GLOBAL EXISTENCE FOR MILD SOLUTIONS TO
SEMILINEAR EVOLUTION EQUATIONS UNDER
“GENERALIZED” DISSIPATIVITY CONDITIONS

PAUL GEORGESCU

ABSTRACT. Let X be a real Banach space, let A: D(A) C X — X
be the generator of a (Cp)-contraction semigroup on X and let B :
D C[0,T)x X — X be a continuous operator. Under a combination
of Pavel’s subtangential condition, a semilinear stability condition
defined in terms of a uniqueness function w : [0,7) x R — R and
suitable connectedness and closedness asumptions on the domain D
of the operator B, we prove the global existence of the mild solution
to the equation v/’ = Au+ B(t,u). In our setting, no dissipativity
property is assumed for the operator B.

1. INTRODUCTION. STATEMENT OF THE MAIN RESULT

Let X be a real Banach space with norm |-|. We define the semi-inner
products [+, -] _ and [-, -]+ on X by [z,y]- = limpo (|2 + hy| — |z|) /h, re-
spectively by [z, y]+ = limy o (|z + hy| — |z|) /h. Givenr > 0 and (¢,z) €
Rx X, we define S, (t,z) = {(s,y) e Rx X; |t —s| <rand |y —z| <r}.
For z € X and S C X, we also define the distance between = and S by
d(z,S) =inf{ly —z|;y € S}.

We consider the semilinear problem

{u’(t) — Au(t) + B(t,u(t)), 0<s<t<T < +oo;
(SP;s, ug)
u(s) = up.

It is assumed that A and B satisfy the following hypotheses:
(A) A generates a (Cp)-contraction semigroup 7' = {T'(t);t > 0} on X;
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(B) B: D — X is a continuous operator,
D being a subset of [0,7) x X which satisfies hypothesis (D) below:
(D)a) D(t) ={z € X;(t,x) e D} # 0 for all t € [0,T);

b) If (tn,z,) € D,t, Tt in [0,T) and x, — x in X as n — oo, then
(t,x) € D;

¢) D is connected.

Given a function w : [0,7) x R — R, it is said that w is a uniqueness
function if it satisfies the following condition:

(U) w(t,0) = 0 for t € [0,7) and r = 0 is the unique solution of the
initial value problem

r'(t) =w(t,r(t)), 0<t<T;
r(0) = 0.

We also assume that Pavel’s subtangential condition is satisfied, that
is,
h]%ionf(l/h)d (T'(h)x +hB(t,z),D(t+h)) =0,
for all (¢t,z) € D, (ST)
together with the semilinear stability condition
lim inf(1/h)(|T (k) (z —y) + R (B (t,2) — B (t,y))] — |z —y])
<w(t,Jz—y|), forall (t,z),(ty) € D, (S)

where w is a continuous and separately nondecreasing uniqueness func-
tion.

The semilinear stability condition (S) was first employed (for B(t,z) =
B(z) and w(t,x) = wx) by Iwamiya, Oharu and Takahashi in [4].
It is possible to prove, using essentially the same argument as in [4,
Proposition 3.1}, that if (ST) holds and [B(t,z) — B (t,y),x —y]_ <
w(t,|x —y|) for all (t,z), (t,y) € D (that is, B is dissipative with re-
spect to a uniqueness function w), then (S) is satisfied for the same choice
of uniqueness function w. Also, if (S) holds, it may be shown that, for
all (t,z), (t,y) € D such that z,y € D (A),

lim(1/R)(IT (h) (+ —y) + h (B (t,2) — B ()] — |z —yl)
=[r -y, (Az+ B(t,2)) — (Ay + B (t,y))],,
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that is, the semilinear operator A 4+ B is strongly quasidisspative with
respect to the uniqueness function w. See [4, Proposition 3.2] for a similar
result regarding the autonomous case.

Let I be a subinterval of [0,T), I = [s,c] or [ = [s,¢). A continuous
function from I into X is said to be a mild solution for (SP;s, ug) on [ if
it satisfies

u@%:T@—ﬂuwth@—gﬂﬂgu@»M for all ¢ € 1.

Our main result may now be stated as follows.

Theorem 1.1. Suppose that conditions (A), (B), (D) are satisfied, to-
gether with the subtangential condition (ST) and the semilinear stability
condition (S), and that w is a continuous, separately nondecreasing func-
tion which satisfies (U). Then for each (s,ug) € D the semilinear problem
(SP;s,ug) has a unique mild solution u (+; s,ug) on [s,T). Moreover, for
any (s,ug) and (s,up) € D and & € [s,7(s, |ug — TUpl)), one has

|U (5;8,U0> - u(§787ﬂ0)| < m(f;s, |u0 _U0|)7

where m(+; s, x) is the mazimal solution of the initial value problem

{Kﬂzm@m@% s<t<T;

r(s) ==
and [s,7(s, |ug — Uopl)) is its mazimal interval of existence.

We briefly outline the main points of our argument. First, our argu-
ment involves the construction of discrete schemes consistent with our
semilinear problem. In order to make full use of our hypotheses, we
investigate the subtangential condition (ST) and show that it holds uni-
formly in a certain sense. Then, given a small parameter £, we con-
struct a time-discretizing sequence (t;),-,y and a solution-discretizing
sequence (z;)y«;« €njoying a number of fundamental quantitative prop-
erties. These sequences are then used to define the corresponding ap-
proximate solution u. as a piecewise continuous function.

In order to estimate the difference between two approximate solutions
corresponding to different small parameters € and &, we establish a lemma
which, applied repeatedly, enables us to construct discrete sequences
which “intermediate” between wu. and uz and whose difference can be
estimated using an inductive argument. The convergence of a sequence
of approximate solutions corresponding to a null sequence of parameters
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is then established using estimations which are derived via a well-known
comparison principle for solutions of initial value problems associated to
ordinary differential equations. The limit function is then shown to be
a (local) mild solution of our semilinear problem, and the existence in
the large follows from a “Lipschitz-like” estimation deduced using our
semilinear stability condition (S) together with a result due to Iwamiya.

Previous related results were obtained by Iwamiya, Oharu and Taka-
hashi in [4] for the autonomous case (that is, B(t,z) = B(x) and
w (t,x) = wzx), by Georgescu and Oharu in [1] for B (¢,2) = B (z) and
w (t,x) = wx, the continuity of the operator B being localized by means
of a lower semicontinuous functional ¢, by Georgescu and Shioji in [2]
for B(t,z) = B(z) and w (t,2) = w (x), w being an increasing unique-
ness function, by Pavel in [7] for B (¢,-) g (t)-dissipative, ¢ : [0,7) — R
being a nondecreasing function and by Iwamiya in [3] for B satisfying
[B(t,z) — B (t,y),z —y|_ < w(t,|x—y|) for all (¢,2),(t,y) € D. The
present paper is strongly connected to these works.

2. COMPARISON THEOREMS

For convenience of future reference in the rest of the paper, we state
some comparison results for solutions of initial value problems for ordi-
nary differential equations.

Let w : [0,7) x R — R be a continuous function. Given (s,z) €
[0,7) x X, we shall denote by ms (t; s, ) the maximal solution of the
initial value problem

r(s)

and by [s, 75 (s, x)) its largest interval of existence. When § = 0, we shall
sometimes omit the subscript J, since there is no danger of confusion.
The following basic comparison result ([6, Theorem 1.6.1]) holds.

{r’(t) —w(t,r(t)) +6, s<t<T;

Lemma 2.1. Suppose that Q C R? is open and g € C' (). Let (to, up) €
Q and let [to, T (to,uo)) be the largest interval of existence on which the
mazximal solution m (t;tg,ug) of the initial value problem

{u’(t) = g(tu(t), t>t

U(to) 0
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exists. Let x € C([to, T (to,up))) be such that (t,x(t)) € Q fort €
[to, T (to,up)), x(to) < ug and Dz (t) < g(t,xz(t)) for some fized Dini
derwative D and for t € [to, T (to,up)) \IN, N being an at most countable
set. Then z (t) < m (t;to,ug) fort € [to, T (Lo, up)) -

As a consequence, the following fundamental properties of the nonex-
tendable maximal solution my (¢; s, ) may be obtained using an argu-
ment which is similar to the one employed in [5, Lemma 5.1].

Lemma 2.2. Let dp,ap > 0 and let 0 < ty < T. Then the following
properties (i) through (iii) hold:

(i) If &« > ag and 6 > &y, then 75 (tg, ) < 75, (to, o) and my (t;to, ) >
ms, (t;to, ) fort € [to, 75 (to, ).

(it) If a | ag and 6 | &, then 75 (to, ) T 75, (to, o) and ms (¢;to, ) |
me, (t;to, ) uniformly on every compact subinterval of [0, 7s (to, @)) .

(111) If 0 < s < 75, (to, 0), then 75, (to, o) < 75, (8, M35, (8580, ) and

ms, (t; 5, ms, (s;00)) = mg, (t; 50, 0)  fort € [s, 75, (to, ap)) -

Remark 2.1. The function g in Lemma 2.1 (and consequently the func-
tion w in Lemma 2.2) needs not be neither a uniqueness function nor
separately nondecreasing; it suffices to be continuous. However, if w is a
continuous uniqueness function, then m (t;to,0) is defined on [ty,T) and
m (t;to,0) = 0.

Let us now particularize w to be an uniqueness function, not necessarily
increasing. Given K > 0, we define

K (1, 1) w(t,z) if te0,7)and z € [0, KJ;
w” (t,x) =
w(t,K) if te€[0,7)and x > K.

We shall also denote by mX (¢; o, a) the maximal solution of the initial
value problem

r'(t) = wE(t,r(t) +6, t>ty
r(to) = .
We note that, since w” (-, ) is bounded on [0,¢] x R for any 0 < ¢ < T,

78 (tg,a) = T for any 6, € R,. It is then seen that the following
property, which is similar to [5, Lemma 3.5] holds.

Lemma 2.3. Suppose that w is an uniqueness function and let K > 0.
The following properties (i) and (ii) hold.
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(i) If0<to <T, | ag and d | b, then mj (t;to, ) | m§ (t;t0, o)
uniformly on any compact subinterval of [0,T).

(i) m¥ (t;t9,0) =0 forty € [0,T) and to <t <T.

Now, suppose that w is a continuous function which is separately non-
decreasing. One may see that the following result holds.

Lemma 2.4. Let w: [0,7) x R — R be a continuous function which is
separately nondecreasing. Then m(t;to, ug) + o < m(t;to, up + a) for all
to € [to,T), up,« € Ry and t € [ty, T(to, uo))-

Proof. Let us denote wu; (t) = m(t; to, up) + o and us (t) = m(t; to, uo+ ).
One then has

uy (8) = m'(t;tg, ug) = w (£, m(t;t, ug)) < w (t,uy (t));
uy (t) = m'(t;to, ug + ) = w (&, m(t; to, up + @) = w (¢, ug (t)).

Since u; (0) = uz (0) = up + «, one deduces the conclusion from Lemma
2.1. O

3. THE CONSTRUCTION OF THE APPROXIMATE SOLUTIONS

A first step towards the proof of our global existence result is to es-
tablish that the subtangential condition (ST) holds uniformly in a local
sense.

Theorem 3.1. Let (t,z) € D,e € (0,1) and let r = r (t,z,€) be chosen
such that |B (s,y) — B (t,x) | < /4, sup,¢p|T(0)B (t,x) — B (t,x)| <
e/4 and |B (s,y) | < M for any (s, y) € Dﬂ Sy(t,x) and some M > 0. De-
fine h(t,z,e) = sup{h € (0,7 —t); h (M + 1) +sup,cp |T (0) x — x| <
r} and let h € [0,h(t,z,2)), y € D(t+ h) satisfying |y — T (h) z| <
M +1. Then for each n > 0 with h+n < h(t,z,e) thereis z € D (t + 1)
such that (t +mn,2) € DNS, (t,z) and |z —T (n)y —nB (t,y)] < ne.

Proof. See [3, Proposition 5.1]. Note that Iwamiya’s extra assumption
on the operator B is not used in the proof of this result. O

Remark 3.1. We note that the existence of y in the above theorem is
insured by condition (S). Also, if we let h = 0 and y = x in the above
theorem, it is seen that for every 0 < n < h(t,z,e) there is z € D (t +n)
such that (t+mn,z) € DNS, (t,z) and |z —T (n)x —nB (t,x)] < ne.
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This implies that our subtangential condition (ST) is actually equivalent

to its apparently stronger form

limsup(1/h)d (T (h)x + hB (t,z),D(t+h)) =0 forall (t,z) € D.
h10

We now state two auxiliary results ([3, Lemma 5.1] and [3, Lemma
5.2]), which will be used to establish various convergence results through-
out this paper.

Lemma 3.1. Let (5,,yn),>o be a sequence in D such that 5, < 5,41.
The following identity holds:

—_

Yo =T (5, — 50) yo + (Sk41 —5k) T (5 — Sk+1) B(Sk, yk)

3

k=0
n—1

+ D T (50— k1) s — T (Sker — 56) U — (k1 — 5) B(Sk, we)] -
k=0

Lemma 3.2. Let ¢ > 0 and M > 0. Let (3n,Yn),>o be a sequence in D
such that 3, < Spi1, |BGn,yn)| < M and

‘ynJrl =T <§n+1 - gn) Yn — <§n+1 - gn) B<§nu yn)’ < (§n+1 - gn) €

form >0. Ifs, T s as n — oo, then the sequence (yn)nzo 1s a Cauchy
sequence in X and lim, (5., yn) = (s,y) € D.

We now turn our attention to the construction of the approximate so-
lution for (SP;s,z). First, for a given small parameter € we construct
time-discretizing sequences, respectively solution-discretizing sequences,
(ti)g<icn and (2;)g<;<n enjoying a number of fundamental properties
which will be used to establish our convergence estimations. Our ap-
proximate solutions will then be defined as piecewise continuous func-
tions whose expressions involve the sequences (¢;),;<n and (2;)g<;<n-

Theorem 3.2. Suppose that the subtangential condition (ST) is satisfied.
Let (t,xz) € D and assume that R > 0 and M > 0 are such that t+R < T
and |B (s,y)| < M for (s,y) € DN Sk (t,x). Let 7 > 0 small enough to
satisfy T (M + 1) + sup,ep [T (0) z — 2| < R.

Then for each € € (0,1) there exist sequences (t;)gc;cn and (Ti)geiey
such that

(i) to=t,zo=x,ty=t+7;
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(i) 0<tiyg1—t;<efor 0<i<N-—-1,;
(i) (ti,z;) € DNSg(t,z) for0<i< N;
(V) @iy = T (tigr — t) @i — (i1 — &) B (4, )| < (i1 — ti) €
for0<i< N —1;
(v) ;=T () x| <t;(M+1) for0<i< N;
(vi) For0<i< N —1 thereisr; € (0,¢] such that

|B(s,y) — B (ti,x;)| <e/4 for (s,y) € Sy, (tiyz;) N D,

SUDye(0,r] T (0) B (t;,x;) — B (t;, z;)| < e/4 and

(tivr — i) (M + 1) + supyepos,, -1, [T (0) i — 2 <7y
Proof. Set ty = t and ¥y = x. Suppose that (;)c;, and (i),

have been constructed in such a way that conditions (i) through (vi) are
fulfilled. We then define

Tn = sup{r € (0,¢];|B(s,y) — B (tn,x,)| < e/4 for y € DNS, (t,, x,)

and sup |T (o) B (tn, xn) — B (tn, z,)] < 6/4}. (3.1)

o€(0,r]
and
N = Sup{t >0;t(M+1)+ sup [T (0)x, —xn| <71y } (3.2)
o€l0,t]

We define h,, = min (t + 7 — t,,,n,) and t,,41 = t,, + h,. Applying Theo-
rem 3.1 with h =0, n=h,, y =2 =z, and r = r,, one finds x,,, such
that (tp41,Znt1) € DNS,, (tn, z,) and

|21 — T (hy) T — hy B (tn, )| < €hy, .
By our induction hypotheses, it is seen that
T = T (1) 2| < @01 = T (hn) T — b B (tn, )|
+|T (hy) (T (tn) xp — x0)| + I | B (L, )|
<eh, +t,(M+1)+h,(M+1)
<tpp1 (M +1),
which implies

[Znir = 2| <ty (M A1) + [T (tna) @ — 2|
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<7(M+1)4 sup |T'(s)z—z| <R,
s€[0,7]
and hence the sequences (t;)o<;<, 41 and (2;)g;<, 4 5atisfy (ii) through
(vi) and the first part of (i). It now remains to show that ¢ + 7 can be
attained in a finite number of steps.

We argue by contradiction and suppose that ¢;, < t+ 7 for all © > 0
(which implies that h; = n; for all ¢ > 0). Then (¢;),-, is convergent to
some t' < t+7, and hence (z;),, is convergent to some 2/, by Lemma 3.2.
Since B is continuous, it is seen that B (t;,x;) — B (t',2') as i — +oo.
Interpreting the definition of r; and using the continuity of B, one obtains
that there is ¢ > 0 such that 1, > cfor all < > 0 and hence (;),-, diverges,
which is a contradiction. We therefore obtain that there is N > 1 such
that txy =t 4+ 7, which finishes the proof. U

Remark 3.2. Let us denote by (fj)0<j<ﬁ an arbitrary partition of the

interval [t,t +7]. By defining h, = min (t+ T = toy Mo b)), if T, €
[fj,_jﬂ), putting at each step t,, 1 = t, + h,, instead of tni1 =t + hy
and noting that if t; < t + 7 for all i > 0, then h; = n; for i greater
than some Ny since (t;);5y, will remain in some interval [tj,,tj,41), one
obtains using the same argument by contradiction that (t;),.,.n may be
constructed in such a way that {fj; 0<j5< N} C{t;0<i< N}

For a given small parameter e, using the previously constructed fi-
nite sequences (t;)y<;«n and (2;)g;<y, We may define an approximate
solution w. : [t,t + 7] — X by

T(§ —ti)w; + (§ — 1) B(ts, 74) for £ € [ti,tiv1),
0<71<N-1
U = - 3.3
(5) T(t‘l‘T _tN—l)xN—l ( )
+(t+T—tN,1>B<tN,1,LEN,1) fOI‘fIt—i‘T.
Using (3.3) and property (vi) in the previous lemma, one may show that
|z; —ue(§)| < eforany € € [t;,ti41),0<i < N—land|zy —u(t+ 1) <
E.

4. A CONVERGENCE ESTIMATE

Given a null sequence of parameters (¢,),~,, we now show that the
corresponding sequence of approximate solutions (u.,),, is uniformly
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convergent to a continuous function w, which will in turn be a mild so-
lution of (SP;t, x). Since it is difficult to estimate directly the difference
between two approximate solutions corresponding to different small pa-
rameters € and €, we provide the following lemma which, used repeatedly,
will allow us to construct two sequences of “intermediate” elements by
means of which |u. — ug| can be estimated using an inductive argument.

Lemma 4.1. Suppose that conditions (S) and (ST) are satisfied and
that w is a separately nondecreasing continuous function. Let (t,z) € D
and € € (0,1/3). Assume that r = r(t,z,€) is a real number such that
0<r<e,

1B (s,y) = B(t,x)| < e/4,|B(s,y)| < M (t,z,¢) for any (s,y) €
DnNS,.(t ) (4.1)
and

sup |T(0)B (t,z) — B (t,x)| < /4, (4.2)

o€(0,r]
where M (t,z,€) is a real number.
Denote

h(t,z,e) = sup{h €0, T—t);h(M+1)+ SUDye(0,4] T (0)z — x| < r}.
Let h € [0,h(t,x,€)) and let y € D (t+ h) such that |y —T (h)z| <

M+1. Letz € D(t+h) and € € (0,1/3). Assume that 7 =T7(t+h,Z,¢)
is a real number such that 0 <7 < g,

—~

|B(s,y) = B(t+h,7)[ <&/4,[B(s,y)| < M(t+h,T,8) for any

(s,y) € DN St + h,T) (4.3)
and
sup |T(0)B (t+ h,2) — B(t+ h,7)| < &/4, (4.4)
o€(0,7]

where ]/\J\(t + h,Z,€) is a real number. Denote h (t+h,z,8) = sup{ﬁ €
(0,7 —t —h);h (M +1) + sup, ez |7 (o) — 2] < 7}. Then for each
d >0 and n > 0 such that h +n < h(t,z,e) and n < ﬁ(t—i—h,f,g)
there exist z,z € D (t+h+mn) such that (t+h+n,2) € DN S, (t,x),
(t+h+n72) e DNS(t+h,x) and

|2 =T (n)y—nB(t+hy)| < 2ne,

=T ()7 —nB(t+h D) <25

|z~ +e+&

|z =2 <mg = (t+h+nt+hly—1). (4.7)
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Proof. First, we see that (t + h,y) € DN S, (t,z), since
ly—z| <|ly—=T(h)x|+ |T(h)x —z| <h(M+1)+|T(h)x —z| <r
and h < r. We now construct sequences (Sn),50: (Tn),50 and (Zn),>0
satisfying
(i) s0=0, 0=y, Lo =2
(i) 0< sy, <Snt1,(t+h+sp,x,),(t+h+ s, 13, €D and

lim s, = n;

(i)  |xn =T (Sn— Sn-1) Tn-1— (Sn — Sn_1) Bt +h+ Sp_1,2n_1)|
< (S — Sn—1) &
(iv) |Zn =T (Sn — Sn-1) Tn-1— (Sn — Sn—1) Bt +h + Sp_1,Tn_1)]
< (8p — Sn_1) &
(v) T (sp— Sn—1) (Tp-1 — Tn-1) + (Sn — Sp1) [B(E+h + Sp1, Tn1)
—Bt+h+sp1,Tn1)]| <|tn1 — T + (80 — Sn_1)0
+ (sp = Sp_)w(t+h+sy1,|Tn1 — Tn_1]);
(Vi) o — T (sp) xo| < s (M +1);
(vii) |2, =T (sn) To| < sp (M +1);
(viii)  (t+ s, +h,z,) € S, (t+ h,x) N D;
(ix) (t+sn+h,2,) €Se(t+h,2)ND,
for each n > 0, properties (iii) through (v) being not formulated for
n =0. We set sg =0, zog =y, g = Z, so that the remaining properties
(i) and (vi) through (ix) are satisfied for n = 0. Assume that (s,)j<,< x>
(Zn)ocn<n and (2)y<,<y have been constructed in such a way that (i)

and (iii) through (ix) are satisfied, together with the first half of (ii). We
denote

hy =sup {& > 0;sy + & < ;[T () (an — &n)
+€(B(t+h+SN,.TN)—B(t+h+SN,i'N))‘ S |$N—.QA7N|
+éw (t+ h+ sy, |oy — Zn|) + £}

Now, condition (S) implies that hy > 0. We choose hy € (EN/Q,EN)
and set syy1 = sy + hy, which insures the validity of (v) for n = N + 1.
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Using Theorem 3.1, one may find xy,1,Zn41 € D (t+ h+ syi1) such
that

[ TN = T (sn41— sv) oy — (sv41 — sn) B(t+ h+ sy, aw)|
< (Sv+1—SN) &
|Eni1 — T (sny1 — sn)@n — (Sne1 — Sn) B(t+ h+ sy, n)|
< (sn+1 = SN) €,
and so (iii) and (iv) are satisfied for n = N + 1.
Also, using (iii) one sees that
[@ni1 = T (sn41) Zo| < (sn1 = sw) M+ [an = T (sn) o)
+ (sn41—sn)€
< syp1 (M +1)
and similarly [Zy41 — T (sy+1) Zo| < Sy4+1 (M + 1), so that (vi) and (vii)
are also satisfied for n = N 4 1. From (vi) it may be obtained that
TN = T (sn41+h) @] < (syp+h) (M +1),
which yields
ltner — 2] < (Sns1+h) (M +1)+ T (s +h)x —x| <r(tze)
and therefore (xyi1,t+ sy+1) € Sy (t,2). The validity of (vii) and (ix)
may be proved in a similar manner. Now, (iii) and (iv) together with

Lemma 3.2 imply that (z,),-, and (Z,),~, are convergent to some z,
respectively Z. It remains to show that lim s, = 7.

Suppose that lim s,, =77 < 7. From (él?)x: one may find £ € (0,7n) such

that o
T(€)(z—2) +E(B(t+7,2) - B(t+7,2)
<l|z =2+ &w(t+7, |z — 2|) + (1/2)&0. (4.8)

Since s, — s as n — 00, one may choose N > 1 so that s — s, < £/2
for all n > N . Define &, = s — s, +&. Since s, + &, <n and &, > h,, for
each n > N, one sees that

T (&) (2, — &) + & (B(t+h+ Sp,xy) — B(t+ h+ Sy, &)
> |2y — Tn| + & (t+ b+ sp, |2, — Z0]) + &0

for all n > N, and passing to limit as n — oo we obtain that

7€) (2= 2) +&(B(t+7,2) = B(t+7,2))|
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2 [z =2+ 8w (t+7, |z — 2[) + €6,
which contradicts (4.8). Using Lemma 3.1 for y, = x,, and 5, =t + s,,,
together with (iii), one deduces that |z, — T (s,)y — s, B (t + h,y)| <
75,/4, which implies that |z — T (n)y —nB (t + h,y)| < 2ne. One may
also obtain in a similar manner that |2 — T (n)Z —nB (t + h,T)| < 2nE,
that is, estimations (4.5) and (4.6) are valid.
Also, it is easy to see that
|xn+1 - /x\n—i-l'
< |a7n+1 =T (Sn—i-l - Sn) Tp — (sn-l-l - Sn) B (t +h+ sy, xn)‘
+|Zpi1 — T (Sna1 — Sn) T — (Spa1 — Sn) Bt + h + s, 20|
+ T (Snt1 — Sn) (@n, — ) + (Snt1 — Sn) [B (t+ b+ Sn, 20)
—B(t+h+s,,2,)],
which implies that
|Tn1 — Topat| < |zn — Znl + (Spe1 — Sn) w (E+ h =+ S, |20 — ZTn)
+ (Sn41 = 82) (0 +€+E).

We also note that, from (viii) and (ix), |z, —Z,| < |z —Z| + 7 +7, so
wt+h+ s, v, — 2,]) = W (4 b+ s, |7, — 3,]). We denote
wy (&) = |@p — Zp| + (€ —t — h — 5,) W (t 4 b+ 5, |2, — )

+(E—t—h—s5,)(0+e+28);
up (§) = M ST (&t + bt s o — Tl), €2t 45,

It is seen that

Wy (&) = |an — Zp| + 0T (E 4 Bt 5y, |20 — E]) + (0 + 2+ 8)

< W (G un () + (0 + e +8)

uy (§) = w T up () + (G +e+8), >t + D+,
Since uy (t+h+s,) = uz(t+h+s,) = |, —Z,|, one obtains that
u (§) < ug (&) for & > t+ h + s,, and setting & = t + h + $,41 it is
inferred that

’xn+1 - aj\n+1| S mli_—gjlé—{:r—l—?‘ (t + h + Sn+1; t+ Sn,s |xn - /x\n|> .

Using Lemma 2.3, we easily deduce that

‘anrl - /x\n+1’ < m‘;i;-i_‘;ﬂ+r (t +h+ Sn+1; ta ‘y - /.T\D :
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Passing to limit as n — oo in the above we obtain estimation (4.7). O

5. THE LOCAL EXISTENCE OF THE SOLUTION

We now apply the estimations obtained in the previous lemma in order
to obtain the existence of a (unique) local mild solution to (SP;t,z) via
a limiting argument.

Theorem 5.1. Suppose that conditions (ST), (S) and (U) are satis-
fied. Let (t,x) € D and let R > 0, M > 0 and 7 > 0 be such that
t+ R < T, |B(s,y)| <M for (s,y) € DN Sg(t,x) and 7 (M +1) +
SUPyefor |1 (o) — x| < R. Then there exists a unique mild solution
u(-) to (SP;t,x) on [t,t + 7| satisfying the initial condition u (t) = .

Proof. Let €y € (0,1/3) and let (g,,),-, be a null sequence in (0, gp). Our
proof will consist in constructing a corresponding sequence of approxi-
mate solutions (ue, ),~, with the help of (3.3) and Theorem 3.2, proving
its uniform convergence as n — oo using some estimations provided by
Lemma 4.1 and showing that the uniform limit « is actually a mild so-
lution of (SP;t, x).

Using Theorem 3.2, we construct a sequence of partitions (P,), -, =
() p<ic Nn)n> , of [t,t+ 7] and a sequence of solution-discretizing ele-
ments (($?>OSiSNn)n21 in Sg(t,x) which enjoy properties (i) through
(vi) mentioned in the statement of Theorem 3.2. As seen in Remark 3.2,

one may actually construct ((t?)o<i<1\,n)n>1 in such a way that P, =

(t?—H)OgiSNnH refines P, = (17')y<;<y, for all n. We also construct a
sequence of approximate solutions (uy,),~, on [t,¢ + 7] using the formula
indicated in (3.3), that is,

T(€ —tf)af + (§ —t7)B(t}, 2}) for € € [t7,171) ,
(€) 0<i<N,-1
U, =
Tt+71— tnNn—1>$?\7n—1

+(t+7—t% _)B(tY, 1, 2%, ) for&=t47.

Let 1 <n < mandlets e (t,t+7) (if s = t 4+ 7, then our desired
convergence estimate can be obtained in essentially the same manner).
Then there are 0 < ¢ < N, —1 and 0 < 57 < N, — 1 such that
t e [t?,t{;l) N [t;”,tﬁl). We need now to find an uniform estimate
for |u, () — um (s)].
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Since P, is finer than P,, we first note that each node of the first
partition is also a node for the second partition. Let us define a partition
(s1)]2, of [t,s] by s; = /" for 0 < I < j and sj;; = s. We plan to estimate
|t (8) — Wy, (s)| by means of Lemma 4.1, using a recurrent argument. To
study the applicability of Lemma 4.1, take an arbitrary [, 0 <[ < j.

If s; is a common point for P, and FP,, that is, s; = ¢} for some £,
one sees that Lemma 4.1 is immediately applicable for ¢ = s;, * = 2},
T=a",y=2,h=0,1n=s41 —5,0=c¢, andfinds z; and 2,4,
satisfying

2001 = T (8141 — s1) @y — (S11 — 1) B (s, 23)] < 2(s141 — s1) €y (5.1)

|Zep1 = T (si01 — s1) 2" — (8101 — 81) B (s, 27")| < 2 (8141 — 81) €m (5:2)
|2een = 2| < mEEEL (sipns s, o — 2i). (5.3)

We now study the case in which s; is not a common point for P,, and
P,. Let s; =" € ( s Z+1) and suppose that s;_; = t}, that is, s; is
the first uncommon point in ( s Z+1)' We let t =13}, v = x}}, © = )",
y=2z,h=5—1,n=54 —s and 0 = &,,. Since

|Zlo+1 =T (Slo-i-l - tZ) IZ - (Slo+1 - tZ) me <2 (Slo-l-l - tZ) En,
one may infer that

|Zig+1 = T (s141 — 1) 2| < (s1041 — 1) (M + 2¢,)
< (811 — ) (M + 1)
and Lemma 4.1 is also applicable in this situation. Suppose now that
S1—p = tp for some p > 0, that is, s; is the p-th uncommon point in
(t};‘,t}gﬂ). If 2 < a < p and the auxiliary elements 2z_p11,.. ., 2—pta—1
are constructed by means of Lemma 4.1, satisfying the required property
21psv = T (S1-psp — ) | < (S1ppp — ) (M + 1) for 1 < b < a—1,
then
21-ptra — T (S1—pta — ti;) 21|

< (S1—pta = Si—pra—1) (M +265) + [21-pra—1 — T (Si—ptra—1 — t})]

and therefore
2o = T (Stmpra — ) 2] < (s1-pra — 8) (M +1).
Reasoning inductively, one deduces that
|20 =T (s = t) oyt < (s1 — 1) (M + 1)

and Lemma 4.1 is again applicable.
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In view of the above, we can again apply Lemma 4.1 in the case in
which s; is not a common point for P,, and P, and find z,; and 2,4
satisfying

2141 — T (8141 — 81) 21 — (8141 — 51) B (81, 21)| <2 (5001 — 51) €0, (5.4)

21 = T (8101 — s)) 2" — (s141 — 1) B (s, 27")| < 2(S141 — 1) €m, (5.5)
2141 = Zipal < m3fHL (sigs 80, |2 — 27) 5.6
We now estimate |u, ($) — wy, (s)|. One sees that
|tn (8) = U (5)] < Jun (s) = zj1| + |2j01 = Zj4|

+ 21 — um (s)] (5.7)

Since sj,1 = s and s; = t7*, from (5.2) or (5.5) we obtain that

Zi1 =t (8)] = [Zj1 = T (s = 47") 2T + (s = 1) B (7", 27")]

<2 (s —t7") em. (5.8)

To estimate the first term in (5.7), one should consider whether or not
t7" is a common point for partitions P, and P,.

If 7' is a common point, it may be obtained that |u, (s) — 21| <
2 (s — t;") €, reasoning as above. If {7" is not a common point, suppose
that tI' = s;, for some ip. Then

[Un (8) = zj1] = 2541 — T (8541 — ) 7 — (8541 — 1) B (i, 77')|

n n
< ‘Zio-l-l =T (Si0+1 - Sio) Ty — (Si0+1 - Sio) B (82'07 Z; )‘

J
+ Z 2001 = T (s141 = s0) 20 = (S141 — s1) B (81, 1)
l=ip+1

J
+ Z (Sl—l-l - Sl) |B (8[,2’[) - B (8i07x?>|

l=19

J
+ ) (s141 = 80) T (8551 = s101) B (i, 2]) — B (sig, 2)]

I=io
and using (5.1), (5.4) together with (4.1) and (4.2) we can infer that
|tun (5) — Zj+1| <3 (Sj-H - t;) En. (5.9)

Let now [tz, v +J be a generic interval for P,. Since P, is finer than
P,, there are ly,l; € N such that [¢},¢7,,] = [s;,, s,] . Using the same



Global existence for mild solutions 17

argument displayed for the derivation of (5.9), one obtains that
‘Zzl —:L’ZH} <4 (thy — ) €n. (5.10)

Let s;, be a generic point for P,,. From (5.1) and (5.4) and from (iv)
in Theorem 3.2, one finds that

’212 - :Ef;’ < 3(S1, — Si—1) Em- (5.11)

We now start estimating |z — 21| Let 1 e N, 0 <[ < 4. If g is
a common point for P, and P,, relations (5.3), (5.10) and (5.11) yield
that

E. (5.12)
<m3ft (sipsn o — Al +3(si— sim) em 4 (8 — 7)) €n) -
If 5, is not a common point, relations (5.6) and (5.11) yield that
201 = Zen | <m3EHL (s s | — 2l +3(si—siz1)em) . (5.13)
We note that
21— 21| < m3lEL (5130,0) (5.14)
and

2R+1 . 2R+1 . 2R+1 .
mal L (tsy,mal il (s1382, 1) + o) <mElETL(E 52, 01 + ag)

(5.15)
for any t, s1, so and aq, as > 0.
From (5.12), (5.13), (5.14) and (5.15) we obtain using a recurrent ar-
gument that
(201 = Zjea| S mBITL (855030, dentlyy + 3ent]iy) - (5.16)

m

Using (5.7), (5.8), (5.9) and (5.16), it is then deduced that

|Un (8) — um ()] < mgfjian (3j+15 0,4e,ti 1 + 35mt}11)

+2(s—t") em +3 (] — 1) en.

Now, our convergence result, Lemma 2.3, implies that (u,,),,-, is uni-
formly convergent on [t,t + 7] to a function satisying v (t) = x.

Let 0 € [t,t+ 7). Then for each n > 1 there is i, such that o €
[tn .t ,1). Since |m:‘n —u, (0)| < &, it is seen that 2. — u (o) as
n — oo and since ¢} T t, one obtains from (D) that (¢,u(t)) € D. The
case 0 = T may be treated in the same manner.
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Let us define v, : [t,t + 7] — [t,t + 7] by

tn for ¢ € [t7,¢7,,),0<i<N,—1
Vn(g):{ [ +1)

5.17
th, 1 for{=t+r ’ (5.17)

and v, : [t,t + 7] — X by

3
vy, (€) :T(f—t)x—l—/t T (€& —o0)B(o,uy (s (0)))do for & € [t,t +7].

(5.18)
One may see that

|un (t) — v, (0)| < 5/4(§ —t)e, for £ € [t,t+ 7],

and

Jtn (90 (§)) —un ()] S en, 1 (§) — €l < en

(see [1, pag. 163] for a related argument). Passing to limit as n — oo
in (5.18) and noting that B is continuous, one obtains that u is a mild
solution for (SP;t,x). The uniqueness of the mild solution will follow
from the next lemma. U

6. THE GLOBAL EXISTENCE OF THE SOLUTION AND ITS UNIQUENESS

Let us now study the global existence of the mild solution and its
uniqueness. We first indicate a lemma which insures a local “Lipschitz-
like” dependence of the solution with respect to the initial data.

Lemma 6.1. Let u,v be mild solutions of (SP;t,x) and (SP;t,y) defined
on a common interval of existence [t,t + 7|. Then

3
[u(§) = v(©)] < |z =yl +/t w(&, [u) —v(§))dE  for E e [t,t+7].
(6.1)
Also,
u(§) —v(@)] <m(&t, |z —yl)  for & et t+7] (6.2)
and if x =y then u = v.
Proof. Let s € [t,t 4+ 7) and h > 0 such that s + h <t + 7. One has
(1/h) (lu(s +h) = v (s +h)] = |u(s) —v(s)])
< (/W) (T (h) (u(s) = v (s)) + h(B(s,u(s)) = B(s,v(s)))]
= lu(s) =v(s)])
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s+h
H/m) [T+ B BEu(©) - Blsus)]ds

s+h
+(1/h)/ T (s+h—=8)B(&v(&) - B(s,v(s))lds. (6.3)

Passing to inferior limit as h | 0+, we obtain that D, (|u(s) — v(s)|) <
w(s; |u(s) —v(s)|) and then (6.2) follows from Lemma 2.1. Also, (6.2)
immediately implies the uniqueness of the mild solution for given initial
data.

Define ¢ : [t,t + 7] — R by

3
P(6) = [ul§) = )] = [ (&, us) = v(s) e
It is easy to see that ¢ € C([t,t + 7]) and

(D1)(€) = Do (Ju(§) — v(§)]) —w(&; [u(€) —v(§)]) < 0 for § € [t T +7).
Hence ¢ is decreasing on [t,t + 7], which implies (6.1). O

Our main result may now be stated as follows.

Theorem 6.1. Suppose that conditions (A), (B), (D) are satisfied, to-
gether with the subtangential condition (ST) and the semilinear stability
condition (S), and that w is a continuous, separately nondecreasing func-
tion which satisfies (U). Then for each (s,ug) € D the semilinear problem
(SP;s,ug) has a unique mild solution u (-; s,ug) on [s,T). Moreover, for
any (s,up) and (s,7p) € D and € € [s,T), one has

|u (&5 8,u0) = u (& 5,T0)| < m (& s, [uo —Tol) - (6.4)

Proof. The local existence of u(+;s,ug) was proved in Theorem 5.1. Its
global existence follows as in [3, Proposition 8.1], noting that our local
existence result, Theorem 5.1, together with Lemma 6.1 may replace
Iwamiya’s Theorem 7.1 and Proposition 4.1, which are used in the proof
of [3, Proposition 8.1], and that the rest of his proof does not require any
dissipativity assumption on the operator B. Finally, (6.4) results from
Lemma 6.1. U
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