviations

L=L19, V=L, w=w".
Further, we will work with functionals of
Mi={k: W —= RU{+oo}: D(k) ={uc W:k(u) < oo} # 0}.

In what follows, we equip I' with the relation < defined in Definition and al-
though <* is not a partial order, we will use the notions K¥ := {k € I' : k <* K} and
KM:={keTl:K <!k}

Next, let us give precise assumptions on the data, which will guarantee that all condi-
tions of Theorem are fulfilled, so that Problem has extremal solutions between
each ordered pair of sub-supersolutions. To this end, we will restrict our considerations
to the set D := [u, U]y, where u is a subsolution and T is a supersolution as defined
below in Definition Since we do not provide them, we have to assume:

5.1 Assumption (S) There is an ordered pair (u, ) of sub-supersolutions. @)

5.2 Remark  See Proposition below for a way to find an ordered pair of sub-
supersolutions under appropriate conditions. @)

5.3 Assumption Let a: QxRN — RN be a function that satisfies conditions (A1)—
(A4) given in Subsection and let the operator A: W — W’ be defined via

(Au,w) = L} a(-, Vu)Vw. O

5.4 Assumption Let f: QxRxR — P(R) be a multifunction that satisfies conditions
(F1)—(F4) given in Subsection O

5.5 Assumption Let K: W xV — RU{+o0} be a functional satisfying the following
conditions:
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(K1) For all v € V the function Ky, := K(-,v): W — RU{+o00} is proper (i.e. D(K,) # 0,
thus K, € T'), convex and lower semicontinuous.

(K2) The mapping v — K, is lattice-increasing, i.e. vi < vy in V implies K,,, ¥ K,,.

(K3) There is some constant c¢3 > 0 such that for all v € V there is some w,, € D(K,)
such that |[Vw, |/, < c3 and K, (wy) < c3 and such that for all u € W it holds
Ky(w) = —cs(|Vulp~" +1). o

5.6 Remark  From Proposition and (K1) we have that K,, is weakly sequentially
lower semicontinuous and from Theorem [2.61] we have that 0K, is maximal monotone.

As an example, we have K, = Ix(,,, the indicator function of a non-empty closed
convex set K(v) € W. In this case, D(K,) = K(v) and (K2) becomes K(v1) <% K(vg) for
vi < vo. (K3) holds if, e.g., all K(v), v € V, have a common element, or if all K(v) are
contained in a bounded subset of W. @)

5.7 Remark Instead of (K3) we could use the following more general condition that
combines order and topology (see Remark below):

(K3’) There is some constant ¢4 > 0 such that for all increasing or decreasing sequences
(vn), (un) C [u, ]y there is some sequence (wy,) C W such that, for all n,

IVwnllp <ez, Kuu(wn) < Koy (un) > —c3([Vulp~H +1). O

5.8 Remark Note, that in (F4) and (K3) we have no global growth condition but
only a local growth condition between sub-supersolutions u and u. It is often possible
to verify such a local growth even if u and U are not known explicitly. O

5.3 Abstract Formulation

The aim of this chapter is to provide extremal solutions of the following multivalued
quasi-variational inequality problem:

Find u € W such that there is 1 C (-, u,u) such that for all w € W it holds
5.2
(Au,w—u)+J nw—u) +Kw,u) —K(u,u) > 0. (52)
Q
By use of the embedding operator ig: L < W/’ the multifunction F: L% x L% — Py(L),
defined by
F(u,\)) = {T] € L: n - f(',U,V)},

and the subdifferential 9K (u) of the functional K, = K(+,u), we can rewrite Problem
(5.2) as a multivalued operator equation in W'

Find u € W such that = Au+igF(u,u) + 9Ky (u) 30 in W'

If f and K do not depend on their last argument, we can find solutions by means of
Theorem Further, in this case the solution set has good properties and the method
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of sub-supersolutions applies. Thus, we can apply our fixed point result if we formulate
Problem ([5.2)) as a fixed point problem with help of the following notations:

For any sets Ly C L, Ty C T"and Wy C W, we define the set R(Lg, Iy, W) as consisting
of those functions u € W such that there are 1 € Ly and k € Ty such that

(Au,w—u) + J nw—u) +k(w) —k(u) >0 for all we Wj. (5.3)
Q

(Note, that (5.3) can only hold if u € D(k).)
Further, we define the mappings S,S,S: D — Py(W) as follows:

S(v) :=={ueD:ueR(Flu,v),{K,}, W)},
S(v) :=fu € D:u e R(F(u,v), K, uAD(K,))},
S(v) :={ueD:ueR(F,v),Kl uV DK,

Then, clearly, fixed points of S are solutions of Problem ([5.2)) located in D and vice
versa. Furthermore, we can finally define sub- and supersolutions:

5.9 Definition = We call fixed points of S and S subsolution and supersolution of
Problem (j5.2)), respectively. O

5.4 Existence of Solutions

In the following, we provide the properties needed to apply Theorem The proofs
are inspired by [27, 67, [68] and use new ideas presented in [30, 110]. In particular, we
don’t assume that (x,s) — f(x, s, t) is superpositionally measurable as in [68], but only
(by (F1) and (F2)) that (x,s) — f(x,s,t) is weakly superpositionally measurable.

First, let us inspect the monotone dependence of S on the data f and K. To this
end, we write S¢ x instead of S, and for given mappings g: Q x R x R — P(R) and
J: WxV — RU{+0o0} (which do not need to satisfy the same conditions as f and K),
we write Sy ; for the corresponding subsolution operator of Problem with f and K
replaced by g and J, respectively, i.e.

Sgp:D = P(W), v {ueD:ueR(G,v),J5uADJ))},
where G: L% x L% — Py(L) and J,: W — R U {+oc0o} are defined analogous to F and K,,.

5.10 Proposition  Let u,vi,vo € D be given such that vi < va, and suppose that the
data f, g, K and | satisfy the following relations:

(i) It holds f(x,s,t) <« g(x,s,t) for a.e. x € Q and all s,t € [u(x),w(x)],
(ii) it holds J,, <% Ky for allv e V.

Suppose further D(]y,) # 0 and Jy <% v for allv € V. Then §9J(v1) C S¢x(va).
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Proof: Let u € S 5(v1) be given. Then there are n; € G(u,v1) and k € ]ﬁl such that

(Au,w—u>+J nw—u) +k(w) —k(u) >0 forallweu/AD(],). (5.4)
Q

Let further ng € F(u,vy) be arbitrary (such ng exists, since f is superpositionally mea-
surable and satisfies (F4)).

First, we claim that ng := 11 /A2 belongs to F(u,vs). To this end, recall that for a.e.
x € O we have

mi(x) € glx,ulx),vi(x)), ma(x) € fx,ulx),v2(x)) and  vi(x) < va(x).

From (F3) and (i) we have f(x, u(x),va(x)) <. f(x,u(x),v1(x)) <+ g(x, u(x),v1(x)) and
thus there is € f(x,w(x),va(x)) such that

B Ana(x) <mi(x) Anz(x) <ma(x).

Since the values of f are order-convex downward, it follows nz(x) € f(x,u(x),va(x)), i.e.
N3 € F(u,va).
Second, we have k <} ], <i Ky, <i Ky,, thus by Proposition it follows k € K%Q.
Third, we finally claim that it holds

(Au,w —u) +J nw—u) +k(w) —k(u) >0 foralweuND(K,,).
Q

To deduce this from ([5.4), two comments are in order: On the one hand, we have

J nzy(w—u) > J mw—u) forallweuAD(],,),
Q Q

for which we have used that nz <m; and w—u < 0 for all w € uAD(],, ). On the other
hand, we have u A D(K,,) C u/\ D(]y,), which follows readily from the relations

UuANAws =uA (uVwi) Aws) and D(k) 2" D(Jv,) <+ D(Ky,).
Consequently, we have u € S¢ i (va). O

This result can be used to find subsolutions of Problem (5.2 as solutions of simpler
auxiliary problems (see Corollary |5.22). Furthermore, if f = g and K = J, it provides the
needed monotonicity of S:

5.11 Corollary  The operator S: D — Py(W) is permanent upward, whereas (by
duality) the operator S: D — Py(W) is permanent downward. O

5.12 Remark To prove by duality that S is permanent downward, we only need
D(Ky,) <* D(K,,) <« D(k). That means, that in Corollarywe have used D(K,,) <}
D(Ky,), but only D(k) <* D(K,,)) and D(K,,) <« D(k). Those relations alone are
enough to prove some transitiveness. But we don’t currently know if this can be used
to weaken the definition of sub- and supersolutions, since the full inequality k <} K, is
needed in the proof of the next theorem. @)
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In particular, from Corollary we conclude that w € S(v) and U € S(v) for all
v € D = [u,uly. This is why we only need one pair (u, ) of sub-supersolutions to prove
that all values of S and S are non-empty. Next, let us illuminate the interplay between
the operators S, S and S (from which it follows that also S has non-empty values):

5.13 Theorem Letv € D be arbitrary, and let v; € S(v) and Vi € S(v), i = 1,2, be
such that
usv:i=v; Vv, <V Ave =V <
u

Then there is w € S(v) such that v <

Proof: Step 1: Auxiliary functions We are going to define an auxiliary problem
whose solutions will be the desired elements of S(v). To this end, recall that, by definition,
for i = 1,2 there are n, € F(vi,v) and k; € T as well as 7j; € F(Vi,v) and k; € T such
that we have the relations

v; € D(k;) and ki <5 Ky, and Ky <¥k; and D(ki) > w;

and such that the following inequalities hold:

N, (w—v) +k(w) —ki(v) >0 forallwev; AD(K,), (5.5)

(Avi, w—v;) +J
Q

(Avi,w —V;) +J Mni(w —vi) + ki(w) —E(Vi) >0 forallwevi AD(K,). (5.6)
Q

Define the functions n,7 on Q pointwise a.e. by
n,(x) iy (x) 2 vy(x), _ m(x) ifvi(x) <

nix)=qt o T n(x) =1 ! '
n,(x) if vy (x) <wolx), >

and note that n € F(v,v) and 1 € F(V,v). Further, we need three auxiliary functions d,
g and h, which will be introduced subsequently.
First, let us introduce the cut-off function d: Q x R — R, defined pointwise by
—((x) =s)Pif s < w(x),
d(x,s):=<0 ifv(x) <s
(s —v(x))P~! if v(x) <
Obviously, d is a Carathéodory function and satisfies the growth condition

ld(x, 8)] < do (WO)P + [s[P~! + W(x)P) (5.7)

for some constant dg > 0. Hence, the Nemytskij operator v — d(-,v) is known to be
continuous and bounded from LP(Q) to its dual space. Thanks to the compact embedding
W — LP(Q) we conclude that the composed mapping D: W — W’, defined by

(Dv,w) := JQ a(-,v)w,
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is bounded and completely continuous, thus pseudomonotone. For further use, let us
note that there are constants di,ds > 0 such that both —(t — s)P~!'s for s < t and
(s —t)P~1s for s > t are bounded below by di|s[P — da[t|P~![s|. One may take d; = 1
and dy = 227P if p<2andd = 227P and dy = 1 if p > 2. By these estimates and by
use of Young’s Inequality with Epsilon, we obtain for all v e W

(Dv,v) = d3|[vl[§ = ds([|v[[5 + [[VI[}), (5.8)

where ds > 0 is some constant not depending on v.
Second, let us truncate f in the following sense, to define the multivalued function
g: Q x R — P(R) by

{n(x)} if s <w(x),
g(x,s) :=q f(x,s,v(x)) ifv(x) <s <V(x),
mx)} if v(x) < s.

From (F1) and (F2) we have that (x,s) — f(x,s,v(x)) is upper Carathéodory and it is
readily seen (by invoking n C f(-,v,v) and 1 C f(-,V,v)) that g is upper Carathéodory,
too. Since g has closed and convex values, and due to (F4) and Theorem the
mapping G: W — P(W’), defined by

G(u) := {iZn :1 is a measurable selection of g(-,u)}

has closed and convex values, is well-defined, pseudomonotone and bounded.
Third, in order to define h, let us introduce the following notation: For any real
numbers x; < x2 and yi,Ys, denote by

l= [(thl) ~ (X2,92)]

the continuous piecewise linear function 1: R — R that satisfies l(x) = y; for x < xq,
V(x) = (y2 —y2)/(x2 — x1) for x; < x < xa, and 1(x) = yz for x > xa.
This said, we introduce the functions 0;,0i: QO x R -+ R, 1 = 1,2, defined by

i) = (w0, n0x) =1, (x)) ~ (u(x), 0)},
ix,) 3= [(9(x),0) ~ @), (x) = 7(x)) .

| D

It is easy to check that ©; and 0; are measurable in the first argument and, of course,
continuous in the second. Let us combine them in order to form the Carathéodory
function h: Q x R — R, defined by

h(xv S) = |Q1 (X7 S)| + |Q2(X7 S)| - |§1 (X7 S)| - |§2(X7 S)|
We have constructed h in such a way, that, for all u € L9, i = 1,2, the inequalities

n—n, —h(,u) <0 on{u<w} M —n+h(,u) <0 on{v; <u} (5.9)
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hold true. Indeed, if, e.g., v(x) < v;(x) < v(x) for some x € Q, then we obtain per
definition 6; (x,v(x)) =n(x) —ni(x) and 0;(x,v(x)) =0, i = 1,2, which implies the first
pair of inequalities in (5.9). Moreover, h(x,s) = 0 if v(x) <'s < V(x).

Further, h(x,-) is obviously bounded by some function n € L, so that the Nemytskij
operator v — h(-,v) is known to be continuous and bounded from L to its dual space.
Thanks to the compact embedding W < L we conclude that the composed mapping
H: W — W', defined by

(Hv,w) := JQ h(-,v)w,

is bounded and completely continuous, thus pseudomonotone.

Step 2: Solutions of auxiliary problem  Let us consider the multivalued operator
A+D+G—H+0K,: W — P(W'),

which is the sum of the bounded, pseudomonotone single-valued operators A, D and —H,
the bounded, pseudomonotone operator G with closed and convex values, and the max-
imal monotone operator 0K,. Further, A is coercive with respect to any uy € D(9K, ),
since by (A2) and (A3) we have for all u,uy € W

(A, w—1ug) > ol Vul[p — ka1 — (o[ VB + [Ksllp) [ Vuollp, (5.10)
which implies
(Au,u—ug)
ullw

(note that ||Vul|p defines an equivalent norm on W). Further, for all u,uy € W and any
1N C g(-,u) we have, since the selections of g(-,u) and Hu are uniformly bounded,

— oo as ||ullw — oo

(i — Huw— wow > —[n - Hullc e —wollir > —colulw —e1  (5.10)
for some constants cg, ci. In addition, estimates (5.7)) and (5.8) imply

(D w— o) > —ds([v]2 + [IE) — do (w5 + JwlB 1 + W5 ~1) > dy — d5uu(r€v1)
5.12
for constants d4,ds > 0. From , and it follows that the operator
A+D+G—H: W — P(W’) is coercive with respect to ug.
Taken together, all conditions of Theorem are fulfilled, and thus there is some
u € W such that (A +D + G —H+ 90K,,)(u) 3 0. This means, u € D(K,,) and there is
1N C g(-,u) such that, for all w € W,

<Au,w—u>—i—J d(-,u)(w—u)—i—J Mm—nh(,u) (w—u)+Ky,(w)—=Ky(u) > 0. (5.13)
Q fo
Step 3: Solution of the MQVIP In this last step, let us check that for any

u€e W andn C g(-,u) with (5.13) we have v < u < V. To this end, for i = 1,2, take

w=v; — (v W =v; Auev; AD(K,)
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as test function in ([5.5)), take
w=u+v;—u" =v; Vuec Dk VDK, c DK,)

as test function in ([5.13)), and add the resulting inequalities to obtain

(Au— Avs, (v; — W) +j

at wlv—w)* + |
Q

L (ennew) -t

+Ky (v Vu) — Ky (u) + ki (vy Au) — ki (vy) > 0.
(5.14)

By (A4) and the identity V(v; —u)™ = Xivi>w V(vi —u) (where xpm denotes the char-
acteristic function of a set M) we deduce

(Au— Ay, (vi —u)™) <0. (5.15)

Further, it follows from ([5.9)
[ (r=ng=ntw) m-wt <o, (5.16)

Q

and v; € D(k;), u € D(K,) and k; i K, imply

Ky (vi Au) — Ky (u) + ki (v Vu) — ki (v;) <0. (5.17)
Combining ((5.14)—(5.17), we deduce
| atawm—w =0 (5.18)
Q

By definition of d, implies || (v; —u)*||p < 0, which in turn implies v; < u,i=1,2.
Since v =v; Vv,, we have v < u.

By dual reasoning, we conclude u <V by taking w =v; + (u—V;)" =V; Vu as test
function in and w=u— (u—vi)" =uAV; as test function in .

In view of v < u <V, (5.13]) reduces to

(Au,w—u) —|—J nw-—u)+K,w)—XK,(u) 20 forallweWw,
Q

and as n C g(-,u) = f(-,u,v), we have u € S(v). O
The results of Theorem [5.13] immediately imply the following corollary:

5.14 Corollary  Letv € D. Then S(v) is directed upward, S(v) is directed downward
and it holds

Sv) Cc S(v) <*S(v) and S(v) <4 S(v) D S(v). O
5.15 Remark  Let v be the supremum of finitely many v; € S(v) and let v be the
infimum of finitely many v; € S(v). Then the above proof can be easily modified to show
that under the same conditions as in Theorem there is a solution u € S(v) between
v and V provided v < V. (See [67] for inspiration.) O
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The next two propositions provide topological properties of S.
5.16 Proposition  The operator S: D — P(W) has uniformly bounded values.

Proof: Let v € [u, U]y and any u € S(v) be given. Then it holds, for some n € F(u,v)
and w,, € D(K,) as given by (K3),

(Au,wy,) +J nwy —u) + Ky (wy) — Ky (1) > (Au,u). (5.19)
Q

By (K3) we have K,(w,) < c3, and —K,(u) < c;;(HVuHB*l + 1). Combining these
estimates with (A3), Holder’s inequality and (A2) gives from (5.19)) the estimate

(o3 VB + ks llp ) IVwullp + [nllqrUwellq + llwllq) + es(IVu[B™ +2)
> ol Vullf — ka1
(5.20)

The terms |[Vwy |, and [[wy[|q can be estimated due to (K3), |n|q/ is bounded due to
(F4), and we have [[ul|q < [[u|lq + [[T]/q, since u € [u,1]. Thus, from (5.20) we deduce

IVulf < e(Vup=" +1)
for some ¢ > 0 not depending on u or v, which implies ||Vul, < 2c + 1. O

5.17 Remark  We note that the estimates above are valid if (K3) is replaced by the
weaker assumption (K3’), but not for any v € [u,Uly, but only for each member v = v,
of an increasing sequence (vn,) C [u,U]y. This boundedness was considered in Remark
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5.18 Proposition The operator S: D — P(W) has weakly compact values.

Proof: Suppose v € [u, U]y and (un,) C S(v). Due to Proposition (un) is bounded,
and since W is reflexive and compactly embedded in V, we can assume u, — u in W
and up — win V (and thus u, — win L’) for some u € W. Recall that, thanks to (K1),
Ky is weakly sequentially lower semicontinuous. Thus we have from (u,) C D(K,) that
u e D(K,).

Now, let (Nn) C L be a sequence such that 1, € F(un,v) and

(Aun, w—1uy) —I—J Mn(w—un) = K, (un) — Ky (w) for allw e W. (5.21)
Q

We can assume Ny, — 1 in L for some 1 € V since (M) is bounded in L due to (F4), and
thanks to Proposition we have 1 € F(u,v). Letting w = u in ([5.21)) and passing to
the limit yields, using again that K,, is weakly sequentially lower semicontinuous,

lim sup,, (Aun, un —u) < 0.
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Since A is pseudomonotone, we infer (Au,w —u) > limsup, (Aun,w — u,) for all
w € W. Using again ((5.21)), it follows, for all w € W,

(Aww — ) +j nlw — 1) + Ky (w) — Ky (u)
Q

> lim sup,, (Aun, W — Uy ) + lian Mn(w —un) + Ky (w) — liminf, Ky, (1)
Q
> lim sup, <<Aunawun> JFJ Mn(W —un) + Ky (w) — Kv(un)) = 0,
Q

which proves u € S(v). O
Finally, the main theorem of this chapter follows from Theorem [2.33

5.19 Theorem  Suppose (S), (A1)—(A4), (F1)—(F4) and (K1)—(K3). Then Prob-
lem (5.2]) has both the smallest and the greatest solution in [w,Uly .

5.20 Remark  The same conclusion holds if (K3) is replaced by (K3’). If (K3’) holds
only for increasing sequences, then we can only prove that Problem has a greatest
solution (or a smallest solution if (KK3’) holds for decreasing sequences). Note, however,
that it is not an option to restrict the monotonicity of f to f(x,s,t) <. f(x,s,t’) or to
f(x,s,t) <* f(x,s,t’) (for t’ < t), since we need both of those properties to provide the
required monotonicity of S and S, respectively. O

5.21 Remark In view of the preceding proofs, we could restrict some conditions to
hold with respect to [u,u]y (which is useful if u and U or at least some properties of
them are explicitly known).

Another modification would be to restrict our considerations to [u, U]y N B, where
Y C W is a non-empty, weakly closed lattice containing u and uw, and B C W is an
appropriately large closed ball. In this case, we would apply Theorem and its dual
with V =W.

Finally, we could set W = WP (Q) at the cost of some slightly more complicated
calculations. (See [68] for inspiration.) O

5.5 Construction of Subsolutions

If mappings f and K are given explicitly, one may construct appropriate auxiliary prob-
lems whose solutions are subsolutions of Problem . In the following, let us present
abstract results in this direction, which are inspired by the results of [68] for more con-
crete examples.

To this end, from Proposition we have at once the following special case (for
u=v;=vy):

5.22 Corollary  Let the assumptions of Proposition hold true. Then it holds
FixS4j C Fix S¢ k. O
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5.23 Remark In the proof of Proposition we used the growth condition (F4)
which holds true only in the order-interval [u, 1] generated by the given sub-supersolutions
u and U. However, the proof does not use that u and Tt are sub-supersolutions, so that
we may assume in this section that u and u are only some functions belonging to W. O

Now, the idea is to find particular simple mappings g and ] such that some elements
Sg,y (or even solutions of the corresponding problem) can be found more easily than
elements of S¢ x. Especially, this is the case if g and ] depend on fewer arguments:

5.24 Proposition  Let mappings g: Q x R — R and J: W — RU{+4o0} be given such
that the following hypotheses are satisfied:

(i) It holds f(x,s,s) <. g(x,s) for a.e. x € Q and all s € [u(x),w(x)].
(ii) ] is decreasing, it holds D(J) # 0, and ] <% ] <% Ky for allv e V.

Let furthermore uw € W be given such that g(-,u) € L and such that one of the following
hypotheses holds true:

(a) wV D(]) C D(]) and

(Au,w—u) —i—J glww—u) >0 for allw e u/ND(]) (5.22)
Q

(b) we D)), D(]) is order-conver upward in W, and

(Au, w) ~|—J gl-,uw <0 forallwe W,. (5.23)
Q

Then w is a subsolution of Problem (5.2]).

Proof: Define the functional j := I, Ap (7). Then we have j < J, i.e.
jvi Ava) + J(vi Vva) <j(vi) + J(vo) for all vi,vo € W. (5.24)

Indeed, we may assume v; € D(j) = u/AD(J) and vy € D(J). From ] < ] we have
D(]) <« D(J) and thus vi Avy € UAD(]) = D(j). Thus, reads as J(v1Vva) < J(va),
which is true since | is decreasing.

Now assume that (b) holds true. Then (a) holds true, too. Indeed, there is v € D(])
such that uw < v. Thus, for each w € D(]) it follows uV w € [w,vV wly, and since
D(J) is order-convex upward, we have u\Vw € D(J), and consequently uV D(]) C D(]).
Further, from we infer readily , since for w € u/AD(]) we have u—w € W,..

Thus, we may assume (a). Then from uV D(]) C D(]) it follows (for any w € D(]))
u=u/NA(uVvVw) € uAD(]). Thus, we have j(u ) = 0 and likewise j(w) = 0 for
w € uAD(]), so that from g(-,u) € L, j <% ] and it follows u € FixSy j (where
we have interpreted g as a multifunction on Q x R x ]R and Jasa functlonal on W x V).

It now follows from Corollary - 5.22| that u is a subsolution of Problem . O
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6 Variational Inclusions with Measures

6.1 Introduction
Let us study the multivalued quasilinear elliptic problem
Au+G(,u)>f inQ, u=0 ondQ, (P)

where A: W — W' is a quasilinear elliptic divergence form operator of Leray-Lions
type on a Sobolev space W, and s — G(-, s) is an upper semicontinuous multifunction,
such that (x,s) — G(x,s) becomes upper Carathéodory. The right-hand side f of (E])
is assumed to be a signed Radon measure, which makes the study of solutions of @
rather involved. We will overcome this difficulty by use of an approximation scheme. To
this end, we will consider @ with a more regular right-hand side f which belongs to
the dual space of Wé’p (Q). Existence and comparison results for this regular case have
been obtained recently in [27].

It should be noted that the multifunction s — G(-, s) includes as a special case the
generalized gradient s — 0j(-,s) of some locally Lipschitz function s — j(-,s). This is
because any generalized gradient s — 0j(-, s) is an upper semicontinuous multifunction.
Thus, in this case @ reduces to a hemivariational inequality with measure right-hand
side of the form

Au+90j(-,u)>f in Q, u=0 ondQ. (6.1)

First attempts for dealing with the special case can be found in [26].

The main goals and the novelties of this chapter are as follows: First, in Section
we develop an existence theory for the above multivalued elliptic problem with measure
right-hand side. To this end, we provide notations and assumptions, present a precise
formulation for Problem (E]), and state, in Subsections and various prepara-
tory lemmas, some of which are of interest in its own right. Then, we prove existence
of solutions. Second, in Section we propose concepts of sub-supersolutions for this
problem and establish an existence and comparison principle. Third, we topologically
characterize the solution set enclosed by sub-supersolutions.

6.2 Coercive Case

6.2.1 Setting

Let Q ¢ RN, N > 2, be a bounded domain with Lipschitz boundary 9Q. As usual, for
every p € [1,00], LP(Q) denotes the Lebesgue space of p-integrable (for p = co: essen-
tially bounded) functions, and in this chapter we use the abbreviation V,, := Wé’p(Q).
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Recall further that p’ denotes the Holder conjugate of p, and p* denotes its critical
Sobolev exponent, which is given by p* = Np/(N —p) for p < N. In particular, we have
1* =N/(N—1).

As for the data, let us suppose that f € My (Q), where My, (Q) denotes the set of
all signed Radon measures on Q (see Subsection , let a: Q x R x RN — RN be
a function defining the (single-valued) differential operator Au = —div a(-,u, Vu) of
Leray-Lions type, and let G: Q x R — P(R) be a multifunction.

6.1 Assumption Let p € (2 —1/N,N] be a fixed constant, p’ = p/(p — 1). The
following assumptions are meant to hold for all (s, &) € R x RN and a.e. x € Q and are
standard assumptions on the Leray-Lions operators A.

(A1) The function a: Q x R x RN — RN is a Carathéodory function, i.c.
x — a(x,s, &) is measurable on Q

(s,&) — a(x,s,&) is continuous on R x RN,

(A2) The function & — a(x,s, &) is p-coercive, in the sense that there is & > 0 with
a(x,s, £)& > algfP.
Together with (A1), this implies a(x,s,0) = 0.
(A3) There exists a function b; € LP'(Q) and a constant by > 0 such that
la(x, s, E)l < b1(x) + ba(lsP~ +[EPH).
(A4) For every &,& € RN, &/ = &, it holds the strict monotonicity
(a(x,s,&) —alx,s,&))(E—E&) > 0. O

6.2 Assumption  Let d > 1 be such that thereis qo € [1, (p—1)1*) with é = q¢. (Such
a o exists, since 2—1/N < p.) This is equivalent to d < (p—1)N/(N—p) = ((p—1)1%)*.
The following assumptions are meant to hold for all s € R and a.e. x € Q.

(G1) The multifunction G is upper Carathéodory, i.e. s — G(x,s) is upper semicon-
tinuous and x — G(x, s) is measurable, and has closed and convex values.

(G2) There exist B1 € L _(Q) and B2 € Lp2 (Q) such that

loc
sup(lyl : y € G(x,s)} < B1(x) + Ba(x)Is|®.
(G3) For all y € G(x,s) one has the sign condition
ys =0
and furthermore there is some B3 € L'(Q) such that

sup{lyl : y € G(x,0)} < B3(x). O
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6.2.2 Formulation of the Problem

The main purpose of this chapter is to prove existence and comparison results of the
following problem, which includes the lower order multivalued upper Carathéodory op-
erator G. Inspired by [10], we denote by C2°(Q) the linear space of infinitely often
differentiable functions ¢@: QO — R with compact support, and define a solution as fol-
lows:

6.3 Definition A pair (u, g) is called solution of Problem @ if
ueV, with a(-,u,Vu) e L%OC(Q),
g C G(,u) with g€ Lj,.(Q),

J a(-,u,Vu)Veo +J ge :J edf forall @ € CZF(Q). (6.2)
Q Q Q

Since the integrals (6.2) define linear mappings L: CX(Q) — R, we sometimes will

shorten (6.2)) as
(Au, @) + (g, 9) = (f, 9). O

6.4 Remark  To emphasize the main ideas, we have restricted our considerations to
parameters p € (2—1/N, N]. For p > N, we have the continuous embedding V,, C Co(Q)
(where Co(Q) denotes the space of continuous functions on Q with zero boundary), thus,
for every f € My (Q), the mapping @ — [, ¢ df belongs to V{) and the methods of [27]
apply. For p < 2 — 1/N, distributional solutions of may not belong to L'(Q) and

one has to generalize the notion of solutions (see, e.g., [35]). O
To prove existence of solutions, we proceed as follows:

(i) We approximate f by a sequence (fn,) C CX(Q) and truncate the multivalued non-
linearity G to obtain a sequence of multivalued operators (G, ). Then we consider
the auxiliary problems , where f and G are replaced by f, and Gy, respec-
tively, and ensure the existence of a solution (un, gn) without taking the growth
(G2) into account.

(ii) We investigate convergence properties of the sequences (un) and (gn).

(iii) We take limits in the distributional equation Au, +gn = fn to obtain Au+g = f.
Since g C G(-,u), (u, g) is the desired solution of (P).

This procedure will lead to our first main theorem:

Main Theorem (Coercive Case)  Let hypotheses (A1)—(A4) and (G1)—(G3) be
satisfied. Then Problem @ has a solution (u,g) which satisfies even w € Vq for all
qgell(p—11%), a(-,u,Vu) € L"(Q) for all v € [1,1*) and g € L1(Q). Furthermore,
the defining equation holds for all @ € Vyr, v/ > N.

Our second main result is formulated in terms of appropriately defined sub-super-
solutions (u, g) and (1t, g), respectively, see subsection To this end we strengthen
the hypotheses on f and a as follow: we assume f € L1(Q) and let a be independent of
its second argument. We then provide the following result:
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Main Theorem (Sub-supersolution) — Assume f € LY(Q) and let hypotheses (S),
(A5) and (G4) (see below) be satisfied. Then there is a solution (u,g) of (P’) which is
located in the order-interval [w,u] and has regularity w € Vq for all q € [1,(p — 1)1%),
a(-, Vu) € L"(Q) for all v € [1,1*) and g € L90(Q).

To prove our main results, next we are going to provide various preparatory lemmas,
which are also of interest in its own right. These lemmas are concerned with existence
results for regular multivalued equations Au + G(-,u) > f and some a priori estimates
and compactness results of solutions of unperturbated, single-valued problems Au = f.

6.2.3 Auxiliary Problems

Let us define some auxiliary problems by approximating f and truncating G. For the
readers’ convenience, let us recall and prove the following lemma, which can be found
among others in [95, Lemma 3.4].

6.5 Lemma  Suppose f € My (Q). Then there is a sequence (fn) C CX(Q) which
converges to f in the distributional sense (i.e. (fn, @) — (f, @) for all ¢ € CX(Q))
and satisfies ||fn||L1(Q) < ||f||Mb(Q).

Proof: Via (f, @) := [ @ df, each f € My, (Q) is a continuous linear functional on the
space of continuous real functions with compact support in Q, that is, f € C.(Q)’.

Especially, f is a distribution and the real-valued functions
fn= (E,nf) *@Pn € C?(Q) (6'3)

approximate f in the distributional sense, where (&,) C C2°(Q) is a sequence of non-
negative real cut-off functions which are pointwise bounded by 1, and (¢n) C C(Q) is a
sequence of non-negative functions of integral 1 which defines, via convolution, a mollifier
(see, e.g., [38, Cor. 11.7]). It remains to prove the estimate ||fn || 1) < ||f]lw, (@)- Since
we have [[f||y, (o) = [fl(Q), where [ is the total variation of f, this is, however, a direct
consequence of and Tonelli’s theorem:

dx < J J onld) dxdif = Ifl(Q).  ©

T =jQ HQ Enly)onix—ylarly|acs | |

6.6 Definition  Using the usual truncations T, : s — max(—n,min(s,n)) at level n,
n € N, we define the multivalued truncated operator

Gn :=Tn(G): QxR — P(R), (x,8)—{tn(y):y e G(x,s)}.
That is, we can evaluate G, pointwise as

{n} ify >n for all y € G(x,s),
Gn(x,8) =< {—m} if y<n for all y € G(x,s), O
G(x,s) N [-n,n] otherwise.
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6.7 Definition Let (f,,) be some fixed sequence converging to f in distributional
sense provided by Lemma The auxiliary problem is to find some pair (un, gn) that
solves

Aun +Gn(,up)dfh, iInQ, u=0 ondQ (Pn)
in the sense that
Un € Vp, gn C Gn('aun)7
J a(- un, Vun Ve +J gn @ :J fne forall ¢ €V, (6.4)
Q Q Q

(where the test functions ¢ are allowed to have lower regularity than in (6.2]) since the
solutions (un, gn) have higher regularity). @)

To provide the existence of solutions of the auxiliary Problems (P)), we need to know
the mapping properties of the multivalued operator Gy,.

6.8 Proposition  Foreachn € N, Gy,: QxR — P(R) has closed and convex values, is
upper Carathéodory, and satisfies (G3). Furthermore, Gy, has uniformly bounded values.

Proof: Since T (s)s = 0 and [tn(s)| < Is|, (G3) is fulfilled for G;,. Furthermore, Gy
has non-empty, closed and convex values, as G has, and all values are bounded by n. It
remains to prove the upper Carathéodory property.

Let x € Q be such that G(x, -) is upper semicontinuous, and let U C R be some open
set such that G (x,s) C U. Then there is some open set U’ such that G(x,s) c Uuu’
and U’ N [-n,n] = 0. Since G(x, -) is upper semicontinuous, one has G(x,s’) c Uu U’
and G (x,s’) C U for all s’ near s. Thus, Gy, (x, ) is upper semicontinuous, too.

Now, fix s € R and let U C R be open. Then the pre-image

Gnl(s) HU) ={x € Q:Gn(x,s) N U}
equals, depending on the structure of U, the union of some of the pre-images
G('7S):1(uﬂ(_n7n))) G(,S):l((—OO,—TL]) and G(~,S):1([n,oo)),

which are all measurable. (Note that R is o-compact and that G has non-empty and
closed values, which is why weak and strong measurability of G(-,s) coincide.) Conse-
quently, Gy, is upper Carathéodory. O

Following [27], we next formulate Problem ([Py)) as a multivalued operator equation
in order to apply abstract surjectivity results. To this end, we introduce the following
operator:

6.9 Definition = We define the multivalued Nemytskij operator Ng, by
Ng,: Vp = P(L°(Q), ur{gel’(Q):gCGnl,w)}

that is, Ng, (u) is the set of measurable selections of Gy (-, u). O
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Due to Theorem [3.47] Gy, is weakly superpositionally measurable, thus the operator
Ng,, is well-defined. Furthermore, Gy has uniformly bounded values, so that we have
Ng, (u) € L*(Q) for every u € Vp. Therefore, the next definition makes sense.

6.10 Definition = We define the multivalued Nemytskij operator Ng, by
Ng,: Vp = P(V5), uw—i"Ng, (u) ={i"g: g€ Ng, (W}

where i*: LP'(Q) — Vr/) is the linear and compact adjoint operator to the compact
embedding i: V,, — LP(Q). @)

Now, Problem reads as follows: Find a function u, € V}, satisfying
Aun +Ng, (un) 3 fy in V];, (6.5)
which means that there is some i*gn € Ng, (un) such that
Aun +1i*gn =fn in V{).

Then (un,gn) is a solution of (Py)).

Such a solution u,, with corresponding selection g, exists if A +Ng,, is surjective in
the sense that Uuevp (A+Ng,)(u) = V];. But this is the case:

6.11 Proposition The operator A + Ng,, : Vp — P(V{,) 1s surjective, thus Problem
(Pn) has a solution (un,gn) with un € V5.

Proof: Due to (A1)—(A4), A is known to be a single-valued continuous, bounded and
pseudomonotone mapping. Furthemore, we readily apply Proposition to conclude
that Ng,: Vp — iP(V{)) is a well-defined pseudomonotone multifunction with closed
and convex values. Thus, the sum A + Ng, is pseudomonotone, too. Furthermore, A is
coercive and Ng,, has uniformly bounded values, so their sum is a coercive multifunction
with respecto to ug := 0. Since M: u + {0} is maximal monotone on Vy, A + Ng,, is
surjective due to Theorem [2.57 O

6.2.4 Compactness Results
Suppose f € V]; NL'(Q) and let us consider the problem

Au="f in Vp, ueV, (P¢)

under conditions (A1)—(A4). We will assume that solutions u, with respect to various
right-hand sides f,, are given and are interested in proving the compactness of (1, ) in
a suitable Sobolev space. The proofs follow the ideas given in [I0] and [8], modified as
proposed there.

6.12 Lemma  Let () C Vr/’ NLY(Q) be bounded in L1(Q) and let un, be a solution of
with right-hand side fr, n € N. Then, for every q € [1, (p —1)1*), (un) is bounded
in Vq.
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Proof: For each t > 0 let us define the following cut-off functions t¢ and oy by

t ifs>t, sgn(s) if [s| >t+1,
Te(s):=<s if s e[t 1, ot(s) := < sgn(s)(|s| —t) if|s| € [t,t+ 1],
—t if s < —t, 0 if s € (—t,t),

where sgn denotes the usual sign function. Clearly, both Ty and o are increasing,
bounded and Lipschitz. Furthermore, define for each u € V,, the corresponding sets

Of(uw) :={x € Q :u(x)| < t}, Qf(u):={xeQ:t<|lux)] <t+1}
In this setting, T¢(un) belongs to Vp, with gradient Vt¢(un) = t¢(un)V(un) and thus
Aitn,iln)) = | alsttn, Vi) Veelutn) = |l Vun)Vim, (6
Q OF (un)

since Ty (un) =1 on QF (un) and T{(un) = 0 otherwise. Likewise, o¢(un) € V and

(Aun, ot(un)) = J al, un, Vun)Vor(un) = J al-, un, Vup)Vu,.  (6.7)
Q Qf(un)
Now, let (f,,) be bounded in L'(Q) by c. Then we have for any t > 0
<AunaTt (un)> = <fnaTt (un)> < ct (6'8)

Combining with , (A2) and Holder’s inequality with conjugates p/q > 1 (note:
p < N) and p/(p — q) easily gives

ct q/p
J Vunld < () QT ()| P 9)/P, (6.9)
QT(un) &

Taking into account t < fun| on QF (un), we obtain likewise from (Aun,o¢(un)) < c
and (6.7) the useful estimate

.\ (pP—a)/p
q/p q
J [Vun|? < (5) J ‘u“t : (6.10)
¢ (un) x g(uy) 19

Now, let us specialize t as natural numbers k,k 4+ 1,... corresponding to the disjoint
partition Q = QF(un) U QF (un) U QY (un) U... This partition and the vectorial

Hoélder’s inequality along with and (6.10)) give

[Vunlfe(q) < e10k) + ca() fun 1507,

where ¢1(k) and co(k) satisfy
Cl(k)p/q:ﬁm“pfq)/q, o p/q_ Z m-9 p—a)/
x

Since [[un|lia*(q) < c3l[Vun|La(q) for some embedding constant c3, we deduce under
the given hypotheses on p and q that [[unlly, is bounded by a constant depending
neither on un nor f,, but only on ¢, q and the data p, « and |Q]. @)
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The proof of Lemma, is far more involved. For this purpose, first let us state a
trivial auxiliary result and the convergence theorem of Vitali for a finite measure space
(cf., e.g., [96, Th. 11]).

6.13 Lemma  Let (fn) be bounded in L9(Q), g > 1, and let (Qy) C Q be a sequence
of sets with |Qn| — 0. Then

J Ifnl < |Qn|1/ql\|fn||Lq(Q) —0 asn — oo. O

6.14 Theorem (Vitali) Let S = (X, A, ) be a finite measure space, 1 < p < o0,
(fn) C LP(S), f € L9(S) and f, — f a.e. Then f € LP(S), and we have the convergence
[fn — fllio(s) — 0 if and only if (fn) is p-equi-integrable, that is (since S is a finite
measure space), lim (a)—0 [ A [fnlP dit =0 uniformly in n. @)

6.15 Lemma  Let (f,) C V]; NLYQ) be bounded in L'(Q) and let uy be a solution
of with right-hand side fn, n € N. Then there is a function w such that for every
qell,(p—1)1%) and every r € [1,1%) there is a subsequence of (un) (we do not relabel)
for which un — u in Vg and a(-,un, Vun) — a(-,u, Vu) in L7(Q) hold.

Proof: Step 1. Setting

Let (fn) C V]; N LY(Q) be bounded in L}(Q) by ¢ and fix q € (1, (p — 1)1*). By
Lemma (un) is bounded in Vg, thus, up to a subsequence, Vu, — Vu in L9(Q),
u, - u e lL9(Q) and u,, — u a.e. We shall prove that even Vu,, — Vu in L9(Q). To
this end, we consider F,, € L'(Q), defined by

Fni=la(-, un, Vun) — a(-, un, Vu)][Vu, — Vul. (6.11)

Note that F, > 0 due to (A4). Furthermore, we will need the truncated function Ty (u),
where Ty is the usual truncation at level k. Taking Ty (uy, ) as test function in Au,, = fy,
we obtain, since Ty (s) € {0, 1},

J (VTP = | alVunlPrl (un)
Q JQO

< a(-, Un, vun)vun’t]g(un) (6.12)
JO

— | alun, Vin) Vi (un) =J frtic(un) < ck
JQO QO

and thus the boundedness of (Ti(un)) in Vj,. Therefore, we have Ty (un,) = Tin V,
and T (un,) — T a.e. for some subsequence (un,) of (un) and some T € V. Since
also Ti(un,) = Tk(u) a.e., we have T = T(u) and thus T (u) € V, (and of course
Tk (u) € L*®(Q)). Since the limit is independent of the chosen subsequence, it follows
T (Un) = Tk(uw) in V,. Similar, one proves T (un — Tk (u)) = Te(u — T (u)) in V;, for
every € >0 by using Ve (un — Tk (W) = T¢ (Un — T (W) V(Te ke (Un) — Tic (W),
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Step 2. lim;, [ F}, =0 for some s € (0,1)
We will split Q two times in two complementary subsets which are constructed first by
considering [u] and second by considering [u, — Tk (u)]. This will give rise to an estimate

ogj F;gJ F;+J F;k+J S (6.13)
Q ok Q% ’ O\QE ’

where the sets of integration and the integrand F,, y are defined as below. These three
integrals will be estimated separately and the conclusion will be limy, IQ F =0.
First, consider for all k € N the set

QF =xeQ:ux)| >k},

whose measure tends to 0 as k — oco. By this, (6.14) below follows, but we need uniform
convergence with respect to n. To this end, employ Hoélder’s inequality to obtain

A Val 1/q
Joras ([ tatoun Vum) = ol 709 ) ([ 19— e

Since (un) is bounded in Vg, (a(-, un, Vuy)) is bounded in L7 (Q) for all  which satisfy
r<q/(p—1) < p’ due to (A3), and so we can apply Lemma if both sq’ < q/(p—1)
and sq < . Thus, for all s < (q—1)/(p —1) < 1, we obtain

limy J(n, k) =0, where J(n, k) := J F3, (6.14)
Qy

the convergence being uniform in n.
By (A4) the remaining integral satisfies

J F-?l < J' ([a('au‘mvun) - a('vuTUVTk(u))] [Vun - VTk(u)])s = J ;,k'

Now, for fixed ¢ > 0 and all n € N consider the sets
nk =X € Qrlun(x) — T (u(x))] > el

Thanks to Lemma [6.13| and the boundedness of the sequences involved, we obtain in the
same way as before the following estimate:

K(n,k, ) = J B <l "
n,k

for some constants ¢; > 0 and v > 0. The right-hand side depends on all ¢, n and Xk,
but can, by considering sets Q. = {x € Q : Ju(x) — T(u(x))] = ¢ — 1/m} and the
convergence U, — U in measure, easily be estimated in the following way:

limsup, K(n, k, ) < c1[{x € Q: u(x) — t(u(x))| > e}". (6.15)
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Indeed, from |[un (x) — T (w(x))| > € it follows
x€Qm or xe{xeQ:un(x)—u(x)|>1/m} (6.16)

Since un — u in measure, the second set in (6.16) has measure less any given & > 0
provided n is sufficiently large, so that limsupy, |QF j < |Qm|. Furthermore, we have

Qo ={x € Q: ul) —(ul)) > e} =) Qm,

and since (Qq) is a decreasing sequence (with respect to inclusion), we conclude finally
lim sup,, |Q‘§L,k| < limm |Qml| = [Qgl.
It remains the integral L(n,k, ¢), defined as

Fsk:

5

([a(‘,un, vun) - a(‘vuna VTk(u))] [vu—n - VTk(u)])s .

J()_\_Qf1 " JVQ\Qf1 "

Since T/ (un —Tk(u)) =1 on €Qy y and T (un — Tk (u)) =0 on Q7 i, we can write
L(TL, k; 8) - JQ ([a('aun; vun) - a('aunv VTk('LL))] [v(un - Tk(u))] Té (un - Tk(u)))s 3

and since VT, (un — T (W) = T2 (un — T (W) V(un — T (u)), we can simplify L(n,k, €)
further. By employing Holder’s inequality and by taking T¢(un — 11 (u)) € V, NL*(Q)
as test function in Au,, = f,, we obtain

L(n,k,¢)

< <JQ [a(-,un, Vun) — al, un, Vo (w))] VT (un — Tk(u))> S [oliay

:(wauwn—mum—j dVWHhMLVWhmV%Um—TMMO Q.
Q Q
(6.17)

To justify the last line in (6.17]), note that w, = Tiye(un) on{x € Q: [uny| < k+ ¢} and
that VTe (un —Tk(u)) =0 on {x € Q : |un| > k+ ¢}. Now, letting n — oo in (6.17) leads
to

limsup, L(n, k, e) < (cs - JQ al, Tiere (W), VI (w)) Ve (u — Tk(u))> S Q.

Since a(-,s,0) =0 for all s € R, we immediately infer
limsup, L(n,k, &) <c%es| Q"5 (6.18)

the right-hand side of which is independent of k.
Now we are able to prove limy, fQ F5, = 0 by using estimate (6.13]), which reads now
as

0<JF2<WLM+WmKd+LMk&L
Q
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and carefully combining it with (6.14]), (6.15)) and (6.18)): Let € > 0 be given and let ¢ > 0
be so small that c$e%|Q['~S < &. By , J(n, k) < € if k is sufficiently large. We may
choose k so large that [{x € Q :Ju(x)] > k}|" < €/c1. As{x € Q : Ju(x) — T (u(x))| > €} is
a subset of {x € Q : u(x)| > k}, implies K(n, k, ¢) < € if n is sufficiently large. We
may choose 1 so large that, by , L(n,k,e) < €. Inserting these estimates in ,
we arrive at 0 < [ F§ < 3¢ for all sufficiently large n.

Step 3. Applying Leray-Lions theory

The following is standard, see, e.g., [74, Lemme 3.3] or [106, Lemma 6.3].

Due to Step 2, we have F$, — 0 in [1(Q), and so, up to a subsequence, F$, — 0 a.e.,
and thus F,; — 0 a.e. Furthermore, for a.e. x € Q we have un (x) — u(x) (thus (un(x))
is bounded) and b;(x) < oo, and due to (A3) there is a constant cx such that

Fr(x) = a(x, un (%), Vun (%)) Vi (x) — cx (1 + [Vun ()P + [Vug (x))). (6.19)

Combining (6.19))) with (A2), we derive boundedness of (Vun(x)) and thus we have
Vun, (x) = &(x) € RN for some subsequence (Un, (x)) C (un(x)). Taking limits in
(6.11]) at the point x, we obtain

0= la(x,u(x), &(x)) — alx, u(x), Vu(x))IE(x) — Vu(x)]

and, due to (A4), &(x) = Vu(x). Since the limit Vu(x) is independent of the chosen
subsequence (uy, ), we have in fact Vu, — Vu a.e. Since (Vu,) is uniformly bounded
in L9(Q) for all 4 € (q,(p — 1)1*), we have due to Vitali’s convergence theorem and
Lemma Vi, — Vuin L9(Q).

As regards other exponents q € (q, (p—1)1*), one can repeat the proof while starting
with the current sequence (un) (which is a subsequence of the original given one) to
obtain, up to a subsequence, Vu,, — Vu in L9(Q).

Due to A3, (a(-,un, Vuyn)) is uniformly bounded in L"(Q), r < 1*, and since (A1)
holds, we have for each v < 1%, again due to Vitali’s convergence theorem and up
to a subsequence, the strong convergence a(-,un, Vun) — a(-,u, Vu) in L7(Q). This
completes the proof. @)

6.2.5 Existence of Solutions

We are in a position now to prove the first main result of this chapter. Its proof will
follow the path outlined in Subsection [6.2.2

6.16 Theorem  Let hypotheses (A1)—(A4) and (G1)—(G3) be satisfied. Then Prob-
lem has a solution (u,g) which satisfies even w € Vq for all q € [1,(p — 1)1%),
a(-,u,Vu) € L™(Q) for all v € [1,1*) and g € LY(Q). Furthermore, the defining equa-
tion holds for all @ € Vyr, v/ > N.

Proof: Let (un, gn) be a solution of the auxiliary problem ([Py[), n € N, which exists due
to Proposition By definition, un € Vp, gn C Gn (-, un) and

(Aun, @) + (gn, @) = (fn, @) forall ¢ € V,. (6.20)
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To take limits in , we want to apply Lemma hence, we have to ensure that
both (fy) and (gn) are bounded in L'(Q). Concerning (), this holds by Lemma
and concerning (gn ), this holds true due to the following procedure:

Since gn C Gn (-, un), the sign condition (G3) ensures

lgn (X)| = gn(x)sgn(un(x)) for a.e. x € Qn :={x € Q :un(x) #0}.

By considering test functions @i (un) in (6.20)), where the increasing Lipschitz functions
©k: R — R are defined by

@i (s) ==sgn(s) [1— (Is|+1)7*] € [-1,1],

considering (A2) together with Vy(un) = @ (un)Vuy, and passing to the limit as
k — 00, we obtain

j |gn|=J gnsgn(un)<j o sgn(un) < j il < fllvey (2)- (6.21)
Qn Q Q Q

Combining estimate (6.21)) with the second statement of (G3) yields

lgnlltria) < lIflla, (o) + I1Bslla)s

that is, (gn) is uniformly bounded in L'(Q) as demanded.

Thanks to Lemma there is some function u such that for all q € [1, (p — 1)1%)
and T € [1,1%), up to a subsequence, U, — win Vq and a(-,un, Vun) — a(-,u,Vu) in
L"(Q). Due to the continuous embedding V4 C L9°(Q), for all s € [1, ((p — 1)1*)*) we
can also assume u,, — u in L¥(Q). Fix now such q and r.

To take limits in , it remains to prove some convergence of (gn). This step
depends on the growth of G. Since |tn(s)| < [s|, we can use condition (G2): There is
some qo € [1,(p — 1)1*) and & = qf such that for every compact set Q) C RN with
Qg C Q one has

| o< BitlBalieian |l
Qy Qy Qy
Since for all s € [1,((p —1)1%)*), (un) can be chosen to be convergent in L5(Q) and
so in L%(Qy) as well, (u,) is d-equi-integrable by Vitali’s convergence theorem, thus
(gn) is equi-integrable in L'(Qy). By the well-known Dunford-Pettis theorem, (g, ) has
a weakly convergent subsequence in L'(Qy).

Let (Qy) be a sequence of compact subsets of RN such that Qj C int Q1 (where
int denotes the interior) for all k € N and |Jy_; Qk = Q. For each k, we select by means
of the calculations we have just done inductively a weakly convergent subsequence (gx.,, )
of (gn) with weak limit g* € L'(Qy) such that

gk, — g% inL'Qx) and (ggy1),) C (gk,) forallkeN.

Observe that for each k both gncy1),lo, — g~ and I(k+1)n Qe = ng\Qk in L'(Qy)
and thus gkﬂlgk = g*. By extending each g* trivially to a function on Q, the pointwise
limit g = limy_, o g* is well-defined, measurable and we have by Fatou’s lemma

lglliio) < liminty jﬂ 191 < il o) + IBsllis g,
k

138 6 VARIATIONAL INCLUSIONS WITH MEASURES



since (gn) is bounded in L*(Q) by [[flla, () + IBsllLi(a)- Thus, g € L1(Q) and, by
Lebesgue’s convergence theorem, g — g in L'(Q).
Up to a subsequence, we have ensured the following convergence properties:

fn — f in distributional sense,
Up —u in Vy for some q € [1,(p —1)1") and a.e.,
a(-,un, Vun) = a(-,u,Vu) in L"(Q) for some r € [1,1%),
gk, = g% L' (Q), keN,
g~ =g inLYQ).
Furthermore, we have gy, C Gy, (-, ux, ) for alln, k € N. By Proposition we obtain
g"(x) € G(x,u(x)) for a.e. x € Qy (clearly, G: Qy x R — P(R) is upper Carathéodory)

and thus, since g = g* on Qy, g C G(-,u). Passing to the limit as n — oo in (6.20))
yields, for fixed k € N,

(Au, @) + (g", @) = (f, @) for all € CX(Q) with supp @ C Q.
Since each @ € CX(Q) is supported in some Qy, we have in fact
(Au, @) + (g, 9) = (f, @) forall ¢ € CT(Q), (6.22)

that is, (u, g) is a solution of @ with better regularity.

Since a(-,u,Vu) € L™(Q) for all v € [1,1*), we have Au € V/, for all v’ > N (note
that (1*)" = (N/(N —1))" = N). Now take ¢ € V, arbitrary, let (¢n) C CX(Q) be
some sequence with @,, — @ in V;» and consider for those @1,. Since we have the
continuous embedding V, C Co(Q) and since f € My (Q) induces a linear, continuous
functional on Co(Q), we can take limits and obtain

(Au, @) + (g, 0) = (f,@) forall cVy, r'>N.
This completes the proof. O

6.17 Remark Instead of the sign condition (G3), every condition that ensures uni-
formly boundedness of (gn) would be enough. For instance, we could assume that in
(G2) one has B2 = 0 and B € L}(Q). @)

6.3 Sub-Supersolution Method

6.3.1 New Setting

Let us restrictively assume in the following that the measure f has regularity f € L'(Q)
and that the generating function a of A does not depend on its second argument. Problem
@ now reads as follows:
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6.18 Definition A pair (u, g) is a solution of the problem
Au+G(,u)>f inQ, u=0 ondQ, (P
if and only if for all q € [1,(p —1)1*) and all r € [1,1%)
ueVy with a(,Vu) e L'(Q),
gC G(,u) with geL'(Q),

J a(-, Vu)lVeo +J ge :J fo forall @ € Vyi.
Q Q Q

(Note that r < 1* implies ' > N and thus V,» C L*(Q).) @)

The regularity f € L'(Q) will be needed to use truncated sub-supersolutions as test
functions. Those sub-supersolutions are appropriately defined as follows with respect to
some parameter (o which depends on G (see condition (G4) below).

6.19 Definition A pair (u,g) is called subsolution of @ with respect to some
parameter qo if and only if

ueV, with a(-,Vu)eLP(Q),
g C G(,u) with geL9%(Q),

J a(-,Vu)Veo —i—J ge < J fo forall @ € V, NLT(Q). (6.23)
Q Q Q

Similarly, (1, g) is called supersolution of with respect to qg if and only if

TeV, with a(-, V) elP(Q),
gC G(,u) with geLI(Q),

J a(-, Vi)V +J go > J fo forall ¢ € V, NLY(Q). (6.24)
Q Q Q

(Recall that L (Q) denotes the set of all functions u € L*(Q) with u > 0.) @)
Throughout this section, we will assume the following conditions:

(S) There are a subsolution (u,g) and a supersolution (i, g) of with respect to
some parameter o € [1,p*) which are ordered in the sense that u < .

(A5) Conditions (A1)—(A4) hold with a = a(x, s, &) independent of its second argument
s.

(G4) Condition (G1) holds. Furthermore, there exists 3; € L90(Q), qo given by (S),
such that

sup{lyl : y € G(x, s)} < Pa(x)
for a.e. x € Q and all s € [u(x),w(x)].
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Note that, due to (A3), u € V, and U € V,, immediately imply a(-, Vi) € LP'(Q) and
a(-, Vi) € LP'(Q), respectively, and that we dropped the sign condition on G. Thanks
to the sub-supersolutions, we will get a solution uw of @, located even in the order-
interval [u, ], that is, u < u < u. To prove this, we will follow roughly the same path
as in the previous section, but modify the auxiliary problems as in [26] to carry out the
well-known sub-supersolution method.

6.3.2 Auxiliary Problems

Let us introduce the Carathéodory function

(s —u(x))P~1 if s >1(x),
d(x,s): =<0 if seu(x),n(x)],

—(u(x) —s)P7t if s <u(x).

From
A, 3)] < ¢ (u) P+ f() P! + [P 1) (6.25)

and by use of the compact embedding Vp — LP(Q), we have that the Nemytskij operator
D:Vp, — V , defined by (Du, ¢) fQ u) @, is bounded and completely continuous,
thus pseudomonotone.

Furthermore, consider the truncated multivalued operator

{g(x)} if s>1u(x),
G:QOxR—=PR), (x,8)—<G(x,s) if se ux),ux)],

{g(x)} if s<u(x).
Obviously, one has for every u € [°(Q) and all g C é(-,u)

lg(x)| < [g(x)[+ [B1(x)[+Ig(x)] for a.e. x € Q. (6.26)

Furthermore, it is readily seen that G is upper Carathéodory and has closed and convex
values. The only question that arises is, whether the inclusion é(x, s) C U for some
open set U C R implies G(x,s’) € U for a.e. x € Q and all s’ near s if s = u(x) or
s = U(x). However, this holds true because g C G(-,u), g C G(-,u) and G(x, -) is upper
semicontinuous for a.e. x € Q. B

The following auxiliary problem plays a crucial role in the proof of the main result of
this section: Find a pair (u, g) that solves

Au+G(,u)+Dusf, u=0 ondQ (P)

in the sense of Definition [G.18 N

Similarly as in the preceding section, we will find a solution of @ by approximation.
The approximating sequences (un) and (gn) will be of importance in proving that a
solution of @ is in fact a solution of the original Problem (P’)), so we state:
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6.20 Proposition  For each f, € VI’), there is a pair (Un,gn) € Vp X L90(Q) such
that

| atTuve s | guot| dtwno=| fae sratecvp  (621)
Q Q Q Q

where gn C é(‘,un) is the corresponding selection.
Proof: Due to estimate (6.26]), the values of Nz (u) are uniformly majorized in Ld0 by
lgl + B1 + [gl, thus, the operator

Ng:Vp = P(Vp), um{ifg:9¢€ L99(Q), g C G(-,u)},

is well-defined, where i, denotes the adjoint operator of the compact embedding oper-
ator igq,: Vp — L9°(Q). Since Lemma holds true also for G, we have that Ng is
pseudomonotone. Thus, as in the proof of Proposition [6.11} we obtain the existence of
the solution (un, gn) we looked for. O

To make up for the absent sign condition, we provide one last preliminary result.

6.21 Proposition LetucV, andh ¢ V}Q NLYQ) be such that

J a(-,Vu)V(p—i-J d(-,u)(pzj he forall ¢ € V. (6.28)
Q Q Q

Then ||d(-, W[ 1(q) < [[hllL1(q) + ¢, where c is independent of w and h.
Proof: Consider the function w € LP'(Q), defined by

—(@ ()P u(x) > Tlx),

w(x) =<0 if u(x) e [u(x),w(x)l,

W)t u(x) < ulx).

We have ||w|]E;,(Q) < ||g||Ep(Q) + ||ﬁ||Ep(Q), so |[w|[L1(q) < c. Furthermore,
ld(x,u(x)) +w(x)] = (d(x,u(x)) +w(x))sgn(u(x)) for a.e. x € Q. (6.29)
For k > 0, let @y be the increasing Lipschitz function, defined by
@k (s) =sgn(s) [1— (s + 1)~ ].

Obviously, |@k| < 1 and (@) converges pointwise to the sign function sgn as k — oo.
Let us take the function vi := @x(u) € Vp as a test function in (6.28). In view of
Vvk = @ (u)Vu and (A2), we obtain

|, (@ wiow < | (hrwienw. (6.30)
Q Q
Passing to the limit in (6.30) as k — oo and combining the result with (6.29)), we get

[ 1ata+wi< [ (htwisentu) < In s wis

Q Q

By this, the assertion follows. O
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6.3.3 Existence of Solutions

We are now in the position to prove the second main theorem of this chapter. This will
be done in two steps: First, we show, with the same methods as in the preceding section,
that (]ED has a solution u. Second, we verify that, due to the special structure of G and
D, u is actually a solution of @

6.22 Theorem  Assume f € L1(Q) and let hypotheses (S), (A5) and (G4) be satisfied.
Then there is a solution (u, g) of (]ED which is located in [u, U] and has reqularity u € Vq
forallqe[l,(p—1)1%), a(-,Vu) € L"(Q) for allT € [1,1*) and g € L90(Q).

Proof: Let (fn) C C®(Q) be a sequence with f,, — f in L}(Q) and let u,, and g, be
the functions derived in Proposition with respect to fn,, 1 € N. Obviously, (fy,) is
bounded in L'(Q), and since gn C é(-,un), (gn) is bounded in L9(Q) due to estimate
. Employing Proposition with h = f;, — gn shows that also the sequence
(d(-,un)) is bounded in L'(Q).

Fix r € [1,1*) and q € [1,(p — 1)1*) such that q* > p — 1, then thanks to Lemma
we have, up to a subsequence, the following convergences:

Un — U in Vg and a.e.,
a(,Vun) — a(-,Vu) in L"(Q).

Further, due to (6.25)) and (6.26)) and up to a subsequence, we get

gn — g inL9(Q),
d(-,un) — d(-,u) in Ll(Q).

Taking limits in (6.27)) yields

J a(-,Vu)V(p—i—J g(p—i—J d(‘,u)(p:J fo forall ¢ € V,r,
Q Q Q Q

that is Au + é(-,u) + Du > f. Again by Proposition we see that g C é(-,u) and
thus (u, g) is a solution of the auxiliary Problem (]ED

We will see in the sequel that (u,g) is even a solution of Problem (]ED For this
to come true, we only have to show u € [u, 1], which implies G(-,u) = G(-,u) and
d(-,u) = 0. Let us only show u < 1; the proof for u < u is quite similar.

Subtracting the corresponding inequality for the supersolution U from equation
corresponding to (un, gn) yields

L} (al-, Vun) — al-, VD) Ve +J

[gn—g]@+J d(-,un)(p<J [fn —fle, (6.31)
Q Q

Q

which holds for all ¢ € Vp, NLP(Q). For all € > 0, let P, be the increasing Lipschitz
function defined by

0 if s <0,
Pe(s):=<els ifse(0,¢),
1 if s > e.
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Taking @ = P (un —u) as test function in (6.31), we obtain by involving (A4)

JQ 9n — gl ¥l ) + |

A un e (1 — ) < j [ — e (wn — D). (6.32)
Q

Q
We have P (un, — ) — Pe(u—1u) in L9(Q) as n — oo, and we can assume that
(d(-,un)) and (f,) are majorised in L'(Q) and converge pointwise a.e. Therefore, the

derived convergence properties and Lebesgue’s convergence theorem allow us to pass to
the limit in (6.32)) as n — oo, which yields

J [9—9]1be(u—u)+J A wbe (u—10) < 0.
Q

Q

Again be applying Lebesgue’s theorem we may pass to the limit as € — 0 and obtain

| emgr| atw<o
{u>) {u>t)

Since é(x, s) ={g} for s > u(x) and by definition of d, we obtain
[ t=mrrt <o
Q
and thus u < u as desired. @)

6.3.4 Properties of the Solution Set

If the right-hand side f is more regular, say, f € Lp/(Q), then the set 8 of all solutions
u € [uw,ul NV, of Problem @ is non-empty, compact and directed, see, e.g., [28]
Sec. 4.2.2]. The usual proof relies on the fact that solutions itself can be used as test
functions in their defining equations and that solutions and sub-supersolutions have the
same regularity. However, this is not the case if we only have f € L'(Q), as solutions
u are only guaranteed to satisfy u € Vq. Still, by approximation like in the preceding
subsection, we are able to prove at least compactness and thanks to Zorn’s lemma the
existence of maximal and minimal solutions. As for smallest and greatest solutions within
the order-intervall [u, 1], we refer to the next chapter.

6.23 Definition  Let S be the set of all u € [u, U] such that there is a solution (u, g)
of problem @ which can be approximated in the sense we did above, i.e. there are, for
all q € [1, (p—1)1%), sequences (un) C Vp, (gn) C L9(Q) and (fn) C C2(Q) such that

equation (6.27) is satisfied, gn C G(-,uyn) for allm, u, — win Vg, gn — g in L90(Q)
and f, — f in L'(Q). O

6.24 Lemma  For each q € [1,(p —1)1%), 8 is a compact subset of Vg

Proof: Fix some q € [1, (p—1)1*) such that q* > p—1, let (un) C 8 be some sequence in
Vq, and let (un k), (gn,k) and (f 1) be sequences of functions associated to un, n € N,
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in the sense of Definition [6.23| with 1y, ) — un in Vi as k — oo. Further, let ¢ € V;s be
some test function, v’ > N.

Up to a subsequence, we may assume |[un — unn|lv, < 1/n, [[d( unn)lliro) < 1/mn
(since d(-,un) = 0), and |[fnn —fllL1(q) < 1/n. Since gnn C G(+, Un n), the sequence
(gn,n) is bounded in L9 (Q) and thus, up to a subsequence, gnn — gin L90(Q).

By definition, we have

J a('yvun,n)v@‘i‘J gn,n(P‘f‘J d('yun,n)@:J fn,n(P (6’33)
Q Q Q (0}

for all n and the sequences (gnn), (d(-,unn)) and (fnn) are bounded in L'(Q). Due
to Lemma we have, up to a subsequence, unn — u in Vg, and for any other
q € (g, (p— 1)1%), there is a subsequence (un, n,) With un, n, — win Vg. Let us take
limits as 1 — oo in to obtain

JQ a(, Vu)lVe + Lz goe + JQ d(-,we = JQ fo.

Since d(-,unn) — d(-,u) and d(-,unn) = 0 in L}(Q), we have d(-,u) = 0 and thus
u € [u,ul. Furthermore, Proposition guaranties g C G(-,u) = G(-,u). Altogether,
(u,g) is a solution of which can be approximated in the demanded sense, thus
u € 8. Since un — win Vg, the proof is completed. O

6.25 Corollary The set 8§ contains a mazimal element and a minimal element, and
for every w € 8, the sets {v € §:u < v} and {v € § : v < u} contain a mazimal and a
minimal element.

Proof: Let C C & be a chain. Since 8 C V{4 is compact for all q € (1,(p —1)1%), C
is bounded in V. Since Vy is a reflexive ordered Banach space, there is an increasing
sequence (un) C C that converges weakly to sup C in V4. As 8§ C Vq is compact, we
conclude sup C € §, that is, every chain in 8 has an upper bound in 8. Thanks to the
Lemma of Zorn, there is a maximal element of S.

The remaining assertions are proved similarly. O

6.26 Remark By inspecting the proofs of this chapter, one realizes that some of the
results have generalizations for variational inequalities

J al-,Vu)V(p —u) —i—J gle—u)= J f(o —u) for all ¢ €K,

Q Q Q

provided the set K C V,, is defined appropriately. For instance, in order to take trun-
cations as test functions in the proofs of Lemmas and one could choose
K = [a,bly, with a,b € V}, such that a <0 < b, and if @ —u € L, then [, f(@ —u)
is well-defined. O
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7 | Variational Inclusions with Measures
and Nonsmooth Bifunctions

7.1 Introduction

In Chapter [0 we considered quasilinear multivalued elliptic equations with right-hand
sides T € My (Q) of the form
Au+ G(-,u) > f,

where A is an elliptic operator in divergence form and where G is upper Carathéodory.
The novelty was the combination of a measure right-hand side with rather general mul-
tivalued terms. The obtained existence of maximal and minimal solutions between each
ordered pair of sub-supersolutions extended the existing literature with a new class of
differential inclusions.
In contrast, in Chapter 5| we considered multivalued quasi-variational inequalities of
the form
Au + F(u,u) + 0Ky (u) 30, (7.1)

where the interesting part is the twofold dependence of both terms F(u, 1) and 9K, (u) on
the solution u and, notably, that t — f(x,s,t) was only assumed to be a (multivalued)
decreasing function, which is possibly nonsmooth. Proceeding from pioneering works
[24] [68], we developed an abstract framework for such problems that merged the famous
concept of sub-supersolutions with an order-theoretical fixed point theorem. As a result,
we were able to solve Problem (|7.1) under weak assumptions and we even found smallest
and greatest solutions between in each interval [u, ] formed by sub-supersolutions.

The aim of the current chapter is to combine the approximation methods of Chapter
[6] with the abstract framework of Theorem [2.33]in order to deal with multivalued elliptic
equations with bifunctions of the form

Au+ f(-,u,u) o u, (P)

where A is an elliptic Leray-Lions operator, (x, s) — f(x, s, t) is upper Carathéodory and
t — f(x,s,t) is a decreasing, possibly nonsmooth multifunction, and p € L!.

Since the solutions considered in Chapter @] are (due to regularity issues) in general
neither sub- nor supersolutions—which is a key element in the abstract framework—, we
are going to extend the concept of limit-solutions, considered at the end of Chapter [0]
to the new concept of limit-subsolutions. Then, the abstract framework applies to limit-
problems and we can prove as our main result that there exist smallest and greatest
limit-solutions between each ordered pair of sub-supersolutions.
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The rest of this chapter is organized as follows: First, we recall concepts and re-
sults that are used to deal with nonsmooth differential equations with L'-functions.
Second, we introduce the notion of limit-subsolutions and prove with help of the ab-
stract framework that Problem @ has extremal limit-solutions between each ordered
pair of sub-supersolutions.

7.2 Setting

This section serves as a reference for notations, definitions and assumptions used in the
rest of the chapter. The exact formulation of the considered problem and some prelimi-
nary results will be given hereafter in Section

Let, as in Chapter@ Q c RN, N > 2, be a bounded domain with Lipschitz boundary
and let p € (2—1/N,NJ] and q € (1,p*) be fixed, where p* denotes the critical Sobolev
exponent associated with p and the dimension N, which is given by p* = Np/(N — p)
for p < N and can be chosen arbitrarily large if p = N. In particular, 1* = N/(N — 1).

Now, we set W, := WS’T(Q), and furthermore we use the following abbreviations
(where q’ is the Holder conjugate of q):

Li=L19,  V:=LP, Wi=W,:1<r<(p—11")

Thus, the embedding W}, < V is continuous and the embedding L — WT/J is compact.
Concerning W, we say a subset M C W is bounded if it is bounded in every W,

r € [1,(p—1)1%), and a sequence (un,) C W is said to converge (weakly) to u e W

(we write un = u (up = u)) if uy > u (up — ) in every Wy, r € [1, (p — 1)1%).
Next, let us state the conditions on the data used later.

7.1 Assumption From the right-hand side i, we assume only the following:
(M) peLHQ). o

7.2 Assumption Let a: Q x RN — RN be a function. The following standard
assumptions on a are meant to hold for a.e. x € Q and all £ € RN.

(A1) The function a is a Carathéodory function.
(A2) There is a constant ag > 0 such that a(x, &)& > xal&|P.

(A3) There exists a constant o3 > 0 and a function az € LP'(Q) such that a satisfies
the growth condition |a(x, &) < as(x) + oa|EP L.

(A4) The function a is strictly monotone in the second argument. @)

7.3 Remark  Under conditions (A1)—(A4), A: W}, — W], defined by

<ALL, (p> = J_O_ a('a VU)V(P,

is known to be bounded, coercive, monotone, continuous, and pseudomonotone. O
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7.4 Assumption The following assumption refers to the notion of sub-supersolutions
that will be introduced in Definition [Z.7] below.

(S) There is a subsolution u and a supersolution i of problem such thatu <u. O

7.5 Assumption Let f: Q x R x R — P(R) be a multifunction whose values are
compact intervals. The following conditions are meant to hold for a.e. x € Q and all
s,t e R.

(F1) The function (x,t) — f(x,s,t) is superpositionally measurable.
(F2) The function s — f(x,s,t) is upper semicontinuous on R.
(F3) The function t — f(x,s,t) is decreasing on R.

(F4) There is some by € L such that f satisfies the growth condition

sup{lyl : y € f(x,s,1), s, t € [u(x), w(x)]} < ba(x). O

7.6 Remark It follows that (x,s) — f(x,s,t) is upper Carathéodory for all t € R,
and that f is weakly superpositionally measurable (see Proposition . Further, we
emphasize again that no continuity in the last argument of f is assumed, and that (F4)
assumes only a local growth condition between sub-supersolutions u and u. Such a
condition is often easily checked, even if u and U are not explicitly known. @)

7.3 Preliminary Results

Similar as in the preceding chapters, a solution of Problem is a function u € W,
i.e.
ue Wé’r(Q) forall v € [1, (p—1)17),

such that there is a corresponding measurable selection 1 C f(-, u,u) for which it holds

J a(-,Vu)V(p—FJ n(p:J we forall @ € Wy, 1> N. (7.2)
Q Q Q

(Note that W, C L* for r > N, so that the right-hand side in is well-defined.)
This problem extends the problem considered in Chapter [6] to the case of bifunctions f.
Our main result states that there is a smallest and a greatest solution of Problem @
between each given pair of sub-supersolutions. These semi-solutions are given as follows:

7.7 Definition A function u € W,, is called subsolution of Problem if there is
some measurable n C f(-,u, 1) such that

J a(-,Vu)Vo —|—J ne < J e for all ¢ € W, NLEY. (7.3)
Q o~ Q
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Similar, a function W € W), is called supersolution of Problem (]ED if there is some
measurable 7 C f(-,u, ) such that

J a(-, Vu)lVeo —i—J ne > J ue forall @ € W, NLTY. (7.4)
Q Q Q

(Note, that from (A3) and (F4) we obtain that all terms in (7.3)) and (7.4) are well-
defined.) O

Those definitions of solutions, sub- and supersolutions are a straightforward general-
ization of those of the problem considered in Chapter [6] Thus, it comes by no surprise
that results of Chapter [6] can be applied if we fix one argument of f. To be more precise,
let any v € [u,Ul;o be given and define the function

fuv: QxR — PR), (x,s)+— f(x,s,v(x)).
Then, let us consider the following problem:
Au+fy(,u) 5, (P(v))

whose solutions are u € W such that there is n C fy,(+,u) for which it holds

J a(-,Vu)ch%—‘[ n(p:J we forall @ € Wy, 1> N. (7.5)
o] Q Q

One readily checks that the results of Section apply to Problem (P(v)). One only has
to make sure that u and U are sub-supersolutions of (P(v)) (according to Deﬁnition.
However, this can be proved with the same idea used in Proposition below. Thus,
Problem has a solution u that is located in [u, u]. This solution is obtained as the
limit of solutions of appropriately defined auxiliary problems. For further reference let us
state the existence result for solutions of the auxiliary problem in a slightly more general
form (which is easily seen to be true by considering the original result Proposition .

7.8 Proposition  Let g: Q xR — P(R) be an upper Carathéodory multifunction with
closed and conver values such that all of its measurable selections are magjorized in L, let
B: W, — W{, be bounded and completely continuous and such that (Bv,v)wp 18 bounded
from below, and let h € W]_f, be given. Then there is w € Wy andn C g(-,u) such that

J a(~,Vu)V(p—i—J ncp+<Bu,<p>zJ he for all ¢ € Wy, O
Q Q Q

In order to define auxiliary problems, we specify both g and B. Concerning g, truncate
fy in the following way with respect to the given sub-supersolutions u and u and fixed
associated selections n and 7:

mx)} if s > u(x),
g:=gyv: QxR —=PR), (x,8) < f(x,s,v(x)) ifs e ulx),uw(x), (7.6)
n(x)} if s < w(x).
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Then g = gy has closed and convex values, is readily seen to be upper Carathéodory,
and all its measurable selections are majorized by m|+ by + [l € L.
Concerning B, one defines the cut-off function b: Q x R — R pointwise by

b(x,s) :== 10 if u(x) <'s <W(x), (7.7)
( )Pt i) <s
and B: W, — W’ via (Bv, @) := [, b(-,v)@. By standard arguments (see, e.g., [28]),

B is readlly seen to be bounded and completely continuous, and there are constants
by, by > 0 such that (Bv,v) = bi[v|h — bs for all v e W,,.
Now, for given h € L, we consider the following auxiliary problem:

Au+gy(-,u) +Bush, (Qn(v))

whose solutions are uw € W}, such that there is some measurable selection n C gy(-,u)
for which it holds

J al- Vu)Ve +J ne +J bW :J he forallgeW,.  (7.8)
Q fo Q Q

By Proposition there is a solution of Problem . Furthermore, from Lemma
and Proposition we deduce the following a priori bound:

7.9 Proposition Let v € [u,Uljo and ¢ > 0 be given, and let w be a solution of
(Qn(v)) for some h € L with |h||i1 < c. Then for each v € [1,(p — 1)1*) there is a
constant ¢ > 0 depending only on ¢ and the data of the problem, but neither on v nor
on u or h, such that |u|lw, < c;. O

To establish the existence of solutions of , one takes a sequence (hy) C L that
approximates w in L}(Q), chooses solutions 1y, of (Qp., (v)) and shows, via the crucial
compactness result Lemma the following variant of Theorem [6.22

7.10 Proposition  Letv € [u, uljo be given, let (hy) C L be a sequence that approx-
imates w in L1(Q), and let un be a solution of (Qn, (v)) with corresponding selection
Mn C g(-,un). Then there are a solution w of (P(v)) located in [w, 1] and a corresponding
measurable selection 1 C f(-,u,Vv) such that, for a sequence (ny), un, — w in W and
Mn, — 1N n L. O

7.11 Remark  Because of the low regularity of the right-hand side pu, one can only
show that the limit u belongs to W. If 1 has higher regularity, one can show that also
u has higher regularity, but if u does not belong to W{j, u will not belong to Wy, in
general. O

7.12 Remark  The mentioned crucial compactness result Lemma, which is also
an important tool in proving Proposition below, only states that for a specified
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sequence (un) there is u € W such that, for every r € [1, (p — 1)1%), there is a subse-
quence of (u, ) that converges weakly in W, to u. However, it follows by the convergence
principle that the subsequence can be chosen independently of r, meaning that there is
u € W and a subsequence of (u,) which converges weakly to win Wy, r € [1, (p—1)1%),
and thus in W. (See Proposition M) O

7.13 Remark  In the proof of Proposition [7.10] one has to show that the limit of the
auxiliary solutions lies in the interval [u,u] (by which it follows that g(-,u) = f(-,u,v)
and d(-,u) = 0). To this end, one chooses special test functions in which only
belong to W, if also u and 1 belong to W),. This explains why sub-supersolutions have
by definition a higher regularity than solutions. O

Proposition [7.10| motivates the following notion:

7.14 Definition Let v € [u, 1] be given. Then a function u € W is called limit-
solution of (P(v)) if there are (hy,) C L and solutions un of (Qn, (v)) such that hy, — pn
in L' and u,;, — u in W. O

From Propositions [7.8 and [7.10] we conclude the following:

7.15 Corollary  Let v € [u,u] be given. Then there is at least one limit-solution of
(P(v))) and each limit-solution of (P(v)) is a solution of (P(v)|) located in [u,]. O

Further, we have the following compactness result, which can be proven essentially
like Lemma [6.24] via a diagonal argument.

7.16 Proposition  Let v € [w,u] be given. Then the set 8(v) of limit-solutions with
respect to v is sequentially compact in W. O

In this chapter, let us make use of a slightly more general version of Theorem [2.33]
There, both V and W were assumed to be reflexive ordered Banach spaces such that
W C V as ordered sets. However, by inspecting the proof, we see that the assertions
hold also for W as defined in this chapter as the intersection of W, r € [1, (p — 1)1%).
One only has to use that each weakly convergent subsequence of an increasing sequence
(un) C W converges weakly against the supremum of (u,), and that each bounded
sequence (Un) C W has a subsequence converging weakly in W. (Those properties
follow readily from the corresponding properties of the spaces W;.) Thus, we have the
following theorem (with the notions of this chapter):

7.17 Theorem LetS:D CV — P(DNW) and S: D — P(V) be multifunctions such
that the following conditions are satisfied:

(i) D is a lattice, bounded and weakly sequentially closed in V, and there is u € D
such that u <* S(u).

(i) S(D) is bounded in W and S has weakly sequentially closed values in W.

(iii) S is permanent upward, its values are directed upward, and for all v € D it holds
S(v) C S(v) <* Sv).

Then S has a greatest fized point u* and it holds u < u*. O
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7.18 Remark It is readily seen that W is a Fréchet space with topology defined
by the norms || - ||w,. For such spaces, a general theory holds true, and it might be
interesting to formulate Theorem in this setting or an even more general one. O

7.4 Abstract Formulation

In this section, we are going to show that Problem @, as defined in Section has,
under the conditions provided in Section a solution u in the interval [u, U] generated
by the given sub-supersolutions. That is, there is u € [u, U]y and a corresponding
measurable selection 11 C f(-,u,u) such that

J a(-,Vu)V(p—I-J n(p:J e0) forallcpEWé’T(Q.), r > N.
Q Q Q

Inspired by the notions so far, the straightforward approach to show existence of
at least one solution would be to define operators S and S such that fixed points of S
coincide with solutions of @ and such that fixed points of S are subsolutions of @
Unfortunately, we face the problem that solutions of may be less regular than sub-
supersolutions, so that an inclusion S(v) C S(v) is not guaranteed to hold. Further, as far
as we know, not even S(v) <* S(v) holds (which would be a good enough replacement).
This is the reason why we restrict our considerations to the following kind of limit-
solutions of (P):

7.19 Definition A function u € W is called limit-solution of @ if there are
(hn) C L and solutions wy, of (Qp, (1)) such that hy, — pin L' and u, = uwin W. O

This means, that a limit-solution u of is a limit-solution of (P(u)), and since the
latter is known to be a solution of (P(u)), we obtain that u is a solution of @

In the following we are going to show that (P) has not only a limit-solution, but even
that there is a greatest limit-solution w* of @ located in [u,T], meaning that for each
limit-solution u’ of (P) in [u, ] one has u’ < u*.

The key idea is to generalize the notion of limit-solutions to the notion of limit-
subsolutions. To this end, for given h € L, we consider subsolutions of Problem (Qn (v)),
which are functions u € W,, such that there is some measurable selection 1 C gy (-, 1)
for which it holds

J a(-,Vu)V@—I—J n(p—i-J b(-,u)(pgj he forall @ € (Wp),.
Q Q Q Q

Then, we proceed analogously to Definition

7.20 Definition Let v € [u, 1] be given. Then a function u € W is called limit-
subsolution of (P(v)) if there are (hy,) C L and subsolutions u, of (Qn,, (v)) such that
hp — pin L' and up, — win W. O

A few comments are in order:
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(i) Each limit-solution of (P(v)]) is a limit-subsolution of (P(v))). Thus we know by
Corollary [7.15] that limit-subsolutions exists. We only have to assume the existence
of one ordered pair (u,T) of sub-supersolutions of (see Condition (S)).

(ii) We don’t have a convergence result about a sequence (u,,) of subsolutions u, of
(Qn, (v)) like Proposition Thus, it is difficult to construct limit-subsolutions
per hand. However, in the sequel there is no need for such a construction.

(iii) Due to regularity issues, a limit-subsolution of ([P(v)]) is in general no subsolution

of (PV]).

The concept of limit-subsolutions is a theoretical one that we use to bring Problem
(P) in a form that goes well with Theorem The set D C V is given by D := [u, U]y
and the operators S and S are defined in the following simple way:

S:w,uly — Pllu,tlw), v {uée u,Uw :uis a limit-solution of (P(v)))}
S: uw,uly — P(lw,ulw), v+—{ue w,ulw :uis a limit-subsolution of (P(v))}.

Obviously, the fixed points u € S(u) of S are exactly the limit-solutions of Problem
which are located in [u, . Thus, with help of Theorem Wwe can prove our
main existence theorem, which will be done in the next section.

7.5 Existence of Solutions

In order to apply Theorem let us first provide some properties of S and S. To this
end, we use results for the auxiliary problems (Qn (v)|) and ideas presented in [28]. How-
ever, due to the new notions of limit-solution and limit-subsolution, a careful treatment
is needed.

7.21 Proposition  The operator S: [u,uly — P(W) is uniformly bounded.

Proof: Let v € [u,u]y be arbitrary and take any uw € S(v). Then, by definition of
limit-solutions, there are a sequence (hy) C L and solutions un of (Qn, (v)) such that
hn — pin L! and u,, — win W. W.l.o.g. we can assume ||hy |1 < [|uf|i: + 1. Now, by
Proposition there is, for each v € [1, (p —1)1*), a constant ¢, > 0 (independent of v,
Un and hy) such that ||un|lw, < cr. Since un — u in Wy, also |Juflw, < c. O

7.22 Proposition The operator S: [uw,uly — P(W) has weakly sequentially closed
values.

Proof: From Proposition[7.16] we know that the values of S are even sequentially compact
in W. O

7.23 Proposition  The operator S: [u,uly — P(W) is permanent upward.
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Proof: Let v,v' € [u, U]y be given, suppose v < v/ and take any u € S(v). Then there
are, according to Definition sequences (Un) C Wy, (Nn) € L and (hy) C L such
that u, — uwin W, N C gy(+, Un), hn — pin L', and

J a(-,Vun,)Veo +J Nn @ ~|—J b(,un)e < J hne forall ¢ € (Wp),. (7.9)
Q Q Q Q

Let, for every n, nj, C gv/(-,un) be arbitrary given and set n, := nn Anj. We claim
that n/ C gy/(-,un). To this end, recall first that for a.e. x € Q we have

Mn(x) € gu(x,un(x)), Mp(x) € gy (x,un(x)) and v(x) < v'(x).

Due to (F3), f is decreasing in the last argument and thus there is some & € g/ (x, un (X))
such that o < nn(x). This implies

a A (x) <Mn(x) Anp(x) <np ().
Since the values of g,/ are closed real intervals, it follows N/l (x) € gy/(x,un(x)), i.e.

Tﬂ{ C gv (-, un).
Furthermore, we have

J e <j Mm@, for all @ € (Wp)s,
Q Q
and thus, from (7.9),

J a(-,Vun)Ve +J nn @ +J b(,un)e < J hne forall ¢ € (Wp),.
Q Q Q Q

Consequently, 1y, is a subsolution of (Qn, (v')), and u € S(v'). O

7.24 Proposition  Let v € [u, Uy be arbitrary, and let wiy € S(v), 1 = 1,2, be given.
Then there is w € S(v) such that u; V us =: ug < u.

Proof: Step 1: Setting According to Definition there are, for i = 1, 2, sequences
(un,i) C Wpa (T]n,i) C L and (hn,i) C L such that Un,i — U in W, NMn,i C gv('aun,i)7
hni— pin L', and

| atVunover| mnsot| blamde<| hnse fralee W) (710)
Q Q Q Q

Since

J ho i@ <J (Rt V) for all @ € (Wi )y
Q Q

hniVhns €land hpi Vhyo — pin L', we can assume hn1 = hp2 =: hy so that
Un i is a subsolution of (Qn, (v)), 1 =1,2.
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Further, set un 1V Un2 = un3 € Wp and let us define the measurable selections
Nn,3 C gv('aun,i’)) by

Nns(x) = ﬂn,1(X) ifun,l(x) >un,2(x)a
™ Mn2(x)  if o1 (%) < Un o (X).

In the following, we are going to prove that there is, for each n, some solution (u, )
of (Qn, (v)) such that un 3 < un, and it will follow that (un) generates the desired

limit-solution of .

Step 2: Auxiliary Problem 1In order to define the sequence (), we rely on
Proposition [7.§ and appropriately adapted mappings g and B.

Concerning g, recall the defining equation of g, and set

gv (X7 S) if s P un,S(X)a

) (7.11)
{nn,i}(x)} if s < U'TL,S(X)~

gvn: QxR = PR), (x,s)+— {

Then gy n has closed and convex values, is upper Carathéodory like gy, and all its
measurable selections are majorized in L.

Further, recall the notation [(xl,yl) ~ (x2,y2)] introduced at Page and define
functions 0, 1: QO x R = R, i=1,2, by

On,i(x, ) == [(wn,i(x), M3 (x) =M i (X)) ~ (un3(x),0)].
By this construction, for all u € L it holds, for i =1, 2,
Mn3 —Mni — O w)l = 10n2(u)[ <O on{x € Q:u(x) <unilx)k (7.12)

Furthermore, it is easy to check that 0, ; is measurable in the first argument, continuous
in the second, and bounded in L. Thus, the function

g:=gvn — [On1l —[On 2l (7.13)

fulfills the requirements of Proposition [7.8]
Concerning B, let us define the cut-off function by, : Q x R — R analogously to (7.7)),
now with respect to un 3:

bn(x,s) == — [(un,3(x) — s)*]p*1 - {O’ if s > un 3(x),

| —(uns(x) —s)P i s < up 3(x).

Clearly, by, is a Carathéodory function, and it is known that it satisfies the growth
conditions

br(x,s)| < do (lunsX)P 4+ 1P, balx,s)s = —doluns(x)[?

for some constant by > 0. Since we have the analogous growth conditions for b, defined
in (7.7), the Nemtytskij operator v + (bn + b)(-,v) is known to be continuous and
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bounded from LP to its dual space. Thanks to the compact embedding W, — LP we
conclude that the mapping

B: W, — W{), defined via (Bv, @) := J (bn +b)(-, V)@,
Q
is bounded and completely continuous. Due to the second growth condition, we have
that (Bv,v)w, is bounded from below.

Consequently, from Proposition [7.§8 we know that there are functions u, € W), and
NMn C g(+,un) such that

J a(-,Vun)V(p—i—J T]n(p—i-J (bn—i-b)(-,un)(pzj hne forall @ € Wy, (7.14)
Q Q Q Q
Step 3: Comparison In this step, we are going to show that un 3 < u,. To this

end, take the special test function @ = (Un,; —un)®t € (Wp)y, i =1,2, in (7.10) and
(7.14]) and combine them to obtain

J, (0l Fam) = ale Vi ) Vs = 14n) | (i = )t 10
Q Q
(7.15)
[ onetm) b 4m) = bt )t = 0] 0
Q
Next, let us estimate the terms of (7.15]) separately: By (A4), we deduce
|, (@l V) = ol Van ) Flatn g~ un)* <0 (7.16)
Q
Further, on {x € O : un(x) < un i(x)} we have un(x) < un 3(x) and thus it follows from

(71D and @13

Mn =Mn,3 — 0,105 Un)l = On2(-, un)l.
Consequently, it follows from
JQ (M — M) (Uni —un)™ <0. (7.17)
Finally, note that s — d(x,s) is increasing. Thus, it follows readily
J L 100) = DLt D) ot =10 < 0 (718)
Combining —, we deduce
Lz b, un)(uni — un)t > 0. (7.19)

By definition of by, (7.19) implies ||(un i —u)*||} < 0, which in turn implies un ; < u,
i=1,2, and thus unp 3 < u.
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Step 4: Conclusion  Since un 3 < Upn, we have Ny C gy n (-, Un) = gu(-, Un) and
bn (-, un) = 0. Thus, from (7.14)) we know that u, is a solution of (Qn, (v)). Now, by
Proposition there is a solution u of located in [u,Tlw such that u, — u
in W, and thus we have u € S(v). Since un 1 V Un2 = Un 3 < Uy, it follows further
u; V ue = ug < u, which concludes the proof. @)

The results of Proposition immediately imply the following corollary.

7.25 Corollary  The values of S: [u,uly — P(W) are directed upward and for all
v € [u, uly it holds S(v) C S(v) <* S(v).

Finally, we are in the position to prove the main theorem of this chapter:

7.26 Theorem  Suppose (M), (A1)—(A4), (S) and (F1)—(F}). Then Problem (P)
has the greatest limit-solution in [w, Wy .

Proof: By Corollary both S and S are well-defined and we have u <* S(u). Further,
D = [uw,u]y C V is readily seen to be a bounded, weakly sequentially closed lattice.
Thus, by Propositions [7.21] [7.22] [7.23] and Corollary all conditions of Theorem
are fulfilled, and it follows that S has the greatest fixed point in D, which is the
greatest limit-solution of (]ED in [u,ly. O

7.27 Remark By duality, one can introduce limit-supersolutions, which can be used
to prove that Problem (]ED has, under the same conditions, also a smallest limit-solution.

Note, however, that we do not need limit-supersolutions (but only a supersolution of
(]ED) to provide the existence of greatest limit-solutions. This shows that, in Theorem
D needs not to be defined with help of S (although there is a connection). Further,
we have seen an application of Theorem in which we have u <* S(u), but in general
not u € S(u). This justifies the general formulation of Theorems and O
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8 Systems of Variational Inclusions

8.1 Introduction

In Chapter 4] we combined the method of sub-supersolutions with a multivalued order-
theoretical fixed point theorem to obtain a general framework for the study of multival-
ued differential inclusions with nonsmooth bifunctions of the type

A(u) + F(u,u) 30, (8.1)

where A: W — W’ is a differential operator on a Sobolev space W, and the elements of
F(u,u) are, roughly speaking, selections of some multivalued function f(-,u,u).

In Chapter [5] we generalized those results to multivalued quasi-variational inequalities
of the form

A(uw) + Flu,u) + 0Ky (u) 30 in W', (8.2)
In (8.2)), a nonsmooth term is given by 0Ky, and in both inclusion (8.1) and (8.2)) the

multivalued term
F(u,u) ={n :n is a measurable selection of x — f(x,w(x), u(x)}

is, in general, nonsmooth, because the multifunction t — f(x,s,t) is only assumed to
be decreasing. Further, (x,s) — f(x,s,t) is only assumed to be upper Carathéodory, so
that and cover a wide range of special problems, e.g. problems with Clarke’s
generalized gradient like variational-hemivariational inequalities.

In Chapter [7] we combined the ideas of Chapter [4] and [6] to treat nonsmooth elliptic
inclusion with L'-measure right-hand sides over a bounded Lipschitz domain Q c RN,
To be more precise, we provided an existence and enclosure result for inclusions of the
form

Aw) +Flu,u)>pn (8.3)

with u € L}(Q).

Now, we are going to extend all those results to systems of elliptic inclusions, in
which the single inclusions are coupled via the vector-valued multivalued operator F.
This results, e.g., in the problem of finding u; € W, 1 =1, 2, such that

Ar(ug) 4+ Fr(ug,ug,u2) 20, (8.41)
Az(uz) 4+ Fa(ug,ur,u2) 20, (8.42)

where Ai: W — W/ are differential operators on a Sobolev space W, and the elements
of Fi(uq, u1,us) are selections of fi(-,ui, uy, us). The leading terms A;(ui) depend only
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on ui (which means that we have there a diagonal structure), and the coupling of the
inclusions is established via the multivalued terms F;(ui,uq, us). Like in the scalar case,
the multifunction (tq,t2) — fi(x,s,t1,t2) is only assumed to be decreasing, whereas
(x,s) — fi(x,s,t1, tz) has to be upper Carathéodory.

The idea for solving such systems is to fix the last two arguments in F;(uq, ug, us)
and to find fixed points of the operator S: W x W — P(W x W) which maps each pair
(v1,Vv2) to solutions (u,us) of the decoupled inclusions

Ai(ug) + Fi(ug,vi,v2) 20,
Az(ug) + Fa(ug,vi,v2) 3 0.

Clearly, a fixed point of the multifunction S, i.e. a pair u = (u1, us) such that u € S(u),
is a solution of System . In order to solve those fixed point problems, we are going
to apply the basic framework of Theorem to the special case of product spaces and
vector-valued multifunctions.

The rest of this chapter is organized as follows: First, we recall some definitions and
the basic framework—and extend it to systems. Second, we present the application of the
new framework to a general model problem and to systems of inclusions like and
. Many more applications are possible whenever the method of sub-supersolutions
applies.

8.2 Framework for Systems

Recall the general framework given in Theorem [2.33

Theorem  Let V and W be reflexive ordered Banach spaces such that W C V as
posets, and let S: D CV — Pyp(DNW) and S: D — Py(V) be multifunctions such that
the following conditions are satisfied:

(i) D is a lattice, bounded and weakly sequentially closed in V, and there is w € D
such that u <* S(u).

(ii) S(D) is bounded in W and S has weakly sequentially closed values in W.

(iii) S is permanent upward, its values are directed upward (i.e. for all a,b € S(v) there
is ¢ € S(v) such that a,b < c) and for all v € D it holds S(v) C S(v) <* S(v).

Then S has the greatest fized point u* and it holds u < u*.

In order to solve systems of differential inclusions, we are going to apply this basic
framework to the special case of product spaces and vector-valued multifunctions. Since
there is no need to restrict our considerations on just two equations, let us introduce
and note the following basics. In what follows, the index i will always range between 1
and a natural number n.

(i) For sets M; let [ [; M denote the usual Cartesian product. We will take the bold
letters M and u to denote [ [; M and its elements (uy,...,un), respectively.
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(ii) If Dy are posets, D = [ [; D; is partially ordered via u < v if uy < vy for all i. If
all Dy are lattices, then so is D.

iii i are reflexive Banach spaces, V = [ [; Vi is a reflexive Banach space with norm
iii) If V- flexive B h \Y% Vil flexive Banach ith
given by |[u|| = >_; ||uil|v,. Further, it is known that

]: Hiv{%vlv n:(nla"wnn)H [u'_>21<ni7ui>]~
is an isometric isomorphism, where (i, ;) denotes the duality pairing on (V/{, V;).
(iv) For multifunctions Fi: V — Py(W;), we use the following product-function:

F:H1F12V—>T@(W), UHHiFi(u)'

Now, from Theorem we deduce the following theorem as a special case (since all
relevant topological and order-theoretical properties used there are inherited to Cartesian
products).

8.1 Theorem  Let Vi and Wi, i =1,...,n, be reflexive ordered Banach spaces such
that Wi C Vi as posets, and let Dy C Vi be lattices which are bounded and weakly
sequentially closed in Vi. Suppose further that, for all i, the multivalued mappings

Si:D—=Py(DiNW;i) and Si: D — Py(Vi)
satisfy the following conditions:
(i) There is w € D such that u; <* S;(u).
(ii) Si(D) is bounded in Wi and S;i has weakly sequentially closed values in Wj.

(iii) S is increasing upward, its values are directed upward and for all v € D it holds

Si(v) C S;(v) <* Si(v).

Then the multifunction S: D — Py(D NW) has the greatest fixed point u* and it holds
u<<u*.

Proof: We are going to apply Theorem As noted before, V and W are ordered
reflexive Banach spaces, and we have V. C W as ordered sets. Further, D C V is readily
seen to be a lattice which is bounded and weakly sequentially closed in V. Further, from
(i) it follows u <* S(u), and from (ii) it follows that S(D) is uniformly bounded in
W and that S has weakly sequentially closed values in W. Finally, we conclude easily
from (iii) that S is increasing upward, that the values of S are directed upward, and
S(v) € S(v) <* S(v) for all v € D. Thus, all assumptions of Theorem hold true
and thus S has a greatest fixed point u* and it holds u < u*. O

In Theorem we considered the case in which the suboperator S and thus, due
to the compatibility condition (iii), the main operator S are increasing upward. The
question arises, if there are similar fixed point results for operators which are increasing
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downward, decreasing or mixed-monotone. In the following, we will give some partial
answers to this question.

First, let us formulate the dual assertion to Theorem for increasing downward
operators. That is, let us replace the partial order < with its dual partial order > and
let us introduce the super-operator S to obtain the following corollary:

8.2 Corollary  Let Dy, Vi and Wi given as in Theorem and suppose that the
mappings Si: D — Py(Di NW;) and Si: D — Py(Vi) satisfy the following conditions:

(i) There is W € D such that Si(W) < U;.
(ii) Si(D) is bounded in Wi and Si has weakly sequentially closed values in Wj.

(i4i) Sy is increasing downward, its values are directed downward, and for allv € D it
holds Si(\)) <4 gi(\)) D) Si(\)).

Then S has the smallest fixed point Wy and it holds U, <. @)

In the applications below, we will use Corollary [8.2] together with Theorem and
the set D = [u, u]. Therefore, we will obtain smallest and greatest solutions within the
interval [u,u].

Note, however, that all operators S; are increasing upward, and all operators S; are
increasing downward (from which it follows that all operators S; are increasing). If we
dualize the order only in some spaces Vi, we obtain the following more general result,
which allows to treat some mixed-monotone systems.

8.3 Corollary  Let Dy, Vi and W; given as in Theorem and suppose that the
mappings Si: D — Py(DiNW;) and S;,Si: D — Py(Vi) satisfy the following conditions
with respect to some index v > 0:

(i) There are u,u € D such that

i
i

*

e
<

*

(9219
<

) and Si(V)
) and S

e
N A

where v,V € D are given by
V= and vi:=1wy ifi<r,

vii=uy and Vvi:=u; ifi>T.

(ii) Si(D) is bounded in Wi and S;i has weakly sequentially closed values in Wj.

(i5i) Ifi < v, Si is increasing upward in the first v arguments and decreasing downward
in the other ones. If i > 1, S; is decreasing downward in the first v arguments and
increasing upward in the other ones. In both cases, the values of S; are directed
upward and for all v € D it holds Si(v) C S;(v) <* Si(v).
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(iv) Ifi <, Sy is increasing downward in the first v arguments and decreasing upward
in the other ones. If i > 1, Si is decreasing upward in the first v arguments and
increasing downward in the other ones. In both cases, the values of Sy are directed
downward and for allv € D it holds Si(v) <« Si(v) D Si(v).

Then S has fized points W, and W* that are extremal in the sense that for all fixed points
u of S it holds

*

Wi Sup <Suj gfigr, ui <uy <y ifi>r

In particular, w is located in [u, A U™, u, V u*].

Proof: We are going to apply both Theorem and Corollary To this end, let us
define posets
Vi = (Vl,é) ifigr, Vi = (VI,Z) ifi>r.

The subsets W; and D; of V; are defined analogously. Further, let us define operators
IiaTi: D — '.P(Vl) via

Ii:
Ti:

S
S

Then it is readily seen that all conditions of Theorem and Corollary hold true

(where we use the sets Dy, V; and W; in place of Dy, V; and Wj, the operators T and T

in place of S and S, and the sub-supersolutions v and v in place of 1 and T, respectively).
Indeed, first, from (i) we obtain

I<

1

<"Si(v) =Ti(v) and TiW) =Si(V) < ifis,
>*Siv) =T(v) and Ti(V)=$;(V) 2. v ifi>r.

<

1

Second, the topological properties are independent of the chosen partial order, so
Si(D) is bounded in W; and S; has sequentially closed values.

Third, T; is increasing upward with respect to the given order. To see this, let v, v’ €
D be given such that they only differ in their j-th component, and suppose v; < v]-’ if
j <randvj>vjifj>r. Then it follows from (iii) and (iv)

1‘_(\),) = Ii(v,) if i < T,
V) =T,(v) ifi>r
Since both <* and >* are transitive, the claim follows. Analogously, one shows that T;

is increasing downward: Let v,v’ € D be given such that they only differ in their j-th
component, and suppose v]-’ <vjif j <rand vj’ > vj if j > r. Then

Ti(v) =Si(v) =>* S;(v) =T (v") ifig,
< §1(V,) :Ti(v') ifi>r.
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Fourth, the values of T; are directed upward and that of T; are directed downward
and it holds

T:(v)
T:(v)

i(v) =Tiv) ifigr,

(V) =Ti(v) ifi>r

*

(v) <" Si(v) and S;i(v)
(v) 2" Si(v) and Si(v)

All in all, all conditions of Theorem [8.1] and Corollary [8.2] are fulfilled. Thus it follows
that S: D — Py (D N'W) has both a smallest fixed point u, and a greatest one u* with

respect to the order in V. That means, for every fixed point u of S we have u,; < uy <uf
ifi<r,and uf <uy <uyifi>n. O

VoA
v

=35

*

8.4 Remark  Due to the compatibility condition, the operator S; has the same mono-
tonicity properties as S; and S;. Due to the symmetry in conditions (iii) and (iv),
vj — Si(v) is either increasing or decreasing. One can represent the monotonicity of
the operators S; by a matrix A = (ay;) € {0, 1}™*™ that is interpreted in such a way
that S; is increasing in the j-th argument if aj; = 0, and decreasing otherwise.

If we allow for renaming of the arguments v1, ..., vy, then a short algebraic calculation
reveals that Corollary covers the case of all matrices that a generated by any vector
a € {0,1}™ and the rule aj; =2 a; + aj. Possible matrices are

0110

0 0 01 001 1 0 01
(O)’00’10’001’1001
Lo 0110

Note that we always have aj; = 0 and that we have a special block structure. It would
be interesting to study the case in which the monotonicity-matrix has not such a special
form. O

In the following, let us consider three special cases of Corollary

First, by letting n =1 and r = 0 or r = 1 in Corollary we reobtain Theorem
[2.33in which S = S; is an increasing operator. That is, even with dualization we have
no assertion about a decreasing operator S = S;. Furthermore, there are simple single-
valued functions S: [0,1] C R — R which are decreasing and have no fixed points, e.g. the
characteristic function of the set [0,1/2]. We currently do not know if methods similar
to those used in the proof of Theorem can be used to provide a fixed point result for
a class of purely decreasing operators.

Next, let n = 2 and v = 1 and assume that v; +— S;i(vi,Vv2) is constant (and thus
increasing). Then, from Corollary [8.3| we obtain the following corollary, which we will
use in the next section.

8.5 Corollary  Let n =2, and let Dy, Vi and W; given as in Theorem[8.1]. Suppose
furthermore that the mappings Ri: D — Py(Di NW;) and Ry, Ri: D3 — Py( Vi) satisfy
the following conditions:

(i) There are u,u € D such that

u; € Ri(), u, €Ry(wy), g€ ﬁl(EQ); U € §2(El)-
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(i) Ri(D) is bounded in Wi and Ry has weakly sequentially closed values in Wj.

(i1i) Ry is decreasing downward, its values are directed upward, and for all v € D it
holds Ri(v) C R;(v3—i) <* Ry(v).

(iv) Ry is decreasing upward, its values are directed downward and for allv € D 1t holds
Ri(v) <« Ri(vs—i) D Ri(v).

Then R: D — Py(DNW) has fived points W and w* such that for all fized points u of
R it holds u,1 < up <uj and uj < up < Uyo. O

Finally, by letting n = 2, r = 1 and S; = Sy, we obtain from Corollary the
existence of a coupled fixed point of a multivalued bifunction F, that is, a pair (u,v)
such that u € F(u,v) and v € F(v,u).

8.6 Corollary  Let V and W be reflexive ordered Banach spaces such that W C 'V
as ordered sets, let D C 'V be a bounded and weakly sequentially closed lattice, and let
F:DxD — Py(DNW) and F,F: D x D — Py(V) be multifunctions such that the
following hypotheses are satisfied:

(i) There are w, @ € V such that u <* F(u, ) and F(u,u) <, U.

(i) F(D x D) is bounded in W and F has weakly sequentially closed values in W.

(iii) F is increasing upward in the first argument and decreasing downward in the second,
its values are directed upward, and it holds F(uy,us) C F(ug, us) <* Flug, us).

(iv) F is increasing downward in the first argument and decreasing upward in the second,
1ts values are directed downward and it holds F(us, u1) <s F(us,u1) D Flug,uq).

Then F has an ordered coupled fized point (W, u*) that is extremal in the sense that for
all coupled fized points (v,w) of F it holds v,w € [u,,u*].

Proof: Let us set S; :=F, S; := F and S, :=F, and let us define three multifunctions
S2:DxD —P(DNW) and S,,S2: D x D — P(V) via

So(ug,ug) :=Flug,u1), Sy(ug,uz) := Fuz,uy),  Sa(ug,ug) := Flug,uy).

Evidently, a fixed point of S is a coupled fixed point of F and vice versa, so it suffices
to understand the fixed points of S. To this end, let us apply Corollary with n = 2,
r=1,D;=D,V;=V,W; =W, u, =u, =u, and u; = uy = u. One readily verifies
that all assumptions are fulfilled, and thus there is (1., u*) € D x D which is the smallest
fixed point of S with respect to the partial order defined via

usyv < u; <v; andvzgug.
That is, we have
Uy € F(ug,u™) and u* e F(u™,u,)

and for each coupled fixed point (v, w) of F it holds u, < v and w < u*. Since (w,v) is
a coupled fixed point of F, too, we infer even v, w € [u,, u*], and we notice that (u*,u,)
is the greatest fixed point of S with respect to <y. O
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Let us conclude this section with a simple example that illustrates the application of
Corollary [8.6] to real-valued functions:

8.7 Example Let g,h: [0,1] — [0,1/2] be increasing functions and define
f:[0,1] x [0,1] — [0,1], (s,t) — g(s) —h(t)+1/2.

Then f is well-defined, increasing in the first and decreasing in the second argument.
Since 0 < f(0,1) and f(1,0) < 1, there is, due to Corollary an extremal coupled
fixed point of f.

If g and h are continuous, then s — f(s,s) is continuous, too, and has a fixed point
s*, such that (s*,s*) is a coupled fixed point (which is only extremal if there are no
other coupled fixed points). However, consider the case

0 ifs<1/2, 0 ift<1/2,
g(s) = _ h(t) = .
1/2 ifs>1/2, 1/2 ifx>1/2.

Then f(s,s) =1/2if s #1/2, and f(1/2,1/2) = 0. Thus, s — (s, s) has no fixed point.
However, due to Corollary there are at least ordered coupled fixed points (s.,s*).
In this example, the only two such pairs are (s«,s*) = (0,1/2) and (s4,s*) = (0,1), and
the second one is extremal. @)

In the next sections, we will present applications of the developed framework to dif-
ferent systems of multivalued variational inequalities and to systems of elliptic inclusions
with L'-measure right-hand side, which extends the study done so far in the last chap-
ters. Similar applications are possible for a wide range of differential inclusions (or a mix
of them) for which the method of sub-supersolutions is established.

8.3 Systems of Variational Inequalities

In this section, we consider a basic model problem that can be generalized in various
ways. It reads as follows: Find u € W such that

Ai(ui) + Fi(ug,u) + 3k, (ui) 30 in WY, (8.51)

where i = 1,...,n, A;: Wy — W/ are differential operators of Leray-Lions type from a
Sobolev space W; to its dual space W/, and W = [ [; W;. The elements of F;(u;,u) are
selections of some multivalued function fi(-,uq,u) (with fi: Q x R x R™ — P(R)) and
0lk, denotes the subdifferential (in the sense of Convex Analysis) of a nonempty, closed
and convex set K;i C W;. That means, u € K is a solution of System if there are
measurable selections n; C fi (-, ui, u) such that

JQ ai(-, Vuy) V(i —uyq) + JQT'Ii((Pi —ui) =0 forall @; € Kj.

The emphasis in this thesis lies on the perturbations f;: We assume that s — f(x, s, t) is
upper semicontinuous and that t — f(x, s, t) is decreasing (in particular, no continuity in

8.3 SYSTEMS OF VARIATIONAL INEQUALITIES 165



the last arguments is assumed). Furthermore, we only assume a local growth condition
between given sub-supersolutions.

The exact setting will be given in the next subsection. We also refer to Chapter [4] for
a more detailed treatment of the case n = 1.

8.8 Remark  To simplify the notations, we are going to formulate the most general
results only for the case in which all mappings t — fi(x,s,t) are decreasing. Special
mixed-monotone systems can be treated analogously by use of Corollary O

8.9 Remark In [20, 2], a special case of System with n = 2 and single-valued
f; was considered. There, no monotonicity assumptions on f; were used, but, in order to
apply variational methods, the functions f; were considered to be smooth. The novelty
of the approach presented here is twofold: First, we deal with a multivalued problem.
Second, we replace the smoothness-condition by the weak conditions (F1)—(F4) below,
which allow for nonsmooth perturbations while allowing for the construction of sub-
supersolutions as presented in a special application in [20]. We will provide more details
in Subsection [8.3.4] below.

In comparison of the methods of [20] and our approach, one sees that there is a
trade-off between monotonicity and smoothness. We refer further to [25] [57], were also
monotone and mixed-monotone systems were considered, but with a slightly different
approach and under more restrictive conditions. O

8.10 Remark By use of the operator J: [[; W/ — W', we can define the diagonal
operator
JA:W = W' ue (o= 3 (A, @)

and the selection operator
IF: W — W/a u— {11 € W/ : ElTh C fi('vuivu)ani € I—i s.t. <n’ (p> = Zi<ni’ (Pi>}a

where 1y acts on @ via (i, @i) := [ 5 Ni@i. Using them, we can write System (8.5) in
compact form as

ueW: JA)+JF(u) +03lk(u)30 in W
or, equivalently,
uekK: dneJFu): (JAMU,e—u)+n,@—u)>0 forall @ € K.

Note, that by letting ¢; = u; for all j # i one recovers that u; is indeed a solution of

the single inclusion |(8.5; )] O

8.3.1 Setting

Let Q ¢ RN, N > 1, be a bounded domain with Lipschitz boundary. If not otherwise
stated, the following holds for alli =1,...,n. Let p; € (1,00) and q; € [1,p]) be fixed,
where p{ denotes the critical Sobolev exponent associated with p and the dimension N.
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We use the abbreviations
Li = L9(Q), Vi:=LPi(Q), W;:=W,P(Q) and V:=[[,V; etc.

Let Ki C W; be a non-empty, closed and convex lattice, and suppose that the following
conditions on the data hold true:

8.11 Assumption  With reference to Definition we assume the following:
(S) There is a pair (u,u) of sub-supersolutions of System (8.5) such that u <u. O
8.12 Assumption  Let a;: O x RN — RN be a function defining the (single-valued)

differential operator A; of Leray-Lions type via Aj(ui) = —div a;(+, Vuy). The following
standard assumptions on a are meant to hold for a.e. x € Q and all § € RN,

(A1) aj is a Carathéodory function.
(A2) There are ag > 0 and kg5 € L1(Q) such that ai(x, &)E > aolé|Pi — ko i(x).
(A3) There are oz > 0 and k3 ; € Lp{(()_) such that |a;i(x, &) < aglEPi—1 + k3 i(x).

(A4) For all £,&" € RN, it holds (ai(x, &) — ai(x,&))(E—E&') > 0. O

8.13 Assumption Let fi: QO x R x R™ — P(R) be a multifunction whose values are
compact intervals. The following conditions are meant to hold for a.e. x € Q, all s € R
and all t € R™.

(F1) The function (x,t) — fi(x,s,t) is superpositionally measurable.
(F2) The function s — fi(x,s,t) is upper semicontinuous.
(F3) The function t — fi(x,s,t) is decreasing.

(F4) There is kg3 € Li such that f; satisfies

SUP{|U| VRS fi_(X, Sat)v s € mi(x)aﬁi(x)]at € M(X);ﬁ(x)]} < k4,i(x)' O

8.14 Remark  Recall that f; is called weakly superpositionally measurable if for any
measurable function u: Q — R™! the multifunction x — fi(x,u(x)) has a measurable
selection 1 C fi(-,u). Now, according to Theorem it follows from (F1) and (F2)
that f; is weakly superpositionally measurable, and we would like to stress that upper
semicontinuity is only assumed in one argument of f;, but not in the other ones. O
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8.3.2 Abstract Formulation

We adopt the notation from Chapter 4| to systems. To this end, set D := [u,u]y and let
Fi: Dy x D — P(L;) be the selection mapping defined by
Filui, v) ={ni € Liimi C fils,ui, v)1

(Since f; is weakly superpositionally measurable and due to (F4), F; is well-defined.)
Further, for all functions w; € W; N Dy, v € V and each subset T; C W; we write
uq ~ (v, Ty) if and only if there is a function n; € Fi(ui,v) such that

(Aqui, @ —uy) + Jﬂm(@i —ui) >0 forall @; €T.

With help of this abbreviation, we define the operators S;,S;,S: D — Py(Di N W;) via
Si(v) :=={uy :u; € Ky and uy ~ (v, Ky)},
Si(v) :={u; :u; VKi C Kj and ui ~ (v,uy AKy)l,
Si(v) :=={u; :uy AK; € Ky and uq ~ (v,u; V Ky}
Recall that S: D — Py(D NW) is given by S(v) = [[; Si(v). Then it is clear that
the fixed points of S coincide with the solutions of System which are located in the

interval D = [u,u]y generated by the given sub-supersolutions. These semi-solutions
are, finally, defined as follows:

8.15 Definition ~ We call u € W subsolution or supersolution of System (8.5)) if
u € S(u) or u € S(u), respectively. O

8.3.3 Existence of Solutions

The following Propositions are straight forward generalizations of the results of Chapter
We thus omit the proofs.

8.16 Proposition  The operator S;: D — Py(V) is permanent upward, whereas the
operator Si: D — Py(V) is permanent downward. In particular it follows that S; and Sy
have non-empty values. O

8.17 Proposition  Let v € D be arbitrary, and let vi,w; € S;(v) and Vi, w; € S;(v)
be such that

Y‘val gvl /\Wl
Then there is wy € Si(v) such that v; Vw; < w < Vi Awi. In particular, S has
non-empty values, S;(v) is directed upward, Si(v) is directed downward, and it holds

Si(v) < Si(v) < Si(w). O
8.18 Proposition  The operator Si: D — P(W) is uniformly bounded and has weakly
compact values. O

Now, from Theorem and Corollary we have the following existence theorem:

8.19 Theorem  Suppose (S), (A1)—(A4) and (F1)—(F4). Then System (8.5) has
both the smallest and the greatest solution in [u, U]y . O

Next, let us investigate a concrete example.
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8.3.4 Example

The monotonicity imposed in (F3) allows for discontinuous behavior of fi;. However,
without monotonicity, in general, smoothness as well as a more restrictive definition of
sub-supersolutions are required. Then, as demonstrated in [20, 21], variational methods
can be used to find solutions. In what follows, we are going to inspect the applicability
of our approach to the following special case of which was treated in [20]: Find
u; € Ky € W; such that

(=Apui +filu,u), @i —uy) >0 for all @i € K, (8.61)
where n = 2, A, is the pi-Laplacian and fi: QO X R x R? — R is a single-valued function.
To be more precise, in [20] functions g;: R? — R were given such that

fi(x,s,t1,t2) = —gi(s,t2) and fa(x,s,t1,t2) = —ga(ty,s).

Thus, System reads as
uy € Ki . <—Apiui — gi(u), ©i — ui> =0 for all Pp; € Ki. (8.71)
In [20, 21], the main assumption on (g, gs) was that it has a potential in C?(IR?).
In particular, no monotonicity was assumed. However, this resulted in a more involved

definition of sub-supersolutions (u,u). For example, u is a subsolution of System (8.7))
in the sense of [20, Def. 2.1] if w; V K; C Kj and

1)
2)
As long as no monotonicity is assumed, one has to make sure that inequalities |(8.81)]
and [(8.82)| hold not only for a special choice of w, but for all w € [u,u]. This task is
much easier if vo — g1(v) and v; — go2(v) are monotonous. With a view to the example

below, let us assume in the sequel that g; is decreasing in the second argument and go
is decreasing in the first. Then from

(—=Ap,uy — g1(ug, wa), @1 —uy) >0 forall @1 € uy AKy, wy € [u,, o], (8.8
(—Ap, Uy — g2(W1,Up), @2 —Uy) >0 for all @z € uy A Ky, wy € [ug, ] (8.8

0 forall @1 € u; AKy, (8.91)
0 for all @2 € uy AKa, (8.92)

<_AP121 - gl(ll)ﬁQL 1 _El>

>
(—Ap,uy — 92U, Uy), @2 —Uy) >

we easily deduce |(8.81)| and |(8.82)l Since analogous deductions can be made for the
supersolution U, we arrive at a simpler definition for sub-supersolutions. To formu-
late it in abstract terms, take any v € D = [u,u]y and let us define the operators
Ri,Ri: D3_i — Py(V4) via

Rl = §1(V17')5 BQ = §2(',V2), ﬁ1 = §1(V1,’), EQ = §2(')V2)'

Evidently, (u,u) is a pair of sub-supersolutions in the sense of [20, Def. 2.1] if and only
if B B
U GBl(EQ), 22632(ﬁ1)7 ﬁ1 GRI(EQL HZERQ(LH)’

which is exactly condition (i) of Corollary Thus, our approach allows for a treatment
of the systems considered in [20] if they are not as smooth as required while building on
the same kinds of sub-supersolutions.
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8.20 Theorem  Suppose that there is an ordered pair u,uw € W of sub-supersolutions
of System (8.7) in the sense of [20, Def. 2.1] and suppose that gi: R? — R satisfy the
following conditions:

(G1) The functions ta — gi(s,t2) and t; — ga(t1,s) are decreasing.
(G2) The functions s — gi(s,t2) and s — ga(t1,s) are continuous.
(G3) There is kq 1 € Ly such that [gi(t1, t2)| < Kqi1(x) for all (t1,t2) € [u(x), u(x)].

Then System has solutions U, and u* located in (W, U] which are extremal in the
sense that for all solutions w of System (8.7)) located in [u,u] it holds uq < wp < uj
and Uy < Uy < Uya.

Proof: We are going to apply Corollary and we have already seen that condition
(i) holds true. Moreover, it follows easily that R; is decreasing downward and that Rj is
decreasing upward. For instance, suppose u; € R;(va) and v} < vy. Then we have

(—Ap,uy—g1(ug,vy), @1—uy) = (—Ap, u;—gi(ug,v2), @1—uy) >0 for all @1 € uyAKy

and thus u; € R;(v4), which means that Ry is even permanent downward. Since R; (Uz_i)
and Ri(us_;) are non-empty, it follows that R; and R; have non-empty values. The
remaining conditions hold true due to Propositions [8.17] and since the proofs of
them are independent of the monotonic behaviour of t — fi(x,s,t) and conditions
(A1)—(A4), (F1), (F2) and (F4) hold true. O

8.21 Example In [20], the following example was given: Let & > py, B > pa2, A > 0,
pn >0, and set

gi(s,t2) == Als|Pr%s — ofs|* 2s(1 + hy(t2)),
g2(t1,s) == wls[P22s — Bs|P2s(1 + ha(ty)),

where hy(tg) := [to|P and hy(t;) := [t;|*. Set furthermore K; := Wj, then System (8.7)
results in the following Dirichlet problem for systems: Find u; € Wj such that

JQ IVuilpi_ZVuiV@i = JQ gi(ug,uz)i for all @; € Wj. (8.104)

Since u; = ug = 0 is a solution of System (8.10f), the question arises if there are non-trival
solutions, e.g. positive ones. To this end, we recall [20), Corollary 2.3]:

8.22 Proposition  Let ;i be the (normalized, positive) eigenfunction corresponding
to the first eigenvalue Ay > 0 of —Ap; on Wi, and let hy € W; be the unique solution of
—Ap hy =1 in W{. Suppose further A > Ay, w> Aa. Then

u:=(cPr,cP2) and u:=(Mhy, Mhy)

form an ordered pair of positive sub-supersolutions of System (8.10) in the sense of [20,
Def. 2.1] provided ¢ > 0 is small and M > 0 is large. O
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By inspecting the proof of [20, Corollary 2.3] one realizes that the result holds not
only for the special choice hi(ts) = [to|P and ha(t;) = [t1]|%, but for all hi: R — R
satisfying the following condition:

(H) hy is increasing on R and satisfies hi(t) = 0 for t < 0.

In [20], the special choice of hi was needed in order to find a potential of (gi, g2). Since
we do not build on variational methods, we have more freedom. Since one easily deduces
from (H) that g satisfies (G1)—(G3) with respect to (u,u) given by Proposition
we have the following corollary of Theorem [8.20)

8.23 Corollary  Suppose (H) and N > Ay, u > Aa. Then System (8.10)) has at least
one non-trivial, positive solution. O

This concludes the example. O

8.4 Systems of Quasi-Variational Inequalities

In Chapter |5 we applied the general framework to multivalued quasi-variational inequal-
ities. In this section, we are going to use the results established there in order to treat
the following problem: Find u € W such that

Ai(uy) + Filug,u) + aKi,u(ui) 50 in W{, (8.111)

where W, A; and F; are defined as in Section above, and where 0Kj y, is the sub-
differential in the sense of Convex Analysis of the functional K;, = Ki(-,u), which is
assumed to be proper, convex and lower semicontinuous.

8.24 Remark  Problem (8.11]) specializes to Problem (8.5)) if K; ,, equals the indicator
function of a non-empty, closed and convex set K; as considered in Section 3.3 O

8.25 Remark  We are going to formulate the results only for the case in which
t — fi(x,s,t) is decreasing and v — Kj , is increasing. Special mixed-monotone systems
can be treated analogously by use of Corollary O

8.4.1 Setting

In this section, we use the same setting and assumptions (S), (Al)—(A4) and (F1)—(F4)
as in Subsection In particular, we set D := [u,ul]y for an ordered pair (u,u) of
sub-supersolutions. However, we redefine the operators S, S and S in the next subsection
(and so we redefine sub- and supersolutions), and K; denotes no more a convex lattice,
but a functional K;: D; x D — R U {+o00}.

In order to compare functionals, we introduce the spaces

M = {k: Dy — R U{+o0} with D(k) # 0},

and like in Chapter [5], we equip I} with the relation <.
On Ky, we impose the following assumptions:
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8.26 Assumption Let K;: Dy xD — RU{+o0} be a functional such that the following
conditions hold:

(K1) For all v € D the function Kj,: D;y = RU{+o0}, defined by Ki,(ui) = K(uy,v),
is proper, convex and lower semicontinuous.

(K2) The mapping v — Kj,, is increasing, i.e. v <V’ in D implies Ki <3 K .
(K3) There is some constant c3 > 0 such that for all v € V there is some @i, € D(Kj )

such that for all u; € W; it holds

IVoivllp: <cs, Kiv(@iyv) < c3, Kiv(ui) > —<:3(|!Vui||51‘1 +1). O

8.4.2 Abstract Formulation

We generalize the notion of Subsection along the lines of Chapter 5} For all functions
u; € WiNDj, v € D, and all subsets Wy ; C Wi and I3 C T3, we write uy ~ (v, Tp 1, Wo 1)
if there is a function n; € Fi(uy,v) and a functional k; € I ; such that

(Ai(wy), @1 —uy) + le(ﬁpi —uq) +ki(@i) —ki(ug) >0 forall ; € Wyj;.

In this section, let us define the operators S;,S;,Si: D — P(D N W) as follows:

Si(v) i={ui ruy ~ (v, {Kiv}, Wil
Si(v) = {ug s ug ~ (v, K¥, uig AD(Kiy))),

1,v? )

Si(v) o= {ug s ui ~ (v, Kl wi V D(Kiy))

1,v? )

Like above, u € W is a solution, sub- or supersolution of System (8.11)) if u is a fixed
point of S =[]; Si, S=]1;S; or S =T]]; Si, respectively.

8.4.3 Existence of Solutions

From the results in Chapter [5| we deduce that Propositions also hold true
in the setting of this section. Thus, from Theorem and Corollary we have the
following existence and enclosure theorem:

8.27 Theorem  Suppose (S), (A1)—(A4), (F1)—(F4) and (K1)—(K3). Then System
(8.11) has both the smallest and the greatest solution in [u, Ulw . O

8.5 Systems with Measures

With reference to Chapter [7] let us consider finally the following problem: Find u € W
such that

Ai(ug) + Filug,u) 5 py. (8.12;)
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Here, A; and F; are defined as in Section and the right-hand side p; belongs to
L'(Q). Thus, as in the scalar case n = 1, the regularity of solutions will be lower and
that of test functions will be higher than in Sections and To be more precise, u
belongs to W if u; € Wé’T(Q.) for all v € [1, (py — 1)1*) (recall: i* = N/(N — 1)), and
u € W is a solution of System if there are measurable selections n; C fi(-, ui,u)
for which it holds

J ai(-,Vui)chiJrJ T]i(Pi:J wipi forall @i € W' (Q), 7> N.
Q Q Q

The investigation of this problem is more involved than in the previous applications,
since solutions are only obtained via an approximation procedure. However, we will see
that the results of Chapter [7] for the scalar case together with our general fixed point
result allow to treat the system case.

8.28 Remark  As before, we will formulate the results only for the case in which
t — fi(x, s, t) is decreasing. Special mixed-monotone systems can be treated analogously
by use of Corollary o)

8.5.1 Setting

We use the setting of Chapter [7], generalized to the system case, which differs in some
crucial details from the setting used in Sections and

Let O ¢ RN, N > 2, be a bounded domain with Lipschitz boundary, and let the
constants p; € (2 —1/N,N] and q; € (1,p}) be fixed. In this section, let us use the
following abbreviations:

L; = [_qi,, Vi = ]_p{*’ W; = ﬂ{Wé’T 1< r < (pi—1)1%}

As we noted in Chapter [7 our fixed point results remain valid for the Fréchet spaces
W;. The same argumentation holds for the product space W = [ [; W;. In the following,
we will use this without further notice. Besides L :=[[; Ly, V :=[[; Vi and W, we will
further use the space Wy :=[[; Wé’p".

8.29 Assumption Like in Assumption above, we define Aju = —div a;i(-, Vu)
for a function a;: Q x RN — RN satisfying (A1) and (A3) and the following slightly
more restrictive variants of (A2) and (A4), which are meant to hold for a.e. x € Q and
all £, &' € RN,

(A2’) There are &g > 0 such that ai(x, )& > aalé|Pt.
(A4’) Tt holds (ai(x,&) —ai(x,&))({— &) > 0. O

Further, we suppose in the following that f; satisfies conditions (F1)—(F4) as above
and that (S) holds with respect to the redefinition of sub-supersolutions below, such that
we can define D := [u, uly.
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8.5.2 Abstract Formulation
The natural concept of sub-supersolutions of System (8.12)) is the following one:

(i) A function u € Wy, is called subsolution of System (8.12)) if there are measurable
selections 1, C fi(-,u;,u) such that

L ai(-,Vui)chiJrL) N, @i < Ll mipi  for all i € WyPH(Q)NLT(Q). (8.13)

(ii) A function U € Wy, is called supersolution of System ({8.12) if there are measur-
able selections 1; C fi(-,u;,u) such that

|, @il vmIVocr | oz | pon forall o e WP (QINLR(Q). (8140

As pointed out in Chapter [7], this concept of sub-supersolutions is to broad to be
combined with the abstract framework. Thus, we have to extend the concepts of solu-
tions and subsolutions to limit-solutions (which are, as a matter of fact, also solutions)
and limit-subsolutions (which are, in general, no subsolutions due to regularity issues),
respectively. In order to do so, we introduce the following functions with respect to the
given pair of sub-supersolutions (u, ) and fixed corresponding selections 1 and 7:

For any given v € V, we truncate f; to obtain gi,: Q x R = P(R), which is defined
by

{n, (x)} if s <u;(x),
gi,v(xa S) = fi(X7 S,V(X)) if s € [Ei(x)vﬁi(x)h
mi(x)} if s > i (x).

Further, we define the cut-off function di: Q x R — R by

—(ui(x) —s)Pr 1 if s < uy(x),
di(x,8): =<0 if s € [u;(x),wi(x)],
(s — i (x))Pt if s > wi(x).

By use of these functions, let us introduce Problem (Qjn,(v)): Find, for given v € V

and h; € Ly, a function u; € Wé’pi(Q) such that there is some measurable selection
1;i C fi(+,uq,v) for which it holds

J ai(-, Vui)Vey +J NiPi +J di(-, ui)ei = J hiei for all @; € WyPH(Q).
o I} 1) o

(8.15¢)
As usual, a subsolution of Problem (Qin,(Vv)) is a function u; € Wé’pi(Q) such that
there is some measurable selection n; C fi(-,ui,v) for which it holds

J ai(-, Vuy)Vey +J NiQi +J di(-,uy) e < J hipi for all @; € WyPH(Q),.
o o 1o} o
(8.161)
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This said, let us define the operators S;i,S;: D — P(W N D) as follows:

Si(v) :=={u: there are a sequence (h;x) C L; and solutions u; x of (chi’k (v))

such that hjx — py in L' and Uik — uy in Wi},

S;(v) :=={u: there are a sequence (h; ) C L; and subsolutions u ) of (Qi7hi’k(v))

such that hix — y; in L! and Uik — ui in Wil

Consequently, a limit-solution of System is defined to be a fixed point of S.
That is, a function u € W is called limit-solution of System (8.12)) if there is a sequence
(hi) C L and solutions wi x of (Qin,, (1)) such that hy — pin Q)N and ux — uin
W. From the results of Chapter[7]it follows that such limit-solutions are indeed solutions
of System as defined at the beginning of this section.

Our main result states that there is a largest limit-solution between each ordered pair
(u, ) of sub-supersolutions as defined above. In particular, note that sub-supersolutions
are not defined to be fixed points of S, but solutions of System and , respec-
tively. However, like in the sections above, the operator S plays a crucial role in the proof
of our main theorem, and its fixed points are called limit-subsolutions. Let us also
mention that, in general, u € S(u) does not hold, but that it holds trivially u <* S(u)
provided S has non-empty values.

8.5.3 Existence of Solutions

From the results in Chapter 7| we deduce that Propositions hold true in the
setting of this section. Thus, from Theorem [8.1 and Corollary [8.2] we have the following
existence theorem:

8.30 Theorem  Suppose (S), (A1), (A2’), (A3), (A4’) and (F1)—(F}4). Then System
(8.12)) has the greatest limit-solution (which is a solution of System (8.12))) in [u,uly .

8.31 Remark In [94] it was demonstrated that the method of sub-supersolutions
might fail if the right-hand side of a differential equation is a general bounded measure,
e.g. the Dirac delta function. In order to avoid technical difficulties, we restricted our
considerations to L! right-hand sides.

However, it is possible to use our approach to generalize the existence results of [94]
for systems of the form

—Aui+gi(u) = in Q, u;=0 onoQ (8.174)

with n = 2, where ; is even allowed to be a so called diffuse measure. For more
information, we refer to [94]. Here, let us only sketch the approach used there: System
is formulated as a fixed point problem, which is solved by Schauder’s fixed point
theorem. However, to apply this special fixed point theorem, g;: R? — R is assumed to be
continuous in both arguments and to be increasing in one argument. Then, the monotone
behavior of g; guarantees that a certain auxiliary problem has unique solutions, which
in turn implies that the fixed point operator is continuous.
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Though the presentation in [94] is sophisticated, the approach is limited by the use of
Schauder’s fixed point theorem, so that a trade-off between smoothness and monotonicity
is not possible. However, we are positive that our approach can be used to obtain far

reaching generalizations of the results in [94]. O
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9 Further Improvements

In this thesis, we have provided a unifying framework for the study of multivalued non-
smooth variational inequalities, which we have applied to various examples. For future
work, there are three topics which allow for decades of research.

9.1 Improvements in Theory

In Chapter I} we have tried our best to state a general order-theoretical fixed point theo-
rem for multifunctions. This study can be extended to answer strongly related questions
about

(i) coupled fixed points (see Corollary for a first result),

(i) common fixed points of a family of multifunctions {F; : i € I}, i.e. some u such
that w € Fi(u) for all i € I,

(iii) and fixed sets of a multifunction F, i.e. sets S such that S = F(S).

The theory of fixed sets is in particular interesting, since on the power set Py(X) of any
set X, we have a natural partial ordering via A < B if and only if A C B. If we call, in
analogy to subpoints and by extending the usual definition of a subset, a set S € Py(X)
a subset of a multifunction F: X — Py(X) if S C F(S), then we have the following result,
which is essentially [93, Proposition 1.2]:

9.1 Proposition  Let X be a set, let F: X — Py(X) be a multifunction, and let S be
the greatest subset of F. Then S is the greatest fized set of F.

Proof: First, let us note that F has indeed a greatest subset which is given by
S := U{A € Pp(X) : A is a subset of F}.

Now, assume that S is not a fixed set of F. Then there is x € F(S) \ S. But then,
SU{x} is a subset of F which is greater than S (with respect to set inclusion), which is a
contradiction. Thus, S is a fixed set of F. Since every fixed set of F is also a subset of F,
S is indeed the greatest fixed set of F. @)

Note, however, that the greatest fixed set of a multifunction F: X — Py(X) could be
() (which is always a fixed set). But if F has a fixed point u € F(u), then {u} is a subset
of F and from Proposition we have that F has a non-trivial fixed set. Since there are
plenty of multifunctions which have a fixed set but no fixed point, the question arises
which multifunctions have a non-trivial fixed set (which satisfies a given property). For
further information, see [93].
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In Chapter [2| we used topological methods to find a general fixed point theorem on
reflexive ordered Banach spaces. As we have noted in Theorem this framework can
be extended to reflexive Fréchet spaces. The question arises if there are other connections
between order-theory and topology which can be of use. The theory of Riesz spaces
presented in [120] and the theory of convergence structures in [6] are a good starting
point for future research.

In [6], also generalizations of well-known results in Functional Analysis are given.
Maybe this gives rise to a more general formulation of Theorem for pseudomono-
tone operators. Furthermore, it would be interesting to find connections between order-
theoretical and topological results (like the connection between and which can
be used to unify and extend different fixed point and existence results. In the epilog, we
will give a first simple result in this direction.

In Chapter [3] we introduced the concept of ordered measurable spaces, but we gave
only a few simple results. The question arises if there are deeper results and in particular
such ones that can be used in the study of variational inequalities.

9.2 Improvements in Applications

Our general framework of Theorem [2.33]is designed in such a way that it can be applied
to a wide range of variational problems. Whenever the method of sub-supersolutions
can be applied, a next possible step in the study is to introduce bifunctions to allow for
nonsmooth multifunctions. Even if the variational problem is very general, it should be
possible to adjust the framework so that it can be applied (like we have done in Chapter
7). For inspiration, let us state a few possible generalizations:

In Chapters[4 and [3], we have provided an application of Theorem to multivalued
variational and quasi-variational inequalities whose leading term is a single-valued dif-
ferential operator. Those results can be extended to multivalued leading terms. We refer
to the recent papers [69, [70] [71} [72] for information about such multivalued problems.

Furthermore, there is no need to confine our considerations to the Sobolev space
Wé’p(Q). Most of the results can be generalized to more general function spaces, e.g.
spaces of Sobolev functions with non-trivial boundary values, Sobolev spaces with re-
spect to variable exponents, or Orlicz-Sobolev spaces.

In Chapters[6and [7, we studied variational problems with measures on the right-hand
side. Our study was inspired by [10], so that we considered bounded Radon measures
and p > 2—1/N in order to obtain solutions in Sobolev spaces. The restriction of p can
be dropped if one generalizes the notion of solutions to so called entropy solutions, as
done in [7,[35]. In such spaces, truncation methods are possible, and so the open question
remains, if we can extend the results to bifunctions.

Another approach for problems involving a Radon measure p comes into play if a
problem has no solution. Then there might be a largest measure u* < p such that the
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problem with p* instead of p has a solution. We refer to [15] for details and pose the
question if this approach can be combined with our general framework.

In Chapter [8] we considered systems of variational problems. By fixing some argu-
ments, we decoupled the system, then we used that there are solutions for the case
n = 1, and finally we applied our fixed point theorem to find a solution of the whole
system. This approach works also if we generalize the case n = 1 as descriped above.
But there is another approach: If we know that a system without bifunctions has solu-
tions (e.g. by application of topological results like in [29] 90, O1]) and the method of
sub-supersolutions applies, then we may extend the results to the case of bifunctions.

Furthermore, we could extend our results to nonsmooth multivalued evolutionary
problems or even to Banach-valued differential equations. See [24] for more information
in this direction. Also the case of unbounded Q is open.

Finally, it would be interesting to extend our results to variable set relations as
described in [39] to treat problems of vector-valued optimization.

9.3 Real-World Applications

An important aspect not covered in this thesis is the application of the results to problems
in Mechanics and Engineering and the numerical treatment. However, this is beyond the
scope of this thesis, thus we refer the interested reader to the detailed introduction in
[92] and the more recent expositions in [I], 19, 43, [73].
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Epilog

What is provable will be proved. Why? Because I am here!
— All Math, My Hero Mathematica

Whereof one cannot speak, thereof one must be silent.
— Ludwig Wittgenstein, Tractatus Logico-Philosophicus 7

A long, long time ago ...
... there was a function f: R — R, watching over a sleeping curious mind. Suddenly—

another basic question pushed the curious mind back into the mathematical realm:

Does the equation f(x) = x have a solution?

Zeros and Fixed Points

One could argue that this question is even more basic than the first one, especially in case
the curious mind has temporarily forgotten about the special role of 0 in R—but there
is a more interesting and moreover well-defined issue: the stunning isomorphy between
the underlying mathematics of the two basic questions.

Indeed, if we map each real function f to the function s, defined by

s(x) == x —f(x),

then it is readily seen that x is a zero of f if and only if x is a fixed point of s. Further,
f satisfies (C*) and (C,) if and only if s has the following properties, respectively:

(M*) If (xn) C R is an increasing sequence converging to x and if xn, < s(xy ) for all n,
then x < s(x).

(M,) If (xn) C R is a decreasing sequence converging to x and if s(xn) < x, for all n,
then s(x) < x.

Furthermore, x is a subsolution of f if and only if x is a subpoint of s, analogously for
supersolutions and superpoints. Thus, we have the following corollary from our celebrated
Theorem A:
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Corollary  Let s: R — R be an increasing function, and let x,X € R be such that
x < s(x) < s(X) <X. Then s has the greatest and the smallest fized point in [x,X]. O

Note, however, that this corollary is nothing more than Tarski’s fixed point theorem.
This points to some underlying structure for all those elementary results.

Theorem of Everything

Indeed, if we generalize the ideas used in the proofs so far, we obtain the following
framework:

Definition  Let X be a set, and let S, S and S be subsets of X. Then (S, S, S) is called
a Sub-Super-Problem on X (SSP for short).

(i) If (S,S,S) is an SSP, then the elements of S are called solutions, the elements of
S are called subsolutions, and the elements of S are called supersolutions.

(ii) An SSP (S,S,S) on X is called natural if SUS =X and SNS = S. O

Of course, even if (S,S,S) is a natural SSP, there might be no solution. But we want
to find them! Thus, we build a trap:

Definition Let X be an ordered topological space.

(i) Aset A C Xis called closed upward if for each converging and increasing sequence
(xn) C A one has lim,, x, € A.

Let (S,S,S) be an SSP on X.
(i) If x € S and X € S, then [x,X] is called a trap.

(iii) A trap T is called good if SNT is closed upward and if SNT is closed downward
(defined by duality). O

Now, it is readily seen that the search for zeros of a continuous function and the search
for fixed points of an increasing function both can be modelled as an SSP. Furthermore,
the ideas so far give us at once the following theorem:

Theorem  Let P be a natural SSP on R. Then each non-empty good trap T contains
a solution, and there are even smallest and greatest solutions in T. O

Thus, order-theoretical fixed point results and topological existence results which we
have treated as if they belong to separated fields of mathematics, are in fact two sides
of the same coin. Naturally, the following question arises:

To what extend can this connection be generalized?

That was a Question ...

... that neither the curious mind nor any of his friends could answer. And so they thought,
and thought, and—lived happily ever after.
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