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Abstract

The nonlinear selfdual variational principle established in a preceding paper [N. Ghoussoub, Anti-symmetric Hamiltonians:
Variational resolution of Navier—Stokes equations and other nonlinear evolutions, Comm. Pure Appl. Math. 60 (5) (2007) 619-653]
— though good enough to be readily applicable in many stationary nonlinear partial differential equations — did not however cover
the case of nonlinear evolutions such as the Navier—Stokes equations. One of the reasons is the prohibitive coercivity condition that
is not satisfied by the corresponding selfdual functional on the relevant path space. We show here that such a principle still hold for
functionals of the form

T
()= /[L(t, u(t), i(t) + Au()) + (Au(@), u(0))]dr + e(u(O) —u(T),
0

u(T) —I—u(O))
2

where L (resp., £) is an anti-selfdual Lagrangian on state space (resp., boundary space), and A is an appropriate nonlinear operator
on path space. As a consequence, we provide a variational formulation and resolution to evolution equations involving nonlinear
operators such as the Navier—Stokes equation (in dimensions 2 and 3) with various boundary conditions. In dimension 2, we
recover the well-known solutions for the corresponding initial-value problem as well as periodic and anti-periodic ones, while in
dimension 3 we get Leray solutions for the initial-value problems, but also solutions satisfying u#(0) = cu(T) for any given « in
(—1, 1). Our approach is quite general and does apply to many other situations.

© 2008 L'Association Publications de 1'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

Résumé

Le principe variationnel auto-dual nonlinéaire établi par le premier auteur dans un article antérieur — quoique suffisant pour
les équations nonlinéaires stationnaires — ne couvrait pas le cas des équations d’évolution de Navier—Stokes. Cela est dii aux
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hypotheses de coercivité forte requises, qui sont rarement satisfaites par les fonctionnelles auto-duales une fois définies sur les
espaces de trajectoires. Dans cet article, on établit un nouveau principe variationnel qui s’applique a des fonctionnelles de la forme

T
I(w) = f[L(t, u(t), i(t) + Au(t)) + (Au(t), u(0))] dr + z<u(0) —u(T),
0

u(T) +u(0)
)
ou L (resp., £) est un Lagrangien anti-autodual sur 1’espace des états (resp., sur la frontiére), et A est un opérateur convenable sur un
espace de trajectoires. Comme application, on retrouve variationellement entre autres, les solutions de Leray pour les équations de
Navier—Stokes en dimension 2 et 3 avec, soit des conditions initiales, ou soit des conditions au bord de type périodiques. L’ approche
est assez générale pour s’appliquer a d’autres équations d’évolution non linéaire.

© 2008 L'Association Publications de I'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.
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1. Introduction

This paper is a continuation of [5] where the first-named author established a general nonlinear selfdual variational
principle, that yields a variational formulation and resolution for several nonlinear partial differential equations which
are not normally of Euler—Lagrange type. Applications included nonlinear transport equations, the stationary Navier—
Stokes equations, and the generalized Choquard—Pekar Schrédinger equations with certain nonlocal potentials. The
principle did not however cover Leray’s existence results for Navier—Stokes evolutions in low dimensions [7,8]. The
primary objective of this paper is to develop a sharper selfdual variational principle to be able to deal with this
shortcoming, and to encompass a larger class of nonlinear evolution equations in its scope of applications.

We first recall the basic concept of selfduality. It relates to the following class of Lagrangians which play a signif-
icant role in our proposed variational formulation. If X is a reflexive Banach space, and L : X x X* — R U {400}
is a convex lower semi-continuous function, that is not identically equal to 400, we say that L is an anti-selfdual
Lagrangian (ASD) on X x X* if

L*(p,x)=L(—x,—p) forall (p,x)e X*x X, (1)
where L* is the Legendre—Fenchel dual (in both variables) of L, defined on X* x X as:

L*(q.y) =sup{{g.x) + (p.y) — L(x, p); x€ X, pe X*}.
We shall frequently use the following basic properties of an ASD Lagrangian:

L(x,p)+ (x,p) >0 forevery (x, p) € X x X*, 2)
and the fact that
L(x,p)+ (x,p)=0 ifandonlyif (—p,—x)e€dL(x,p). 3

We therefore define the derived vector fields of L at x € X to be the — possibly empty — sets

IL(x):={pe X" L(x,—p)—(x,p) =0} ={peX*; (p,—x) €IL(x,—p)}. 4)

These anti-selfdual vector fields are natural extensions of subdifferentials of convex lower semi-continuous functions.
Indeed, the most basic anti-selfdual Lagrangians are of the form L(x, p) = ¢(x) + ¢*(— p) where ¢ is such a function
in X, and ¢* is its Legendre conjugate on X*, in which case dL(x) = d¢(x). More interesting examples of anti-
selfdual Lagrangians are of the form L(x, p) = ¢(x) 4+ ¢*(—I"x — p) where ¢ is a convex and lower semi-continuous
function on X, and I" : X — X™ is a skew adjoint operator. The corresponding anti-selfdual vector field is then
dL(x) = I'x + d¢(x). Actually, it turned out that every maximal monotone operator is an anti-selfdual vector field
(see for example [6]). This means that ASD-Lagrangians can be seen as the potentials of maximal monotone operators,
in the same way as the Dirichlet integral is the potential of the Laplacian operator (and more generally as any convex
lower semi-continuous energy is a potential for its own subdifferential), leading to a variational formulation and
resolution of most equations involving maximal monotone operators.
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In this article, we develop further the approach — introduced in [5] — to allow for a variational resolution of nonlinear
PDEs of the form

Au+0L(u) =0, )
and nonlinear evolution equations of the form

i(t) + Au(t) + dL(u(t)) =0 starting at u(0) = uo, (6)
where L is an anti-selfdual Lagrangian and A : D(A) C X — X™ is a nonlinear regular map, that is if

A is weak-to-weak continuous and u — (Au, u) is weakly lower semi-continuous on D(A). @)

We note that positive linear operators are necessarily regular maps, but that there is also a wide class of nonlinear
regular operators, such as those appearing in the basic equations of hydrodynamics and magnetohydrodynamics (see
below and [9]).

Our approach is based on the following simple observation: If L is an anti-selfdual Lagrangian on X x X*, then
for any map A : D(A) C X — X*, we have from (2) and (3) above that

I(x):=L(x, Ax) + (x, Ax) >0 forall x € D(A), ©))

and that Eq. (5) is satisfied by x € X provided the infimum of I is equal to zero and that it is attained at x. The
following theorem established in [5] provides conditions under which such an existence result holds.

Theorem 1.1. Let L be an anti-selfdual Lagrangian on a reflexive Banach space X and let Hy, be its Hamiltonian. If
A:D(A) C X — X* is a regular map such that Dom (L) C D(A) and

lim Hp (0, —x) 4+ (Ax, x) = +o0, ®
||lx||— 400

then the functional I (x) = L(x, Ax) + (Ax, x) attains its minimum at X € D(A) in such a way that:
I(x)= inf I(x)=0, (10)
xeD(A)
0€ Ax + dL(%). (11)

We have denoted here the effective domain of L by Dom(L) = {(x, p) € X x X*; L(x, p) < +o0o}, and by
Dom (L) its projection on X, that is Dom; (L) = {x € X; L(x, p) < o0 for some p € X*}.
The Hamiltonian Hy : X x X — R of L is defined by:

Hp(x,y)=sup{(y. p) — L(x, p): pe€X*},

which is the Legendre transform in the second variable.

As shown in [5], Theorem 1.1 applies readily to many nonlinear stationary equations giving variational proofs of
existence of solutions. For example, one can obtain (weak) solutions of the incompressible stationary Navier—Stokes
equation on a smooth bounded domain £2 of R3

(u-VYu+ f=vAu—Vp onS$2,
divu =0 on 2, (12)
u=20 on 952

where v > 0 and f € L?(£2; R3), as follows. Letting
v 3 dui\’ 3
— J .
Q

Q Jk=
be the convex continuous function on the space X = {u € Hé (£2; R3); divv =0}, and @* be its Legendre transform
on X*, Eq. (12) can then be reformulated as

{Au: —9Pu) =vAu— f —Vp,

uelX, (14)
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where A : X — X™ is the regular nonlinear operator defined as

3

8 .

(Au,v):/ Z ukﬁvjdx:«wV)u,v). (15)
Q j.k=1

Theorem 1.1 then readily yields that if p > g, then the infimum of the functional
T(w) =P )+ &*(—(u - Vu) (16)

on X is equal to zero, and is attained at a solution of (12). Theorem 1.1 does not however cover the case of nonlinear
evolutions such as the Navier—Stokes equations. This is because of the prohibitive coercivity condition (9) that is
not satisfied by the corresponding selfdual functional on the relevant path space. We shall therefore prove a similar
result under a more relaxed coercivity condition that will allow us to prove a selfdual variational principle that is
more appropriate to nonlinear evolution equations. The concept can be seen as a selfdual version of the classical
Palais—Smale condition in standard variational problems. Indeed, if 7 is a selfdual functional of the form I (u) =
L(u, Au) + (u, Au), then its stationary states correspond to those points u where I (u) = inf I = 0, in which case they
satisfy the equation d L (1) + Au = 0. So by analogy to classical variational theory, we introduce the following.

Assume J to be a duality map from X to X*, i.e., for every u € X, Ju is the element of the dual X* that is uniquely
determined by the relation

(Ju,uy=lullx and [ Jullxs = lulx. a7)

It is well known that if X is a reflexive Banach space equipped with a strictly convex norm, then J is one-to-one
and onto X*, while being monotone and continuous from X (with its strong topology) to X* equipped with its weak
topology.

Definition 1.2. Given amap A : D(A) C X — X*, and a Lagrangian L on X x X*.

1. Say that (u,), is a selfdual Palais—Smale sequence for the functional I1, 4 (u) = L(u, Au) + (u, Au), if for some
€, — 0 it satisfies

Aup + 0L (uy) = —€,Juy. (18)

2. The functional 11, 4 is said to satisfy the selfdual Palais—Smale condition (selfdual-PS), if every selfdual Palais—
Smale sequence for 1, 4 is bounded in X.
3. The functional I, 4 is said to be weakly coercive if

. 1 1
lim L<xn, Ax, + ;an> + (xp, Axy) + ;||xn||2 = +00. (19)

[l | =00

It is clear that a weakly coercive functional necessarily satisfies the selfdual Palais—Smale condition. On the other
hand, a strongly coercive selfdual functional (i.e., if it satisfies (9)) is necessarily weakly coercive.

In the dynamic case, one considers an evolution triple X C H C X* where H is a Hilbert space equipped with (, )
as scalar product, and where X is a dense vector subspace of H, that is a reflexive Banach space once equipped with
its own norm || - ||. Let [0, T'] be a fixed real interval and consider for p, g > 1, the Banach space Lf( as well as the
space X', ;4 of all functions in Lf( such that i € L;’(*, equipped with the norm

ol , = Nl + il

Let now L be a time-dependent anti-selfdual Lagrangian on [0, 7] x X x X*, £ an anti-selfdual Lagrangianon H x H,
and let A: X) 4 — L;’(* be a given map. We shall make use of the selfdual Palais—Smale property for the following
type of selfdual functionals on path space.

T
I, ()= /[L(t, w(®), i(t) + Au(®)) + (Au(), u(0))] dr + z(u(O) —u(T),

0

u(T) +u(0)) 20)

2
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In this case, I, , , is said to satisfy the selfdual Palais—-Smale condition on X, , if any sequence {x,}7°, C X, 4

LA
satisfying
En () + Axy (1) + enllxn |72 20 (1) € —OL(t, 30 (1)) 221 €[0,T],
5O tx(T) 5 @D
= € 0(xn(0) — x, (7))
for some €, — 0, is necessarily bounded in &, ;.
Similarly, I, , , is said to be weakly coercive if for any sequence {x,};° | € &), ; we have
; 1 1
im / [L (r, Xn (), X (8) + Axp (8) + = ||x0 1772 T xs (t)) + (X0 (1), Axp () + = | xa (2) ||P} dt
IxXnllxp, g =400 n n
T 0
(30 0,0, OO o, 22)

Here is one useful corollary of the variational principle we establish for nonlinear evolutions in Section 3.

Theorem 1.3. Let X C H C X* be an evolution triple where X is a reflexive Banach space, and H is a Hilbert space.
For p>1landq= %, assume that A : X, ; — L;I(* is a regular map such that for some nondecreasing continuous
real function w, and 0 < k < 1, it satisfies

||Ax||Lz)1(* < kll)'clch;(* + w(||x||L§) foreveryx € X 4, 23)
and
T
/(Ax(t), x(t))dt < w(||x||L)p() forevery x € X, . 24)
0

Let £ be an anti-selfdual Lagrangian on H x H that is bounded below with O € Dom({), and let L be a time dependent
anti-selfdual Lagrangian on [0, T] x X x X* such that for some C > 0 and r > 1, we have

T
/L(t, u(t), O) dr < C(l + ||u||er) foreveryu € L’;(. (25)
0
The functional
T
I(u) = f[L(t, w(t), () + Au®)) + (Au(t), u(t))] d +E<u(0) —u(D), M) (26)
0

is then selfdual on X, 4, and if in addition it satisfies the selfdual Palais—Smale condition, then it attains its minimum

atv € X, 4 in such a way that 1(v) = infueXM I(u) =0and

{ —Av(t) — 0(t) € dL(t, v(t)) a.eon[0,T], o)

— OB ¢ G (v(0) — v(T)).

Now while the main Lagrangian L is expected to be smooth and hence its subdifferential coincides with its gradient,
and the differential inclusion is often an equation, it is crucial that the boundary Lagrangian ¢ be allowed to be
degenerate so that its subdifferential can cover the various boundary conditions discussed below.

As a consequence of the above theorem, we provide a variational resolution to evolution equations involving
nonlinear operators such as the Navier—Stokes equation with various boundary conditions. Indeed, by considering

%—’;+(u-V)u+f:vAu—Vp on 2 C R",

divu =0 on £2, (28)
u=20 on ds2,
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where f € Lg(*([O, T, X={ue HOl (£2; R™); divv =0}, and H = L?(£2), we can associate the nonlinear operator
equation

W+ Aue—3@(t,u) onl0,T],
wOHT) ¢ 501 (0) — u(T)).

where ¢ is any anti-selfdual Lagrangian on H x H, while @ and A are defined in (13) and (15), respectively.
Note that A maps X into its dual X* as long as the dimension N < 4. On the other hand, if we lift A to path space
by defining (Au)(t) = A(u(t)), we have the following facts:

(29)

e If N =2, then A is a regular operator from &> >[0, T'] into L§(*[O, T].
e However, if N =3, we then have that A is a regular operator from &> >[0, 7] into L;l(/f [0, T].

We therefore distinguish the two cases.

Corollary 1.4. Assuming N =2, f in Li* ([0, T1), and ¢ to be an anti-selfdual Lagrangian on H x H that is bounded
from below, then the infimum of the functional

T

()= /[<p (1, u(0)) + &* (1, —i(t) — (u - Vyu(n))] dt +e<u(0) —u(T),

0

u(0) + u(T))
2

on X 7 is zero and is attained at a solution u of (28) that satisfies the following time-boundary condition:
0 T, -
—w € 3e(u(0) — u(T)). (30)
Moreover, u verifies the following “energy identity”:
t
(6] ”i, + 2[[@@, u()) + ®*(t, —i(t) — (u - Vyu(r))]dr = |u(0) ||2, foreveryt €0, T]. 31
0

In particular, with appropriate choices for the boundary Lagrangian £, the solution u can be chosen to verify either
one of the following boundary conditions:

e an initial value problem: u(0) = ug where uy is a given function in X,
e a periodic orbit: u(0) =u(T);
e an anti-periodic orbit: u(0) = —u(T).

However, in the three dimensional case, we have to settle for the following result.
Corollary 1.5. Assume N =3, f in Li*([O, T1), and consider £ to be an anti-selfdual Lagrangian on H x H that is

now coercive in both variables. Then, there exists u € X, 4 such that
°3

T

I(w) = /[qb (tu(@)) + @*(r, —i(t) — (- VIu())]dr + e<u(0) —u(T),

0

u(0) + u(T)) <0

2

and u is a weak solution of (28) that satisfies the time-boundary condition (30). Moreover, u verifies the following
“energy inequality”:

lu(T)II%,
2

lu(0)1I%,

> (32)

T
+ /[@(r, u(®)) + @*(t, —i(r) — (u - Vyu(r))]dt <

0

In particular, with appropriate choices for the boundary Lagrangian {, the solution u will verify either one of the
following boundary conditions:



N. Ghoussoub, A. Moameni / Ann. I. H. Poincaré — AN 26 (2009) 223-255 229

e an initial value problem: u(0) = ug;
e a periodicity condition of the form: u(0) = au(T), for any given o with —1 <« < 1.

The above results are actually particular cases of a much more general nonlinear selfdual variational principle
which applies to both the stationary and to the dynamic case. It will be stated and established in full generality in the
next section.

2. Basic properties of selfdual functionals

Consider the Hamiltonian H = Hj associated to an ASD Lagrangian L on X x X*. It is easy to check that
H:X x X — RU{+o00} U {—00} then satisfies:

e foreach y € X, the function Hy : x — —H (x, y) from X to RU {400} U {—00} is convex;
e the function x — H(—y, —x) is the convex lower semi-continuous envelope of H,.

It readily follows that for such a Hamiltonian, the function y — H (x, y) is convex and lower semi-continuous for
each x € X, and that the following inequality holds:
H(—y,—x) < —H(x,y) forevery (x,y) e X x X. (33)
In particular, we have
H(x,—x) <0 foreveryx e X. (34)

Note that Hy, is always concave in the first variable, however, it is not necessarily upper semi-continuous in the first
variable (see [3], p. 55).

Another property of ASD Lagrangians that will be used in the sequel is the following: If we define the following
operation on two ASD Lagrangians L and M on X x X*,

L& M(x,p)=inf{L(x,r)+M(x,p—r); re X*}, (35)
then we have for any (x, p) € X x X*,
L@ M(x, p)=sup{(y, —p) + HL(y, —x) + Hyu(y, —x); y € X}. (36)

As in [5], we consider the following notion which extends considerably the class of Hamiltonians associated to selfdual
Lagrangians.

Definition 2.1. Let E be a convex subset of a reflexive Banach space X.

1. A functional M : E x E — R is said to be an anti-symmetric Hamiltonian on E x E if it satisfies the following

conditions:
For every x € E, the function y — M (x, y) is concave on E, 37
M(x,x) <0 foreveryxekFE. (33)

2. Itis said to be a regular anti-symmetric Hamiltonian if in addition it satisfies:
For every y € E, the function x — M (x, y) is weakly lower semi-continuous on E. 39
The class of regular anti-symmetric Hamiltonians on a given convex set E — denoted H*Y™(E) — is an interesting

class of its own. It contains the “Maxwellian” Hamiltonians H (x, y) = ¢(y) — ¢(—x) + (Ay, x), where ¢ is convex
and A is skew-adjoint. More generally,

1. If L is an anti-selfdual Lagrangian on a Banach space X, then the Hamiltonian M (x,y) = Hp(y, —x) is in
HAYM(X).
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2. If A: D(A) C X — X™* is a— nonnecessarily linear — regular map, then the Hamiltonian H (x, y) = (x — y, Ax)
is in H®Y™(D(A)).

Since H*™Y™(X) is obviously a convex cone, we can therefore superpose certain nonlinear operators with anti-
selfdual Lagrangians, via their corresponding anti-symmetric Hamiltonians, to obtain a remarkably rich family that
generates nonconvex selfdual functionals as follows.

Definition 2.2. A functional 7 : X — R U {+o00} is said to be selfdual on a convex set E C X if it is nonnegative and
if there exists a regular anti-symmetric Hamiltonian M : E x E — R such that for every x € E,

I(x)=supM(x,y). (40)
yeE

A key aspect of our variational approach is that solutions of many nonlinear PDEs can be obtained by minimizing
properly chosen selfdual functionals in such a way that the infimum is actually zero. This is indeed the case in view
of the following immediate application of a fundamental min—max theorem of Ky—Fan (see [1] or [2]).

Proposition 2.1. Let I : E — R U {400} be a selfdual functional on a closed convex subset E of a reflexive Banach
space X, with M being its corresponding anti-symmetric Hamiltonian on E x E. If M is coercive in the following
sense,

lim M(x,xg) =400 forsome xg € E, 41
[[x]|—+4o00

then there exists x € E such that I (x) =sup,.g M(x, y) =0.

The following was also proved in [5].

Proposition 2.2. Let X C H C X™* be an evolution triple and consider a time-dependent anti-selfdual Lagrangian L
on [0, T] x X x X* such that

T
Foreachr € L?(*, the map u — / L(t, u(t), r(t)) dt is continuous on LI;(. 42)
0
T
The map u — / L(t, u(t), O) dt is bounded on the unit ball ofo(. 43)
0

Let £ be an anti-selfdual Lagrangian on H x H such that:

—C <{(a,b) < C(l + IIaII%I + ||b||%1) forall (a,b) e H x H. 44)
Then the Lagrangian

Llur) = { S LG, u(), r(6) + i) di + £(0) — u(T), “DFOy iy e x,

+00 otherwise

is anti-selfdual on L; X L;I(*.

Consider now the following convex lower semi-continuous function on Lff:

LT e dt i u e Xy g,

= 45
v {+oo ifueLll\X,, @

and for any u > 0, we let ¥, be the anti-selfdual Lagrangian on LI;( X Lg(* defined by

Wy(u,r) =W/f(u)+w/f*(—£). (46)
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Now for each (u,r) € L} x L%., define

LOY,(u,r):= inf {E(u,s)+!lfﬂ(u,r—s)}. a7

seL,

Lemma 2.3. Let L and £ be two anti-selfdual Lagrangians verifying the hypothesis of Proposition 2.2, and let L be
the corresponding anti-selfdual Lagrangian on path space L§’( X Lg(*. Suppose I is a regular operator from X, 4
into L%, then

X* g

1. The functional
T
L) =L W, (u, )+ /(Fu(t), u(t))dt
0

is then selfdual on X, 4, and its corresponding anti-symmetric Hamiltonian on X, 4 x X, 4 is

T
M, (u,v):= /(Fu(t), u(t) — v(t)>dt + Hp(u, —u) + pfr(u) — pyr (v),
0
where Hp (v, u) = SUP,.er?, {fOT (r,u)dt — L(v, r)} is the Hamiltonian of L on Lf( X L’;(.

2. Ifin addition lim”u”Xp =00 fOT (Cu(t), u))dt + Hg (0, —u) + iy (u) = +00, then there exists u € X, 4 with
I (u) € Lg(* such that

w(t) + Tut) + ndy (u(t)) € —aL(t,u(t)) on[0,T1, (48)
M € —0L(u(0) —u(T)), (49)
u(T) =u(0) =0. (50)

Proof. First note that since £ and ¥, are anti-selfdual, we have that £ & ¥, (u,r) + (u,r) > 0 for all (u,r) €

L’;( X L'g(*, and therefore /(u) >0on &), 4.

Now by (36), we have for any (u,r) € Lf( X Lg(*,

T
L&Y, (u,r)= sup {f(—r,v>dl+H,c(v, —u) + p (—u) — () ¢

LI’
veELy 0

But foru € X, 4 and v € LY \ X}, 4, we have Hr (v, —u) = sup, ;¢ {fOT —(r,u)dt — L(v, r)} = —o0, and therefore
X*
for any u € X, 4, we have

sup M, (u,v) = sup M, (u,v)

velXy 4 velk

T T

=/<1“u(t)’u(t)>dt+ sup /(Fu(t),—v(t))dt+HL(v, —u) + pyr(u) — u (v)
0 vely 0
T

:/<ru(z),um>d¢+ce%(u,Fu)
0

=1(u).

It follows from Proposition 2.1 that there exists u;, € &), ;, such that
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T
L(uy) = LS, (uy, Tuy) + /(Fuu(t), uu(t))dt =0. (51)
0
Since £ @ ¥, is convex and coercive in the second variable, there exists r € L?(* such that
LOWY, (up, Tuy) =Ly, 1)+ Wy, Nuy —r). (52)

It follows that
T

0=L(uy,r)+¥ @y, Tuy —r) + /(I"uu(t), () dt
0
T
_ /[L(t, (8, i (1) + 7(0)) + (1, (1), r(1))] dt +€<uM(T) —u,(0), M)
0
T
+ W, (uy, Tuy —r) + /(Fuﬂ(t) —r (1), u, (1)) dt

0

T
1 1
= /[L(t, w0 (0), 1y (1) + () + (10,0 (1), 11y, (1) + ()] dt — 3 |up (Y| + EHMM(O) &
0

T

M) F G Ty =)+ [ (P = o).

+Z<uﬂ(0)—uM(T), >

Since this is the sum of three nonnegative terms, we get the following three identities,

T
/[L(t,uﬂ(t),itu(t)-i-r(t)) + Uy, ity +r)]dr =0, (53)
0
T
wﬂ(uﬂ,ruﬂ—r)+f(ruﬂ—r, uu(t))dt =0, (54)
0
uy (T) +uy, (0)

2

It follows from the limiting case of Fenchel duality that
i () + Ty (1) + pdyr (uy (1)) € —9L(t, uu (1)) on [0, T1,

M € ~3(u(0) — u, (T)).
Since u :=u, € X 4, we have that —pudvy (u(t)) =u(t) + I'u(t) + OL( u(®)) € L.

It follows that 9y (u(¢)) = —%(nu ||Z_21_1ﬂ), where J is the duality map between L’; and L‘)](*. Hence, for each
vekX,, wehave

1 2 1 2
Z(uM(O)—u,L(T), )—EHuM(T)H +§Huﬂ(0)” =0. (55)

T
0= f[(»‘t(ﬂ + Fu(e) + DL (1, (). o)+ plald 7~ i, o)) de

0

T

= /<u(z) + Tu(t) — M%(nuni”r%) +0L(t,u()), v>dt
0
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. -2 .. . -2 1.
+ {77, o) = w{@ )17 i), v(0)
from which we deduce that
d _
w(t) + Cu(t) — E(uanq—zrlu(r)) € —dL(t,u(t)) onl0, T,
u(T)=u(0)=0. m]
We shall make repeated use of the following lemma which describes three ways of regularizing an anti-selfdual

Lagrangian by way of A-convolution. It is an immediate consequence of the calculus of anti-selfdual Lagrangians
developed in [4] to which we refer the reader.

Lemma 2.4. For a Lagrangian L : X x X* — R U {+00}, define for every (x,r) € X x X*

14 —1 q
X — M7 %«
l yIIX_I_ 71l : yeX}

Ll(x,r)=inf{ L(y,r) +

Ap q
and
q —1 p
r—s5%« APTH|x
Li(x,r):inf L(x,s)+ | I + | ”X; s eX*}
A p
and

. 1 A 1 A
L2 (x,r) =mf{L<y,s) + 5ol = %+ Enrn%(* + s —rl)e + Enyn%(; yEX, s€ X*}.

2\
If L is anti-selfdual then the following hold:

1. Li, Li and Li’z are also anti-selfdual Lagrangians on X x X*.

2. L i (resp., L%) (resp_., L;L’z) is continuous in the first variable (resp., in the second variable) (resp., in both vari-
ables). Moreover, ||8Li(x)|| < @for every x € X.

3. éLi(x) =0L(x) + AP x||P~2 T x for every x € X.

4, 5Li(x) =9L(x + A r|972J7r) for every x € X where r = L (x).
5. Suppose L is bounded from below. If x, — x and p) — p weakly in X and X* respectively as A — 0, and if
1,2 .
L;,""(xx, px) is bounded from above, then

L(x. p) <liminf L, (x:. pa)-

Proof. It suffices to notice that L)lh =L x M, and Li =L @ M, where M, (x,r) = ¥, (x) + ¥ (r) with ¥ (x) =
ﬁ |lx||”. Note that L)lh’2 = (L & M) x M, with M, (x,r) = % Ix]1? + %||r||2. The rest follows from the calculus of
selfdual Lagrangians developed in [4]. O

3. A selfdual variational principle for nonlinear evolutions
This section is dedicated to the proof of the following general variational principle for nonlinear evolutions.

Theorem 3.1. Let X C H C X™* be an evolution triple where X is a reflexive Banach space, and H is a Hilbert space.
Let L be a time dependent anti-selfdual Lagrangian on [0, T] x X x X* such that for some C > 0 and r > 0, we have

T
/L(t, u(t), 0) dt < C(l + ||u||rL§) for everyu € Lff. (56)
0
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Let € be an anti-selfdual Lagrangian on H x H that is bounded below with 0 € Dom({), and consider A: X, ; — L;{(*
to be a regular map such that for some g > 1:

| Aull o, <Kllil g, +w(liullg)  foreveryu € Xpq, (57)

where w is a nondecreasing continuous real function and 0 < k < 1. Assume that one of the following two conditions
hold:

T
(A) Ifo (Au(t),u(t))dt| < w(||u||L;)f0r everyu € Xp 4.

(B) For each p € LY., the functional u — r L(t,u(t), p(t))dt is continuous on L?, and there exists C > 0 such
X 0
that for every u € L§ we have:

||5L(t,u)||L3(* < w(llullL;), (58)
T

/(5L(r, u(t)) + Au(t), u(r))de > —C(||u||L§ +1). (59)
0

Then the functional

T

I(u) = /[L(t, w(t), i(t) + Au(®)) + (Au(t), u(t))] dt +€<u(0) —u(T),

0

u(T) +u(0)) 60)

2

is selfdual on X, 4, and if in addition it is weakly coercive on that space, then it attains its minimum at v € X, 4 in
such a way that I (v) = infue/yp_q I(u) =0and

{ —Av(@®) —0(t) =9dL@,v@®)) onl0,T],

— O8I € §e(v(0) — v(T)). (1

For the proof of Theorem 3.1, we start with the following proposition in which we consider a regularization (coer-
civization) of the anti-selfdual Lagrangian £ by the ASD Lagrangian ¥,,, and also a perturbation of A by the operator

Ku_u)(||u||Lp)Ju+||u||p "Ju (62)
which is regular from X, ; into ng(*.

Lemma 3.2. Let A be a regular map from X, ;4 into Li* satisfying (57). Let L to be a time-dependent anti-selfdual
Lagrangian on [0, T] x X x X*, satisfying conditions (42) and (43) and let £ be an anti-selfdual Lagrangian on
H x H satisfying condition (44). Then for any u > 0, the functional

T
L) =L® Y, (u, Au+ Ku) + /(Au(t) + Ku(t), u(t))dt
0

is selfdual on X, ;. Moreover, there exists u, € {u € X, 4; 0y (u) € Lx*» u(T) =u(0) = 0} such that

i (1) + Auy () + Kuy (1) + pdy (u, (1)) € —9L(t, u, (1)) on[0,T1, (63)
T
z<uﬂ(0) —u, (T), up(T) + ”"(0)> :/ i1y, (1), 1y, (1)) d (64)

0
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Proof. It suffices to apply Lemma 2.3 to the regular operator I' = A + K, provided we show the required coercivity
condition limy, |y, —+oo M (u,0) = +00 where

T

M(u,0)= /(Au(t) + Ku(t),u(t))dt + Hp (0, —u) + iy (u).
0

Note first that it follows from (57) that for € < %, there exists C(¢€) > 0 such that

T
/XAuaxua»dr<knmu§mmL%—%wwum&mum&
0

114 p
< EIIMIIL;;(* +C(€)IIMIIL§ +w(llullL;)llullL;~

On the other hand, by the definition of K, we have

T

[ 1o, uw)ar = w(iel )i + ;'
0

Therefore the coercivity follows from the following estimate:

T
M(u,0) = /[(Au(t) + Ku(t), u(r))] dt + H(u, 0) + ullldlqu
q X
0

o4 P p+1
>—ellullLl§(* —C(e)llullu; —w(llullL§)||u||L§+w(||u||L§)||u|| + llu ||
L.
= L(0,0) + p—~lall
q X

> (e gy + gy (o). o

In the following lemma, we get rid of the regularizing diffusive term p (1) and prove the theorem with A replaced
by the operator A + K, and under the additional assumption that £ satisfies the boundedness condition (44).

Lemma 3.3. Let L be a time dependent anti-selfdual Lagrangian as in Theorem 3.1 satisfying either one of conditions
(A) or (B), and assume that £ is an anti-selfdual Lagrangian on H x H that satisfies condition (44). Then there exists
u € X 4 such that

T

/[L(t, u(t), w(t) + Au(t) + Ku(t)) dt + (Au(r) + Ku (1), u(1))] dt —i—E(u(O) —u(T),
0

uav+mm)_0
2 =0

Proof under condition (B). Note first that in this case L satisfies both conditions (42) and (43) of Lemma 2.3, which
then yields for every u > 0 an element u,, € X, ; satisfying

i (1) + Ay (1) + Kuy (1) + 0y (1 (1)) € 9L (1, upu (1)) on [0, T] (65)
and
T
Z(uu(O) (1), D ”“(0)> / i1y, (0), 1y, (1)) d (66)

0
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We now establish upper bounds on the norm of u, in &), ;. Multiplying (65) by u,, and integrating over [0, T'] we
obtain

T T
/(uﬂ(t) + Auy(t) + Ky (8) + poy (uy (), u, () dt = — /<5L(t, up (), uy, (t))dt. (67)
0 0
It follows from (59) and the above equality that
T
/(uﬂ(t) + Kup () + pd (u,(0), 1 (0) < C(1+ Nlupll 2 ). (68)
0

Taking into account (66) and the fact that fOT (O (uy (), uu(t)) = 0, it follows from (84) that

T
uy (T) +uy,(0)
@(uM(O) —u,(T), %) + /(Kuu(t), wp () < C(1+ Nluplipr)-
0
Since £ is bounded from below (say by C), the above inequality implies that ||z, || Ll is bounded, since we have

2 p+1
Ci+ w(IIuMIIL;)Iluu||L§ + IIMuIIL; < Clluglipy-

Now we show that ||z, || ;¢ is also bounded. For that, we multiply (65) by J 1y u to get that
X*

T
12t ||i;,(* + [[(Auu(t) + Kuy () + pdy (u(0) + L (¢, uy (1)), T~ Vi, (1)) dt = 0. (69)
0

The last identity and the fact that fOT (0 (uy (1)), J_lb't# (1)) dt = 0 imply that
.2 . . .
||uu||L;1(* < ||AM/L||L‘§(* ||uu,||L‘)1(* + ||Kuu||L‘)1(* ”uu”[&* + C||“;L||L‘)1(*~
It follows from the above inequality and (57) that
lipllzg, <Aupllpe, +1Kuplips, +C <kl +W(|IMIIL§() T IKuplipe,
from which we obtain that (1 — k)|l ||Lr)z(* < w(||uu||L§) + IKuy, ||Lr)z(*, which means that ||, ”qu* is bounded.

Consider now u € X, 4 such that u,, — u weakly in Lf( and i1, — i in L(}](*. From (65) and (66) we have
T
Ju(uy) = /[(Auu(t) 4 Kty (), up (0) + Lty (0), (1) + Auy (1) + Ky (8) + woyr (u,(0)))] de
0
—i—Z(uM(O) —uu(T),
T

< / (At (6) + Kty (1) + 139 (1 0)). 10, 0))
0
+ L(t, 1wy (0), 0 (0) + Auy(0) + Kuy () + pdy (u, (1)) ] de

+g<u#(0) —u, (T), M)

2
=1, (u,) =0.

Since A + K is regular, 3y (u,,) is uniformly bounded and L is weakly lower semi-continuous on X x X*, we get by
letting ; — O that

u, (T) + uﬂ(0)>
2
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u(T)+u(0)

T
3 ) + /[(Au(t) + Ku(t), u(t))+ L(t,u(t), u(t) + Au(t) + Ku(1))]dt <0.

z(u(T) — u(0),

The reverse inequality is true for any u € &, ; since L and ¢ are anti-selfdual Lagrangians. O

Proof of Lemma 3.3 under condition (A). Note first that condition (56) implies that there is a D > 0 such that
T
/L(t, u(t), p(t)) dt > D(||p||SL,),{* — 1) for every p € Lgf*, (70)
0
where % + % =1
However, since L is not supposed to satisfy condition (42), we first replace it by its A-regularization L ){ which
satisfies all properties of Lemma 3.2. Therefore, there exists u,, ) € &), 4 satisfying

ity 1 (1) + Aty (8) + Kty 1 (6) + oy (1. (0)) = —=3LL (.1 (1)) on [0, T 1)
and
T
E(u,m(T) — 11,0, (1) ;r ”“”‘(O)> = /(u,m(t), (1)) d. (72)
0

We shall first find bounds for u, ; in X, , that are independent of w. Multiplying (71) by u,, » and integrating, we
obtain

T T
/(uu,k(r) + Auy 3 (0) + Kty 3. (0) + 109 (0 2(0)), upp(0))dt = — /(éL;(t, . (1)), w3 (1)) dt. (73)
0 0

Since dL! (z,.) is a maximal monotone operator, we have [i (JL! (¢, u,; (1)) — L. (t,0), u, 5 (t) — 0)dt > 0, and
therefore

T

T
/(5L;(t, U (), s (1)) dt > /(5L§(;,0),uﬂ,k(t))dt. (74)
0

0

Taking into account (72), (74) and the fact that fOT 0 (uy, (1)), uy, (1)) 20, it follows from (73) that

Up(T) + 1y 2(0)
2

T
K(u#,A(O) —u, 1 (T), ) + f(Au#,A(t) + Kty (1), 5 (1)) dt
0

T

< —/(éLi(z,O), Uy (1)) dt.
0

This implies {u, ;}, is bounded in L%, and by the same argument as under condition (B), one can prove that {z am
is also bounded in L%.. Consider u; € X, 4 such that u, ; — u; weakly in L% and i, 5 — i in L%.. It follows just
like in the proof under condition (B) that

T
/[(Auk(t) + Kup (), un(0)) + L (£, up (1), i3, (1) + Aus (1) + Kuy ()] dt
0

(75)

+£<IM(0) — (T, M) —o0,

2
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and therefore

(1) + Aup (t) + Kup (1) € —3L; (t,u;. (1)) on[0,T]. (76)
Now we obtain estimates on uj in X ,. Since £ and Li are bounded from below, it follows from (75) that
fOT[(AuA (t) + Ku; (1), uy(t)) dt is bounded and therefore u; is bounded in LI;( since

T T T

/(Auk(t) + Kuy (), up (1)) dt > —c(||u||L§( +1)— /(5L(t,u(t)),u(t)>dt+/<Ku(t),u(t))dt
0 0 0
> —C(IlullL; +1) - w(llullL;)llullL; + w(llulng)llullii + ||u||§§1.

Setting v; (1) := u; (t) + Auy(t) + Ku, (1), we get from (76) that
_ - _ -2
—v () = L (t,un (1)) = DL (t, un (1) + 29~ ) |7 1 oa®) om0, T1.
This together with (75) implies that
T

0= /[(Au;\(t) + Kup (1), up () + A v (0)||?] dt
0

+ | L(tur@ + 2@ | T2 0 (0), . (1) + Aua () + Kus () dt

St~

u (T) +u, (0
+ z(uA(O) —u;(T), %‘()) (77)
It follows that fOT L(t, us.(t) + ML T s (), it (£) + Aus () + Kus () dt is bounded from above.
In view of (70), there exists then a constant C > 0 such that
||zlk(t)+Auk(t)+Ku;L(t)||L1§(* dr < C. (78)

It follows that
. < <l
sl g, <l Awillzg, +1Kusll g, +C <liall g, +w(lulzy) +1Kul g,
from which we obtain
( —k)llb'txllyg(* < w(IIuAIILg() + ||Kuk||L‘§(*,

which means that ||it; || ;¢ is bounded. By letting A go to zero in (77), we obtain
X*

u(T) +u(0)

T
5 )+/[(Au(t)+Ku(z),u(r))+L(t,u(z),u(r) + Au(t) + Ku(t))]dt =0

£<u(0) —u(T),

where u is a weak limit of (4) in X, 4. O

Proof of Theorem 3.1. First we assume that £ satisfies condition (44), and we shall work towards eliminating the
perturbation K. Let L% be the A-regularization of L with respect to the second variable, in such a way that L%
satisfies (59). Indeed

T
f(éLi(t, u(t)) + Au(t), u(t))dt =

0

(BL(t, u(®)) + Au) + 2P~ ul P72 Ju(e), u(t))dt

> [(AL(t,u®) + Au(), u(®)dt > =Cllull . (79)

Ct~—~ " T—~
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Moreover, we have in view of (56) that
T

A
/Li(:, u,pydt >—D +

0

p—1

ull?,. 80
l IILQ (80)

From Lemma 3.3, we get for each € > 0, uc ; € &), ; such that

[(Atte (1) + €Kue s (1), e (1)) + L3 (1, e 5.(2), the (1) + Aue (1) + €Kue s (1)) ] dt

St~

+e<ue,k<0> — e, (T), M) =0, (81)
and
lie (1) + A (1) + €Kue 5 (1) € —0L2 (1, ue5.(1)) on [0, T]. (82)

We shall first find bounds for u. ; in &), ; that are independent of €. Multiplying (82) by uc ; and integrating, we
obtain

T T
/(ud(t) + Aue (1) + €Kue 3 (1), e p (1)) dt = — /(éLi(x, e (1)), uex (1)) dt. (83)
0 0

It follows from (79) and the above equality that

T
/(’/'le,)n(t) + eKue (1), ue,k@)) < C||”e,k||L§’(» (34)
0

and therefore
T

e<um(0) oy, b D) e A(o)> + [ €Kute s (1), e (0)) < Cllue sl .
0
which in view of (81) implies that
T
/ L3 (t e 5. (1), the 3 (1) + Aue 3 (1) + € Kue 5 (1)) dt
0

< Clluealz-

By (80), we deduce that {uc 3}, is bounded in Lf(. The same reasoning as above then shows that {ii¢ 3}, is also
bounded in LC)I(*. Again, the regularity of A and the lower semi-continuity of L, yields the existence of u; € X 4
such that

T
Z(m(O) —uy(T), ulT) + MA(O)) + / Au; (1), uk(t)) + Li(t, u; (), uy (1) + Au,\(t))] dt =0. (85)
0
In other words,
T
./[(Aux(t), w,, () + L(t, (1), i65.() + Aup(0)) + 2P~ Hup (1) | P72 Jus (1) + AP lur )| dt
0

(86)

+Z<IM(0) —un(T), M) _o,

2
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Now since I, ¢, 4 'satisﬁes the selfdual Palais—Smale condition, we get that (u;,), is bounded in &, . Suppose u; — u
in L% and i1, — u in L%.. It follows from (57) that Au;, is bounded in L%.. Again, we deduce that

u(T) +u(0)

Z(ﬁ(T)—ﬁ(O), >

T
) + /[(Aﬁ(t), ﬁ(t)) + L(t, a(t), u(t) + AzZ(t))] dt =0.
0
Now, we show that we can do without assuming that £ satisfies (44), but that it is bounded below while (0,0) €

Dom(¥). Indeed, let ¢ := ¢ 1’2 be the A-regularization of the anti-selfdual Lagrangian £ in both variables. Then ¢,
satisfies (44) and therefore there exists x; € X 4 such that

X3 (T) + x,.(0)

£y, (XA(T) —x,(0), >

T
) #1450, 5.0)+ L3 0. 8500+ Ax0)] dr =0, 87)
0

Since ¢ is bounded from below, so is ¢,. This together with (87) imply that the family fOT[(Ax)L(t),x;L(t)) +
L(t,x)(2), %0 (¢) + Ax,(¢))]dt is bounded above. Again, since I ¢ 4 is weakly coercive, we obtain that (x;), is
bounded in X, ;. The continuity of the injection X, , € C([0, T']; H) also ensures the boundedness of (x, (7)), and
(x1.(0)); in H. Consider x € &), 4 such that x; — x in Lf( and x; — X in L;’(*. It follows from the regularity of A and
the lower semi-continuity of £ and L that

T

) + /[(A)E(t),i(t)) + L(t,X(t), X(t) + AX(1))]dt =0,

0

x(T)+ x(0
Z()E(T) i), 2O ;rx( )
and therefore x satisfies Eq. (61). O

Remark 3.4. Note that the hypothesis that Iy, ¢ 4 is weakly coercive, is only needed in the last part of the proof to
deal with the case when £ is not assumed to satisfy (44). Otherwise, the hypothesis that I1 ¢ 4 satisfies the selfdual
Palais—Smale condition would have been sufficient. This will be useful in the application to Schrodinger equations
mentioned below.

3.1. Nonlinear evolutions involving a skew-adjoint operator

Suppose again that we have an evolution triple X C H C X*, where X is reflexive, H is a Hilbert space and where
each space is dense in the following one. Also assume that there exists a linear and symmetric duality map J between
X and X* in such a way that ||x|> = (x, Jx). We can then consider X and X* as Hilbert spaces with the following
inner products,

(U, V) xxx o= (Ju,v) and  (u, v)xexxe = (J ", v). (88)

A typical example is the evolution triple X = Hj (2) C H := L*(2) C X* = H~!(£2) where the duality map is
given by J = —A. B
If now S is an isometry on X*, then S = J~!S§J is also an isometry on X, in such a way that

(u, p) = (Su, Sp) forallu € X and p € X*. (89)

Indeed, we have (Su, Sp) = (J Su, Sp)x+xx* = (SJu, Sp)x+xx* = (Ju, p)x*xx* = (u, p), from which we can de-
duce that

ISull% = (Su, Su)xxx = (Su, JSu) = (Su, SJu) = (u, Ju) = |u|%.

Moreover, if L is an anti-selfdual Lagrangian on X x X*, then Lg := L(Su, Sp) is also an anti-selfdual Lagrangian
on X x X*, since
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Ls(p,u) =sup{(v, p) + (u,q) — Ls(v.q); (v,q) € X x X*}
= sup{(Sv, Sp) + (Su, Sq) — L(Sv, Sq); (v,q) € X x X*}
=L*(Sp, Su) = L(—Su, —Sp) = Ls(—u, —p).

We shall need the following facts about semi-groups of operators.
Definition 3.5. A Cy-group on H is a family of bounded operators S = {S;};cr satisfying

(1) S;Ss = 845 foreacht,s e R.
@) SO)=1.
(iii) The function t — S;u € C(R, H) foreachu € H.

We recall a celebrated result of Stone.

Proposition 3.1. An operator A : D(A) C H — H on a Hilbert space H is skew-adjoint if and only if it is the
infinitesimal generator of a Cy-group of unitary operators (S;);cr on H. In other words, we have Ax =lim; g S’Xt—_x

for every x € D(A).

It follows from the above that if (S;); is such a group and if L is a time dependent anti-selfdual Lagrangian on
[0, T] x H x H, then so is the Lagrangian Ls(t, u, p) := L(¢t, S;u, S;p).

The same holds if X ¢ H C X* is an evolution triple with a linear and symmetric duality map J. Indeed, let (S;),cRr
be a Cy-unitary group of operators associated to a skew-adjoint operator A on the dual space X* viewed as a Hilbert
space (with scalar product (J ! p, ¢)). By defining the maps (S;);er on X via the formula S; = J~1S,J, we deduce
from the above that if L is a time dependent anti-selfdual Lagrangian on [0, T] x X x X*, then so is the Lagrangian
Ls(t,u, p):=L(t, Siu, S;p).

These observations combined with Theorem 3.1 yield the following corollary.

Corollary 3.6. Let (S;);er be a Co-unitary group of operators associated to a skew-adjoint operator A on the Hilbert
space X*, and let (S;),er be the corresponding group on X. For p > 1 and q = %1, assume that A : X}, ; — LSI(* is
a regular map such that for some nondecreasing continuous real function w, and 0 < k < 1, it satisfies

1ASixl g, <KLl +w(lxlzg) foreveryx € Xp g, (90)

and

§w(||x||L§) foreveryx € X, . ©n

T
/(Ax(t),x(t))dt
0

Let ¢ be an anti-selfdual Lagrangian on H x H that is bounded below with 0 € Dom({), and let L be a time dependent
anti-selfdual Lagrangian on [0, T] x X x X* such that for some C > 0 and r > 1, we have

T
—C< /L(t, u(t), O) dt < C(l + ||u||’Lp) foreveryu € Lf(. (92)
X
0
The functional
T
I(u) = f[L(t, Spu(t), Si(t) + ASu(t)) + (ASiu(t), Su(r))] dt +e<u(0) —u(T), M) (93)
0

is then selfdual on X, 4, and if in addition it is weakly coercive on X, 4, then it attains its minimum at u € X, 4 in
such a way that I (u) = infwe;(m I(w)=0.
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Moreover if S; = S; on X, then v(t) = S;u(t) is a “mild solution” of

Av(t) + Av(r) + 0(1) € —dL(t, v(t)) on[0,T],
{ v(O)+S(2,T)v(T) € —3e((0) — S_ryp(T)), (94)
where being a mild solution means that for every t € [0, T'],
t
v(t) = S;v(0) —/SZ_S{(:?L(S, v(s)) — Av(s)} ds. (95)

0

Proof of Corollary 3.6. Define the nonlinear map I" : X, ; — Lgf* by I'(u) = S} AS;(u). This map is also regu-
lar in view of the regularity of A. It follows from the previous observations that the anti-selfdual Lagrangian Lg
satisfies (56). It remains to show that I” satisfies conditions (57) and (A). Indeed for x € X, 4, we have

171, = | SFAS] 0, =1ASixlyg, <KDL, +w(lxlLg)

and

<w(ISexlp) =w(lxlp)-

T
/(Fx(t),x(t))dt
0

T
/(AS,x(t), Sex(1))dt
0

Also it is easily seen that I ; ¢  is weakly coercive, which means that all the hypothesis in Theorem 3.1 are satisfied.
Hence there exists x € X, 4 such that I (x) = 0. We now show that v(¢) = S;x(¢) is a mild solution of (94).
Indeed, we have

— S8,k (1) — ASyx(1) € AL(t, Syx (1)),
hence —x(t) — S_; AS;x(t) € S_;dL(z, S;x(1)). By integrating between 0 and ¢, we get

t

x(t) = x(0) —/{S’_SZ_)L(S,SSx(s)) — S_sAS;x(s)} ds.
0

Substituting v(r) = S;x(¢) in the above equation gives

t

S_v(t) =v(0) — /{S,séL(s, v(s)) — S_sAv(s)} ds
0

and consequently

t t
v(t) = S;v(0) — S, /{S‘_SE_)L(S, u(s)) — S—sAv(s)} ds = S;v(0) — / Si—s{dL(s, v(s)) — Av(s)}ds,
0 0

which means that v(¢) is a mild solution for (94). .
On the other hand, it is clear that the boundary condition M € —3€(x(0) — x(T)) translates after the change
of variables into

v(0) + S—mv(T) c
2

and we are done. O

—0£(v(0) — S(—ryv(T))
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4. Application to Navier-Stokes evolutions

The most basic time-dependent anti-selfdual Lagrangians are of the form L(z, x, p) = ¢(t, x) + ¢*(¢, — p) where
for each ¢, the function x — @(¢, x) is convex and lower semi-continuous on X. Let now ¥ : H — R U {400} be
another convex lower semi-continuous function which is bounded from below and such that 0 € Dom(yr), and set
£(a,b) =y (a) + ¥*(—b). The above principle then yields that if for some C;, C, > 0, we have

T
C1(||x||12; —1) g/w(z,x(z))dz < C2(||x||12§ +1) forallx e Lk,
0

then for every regular map A satisfying (57) and either one of conditions (A) or (B) in Theorem 3.1, the infimum of
the functional

T

I(x)= /[(p(l, x(1) +¢* (1, —x (@) — Ax (1)) + (Ax (@), x(D))] dt + ¥ (x(0) — x(T)) + z/f*(

0

_x<0>+x<T>)
2

on &), , is zero and is attained at a solution x(¢) of the following equation

{ —x(t) — Ax(t) € dp(t,x(t)) forallzte[0,T],
— 2O € 5y (x(0) — x(T)).
As noted in the introduction, the boundary condition above is quite general and it includes as particular case the

more traditional ones such as initial-value problems, periodic and anti-periodic orbits. It suffices to choose £(a, b) =
¥ (a) + ¥*(—b) accordingly.

e For the initial boundary condition x (0) = x¢ for a given xg € H, we choose ¥ (x) = %Hx ||%, — (x, x0).
e For periodic solutions x(0) = x(T), ¥ is chosen as:

0 x =0,
+o00 elsewhere.

v =]

e For anti-periodic solutions x(0) = —x(7), it suffices to choose ¥ (x) =0 for each x € H.

As a consequence of the above theorem, we provide a variational resolution to evolution equations involving
nonlinear operators such as the Navier—Stokes equation with various boundary conditions:

E;—L;+(1,t-V)u+f=vAu—Vp on 2,
divu =0 on[0,T] x £2, (96)
u=>0 on[0,T] x 052,

where §2 is a smooth domain of R”, f € Lg(*([O, T1),v>0.
Indeed, setting X = {u € HO1 (82;R"); divv=0},and H = LZ(.Q), we write the above problem in the form

ou
L+ Aue—0d(t, on [0, T],
{ ar u (t,u) 0. 7] 97)

where ¢ is any bounded below proper convex lower semi-continuous function on H, while the convex functional @
and the nonlinear operator A are defined by:

ot u)—K/ 23: <%>2dx+f(u(x) f@,0))dx and Aui=(u-Vyu 98)
U2 dx Y o '
2 Jk=1 ¢ Q2

Note that A : X — X™ is regular as long as the dimension N < 4. On the other hand, when A lifts to path space, we
have the following.
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Lemma 4.1.

(1) When N =2, the operator A : X2 2 — L%(* is regular.
4
3

4
(2) When N =3, the operator A is regular from X4,% — Ly as well as from XZ,% NL*®0,T; H) to L;(*.

Proof. First note that the three embeddings X » C L%{, X 4.4 - L%_I, and Xz 4 C L%, are compact.
Assuming that N = 3, let u”" — u weakly in X4 4,and fix v € Cl([O, T] x §2). We have that
°3

T T 5 - T 4 .
J J
/(Au",v):// Z uzavjdxdt=—//‘ Z uzmu;’-dx.
0 00 Jk=1 0o k=1
Therefore
T 5 T ;
/(Aun_/\u,v) = Z/ (uza—/u;’—u 8—u])dxdt
0 k=19 o k
5 T
<llvllerqorixa) Z //|uﬁu;5—ukuj|dxdt. (99)
Jk=1p o
Also
T T T
//|u2u'l’-—ukuj dxdté//|ugu7—uku7|dxdt+//|uku?—ukuj|dxdt
0 £ 02 0 £
< il o, ok = wiel 2, + Neeel 2, ey = w2 — 0. (100)

Moreover, for N = 3 we have the following standard estimate [9]

| Au | y. < clu]3 || 3 (o1

Since X4 4 CC(0,T; H) is continuous, we obtain
°3

a4

1 3 1 3
<elleo il el el (102)
; ,

4
from which we conclude that Au" is a bounded sequence in L;* , and therefore the convergence of {Au", v) to (Au, v)
holds for each v € L‘)‘(.

Now, since x> 2 € C(0, T'; H) is also continuous, the same argument works for N =2, the only difference being
that we have the following estimate which is better that (101),

| Au]

o <elu|yu"] - (103)

To consider the case A : Xz,% NL*®0,T; H) —> L;%(*, we note that relations (99) and (100) still hold if u, — u
weakly in Xz,;-" We also have estimate (101). However, unlike the above, one cannot deduce (102) since we do not
have necessarily a continuous embedding from Xz,g‘ C C(0,T; H). However, if (u,) is also assumed to be bounded
in L*°(0, T; H), then we get the following estimate from (101),

1 3
| Au| 4 Lelu” |i°°(0,T;H) [ ”2;{ (104)
X*
which ensures the boundedness of Au” in L)%(*. O
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We now prove Corollaries 1.4 and 1.5 stated in the introduction.

Proof of Corollary 1.4. By the preceding lemma, one can verify that the operator A : X » — L%{* satisfies conditions
(23) and (24). Therefore the infimum of the functional

T

I(u) = /[cb (tu() + @*(t, —i(t) — (u - Vyu())]dt +e(u(0) —u(T),

0

u(O)+u(T))
2

on A is zero and is attained at a solution u(¢) of (96). O

Proof of Corollary 1.5. We start by considering the following functional on the space X, .

T

I.(u) = /[cpe (tou(®) + @F (1, —it(t) — (- Vyu())]dr + ¢ (u(O) —u(T),

0

u(0) + u(T)
2

where @ (t,u) = & (t,u) + §||u||§(. In view of the preceding lemma, the operator Au := (u - V)u and @, satisfy all
properties of Theorem 3.1. In particular, we have the estimate

1/2

1 Aullx+ < clul 2 ul3/?  for every u € X. (105)

It follows from Theorem 3.1, that there exists ue € X 4 with I (u¢) = 0. This implies that

Be t (e - Vue + f(t,x) = vAue + div(e |uel|>Vue) — Vpe on[0,T]x £2,

divue =0 on[0,T] x 2,
e =0 on [0, T] x 382, (106)
—4e@AUlD) = §(ue (0) — ue (T)).
Now, we show that (u¢)c is bounded in &, 4 Indeed, multiply (106) by u, to get
d |ue(0))? 2
SHOL s fuc ]+ ey = (£ 01 0) < 5 e} + |0
t 2 2 v
so that
d luc@)* v 2 4 _2 2
5 Ty +eluco ]y <= [ FO - (107)
Integrating (107) over [0, s] (s < T'), we obtain
N N N
luc()*>  |ue(O)) v 2 4 2 2
PE DL el ve [lueol <5 [170] (108)
0 0

0

On the other hand, it follows from (106) that £(uc (0) — ue(T), ”‘(O)';WU)) — lue (2T)|2 — |”€(20)|2 . Considering this
together with (108) with s =T, we get

T
() (T
e(uew)—ue(T) £ Ll )> f!l e<t>!|x+e/||ue(t)||x /||f<r)|2
0

. (109)

Since ¢ is bounded from below and is coercive in both variables, it follows from the above that (), is bounded
in Lg(, that (u.(T)) and (u(0)). are bounded in H, and that ¢ fOT ||ue(t)||4 is also bounded. It also follows from
(108) coupled with the boundedness of (u¢(0))e, that u. is bounded in L°°(0, T; H). Estimate (105) combined with
the boundedness of (u¢)e in L*°(0,T; H) N L implies that (Au. ), is bounded in L4/3 We also have the estimate

[vAue +div(e|uel*Vue) lx < viluellx + elluelly
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which implies that vAu, + div(e |lu |*Vu,) is bounded in L7 .

It also follows from (106) that for each v € L‘;(, we have

T T
d
/<§ v>dt - /(—(ué Ve — £, %)+ vAu +div(elluc|2Vaue), v)dr. (110)
0 0
Since the right-hand side is uniformly bounded with respect to €, so is the left-hand side, which implies that % is
bounded in L‘;(/f. Therefore, there exists u € &3 4/3 such that
ue —u weakly in L%, (111)
U OU¢ . 473
B — o7 weakly in Ly, (112)
div(elluc|?Vue) =0 weakly in Ly5, (113)
ue(0) — u(0) weaklyin H, (114)
uc(T) =~ u(T) weaklyin H. (115)
Letting € approach to zero in (110), it follows from (111)—(115) that
T T
ou
/<E’ v>dt = /(—(u Vyu— f(t,x)+vAu, v)dt. (116)
0 0
Also it follows from (114), (115) and (106) and the fact that 3¢ is maximal monotone that
0 T -
—w € 3e(u(0) — u(T)). (117)
(116) and (117) yield that u is a weak solution of
%—’; +w-VYu+ ft,x)=vAu—Vp on[0,T] x £2,
divu =0 on [0, T] x £2,
u=20 on[0,T] x 082, (18)
— 4O ¢ §o(u(0) — u(T)) on £2.

Now we prove inequality (32). Since /. (u.) = 0, a standard argument (see the proof of Theorem 3.1) yields that
I (u) < liminf, I¢ (ue) = 0, thereby giving that

T
I.(u) == /[(P(t, u()) + @*(1, —i(t) — (- Vyu())]dr + e<u(0) —u(T),

0

u(0) —|—u(T)> <0
2 e

On the other hand it follows from (117) that £(u(0) — u(T), —“(O)ZM(T)) = Mg)lz — ‘”((Z))lz. This together with the
above inequality gives

T

2
+ [[0(u) + @ (1.0 — - D) ar < L2
0

lu(T)|?
2

Corollary 4.2. In dimension N = 3, there exists for any given o with |a| < 1, a weak solution of the equation solutions:

Bt u-Vyu+ f(t,x)=vAu—Vp on[0,T]x £2,
divu=0 on[0,T] x £2,
u=0 on[0,T] x 082,
u(0) =au(T).
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Proof. For each o with || < 1 there exists A > 0 such that o« = % Now consider £(a, b) = ¥, (a) + ¥} (—b) where
Y@ =%lal. O

Navier—Stokes evolutions driven by their boundary: ~We now consider the following evolution equation.

Wt u-Vyu+ f=vAu—Vp on[0,T]x 2,

divu =0 OH[O,T]XQ, (119)
u(t, x) = u’(x) on [0, T] x 352,
u(0,x) =au(T, x) on §2

where faﬂ u’ -ndo =0, v>0and f e L%.. Assuming that u® € H3/?>(32) and that 352 is connected, Hopf’s
extension theorem again yields the existence of v € H?(£2) such that

n v
W =u" onag, dive’ =0 and quka—jujdx<e||u||§( forallu € X, (120)
; Xk
o Jik=1

where V = {u € H'(£2; R"); divu = 0}. Setting v =u + v0, then solving (119) reduces to finding a solution in
the path space &> corresponding to the Banach space X = {u € HOl (£2; R™); divv = 0} and the Hilbert space
H = L%*(£2) for

2—? + - Vyu+ (00 V)u+ -V e—-adw),
u(0) — au(T) = (@ — P, (121)

where ®(r,u) =% [, Z;,k:l (%)2 dx + (g, u), and where
g:=f- vAL? + (vo . V)vo € Ll\;*.

In other words, this is an equation of the form
ou
ot

where Au := (u - V)u + (v0 -Vu+ (u- V)v0 is the nonlinear regular operator N =2 or N = 3.
Now recalling the fact that the component Bu := (v - V)u is skew-symmetric, it follows from Hopf’s estimate that

Cllull} = @ (t,u) + (Au,u) > (v — €)||ul|* + (g,u) forallu € X.

+ Au € —dd(t, u) (122)

As in Corollary 1.5 we have the following.
Corollary 4.3. Assume N = 3, and let £ be an anti-selfdual Lagrangian on H x H that is coercive in both variables.
Then, there exists u € X2 4 such that

T

I(u) = /[cp (t, () + @* (1, —i(t) — Au(t)) + (u(r), Au(0))]dt ~|—€<u(0) —u(T),

0

u(0)+u(T)) <0
2 ~

and u is a weak solution of (119).

To obtain the boundary condition given in (121) that is #(0) — au(T) = (@ — D0, consider £(a, b) = ¥ (a) +
¥ (—b) where a = 21 and ;. (a) = §lal?> — 4(a, v°).

1
5. Schrodinger and other nonlinear evolutions

5.1. Initial-value Schrodinger evolutions

Consider the following nonlinear Schrodinger equation
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iy + Au—|ul" " 'u=—idL(t,u), (t,x)e[0,T]x £2, (123)

where £2 is a bounded domain in RY, and L is a time dependent anti-selfdual Lagrangian on [0, T] x HO1 (£2) x
H~1(£2). Eq. (123) can be rewritten as

u;+ Au=—9adL(t,u), (t,x)€[0,T]x 2,

where Au = —i A +i|u|"~'u. We can then deduce the following existence.
Theorem 5.1. Suppose 1 <r < NL Let p = 2r and assume that L satisfies
T
—C< f L(r,u(r),0)dt <C(1+ lull,p ) foreveryue L’;[l[o, T1. (124)
0 % ’
<5L(t, u), —Au + |u|’_lu> >0 foreachu e H*(£2). (125)

Let ug € H*(£2) and €(a, b) = %||a||%1 —{a,up) + b — u0||%_1, then the following functional

T

I(u)= /[L(u(t), w(t) + Au(t)) + (Au(t), u(®))] dr + e<u(0) —u(T), M) (126)
0
attains its minimum at v € X 4 in such a way that I (v) = infueX,,,,, I(u) =0and
() —iAv(@) +ilv(@)| " v(t) = —dL(t, v(t)) onl0,T], (127)
v(0) = uop.

Proof. Let X = H(} (£2) and H = L%(2). Taking into account Theorem 1.3, we just need to verify (23), (24) and prove
that / satisfies the selfdual Palais—Smale condition on X, ;. Note that (24) follows from the fact that (Au, u) = 0. To
prove (23), note that

| Awl g = | =Au ™ ) oy <= Bull s+ C 1l ] g ) = el gy + Clluel-
Since p > 2, we have gr < 2r < % It follows from the Sobolev inequality and the above that
FAull -1 < Null g +CIIMII;,O1
from which we obtain

r r
IIAMIIU;H < ||”||L‘;13 + CIIMIIL;Z; < C(IIMIIL;(} + IIMIILZd )-
To show that I satisfies the selfdual Palais-Smale condition, we assume that (u,), € X 4 is such that
{ —uin (1) + i Aup(t) — i|un(t)|r_lun(t) = _% llutn ||p_2Aun + éL(“n (#)) onl0,T], (128)
u, (0) = up.
Since ug € H?(£2), it is standard that at least u,, € H>(§2). Now multiply both sides of the above equation by Au,, (1) —
|u, (1) |’_1 uy, (t) and taking into account (125) we have
. -1
(itn @), = Aun @) + |un )| un()) <0
from which we obtain

r+1 r+1

1
_||un(z)||Hl+ 0] —||u<0>||H1+ || O

which once combined Wlth (128), gives the boundedness of (up)y in Xp 4. O

Here are two typical examples for anti-selfdual Lagrangians satisfying the assumptions of the above theorem
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e L(u, p) =¢u)+ ¢*(—p) where ¢ = 0 which leads to a solution of:

iv(t) + Av@) — Jv(@®)|"'v(r) =0 on]0, T],
v(0) = ugp.

e L(u,p)=9u)+¢*(@.Vu — p) where ¢(u) = % fQ |Vu|?dx and a is a vector field on §2 with compact support.
In this case we have a solution for

{ iv(t) + Av(t) — [v(@®)| " 'v(t) = —ia.Vv+iAv() on]0,T],
v(0) = ug.

5.2. Variational resolution for a Fluid driven by —i A

Consider the problem of finding periodic type solutions for the following equation

%—’;+(u-V)u—iA2u+f=vAu—Vp on 2 C R",
divu =0 on 2, (129)
u=0 on 052,

where u = (u1, u2) and where the operator i A? is defined in the following way:

iA*u = (A%uy, —A%uy)  with Dom(iA?) = {u € Hy(2); Aue Hy($2) andu = Au=0ond$2}.

Theorem 5.2. Let (S;);cr be the Co-unitary group of operators associated to the skew-adjoint operator i A%. Assuming
N=2 fin L%{* ([0, T]), and ¢ is an anti-selfdual Lagrangian on H x H that is bounded from below, then the infimum
of the functional

T

I(u) = f[cp (t. Su(t)) + @*(t, =S (t) — ASu(0))]dt + E(M(O) —u(T),

0

u(0)+u(T)>
2

on Xa 7 is zero and is attained at u(t) in such a way that v(t) = S;u(t) is a solution of (129) that satisfies the
time-boundary condition:
v(0) + Scyv(T)

2
Moreover, u verifies the following “energy identity”:

€ 9L(v(0) — S—1yv(T)). (130)

t
lu)]|?, +2/[d>(t, Su®)) + @* (1, —Syii(t) — ASu(n)]di = ()|, for everyt € [0, T1. (131)
0

In particular, with appropriate choices for the boundary Lagrangian £, the solution v can be chosen to verify either
one of the following boundary conditions:

e an initial value problem: v(0) = vy where vy is a given function in H;

e a periodic orbit: v(0) = S_1)v(T);

e an anti-periodic orbit: v(0) = —S—71yv(T).
Proof. The duality map between X and X* is J/ = — A and is therefore linear and symmetric. Also we have S, = e/’ a?
and therefore S;J = J S;. The result follows from Corollary 3.6 and the remarks preceding it. O

6. A general nonlinear selfdual variational principle for weakly coercive functionals
In this section, we isolate the general variational principle behind the proofs of the last section. We shall actually

extend the nonlinear selfdual variational principle mentioned in the introduction (Theorem 1.1) in two different ways.
First, and as has already been noted in [5], the hypothesis of regularity on the operator A in Theorem 1.1 can be
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weakened (see Definition 6.1 below). More importantly, we shall also relax the coercivity condition (9) that proved
prohibitive in the case of evolution equations.
We start with the following weaker notion for regularity.

Definition 6.1. A map A : D(A) C X — X* is said to be pseudo-regular if whenever (x,), is a sequence in X such
that x, — x weakly in X and limsup, (Ax,, x, — x) <0, then liminf, (Ax,, x,) > (Ax, x) and Ax, — Ax weakly
in X*,

It is clear that regular operators are necessarily pseudo-regular operators.
The following is an extension of Theorem 1.1.

Theorem 6.2. Let L be an anti-selfdual Lagrangian on a reflexive Banach space X such that 0 € Dom(L). Let
A:D(A) C X — X* be a bounded pseudo-regular map such that Dom (L) C D(A) and

(0L(x) + Ax,x) > —C(lIx|| + 1) for large || x| (132)
Then for any A > 0, the selfdual functional
L,(x)=L(x, Ax +AJx) 4+ (Ax +AJx, x)

attains its infimum at x) € X in such a way that I, (x,) = infycx I (x) =0, and x;, is a solution of the differential
inclusion

0 € Ax) + AJx;, + dL(xy). (133)

In particular, if the functional I, 4 satisfies the selfdual Palais—Smale condition, then there exists a solution for the
equation

0e Ax + dL(x). (134)

Remark 6.3. Theorem 6.2 is an extension of Theorem 1.1 which claims that the same conclusion holds under the
following stronger coercivity assumption.

lim Hr(0, —x) + (Ax, x) = +o0. (135)

lxl|—+o0

Indeed, in order to show that condition (135) is stronger than both (132) and the selfdual Palais—Smale condition, note
that for each (x, p) € X x X*,

L(x, p)=sup{(y, p) — Hp(x,y); y € X} > —Hp(x,0) > H.(0, —x),

in such a way that if || x, || — +o0, then

. 1 1 .
lim L(x,,, Ax, + —Jx,,) + (xXp, Axp) + —|xn ||2 > lim Hp(0, —x,) 4+ (Ax,, x,) = 400.
n—+00 n n n——+o00

Moreover, we have for large ||x||,

(0L (x) + Ax, x) = L(x, L(x)) + (Ax, x) > HL(0, —x) + (Ax,x) > —C(llx]| + 1).
For the proof of Theorem 6.2, we shall need the following lemma

Lemma 6.4. Let L be an anti-selfdual Lagrangian on a reflexive Banach space X, let A : D(A) C X — X* be a
pseudo-regular map and let F : D(F) C X — X* be a regular map. Assume (xp,), is a sequence in D(A) N D(F)
such that x, — x and Ax, — p for some x € X and p € X*. If 0 € Ax, + Fx, + E_JL(x,,) for each n € N, then
necessarily 0 € Ax + Fx 4+ dL(x).
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Proof. We have

limsup(Ax,, x, — x) < lim (Ax,, —x) + limsup{—L(xn, Ax, + Fx,) — (Fx,,,xn)}
n

n n—00
=(p, —x) — 1in}linf{L(x,,, Axy + Fxp) 4 (Fxp, xu)}. (136)

Since L is weakly lower semi-continuous and F is regular, we have

L(x,p+Fx)+ (Fx,x) < lirrilinf{L(x,,, Axp + Fxp) + (Fxp, xn)}
which together with (136) imply

limsup(Ax,, x, —x) < (p,—x) —L(x,p+ Fx) — (Fx,x)

' =(p+ Fx,—x)—L(x,p+ Fx).

L being an anti-selfdual Lagrangian, we have L(x, p + Fx) > (p + Fx, —x), and therefore

limsup(Ax,, x, —x) <O0.
n

Now since A is pseudo-regular, we have p = Ax and liminf, (Ax,, x,) > (Ax, x). It follows that
L(x, Ax + Fx)+ (Ax + Fx,x) <liminf L(x,, Ax, + Fx,) + (Ax, + Fxy,, x,;,) =0.
n

On the other hand, since L is an anti-selfdual Lagrangian, we have the reverse inequality L(x, Ax + Fx) + (Ax +
Fx,x) > 0 which implies that the latter is equal to zero. O

Proof of Theorem 6.2. Let w(r) = sup{||Aulls« + 1; [ull <r}, set Fu := w(|lu|])Ju, and consider Li to be the
A-regularization of L with respect to the second variable, i.e.

2
. - A
Li(x, p) :=inf] L(x,q) + I — all, + Zlxl% g € X* L.
2 2
Since 0 € Dom(L), the Lagrangian L and consequently Li and therefore H;2 (0, .) are bounded from below. Also we
have
lim H;2(0, —x) + (Ax +€Fx,x) =+00,
[lxl|l—>+oc0 T4

since (Ax 4+ €Fx,x) = —w(||lxD x|l + ew(llx])lx]|.
It follows from Theorem 1.1 that there exists x. j such that

L3 (Xe, Axe s + €Fxes) + (Axes +€Fxe s, xe ) =0
which means that Ax. ) +€Fxc ) € —5L,2\(xé,,\), and in other words, Axc ) + €Fxe ) +AJxc ) € —éL(xE’,\). This
together with (132), imply (€ Fxe ) + AJxe 5, Xe,1) < Cllxe ||, thereby giving

ew([1xeall) e lI” + Alxesll* < Cllxeall.

which in turn implies that (Fxc 3 )e and (x¢ ))e are bounded. Since now A is a bounded operator, we get that Axc j is
bounded in X*. Suppose, up to a subsequence, x. , — x and Axe x — p;. It follows from Lemma 6.4 that for every
A > 0, we have

L(x;., Axy +AJx) + (Ax; +AJ x5, x3) =0.

(x)x is therefore a selfdual Palais—Smale sequence, hence it is bounded in X and consequently it converges weakly
— up to a subsequence — to X € X. Again, since A is a bounded operator, Ax; is also bounded in X*, and again
Lemma 6.4 yields L(x, Ax) + (Ax, x) =0, which means that —Ax € dL(x). O

Remark 6.5. Note that, we do not really need that A is a bounded operator, but a weaker condition of the form
|Ax|| < CH(O, x) + w(||x]||) for some nondecreasing function w and some constant C > 0.
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Letnow A : D(A) C X — X* be a closed linear operator on a reflexive Banach space X, and consider X 4 to be
the Banach space D(A) equipped with the norm || x|/ 4 = ||x||x + || Ax| x+. We have the following consequence.

Corollary 6.6. Let A : D(A) C X — X™ be a closed linear operator on a reflexive Banach space X with a dense
domain, and let A be a map from D(A) into X* that induces a pseudo-regular operator A : X 4 — X%, and such that
u — (u, Au + Au) is bounded from below. (137)
Suppose L is an anti-selfdual Lagrangian on X x X* that satisfies the following conditions:
For each p € Domy(L), the functional x — L(x, p) is continuous on X, (138)
x — L(x,0) is bounded on the unit ball of X. (139)
Then for any A > 0, there exists u) € X 4o such that:

0 € Auy + Auy + A(J + A¥A)uy + L (uy). (140)

Proof. Note firstthat X4 C X CX*C X ’g. We first show that the Lagrangian

| L, p), peX*,
M(u’p)‘_{+oo peXi\X*

is an anti-selfdual Lagrangian on X 4 x X j\. Indeed, if ¢ € X*, use the fact that X 4 is dense in X and that the functional
x — L(x, p) is continuous on X to write

M*(q,v) =sup{(u,q) + (v, p) = M(u, p); (u,p) € Xa x X3}
=sup{(u,q) + (v, p) — L(u, p); (u,p) € Xa x X*}
= L*(‘], U) = L(—U, _f]) = M(_v, _CI)

If now ¢ € X7 \ X*, then there exists {x,}, € X4 with |lx,[|x < 1 such that (x,,q) — 400 asn — oo. Since
{L(x,,0)}, is bounded, It follows that

M*(q,v) =sup{(u, q) + (v, p) — M(u, p); (u, p) € Xx x X*}
> sup{(xn, q) — L(xn, 0)}
=+00 = M(~v, —q).
To verify condition (132) of Theorem 6.2, we note that
(0L () + Au+ Au,u) > (IL(0), u)+ (Au + Au,u) > —C(1 + ullx) = —C(1+ llullx,)-
We have used the fact that 9L is maximal monotone and that (Au + Au, u) is bounded from below. Now apply
Theorem 6.2 to the Lagrangian M, the pseudo-regular operator A + A and the duality map J + A*A to conclude. O
Corollary 6.7. Let the operators A, A and the space X 4 be as in Corollary 6.6 and let ¢ be a proper convex lower
semi-continuous function that is both coercive and bounded in X. Assume also the following conditions:
| Au|x+ < k|| Aullx* + w(||u||x) for some constant 0 < k < 1 and a nondecreasing function w. (141)
Then there exists a solution X € X 4 to the equation
0e Ax + Ax 4+ 9¢p(x), (142)
which can be obtained by minimizing the functional I (x) = ¢(x) + ¢*(—Ax — Ax) + (x, Ax + Ax).
Proof. Itis an immediate consequence of Corollary 6.6 applied to the Lagrangian L(x, p) = ¢(x) + ¢*(—p). We only

need to prove that the functional / is weakly coercive on X 4. For that, suppose {x,}, € X 4 is such that ||x,| x, — oo,
we show that
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1 1
o(xp) + 9" (_Axn — Ax, — ;an> + {xn, Axy + Axy) + ;”xn”X — OQ.

Indeed if not, and since (x;, Ax, +Ax,)+ % llxx |l x is bounded from below, we have ¢ (x;) + ¢*(—Ax, — Ax,, — %J Xn)
is bounded from above. The coercivity of ¢ on X ensures the boundedness of {||x, | x},. Now we show that {x,} is
actually bounded in X 4. In fact, since ¢ is bounded on X we have that ¢* is coercive in X* and in result

<C

1
HAxn + Ax, + —Jx,
n X

for some constant C > 0. It follows from (141) and the above that

1
Axy + Ax, + —Jxy,

[PZEAPERS '
n

1
+ HAxn + —Jx,
n

X* X*

1
SCH | Axplixs + ;”an”X*
1
< C A+ kll Axyllxx +w (Il llx) + - lxnllx

Hence (1 —k)||Ax,|lx+ < C+w(||x,llx)+ % llxx |l x , and therefore || Ax;, || x+ is bounded which results the boundedness
of {x,}in X4. O

We can also give a variational resolution for certain nonlinear systems.

Corollary 6.8. Let ¢ be a bounded convex lower semi-continuous function on X1 x X, let A : X| — X3 be any

bounded linear operator, let By : X1 — X]" (resp., By : Xo — X;) be two positive linear operators. Let Y; :=

{x e X;; Bix € X;‘}, i=1,2. Assume A := (A1, Ay) : Y1 x Yo — Yl* X Y2* is a pseudo-regular operator such that
@(x,y) + (Bix,x) + (Bay, y) + (A(x, ), (x, )

lim = +o00,
llxllx, +1ylx, o0 lxllx, + Iyllx,

and

[ (A1, A2)(x, y)|

xexxs KB B ) o ys w6y, xx,)

for some continuous and nondecreasing function w, and some constant 0 < k < 1. Then for any (f, g) € Y{ x Y7,
there exists (x,y) € Y1 x Y which solves the following system

{ —Ai(x,y) — A%y — Bix + f € d19(x, y),
—Ap(x,y) +Ax — Boy + g € dop(x, y).

The solution is obtained as a minimizer on Y1 x Y» of the functional
I(x,y) =¥ (x,y) + ¥ (—A%y — Bix — Ai(x,y), Ax — Byy — Az (x,y)) + (Bix, x) + (B2y, y)
+{ACx, ), (x, ),

where
Iﬂ(x’ y) z(p(-xa )’) - <fa-x) - <ga y)

Proof. Consider the following ASD Lagrangian (see [4])

L((x,y), (p.@)) =¥ (x,y) + ¥*(—=A*y — p, Ax — q).

Setting B := (B1, By), Corollary 6.7 yields that I (x, y) = L((x, y), A(x,y) + B(x,y)) + (A(x,y) + B(x,y), (x, y))
attains its minimum at some point (x, y) € Y1 x Y and that the minimum is 0. In other words,
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0=1(x,y)
=Y (&, )+ ¥ (—A*y — Bix — A1(X, ), AX — Boy — A2(X, ) +(A(X, §) + B(X, ). (£, )
=y(x,y)+ w*(—A*)_z — Bix — A1(x,y), Ax — Byy — Ao (x, )7))
+{(A1(X, 3) + BiX — A*y, A2(X, §) 4+ B2y + AX), (£, )))
from which follows that

{ —A*y — Bix — Ai(x,y) € dqp(x,y) — f,

O
Ax — Byy — Ax(x,y) € d(x,y) —

6.1. A variational resolution for doubly nonlinear coupled equations

Let by : 2 — R” and by : £2 — R” be two compactly supported smooth vector fields on the neighborhood of a
bounded domain £2 of R”. Consider the Dirichlet problem:

Av+by-Vu=ulP2u+u""W"+f onS£2,
{—Au+b2-Vu=|v|P21)—umvm1 +g on$2, (143)
u=v=0 on 952.
We can use Corollary 6.7 to get

Theorem 6.9. Assume f, g in LP, 2 < p, that div(by) > 0 and div(by) > 0 on £2, and 1 < pT_l. Let X =
{ue H0 (£2); u € LP(82) and Au € L1(£2)} and consider on X x X the functional

T, v) =¥ @) +¥*(by - Vu+ Av —u™ ™) + &(v) + ¢*(by - Vv — Au+u™v™ ")

1 1
+§/div(b1)|u|2dx+E/div(b1)|v|2dx
2 2

where

1 1
W(u):—/luV’dx—l—/fudx and @(v):—/le”dx—l—/gvdx
p.Q 2 p.Q 2

are defined on LP ($2) and W* and ®* are their Legendre transforms in L1(S2). Then there exists (it, v) € X X X such
that

1(it, v) = inf{ (u, v); (u,v) € X x X} =0,
and (i, v) is a solution of (143).
Proof. Let A=A, X4 = X and X| = L?(£2). @ and ¥ are continuous and coercive on X;. We need to verify
condition (141) in Corollary 6.7. Indeed, by Holder’s inequality for g = ” < 2 we obtain

m—1 (m—=1)
||Lt v ||L‘1(.Q) ”M” 2mq(9)”v||L2(m—l)q(9)

and since m < £- = ! we have 2mgq < p and therefore
1 2(m—1)
u™ ™ ”Lq(g) (”u”LP(Q) + Ivliprg))- (144)
Also since g < 2,

b1 - VullLa(2) < Clibtlle@) IVull2e)

2 1 1
<Cllby ||Loo<g>< f (—Au, u)dx) < ClIbille@) lull oo | AulZg )

<kl Aul o) + CE) b1 (o lull i) (145)
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for some 0 < k < 1. Hence condition (141) follows from (144) and (145). O

Also, it is also easy to verify that the nonlinear operator A : X x X — L9(£2) x L9(82) defined by
A, v) = (—umflvm +by-Vu, """+ b, - Vv)

is regular. It is worth noting that there is no restriction on the power p in the previous example, that is p can well be
beyond the critical Sobolev exponent.
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