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Abstract We verify - after appropriate modifications - an old conjecture of
Brezis-Ekeland ([3], [4]) concerning the feasibility of a global and variational
approach to the problems of existence and uniqueness of gradient flows for convex
energy functionals. Our approach is based on a concept of “self-duality” inherent
in many parabolic evolution equations, and motivated by Bolza-type problems in
the classical calculus of variations. The modified principle allows to identify the
extremal value —which was the missing ingredient in [3]- and so it can now be
used to give variational proofs for the existence and uniqueness of solutions for
the heat equation (of course) but also for quasi-linear parabolic equations, porous
media, fast diffusion and more general dissipative evolution equations.

1 Introduction

Second order boundary value problems have often been connected to variational
principles since many of the basic ones arise as Fuler-Lagrange equations as-
sociated to certain energy or action functionals. In 1976, Brezis and Ekeland
formulated in [3] an intriguing minimization principle associated to certain first
order initial value problems including gradient flows of convex energy functionals
on infinite dimensional spaces (as in the case of the heat equation), which are
not equations of Euler-Lagrange type. This is because the equations are derived
in this case from the fact that they correspond to “zeroes” of the functionals and
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not because they are critical points (actually minima). This meant that the ap-
plicability of this principle for establishing existence and uniqueness of solutions
for associated equations, depends crucially on the verification that the value of
the infimum is actually zero: a fact they could not establish unless the existence
of solutions was a priori known.

In this paper, we offer a variant of the Brezis-Ekeland principle in which many
of the shortcomings are removed. With it we could prove global existence and
uniqueness of solutions for several basic first order linear and nonlinear evolution
equations. We only deal here with questions of existence and uniqueness of gradi-
ent flows, but we believe that —like with many new variational principles— it will
prove useful. Here is the framework:

Consider the following evolution equation

{u(t)+8so(u(t)) =f{t) ae on [0,T] (1)
u(0) = up

where ¢ : H — IR U {400} is a proper convex and lower semi-continuous func-
tional on a Hilbert space H and where 0y denotes its subdifferential map. It is
well known [2] that for any f € L?([0,7]; H) and any ug in the proper domain
Dom(p) of ¢, there exists a unique solution v € C([0,T]; H) for (1) such that
u(t) € L2([0,T]; H) and u(t) € Dom(Jy) a.e.

In the mid-seventies, Brezis and Ekeland [3] formulated the following variational
approach to obtain existence and uniqueness for equation (1). Let ¢* be the
Legendre conjugate of ¢ on H defined as:

©*(y) = sup{{y, 2) — ¢(2); z € H}, (2)
and —assuming for simplicity that f = 0— we consider the set
d
K = {v e C(0,T): H); ¢" (=) € L'(0.7),v(0) = uo}, (3)

then the solution of (1) is the unique minimizer of the variational problem

T 1
Minimize Igp(v) = /0 [p(0(2)) + " (—0O)] dt + (T} over v € K. (4)

The proof is based on the Fenchel-Young inequality:

Pult) + ¢ (~il1)) > (u(t), ~ilt)) = —5 Tu(@); acon0.T]  (3)
with equality holding if and only if u satisfies
—u(t) € Op(u(t)) a.e.on|0,T] (6)

hence equation (1). But equality in (5) is assured only if one can show that

[uoll?,

Min{Ipg(v);v € K} = 5
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which is however not so obvious to prove, unless we already know by different
methods, that (1) has a solution.

For example, in the case of the homogeneous heat equation in a smooth bounded
domain {2 of R", the approach of Brezis-Ekeland amounts to minimizing the
functional

T U
Tp(u) = %/0 (LZ(|Vu(t,m)|2+|VA_1%(t,m)]2)dm> dt—l—%/ﬂ|u(T,x)|2d(9;)

on the set
K = {u e C(0,T]; L*( / VA~ 18“ \2)%de € LMN0,T), u(0) = uo). (9)

This corresponds to the case where p(u) = 2 [, |Vu|?>dz on H}(£2) and +oo
elsewhere on L2?(2). Here w = A~!g is defined as the solution of the Dirichlet
problem Aw = g on {2 with w = 0 on the boundary 912.

Unless one shows that the infimum is actually equal to 3 [, |ug(z)|?dz, then
we can only use the Euler-Lagrange equation associated to that minimization
problem, in which case one only obtains a solution to the following equation:

{ (2 - A) (L +2Au=0 ae on [0,T] (10)
u(0) = wup.

To remedy the situation, we change the Brezis-Ekeland principle in two funda-
mental ways:

— First, we isolate and exploit a concept of self-dual variational problems that
seems to be inherent to this type of evolution equations. For that we consider
a new convex energy ¥(u) = ¢(u + ug) — (u, f) associated to (1), then we
define the functional

T 1
I(U)Z/0 [ (®) + ¢ (@) dt + 5 (O] + lu(DI5) 1)

which corresponds to the readily “self-dual” Lagrangian pair (L, ¢) defined by:

teo,er) = gleolly + gllerlly and L(u,v) = () +9°(~0). (12

— This has the added advantage of changing the variational formulation to a
boundary-free one, allowing us to change the constraint set to a Banach space
—typically AY ={u:[0,T] — H; u& @ € LY} for some 1 < o < co— so that
standard methods from the calculus of variations —properly extended to an
infinite dimensional framework— can be applied to establish the existence of a
unique minimizer.
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This self-dual setting will then always lead to zero as minimal value, so that under
the right conditions, there is a unique % such that:

1) = ipf 1(u) = 0. (13)

On the other hand, the Fenchel-Young inequality gives that:
I(u) > Hu(O)H?{ for any u € A%. (14)

It follows that 4(0) = 0, while the limiting case of Young’s inequality applied to
1, implies —as above— that the path u(t) = u(t) + ug is a weak solution for the
evolution equation (1).

In summary, we are proposing the following principle established in Theorem
3 below: Assume @ is proper convex and lower semi-continuous on a Hilbert
space H, with a non-empty subdifferential at 0. For any ug € Dom(y) and any
f € L*([0,T); H), the following functional:

)= [ lplult) + o) + 9 (70) = (6)) = Gult) + o, F() + (i) )
1

+5 (O, + (D7) (15)
on A%, has a unique minimum v € C([0,T]; H) such that:
b€ LY, wv(t) € Dom(dp) —ug for almost all t € [0, 7], (16)
I(v) = inf I(u) = 0, 17
() = inf I) (17)

and the path u(t) = v(t) + uo is a weak solution for the evolution equation (1).
In the case of the heat equation, this translates to the following:

Corollary 1 For any ug € H}(£2) and any f € L?([0,T] x §2), the infimum of
the functional

1
- /Q ([u(0, )2 + [u(T, )[?)de (18)

on the space A%Z(Q) 1s equal to zero and is attained uniquely at a path v € A%Z(Q)
with v(t) € H N H? for all t € [0,T], and in such a way that u(t) = v(t) + ug is
a solution of the equation:

{ U = Au+f on 2x[0,T]

u(0,z) =ug on £ (19)
u(t,x) =0 on 902
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As mentioned above, behind this principle lies a far-reaching concept of self-
duality inherent to gradient flows, but also applicable in other situations. In
section 2, we formulate and analyze general self-dual variational problems in
a Hilbertian setting that will be applied in section 3, to establish existence of
gradient flows for non-time dependent potentials. To get the most general re-
sult, one still needs to go through a regularization procedure reminescent of the
Hille-Yosida theory. However, the variational context makes the approximation
much simpler since only weak —as opposed to uniform— convergence arguments are
needed. In section 4 and 5, we develop another approach to cover time-dependent
convex energies. Here, certain intermediate Banach spaces (the so-called “evolu-
tion triples” which appear naturally in the applications) play a key role. An
extension of our approach is given in [7] to cover the case of gradient flows of
semi-convex potentials. We also mention that, several months after the comple-
tion of the first version of this paper, Auchmuty informed us about his paper [1],
where he also considers the Brezis-Ekeland variational problem. There he uses
min-max methods to identify the value of the infimum and to establish existence
and uniqueness under suitable growth conditions on the convex potential.

2 Self-dual Lagrangian on Hilbert spaces

Let H be a Hilbert space with (, ) as scalar product and let [0, 7] be a fixed real
interval (0 < T' < +00). Consider the classical space L% of Bochner integrable
functions from [0, 7] into H with norm denoted by || - ||2, as well as the Hilbert
space

A% ={u:[0,T] —» H; u e L%}

consisting of all absolutely continuous arcs u : [0,7] — H, equipped with the
norm

T 1
Jull e, = (@) + [l ).

It is clear that A?H can be identified with the product space H X L%I, and that
its dual (A%)* can also be identified with H x L%, via the formula:

T
(@0 gy = (O)0)r + [ Ga(0)p(0)at
We consider the following action functional on A%:
T
Tea(u) = [ Lt ut) a(t)dt + ((u(0), u(T))
0

where

¢:HxH—RU{+00} and L:[0,T]x Hx H— RU{+o0}
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are two appropriate Lagrangians. We shall always assume that L is measurable
with respect to the o-field in [0, 7] x H x H generated by the products of Lebesgue
sets in [0,7] and Borel sets in H x H.

We assume throughout that ¢ and L(¢,-,-) are convex, lower semi-continuous
valued in R U {+oo} but not identically +oco. In this case, we can associate to
the pair (¢, L), the following “Bolza-dual” functionals:

M(t7p7 5) = L:(Svp) and m(n 8) = g*(n _5)

where L} and ¢* denote the Legendre duals of L; = L(t,-,-) and ¢ respectively.
In other words, M and [ are the convex and lower semi-continuous functions on
H x H defined by:

M(t,p,s) = sup{(u, s) + (v,p) — L(t,u,v); u,v € H}
and
m(r, s) = sup{(u,r) + (v, —s) — l(u,v); u,v € H}.
Writing .
T (u) = /0 M (¢, u, @) dt + m(u(0), u(T))

for u € A%, the relevance of the “Bolza-dual” functionals starts becoming appar-
ent from the following —easy to establish— “weak duality” formula:

inf 1, > — inf I, . 20
2, T () 2 = b, Inar (v 20

A key aspect of the finite dimensional theory is that equality holds provided I,, ar
and Iy, “behave lower semicontinuously with respect to certain perturbations.
To analyse that in our context, we associate the following “variation function”
Jor, defined on (A%)* = H x L% as:

Jor(a,y) = inf{/OT L(t, u(t) + y(t), w(t))dt + L(w(0) + a,u(T)) ; u € A4}

Proposition 1 Under the above conditions, the functional J, 1 is convex and
satisfies
JZL(p) =Iynm(p) forallpe A%{.

where Jj | is the Legendre transform of Jy 1, in the duality (H x L%, A%).

The convexity of Jy 1, is easy to establish. For the rest, we need the following
lemma.

Lemma 1 Let Eyy : L x L% — R U {+o00} be defined as Ep(p,s) = fOT M(t,p(t), s(t))dt,
then

Eat(p,s) = sup { / " s(8), w(t)) -+ (p(e), 0(8)) — Lt ult), o(e))dt 5 (u,0) € L x L%I} .
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Proof: For all u,v € L%{ and p, s € LZ, we have:

T T T
| Lttt oyt + [ M), s)de > [ (s, u(t) + p0). o(e)dt,
0 0 0

which implies
T T
/ M(t,p<t>,s<t>>dt2sup{ / [<s<t>,u<t>>+<p<t>,v<t>>—L(t,ua),v(t)]dt;(u,v)eL%{xL%{}-

For the reverse inequality, let (p, s) be in L%, x L%, in such a way that 8 < Ep/(p, s)

and let u(t) be such that p(t) < M(t, p(t),s(t)) for all ¢ while fOT p(t)dt > 5. We
then have for all £,

—plt) > ~M(t,p(t), s(t)) = inf{L(t,w,v) — (u, 5(8)) — (v,p(); (u,v) € H x H}.

By a standard measurable selection theorem (see [5]), there exists a measurable
pair (u1,us) € L% x L3 such that

—p(t) = Lt ur (t), ua(t)) — (ur(t), () — (ua(t), p(t))-

Therefore

T T
B [ nte)t < [ L) un) + (wn(0)5(0) + (wa(t),plo)] de
0 0
T
< sup { [ Us®)u(t) + o). 0(0) = Lt u(t)v(e)) de 5 (u,0) € Ly ¢ L%{}

which implies that
Eui(p,s) < sup { / " (0, u(®) + (), 0(8)) — Lt u(t), o(t))] dt 5 (,0) € L x L%I} .

Proof of Proposition 1: For p € A%, write:
T . .
Jip(p) = sup sup sup q (a,p(0)) +/ [(y(t),p(t)) — L(t, u(t) + y(t),w)] dt — £(w(0) + a,u(T)) ¢ .
a€H yeL?, ueA?, 0
Make a substitution
u(0)+a=d € H andu+y=1y € L%,

we obtain

Ji1(p) = sup sup sup {(a'—U(O)»p(O» — (', u(T)) +/0T [/ (8) — u(t),p(t)) — L(t,y'(t), u(t)] dt}-

o/€H y'eL? UEAZ
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Since © € L% and u € L%, we have:

T T
[ wy == [ fip) + (), 0(T)) ~ (p(0), u(0)),
0 0
which implies
T
Jipp) = sup sup sup {<a’,p(0)>+/0 {',9) + (@, p) = L(t, y'(¢), u(t)) }t
a'€H y'c ﬁlu@@[
= (u(T),p(T)) — (a’,u(T))}.

It is now convenient to identify Aj{ with H x L% via the correspondence:
T
(c,v) € Hx L% r—>c+/ v(s)ds € A?H
t

u € Ay (u(T), —a(t)) € H x L%.
We finally obtain

Jip(p) = sup sup {(a’,p(0)) + (=¢,p(T)) — £(a’, )}

T
+ sup sup {/ [y, B) + (v.p) — Lty (t), v(t))] dt}
y'el? vel? (/0
= En(p,p) +m(p(0), p(T))
= IM,m(p)-
Proposition 2 An arc p € A%, belongs to 0Jy,1,(0,0) if and only if it satisfies:
I, =inf I,y = —inf I
M (p) 1411% M 1411% ¢,L
Dually, an arc z € A% belongs to 0Jm a(0,0) if and only if it satisfies:
I =inf Iy, = —inf I,
0,L(T) 121%1 0L IA% M
Proof: As noted above, the definition of m, M and weak duality, yield:
inf I > — inf I, .
wenz, b (W)= wenz, M )
In view of Proposition 1, if p € J,(0,0) € A%, then
inf [ > —inf I, = I,
1‘%1 e,n(u) > gle M (w) SAU%) . (w)

= SUP—JZL(U) > —JZL(P)
Ay
= J&L(0,0) = inf [&L(u).

2
u€A%y

The following concept is at the heart of our approach.
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Definition 1 Say that the pair (L,£) is self-dual if for all (p,s) € H x H, we
have
m(r, S) = E(—T, _5) and M(Sap) = L(_Sa _p)7

or equivalently
0*(r,s) =4(—r,s) and L*(p,s) = L(—s,—p)

Theorem 1 Suppose that L andl are two proper convex and lower semi-continuous
functions from H x H to RU {+oo} such that the pair (L,£) is self-dual, then

Lnyv(u) = Ipp(—u) for any u in A% (21)
and

infl,;, >0>sup—1Iynm=—infly . (22)

A% ’ qu A%I ’

Suppose in addition that for some pg and qo € H, C > 0 and o € L>®[0,T], we
have for all (t,x) € [0,T] x H,

L(t,z,po) < a(t)(1 + [l2llF) and €(z,q0) < C(1+ ||zF)- (23)

Then, there exists v € A% such that (v(t),0(t)) € Dom(L) for almost allt € [0,T]
and
Ig’L(U) = inf [&L(u) = 0. (24)

2
u€Ay;

Proof of Theorem 1: Proposition 1 and the fact that (L, ¢) is self-dual implies
immediately that I, as(u) = Iy (—u) for any u. This combined with the weak
duality inequality and the fact that the constraint set is a vector space, gives that

inf Ipp(u) > _uH}foZ Iy vi(u) = —hrlsz&L(u)
H H H
which means that inf A2, Iy 1, is necessarily non-negative.

To prove (24) we need to show that the convex functional Jy 1, is sub-differentiable
at (0,0), so as to conclude using Proposition 2. For that, we show that J is
bounded in a neighborhood of (0,0) in the space H x L%. Indeed, by considering
the path (t) = qot + ;ir(po — qo) joining po to go, we get:

Jor(a,y) < /OT L(t,y(t) +~(t),po)dt + £(po + a, qo)

T
< /0 a(t)(Cut + ly(®)|13)dt + Co(1 + [lal3).

This means that J; 1, is convex and bounded in a neighborhood of (0,0) in the
space H X L%{, hence it is subdifferentiable at (0,0), and Proposition 2 therefore
applies.
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Remark 1 Note that all what we needed for the proof is the existence of a path
7 joining pg and qo € H, and C > 0 such that for any (y,a) € L% x H with
lallz <1 and [|lyl[z2, <1, we have

/OT L(t,y(t) +~(t), po)dt + £(po + a, q0) < C. (25)

This is a much weaker assumption on the Lagrangian.

Corollary 2 Suppose that L is a proper convex and lower semi-continuous La-
grangian from [0,T] x H x H to RU {400} such that for all (t,z,p) € [0,T] x
Hx H:

L*(t,xz,p) = L(t,—p, —x) (26)
and for some pg € H and o € L*°[0,T], we have
L(t,x,po) < a(t)(1 + ||z||%) for all (t,z) € [0,T] x H. (27)
Then there exists v € A%, such that:
(v(t),v(t)) € Dom(L) for almost all t € [0, T, (28)
%@,L(t,v(t),{)(t)) = 0, L(t,v(t),v(t)) (29)
and .
lv(®)|% = —2/0 L(s,v(s),0(s))ds for every t € [0,T]. (30)

Proof: Consider on H x H the convex function £(z,y) = 3(||z||* + |ly||*) and
notice that the pair (L.¢) is then self-dual. By Theorem 1, the functional

T
Tenw) = [ Lt u(e),i(0)dt + £u(0), u(T))
0
has zero as infimum and it is attained at some v € A%. Writing the corre-

sponding Euler-Lagrange equation gives (29).
Now note that

T
Teau) = [ L u(®) 5(t) + (u(®) 5(e)] dt + [u(0)]*

By (27) also implies that

L(t,z,p) > —(x,p) forall (t,z,p)€[0,T] x H x H, (31)
and so from the fact that Iy 1 (v) = i% Iy 1.(u) = 0, follows that v(0) = 0 and
UCAY

L(s,v(s),0(s) + (v(s),v(s)) =0 for almost all s € [0,T].
This clearly yields (30).
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3 Self-dual Lagrangians associated to gradient flows

We now give the arch-typical example of a self-dual Lagrangian, from which we
deduce a variational formulation of gradient flows.

Proposition 3 Let ¢ : [0,T] x H — RU {400} be a measurable function with
respect to the o-field in [0,T] x H generated by the products of Lebesgue sets in
[0,T] and Borel sets in H. Assume @(t,-) is convex and lower semicontinuous
on H for every t € [0,T], such that for some increasing function 7 : [0,+00) —
[0, +00) we have

T
oo < / olt,y(0)dt < 7(|lyll2) for every y € LY. (32)
0

Then, for any ug € H and any f € L*([0,T]; H) such that fOT ©*(t, —f(t))dt < oo,
consider the convex potential

¢(t,l’) = (p(twr + uO) - <f(t)7x>

and the functional

T 1
I(u) 2/0 [ (t, u()) + 9" (¢, —i(®)] dt + 5 ([u(O)]* + [[u(T)*).  (33)

on A%{. Then, there exists a unique minimizer v in A%, such that

I(v) = inf I(u)=0. (34)

u€A?,
Moreover, u(t) := v(t) 4+ ug is the unique solution in A% to the equation

{—zgg)) i(zf(t,u(t)) + f(t) ae. on [0,7] (35)

Proof: The above variational problem corresponds to the readily self-dual La-
grangian pair (L, /) defined by:

tleo,er) = gleolly + gllerlly e L(t,2.p) = 6(t,2) + 475, ~p). (30)
Note again that
T
Iw) = [ [t u(t) + 0 (¢ () + (u(e), i) de + [u(O)2. (37)

The Fenchel-Young inequality yields:

Pt ut)) + 97 (@ —a(t) = (u(t), —a(t)) = —5—|lu(@)];; ae.onl0,T] (38)
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with equality holding if and only if u satisfies
—u(t) € OY(t,u(t)) a.e.onl0,T]. (39)

The hypothesis insure that Theorem 1 applies. Indeed, in view of Remark 1, by
taking the arc which is identically zero, we have for (a,y) € H x L%,

2
[ Ete vt 0+ a0) = [T utpoar + w0 + 1498

_/’ Pt uo + y(t)) + ¢ (t, — f (1)) dt
[ 000, 7)1+ o, S+ 10

llallZ
2

which means that its is bounded in a neighborhood of (0,0) in the space H X L%,.
By Theorem 1, there is a unique v € A% such that:

I(v) = infI = 0. 40
(v) inf (40)

7(lly +wollrz) + Cullyllr ) + Ca +

This will then insure equality in (38) and that v(0) = 0. It follows that the path
u(t) = v(t) + ug is a weak solution for (35).

Yosida’s regularization: The boundedness condition (32) on (¢, -) in Proposi-
tion 3, is quite restrictive and actually not satisfied by most potentials of interest.
We offer two ways to deal with such a difficulty. The first is to assume similar
bounds on % but in Banach norms that are stronger —hence easier to satisfy—
than the Hilbert norm of the ambiant space. This will be the subject of sections
4 and 5.

Another way to remedy this is to regularize 1 by using inf-convolution. That
is, for each A > 0 we define

Ua(t,2) = it {(t,) + 5l — ol v € Y,
so that
wam<¢@m+—wm2
while its conjugate is given by
YA (E) =6 () + 2yl (a1)
The 1) now satisfy the hypothesis of Proposition 3, as long as

T
—W<A¢@wHerﬂmﬁ<w
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and therefore the corresponding evolution equations

o(t) + px(t,v(t)) = f(t) ae. on [0,T]
{ v(0) = (42)

have unique solutions vy (t) in A% that minimize

T
Ix(u) ¢=/0 [t ult) +wx(t, —a(t)) + (ut), a®)] dt + [u(O)|*.  (43)

Now we need to argue that (vy)) converges as A — 0 to a solution of the original
problem. For that, an upper bound on the L?-norm of (1 (t))y is needed, but this
is not always possible for general time-dependent potentials. However we shall
show next that this is indeed possible at least for when ¢ does not evolve in
time. In a forthcoming paper of Ghoussoub-McCann ([7]), it is shown that such
estimates hold for certain interesting cases of time-dependent potentials.

This analysis is reminiscent of the approach via the resolvent theory of Hille-
Yosida, but is much easier here since the variational argument does not require
uniform convergence of (vy)y or their time-derivatives.

Here is the main application of our method.

Theorem 2 Let ¢ : H — R U {400} be a bounded below convex and lower semi-
continuous function on H and let o* : H — R U {400} be its Fenchel conjugate.
For any ug € Dom(dyp) and f € Dom(p*), consider on A% the functional:

1) = [ () + o) + (7 — i0) ~ {ut), 1) + (i), ol

+%(IIU(0)IIi +lu(D)5) = T{f, uo)- (44)

Then, there exists a unique v in A%{ such that
I(v) =inf I(u) = 0. (45)
A%

Moreover, the path u(t) = v(t) 4+ ug is valued in Dom(dy) for almost allt € [0,T]
and is a solution for

{u(t) + Gw(ug()g) z zo‘ a.e. on [0,7] (46)

We first establish the existence and semi-group property of the solutions, under
a stronger bound on the potential .

Proposition 4 let ¢ : H — IR be a bounded below convex and lower semi-
continuous function on H. Assume that ¢ satisfies for some C > 0,

pz) <CA+|lz|h) forue H. (47)



14 Nassif Ghoussoub and Leo Tzou

Then, for any ug, f € H such that ¢*(—f) < 0o, the functional I defined in (44)
achieves its minimum on A% at a path v, and u(t) = v(t) + ug is a solution for
(46).

Moreover, the formula Pr(ug) = u(T) defines unambiguously a 1-Lipschitz
semi-group of operators {P;}icr+ on H.

Proof: Again, the functional I can be written as

T 1
I(u) =/0 [ (u(t) + 9" (=a(®)] dt + 5 ([u O] + lu(D)]3,) (48)

where ¥ (u) = ¢(u+ug) — (u, f). Proposition 3 then applies to yield the existence
of a unique solution of (46).

To establish the semi-group and other properties of the solutions, note that
the solution {u(t); t € [0,T]} can be also characterized as the unique path in A%
such that u(0) = uo while for any ¢t < T,

t u(t)]|? wall?
[ etuts)) +( i) s LU _ ol
0

This means that one can define unambiguously a one-parameter family of oper-
ators { P };cr+ on H by Pi(ug) = u(t).

Showing that it is a 1-Lipschitz semi-group of operators is standard: take any two
initial conditions ug and vy in H, and write:

0 < (Fi(uo) — Fi(vo), 0p(Pi(uo)) — 0d(Pi(vo)))

= —(Py(up) — Pi(vp), i(Pt(UO) — Py(vo)))

dt
1d

— _§E\\Pt(uo) — Py(vo)|l%

which means that 4 || P;(ug) — P;(v0)||3; < 0, and consequently
1P3 (o) — Pe(vo) |7 < lluo —voll;-

For the semi-group property, first take ug € H and let vy = P;(ug) Then

S d ) 2 2
[ etPrteo) + o (1 = ooy ) ar + 1200 ol

and

t d 2 2
[P+ (= o) ) ar -+ L0 el

Adding the two, we get:

[ ettt (1= o) ar LD

))||2+/0t(p(PT(uo))+sO* (f - %PT(uO)>

_ uol?
o
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Let now

_( Pr(ug) if 7€/0,t]
W(r) = {pT_t?Pt(uo)) if 7€[tt+s]

then ) )
WG+ 9B _ ol
2 2

s+t .
| e+t - Wrpar +
But we know that:

s+t d Ps 9 5
[ ot o (5= L) Weesll_ Vol
0 - 9 5

which means that Pr(ug) = W for all 7 € [0,s + t] and Psy¢(ug) = Ps(Pi(ug).

End of proof of Theorem 2: Consider as before ¢ (u) = p(u+up) — (u, f) and
for each A > 0, let

Ya(2) = inf{(y) + 5l — yllhs v e H).

The functional ¥ now satisfy the hypothesis of Proposition 4 and therefore the
corresponding evolution equation

{m(t)+aw(m(t))=o a.e. on [0,7]

ur(0) =0 (49)

have a solution uy(t) in A% that minimizes

T 1
Ix(u) :/0 [a(u(®) + ea(=a@)] dt + S ([wO)F, + [[u(DI7).  (50)

Now we need to argue that (uy)) converges as A — 0 to a solution of the original
problem. Define Jy(z) to be the unique point in H such that

Ya(r) = B + sl — @I

It is easy to check that for every A > 0, the map x — J)(x) is 1-Lipschitz on H.
We now establish the following estimates:

Lemma 2 For any A > 0, we have:

ux(t) + 0 (Ja(ux(t)) =0 ae. on [0,7] (51)
() = 20 = iA(“A(t)) for all ¢ € [0, 7], (52)

and

_ [ O)l
A

lux(®)] < [[ax(0)]] < inf{]|z[|; 2 € 9¢(0)}. (53)
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Proof: Denote v)(t) = Jy(ux(t)) and note that by two applications of Young-
Fenchel duality, we have

0=Jy ( (t)) b (—aa () + g5 llun(t) — va®)1? + Fllax(®)]1%dt + §[ux(T)]
> fo ox(t), —x(t)) + s llun(t) — oa(®)|1* + Sllaa(E)]12dt + 5llux(T)]?
> fo oA(t), —u (t)> (A(t) — ux(t), ux(t)) + §llur(T)]?

= 3llur(0)]? =

This implies that

Y(oA(t)) + (=i (t) = (ua(t), —ur (1)) ae.

and
gl (t) — ea(®)I + Slhin()]” = (o (t) — u (1), ia (1)

It follows that

u(t) — va(t)
A
and since z — Jy(x) is continuous for each A > 0, the latter is true for every
te[0,T].
Pick now z € 9¢(0) and note that

—ux(t) € OP(ur(t)) and  —an(t) =

a.e.,

which implies that M < ||z||- Use now the 1-Lipschitz semi-group property

to get for A > 0 and each t € [0,T7,

[ux(t + h) = ua@)] = | Pi(ua(h)) = B (0)]| < [lux(h)]-

This implies
: . [oA(O)]

@l < laa (@)l = =5 < I,
and the lemma is established.
The above estimate now yields that a subsequence (uy, ); is converging weakly in
A} to a path u. This implies that for each ¢ € [0,T], uy, (t) — u(t) weakly in H,
and since [ux(t) — va(@®)]] = [Alla(@)[] < [Alllz]l, we get that vy, () — u(t) weakly
in H for every t € [0,T].
Since 9 and ¥* are weakly lower semi-continuous on H, one can easily deduce

that:
/ Y(u dt<hm/ P(vy, (1))dt
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/1/1 dt<hm/ Y* (=, (t))dt,

as well as
[w(0)[I* < lim;[lux, (0)]* =0 and [u(T)[|* < lim;|ux, (T)|* =

Moreover,

/T [un, () — vx, ()] - A2|lz|PT 0
0 )‘j - )‘j ’

and

T
| Allis, 0l < J=1PTA =0
It follows that

(ﬁwwm+wwﬂw»w+w@w<hmﬁ?< (0)dt + i, [ 4 (i, (1))t

gfo (HUA (lt2 . 5 (D1 TJH N (t )|| )dt + lim ||u>\ éT)II
< lim; [ 9y, (un, (t)) + 3, (—ua(t))dt + lim ”W ;T)”
< lim (7 i, (un, (8)) + 95, (= mwN*WU
=0.

This means that u solves the minimization problem and that —u(t) € 9 (u(t))
a.e. while u(0) = 0. The path ug + u(t) then solves the original problem (36).

Quasi-linear parabolic equations

Let {2 be a smooth bounded domain in IR". For p > 2—= +2, we have that the Sobolev

space W, () ¢ H := L%(R2), and so we define on L2(£2) the functional
o(u) = ﬁ [o |VulP™ on W,y P (£2) and +oo elsewhere. Its conjugate is then

e*(v) = 15 Jo ‘VA_IU‘%CZ%. We then obtain for any ug € Wol’p+1(9) and any
1
fe W_l’%(ﬁ), that the infimum of the functional

I » _ ptl
1) = [ [ (Vo) + @)+ pIVA (1) - G t))] 5 ) dade

+/0T/Q {uo(x)%(t’:p)_f(x)u(%t)} dxdt

—T/Q f(@)uo(x) d:v+%/Q(IU(O&B)\Q+IU(T,$)\2)dl‘
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on the space A2 is equal to zero and is attained uniquely at an Wol P Jrl(Q)—Vadued

path @ such that fo li(t)||3dt < +o00. Moreover, the path u(t) = @(t) + ug is a
solution of the equation:

u(0,x) =up on £ (54)

{ 5t (tr) = Apu+ f on 2 x[0,T]
u(t,0) =0 on 0Of2.

Porous media equations

Let H = H~'(£2) equipped with the norm induced by the scalar product
(u,v) = / u(—A)tvdz = (u, V) H-1(0)-
2

For m > %22 we have L™*1(£2) ¢ H~!, and so we can consider the functional

nt2
( ) — mL—i-l fQ ‘u’m+1 on LTYH-l(Q) (55)
)= 400 elsewhere
and its conjugate
m m+1
*(v) = —— [ |A | da 56
()= 2 [ 1A e (56)

Then, for any ug € L™(§2) and any f € L?(£2), the infimum of the functional

T(u) = m+1/ / ( (t,2) + uo(@))[™  dz + mA~ (f(z )—%(t x))y’%l> dudt
/ / { t)(t 2) — u(z, ) (A7 f)(m)} dadt
=1 [ uo(a)(~2)" (@) da + 5 ()P, + (DI,

on the space A2 is equal to zero and is attained uniquely at an L™+ (£2)-valued

path @ such that fo |(t)|3,dt < +oo. Moreover, the path u(t) = @(t) + ug is a
solution of the equation:

(flen=am s oxpor &

=ug on f2.



A variational principle for gradient flows 19

4 Intermediate spaces and self-dual variational problems

The approach we use in the rest of the paper, consists of introducing natural
Banach spaces whose norm is stronger than the Hilbertian norm and on which
the energy functional has a better chance to be bounded. The framework —known
as an evolution triple setting— is well known, and the intermediate Banach spaces
appear naturally in the applications. Here is a brief description of this framework.

Let H be a Hilbert space with (,) as scalar product. Let X be a dense vector
subspace of H and assume that X is equipped with a norm || - || that makes it
a reflexive Banach space. Also assume that the canonical injection X — H is
continuous. We identify the Hilbert space H with its dual H* and we “inject” H
in X* via the following procedure. For each h € H, the map Sh:u € X — (h,u) g
is a continuous linear functional on X in such a way that

(Sh,u)x= x = (h,u)yg forallhe H and all u € X

One can easily see that S : H — X* is continuous, one-to-one, and that S(H)
is dense in X*. In other words, one can then place H in X* in such a way that
X C H = H* C X* where the injections are continuous and with dense range.
We note that with such an identification the duality (f,u)x+ x coincides with
the scalar product (f,u)y as soon as f € H and v € X. In other words, we
are representing the dual X* of X as the completion of H for the dual norm
|h|| = sup{(h,u)y;|lullx < 1}. We shall sometimes say that the space X is
anchored on the Hilbert space H.
For each o (1 < a < 00), we consider the Banach space

AY e = {u: [0,T) = X*u(0) € H, ubei€ L.}

equipped with the norm

T 1
fullag . = @)l + ([ 5. o).

It is clear that A‘}‘L x~ is a reflexive Banach space that can be identified with the

product space H x L., while its dual ( ?{X*)* ~ H x L[;( where é + % =1.
The duality is then given by the formula:

T
(@ Py ey, = (O + [ (a0 p0)a

X
where (-, ) is the duality on X, X* and (-,-) is the inner product on H.

Let £: X*x X* — RU {400} be convex and weak*-lower semi-continuous on
X*x X* and let L:[0,7] x X* x X* — RU {400} be measurable with respect
to the o-field in [0,7] x X* x X* generated by the products of Lebesgue sets in
[0,7] and Borel sets in X* x X*, in such a way that for each ¢t € [0,T], L(¢,-,)
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is convex and weak*-lower semi-continuous on X* x X*. To any such a pair, we
associate the action functional on A% y. by:
9

T
lea() = [ LGt u(t),a(0)dt + (u(0), u(T))

as well as the corresponding “variation function” Jy 1 defined on (A% x.)* =
H x L by

T
Jg(a,y) = inf{ / L(t,u+ y, w)dt + L(u(0) + a,u(T)) 5 u € AY .}
0
Now associate to the pair (¢, L), the following “Bolza-dual” functionals:

M(t,p, 5) = (Lt|X><X)*(87p) and ’I?’L(p, 8) = (EIXXX)*(]% _5)

where (Li|xxx)* and (¢|xxx)* denote the Legendre duals of the restrictions of
L, =L(t,-,-) and ¢ to X x X. In other words, M and [ are the convex and lower
semi-continuous functions on X* x X™* defined by:

M(tvpv S) = Sup{<u7 S>X,X* + <vvp>X,X* - L(tauvv); U,V € X}

and
m(p, s) = sup{(u,p)x,x* + (v, —s) x, x* — l(u,v); u,v € X}

Definition 2 We again say that the pair (L,¢) is self-dual if for all (p,s) €
X* x X*, we have

m(p,s) = €(—p,—s) and M(t,s,p) = L(t,—s,—p),
or equivalently
(Uxxx)(p,s) =(—p,s) and (L¢|xxx)*(t,p,s) = L(t,—s,—p).

Theorem 3 Suppose that for each t € [0,T], the Lagrangians L(t,-) and | are
two proper convex and weak™-lower semi-continuous functions on X* x X* such
that the pair (L, £) is self-dual. Suppose that for some a € (1,2], Jip  H X LY —
R U {+oo} is sub-differentiable at (0,0), then there exists v € Afy x. such that:

(v(t),v(t)) € Dom(L) for almost all t € [0,T7,
and
[&L(’U) = inf Ig’L(u) =0.
Al xx

Again, we need the following lemmas.
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Lemma 3 Define Ep(-,-) : LS« x LS. — RU {400} by En(p, s) = fOT M(t,p(t), s(t))dt,
then

T
En(p,s) = sup {/0 [(s(£), u(®)) + (p(t), v(t)) — Lt ult), v(t)]dt ; (u,v) € L x Lg{} :
Proof: For u,v € L[;( and p,s € LS., we have:

T T T
| L@ o)+ [ Mp0). 50t = [ (s(0),u0) + 50, o(0))
0 0 0

which implies

T T
/ M(t,p<t>,s<t>>dt2sup{ / [<s<t>,u<t>>+<p<t>,v<t>>—L(t,ua),v(t))]dt;(u,v)eLéixLi}-

For the reverse inequality, Let (p,s) be in L%. x LS. in such a way that g <
En(p, s) and let p(t) be such that u(t) < M (t,p(t), s(t)) for all ¢ while fOT wu(t)dt >

5. We then have for all ¢,
() > —M(t,p(t), 5()) = inF{L(E, u(t), o)~ {ut), 5(8) — (v(t), pO); (u,v) € X x X}

Again, by ([5]), there exists a measurable pair (u1,us) € Li X L[;( such that

—p(t) > Lt ua(t),u2(t)) — (ur(t), s(t)) x,x — (ua(t), p(t)) xx

Therefore
T T
B < /0 p(t)dt < /0 [—L(t, u1(t), ua(t)) + (ua(t), s(t)) x,x+ + (u2(t), p(t)) x,x+|dt
< sup {/OT[<5(75)7U(75)> +(p(t), v(t)) — L(t, u(t), v(t)]dt ; (u,v) € L% x Li}

which implies that

T
En(p, s) < sup {/0 [(s(8), u(t)) + (p(t), v(t)) = Lt u(®), v(E)]dt 5 (u,v) € L x L?{} :

For the next lemma, recall that I, ar(u) = fOT M (t,u(t),a(t))dt + m(u(0),u(T))
for u € Afy x.

Lemma 4 Under the above conditions, we have Jj(p) > I v (p) for all p €
AY 5«
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Proof: For p € Af y., write:

Ji 1(p) = sup sup  sup {(a,p(O)) + /OTKy,p) — L(t,u+y,u)]dt — £(u(0) + a,U(T))} -

ac€H yELi UEA?-I,X*

Set
FE{ue A s ue L} C A ..

Then

Ti1(p) 2 sup sup sup {(a,pm)) b [t g, + Gl — o) + a,u<T>>}
acH yELi ueF 0

Make a substitution
w0)+a=d €H andu+y=y €LY,

we obtain

T
Ji1(®) = sup sup sup{<a/—u<o>,p<o>> — tfau(T) + [ [t~ wp) —L(t,y',undt}.
o/€H e uek 0

Set now
S={u:[0,T] > X;ue L, uec L, u(0)e X}

Since 3>2>aand || - ||y« < C| - || x, we haveSQA;X* ﬂLég(:Fand

T
Ji(p) > sup sup sup {(a' —u(0),p(0)) +/ (', D) — (u,p) — L(t,y',@)]dt — f(aQU(T))}
a'€H y’ELg}{ u€eS 0

Since u € L§ and u € Li, we have:

T T
[ wivde = [ (phdt + ((T),u()) = (p(0), u(0))
0 0

But p(0) € H, so (p(0),u(0)) = (p(0),u(0)) which implies

T
Jip(p) > sup sup Sup{(a’m(o)) +/ {,p) + (0,p) — L(t,y', )} dt — (u(T), p(T)) —f(a’m(T))}-
a'€eH y’ELg uesS 0

It is now convenient to identify S = {u: [0,7] — X; u € Li, e Lg, u(0) € X}
with X x Lé;( via the correspondence:

T
(c,v) 6X><L§»—>c+/ v(s)ds € S
t

we S (), —ut) e X x L.
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We finally obtain

Jr(p) > sup sup {(d’,p(0)) + (=¢,p(T)) — £(d’,0)}

T

+ osup sup { | 1'5) + w.p) - L(t,y’,vndt}
yeL vers (70

= Em(p,p) +m(p(0),p(T))

— IM,m(p)-

Proof of Theorem 3: By the definition of m, M and by the self-duality hypoth-
esis, we have

inf Ipp(u) >~ inf  Ipu(u)=— inf Ipp(u).

UEAH,X* UEAH,X* UEAH,X*
If v is an element in —0J; 1,(0,0), it then follows from Lemma 4 that

02 - }xnf [Z,L:_ }lnf Im,M
H,X* H,X*

> sup —Jj
A2 ’

H,X*
= st L)~ (@) g
UEAY u (a,y)EHXLi HX Ly Ay
> inf <J — a
> it {alo) = {00 g |
> Jg,L(0,0) = inf Ig,L(u) > 0.
UGA?{,x*
Note that any v in —0Jy,(0,0) C A% x. is a solution since
0 < Ip1(=v) = I, (v)
< sup {(’U, (av y)> a 8 JZ,L(CL7 y)}
(ay)€HX LY A xo T Ex
< —Je,r(0,0) == inf  Ipp(u) =0.
ueA‘;‘{,X* ’

5 Variational formulation of the gradient flow of an evolving convex
landscape

Here is the main result of this section.
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Theorem 4 Let X be a reflexive Banach space anchored on a Hilbert space H,
and suppose ¢ : [0,T] x H — RU{+o0} is a jointly measurable function such
that for every t € [0,T], the function (t,-) is convex and lower semi-continuous
functional on H. Assume

©(t,-) is coercive on H i.e., lim o(t,v) = 400, (58)

lvll fr—oo

and that for some v > 1, there is an increasing function 7 : [0,4+00) — [0, +00)
so that

T
o < / p(ty(®)dt < 7(lyll ;) for every y € L. (59)
0

Setting o = min{2,v*} where % + V% = 1, then for any uy € Dom(p) and any

f € LY. such that fOT ©*(t,—f(t))dt < oo, the functional

T
I(u) - = /0 [p(t, u(t) + uo) + (plx)"(t, f(t) — a(t)) — (u(t) + uo, £(2)) + (u(t), uo)] dt
+%(IIU(0)H§I +u(D)I3) (60)

attains its infimum on the set K = {u € Af y.; u(t) € H a.e} uniquely at a
point v such that v(t) + ug € Dom(yp) for all t € [0,T]. Moreover,

I(v) = i%f I(u) =0, (61)

and the path u(t) = v(t) + ug is a solution for the equation

u(t) + dp(u(t)) = f(t) ae. on [0,7T]
{ u(0) = up. (62)

Proof: Note that I can be written as
T
I(u) = /0 [h(t,u(t)) + (Plx)"(t, —u(t)] dt + %(IIU(O)HZ +lw(DIZ)  (63)

where ¥(t,u) = o(t,u + ug) — (u, f(t)) on [0,7] x X, and +oo elsewhere on
[0,7] x X*.
Define ¢ : X* x X* — RU {+o0} by

1 2 .1 2 -
_ [zlleollr + gllerlly if co and cr € H
U(co, cr) { oo otherwise, (64)

and L on [0,T] x X* x X* as L(t,u,v) = ¢¥(t,u) + (¢¥|x)*(t,—v). We need to
show that ¢ and L satisfy the hypothesis of Theorem 3.

Since the functions u — v¥(t,u) and u — ||ul|3, are convex, lower semi-
continuous and coercive on H, it follows that ¢ and L(t,-,-) are convex and
weak*-lower semi-continuous on X* x X*. Indeed, to show that L is weak*-lower
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semi-continuous, let u, € X* go to u in the weak*-topology. We may as well
assume that liminf,, ¥ (¢, u,) < co which means that (u,), is eventually living in
X C H. Since 9 (t,-) is coercive on H, the sequence (u,), is eventually bounded
there and therefore converging weakly in H -up to a subsequence- to an element
@ € H. Since X is anchored on a Hilbert space H, the convergence of (uy,), to @
is also in the weak-star topology of X* and therefore 4 = u € X. The rest follows
from the lower semi-continuity of ¢(¢,-) in the weak topology of H.

To establish self-duality, let m and M be their associated Bolza-dual function-
als. We need to show that

m(p,s) =4L(p,s) and M(t,s,p) = L(t,—s,—p) for all (p,s) € X* x X*.
Recall that m(-,-) : X* x X* — RU {400} is defined as:
m(do, dr) = sup{(co, do) + {cr,dr) — €(co, cT); co,cr € X}

[
2 Y

2
c
= sup{{eo, do) — OB ey & X t-supffer, dr) — I8, o e x)
To prove that m(dy,dr) = £(dy, dr), we distinguish two cases:
If dy € X* but dy ¢ H, then there exists {¢;} C X C H that is bounded in H,

yet (¢j,do) — oo as j — oo. It follows that sup{(co,dop) — % ;ce X} > o0,

The same obviously holds for the case where dr € X*, but dr ¢ H.
On the other hand, dy € H yields

2 2
C C
sup o co) — UL ey € X} = sup{(do, o) — U ; ¢4 € X)

2
= sup{(do,c0) ~ 1UH ; ¢y € X = b1}

= ||doll%; /2

and therefore m(dy, dr) = ¢(dy,dr) in all cases.
To establish the self-duality of L, write

M(t,s,p) = sup{(s,v) yu x + (Psu) 5. x — Lt u,v); (v,u) € X x X}
= sup{(v, =8) . — (Y[x)"(t,v);v € X} +sup{(u,p) . —P(t,u);u € X}
=™ (t, —s) + (¥Ix)"(t. p)
= P(t, —s) + (¥[x)" (¢ p)
= L(t,—s,—p)

Here we have used that (¢|x)* = (¢)* on [0,T]x X, and that ¢ (¢, -) is weak*-lower
semi-continuous on X*.
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It remains to show that the functional J, 1, is subdifferentiable at (0, 0) in the
HxL? 'v-topology where 8 = o*. But note that for (a,y) € H x Li

Jaas) =t [ Dt u(t) +y(0), 00t + Hu0) + au(T)); w € AF )
< /0 L(t, y(t), 0)dt + €(a, 0)
= [M ety + wixy o+ 148
= [ teltuo +y(0) + 97,10

T dt ||a||H
+/0 [y (2). FO)] + [uo, F(1) )t + =1

2
a
< 7(lly +uoll 5 ) + Cillyll ) + Co + %

which means that J; 1, is bounded in a neighborhood of (0,0) in the space H x Lg‘;,
hence it is subdifferentiable at (0,0).

Apply now Theorem 3 to find v € A% x. such that: (v(t),0(t)) € Dom(L) for
almost all ¢ € [0,T], and 7

[&L(’U) = Agnf Ig’L(u) =0.

H,X*

Note that Dom(L) C Dom(v)) x Dom(v|x)*. Write now

T * . 1 2 1 2
0=1I(v) = /0 [t o) + 97 (¢, —o(t))]dt + 5 l[v(0)[[F + 5 llo(T)llE

which means that both ¢ — v(t,v(t)) and t — (¥|x)*(t, —0(t)) are in L'[0,T]
and therefore v(t) € X a.e. Moreover, the path v € C([0,T]; X), and
1d
¥t (1) + (W]x)" (¢ (1) = (), —0(t) = =5 = Iv@)%

with equality if and only if —(t) € (¢, v(t)). Write now again
0= Ion(w) = [ B0(0) + 0 (6~ + O+ Flo(DI
> [, 00) + 9 ~50) + (ol0), o0
[ SO e + SO + 3D

T
= [l v) + 0 (6 =5(0) + 0. 50}t + [0(O) [
=0
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It follows that v(0) = 0 and that ¥(t,v(t)) + ¥*(t,—0(t)) = (v(t),—0(t)) for
almost all ¢ € [0, 7). This means that v(t) satisfies

0(t) + oY(t,v(t)) =0 ae. on [0,T]
\ w(0) =0 (®)
and that u(t) = v(t) + ug is a weak solution for equation (62).
6 Applications to nonlinear evolution equations
Fast diffusion equations
This is the case when we have 0 < m < 1 in equation (68). But now (—A) ! is

not necessarily in L™+ when u € L™+1(£2), hence we need to change the setting
and consider the space X defined as

X = {ue L™NQ); (—A)ue L5 (2)
equipped with the norm

lullx = llellmer + 1(=2) " ] e

X is anchored on the Hilbert space H ! obtained by completing X for the norm
induced by the scalar product

(u,v)y = /Qu(—A)_lvdw = (u,v) g-1(0)
That is X € H~1(2) C X* is an evolution triple. Consider the functional

1 wlm 1 on m+1
“”(“):{3?33 ol P Zﬂfﬁ)(n). (66)

Clearly X C Dom(y) and the conjugate of its restriction to X is:

_ m+1 . _ m+l
(SO|X)*(’U) _ mL—l-l fQ ’A 1?]‘ m dr.if Al € L™m (.Q) (67)
+00 otherwise
Theorem 4 therefore applies with v =m + 1 and v* = mT'H > 2, which means

that @ = 2 and we get by considering the space

T
AY xe = {u: 0,T] — X*;u(0) € H™Y; / Hu(t)Hi* dt < —i—oo}.
0
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Corollary 3 Assume 0 < m < 1, then for any ug € L™TY(£2) and any f € L5
such that A~ f € L™ the infimum of the functional

T(u) = m—|—1/ / ( (t,2) + uo (@)™ dz + mA~ (f(« )—%(t )| >dmdt

+/ / [uo(x)(A_l%)(t,w)—u(a:,t)(A_lf)(x)} dxdt
=1 [ uo(@)(=8)" (@) d + 5 ()P, + (DI,

on the space A%[’ + 5 equal to zero and is attained uniquely at an X -valued path
U. Moreover, u(t) = u(t) 4+ up is a solution of the equation:

(68)

%(t,x):Aum—kf on £2x[0,7T)
x) =ug on (2.

Note that in order to conclude that u(t) € X and not just in Dom(y) as implied
by Theorem 4, one needs to use the easy that:

A7 4Ol s < 1A 0O + [ 1A 6)]

More general parabolic equations

Consider an equation of the form

Ou a( Ou o Ou

5~ gy (@ 0lg ax)*%(x Hlul2u=f(e,t)  (69)

on (0,7] x R™ and subject to the inititial condition
u(z,0) = up(z). (70)

Corollary 4 Assume p > 2, f € LP([0,T]); WP (R")), ug € W'P(R"), and
that each a; (0 < j < n)is a non-negative measurable function such that

0<co<aj(tx)<c <oo aeon (0,7 x R" (71)

Let ¢ : [0, T] x WLP(R™) be defined as

1 n ou
oty == [ (Ejzlam,tna—%w ¥ a0<t,m>ru|P> s
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and let *(t,u) be its conjugate for each t € [0,T]. Then, the functional

ou

)= [ [ottuo) +uo) + 6,50 - S at

N /0 ! / ) {uo(m)%(t,m) ) (u(, ) +u0(x))} dudt
1

A 0D + ()

has infimum zero on the space
" T T
A= {u [0, 7] — WP (R™); w(0) € L*(R™); / ”u(t)H;ilp* dt < —i—oo} .
0 :

This infimum is attained uniquely at a path v such that v(t) € WYP(IR"™) for all
t €[0,T], and u(t) = v(t) + up is a weak solution for the equation (69) and (70).

Indeed, here the evolution triple is obvioulsy
X=WWcI?cw 5 = X~

In this case, a = p%l and o = p, in such a way that the hypothesis of Theorem
4 are readily verified as soon as p > 2. Note that condition (71) can be weakened
considerably.
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