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Procesos de Arrastre de Espejo impulsados por
conjuntos en movimiento de variacién acotada

La presente tesis se ocupa del estudio del llamado Mirror Sweeping Process, un proceso
de arrastre degenerado que utiliza un mirror map como su operador asociado. Primero se
muestra que cuando el conjunto moévil es convexo y Lipschitz continuo, la inclusién diferencial
puede ser regularizada mediante una familia de ecuaciones parciales ordinarias, las cuales
poseen una unica soluciéon. Se prueba que esta familia de soluciones converge a una solucién
del proceso de arrastre. Luego, suponemos que el conjunto se mueve con retraccién acotada
con respecto al exceso, donde se utiliza una técnica de factorizacion para parametrizar el
conjunto en funcién de la longitud de arco, y se rellenan los saltos del conjunto con una
familia de geodésicas.
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Mirror Sweeping Processes Driven by Bounded Variation Moving Sets

This thesis is concerned with the study of the so called Mirror Sweeping Process, a degenerate
sweeping process that uses a mirror map as its associated operator. First, it is shown that
when the moving set is convex and Lipschitz continuous, the differential inclussion can be
regularized by a family of well-posed ordinary differential equations. This family of solutions
is proven to converge uniformly to a solution of the sweeping process. Then, we suppose the
moving set is convex and of bounded retraction with respect to the excess, where we use a
factorization technique to parametrize the moving set by means of the arc length, and filling
in the jumps with a suitable family of geodesics.
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“One can never be overdressed or overeducated.”

—QOscar Wilde.
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Introduction

This thesis is centered around the existence of solutions for Degenerate Sweeping Processes
driven by convex sets with bounded variation. The study of sweeping processes dates back
to the seventies, where J.J. Moreau introduced a series of papers [24, 25, 27, 28] modelling
an elasto-plastic mechanical system by using a first-order differential inclusion of the form

@(t) € =New(x(t)) ae. t € [0,T],
:1:(0) =g € H.

Here, C': [0,7] = H is a time-dependent moving set with nonempty, closed and convex values
on a Hilbert space H, and N¢ () denotes the (outward) normal cone of C(t), in the sense of
convex analysis. The interpretation of this formulation is understood as a point x(t) which
is “swept” by a moving set C'(t). Whenever the point is on the interior of C(¢), it does not
move, since the normal cone is reduced to zero, but once the points is “caught up” by the
boundary of C(t), the point moves inwards the set for almost every ¢ € [0,7]. The solution
of the sweeping process maps the trajectory of the particle over the interval of time [0, 7.
As mentioned before, this problem first attempted to model an elasto-plastic system, but
since then sweeping processes have many other applications, including nonsmooth mechanics
[2, 9], crowd motion [22], switched electrical circuits [1], among many more.

Given the development of different techniques to solve differential inclusions, we have a
vastly studied multitude of variations to Moreau’s sweeping process. Namely, some of the
most relevant examples are the state-dependent sweeping process [29] and the second order
sweeping process [7]. We will focus in the degenerate sweeping process, i.e., the differential

inclusion of the form
{w) € —Ne(Ax(t)),

2(0) = 70, (DSP)

where once again C' is closed and convex-valued over a Hilbert space, and it is a Lipschitz
map with respect to the Hausdorff distance. Moreover, A : H — H is a strongly monotone
(and possibly nonlinear) operator, i.e.,

(Az — Ay, x —y) > ml||lz — y||* for all 2,y € H, (1)

where m is a positive constant. The system (DSP) was first introduced by Monteiro-Marques
in [19, 21] as a model of contact mechanics, with A a multi-valued map. A notion of a
solution for this case is the pair (u,v) such that u(t) € dom(A), v(t) € A(u(t)) N C(t), and
u(t) € —=New(v(t)) a.e. for t € [0,7].



This sweeping process is called degenerate as it, depending on the operator, may not posses
a solution or it may not be unique. For example, let us consider H = R and a monotone
operator A with dom(A) = {0}, such that A(0) = R. Let us also consider the time interval
[0,1] and the initial data xo = 0. Hence, the solution must be x(t) = 0, but A(z(t)) = R,
which means v(t) could be any selection of C(-). For more examples on degenerate sweeping
processes with no solution, refer to [21].

The present work addresses the so called Mirror Sweeping Process:

o(Ty) = 10, (MSP)

{ i(t) € =New (Vo(a(t) + f(ta(t))  ae t€l:=[Ty,T),
where Vip(zg) € C(Tp), and f is a continuous function. In this case A is the gradient of a
marror map @, which is an operator mostly used to perform the Mirror Gradient Descent in
the context of online optimization [11]. We prove the well-posedness of solutions of (MSP)
in two settings: first, we assume that C' moves in a Lipschitzian way with respect to the
Hausdorff distance, whereas in the second case we suppose it moves with bounded variation.
To deal with the Lipschitz setting we will use the Moreau-Yosida regularizaton technique seen
in [18, 29, 40]. We extend the aforementioned work by proving the existence and uniqueness
of solutions without the necessity of the separability of H, as seen in [39]. We also drop the
compactness of C, the latter being a strongly used hypotheses in other works that also deal

with the degenerate sweeping process in an absolutely continuous setting (see for instance
[19-21])).

As for the bounded variation setting, we will consider the retraction of C' with respect to
the excess, a quantity that measures the separation of two closed sets. The technique to find
a solution for this case relies on reducing this problem to the case where the moving set is
Lipschitz with respect to the excess, using a suitable parametrization of C' by means of its
arc length {¢ of the form €' = Co/l¢, where C'is the unique Lipschitz that holds the equality.
Seeing that the domain of C' is the image of the arc length, in order to extend the domain
to the whole interval where C' is defined, we use a family of geodesics to appropriately fill in
the jumps. Once again, this result is an extension of the work seen in [36], where the author
presents a bounded retraction sweeping process with A = Idy. It was proven in [16] that the
Mirror Sweeping Process has a unique solution when it is driven by a set that is Lispchitz
with respect to the excess, by means of a catching-up-like algorithm.

This thesis is organized as follows: Chapter 1 contains all the preliminary notions and results
that will be used throughout this work. Chapter 2 deals with the existence and uniqueness
of solutions for the Mirror Sweeping Process in a Lipschitz setting using the Moreau-Yosida
regularization. Finally, in Chapter 3 we prove the existence of solutions for the bounded
retraction case using the factorization technique previously explained. We conclude this
document by pointing out the main conclusions and future work regarding this particular
type of sweeping process.



Chapter 1

Preliminaries

In this chapter we will give preliminary background about definitions, relevant known results,
and the notation that will be used in the following chapters.

1.1 Functions of bounded variation

In this subsection we will mainly draw on the work of [27]. In what follows, (X, d) denotes
an extended complete metric space, i.e. X is a set and d: X x X — [0, 00] satisfies the
axioms of a distance, but it can also take on the value of co. For a subset Y C X, the
topological notions of interior, closure and boundary will be denoted by int(Y),cl(Y) and
bdry(Y), respectively. The closed ball centered at x with radius r is denoted by B(z,r) and
we refer to the closed unit ball as B.

As usual, we define the distance between a subset ¥ C X and an element x € X, as
d(z,Y) := inf ey d(z,y). Moreover, if (Y,dy) is a metric space, the continuity set of a
function f: Y — X will be denoted as Cont(f) and naturally, Discont(f) := Y \ Cont(f).

For a subset S C Y, f: Y — X is said to be Lipschitz continuous if

e S)
Lip(f) := t#g v (t.5) <+

It is clear that if f is Lipschitz, then d(f(s), f(t)) < Lip(f)dy(t,s). The set of Lipschitz
functions is denoted by Lip(Y, X) :={f: Y — X: Lip(f) < +oc}.

Let I C R be an interval, and the function f: I — X. Given J = [s,t] C I, and considering
all finite sequences of the form s = 79 < --- < 7, = t, one defines the variation of f over J,

denoted V(f,J), as the supremum of Y, d(f(7i-1), f(7:)).

If V(f,J) < oo then we say that f is of bounded variation. As usual, we denote

BV(; X):={f:1— X: V(f,I) < oo}.



Let us notice that the completeness of X allows for f € BV(/; X) to have one-sided lim-
its f(t7) and f(t*) at every point ¢, with f(inf /™) := f(infI) if infI € I and similarly,
f(supI™) := f(sup!) if supl € I. We also deduce by the definition of the functions of
bounded variation that Discont(f) is at most countable.

1.2 Convex sets in Hilbert spaces

This section covers the basics of convex analysis that will be used in the following chapters.
For more details, we refer to [3, 5, 6, 37].

Unless otherwise stated, we assume that H is a Hilbert space with inner product (-,-) and
norm ||z|| := (z,z)'/2. The metric is naturally defined as d(z,y) := ||z —y||, for all z,y € H.

We recall a subset C' C H is convex if Az + (1 — A\)y € C whenever z,y € C and X € [0, 1].
In particular, H and () are convex.

Let us set D, := {x € H: ||z|]| < p}, p >0, and
Cy = {K C H: K is nonempty, closed and convex}.

The lower level sets of a function f: H — [—o00,+o0] are the sets [',(f) :={x € H: f(x) <
a}, where a € R. The epigraph of f is defined by

epi f:={(z,t) € H xR: f(z) <t}

Furthermore, a function f : H — [—00,+0o0] is convex if its epigraph is a convex subset of
‘H x R. Moreover, if f is convex, then its lower level sets are convex.

Lastly, we say f is lower-semicontinuous (Isc) if for any xy € H one has
liminf f(z) > f(xg).
T—T0

As usual, we will denote T'o(H) the set of functions that are proper, convex and lower-
semicontinuous. We say a function is proper if dom f # () and inf f(z) > —oo.

In the remaining part of this section, we will introduce the concept of the metric projection,
which is fundamental for the understanding of this work.

Definition 1.2.1 Let C be a nonempty subset of H and x € H. Then, p € C is the projection
on C if d(z,C) = ||z — p||. We denote Proj.(x) as the (possibly empty) set of points which
attain this infimum. If Proj.(x) is a singleton, we write proj(x).

If every point in ‘H has at least one projection onto C', then C'is proximinal. If every point in
‘H has exactly one projection onto C, then C' is a Chebyshev set. The next theorem is known
as the Projection theorem and its proof can be found in [3].

Theorem 1.2.2 (Projection Theorem) Let C be a nonempty closed convex subset of H.
Then C' is a Chebyshev set and, for every x € H,

p=proje(z) and (VyeC)(y—p,z—p)<0.

4



A direct consequence of this theorem is the fact that the projection is 1—Lipschitz continuous,
ie.,
| proje(z) — proje(y)|| < [lz =yl (1.1)

Next, we define the normal cone in the sense of convex analysis.
Definition 1.2.3 The normal cone to a convex set C C H at a point x € C is defined by
Ne(z) :={§€H: (§,y—T) <0Vy € H}.
Remark 1.2.4 By means of Theorem 1.2.2 and Definition 1.2.3, one has:
p = proje(r) <=z —p € No(p).

Finally, we introduce the Fenchel conjugate of a function f: H — [—00,+0o0] as the proper,
convex function f*: H — [—o0,+00] defined by

[ (¢) = sup{(¢, z) — f(x)}. (1.2)

zeH

1.3 Retraction with respect to the excess

In this section we introduce some notions of rating for the displacements of sets, as well as
the definition of retraction of sets, which will be used mostly in Chapter 3.

Definition 1.3.1 (Hausdorff distance) In a metric space (X,d), the Hausdorff distance
between two non-empty subsets A and B is defined by

dH(A7 B) = max{e(A, B)? G(B, A)}a
where e denotes the excess or separation of A from B given by

e(A, B) :=supd(a, B) = sup inf d(a,b)

acA acA beB

Clearly, e(A, B) = 0 if and only if A is contained in cl B. Moreover,
e(A,B)=inf{p>0: AC B+D,}, VA BCX,
with D, ={z € X : ||z|| < p}, p> 0.

Let us remark that the Hausdorff distance, while satisfying the axioms of a metric, can take
the value 400 in the case where the sets are unbounded.

The retraction R(f;J) of f over the interval J = [s,t] is defined by means of the excess
as the supremum of Y " | e(f(7-1), f(7:)), where we consider all finite sequences s = 75 <
o <1, =t. If R(f;J) is finite, we call f of bounded retraction, and we denote the sets of
functions with these properties as BR(/; X).

From now on, we will consider the bounded retraction of sets on Cy; over an interval I = [0, T,
and we will use the following notation:



(i) BR"(I;Cy) :={C € BR(I;Cy) : e(C(t),C(t+)) = 0,Vt € I}.
(ii) BRY(I;Cy) := {C € BR(I;Cy) : e(C(t—),C(t)) = 0,Vt € I}.

For an interval [ = [0,7] and C' € BR(I,Cy), we define the arc length ¢ with respect to the
excess €, as

Co(t) == R(C;[0,4]), 0 < t < T. (1.3)

The arc length is an increasing function such that £-(0) = 0 and (7)) = R(C;[0,T]). If
C € BR(I,Cy), then for each ¢t € I we have the lateral limits:

C(t+) :=liminfC(s) ={x € H: lim d(z,C(s)) = 0};

s—t+ s—t+
Ct—) = lisrgglfC(s) ={reH: Slil}lﬁ d(z,C(s)) = 0}.

Which implies that C(t+) and C(t—) are nonempty, closed and convex sets. This gives us
the following results:

e(C(t),C(t+)) = lim e(C(t),C(s)) = Lo(t+) — La(t);

s—i+

(C(-),00) = Jim e(C(s), C) = felt) — Lolt-)
Finally, for C' € BR(I;Cy), we set
Cont(C) :={t e :e(C(t),C(t+)) =e(C(t—),C(t)) =0}

and Discont(C') := I \ Cont(C).

1.3.1 Bregman Distance

In this section we will introduce the main properties of the Bregman distance, which is an
asymmetric proximity measure between a point and a reference point. This object is mainly
used in optimization problems as a mean to exploit the nonlinear geometry of constraints.
For more details see [6, 8] and the references therein.

1.3.2 Legendre functions

Firstly, let us recall the concept of Legendre functions (for more details see [6, Chapter 7]).

Definition 1.3.2 We will say f € To(H) is:

(i) essentially smooth if Of is both locally bounded and single-valued on its domain;

(i) essentially strictly convez, if (Of)~' is locally bounded on its domain and f is strictly
convex on every convexr subset of domaf;

(111) Legendre, if it is both essentially smooth and essentially strictly convex.

6



Moreover, f is Legendre if and only if f* is. This follows from the fact that f is essentially
smooth if and only if f* is essentially strictly convex (see [6, Theorem 7.3.2.]).

Theorem 1.3.3 Let f: H — [—00,00] be function in T'o(H). If f is of Legendre type, then
the map
Vf: intdom f — intdom f*

15 bijective. Moreover, the following equality holds:

(V) =Vf. (1.4)

1.3.3 Bregman distance

Definition 1.3.4 (Bregman distance) Let f € I'o(H) be a differentiable function of Leg-
endre type. The Bregman distance corresponding to f is defined by

D¢: X xintdom f — [0,00]: (z,y) — f(z) — f(y) + Vf(y) (1.5)

The Bregman distance is really a divergence measuring how far away a second point is from a
reference point, and it is asymmetrical most of the time. It also does not satisfy the triangular
inequality, and therefore it can not be considered a distance, even though we will call it so.

We now present some properties of the Bregman distance.

Lemma 1.3.5 Let f € ['o(H) with a nonempty domain. Suppose x € H and y € intdom f.
Then:

(i) Dy(z,y) = f(x) = f(y) + max(0f (y), y — x).
(11) Dy(-,y) is convex, lsc, proper with dom D(-,y) = dom f.

(111) If f is differentiable on intdom f and essentially strictly convex, and x € intdom f,
then Dy(z,y) = Dp-(V f(y), Vf(2)).

() If (yn) is sequence in int dom f converging to y, then D(y,y,) — 0.
1.4 Elements of nonsmooth analysis

The main purpose of this section is to review relevant notions of nonsmooth analysis that
will be used throughtout this work. For more details on this subject we refer to [12, 13].



1.4.1 Cones and subdifferentials

We start by defining the subdifferential of a proper function f: H —| — oo, +00| as the
set-valued operator

Of i H =2 v {ucH: (VyeH)ly—z,u) + fz) < fly)})

Let © € H, then f is subdifferentiable at = if 9f(x) # (. The elements of 0f(z) are the
subgradients of f at . With this concept in mind, we can redefine the normal cone from
Definition 1.2.3 as N¢(Z) := 00¢(Z), where d¢(z) is the indicator function of C' defined as 0
if x € C and +o0 otherwise.

A vector v € H is called a Fréchet subgradient of f at x if for each € > 0 there exists some
neighborhood U of = such that

(v,y —x) < fy) = f(x) +elly — z|| for all y € U.
The set of all Fréchet subgradients of f at x is called the subdifferential of f at x, denoted
oF f(x).

Let us also define the limiting subgradient of f at x. If there exists a sequence ((z,, f(x,)))n
converging to (z, f(z)) and a sequence (v, ), converging weakly to v such that v, € 8% f(z,,),
then x is a limiting subgradient. We denote 0% f(z) the set of all limiting subgradients of f
at z.

As usual, 0% f(x) = 0L f(x) = () whenever x ¢ dom f, and for C' € H we define the Fréchet
normal cone and limiting normal cone, respectively, as N} (z) := 0Fdc(x) and Ni(x) :=

8L50(az).
Similarly, a prozimal subgradient of f at x is a vector v € H such that there exists some real
number ¢ > 0 and some neighborhood U of = that satifies

(v,y —2) < fy) = f(x) +olly —f* for all y € U.

The set O f(x) of all proximal subgradients of f at x is the proximal subdifferential and once
again we set 07 f(x) = () whenever f(z) is not finite. Just as before, the normal proximal
cone N} (z) is the set of all proximal normal vectors v € H, that is, the set of all vectors
v € ‘H that satisfy that there exists some o > 0 and a neighborhood U of = such that

(v,y —x) <olly—z|?forally c UNC.
It is clear by definition of each cone, that
NE(x) € NE(z) € N&(z).

Finally, let us define the Clarke normal cone, which is used to describe properties of prox-
regular sets, as seen in the next subsection.

Definition 1.4.1 Let ‘H be a Hilbert space, then the Clarke normal cone can be defined as
NE'(x) = cl (co(NE()))

where €6 denotes the closed convex hull and Nk(x) is the limiting normal cone. Moreover,
the Clarke subdifferential of f at x is defined by

0% f(x) == {v e H: (v,~1) € NY(epi f, (z, f(2)))}.

8



1.4.2 Prox-regularity

We will now introduce the notion of prox-regularity, a relevant concept used, among other
areas, in the theory of differential inclusions. For more details on prox-regularity, see for
instance [13].

Definition 1.4.2 A closed set C C H and a continuous function p: C' —]0, 00| is said to be
p(+)—proz-reqular if for every ¢ € NE(x) N B and any 0 < t < p(x), one has

# = proje(z + ).
Moreover, we say C' is uniformly-prox regular whenever p(z) = r for all x € C, where
r €0, +0o0].

Theorem 1.4.3 Let C be a closed subset of H and r €]0, +00]. Then the following assertions
are equivalent.

(i) The set C is r—proz-regular.

(ii) For any z,y € C and v € Nt (z) one has
vy =) < o-lloll - Iy — o
v,y — ) < —|vl - |ly — z|*.
Y =95 )
(iii) For any x; € C, v; € NE(x;) "B with i = 1,2 one has
1 2
(v1,v2, 21 — ) > _;Hxl — zo|”.

(iv) For any positive v < 1 the mapping proj-(-) is well-defined on U} (C) with (1 — )~
as a Lipschitz constant and U)(C) :={y € H: dc(y) < vp}. Moreover, the projection
is unique for every x € UY(C).

Finally, for both convex and prox-regular sets we have the following property.

Proposition 1.4.4 Let C' C H be a closed and p—uniformly prox-reqular set, with p > 0.
Then,
NP(C;x) = N¥(C;x) = NH(C;2) = NN C;2)  for allw € C.

1.5 Smoothness of the inverse image

We will now present a property known as the uniform normal cone inverse image property
(UNCIIP) [17], which will be useful to prove that the inverse image of a convex set through
a differentiable mapping is prox-regular.



Definition 1.5.1 Consider two Hilbert spaces Hy, Ho and a differentiable mapping h : Hi —
Hy. Let C C Hi,D C Hy be closed sets, we say that the inverse image set h=*(D) N C
satisfies the normal cone inverse image property at T € h™*(D)NC with respect to the Clarke

normal cone if there exists a constant k > 0 and a neighbourhood U of T such that for every
r e UnN (h ' (D)NC) the following inclusion holds

NYAYD)NC;2) NBy, € Dh(z)*(N°Y(D; h(z)) NkBy,) + N(C; z). (1.6)

Therefore, we say the set h~'(D) N C has the UNCIIP if there exists some k& > 0 such that
(1.6) holds for all z € h~}(D)NC. Finally, in order to make this property useful to our ends,
we will present a proposition whose proof can be found in [17].

Proposition 1.5.2 Let Hi and Ho be two Hilbert spaces. Assume C C Hi and D C Ho
are two closed convex sets and consider h: Hy — Ho a differentiable function. If there exists
k > 0 such that for all w € Hsy, and all x € C':

d(z; b1 (D —w)N C) < kd(h(z) + w; D), (1.7)
Then the inverse image h™'(D — w) N C satisfies the UNCIIP with constant k > 0.

Definition 1.5.3 (Metrically calm) Let F': Hy — Ho be a mapping between two Hilbert
spaces Hy and Hy. Consider D C Hy and T € F~1(D). We say F is metrically calm at T
relatively to the set D if there exist a constant v > 0 and a neighborhood U of & such that

d(z; F71(D)) < ~d(F(x); D).

It is easy to see that F' is metrically calm at Z relatively to the set D if condition (1.7) is
fulfilled with h = F, C = H and w = 0.

1.6 Measure Theory

In this section, we review some tools from measure theory and bounded variation functions.
We refer to [32] for more details.

Definition 1.6.1 The Borel o—algebra of a topological space (X, T) is the o—algebra gener-
ated by the family T of open sets. Members of the Borel o—algebra are Borel sets. The Borel
o—algebra is denoted B.

We recall that a H—valued measure on [ is a map p: B(I) — H such that for a family of
disjoint sets (A,)neny C H, it holds that

1 (U An) =) u(An).

neN neN

We will now present the connection between functions of bounded variation and Borel vector
measures on the real line. In what follows, we assume [ is a non-degenerate interval.

10



First, let us recall the notion of total variation of a measure. Let pu: B(I) — H be a
vector measure, then the total variation of p denoted by |u|: B(I) — [0, 0] is defined by

|ul(B —SUP{ZHM )Nw: B = UBn7B EB(>maBk:®ifh7ék}'

n=1

A vector measure p is called with bounded variation whenever |u|(I) < oo. In this case,
|\l := |u|(I) defines a norm on the space of measures with bounded variation.

We will now present a result whose proof can be found in [14].

Theorem 1.6.2 If f € H! is with bounded variation, then there exists a unique vector
measure iy B(I) = H such that for every c,d € I with ¢ < d we have

pr(le,d)) = f(d=) = flet),  ps(le,d]) = f(d+) = f(e—),
prle,d)) = fld=) = fle=),  py(e,d]) = f(d+) — flet).
Moreover, if puy is with bounded variation and if f~ = f(t7), then uy = pp-. On the other

hand, if i : B(I) — H is a vector measure with bounded variation, which implies that if the
map f,: I — H is defined by f,(t) := p([inf I,¢[NI), then f, € BV(I;H) and py, = p.

(1.8)

Usually, s is known as the differential measure or Lebesgue-Stieltjes measure associated with
f. From this definition, it is possible to derive the following characterization of the total
variation.

Proposition 1.6.3 Let f: I — H be a function with bounded variation and let f~: I — H
be defined by f~ := f(t7). Define Vy: I —]0,00] as

Vi(t) == V(f;inf1,¢]N1).

Then; |:u| = Hv; = V(f_7j)

Let us now show its connection to the distributional derivative. Let f € BV(I;H) and
consider f: R — H defined by:

f(t) iftel,
f@t):=< finfI) if infl e Rt It <infl,
f(sup f) if supl e Rt € 1,t>supl.

Then, according to [32, Proposition 2.9], we have that y;(B) = Df(B) for every B € B(R),
where D f is such that

—/Rh’(t)f(t)dt:/thDf Vh € C}(R;R).

Here, C}(R; R) stands for the space of real continuously differentiable functions with compact
support. We call D f the distributional derivative of f, and we notice that it is concentrated

11



on I, in the sense that Df(B) = us(BN1I) for each B € B. Hence, for f € BV(I;H) we will
write

Df = Df_ = /Jf.
Furthermore, by Proposition 1.6.3 follows that
IDfII = DAII) = llusll = V(f, 1) VfeBV(I;H).

The following result provides some calculus rules for bounded variation functions. See, e.g.,
Lemma A.5. and Theorem A.7 of [32].

Proposition 1.6.4 Assume that I,J C R are intervals and that h: I — J is nondecreasing.

(i) Dh(h=Y(B)) = L*(B) for every B € B(h(Cont(h))), where L' is the Lebesque measure.
(i) If f € Lip(J;H) and g : I — H is defined by

o “ff/((}ibét»)) Fhit2) if t € Cont(h),
g(t) = t+)) — F(h(t— . _
h(t+) — h(t—) if t € Discont(h).

then foh € BV(I;H) and D(f o h) = gDh. This result holds even if f' is replaced by

any of its L'-representatives.
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Chapter 2

Mirror Sweeping Process on a
Lipschitz setting

This chapter is divided in three parts. First, we will introduce the motivation behind the
formulation of the Mirror Sweeping Process. Then, we will present the main hypotheses on
the mirror map and the moving set. Lastly, we will show the well-posedness of the Mirror
Sweeping Process in the case where C' moves in a Lipschitzian way.

2.1 Mirror Sweeping Process

As previously stated we are interested in a degenerate sweeping process where the associated
operator is a mirror map, which is mainly used to perform the Mirror Gradient Descent
method [30]. The principal significance of this method is that it allows us to solve optimization
problems in spaces whose norm does not derive from an inner product, e.g., a Banach space
B. In this case, it does not make sense to compute the term x — nV f(x), since the gradient
is an element of the dual space, and differently from when we work in a Hilbert space, we do
not count on Riesz representation theorem that makes the primal and dual space isometric.
Therefore, the advantage of using the Mirror Gradient Descent lies in the fact that it first
maps the point z € B into the dual space B*, to then perform the usual gradient update in
said space and project the result back to the primal space. In the case that this projection
lies outside the constraint set X C B, we might have to project one more time.

In order to go from the primal to the dual space, we use the so called mirror map [10,
Section 4.1], which we proceed to define as follows. Let D C R™ be a convex open set such
that X C clD. We say that ¢: D — R is a mirror map if it satisfies the following properties:

(i)  is strictly convex and differentiable.

n

(ii) The gradient of ¢ takes all possible values, that is V(D) = R™.

13



(iii) The gradient of ¢ diverges on the boundary of D, that is

lim : V()] = +o0.

z—bdry(D

Let us remark that this definition can be extended to infinite dimension spaces.

This way, we map x € X N D through V¢ to then update the gradient by computing
Vo(z) —nVf(z). And by (i) from the definition of mirror map, there exists y € D such
that Vp(y) = Vep(z) — nV f(x). As mentioned before, it is possible that y does not belong
to the set of constraints and therefore it might need to be projected back onto X. To this
end, one uses the Bregman distance associated to ¢, which we recall from Definition 1.3.4.

In this context, we introduce the Mirror Sweeping Process as the following system:

@(t) € =New (Ve(x(t))) + f(t,z(t) ae tel:=[TT),
.%'(To) = Xy,

An application of this dynamic is the continuous Mirror Gradient method, as seen in [4].

This dynamic is used in [11] to obtain a competitive randomized algorithm for the k—server

problem on a tree structure.

We will show the well-posedness of this sweeping process in a convex setting using the
Moreau-Yosida regularization method seen in [18, 29, 40]. Let ® € T'o(H), then the Moreau-
Yosida regularization @y of ® is a C'%! function defined by

(o) = inf {o) + 5l —al?}

yeH
It is clear that ®y, — ® as A — 0.

We will use the Moreau-Yosida regularization as a way to approximate the solution of (Pyr)
over the interval [Ty, T]. This process provides a Lipschitzian solution over each interval of
the partition {[Ty, Ty + o, [To + 0, Ty + 20], ..., [To + no, T]}, where o is a positive constant
yet to be determined, and n € N is such that the partition is well-defined. Next, we take
this approximation and show a Cauchy criterion for the convergence to a Lipschitz solution
for the Mirror Sweeping Process.

This regularization method has been used before for degenerate sweeping processes in [21]
and for state-dependent sweeping processes in [18, 29, 40]. Differently from this works,
we present a proof of well-posedness similar to what it is done in [39] for a nondegenerate
sweeping process, where the authors do not use any compactness hypotheses over the moving
set. Besides adding the mirror map, we also consider a perturbation function in the dynamic.

2.2 Main Hypotheses

In this section, we list the main hypotheses used throughout this chapter.

14



Hypotheses on ¢: H — R U {+o00}: The function ¢ belongs to I'((#H) and is twice
differentiable. Moreover, the following conditions will be assumed in the rest of the chapter.
(H.) There exists m > 0 such that

(Vo) = Ve(y), x —y) = mlz —y||* for all z,y € .
(H?) There exists M > 0 such that
IVe(x) = Vo(y)|| < Mz —yl| for all z,y € H.
(H?) There exists ¥ > 0 such that
ID*¢(z) — D*p(y)|| < Fllz — y] for all 2,y € H.

Hypotheses on the moving sets: The set-valued map C': I = H has closed, nonempty
and convex values. Moreover, we will assume the following property is satisfied:

(He) There exists k > 0 such that for s,¢t € [
sup |d(z, C(t)) — d(z, C(s))| < klt — s|.

z€H

Hypotheses on the perturbation: The perturbation term f: I x H — H satisfies the
following assumptions:
(Hi) For every z € H, the map ¢ — f(¢,z) is measurable;

f
1
(’Hg) For all » > 0, there exists p, > 0 such that for a.e. t € I, the map x — f(t,z) is
Lipschitz of constant p on rB;

(H]) There exist nonnegative constants ¢, d such that

| f(t, )| < cl|lz|| + d for all z € H.

2.3 Preparatory Lemmas

We will now give preliminary results that will be useful in the remainder of this chapter
regarding properties of the distance function and some results on set-valued maps. We start
with Gronwall’s Lemma, and we refer to [31] for its proof.

Lemma 2.3.1 (Gronwall’s Lemma) Let u,«, 5 [ty,t1] — R be integrable functions. As-
sume that u is absolutely continuous on [to,t1] and

u(t) < aflt) 4+ B(t)u(t) a.e. t € [to, t1].
Then, for all t € [to,t1]

ult) < ulto) exp ( /t: 5(7)0[7) + /t:oz(s) exp ( / t 3@)&) ds.

15



We now present Mazur’s Lemma, whose proof can be found in [15, Chapter 1].

Lemma 2.3.2 (Mazur’s Lemma) Let (u,)nen C H be a sequence converging weakly to a.
Then there is a sequence of convex combinations (vy,)nen Such that

N N
Un:Z)\kuk where Z)\kzl and N\, > 0,n <k <N,

which converges to u in norm.

The next lemma will allow us to find an upper bound for the distance between the moving
set and the trajectories of an approximated problem of the Mirror Sweeping Process.

Lemma 2.3.3 Assume that (H}) and (Hc) hold. Let x: [to,t1] — H be an absolutely con-
tinuous function on [to, t1]. If 0(t) := dew (Ve(x(t))) for all t € [to, t1], then 0 is absolutely
continuous on [ty,t;] and

0(1)0(t) < K6(t) + (Vep(a(1)) — proje(Ve((1))), D2p(a(t)i(t)) a.e. t € [to,ta].

Proof. First, let us prove that 6 is absolutely continuous. This comes from the fact that,
thanks to (H}) and (Hc), for any s,t € [to, t1], one has

6(t) = 0(s)| |dew (Ve(a(t))) = dow) (Ve (z(s)))]

[d(Vep(x(t), Ve(x(s))) + dow (Ve((s))) — dow (Ve(z(s)))]
d(Ve(a(1)), Vo((s)))] + [dow (Ve (z(5)) = de (Ve(z(s)))]
IV (2(t)) = Vel(z(s)ll + slt = 5|

Ml (t) = x(s)[| + K|t — s,

VAN VAN VANRVAN

Now, to prove the inequality let us set
1
W(t,x) = Edé(t)(Vgo(a:)) for ¢t € [to,t1] and = € H.

Then, (¢, -) is continuously differentiable around z(¢) (see for instance [12, Theorem 5.1])
with
Vaop(t, 2(t)) = x(t) — projo (x(1)), (2.1)

where V31 stands for the derivative of ¢/ with respect to the second variable.

Let t €]to, t1[ such that 6(t) and i(t) exist. Then, for all s > 0 small enough,

8[92@ +5) = 0*(t)] = ~[0(t + s, 2(t + 5)) — U(t, 2(t + 5))]
[t z(t+ ) —¥(t,x(t))]
[do(rs)(z(t + 8)) + de (x(t))]

[t x(t + 5)) = ¥(t, x(1))].

2

Cnl*—‘ml»—

(2.2)

IN +

+
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Here, the last inequality holds since, by definition of 1), we have

%[@b(t + s, z(t + s))

— ot x(t+s))] = [dca+s)(V<P(w(t +5))) = e (Veo(a(t +5)))]

| (doss (Ve(alt + 5))) + dogy (Vp(a(t + 5)))
o (Vip(a(t +5)) = dog (Vo(a(t + 5)))) |

K
5 [dc(t+s)(Vg0(x(t +35))) + dc(t) Vo(z(t + s) ]
2 3

1
2s
(deg

IN

Moreover, since & is well-defined in ¢, there exists ¢ > 0 such that ¢ — 0 in H whenever
s — 0, and therefore we can write

z(t+ s) = x(t) + sx(t) + se.

Let us define x; = x(t) + si(t) + se,yr = x(t) + si(t), then

§¢(t,x(t+s)) — ial2 n(Veo(x))

IN

QS@fawmn>Vw@ay+¢w<Vw@a»

= V() — Vel + ~v(t.u) 24)

Using (H2) and 2.4, it yields, for w € C(t),

§¢@x@+@)g

<

<

1 1

2—M2||l’t — el + glb(t, Yt)
M? 1
2—H55H |lze — el + g?ﬂ(t,yt)
M2

= lell e = w) = (= )l + ()
M? _ ) 1
=l (l(e) + s (e) + 52 = wll + [lo(t) + si(0) = w]) + 0t 1)

Since w € C(t) is arbitrary, we can take infimum over C(¢) to obtain

2

é?ﬂ(t, w(t+s)) < M7H5H (dew () + dew (n)) + éw(t, Yt)- (2.5)

Finally, we notice that if we use inequalities (2.3) and (2.5) in (2.2), we obtain

2s

Lo+ 52— 001 <

[dowrs) (Ve(z(t +5))) + dow (Ve (z(t + 5)))]

[p(t, Vep(a(t + 5)))) — ©(t, 2(1))]

doees) (2t + 5)) + dow (z(t + 5)))

—~ | =

IA
(N I S I =S

2

+%H€H (dow () + dow (y ))+§¢(t,yt)—§¢(t>ﬂf(t))-
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Setting 0(s) := M72||5|| - (dog (@) + de)(ye)), we have that

0057 — 007 < (e (Vp(a(t +5))) + do (Vola(t + 5))))
FO(s) + () — o 2(1)

Sl (Vo(a(t + 5))) + dow (Ve(a(t +5)))]

o (Wl Viplat) + 52(0))) — (t, Vil(6)) +(s),

Hence, taking s \, 0, we conclude. 0

2.4 Well-posedness of Mirror Sweeping Process

In this section we prove the existence and uniqueness of solutions for the perturbed Mirror
Sweeping Process as discussed in the previous sections. Let us recall the Mirror Sweeping
Process in a Lipschitz setting:

t(t) € =New (Vo(z(t))) + f(t,z(t) ae tel:=[TyT],
(Pr)
l’(T[)) = 2o,
where Vip(zg) € C(Tp).
Let A > 0. We will find z): I — H with z,(0) = z( such that for a.e. t € I,
: Lo
2A(t) = =53 Vo (Ve(eat)) + f(t 2a(2)), Py)
V(zo) € C(To).
Remark 2.4.1 Without loss of generality, we will assume 7 > 0 such that
m
T—-Ty|=0< ;
ek
where, for all € B(zo,n), we will have
|f(t, )| < B :=cn+c|xo| + d. (2.6)

Proposition 2.4.2 Assume that (H2), (Hc), (H]), (1) and (H}). Then, for every X > 0
there exists a unique solution x) € B(xo,n) of (PL) defined on its maximal interval of
existence [Ty, Tx[C [To, T], where n is given in Remark 2.4.1.

Proof.  The proof falls naturally into two claims.

Claim 1: For all x € B(zy,n) we have that dew) (Ve(z(t))) < +oo for all ¢ € [Ty, T.
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Proof of Claim 1. Let x € B(xo,7m). Let us notice that, thanks to (H¢) and (H2), we have
that

dow(Ve(r)) < d(Vp(z), V(o)) + dow (Ve(xo))
= d(Ve(z), Vo)) + dew(Ve(ro)) — dowm) (Ve(ao))
< Mjx(t) = ol + st — To|
< Mn+ ko
< +0o0,
which completes the proof. O

Claim 2: The map

1

g(t,2) = —5

(V() = projeq (Ve())) + f(t,x(t))  for (t,2) € [To, T] x B(xo, 1),

has the following properties:

(i) For all x € B(xzg,n), the map t — g(t, ) is measurable;
(ii) For all ¢t € [Tp, T, the map z + g(t,z) is £]—Lipschitz on B(z¢,n) with

2M

0y = T Mol +n-

Here, ftq|+y 1S the constant given by (HE) for r = ||zo|| + 7.

Proof of Claim 2. The first assertion follows directly from (H¢) and (H]). To prove (i),
we observe that according to (1.1), for all ¢ € [Ty, T, the map u + proje ) (u) is 1-Lipschitz

in H. Therefore, (ii) is a consequence of (H2) and (H3). O

Hence, Claim 2 and the Cauchy-Lipschitz Theorem [38, p. 819], guarantee a unique solution
z)(+) € B(xg,n), for all A > 0, of (P) on its maximal interval of existence [Ty, Th[C [Ty, T
OJ

Remark 2.4.3 Claim 1 guarantees that the projection of V(x(t)) over C(t) is well-defined
for all © € B(zg,n). In more general settings, such as the case where C(t) is p-prox-regular
(see, e.g.,[39]), one can define 7 in a more convenient way, such that dew) (Ve (z(t))) belongs
to U)(C(t)), and therefore, the projection exists. In our case, however, since we are working
with a Chebyshev set, it suffices us to consider n > 0 a finite constant.

Now we show that the trajectories of (Pp) stay uniformly close to the moving sets (with
respect to A).

Lemma 2.4.4 Suppose that (H,), (H2) and (Hc) hold. Let 0x(t) == dew(Ve(2a(t))) for
allt € [Ty, T). Then, 0 is absolutely continuous on [Ty, Tx[, and a.e. fort € [Ty, Th],

0u(t) < (r+ MB) = 6:(1), (2.7)
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where [ is given by (2.6).

Consequently,

K+ MpB

Or(t) = dewy(Ve(za(t))) < A for allt € [Ty, Ty (2.8)

Proof. From Lemma 2.3.3, we deduce that 6, is absolutely continuous. To prove the
inequality, let ¢ € Q) := {t € [Ty, Ta[: 0(t) # 0} where ©,(t) exists and set

O(t, z) := V() = projog (Ve(z)).

Once again using Lemma 2.3.3, we have that

Or()0A(t) < KOA(E) + (D(E, 2a(t)), DPp(2(F))EA(F))
1

= kKO\(t) — X<(I)(t, z)\(t)), ngp(x)\(t))q)(t, (1))

HVO(t, 2a(t)), D*p(a(t)) f(t, (1))

< KOA(t) — ?@(t) + MBoL(1),

where we have used hypotheses (H}) and (H?), the fact that ¢ is twice differentiable, and
that, by defintion, ||[®(¢,z(t))|| = 0.(t). Hence, we have shown that (2.7) holds for ¢ € .
Now, let t & Q,, i.e., 05(t) = 0. Then, ) attains a minimum at this point and therefore
0x(t) = 0 for a.e. t ¢ Q, and (2.7) also holds in this case.

Thus, the inequality (2.7) holds in any case. The rest of the proof follows from Gronwall’s
Lemma (lemma 2.3.1) with a(t) =k + M and §(t) = —%, obtaining for a.e. t € [Tp, Th[,

05 (t) < 0x(Ty) exp (- / t %df)

A + /TZ(K + MB)exp (— /: %dT) ds

And given that 0,(t) = de(r,)(20) = 0, we have that
m m
O\(t) <exp|——t / k+ MpB)exp | —s) ds.

Therefore, we conclude that
k+ MpS

m
which completes the proof. 0

0\(t) <

A,

Remark 2.4.5 Given Lemma 2.4.4, we obtain that x, is a Lipschitz continuous map on
[Ty, Ta] for any A > 0.

Proposition 2.4.6 For almost every t € [Ty, Ty[, one has

. K+ Mp
laa(t) = f(t, 2@ < 7= ———.
Consequently, for a.e. t € [Ty, Th]
K+ (M+m)B
fir(o)] < w o= LT



Proof. Let us recall that, according to (P,),

A(t) = 5 (Vp(aa(6) — projcq(Vielaa() + 76,22 (0).

Therefore,
. 1
122(8) = f{t, ()]} = O (1).
Thanks to Lemma 2.4.4, we have that

léa(t) — F(t,aa(@)] < 2P

m

To conclude, we notice that

@) < lla(t) = f(& e @)+ [ 2 (@)
O

We conclude from Proposition 2.4.6 that x(t) is Lipschitz solution of (PL) over the interval
[Ty, T\[, where z\(T)\) C B(xo,7). Since T} is finite, we have that z(T)) := lim; -, zx(t) is
well defined on ‘H. Therefore, we can extend the Lipschitz solution to [Tg, 7], and we have
that

[|2(T) = ol | < [|2(T3) — 2(To)[| < w(Th = To) <.

This yields that necessarily, Ty = Ty + o, otherwise the previous inequality would allow us
to extend z, on the right of Ty in a solution of (Py) with the extension of z, included in
B(xo,n), which contradicts the maximality of the interval [Ty, T[.

Therefore, we have shown that for any A > 0, (PL) has a unique Lipschitz solution x on the
whole of the interval [Ty, T'] with z,([To, T)]) C B(xo,n).

We will now prove that (z,)xso is a Cauchy sequence when A \, 0. Firstly, let us show a
preliminary results that will be used in the proof.

Remark 2.4.7 Let us notice that thanks to (H2) and (1.4) in Theorem 1.3.3, it holds that

V* is +—Lipschitz.

m

Lemma 2.4.8 Consider \,pu > 0, and let us denote w,(t) := projoq)(Ve(.(t))) for v €
{\, u}. There exists p such that for all t € [Ty, T), the set [Vp] 1 (C(t)) is p—uniformly
proz-reqular. Furthermore, for a.e. t € [Ty, T]

1

on(t) i= =5 DAV n(t)22(8) € Nisyy-sicio) (T (ar(D) 1B,
op(t) = —%MD%w*(wu(t)))zm) € Niga-1(c(0) (Vo (w,(£)) N B,

where z)(t) = &x(t) — f(t,2x(t)) and z,(t) := 2,(t) — f(t,2.(t)).

Consequently, for a.e. t € [Ty, T
(a(t) = vu(t), Ve (wa(t))) — Vo' (wu(t)))) = —%Ilvw*(wx(t))) — V" (wu (1)) .
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Proof.  Let us begin by proving that V¢ is metrically calm. Let t € [Ty, 7] and z € H. If
x € Vo ' (C(t)), then the result is immediate. Therefore, we will assume z € H\ Ve~ (C(¢)).
By (1.4), we know that Vo' = Vy*. Then, one has

dve-1(cy(x) = e V" (Vip(x)) = Vo™ (2)]]
1
< — f _
< oot [Ve(e) -~ |
= Edcm(vw(ﬂf)).

Therefore, Vi is - —metrically calm relatively to C(t). This implies by Proposition 1.5.2 that
Vi (C(t)) satisfies the UNCIIP with constant --. By [13, Theorem 31] and [17, Proposition
3.14], V*(C(t)) is p—prox-regular for some p > 0.

Now, thanks to (H7) and (H?) we have that Vi is strictly differentiable, and therefore we
can apply the chain rule for nonsmooth functions [23, Theorem 3.41] and the fact that D%y
is self-adjoint [3, Fact 2.66] to obtain the following equality for z € V*(C(t)):

Ny () () = D*0(Z) Ne (Vo (). (2.9)

Next, for ¢ € {\, u} we have that z,(t) := &,(t) — f(¢,2.(t)) € —Neg@)(w,.(t)). Then, recalling
the bounds for #, in Proposition 2.4.6, and the fact that thanks to (H3) and (H?) we have
that || D%*p(u)| < M for all u € H, it is clear that

1

—WD2¢(V¢*(wb(t)))ZL(t) € D*p(Vy* (wi(t))) New (w.(t) N B.

And using (2.9) with z = V*(w, (1)), it yields

1

_’V_MDZSO(VSO*(wL(t)))ZL(t) € Nye e (Ve (w.(t))) N B.

Finally, the inequality holds by (7ii) from Theorem 1.4.3. OJ

Proposition 2.4.9 There exists a constant C > 0 such that for all positive numbers X\, u,
the following inequality holds:

sup |[za(t) — 2y (D) < CA + p).
te[To,T)

Proof. For the sake of readability, let us consider the following notation:

wx(t) := projog (Ve(za(t))); wu(t) = prOJc ) (Vo(au(t))),
a(t) = aa(t) = ft, 2a(1); 2u(t) 7= au(t) = [t 2,(1)),
ua(t) := Vep(za(t)) = proje (Ve(za(t); uu(t) := V(zu(t)) — projou (Ve(zu(t)).

Then, using Proposition 2.4.6 for A, u > 0, one has

max{||Al], [[£,][} <~ and max{[[zx(@)], [|2.(8)[|} < w for a.e. t € [To, T].
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We now consider the p—Symmetrized Bregman Divergence between z,(t) and x,(t):
Y(t) :== (Vp(za(t)) — Vo(z,(t)), zA(t) — x,(t)) for all ¢ € [Tp, T].

Thanks to (Hfo), it is clear that T is absolutely continuous with
T(t) = L(t) + L(t) for ae. t € [Ty, T),

where
L(t) = (D*p(xx(1)x(t) — D*p(2u(1)Eu(t), 2A(t) — 2,(1),
I(t) = (Vo(za(t)) — V(zu(t)), 2A(8) — 2,(1))-

We will now find suitable bounds for these quantities.

Estimation of I, (t): Let us write I for t € [Ty, T] as

I(t) = 1 () + Lia(t) + Lis(t),
where

Iu(t) = (D*p(aa(t))a(t) — SO(VSD (wx(8)))@x (1), 2A (1) — 2u(1)),
La(t) == (D*o(V* (wa(t)))in(t) — D*o(Ve™ (w,(t) 2, (1), 2a(t) — 2,(1)),
Lis(t) == (D*o(Vo" (wu(t))au(t) — D*@(, ()2, (1), 2a(t) — 2,(1))-

We will first estimate I11(¢) and I13(t). To do this, let us recall that by Proposition 2.4.2,
we have that zy,z, € B(x,n). Therefore, by using Lemma 2.4.4, Proposition 2.4.6, and the
hypotheses (H,) and (H3), we obtain for a.e. t € [Tp, T,

1n(t) < Dr()] - ealt) = Vi (an(®)] - ea(t) — 2, (0]
< 0w+ [V (Vo(aa®) = Vo (wa)]- laa(t) = 2,(0)]
< 9w [Velaa(®) — wa®)] 7
= e, Ox(t)

m
< 19w77'y Yoy
m

Similarly, we obtain that, for a.e. t € [Ty, T,

Yw
Ls(t) < =,
m

Moving onto the estimation of I 5, we will write for t € [T}, T

Lia(t) = Ji(t) + J2(t) + J5(t),



In the same way as before, we will first give the estimation of J;(¢) and J3(¢), which are
obtained in a similar way.

First we notice that according to (H2), we have that
| D?p(u)|| < M for all u € H. (2.10)
Secondly, thanks to (%) and Lemma 2.4.4, we know that for a.e. t € [Ty, T},

Ji(t) < 2M - w - [[zA(t) — Vo' (wa(h))|l
<M - %Hk(t)

< oMoy
m

Similarly, for a.e. t € [Ty, T
Muw
J(t) < 2=y,
Now, to estimate Jy(t), let us notice that

Jo(t) = Jo1(t) 4 Joo(t) + Jas(t) for a.e. t € [Ty, T,

where
Jor(t) 1= (D*p(Ve™ (wa(t))2a(t) — D*p(V* (wu(t))) 2u(t), Vo' (wa(t)) — Vi (w,(t))),
Joa(t) = ([D*p(Vp* (wa(t))) — D*p(Ve* (w,u(t))] f(t, 2a(t)), V' (wa(t)) — Vo™ (w,(t))),
Joa(t) = (D*p(V™ (w, (1)) [f (1, (1) — (2, xu(t))],V@*( A1) = Vet (wu(t)))-

To estimate Js; we resort to Lemma 2.4.8.

Tor(t) = — M (a(t) — va(t), Vo (wn(t)) — V" (wp(£)))
< )96 (s (1) — Vi (w,(6) 1

< —llwa(t) — wu (O]

S S Tllea(t) = 2]

where we used (H}), (#2) and (1.1).
For .J5, we use hypotheses (#}),(H2),(H2) and (1.1).

Talt) < D £ ar )] - 196" (1)) — Vi (w (1))
<05 wa(t) — w (o)

< %“ww)) — Velzu(t))]?

VB M?
sfn Jar(t) — 2, ()]

24



Finally, to estimate Jo3 we use (H,), (H1) and (2.10).

Jag(t) < Mf(t, 2x(t) = f(t 2] - [[Ve™ (wa(t)) = Ve (wu(0))]

< M- puaglnllea(t) = zu (O] - %wa(t) —wu (1)l

< M- g l|l2a(8) = 2u(D)]] %Ilfm(t) — (0]

M
= EﬂllwolHon)\(t) - xu<t>H2>

FEstimation of I5(t): let us notice that
]Q(t) = ]21(75) + ]22(t) for a.e. t € [To,T],

where
L1 (t) = (ua(t) — uu(t), a(t) — 2u(t)),
Int) 1= (wr(8) = w,(£), a(t) — (1)),

To estimate I (t), we use Proposition 2.4.6 to obtain for a.e. t € [Ty, T,

]21(75)

(ur(t) — w,(t), £x(¢) — £,(1))

(=A2a(t) + pzu(t), ex(E) — £,(t))
AllA@N + pllz @D A2 + |2 (1))
2yw(A + ).

ININA

For I5(t) we consider hypotheses (H2), (H?) and (1.1), and we notice that, according to
(Py) and Remark 1.2.4, @x(t) — f(t,2x(t)) € —New (Projoq (Ve(z,))) (analogously for ).
Therefore,

Ina(t) = (wa(t) — wy(t), x(t) — f(t, 2 (t)) — (2.(t) — f(t,2u(D))))
+ (wa(t) —wpu(t), f(t, 2A(t) — fult, za(t)))
< Jwa(t) = wu (O] - 1f(E 2a(t) — [t 2u())
< Mgzl lla(t) — (1)

Final steps: considering all the previous estimates, we obtain that there exists ¢;, co > 0 such
that .
T(t) <er( A+ p) + callza(t) — 2, ()| for ae. t € [Ty, T).

Therefore, for all t € [Ty, T1,

t

T(t) <er(A+ )t =To) + o | llaa(s) = zu(s)]*ds.
To
It follows by virtue of (H}) that for all t € [Tp, T,
t

mllza(t) — 2z, (O] < T() < cr(A+ p)(t — To) + 2 ; lza(s) = zu(s) ] *ds.
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Hence, we have found positive constants Cy,Cy, such that for all ¢ € [Ty, T7,

mllza(t) — zu ()] < Ci(A + 1) +Co . lzx(s) = zu(s)|*ds.

We conclude by using Gronwall’s Lemma, obtaining for t € [T, T1,
lza(t) = 2u(O]* < Crexp(Ca(t — To)) (A + p).
OJ

In the remaining of this chapter we will prove that the family (x,)xso converges uniformly
to a unique solution of (Py).

Lemma 2.4.10 The family (z))a>0 converges uniformly to a M—Lipschitz solution
Of (PL>
Proof. ~ The convergence of x,(-) is guaranteed over the interval [Ty, 7] thanks to the

Cauchy criteria given by Proposition 2.4.9. Therefore, (z(+)), uniformly converges to z(-) €
C([Ty, T],H) when X N\, 0. Hence, it suffices to prove that the limit of x, satisfies (Py).

On the one hand, according to Proposition 2.4.6, we have that

K+ MpB
m

OA(t) = dow)(Ve(2a(t))) < A,

and therefore Vp(x(t)) € C(t) when A N\, 0 for all ¢ € [Ty, T1.

Next, let us recall from Proposition 2.4.6 that for a.e. t € [Tp, T]

Jin) < “HEEME .11

and thus, there exists a sequence (\,), such that Z, (-) weakly converges to an element
2(-) € L*([Ty, T),H) when X\, N\, 0, such that for a.e. ¢ € [Tp, T,

< K+ (M+m)p

@) <

This inequality still holds at the limit thanks to the fact that the set

K+ (M+m)s
m

m

{v € L*([Ty, T), H): ||v(t)]| < for a.e. t € [TO,T]}

is a closed and convex set in L*([Ty, T]; H).

Next, for ¢t € [Ty, T let us fix h € H. Then, if we write

<h, /T t x’An(s)ds> _ /T :<hﬂ[TO,ﬂ(s),%(s)>ds,

[ ine) = [ otsjas.

To To

we see that
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Moreover, since (xx(t)), converges to x(t) strongly in H, we have that

xy, (t) = o + /t Ty, (8)ds

To
converges to x(t) = xg + f;;o z(s)ds. Therefore, x(-) is absolutely continuous with 2(t) = z(t)

for a.e. t € [Ty, T], and we have that @, (-) converges weakly to i(-) in L*([Ty, T], H). This
entails that

ix, () = f(an, () = 3() = (- 2()) (2.12)
in L*([Ty, T],H), and thanks to Proposition 2.4.6, this limit is bounded for a.e. t € [Ty, T,
and we also have that ||z(t)] < anﬂ, which implies that

K+ (M+m)s
m

[(t) = 2ol < (t = To) <n.

Therefore, z € B(xg,n), for all t € [Tp, T7.

For the last part of this proof we make use of Mazur’s lemma (Lemma 2.3.2) through (2.12),
implying that there exist the real numbers r(n) > n for all n € N and s, > 0 with

EZ‘:‘% Skn = 1, such that

<
—~

n)
Skn(fa, — @n,) = (f — @)

strongly in L?([Ty, T],H), and where we denote fy, (t) = f(t,zy,(t)). By extracting a subse-
quence, we can assume £(t) and 2, (t) exist for a.e. t € [Ty, T|, and

i

r(n)
Zskm(f)\k(t) — &y, (1) = (f(t,x(t)) — (1)) for a.e. t € [Ty, T).

We suppose that the inequalities in Proposition 2.4.6 also hold a.e. for t € [T, T, and for
all A, n € N. Let us fix t € [Ty, T] such that @(t) and 2y, (t) are well defined. Then, we have
that

(n)
D senlhn (B) = (0), Vela(t)) = projeq(Vip(an (1)) (2.13)
r(n)
< - +mM5 2> skenll V(1)) = projeq (Ve(aa, ()]l (2.14)

Since both the projection and V¢ are Lipschitz, and Vi (z(t)) € C(t), we have that, when
n — +090,
projoq (Ve(a, (1)) — Ve(x(t)) — 0, (2.15)

strongly in H. Therefore, according to (2.13), as n — 400, it yields

<
—~

n)

Skn(ae (1) = 2, (1), V(2 (1)) — projogy (Ve(za (1)) = 0.

n

=~
I
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Next, let 2’ € H, then

r(n)

Z Sk (g (8) = 2, (1), Vop(2') — projog (V(za, (1))

r(n)
_ <Z S (o (6) — i, (1)), Vool — w<x<t>>>

r(n)

+ Z Skl fa, (1) — &5, (1), Vip(2(1)))

According to this equality and (2.15), we have that

r(n)

Z Skﬂl(f)\k <t> — Ty, (t>’ V(,O(ZL',) - prOjC(t) (V()O(IM@ (t)))>
k=n

converges to

(f(t, x(t)) — (1), Vo(a') = Vp(a, (1))
On the other hand, if we recall Proposition 2.4.6, and the fact that fy (t) — &,,(t) €
Neoy(projow (Ve(za(t)))), we have that for all 2’ € C(t),

r(n)
D sk (fan(t) = i, (£), Vio(2') — projogy (Vep(aa, (1)) < 0.

k=n

Hence, since projo (Vip(za, (1)) = V(z(t)) as n — +oo, it follows that

r(n)
D sknlfn () = i (1), Vio(a') — projey (Vee(x(1)))) <0,
k=n
ie.,
—&(t) + f(t,2(t)) € New(Ve(z(t))) forae. t € [To,T7,
which completes the proof. 0]

Finally, we prove uniqueness of the solution.

Lemma 2.4.11 The dynamical system (Pr) has a unique solution.

Proof. Let z; and x9 be two solutions of (Pr). This proof is similar to the proof of
Proposition 2.4.9. Therefore, we consider the ¢p—Symmetrized Bregman Divergence between
z1 and za:

T(t) := (Ve(z1(t)) — V(aa(t)), 21(t) — 22(t)),
and its derivative,

T(t) := I, (t) + I (t),

where

Li(t) = (D*p(x1(t))d1(t) — D*(xa(t))d(t), m1(t) — 22(t)),
L(t) = (Vo(ri(t) — Vo(aa(t)), 21(t) — 32(1))-
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Just as the proof in Proposition 2.4.9, we will estimate I; and Is.

Estimation of I,(t): let us write this expression as

Il(t) = In(t) + IQ(t),

where
In(t) = (D*p(x1(1)(#1(t) — f(t,21(t))) = D*@(wa(t)) (H2(t) — f(t, 22(t))), 21 (t) — 22(1)),
Lia(t) = (D*p(1(1)) f(t,21(t)) — D*p(a(t)) f(t, 22(1)), 21 (t) — za(t)).

Here, to find a bound for I;(t) we use the fact that V*(C(t)) is a prox-regular set with
constant p, as proven in Lemma 2.4.8. Thanks to the same lemma, we get that for i € {1,2}

1

—WD2¢($i(t))(fi(t) - f(t7$z'(t))) S va*(C(t))(VSO*(pTOjC(t) (‘rz)))a

and therefore by (i7i) in Theorem 1.4.3, we get that, for a.e. t € [Tp, T,
M
Inft) < =l (8) = (0]

To estimate I15(t), let us notice that
Ilg(t) = Jl(t) + Jg(t),

where

Ji(t) = (D1 (t) f(t, 21(t)) — Dp(xa(t)) f(t, 21(t)), 21(F) — 22(t))
Ja(t) = (D*@(xa(t)) f(t, 21(t)) — DPp(a(t)) f(t, 22(t)), 21 (t) — 2(1)).

For J, let us set v := max{||f(¢, z1(t))|[, || f(t, z2(t))||}. By (H3), we know that v is a finite
constant. Therefore, using (H), we have that

Ji(t) < 1D%p(a1(6) f(t 21(1) — D*o(@a(t) (8, 21 ()] - 21(t) — 22(2)]]
< I z@) - 1D%0(21(2) — D*o(z2()] - l21(t) — 22(t)]
< vflz(t) — 2a(t)]

As for Jy(t), we recall from Proposition 2.4.6 that for a.e. t € [1, 7] and i € {1,2},
|#5(t)|| < w, and therefore, ||z;(t)|| < w-o < n, for i € {1,2}. Using this fact, (H2) and
(1), it follows that

Ja(t) < [[D*p(xa(t)) f(t, 21(t)) — D*p(xa(t)) f (£, 22(E))[] - w2 (t) — 22(t)]
< |ID*p(aa ()| - [1£(t, 21(2)) = F(E 22 ()] - [l () — 22()
< M g 4|1 (8) — z2(8)]1%.

Estimation of I5(t): first, let us write
Iy(t) = I (t) + I2a(t),
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where

Li(t) = (Vo(x1(t) — Vo(za(t)), 21(t) — f(t, 21(1)) — (22(t) — f(t, 22(2)))),
In(t) = (Vo(21(t)) — Veo(aa(t), f(E,21(t)) — f(t 22(2)))-

Notice that since @;(t) — f(t,zi(t)) € —New (Ve(zi(t))), for i = 1,2, then by definition of
the normal cone (Definition 1.2.3), we conclude that I5(t) < 0. As for Iy, thanks to (H2)
and (H]), we have that

Lo (t) < M g4yl () — 22(1)]]7,

Hence, we have arrived to the following bound, for a.e. t € [Ty, T:
T(t) < Clla(t) — za(t)1%,

with C a positive finite constant. This inequality implies that

T(t) <C [ ai(s) — za(s)| ds.

To

Therefore, defining the absolutely continuous function F(t) := f;b |lz1(s) — xo(s)||?ds, using
(H,,) and the bound for T to conclude that, for all t € [T}, T,

mE(t) < Y(t) < CF(t),

where F'(t) = ||l21(s) — z2(s)||? by a straightforward calculation. Hence, by Gronwall’s Lemma
(lemma 2.3.1), we get that

F(t) < F(Ty) exp ( / t Cds) vt € [Th, T).

To

And since x; and x5 are solutions of the sweeping process, they satisfy the initial condition
z1(To) = z2(Ty) = xo, which implies that F'(7p) = 0. This means that

lz1(s) — z2(s)[I* < 0,

which concludes the proof. O
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Chapter 3

Bounded Retraction Sweeping Process

We will now give a solution of the Degenerate Mirror Sweeping Process in the case where
the moving set C' is of bounded retraction. For the rest of this chapter, let us assume (Hi,),
(7—[3,) and (Hi) hold locally over an open set D contained in the domain of V. For the
moving set C, let us assume it has closed, nonempty and convex values. Moreover, C' is of
bounded retraction over the interval [0,77], i.e., C' € BR(]0,7];C4). Finally, we will assume
this dynamic is not perturbed, i.e., from now on f = 0.

The proof of existence of said solution is inspired by the methods used in [33, 34, 36]; that is,
we will prove that for 7' > 0, if C' € BR([0,T7, Cy), there exists a solution = € BV([0,T]; H)
such that there is a measure p : B([0,T]) — [0, 00] and a function v € L}, (u; H) that satisfy
the following dynamic:

( Vo(a(t) € Ot) Ve [0,T]

Dz =wvp
—v(t) € New(Ve(x(t))) p—ae.,te Cont(C)
Vi(x(t)) = Projog (Ve(z(t™)), V¥t € Discont(C) \ {0} (Psr)
Vo((th)) = Projo+ (Ve(x(t)) vt € Discont(C) \ {0}
Ve(2(0)) = Proje) (Ve(xo))
) =

[ Vip(2(07)) = Projeor) (Veo(z(0))

To prove existence, we will show that we can reduce (Pggr) to the case where the moving
set is 1-Lipschitz continuous by parametrizing the moving set with the arc length (o (t) =
R(C;[0,t]), so we can write C(t) := C({c(t)). This method was first used by Moreau in [26]
when reducing the absolutely continuous sweeping process to the Lipschitz case. In our case,
this method comes naturally if we notice that whenever the retraction of a moving set C' is
Lipschitz, (Ppr) is reduced to a dynamic much like the one seen in (Pp), except that the
moving set must be Lipschitz with respect to the excess instead of the Hausdorff distance,
since, in this case, one lacks of discontinuity points for the moving set. The Lipschitz case
with respect to the excess has been studied in [16], where by means of a catching-up-like
algorithm, it is proven there exists a unique solution for the Mirror Sweeping Process. From
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now on, whenever we speak of (Pr), we will refer to the case in which the moving set is
Lipschitz with respect to the excess.

Let us return our attention back to the parametrization of the moving set. The problem
with this is that C' is only defined in the image ¢¢([0,7]), and therefore we need to connect
the jumps of C' with a suitable class of geodesics (see for instance [36]), and consequently
defining C' on the whole interval [0, R(C,[0,7])]. This way, we can get the solution of the
Mirror Sweeping Process driven by C using the method proposed in [16], and then discard
the jumps to get the solution associated with C'. It has been shown in [32, 35] that the choice
of paths to connect the endpoints of a jump is non-trivial, and in [36] the author presents
the suitable class of geodesics for the bounded retraction case that we will be using in this
work.

Finally, let us consider the solution operator of (Pgr),
S : BR([0,T];Cy) x H — BV([0,T]; H), (3.1)

which assigns to each pair (C,xq) the solution x € BV([0,T];H) of (Pgr). By virtue of
Lemma 2.4.10 , we can define the solution operator associated to (Pr) in the Lipschitz
setting:

S: Lip([0,T];Cx) — Lip([0,T]; H).

In order to reduce (Pggr) to (Pr), we will rely on the following proposition regarding the rate
independence of the sweeping process. For a similar result, we refer to [34].

Proposition 3.0.1 Let S: Lip([0,T];Cx) — Lip([0,T]; H) be the solution operator of (P ).
If $: [0, T] — [0,T] is continuous and non-decreasing, then

S(C o gb, JIQ) = S(C, LL’o) o ¢ (32)

Proof. Let x := S(C,xq) be a solution for (Pr), that is,
@(t) € =New (Ve(x(t))) for ae. t € [0,T]. (3.3)
Now, let us consider z := x o ¢ = S(C, ) o ¢. Since ¢ is non-decreasing,

2(t) = 2(o(t))o(t) for a.e. t € [0,T].
Then, by using (3.3), we conclude that

(1) = H(6(1)0(t) € —Neg(Ve(=(1)) for ae. t € [0,7)

where we have used that ¢ > 0 almost everywhere. Hence, z is a solution of (Pr) driven by
the sets t — (C' o ¢)(t). Therefore, z = S(C o ¢, xy), which concludes the proof. O

3.1 Geodesics for the retraction

As stated before, our goal is to redefine C on the interval [0, T, and therefore we need suitable
paths to fill in the jumps of C. To do this, we introduce the class of geodesics with respect
to the excess that will allow us reduce (Ppg) as discussed above.
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Definition 3.1.1 Assume that A,B € Cy and set p = e(A,B). We define the curve
Fap: [0,1] = Cy by

A ift =0,

3.4
B+(1—-t)D,=B+ Du_y, if0<t<1 (34)

J_"(A,B)(t) = {

Figure 3.1 shows a graphic representation of the geodesic in a discontinuity interval. We see
that when ¢ = 0, then the geodesic is just the set A, whereas when there is a ¢t € [0, 1], we
see that the geodesic “enhances” the set B with a radius of (1 — t)p, where p is the excess
of A over B, represented in the figure as the outer rim. That is, we build our geodesic by
modifying the set B just enough so it can sweep the point from A to B at each time of the
discontinuity interval. Since we define the geodesic in function of A and B, which in our case
are convex sets, then it is direct that F(4 gy is also convex.

p = e(A, B)
D,:= {xeH : lxIl <p}

Figure 3.1: Graphic representation of the geodesic F4 p).

Proposition 3.1.2 If A,B € Cy and Fap) := F:[0,1] — Cy is defined as in (3.4), we
have
e(F(s), F(t)) = (t —s)e(A,B) Vs, t€0,1],s < t. (3.5)

In particular, Lip(F) = (t — s) and we can call F an e-geodesic connecting A to B.

Proof.  We follow the proof of [36, Proposition 6.1].

For every t > 0 we have F(0) = A C B + D, and since D, = Dy, + Dy, then
e(F(0), F(t)) < tp.
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If 0 < s <t we have

.F(S) = B + D(l,s)p
= B+ Da-yp+ Di-s),
- .F(t) + D(t—s)m

And therefore e(F(s), F(t)) < (t —s)p = (t — s)e(A, B). On the other hand we have
e(A,B) <e(A, F(s))+e(F(s), F(t)+e(F(t),B) < se(A,B)+e(F(s), F(t)+(1—t)e(A, B),
hence (t — s)e(A, B) < e(F(s), F(t)) and we obtain the desired result. O

The next lemma shows that there exists a unique a solution of the sweeping process driven
by a geodesic F(4,p).

Lemma 3.1.3 Let A, B € Cy such that p = e(A,B) < +oo, and let Fiap: [0,1] = Cy
defined as in (3.4). Then, the system

{—:i:(t) € Nzymw(Ve(z(t), L' —a.e,te0,1]

#(0) = Proj., (0 (Velo), (30

has a unique absolutely continuous solution.

Proof. Tt suffices to notice that thanks to Proposition 3.1.2 the moving set is Lipschitz with
respect to the excess, and therefore the existence and uniqueness of the solution is guaranteed
by [16, Proposition 3.2.10]. O

Remark 3.1.4 In the case where the moving set is of bounded variation, we shall use a
geodesic F that is Lipschitz continuous with respect to the Hausdorff distance (see Definition
1.3.1), in which case we can apply the results shown in Chapter 2 to prove that the sweeping
process has a unique solution when driven by F.

3.2 Main Result

In this section we present the main theorem of this thesis, regarding the existence of solutions
for (Pgr). To prove this, we will use the family of geodesics defined in (3.4) to fill in the
jumps of C', which will allow us to extend the solution seen in the previous section.

Theorem 3.2.1 Let us assume that C' € BR([0,T];Cyx), xo € H. Then there ezists a unique
x € BV([0,T];Cy) such that there exists a Borel measure p: B([0,T]) — [0,400] and a
function v € L'(u; H),
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[ Ve(z(t) € C(t) Viel0,T]
Dz =ovp
v(t) € New(Ve(x(t)) p—ae.,t e Cont(C)
Vt € Discont(C) \ {0} (Psr)

)Vt € Discont(C) \ {0}

=

( ( ) = PTOJC(O)(VSO(%
[ Vip(2(07)) = Projeor) (Ve (2(0))

Moreover, x is left continuous (respectively: right continuous) if and only if C is left contin-
uous (respectively: right continuous).

The proof we will present in the following section is inspired by [36], where the author
finds existence of solution for a nondegenerate sweeping process with bounded retraction. A
similar method is used in [32, 35] to solve the nondegenerate dynamic when the moving set
is of bounded variation with respect to the Hausdorff distance. In [27], the author solves the
nondegenerate sweeping process where the moving set is of locally bounded variation and
right continuous. In our case, we use a more general setting and do not require neither left
continuity nor right continuity to prove existence of a solution.

3.2.1 Existence of the solution

In this section, we will prove the existence of a solution for the problem (Pgg) of the form

S(C,yo) = S(C) ol using the methods previously described. First, let us notice that in the
intervals [s,t] where ¢ is constant, ¢;'(7) is a degenerate interval for 7 € [s,#]. Therefore,

the following proposition presents the existence of a well-defined function C' that addresses
this issue.

Proposition 3.2.2 Let C' € BR([0,T];Cy) and consider the arc length (¢ defined in (1.3).

Then there ezists C € Lip(]0,T],Cy) such that C' = C o ¢, where

- C(t) if 6, (1) is a singleton and (5' (1) = {t}, (37)
C(tr) if 6, (1) is not a singleton and inf (' (7) =t '

Figure 3.2 gives us an example of why we extend C the way that we do. The image in
the left represents the arc length, and whenever there is a jump of C| the arc length remains
constant, since it is defined by the retraction of the set. On the one hand, ; is a continuity
point, and if we look at the preimage of £ () we can clearly see it is a singleton. Hence, for
t1 we choose C(t;) = C(t1). On the other hand, if we take any point ¢ € [t5, 3], we get that
the preimage ﬁgl(t) is no longer a singleton, but a degenerate interval, as shown in the right
image. Hence, in this case we choose C(t) = C(t3), since inf (51 (t) = ty.

With this selection, C' is now well defined in the whole interval [0, R(C, [0, T])].
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Example of £ and its inverse with a discontinuity interval

[C gc—l

time e
Figure 3.2: Example of /¢ and its inverse with a discontinuity inteval.

Proof of Proposition 3.2.2. We will prove C is 1—Lipschitz continuous with respect to the
excess e, as seen in [36].

Let 0,7 € £c([0,T]) such that o < 7. Let us assume that s = inf /' (o) < sup (' (o) = s*,
and t = inf (' (1) < sup (' (7) = t*. Then, we have three possible cases:

i) Case 1: ¢7'(0) and ¢ () are both singletons, then
c c

e(C(0),C(1)) = e(C(s),C(1))

INA
=
E3
8
|
\]
|
Q

(ii) Case 2: £;'(o) is not a singleton but ¢ (7) is,

+

e(C(0),C(7)) = e(C(s7),
= e(C((s+s")
< R(l(s +57)/2;

C(t))
/2),C(#))
2;1

t);C)=1—o0.

(iii) Case 3: ¢;'(0) and £;'(7) are not singleton, then

¢(C(0),C(r)) = e(C(s).C(tY)
= e(C((s+5)/2),C((t +17)/2))
< R([(s+s")/2;(t+1t")/2;C) =7 —o0.

e

And since the case where ¢;'(7) is not a singleton but ¢;'(o) is, is analogous to case 2, we
have proven that C' is 1—Lipschitz with respect to the excess. O

Now that we found a suitable parametrization of the moving set, let us extend the definition
of C over [0,R([0,T7]; C)] as

Few) o) fca(t)_fcé(jgt)—) if o €lc(t™), lo(t)], ba(t—) # La(t)

Flew.owh)) gc(o;fff(g?(t) if o €lc(t), le(t)], le(t) # le(tT)

C(o) == (3.8)
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Moreover, C'({c(t™)) = C(t7) it be(t™) ¢ Lo([0,T]) and if Lo(t™) # €o(t). We notice that
thanks to Proposition 3.1.2, C' remains a 1—Lipschitz continuous function with respect to
the excess, given that Fio-) o) and Fow,cwty) are geodesics connecting C(t7) to C(t),

and C(t) to C(t1), respectively. In addition,
C(inf 0" (bc(t))T) C Ot) if Lo(t™) € £e([0,T)).
Hence, we conclude that S(C,zo) € Lip([0,T], H).

Now, recalling the rate independence of the system shown in Proposition 3.0.1, the clear
candidate for a solution of (Ppgg) is of the form

z:=S(Colc,xg) = S(C,x) 0 le, (3.9)
where S is the solution operator of (Pr), and z( the initial data.

It only remains to prove that x solves (Ppgr). The equalities V(z(0)) = Proje o) (Ve(zo))
and Vo (2(07)) = Projg o+ (Ve(z(0)) are easy to check. First, we prove that Vp(z(t)) €
C(t) for all t € [0, 7). Let us denote y := S(C, z). First, let us notice that V(z(t)) € C(t)
whenever (' ({o(t)) = {t}. In the case where (;'({c(t)) is not a singleton, we have that
Vo(z(t) = Vo(y(le(t)) € Cla(t)) = C(inf 0" (¢c(t))*) € C(t), and therefore we always
have that Vo(z(t)) € C(t).

Second, we show that there exists a function v € L'(u;H) and a measure u: B([0,T]) —
[0, +00] such that Dx = vp.

We now turn to the remainder of the equations in the system (Ppgg). Since we know that
y is Lipschitz and f¢ is nondecreasing, then z = y o {c € BV([0,T],H). Moreover, z is
left continuous (resp. right continuous) if and only if ¢¢ is left continuous (resp. right
continuous), and therefore Discont(z) = Discont(¢¢) = Discont(C').

Next, we consider the function v: [0,7] — H defined by

y(lc(t)) if t € Cont({¢),
u(t) == q ylle(th)) —y(le(t))
le(tt) —Lo(t7)
By virtue of (i7) in Proposition 1.6.4 and once again the fact that ¢¢ is nondecreasing, we

have that y o o = x € BV([0,T],H) and Dz = vDlc. Therefore, the equality Dz = vpu
holds with p = D/l¢.

(3.10)

if t € Discont({¢).

Now set
Z:={t € [0,00[: =y(t) & N (Veoly(®)))}-
We will prove that £!(Z) = 0. Let us notice that by (i) in Proposition 1.6.4,

Dlc({t € Cont(c): — (v(t) € Newy(Ve(y(t)))})
= Dilc({t € Cont(le): — §(lc(t)) & New (Vely(t)})
= Déc({t € COHt(fo)Z gc(t) € Z})

= LYZ)=0,



where in the last step we have used that, since y is a solution of (Pr), we have that £1(Z) = 0.
This shows that —v(t) € Ne)(Ve(x)) holds with u = Dl

Finally, let us fix ¢ € Discont({c). We observe that by (3.8), if 0 €|lc(t7), Lo (t)],

~ o—Llo(t—)
C(o) = Fow), (fc( ) —Cfc(t_)) .

Then, since (Pr) has a unique solution, the solution operator has the semigroup property:
S(Coyo)(t) = S(C(-+5), S(Coyo)(s))(t =) Vs, 0<s<L
And therefore, using this property, we have

Ve(z(t) = Velylo(h))

V(S(C,y0)(Lo(t))

= V@(S(C( +€c(t ) S(Cyo) (Lot ) (le(t) = Lolt™))
= Vo(S(Fewcm)ylle(t)))1))

= Projg (VSO( ( =)

On the other hand, if o €]lc(t), £c(t+)[, we have that

g — gc(t) >
) —Le(t) )

Clo) = Fewewh ( 7
c
Analogously to the previous case,

Ve(x(th) = Vely(le(th)))
= Ve(S(C,y0)(lelt)))
= Vo(S(C(- +Lo(t)), S(C,90) (La(0)) (Lo (th) = Lo(t)))
= Vo((S(Few.owr ylo(t)))(1))
= Projo+ (Ve(x(t))).

This concludes that Vip(z(t)) = Projou (Ve(z(t™)) and that, for all ¢ € Discont(C') \ {0},
V(x(th)) = Projog+)(Ve(x(t))), Wthh completes the proof.
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Conclusion

This thesis has dealt with the study of a degenerate sweeping process in two different settings,
using convex analysis and nonsmooth optimization techniques.

In Chapter 2, we study the so called Mirror Sweeping Process in the case where the moving set
is convex and Lipschitz continuous. By means of the Moreau-Yosida regularization method,
we find approximated solutions over sub-intervals, that are then proven to converge uniformly
to a solution of the Mirror Sweeping Process. This solution is absolutely continuous and,
moreover, is proven to be unique. To prove convergence, we drop the usual hypotheses of
separability of the Hilbert space and compactness of the moving set, which, to the best of
our knowledge, is new in degenerate sweeping processes with nonlinear operators.

In Chapter 3 we find a solution for the Mirror Sweeping Process in the case where the moving
set is convex and with bounded retraction. In this case we parametrize the set by means
of the arc length, and fill in the discontinuity jumps with a family of convex geodesics that
move in a Lipschitzian way with respect to the excess, reducing our problem to one that we
already know it has a solution, as seen in [16] via a catching-up-like algorithm.

There are still many open questions regarding the Mirror Sweeping Process, the first one
being the extension of this work onto a moving set with a prox-regular setting, for both
the Lipschitz and the bounded retraction case. The latter case can be explored adding a
perturbation and adapting the geodesic accordingly, while the former case can be recreated
in the case where the set moves in a Lipschitzian way, but with respect to the excess instead
of the Hausdorff distance. This way, the existence of solutions for the sweeping process driven
by the geodesics in Chapter 3 could be proven without the need of the catching-up algorithm.

Last, but not least, the Mirror Sweeping Process was born from the need of bridging the
worlds of differential inclusions and online optimization, and therefore solving real-life appli-
cations of online optimization via the Mirror Sweeping Process is something we are one step
closer to, and can be exploited in different scenarios, as proven throughout this thesis.
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