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Abstrakt: V této praci studujeme monotonni zobrazeni mezi Banachovy-
mi prostory, konetné a nekoneéné dimenze, a zobrazeni kterd jsou rozdily
monotonnich (DM). Dokazujeme odhad Radé-Reichelderferova typu pro
monotonni zobrazeni v kone¢né dimenzi, jenz se prenési i na rozdily mono-
tonnich zobrazeni. Tim poddvame alternativni diukaz o Fréchetovské difer-
encovatelnosti s.v. DM zobrazeni. Dokazujeme odhad Morreyova typu pro
distributivni derivaci monotonnich zobrazeni, ktery lze prenést i na DM zo-
brazeni. Je ukézano, Ze zobrazeni mezi kone¢né dimenziondlnimi prostory,
které je lokalné DM, je DM i globalné. Zavadime a studujeme novou tfidu
tzv. UDM zobrazeni mezi Banachovymi prostory, kterd je zobecnénim
kiivek s kone¢nou variaci.
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Abstract: We study the classes of mappings between finite and infinite
dimensional Banach spaces which are monotone and mappings which are
differences of monotone mappings (DM). We prove the Radé-Reichelderfer
estimate for the monotone mappings in finite dimensional spaces which
remains valid for the DM mappings. This provides an alternative proof
of the Fréchet differentiability a.e. of DM mappings. We establish the
Morrey-type estimate for the distributional derivative of monotone map-
pings. We prove that a locally DM mapping between finite dimensional
spaces is also globally DM. We introduce and study the new class of so
called UDM mappings between Banach spaces, which generalizes the con-
cept of curves of finite variation.
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Preface

This thesis is devoted to the study of monotone mappings and their differences
on finite and infinite dimensional Banach spaces. The class of the monotone
mappings from a reflexive Banach space to its dual space was at first introduced in
the works by F. Browder and G. Minty as a powerful method for solving nonlinear
partial differential equations. The most simple examples of monotone mappings
are the Gateaux derivatives of the convex functionals, such mappings are called
the potential monotone mappings and they have many specific properties. The
proof of the surjectivity of such a potential monotone operator is based on a simple
variational argument. The main contribution of the methods of Browder and
Minty was in the removing of the assumption of the potentiality of the considered
operators. It is well known fact that the smooth vector field in finite dimension
is potential if and only if its Jacobian matrix is symmetric. Thus it seems that
the assumption of potentiality is very restictive. Recall the famous Browder-
Minty theorem about surjectivity of a monotone coercive continuous operator,
which is sufficient for the proof of the existence of the weak solution for a wide
class of nonlinear problems. The methods were developed and generalized by H.
Brézis, R. Kacurovski, L. Leray, J. L. Lions, J. P. Aubin and by many others. In
some cases the concept of accretive mappings, which represent a generalization
of the Hilbert space monotonicity in a bit different way than the Banach space
monotonicity, appeared to be more suitable for some types of problems. The
accretive mappings and their differences are also briefly discussed here.

Later the monotone operators were studied from the point of view of ap-
plications in variational inequalities, differential inclusions, optimization theory
and connections to the convex and the nonlinear analysis. This naturally led
to the introducing of set-valued monotone operators which were investigated in
the works by T. Rockafellar, S. Fitzpatrick, J. Borwein and others and they are
still an active area of the contemporary research. Also the theoretic aspects of
the monotone operators were treated and a lot of interesting and deep results
about the description of the points of the multiplicity, the continuity and the dif-
ferentiability and the maximality of the monotone operators were proved by T.
Rockafellar, R. Phelps, J. Borwein, D. Preiss, L. Vesely and L. Zajicek. The real
analytic approach to the monotone operators on Euclidean spaces is presented in
the paper [1] by L. Alberti and G. Ambrosio. In this paper there are discussed
relations to the geometric measure theory and to mappings of bounded variation.
In the papers of L. Kovalev there is studied a special class of monotone mappings,
so called 6-monotone mappings which poses many nice properties. There are very
interesting connections between d-monotone mappings and quasiconformal map-
pings, quasisymmetric mappings and mappings of finite distortion.

The functions which can be represented as a difference of two convex func-
tions (now standardly called d.c. functions) were probably at first introduced by
Russian geometer A. D. Aleksandrov. He studied mainly the geometric proper-



ties of surfaces in three dimensional space which can be viewed as a graph of d.c.
functions. The theory of d.c. functions was further developed by P. Hartman who
proved the composition theorem for the d.c. functions. There is a simple charac-
terization of the real d.c. functions of one real variable. The class of d.c. functions
coincides with the indefinite integrals of function of locally finite variation as fol-
lows from the classical C. Jordan’s result. The similar characterization for vector
valued d.c. functions of one real variable (d.c. curves) is shown in [25], but no ef-
fective characterization of the d.c. functions defined on higher dimensional spaces
is known. The d.c. functions were applied in the nonsmooth optimization by V.
F. Demyanov and A. M. Rubinov. The contemporary research in the theory of
d.c. functions with the connection to the optimization theory focuses rather on
different algorithms for minimization problems of the mathematical programming
evolving d.c. functions. The generalization of the d.c. functions to arbitrary Ba-
nach spaces is due to L. Vesely and L. Zajicek and is in detail studied in their
paper [25]. The further development is contained in the papers [8], [26].

The class of the DM mappings seems to be studied for the first time in this
thesis. Roughly speaking the basic examples of the DM mappings arise by the
differentiating of the d.c. function. Thus the DM mappings is a system of map-
pings from a Banach space to its dual space which can be written as a difference
of two monotone operators but the assumption of the potentiality is removed. In
contrast to the one-dimensional case the requirement that the mapping is DM is
more restrictive than that it is in BV},.. The example is provided. It is well known
that there exist a functions of bounded variation of two or more variables which
are not bounded. Such mappings provide the simplest examples of BV map-
pings which are not DM. The DM mappings of course inherit many important
properties of the monotone mappings such as the continuity, the differentiability
and belonging to the space of the functions of bounded variation. In this thesis
we also discuss the so called Rado-Reichelderfer and the Morrey type estimates
for the monotone mappings which remain valid for the DM mappings. Unfortu-
nately the class of the DM mappings lacks some stability-type properties of the
d.c. mappings, for instance an analogue of the composition theorem for the d.c.
mappings does not hold. The example of the DM mapping whose composition
with the linear mapping is not DM is presented.

This was the main motivation for the introducing the class of the UDM map-
pings which generalizes the concept of curves with the locally finite variation. The
advantage of such mappings is that they can be defined between arbitrary Banach
spaces and enjoy some nice properties in comparison with DM mappings. As a
difference to the d.c. mappings not all monotone mappings are UDM mappings.
The counterexample is provided. In the case of the d.c. mapping it is obvious
that every convex function is a d.c. function. The source of such difficulties is
probably in the fact that the basic concept for the DM and UDM mappings is
an monotone operator between a Banach space and its dual space. This opera-
tor seems to be a more complicated object than a convex function which is the



central concept for the theory of the d.c. mappings.

As declared the DM and the UDM mappings are probably for the first time
studied in this thesis, thus many natural questions remained unanswered and
some of them are written in the last section as open problems.
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whr(Q)
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f'(z)

[lllx, (], ], |

B(a,r)
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L(E), |E|
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fic
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space of continuous functions on a topological space U,

space of compactly supported functions on a topological
space U,

space of continuous functions lying in the closure of the
space C.(U) with respect to the metric of the uniform
convergence,

space of measurable functions on the measurable space
(S,S, i), whose absolute value is integrable with the p-th
power,

Sobolev space of functions on the open set €2,

duality pairing between a Banach space X and its dual
space X, scalar product for X being a Hilbert space

directional derivative of a mapping f at a point x in a
direction v

Gateuax derivative of a mapping f at a point =z,
Fréchet derivative of a mapping f at a point z,
norm of a point z of a Banach space X,

open ball with the center a and the radius r,
closed unit ball in the Banach space (X, |- |x),
Lebesgue measure of a measurable set F,

space of bounded linear operators between Banach spaces
X and Y,

restriction of a mapping f: A — B on the set C C A,

variation of a mapping f : (a;b) — Y,
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variation of the restriction f;, where L C X is a line seg-
ment,

multi-mapping between sets 1" and S i.e. At C S not
necessarily singleton,

graph of the multi-mapping A : T — 2% i.e. the set
{(t,s);s € At}

the average of L' function over a measurable set M
with 0 < |[M] < oo L.e. uy := |—]\14‘fMu,

the lipschitz constant of a mapping f on the set F,

UcUCcV.



1 Preliminaries
All Banach spaces considered in this text are real.

DEFINITION 1 Let U be an open subset of R*. We say that u € L'(U;R%)
is a function of bounded variation if the distributional gradient of w is (repre-
sentable by) a Radon R%*"-valued measure in U. We denote this function space
by BV (U;R?) (if d = 1 we write briefly BV (U)) and equip it with the norm

HUHBV(U;Rd) = HUHLl(U;Rd) + HDUHM(U;Rdxn)-

We say that~u is a function qf locally bounded variation and write u € BV,.(U; R?)
if u e BV (U;R?) for each U CC U.

DEFINITION 2 Let v € L} (U;R™) be a mapping. We say that a € R™ is the

loc
L'-approzimate limit of u at xg if

lim |u(y) — a| dy = 0. (1)
™ B(zo,r)

The set of points xy € U where such a does not exist is called the L!-approzimate
discontinuity set and denoted by S,.

REMARK 3 Notice that the points of the set U \ S, for which

lim][uy —u(z)|dy = 0.
™0 B‘(ac(g,rz )’

are standardly called the Lebesgue points of the function u and it is well known
that the complement of the set of all Lebesgue points in €2 is a Lebesgue null set.
DEFINITION 4 For given u € L} (U;R?) and z € U \ S,, denote by u(z) the
L'-approximate limit of u at . We say that u is L'-approzimate differentiable
at x if there is a d x n matrix L such that

i f14) —a(z) — L{y — 2)|
™0 B(z,r) r

dy = 0. (2)

The set of such points x, where the mapping u is L'-approximate differentiable
is denoted by D, and the matrix L € R¥" is denoted by D,pu(z) and called the
L'-approximate differential.

REMARK 5 There are available other more general definitions of the differentia-
bility. The definition which uses the densities of "bad” sets

{y e U\ {z}: [wy) —a(z) — Ly —2) 5},

ly — |
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leads to the approximate differentiability (see [9] ). Since we work only with
functions of bounded variation, that are differentiable in the stronger sense, we
will use the definition based on (2).

THEOREM 6 (Calderén-Zygmund; see [3]) Letu be a function of the class BV (U; RY).
Then w is L'-approzimate differentiable at L"- a.e. points of U and the L'-
approximate differential Dyyu ts the density of the absolutely continuous part of
Du with respect to the Lebesque measure.

REMARK 7 It can be easily seen (for details consult [3]) that the function w is
L'-approximately differentiable at a point x with L being its L'-approximate
differential if and only if the rescaled functions

u(z +ry) — u(x)

ur(y) =

converge in the L -topology to the linear mapping y — Ly.

THEOREM 8 (Kirzbraun; see [9]) Let S C R™ be an arbitrary set and let f : S —

R™ be a Lipschitz continuous mapping. Then there is a mapping f : R" — R™,
such that f g = f andlip(f, S) = lip(f,R").

The following theorem is a known tool for handling with BV functions, since
we were not able to find a suitable reference we sketch the proof.

THEOREM 9 Let Q C R™ be an open set and u be a function of the class BV,.(2; R™).
Let B := B(z,r) CC 2 be a ball. For L™-a.e ( € B it is

Ffutway—uo)| <2 [ 1 DAL g 3)

where By := B({ +t(z — (), tr).

Proof. We have By = B. Using the terminology from [23] we have that B; shrinks
nicely to the point ( as ¢t — 0. It is not difficult to see that for 0 < s <t <1 we

have o
B, C B,. (4)

Indeed, we can for a moment assume z = 0, = (1e;, 0 < (4 < 1, since for
1>1t>s>0 we have

Gl —t)+tr > G(1l—s)+ s,

we conclude B, CC B;.
Let ¢ be a Lebesgue point of u. By [23]

lim fu(y) dy = u(C). (5)

e—0+ B
€

10



Assume for a moment that the function u is smooth (i.e. of the class C>(1Q2)).
Denote

o) = fuls) ds

By
We have
o(t) = ][u<c+t<y— 0)) dy
B1
thus p
P = [Vulc il - )y - dy
B

This implies for 0 < e < 1

/ Vu(C+ = )y~ Oy (6)

Since ¢,y € By and B; C By, t € (0; 1] we infer from (6)

6(1) — 6(e)] < 2 / [Vutc+ ety - )yt

For general v we can find a sequence of smooth functions (u;);en such that

uj =, in Ly (Q) (7)
and
| Du;|(B1) — |Dul(By). (8)
This is so called strict convergence see [3].) Let denote p := |Dul|, p; := |Du;l.
j j

By the calculations for smooth functions we have
1
0,0 = oyl <20 [ 1V + ety = Ol dye.
€ B1

1
=2 [ fivu g

— o :“J(B>
—2/E B, dt, 9)

b5(t) = ][uj@ os.

By

where we have denoted

Let € be fixed. From (7) we infer that the left hand side of (9) converges for

7 — 00 to
]{;(y) dy - fzf<s> ds|.

11

(10)




Now we realize that p; = p. (This is a property of the strict convergence, see
[3].) Thus we have

w(By;) > limsup p;(By) > limsup p;(By) (11)

and
pw(By) < liminf p(B;). (12)

We infer that u(0B;) > 0 at most for countably many ¢ € (0;1]. Indeed, if it
would not be true, since the boundaries if B; and B; are disjoint by (4), we
would obtain a contradiction with By < oco. Since for almost all ¢ € (0;1] it is
u(0By) = 0 we have by (11) and (12) for almost all ¢ € (0; 1] that

11 (Br) — pu(By).- (13)
We infer from (8) that

Du |l < —u dlDu;| < ———— .
B = emB,1)] ), 1P = amiBm ), 1P S amiBe.)

Thus we have an integrable majorant and (13) combined with the dominated
convergence theorem implies that the right hand side of (9) converge to

" [Du|(By)
27“/E Wdt. (14)

Thus by (10) and (14) we have

" |Dul(B
][u(y) dy — ][u(s) ds| < 2r [Dul(B:) dt
B1 € € |Bt|
1
| Dul(By)
<2r | ———=dt.
o B

From (5) we obtain by the limit passage for ¢ — 0

]éu(y) dy — u(()’ < /01 QT% dt.

This concludes the proof. 0

THEOREM 10 (Poincaré inequality; see [3]) Let Q@ C R™ be a domain. Then
there is a constant y such that for any v € BV (Q; R™) and for any ball B(a, p) C

Q
/ U — Up(q,p)| dr < vp/ d|Dul.
B(a,p) B(a,p)

12



The following theorem can be viewed as a generalization of the well known
theorem about the Lebesgue points of a locally integrable function.

THEOREM 11 ([23]) Let X be a normed linear space and u € M(R"; X) a
vector measure which is singular with respect to the Lebesque measure. Then

|l (B, 7))
lim —————= =0 15
BB )
for L™-almost all x € R™.

The following lemma presents a well known fact from the theory of Sobolev
functions. Since we were not able to find a reference, we sketch the proof.

LEMMA 12 Let v : R" — R be a Lipschitz continuous function and B(0, R)
be a given ball. Then there is a function ug and ¢ > 0 such that uw = ugr on
B(0,R), ugp = 0 in the exterior of the larger ball B(0,cR) and lip(ug, R") <
lip(u, R™). (The constant ¢ depends on the function u.)

Proof. We define the function

| u(x), € B(0,R)
v(z) = { 0, = €R"\ B(0,cR),

where the constant ¢ is chosen as large as
lip(v, B(0, R) UR™\ B(0,cR)) < lip(u, R™).

Theorem 8 gives a function ug such that ug is an extension of v and the Lipschitz
constant of ug does not exceed the Lipschitz constant of v. This concludes the
proof. O

DEerFINITION 13 Let X,Y be Banach spaces and let D C X be an open convex
set. A mapping F': D — Y is called a d.c. mapping if there exists a continuous
convex function f: D — R such that for every y* € By« the function

f+y"oF:D—R

is a continuous convex function.

We need some basic tools of the descriptive set theory.

DEFINITION 14 Let M be a complete separable metric spaces. The set A C M

is called analytic set if there is a complete separable metric space N and a Borel
subset B of M x N such that
A= 7TMB,

where my: (m,n) € M X N +— m is the projection of M x N onto M.

13



PROPOSITION 15 Let M, N be complete separable metric spaces, let
g: M — N

be a continuous mapping and let A C M be an analytic set. Then g(A) C N is
an analytic set. Analytic subsets of R™ are Lebesgque-measurable.

2 Monotone multi-mappings

2.1 Basic properties

In the sequel the symbol 7' : M — 2V will denote that T'm is a nonempty subset
of V for every m € M. We can find in a literature concerning monotone operators
the convention to write T : X — 2%" and keep in the mind that Tz may be empty
but we will not use this convention.

DEFINITION 16 Let X be an arbitrary Banach space with the dual space X*. We
say that a multi-mapping T : Dom(T') — 2X" is the monotone multi-mapping if
for every 1, xo € Dom(T') and every z} € T'zy, x5 € T'zy the following inequality
holds:

(x] — x5, 11 — x9) > 0. (16)
The set Dom(T) is the set of all point x € X such that Tz # () and we call
it the effective domain of T. We call T' the mazimal monotone multi-mapping
if there is no proper enlargement S of 7" which preserves the monotonicity (the
proper enlargement means that there is an element of the graph of S which is
not contained in the graph of 7). We denote the class of all maximal monotone
multi-mappings by 9on(X). We say that T is strictly monotone if for every
x1 # xg the inequality in (16) is strict.

An easy consequence of the definition is the following proposition.

PROPOSITION 17 The set of all monotone mappings forms a convexr cone in the
space of all mappings from the space X to the dual space X*.

REMARK 18 It is common in the theory of monotone multi-mappings to identify
the multi-mapping T with its graph

Gr(T) :=={(z,z") € X x X", 2" € Tz}

Having in mind this convention we can speak about monotone subsets of X x X*
as well as about monotone multi-mappings.

14



REMARK 19 We can show by Zorn’s lemma that each monotone multi-mapping
has a maximal monotone extension (in general not unique). To see this take a
fixed monotone multi-mapping 7" and let 7 be a system of all monotone multi-
mappings whose graph contains the graph of 7. We consider 7 partially ordered
by the graph-inclusion. If 7’ is an arbitrary linearly ordered subsystem of 7" then
the set |7 is the graph of a monotone multi-mapping which is an upper bound
for the chain 7. Thus by Zorn’s lemma there is a maximal element 7' which is
the desired maximal monotone extension of 7.

REMARK 20 It is easily seen from the definition of the monotone multi-mapping
that the inversion of a monotone mapping 7', defined as the mapping

Tl X* =28 T2 ={r e X;2* € Tz},
1s monotone.

DEFINITION 21 (Minty; see [17]) Let X be a Hilbert space and let M C X be
its arbitrary subset. Let A : M C X — 2% be a multi-mapping. The Cayley

transformation
N XxX—XxJX,

is defined by the formula
[(x1,29) = (21 + 22,11 — X2).
We define the mapping I'yA via the equality
Gr(I'yA) :=T'(Gr(A)).
Further the mapping Fﬁ*lA is a mapping whose graph is I 71Gr(A).

PROPOSITION 22 (see [17]) Let M be an arbitrary subset of a Hilbert space X
and let A : M — 2% be a monotone multi-mapping. Then T'yA is 1-Lipschitz.
On the other hand, for a given Lipschitz continuous mapping ¢ : N C X — X a
monotone multi-mapping Fﬂ_1¢ 18 a monotone multi-mapping.

Proof. Denote B :=TI'yA. The definition of the operator I'; gives that
(a,€) € Gr(B) & (3(a,z) € Gr(A),a=a+x, = —a+x). (17)

Take arbitrary two pairs (ai,&;) (ag2,&) € Gr(B). A simple manipulation with
(17) gives immediately

a; + & a; — & .
—— > cA =1, 2.
5 € ( 5 ),z ,

15



We write the monotonicity condition for A and obtain

0<<041+51 az+& ar—§& @2—§2>

2 2 72 2
this easily gives
161 — & < ar — asl.

Thus B = I';A is 1-Lipschitz. The reverse correspondence is proved by the same
argument. O

LEMMA 23 (Minty; see [17], [21]) Let X be a Hilbert space and let T : X — 2%
be a maximal monotone multi-mapping. Then the mappings

M =I+T)", My = +T )"
are non-expansive maximal monotone and the mapping
is bi-Lipschitz bijection from X onto Gr(T). In terms of the Caley transform
D(M{ (x), My (x)) = (z, My (z) — My ().

REMARK 24 The previous lemma asserts a nice property of the monotone multi-
mappings. The graph of a maximal monotone multi-mapping can be viewed
as a Lipschitz manifold in X x X. If X = R" this observation combined with
Rademacher’s theorem gives that there exists a tangent space to the graph of the
maximal monotone multi-mapping at the point (M z, MIx) for almost every
x € R™. This information is crucial in the proof of Mignot theorem 59.

The following propositions are easy facts about monotone mappings and can
be found in a more general form in the paper [1].

PROPOSITION 25 (see [1]) Let u : Dom(u) — 28" be a monotone mapping. Then
the set of x € Dom(u), where u(z) is not a singleton is a Lebesque null set.

PROPOSITION 26 (see [1]) Let u : Dom(u) — 28" be a mazimal monotone map-
ping. Assume that x; — x, y; — y and y; € u(x;) (i.e. x; € Dom(u)). Then
y € u(x).

In the following proposition all interiors and closures are meant with respect
to the norm topology.

16



THEOREM 27 (Rockafellar; see [20]) Let T : X — 2% be a mazimal monotone
multi-operator and suppose that int(co(Dom(T))) # 0. Then T is locally bounded
at each point x € int(Dom(7T)) and satisfies the relations

int(co(Dom(7"))) = int(Dom(T))

and

Dom(T) = int(Dom(T),

hence int(Dom(T')) and Dom(T') are convex. Further for all x € int(Dom(T))
the set Tx is weak™ compact and convex.

The following lemma, which is a form of an extension theorem for monotone
mappings, will be useful.

LEMMA 28 Let Q C RY be a bounded set and let A : Q — 2% be a bounded
monotone multi-mapping. Then there is a monotone multi-mapping A : R — oR*
which is an extension of A i.e. Ajq = A. In particular for A : Q — R? single-
valued there is a single-valued extension.

Proof. We will work in the space R? x R?. We denote the first copy of R? by R;
and the second one by Rs.

The set N := mI'(Gr(A)), where we have denoted by m the projection on
R1, is a bounded subset of Ry since €2 is bounded, A is bounded on 2 and 7w and
I' are the linear mappings.

By Proposition 22 we conlude that the mapping I';A : N — R? is a Lipschitz
mapping. If we use Theorem 8 we get the mapping ;A : R? — R? which is a
Lipschitz extension of I';A onto the whole Re.

Now we have to guarantee that if we return back to the monotone multi-
mapping it will remain to be defined on the whole space. We can apply Lemma
12 to the function I';A and obtain a Lipschitz continuous mapping (I'yA) g which
has the Lipschitz constant bounded by the Lipschitz constant of Fﬁ—A and which
coincides with T'yA in a ball B(0, R) which contains 2. Now we consider the
mapping

A= 1 (T

because we have used the cut off procedure, we infer that the graph of A in the
exterior of a sufficiently large ball B(0, cR) coincides with the linear subspace M
of R x RY, where M = I'(R; x {0}). The fact that for every x € R? there is
a point y such that (z,7) € GrA follows from Brouwer theorem, indeed we are
looking for such y such that

where we have denoted f := (I'yA)g. Let x be fixed. We are solving the equation
y=x— f(z+y)=:h(y).
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Since f is continuous with compact support |f(-)| is bounded by some C. We
have |h(y)| < |z| + C. Thus for a > |z| + C we have h : B(0,a) — B(0,a).
Brouwer theorem gives the desired point y . This gives that the multi-mapping
A is defined on the whole R; (an argument using Theorem 27 is also possible).
Finally, for A being single-valued, an arbitrary selection of A, which coincides
with A on €, is surely a single-valued monotone extension of A. O

The classical result says that in the one dimensional case a function defined
on an open interval can be written as a difference of two nondecreasing functions
if and only if it has the locally finite variation. Thus the following example is a
bit surprising.

ExAMPLE 29 Consider the plane with the axis z,y. Consider an arbitrary func-
tion f: R — R and define the function u : Dom(u) — R? where Dom(u) is the
x-axis by the formula u(z,y) := (z, f(x). A simple geometric argument implies
the monotonicity of the mapping u.

Let us be more concrete. Let R? D D := (—1;1) x {0}, let (r,)nen be a
countable dense subset of (—1;1). Consider for x € (—1;1)

1 1
v () = 2—n(x — 1y, sin P

and define .
0=
n=1

Finally let v : D — R? be given by

u(z,y) = (,0(x)).

This function is continuous on D by the Weierstrass criterion, it is monotone
but it does not have the finite variation over any line segment contained in D.
Later we will see that this example is in fact pathological, since the domain of
the function is very small. &

DEFINITION 30 Let f : X — R U {400} be a convex function on a Banach
space X which is not identically equal to +oo (such functions are called proper
convex functions) and let z € X be a point where f is finite. We define the
subdifferential of f at x as the set

Of () :={2" € X% f(2) = f(z) = (2% 2 —x),z € X}. (18)

The elements of 0f(x) are called the subgradients of f at .
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REMARK 31 By Hahn-Banach theorem we can see that f is subdifferentiable in
the interior of its effective domain, for details see [27].
It can be proved that a continuous convex function f is Gateaux differentiable

at point x, if and only if df(x) consists of exactly one point 0 f(z), for details see
27].

ExXAMPLE 32 The well known examples of monotone multi-mappings are the
differentials of smooth convex functions, more generally subdifferentials of proper
convex functions. Indeed, consider the multi-mapping 0f, choose points x,y €
Dom(0f) and z* € 0f(x), y* € 0f(y). Write the inequality (18) for z := y and
for z := x, subtract and rewrite. We obtain exactly the monotonicity-inequality
(16).

If we consider as the special case the indicator function of a convex set C' C X
defined by

0, zeC

de() = { oo, x & C,

then its subdifferential is equal to the normal cone of C, defined by
N(z,C):={ € X*;(5¢c—2) <0,ce C}
as can be easily verified. &

We introduce now a definition which will be used later and for the sake of
completeness we recall one deep result.

DEFINITION 33 A multi-mapping 7" : Dom(T) — 2% is called cyclically mono-
tone if for every n € N, for every choice {zg,z1,...,2, = 29} C Dom(T) and
each zj € Twy, j=0,...,n

n

Z(flfzvfﬂk — xp—1) > 0.

k=1

The operator T is called maximal cyclically monotone if there is no proper en-
largement of T" which preserves the cyclical monotonicity.

THEOREM 34 (Rockafellar; see [19]) Let T : Dom(T) C X — 2% be a multi-
mapping. Then the following conditions are equivalent:

(i) T is maximal cyclically monotone,

(i1) there exists a proper lower semi-continuous conver function f : X — R U

{+00} such that T = Of.

EXAMPLE 35 Another example of a monotone mapping can be gained as the
projector mapping in a Hilbert space. Let C' be a closed convex subset of the
Hilbert space X. It is a well known fact from the elementary theory of Hilbert
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spaces that for every u € X there is a unique element ¢ € C such that |ju —¢|| =
mingec |@ — y||. We prove that the projector mapping P : X — C' is monotone.
It is geometrically obvious and easy to prove that

Pu=cs {(u—czx—c) <0,z eC}. (19)

Take u,v € X and denote by Pu, Pv their projections. Let us write the inequality
(19) for u with = Pv and for v with 2 = Pu. We have

(u— Pu; Pv— Pu) <0

and
(v — Pv; Pu— Pv) <0.

We sum these two inequalities to obtain
(u—wv, Pv — Pu) < (Pu— Pv; Pv— Pu) <0.
This gives the desired. &

DEFINITION 36 Let (X, | - ||) be a Banach space and let || - ||« be the canonical
dual norm. The multi-mapping j : X — 2% for which

(z, f) € Gr(j) <= (f;2) = ||=]* = [I£Z
is called the duality mapping.

PROPOSITION 37 (see [27]) Let (X, || - ||) be a Banach space and let j be the
duality mapping. Then j is mazximal cyclically monotone, homogeneous and

1
03 o] = i)

DEFINITION 38 A Banach space X is called smooth if for every x € X there is
only one z* € X* such that (z*;z) = ||z

DEFINITION 39 A multi-operator A : Dom(A) — 2% is called accretive if it
satisfies the condition:

Vr,y € Dom(A),V¥(§,n) € Az x Ay 3f € jlx—y): (f;§—n) >0. (20

If the inequality (20) is satisfied for all f € j(x—y) we call this multi-operator
fully accretive.

REMARK 40 We have introduced the definition of accretive operators which is
used in the modern theory of the partial differential equations. The notion of the
full accretivity was introduced in the pioneering Browder’s work [4].
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The following proposition is obvious.

PROPOSITION 41 Let X be a smooth Banach space. Then the duality mapping
18 single-valued.

REMARK 42 The previous proposition shows that the concepts of the full accre-
tivity and the accretivity coincide in the class of the smooth Banach spaces.

DEFINITION 43 We say that a mapping a : M — N, where M, N are abstract
sets, is a selection of a multivalued mapping A : M — 2V if for every m € M
a(m) is a singleton and a(m) € A(m). We write briefly a € A for a being a
selection of A.

LEMMA 44 Let A : Q C X — 2X°, where Q is a convex set, be a multivalued
mapping. Let x,h € X be such points such that for every selection a € A the
function

tr oo, ha;t) = (a(x + th) — (), B),
is defined on an interval I, . Then A is monotone if and only if for each x,h €

X, a € A the function o(x, h,a;-) is nondecreasing on I .

Proof 1t is clear that A is a monotone multivalued mapping if and only if each
selection a € A is a monotone mapping. Let A be a monotone multi-mapping,
a € A its arbitrary selection and choose z,h € X, 0 < s < t such that ¢(z, h, a;t)
and ¢(x, h,a; s) are defined. We have

o(x, hya;t) —o(x, h,a; s) = (a(x + th) — a(z), h) — (a(z + sh) — a(x), h) =

(a(z +th) —a(x + sh), (t — s)h) >0,

— S
since a 1S monotone.

Conversely let ¢ be nondecreasing, choose admissible z, h € X and a selection
a € A. We obtain

<&(3§' + h) - a(x>7 h> = (10('1'7 ha a; 1) - (10('1'7 ha a; O) > 0.
This gives the monotonicity of the multi-mapping A. U

DEFINITION 45 We say that a multi-mapping A : Q@ € X — 2% is locally
monotone in ) if for every point zy € € there is a (relative) neighborhood U(zy)
of zg in Q such that Ay : U(zo) — 2X" is a monotone multi-mapping.

LEMMA 46 Let Q C X be a conver set. A multi-operator A : Q — 2% s
monotone if and only if it is locally monotone in €.
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Proof The necessity is obvious.

For the sufficiency recall that due to Lemma 44 it is sufficient to show that
for every selection a € A and every x, h € X such that the function ¢(z, h, a;-) is
defined, ¢(z, h, a; -) is nondecreasing on its domain. The assumption of the local
monotonicity of A implies the local monotonicity of each selection a € A. This
gives that the function ¢(x, h, a;-) is nondecreasing at every point of its domain.
Thus ¢ is nondecreasing as follows from the standard calculus result. U

DEFINITION 47 Let (E,p) be an arbitrary metric space and let (C,)nen be a
sequence of closed subsets of E. We say that the sequence (C),),en converges in
the Hausdorff sense to a closed set C' C F if the following conditions are satisfied:
i) every cluster point of the sequence (x,,)nen, Z, € C, belongs to C,

ii) for every point x € C' there is a sequence of points x, € C,, which converges
to x.

We denote this type of the convergence by the symbol 2, lim.

REMARK 48 Let (E, ) be a metric space. The Hausdorff distance of closed sets
F, F" is defined by

oy (F, F') := max{sup o(x, F'); sup o(a’, F)}.
el x'eF’
If £ is compact then 0y induces the Hausdorff convergence (see [1] and the
references there in).

We can consider the the space E as the one-point compactification of the
space R" x R™ i.e. E = (R™ x R") U {oc}. Let i be the map which associates
to any closed subset F' of R™ x R™ the closed subset F' U {co} of E. We put for
closed subsets of R™ x R"

d'H(F, F,) = 5H(ZF, ZF,)

Let Foy := Fo(R™ x R™) be the class of all closed subsets of R™ x R™. It can be
verified that (Fo,dy) is a compact metric space where the convergence is the
convergence in the Hausdorff sense.

DEFINITION 49 We say that mappings (u,)neny C (E — 2F) (E, F are metric
spaces) converge to a mapping u : E — 2F graphically if

»n lim Gr(u,) = Gr(u).

n—~oo

We use the notation
g limu, = u.

PROPOSITION 50 (see [1]) Let A : R4 — 28" be a mazimal monotone multi-
mapping. Then Gr(A) is a closed subset of R x R
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PROPOSITION 51 (see [1]) Let A, : R? — 2% n e N be a sequence of mazimal
monotone mappings. Let A =, lim A, be finite. Then A € Mon(RY).

PROPOSITION 52 (see [1]) Let A : R® — R" be a mazimal monotone mapping.
We define the so called Yosida regularizations of A as the mappings

ViAi= M +A ) x>0
Then Y\ A is 1/\-Lipschitz mazimal monotone mapping and

g lim Y)\A = A.

A—04+

The notion of Borel measurable mappings can be generalized for multi-mappings.

DEFINITION 53 The multi-mapping 7' : Dom(T) C R™ — 2% is called Borel

measurable multi-mapping (briefly Borel multi-mapping) if for every open subset
O C R™ the set T~*(O) C R" is Borel.

It can be proved by basic methods of the descriptive set theory that if the
graph of a multi-mapping 7" : R™ — 2®" is an analytic subset of R™ x R" then
T is a Borel multi-mapping. Indeed, let O be an open subset of R"™ we have

T7Y0) = 1, (Gr(T) N (R™ x O)),

where 7, is the projection of R™ xR"™ onto R™. This together with Proposition 15
implies that the set 77(O) is an analytic subset of R™. Similarly we obtain that
T~HR™\ O) is an analytic subset of R™. It follows by a descriptive set theoretic
argument( see [24]) that the set T1(O) is a Borel subset of R™.

This result combined with the closeness of the graph of a maximal monotone
multi-mapping u : R™ — 28" (Proposition 50) implies:

PROPOSITION 54 Ewvery mazimal monotone multi-mapping u : R* — 28" is a
Borel measurable multi-mapping.

EXAMPLE 55 On the other hand, there is a monotone mapping v : R* — R”
which is not Borel measurable. For simplicity we construct such an example for
n = 2 but the similar construction can be done for arbitrary n € N. At first we
realize that if f : R — [0; 1] is an arbitrary function and the function u; : R? — R
is defined by

0,21 <0

ui (w1, w9) = ¢ f(@2), 11 =0
1, z; >0,

then the function u := (u,0) : R? — R? is a monotone mapping. This can be
easily shown by distinguishing the cases

((r1 <0) & (y1 <0)),
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((z1 <0)& (1 > 0)),
((33'1 <0& (yl = 0)),

and

((v1 > 0& (11 =0)).

Let N C R be a set which is not Lebesgue measurable. Then the set {0} x N
is a subset of R? which is not Borel (see Proposition 15). Denote by 1y the
characteristic function of the set N. We define

1

f(t) = §1N(t)

and take the monotone mapping u defined for this function f as before. Consider
the open subset of R? O := (0;1) x R. Then we have

w"(0) = {0} x N.

Hence v is a monotone mapping which is not Borel measurable. &

2.2 Differential theory for monotone mappings

In this section €2 will denote an open convex set of a Banach space X.

2.2.1 Classical case

THEOREM 56 (see [21]) Let u : Q@ — X* be a Gateaux differentiable mapping.
Then w 1is monotone if and only if its Gateauzr derivative du(x) € L(X,X*)
1s positive-semidefinite for each x € ). Further it is strictly monotone if the
operator du(x) is positive definite for each x € ).

Proof. Let u be monotone, we have
(u(z +th) — u(z);th) > 0.
We divide by ¢? and take the limit for £ — 0. We obtain
(ou(z)h;h) >0

for arbitrary choice of x, h. Which gives the desired.

Conversely, let du(x) be positive-semidefinite for all . Choose xg, 21 € X
and define f(t) := (u(x;) —u(wzo); x1 — xo), where x; := (1 — t)xo + tx;. We have
f(0) = 0 and we claim f(1) > 0. Since f is differentiable, we infer

f'(t) = (du(ze) (21 — 20); 21 — 20) 2 0,
thus f is nondecreasing and consequently f(1) > 0. This gives monotonicity of
u. The second part of the proof can be directly rephrased for the strict case. [J
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REMARK 57 The strict monotonicity does not imply the positive-defineteness of
the derivative matrix as a simple one-dimensional example t — t3 shows.

A straightforward modification gives:

THEOREM 58 LetT : X — X be a Gateaux differentiable mapping from a smooth
Banach space to itself. Then T is an accretive mapping if and only if its Gateaux
differential 6T (x) is accretive, i.e. positive semidefinite in the sense that for every

heX
(j(h); 0T (x)h) >0

at every point v € X.

Proof. The proof is only paraphrasing of the the previous one and we use that
the duality mapping is single-valued and homogeneous (see Proposition 41). [

THEOREM 59 (Mignot; see [1], [16]) Let u : Dom(u) — R"™ be a mazimal mono-
tone function and let D be the set of all x € Dom(u) such that u(x) is a sin-

gleton. Then u is differentiable at almost every xo € D, i.e. there is a matrix
u'(zg) € R™™ such that

P u(zo) — u'(x)(z — x0)

yeu() |z — 0|

= 0. (21)

REMARK 60 It is easily seen that for a single valued function u (21) reduces
exactly to the Fréchet differentiability of u at xy. The fact that for almost every
point € Dom(u) there is a matrix u'(z) satisfying (21) follows from a combi-
nation of Theorem 59 and Proposition 25. The standard proof of Theorem 59
uses the Cayley transformation and Rademacher theorem. We will provide later
an alternative proof for the single valued case which uses the Rado-Reichelderfer
property of monotone mappings.

2.2.2 Nonsmooth case

In the following section we introduce a characterization of monotone mappings
on reflexive Banach spaces using the generalized differentiation. The methods
were developed in the paper [10] for a finite dimensional case and here adapted
for reflexive Banach spaces.

Let €2 be an open convex subset of a Banach space X we denote for arbitrary
F:Q—X* z,heX

d(F;&)(x,h) = lim inf<

t—0+

F(z+th) — Fx
; ;§>

d(F; €)(z, h) := limsup <

t—0+

F(x+th) — Fx
; ;€>-
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Analogously for a smooth Banach space X, an open convex set {2 C X and
F:Q — X we define

G(€): F)(x, h) = lim inf <J-(§); Flz + th) — FJ:>

I

t—0+ t

(€)= s (695 -,

t—0+
where j : X — X* is the duality mapping.

DEFINITION 61 We say that a closed subset 0.F(z) of £(X, X*) is the gener-
alized differential of the mapping F' : Q@ — X* at the point x € Q if for each
EeX, heX

d(F;&)(x,h) < sup  (ME;€). (22)

Mo F(x)

REMARK 62 Similarly for a smooth Banach space X we introduce the generalized
differential as a closed subset 0* F'(x) of £L(X) satisfying
d(j(€); F)(x,h) < sup  (j(§); Mh). (23)

Med*F(z)
REMARK 63 It is evident that the inequality (22) is equivalent to the inequality
AR h) > il (M), (24)

T MEO.F(x)
It is suitable to remark that for F' : Q — X* resp. F : Q — X the whole space
L(X,X*) resp. L(X) is a generalized differential 0,F(x) resp. 9*F(zx), but it
can not provide any other information about properties of F. It is also obvious
that if a set A is a generalized differential and B D A then B is a generalized
differential as well.

DEFINITION 64 We say that the generalized differential 0,F (z) is reqular if for
each £, h € X

d(F;6)(x,h) = sup  (Mh;€) (25)
Mo F(x)
or equivalently
d(F; &) (x,h) = Melarfv(x)<Mh5 £).- (26)

REMARK 65 The reformulation of the definition 64 for 0* F'(x) is straightforward.

THEOREM 66 (Version of nonsmooth mean value theorem) Let X be a reflexive
Banach space and let F' : Q C X — X* be a mapping which is continuous on
lines and admits a generalized differential. Then for every a,b €

F(b) — F(a) € {0, Fla;b)(b — a)}, (27)

where [a;b] denotes the line segment between a, b.
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Proof. Let & € X be fixed, consider the function ¢ : [0,1] — R given by the
formula

g(t) == (Fla+t(b—a)) — F(a) + t(F(a) — F(b));£)-

Since g(0) = g(1) = 0 and g is continuous, there is a point of an extreme ¢, €
(0,1). Suppose that ¢y is the point of a minimum, since the case of a maximum
can be investigated analogously. We denote

t at) — g(t
dg(to, ) := lim inf glto + at) — g O).

t—to t

It is easy to compute
dg(to, @) = d{F(a + to(b — a)); §) (to, a(b — a)) + a(F(b) — F(a);§).
Hence for every o € R we have
d(F(a+1to(b—a));&)(te, a(b — a)) = a(F(a) — F(b);§).
If we take o := £+1 we get
—d(F(a-+to(b—a)); ) (to, a—b) < (F(5)—F(a); &) < d{F(a+to(b—a)); &) (to, b—a).
Thus (22) gives

inf (M(b—a);§) < (F(b) = F(a);§) < sup (M(b—a); &),

MEO.F(a+to(b—a)) M€, F(a+to(b—a))
which gives

(F(b) — F(a);§) € (co{duF(a+to(b —a))(b—a)};£),
consequently

(F'(b) = F(a);€) € (co{0.F[a; b](b — a)}; ), (28)

for all £ € X.

Suppose that (27) is not true. Since X is reflexive, the set €0{0,F[a;b](b—a)}
is convex and closed and the singleton F(b) — F(a) is compact, geometric form
of Hahn-Banach theorem enables to find z € X and ¢ > 0 such that

(F(b) = Fla);2) —e > sup (€7 2),
§reco{0x Fa;b](b—a)}
thus
(F(b) — F(a); z) > sup{(co{d.Fa; b]} (b — a); 2) }.
This contradicts (28). O
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REMARK 67 Theorem 66 can be modified as: let F': Q2 — X be continuous on

lines where X is a smooth and reflexive Banach space and suppose that there is
a generalized differential 0* F'(z) for all x € Q. Then for all [a;b] C Q

F(b) — F(a) € {0" Fla;b](b — a)}.

The proof is only imitating of the scenario of the proof of Theorem 66. Let us
note only the main changes. Instead of the function ¢ from the proof of Theorem
66 we work with the function

h(t) == ((€); Fla+t(b—a)) — Fa) + t(F(a) — F(b))).

Then the proof goes in the same way. Hahn-Banach theorem is used for the
existence of a separating functional £* € X* and then we realize that since X is
reflexive there is a point £ € X such that j(§) = £*.

THEOREM 68 Let X be a reflexive Banach space and let F' : Q0 — X* be a
mapping continuous on lines which admits a generalized differential O, F (x) for
every x €  and assume that for each x € S all the (linear) operators M € 0,F(x)
are monotone. Then F' is monotone.

Proof. Choose arbitrary x, h € X, by Theorem 66 we have
F(x + h) — F(z) € t0{0.F|x;x + h]h},

thus
(F(z+h) = F(x)); h) € (€0{0.F[z;x + hlh}; h).

Thus there exists z € [z, + h] and N € €00, F(z), such that
(F(x+h)— F(x);h) = (Nh;h) > inf (Mh;h) = inf (Mh;h) > 0.

MeTo0+ F(2) Med.F(z)

Let us only comment the last equality. Since the function M +— (Mh;h) is a
continuous linear functional it is sufficient to realize that for a continuous concave
function g the relation

inf g = inf ¢ = inf = inf

o =info =inf = inf
holds, but the second equality follows from the continuity, the third one is a
consequence of a well known property of the convex hull coA = €A and the
first one is easily obtained by the concavity of g. Thus the monotonicity of F is
proved. O

REMARK 69 We again only note that it is possible to modify the previous result:
Let X be a smooth and reflexive Banach space and let F': {2 — X be a mapping
continuous on lines which admits a generalized differential 0* F'(z) for every x € Q
and suppose that for each x € Q (linear) operators M € 0*F(x) are accretive.
Then F' is accretive. The proof is a straightforward modification of the proof of
Theorem 68 where the version of mean value theorem from Remark 67 is used.
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THEOREM 70 Let Q be an open convex subset of a Banach space X and let F :
Q — X* be a monotone mapping which admits a reqular generalized differential
0.F(x) for every x € Q. Then each M € 0,F(z) is a monotone linear mapping
for every x € Q.

Proof. Suppose that there are points x € 2, £ € X and an operator M € 0,F(x)
such that
(M&;€) <0.

The regularity of 0, F(x) gives

dUF: )@, = inf (MEE) <0,

MEd.F(a
Thus for a suitable positive t we have
(F(z+t€) — F(x);€) <0.
We have a contradiction with the assumption that F' is monotone. O

REMARK 71 Let us only note that the modification for accretive operators is
easy and can be omitted.
2.2.3 Relation to functions of bounded variation

THEOREM 72 (see [1]) Let u : Dom(u) — 28" be a monotone multi-mapping and
let Q C intDom(u) be a measurable set. Then u, understood as an element of
L>®(Q;R™), is a mapping of the class BV (2; R™). Moreover

/ d| Dul < Cldiam® + osc(u, Q)]", (29)
Q

where the constant C'= C(n) depends only on the dimension n.

THEOREM 73 Let u : Q — R”™ be a continuous monotone function. Then the
L'-approximate differential maps € into positive-semidefinite n X n matrices.

Proof. Since a monotone function has the bounded variation by Theorem 29,
we have by Theorem 6 that u is a.e. L'-approximate differentiable and thus the
mapping D,,u is defined almost everywhere in (2.

Pick a point x € D,, and denote L := D,,u(z). Consider the set

7 :={z € B(0,1); (Lz; z) < 0}.

By the monotonicity of v and by the continuity, which guarantees u = u in 2,
we obtain
0 < (u(z+rh) —u(zx);rh),
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we divide by 72, integrate, use Remark 7 and pass to the limit as 7 tends to 0.

og/z<”($”h)_”(x>;h> dh—>/Z<Lh;h>dh<0.

r

This is a contradiction. O

REMARK 74 The function f: t — t—c(t), where ¢ is the singular Cantor function
satisfies f(0) = f(1) = 0, f is increasing on the interval (1/3;2/3), the L'-
approximate differential D,,f is positive almost everywhere but the function f
is not increasing. This demonstrates that the reverse implication in Theorem 73
does not hold.

THEOREM 75 Let u : Dom(u) — R"™ be a monotone function and let By C
intDom(u) be a ball. Then there are constants C' = C'(u,n, By) and C = C(u,n, By)
such that for any ball B C By

B .
][d]Du] < Cosc(u, B) < C (30)
B

diamB ~ diamB’
Proof. Let u be a given monotone function and B C By a ball, let denote
§ :=diamB, X := osc(u, B).

Choose a point xy € B, consider the change of coordinates dz’ — xqg = x and
denote as B’ the set of all points x’ corresponding to all points z € B. We define

the monotone function v(z') := @ Now we have

/B\Du\(da:):%/Ble\(dx):%/B, 5| Do|(da') <

C'X\6" Hosc(v, B') + diamB') = C"osc(u, B)(diamB)" ™,

where we have used the estimate (29). The second inequality in (30) easily fol-
lows, since osc(u, B) < osc(u, By). This concludes the proof. O

The previous theorem asserts a type of Morrey estimate for the derivative of
a monotone function. Suppose that Du is representable by a locally integrable
function f, then the inequality (30) can be read as f € M1"1(By; R"*"). The
Morrey spaces of functions have broad applications in the theory of the regularity
of weak solutions of partial differential equations, see [13] for the more complete
definition and basic facts about Morrey spaces. In our case we have in fact proved
the following corollary:
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COROLLARY 76 Let u : Dom(u) — R™ be a monotone mapping and let By CC
intDom(u) be a ball. Then the derivative Du of the mapping u belongs to the
space of measures

1
MP""HBy; R™™) := { 7 € M(By; R™"™);  sup — / d|T] < o0 p.
B(z,p)CBo P B(z,p)

Proof. The corollary follows immediately from Theorem 75. U

THEOREM 77 Let Q2 C R™ be an open convex set. There exists a constant C,
depending only on € such that

osc(u, B(wo,7)) < ¢ Hd|Dul (31)

r B(zo,2r)

for every monotone function u : Dom(u) — R™, © C intDom(u) and every ball
B(zo,7) C B(xo,2r) C Q.

Proof. We abbreviate By := B(zg,r) and By := B(zo,2r) and denote d :=
osc(u, By).

The set u(Bj) can be covered by a finite family B consisting of N = N(n)
balls of the diameter 2p := %d. We can find a ball B := B(z, p) € B such that

B
1B, {u € B 2|—N1|. (32)

We denote E := By N {u € B}. There are two points y,§ € u(Bj) such that
ly — g| > 4p. We can suppose that |y — z| > 2p (at least one of the points y, y
satisfies this). Let z € By be such a point such that u(z) = y. Consider the cone

2
7|y—y/||y—z|}~
We define the set
2
E' ::Bgﬂ{x’;<y—z;x’—x)24\1’/—1’”9—2’}' (33)

Take a point 2’ € E' and set ¥’ = u(x’). We have

<y—2;x’—x>27!x —z|ly — 2| (34)
Since u is monotone we have
(v —y; 2 —x) = (u(@") —u(x); 2" —x) >0, (35)
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Define

T -x
a: Pk
pi= 2=
ly — 2|
and .
ci=4"Y
ly =yl
Suppose that
2
(c;—b) > V2,
2
Since by (34)
2
(b;a) > V2

we have

V2 < (bja—c)<la—c|

Taking the squares and using |a| = |¢| = 1 we have
(a;c)y < 0.

This contradicts (35). Thus we have

]S

(z =y —y) < - lz—ylly —yl. (36)
The inequality (36) means that y' = u(z’) € U consequently u(E’) C U.

We have that B is the ball of radius p which is contained in the cone R™ \ U.
The center z lies on the axis of the the cone R™ \ U. For each y” € OU which is
closest to the point z we have

]z—y”\Qz\z—y\Q—\y”—yP

and
2=y |* = 2=y —20z—y; ¢ =)+ 1y =yl = l2—y + 1y =y —V2lz—ylly" —yl.

Hence we conclude 1
"2 = s 2‘
v —yl" = 5le vyl

Thus
‘Z o y//’2 > 2[)2'

By triangle inequality
dist(B,U) > p(v2 — 1)
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thus for x € F and 2’ € E' we have
u(z) — u(@)| > p(vV2 —1). (37)

The relations (32) and (33) imply the existence of a constant « = «(n) depending
only on the dimension n such that

a|E| > | B, (38)

and
a|E'| > |Byl. (39)
Using the estimates (38), (39) and (37) we have

5 1
d=5p< // dist(U, B) dxdz’
V1 1ENE] Sy Jp BHED)

D 1 / , ,
< u(r) —u(x')| dede
= B EE Sy Jp M T
k
< 2/ lu(z) — u(a")| dx da'. (40)
| B2l* /i, /g,

The comparability conditions (38) and (39) give that the constant k£ depends only
on the dimension.

The right hand side of (40) can be estimated using the triangle inequality and
the Poincaré inequality (Theorem 10) as

7,
— |u(z) — u(x")| dx da’
B2l Jp, /B,

k
< B.E / ( lu(z) —up,|de+ [ |u(@’) —up,| dx) dx’
2 Bs Bo Bao

k
< — (”yr fd\Du\ + |u(z’) — uBQ\) dz’
’BQ‘ B B

< 2k~yr ][d]Du].

Bs

The proof is finished. U

DEFINITION 78 Let Q C R” be an open set and let u :  — R? be a mapping.
We say that u satisfies the weak Radd-Reichelderfer condition, if there is a non-
negative Radon measure p € M1 () depending only on the mapping u and the
set € such that for every balls B(a,r) C B(a,2r) C Q

osc(u, B(a,r)) < ][

r

dp. (41)
(a,2r)

We will say that u satisfies the weak Rado-Reichelderfer property with the weight
€ M*(Q). We use the notation u € RRL(Q; RY).
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Theorem 77 implies easily the following corollary.

COROLLARY 79 Let u : Dom(u) — R™ be a given monotone function and let
Q C intDom(u). Then u € RR(Q;R™).

Proof. Corollary is an easy reformulation of Theorem 77. U

The following proposition follows easily from results from the paper [18].

PROPOSITION 80 Let 2 C R” be an open set. Let u : 0 — R? be a mapping of
class RRL(S;RY). Then u is a mapping of the class BV (§;RY).

REMARK 81 Further details about the class RR! can be found in the paper [6].
Let notice that Proposition 80 does not provide an alternative proof of Theorem
72 since in the proof of Theorem 77 there was used Poincaré inequality holding
for mappings of the class BV.

The following propositions yield easy facts about the mappings resp. the
measures of the class RR} resp M}"~!. We formulate them in the not too general
form.

PROPOSITION 82 Let u : Dom(u) — R"™ be a mapping, let By C intDom(u) be a
ball and let g : R™ — R™ be a continuously differentiable and Lipschitz continuous
mapping. If the mapping u is of the class RR!(By;R™) then the mapping qou is
of the class RRL(By; R") too.

Proof. Let B(x,p) C By be an arbitrary ball. Let u satisfy the weak Radé-
Reichelderfer condition (41) with a weight p and let ¢ : R™ — R™ be a Lipschitz
continuous mapping with a Lipschitz constant /,. It is

osc(qou, B(z,p) _  osc(u, Bz, p)

<, BT < Ly,
P P

where p1, 1= Cgpt. O

PROPOSITION 83 Let u : Dom(u) — R™ be a mapping, let By C intDom(u)

be a ball and let ¢ : R® — R™ be a linear mapping. If Du is of the class
M"Y (By; R™™ then D(qou) is of the class M} 1(By; R™™) as well.

Proof. Denote again the Lipschitz constant of ¢ by ¢,. Let Du belong to the
space M~ 1(By, R"*™. The general chain rule for BV functions (see [3]) implies
|D(qou)| < {,|Dul. Hence

14
JilDGaow] < ¢, fau] < 2

B(z,p) B(z,p) P
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which gives the result. U

We realize in the next proposition that the mappings of the class RR! have
very good differentiability properties. The following observation slightly gener-
alizes the result which can be found in [15]. We join the proof for the sake of
completeness.

PROPOSITION 84 Let f € RRY(Q;R?). Then f is Fréchet differentiable almost
everywhere.

Proof. Proposition 80 implies that f is of the class BV thus its distributional
derivative is a Radon matrix valued measure. We can apply the Lebesgue-Radon-
Nikodym theorem and write

Df=Df+D°f =gL"+ D°f,

where D?f is the singular part of the measure D f with respect to the Lebesgue
measure, D f is the absolutely continuous part of D f with respect to the Lebesgue
measure and g € L'(;R>") is the Radon-Nikodym derivative of the measure
D®f with respect to the Lebesgue measure. It is known (see [23]) that for

L"- almost all points = € )

(42)

Let € MT(Q) be a weight from the definition of the Radé-Reichelderfer condi-
tion (41). We write again

po=pt 4 p® = 0L" + 7,

where 0 € L'(Q) and p® resp. u® is the singular part resp. the absolutely
continuous part with respect to £".
Let choose one fixed representative for g. We will prove that f'(z) = g(z) at
such points z € () which satisfy:
i) z is a Lebesgue point of f,
ii) z is a Lebesgue point of g,
iii) z is a Lebesgue point of 0,
iv) 0(z) < oo,
v) D*f satisfies the condition (15) from Theorem 11 in the point z,
vi) p° satisfies the condition (15) from Theorem 11 in the point z
vii) the measure D*f satisfies (42) in the point z.

Theorem 11 and Remark 3 imply that the set of such points z which fulfill
the conditions i)-vii) has the full measure in €.
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We can suppose that f(z) =0, g(z) = 0 otherwise we pass to the function

v f2) = f(2) = g(2)(2 = 2).
Choose € € (0;1/4) and find § > 0 such that

(
7/ 10(2) — 0(x)| de < e"
B(z,p)

O<p<i= 7/ d|D*f < gntl (43)
B(z,p)

DB )|
B(z.p) ‘<5+

Let y € B(z,6/2) and denote r := 2|y — z|. Thus we have B(y,2re) C B(z,r).
We estimate

\

B(y,er)

) < ]ﬂy) @) de

B(y,er)

The first term can be estimated using the Radé-Reichelderfer condition and
the assumption iii) and vi) as

10(2) — 0] dz + 0(2) + ][d,f )

B(y,2er) B(y,2er)

<er(0(z)+ 2_”5_”7“_”/ 10(2) — 0| dz + 2_”5_”7“_”/ d/ﬁ)
B(z,r) B(z,r)

r(0(z) + 27" e 4 27"

The term T5 is treated with the help of Theorem 9 applied on the point ( := z
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and u := |f]. Thus B, = B(z,tr) and |Du| < |Df| (see [3]). We have

T, =

f(z)dx

B(y,er)

< (@) de < e f[f(2)] do

|
B(y,er) B(z,r)

2r 1 |Df|(B)
;éfrf)ldw—\f(Z)l S Wdt

o [ (1DI(B) + |D*f|(By)
Se_n/o ( B, )‘“S”‘“’

—= 8—7’1

where we have used the last two inequalities from (43). Thus we have proved
that
[f(y)l < Mer = 2Mely — z|,

where the constant M does not depend on £ and y. The Fréchet differentiability
of the mapping f at the point z is proved. O

COROLLARY 85 Let u : Dom(u) — R™ be a monotone mapping. Let Q C
intDom(u) be an open set. Then u is Fréchet differentiable at almost every point

of ).

Proof. The corollary follows immediately from Corollary 79 and Proposition 84.
O

3 Differences of monotone mappings

3.1 Properties of DM mappings

DEFINITION 86 A multi-mapping A : Q C X — 2% is called DM multi- map-
ping if there exist monotone multi-mappings AT, Al : Q — 2% such that for all
x € Qitis

Ar c Alz — Alz.
Single-valued DM multi-mappings are called DM mappings. We will also say that
the mapping A has the DM property.

REMARK 87 We will work mainly with single-valued DM mappings. It is an
easy observation that the class of DM mappings is the smallest space generated
by the cone of monotone mappings.

PROPOSITION 88 Fvery Lipschitz mapping from a Hilbert space to itself is a DM
mapping.
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Proof. Let a be the Lipschitz constant of A. We use the Schwartz inequality to
obtain

((af = A)z — (ol = A)y;z —y) = allz — y|I* — [[Az — Ay][l|lz — y|

> aflz —y|* = allz - yl* =0.
Finally we put A = ol — (al — A). O

The situation in general Banach spaces is more complicated and it has some
interesting connections to its geometry. The analogous conclusion for Lipschitz
maps holds only in the accretive setting:

PROPOSITION 89 Let A: X — X be a Lipschitz mapping from a Banach space
X to itself. Then A can be represented as a difference of two fully-accretive
mappings.

Proof. Let a be the Lipschitz constant of A. We can write A = ol — (al — A).
We need to show the full accretivity of ol — A. Let z,y € X, f € j(x —y) be
chosen, we have

(fi(al = A)z — (ol — A)y) = a(f;z —y) — (f; Az — Ay) >

allz =yl = |4z — Ay[l[If]l« = allz — y|* = allz = yll[lf]l. > 0.
This concludes the the proof. U

Corollaries 76 and 79 imply two necessary conditions for the DM property of
a mapping u.

PROPOSITION 90 Let u : Dom(u) — R"™ be a DM mapping and let
By C intDom(u) be a ball. Then the derivative Du belongs to the space of mea-

sures
Mi,nfl (BO7 Rnxn)

and the function u itself belongs to the space RR!(By;R™).

Proof. Let v = u' — u!, where u! and u! are monotone mappings. The ball B,
lies in the intersection Dom(u') N Dom(u!). Let B(z,p) C By be an arbitrary

ball.
At first we prove the Morrey estimate. We can write for the ball B(z, p)

][d|Du| - mwmw(m,p) - Du' — Du'|(B(x. p))

B(w,p)

b
| B(z, p)l

38



C

1 1
|Du|(B(z,p) < — o’

<1 _
~ [B(z, p)| | B(x, p)
where we have used the elementary property of variation of vector measures
|91 — 92| < |g1] + |g2| and Theorem 75.
The proof of the Raddé-Reichelderfer estimate is easy too. Let denote the
non-negative Radon measures from Corollary 79 corresponding to the mappings
u' resp. u! by ul resp. put. We have by using Corollary 79

osc(u, B(x, p)) _ osc(u —ut, B(x, p) < osc(ul, B(x,p)) N osc(ut, B(z, p))
p p

][du —|—][du —][du,
B(z,2p) JB(z,2p) < B(z2p)

where the non-negative Radon measure p is defined by p := u! + pt. This con-
cludes the proof. O

|Du'|(B(z, p) +

Later we will demonstrate that the conditions from Proposition 90 are not
sufficient for the DM property.

COROLLARY 91 Let u : Dom(u) — R™ be a DM mapping. Let  C intDom(u)
be an open set. Then u is Fréchet differentiable at almost every point of €.

Proof. The corollary follows immediately from Corollary 85. U

PROPOSITION 92 A mapping A : X — X* is DM if and only if there exists a
monotone mapping ky : X — X* such that for each x,y € X

We will say that k4 is a (monotone) control mapping for DM mapping A.

Proof. Let A be DM, we define k4 := A' + Al. For this k4 we have by the
monotonicity of A

(Az — Ay;z—y) = (Ale — Aly; 2 —y) — (Ao — Aly; 2 — y) < (kaz — kay; 2 — ).

We apply the same for DM mapping —A use the monotonicity of A" and obtain
the control inequality

|(Azx — Ay — y)| < (kar — kay;z —y).

Conversely, suppose the existence of a control mapping k4 and define A' :=
ka, A' :== k4 — A. We need only to show the monotonicity of A!. For arbitrary
x,y € X we have

(Atz — Aly;z — y) = (kax — kay;z — y) — (Az — Ay;a — y) >
(kar — kay;x —y) — |(Ax — Ay; . — y)| > 0.
This concludes the proof. 0
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COROLLARY 93 Let (A,)nen be a sequence of single-valued DM mappings from
an open subset of a Banach space to its dual space and let k,, be a monotone control
function for A,. Assume that A, — A and k, — k (pointwise convergence).
Then A is a DM mapping with the control function k.

Proof. We pass to the limit in the inequality
(Apz — Apy;z — y) < (kpx — kny; 2 — y).
O

REMARK 94 Suppose that A is a DM mapping and £ is a monotone mapping
such that k — A is monotone. Then k := 2k — A has the property that both of the
mapping k 4+ A are monotone. Thus if we have a monotone mapping k such that
at least one of the mappingf k + A is monotone, then we can find a monotone
control mapping for A.

DEFINITION 95 We say that the mapping A : Q — X* is locally DM if for every
xo € Q) there is its neighborhood U(xg) such that the restriction
A\U(a)o) : U(.CIZ'(]) — X*is DM.

THEOREM 96 Let Q C R? be an open convex set and A : Q — R? be a locally
DM mapping. Then A is a DM mapping.

Proof. Let (K, )nen and (K™),en be a nondecreasing sequences of compact convex

subsets of €2 such that
O=[JK.,=[JK"

neN neN
K'cKiCcK*CKyC...

and the distances dist(9K7, 0K;) and dist(0K;, 0K7T') are strictly positive.
Consider the set K, we find points z1, ... ,x}(l) € K, such that

3(1) 1
K, C gB (le, ZT})
and A is DM as the mapping A : B(x},r}) — R Thus there is a monotone
mapping k} : B(z},r}) — R fori=1,...,;j(1) such that k} — A : B(z},r}) — R4
is a monotone mapping.

We define the sets B} := B(z}, 3r{) N Ky, where i = 1,..., j(1). Consider the
restrictions (k) p: denoted again as k;. These mappings are bounded (see The-
orem 27) monotone mappings and they can be extended to monotone mappings

ki1 : RY — R4 by Lemma 28. We put

i(1)
kl = Z ki,l-
i=1
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This mapping is a monotone mapping such that k; — A is monotone on the set
K. Tt is sufficient to realize that k; — A satisfies the monotonicity inequality (16)

for arbitrary two points which are closer than e := ; min{r};i =1,...,5(1)}. But

this is easy: take z,y, |z —y| < ¢, there is a ball B(z}, ;r}) which contains  and
thus y is contained in B(z}, %r}) We have the monotone mapping k;; with the
property that k;; — A is a monotone mapping on the set B(x;, %r}) This gives
that k; has the desired property too.

Now we construct the mapping k' with the properties:
1) k' : R — R? is a monotone mapping
2) k' — A is a monotone mapping on the set Ko,
3) k' = k; on the set K.

Assume for a moment that we have constructed such function k'. Then we
can by the induction construct a sequence (k"),cn such that:
1n) k™ : R? — R? is a monotone mapping
2n) k™ — A is a monotone mapping on the set K, 1,
3n) k™ = k"1 on the set K™
Hence the limit lim,_ . k" =: k exists uniformly on compact subsets of {2 and
is a monotone function. Since k = k/ on K* for j > i, we have that k — A is a
monotone mapping on the whole set €.

It remains to construct the function k! :
we have the sets K' ¢ K; C K? C K, and the mapping k; : R — R?% which
is monotone and k; — A is monotone on the set K, we seek for a mapping
k' with the properties 1-3. Consider the set K, \ K; and the mapping k; — A.
This mapping is locally DM on this set and thus this set can be covered by a
finite number of open balls G}, . . ., G%n(l) such that there are monotone mappings
o1, .., 97171(1) with the property that g} + k; — A is monotone on the set G}. We
can suppose that dist(G}, K') > gy >0, i =1,...m(1) since dist(0K*,0K;) > 0
by the assumption.

We define the sets G1; := G N (K3 \ K1). Let ¢ € {1,...,m(1)} be fixed.
Consider the function

1
0;(x) —ci, x € Gy
01i() :{ 0 (JJ)EKl 1

where the vector ¢; € R? is chosen such that the mapping
Ql,i . Kl U Gl,i — Rd

is monotone.
Let justify the existence of such vector ¢;. This vector is chosen suitably if
and only if it satisfies

(0}(z) — ciyw — 2) > 0, (2,2) € Gy x K.
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Thus it suffices to take ¢; which solves the inequality
ez —2) < —|oj (x)||x — 2|, (x,2) € G1s x K. (44)

Since the mapping o; is bounded on the sets G;; and the sets K' Gy, are
bounded, we have that the right hand side of (44) can be estimated from be-
low by some a < 0. Hahn Banach theorem (applied on the compact convex sets
K" and G!) enables to find d; € R? and € > 0 such that

(diyx — 2) < —¢, (2,2) € Gy x K.

A multiple —2d; is the desired vector c¢;.
Let define the mappings p;; : R? — R? as monotone extensions of g;; : G} —
R? (see Lemma 28). Put

m(1)
p1 = Z P1,i
i=1

and finally k! := p; + k; is the desired mapping satisfying 1-3. U

COROLLARY 97 Let A : RY — R? be a locally Lipschitz mapping. Then A is a
DM mapping.

Proof. Proof is a direct combination of Theorem 96 and Proposition 88. 0

LEMMA 98 The mapping A : X — X* is DM if and only if there exists a mono-
tone mapping M : X — X* such that for each y,h € X the inequality

oy, h, M;7) > ©(y, h, A;7)

is satisfied for r € [0;1]. The function ¢ was defined in Lemma 44.

Proof. Assume the existence of a mapping M. Define the mapping B := M — A.
We claim that B is monotone. By Lemma 44 it is sufficient to show that the
function ¢(z, h, B;-) is nondecreasing for each x,h € X. We have for arbitrary
0<s<t<l1

o(x, h, B;t)—p(x, h, B;s) = (M(x+th)—M (x+sh); h)— (A(x+th)— A(z+sh); h)

= @(x+ sh,h,M;t —s) — p(x + sh,h, A;t — s) > 0.

The proof of the reverse implication is similar. If A(x) = A'(x) — A(z) for
every © € X and A", Al are monotone we define the mapping M = Al + Al
Verifying of the inequality

oy, h, M;7) > @(y, h, A;7),
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where y, h € X are arbitrary, is easy
(M(y+rh) — M(y); h) = (Al(y + rh) — Al (y); h) + (A (y +rh) — Al(y); h) >
(Al(y +rh) — Al (y); hy — (A (y + rh) — A'(y)i h) = (A(y +rh) — A(y); h).
We have used that the term A'(y +rh) — Al(y); h) is non-negative. O

THEOREM 99 Let D C X be an open convex set. Then the mappingT : D — X*
is DM if and only if there is a monotone mapping A : D — X* such that for
every line segment L = [Lg, Lo + L]

1 1
V1 <\ AL (45)
0 0

where A} (t) := (A(Lo + tL1); L1) and T} is defined analogously.

Proof. Lemma 44 implies that the function A} is nondecreasing. We put B :=
A — T and show that B is monotone. Then it suffices to write T'=A — (A —T)
for the proof of the DM property of T

The monotonicity of B will be proved by showing that the function BJ is
nondecreasing. So let 0 < t; <t < 1 be chosen, we have by the monotonicity of
A, the assumption (45) and the definition of the variation

ta ta
Bj(ts) = Bi(h) = Aj(ta) — Ap(tr) — (T7(t) = Ti(0)) = \/ AL = \/ T > 0.
t t
Actually, we have used the relation (45) for the line segment [Lo+t1L1; Lo+toL1].
This gives the monotonicity of B.
For the reverse implication we put A := T + T}, where T = TT — T is
supposed to be DM. For arbitrary line segment L we have
1 1 1 1 1 1
Vr=\al -1 <\ +\/ 1 =\ (@) +177) =\/ 4;.
0 0 0

0 0 0

We have used that the functions 7,*, T}* are nondecreasing. O

REMARK 100 The similar result can be obtained for accretive mappings in
smooth Banach spaces, the proof is an easy modification of the previous one where
we use the fact that the duality mapping in smooth Banach space is single-valued.

PrROPOSITION 101 Let T : X — X be a mapping from a Hilbert space to itself.
Assume that there exists a monotone Gateaux differentiable mapping A - X — X
such that for each line segment L = [Lg, Lo + L]

lilil\Sélp\/\/ (t — <T(L° i tLAl) — T(LO);L1>) < (6A(Lo)Ly; Ly). (46)

Then T is a DM mapping.
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Proof. We need to verify the inequality (45).
We have guaranteed the existence of a positive number )y such that for each
A< X

\:/ (t — <T(L° i tLAl) — T(LO);L1>) < (6A(Lo)Ly; Ly).

Since A is Gateaux differentiable, we have

\A/(tH <T(L0+tL1) —T(LO);L1>) < 1im<A(L°+SL1) _A(LO);L1>’

0 A s\.0 S

This gives the existence of a number sy > 0 such that for A < min{sg, \o}

\:/ (t B <T(L0 +tL)1\) - T(LO);L1>) . <A(L0 +ALA1) - A(L0)3L1>'

We multiply both sides by the positive number A, we use that the function
Ap(t) = (A(Lo +tLy; Ly)

is nondecreasing and by a simple manipulation we get the inequality (45) for line
segments with the length bounded by min{\g, so}, but this is sufficient for the
proof that A — T is monotone at each point and thus it is monotone (see Lemma
46). O

3.2 UDM mappings

DEFINITION 102 Let X,Y be Banach spaces, C' C X be an open convex set.
We say that a mapping F': C' — Y is the UDM mapping if there is a monotone
operator f : C'— X such that for every ) € Bz(y,x+) the mapping

QoF+f:C— X"
is monotone. The monotone operator f is called the control mapping for F.

REMARK 103 It is evident that the definition has a good sense for an arbitrary
set C' not necessarily open and convex and we will sometime use it, but for
the differentiability properties the assumption of the openness is natural and
sometimes the convexity assumption is also needed.

It is an easy observation that if |a] < b and F' is controlled by f then aF
is controlled by bf. Thus if we consider in Definition 102 the operators ) with
the norm bounded by some ¢ > 0 we obtain an equivalent definition and also it
is obvious that the class of UDM mappings forms a linear space. Further, it is
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easy to see that if F': ' C X — Y is an UDM mapping controlled by f and
L :Y — Z is a continuous affine mapping then Lo F' : C — Z is an UDM
mapping controlled by lip(L)f. Finally notice that for the case Y = X* every
UDM mapping is a DM mapping. Indeed, we can write

F=2(f+F)~5(f~F)

DEFINITION 104 Let Q2 C X be an open convex subset of a Hilbert space X. Let
u: 2 — X be a mapping. We say that u is the 0-monotone mapping if there is
a number § > 0 such that for all x,y € Q2

(u(z) —uy);x —y) = dlu(z) — u(y)lz —yl. (47)
REMARK 105 The class of the d-monotone mappings is in detail studied in pa-
pers by L. Kovalev, see for instance [12].
PROPOSITION 106 FEvery d-monotone mapping is an UDM mapping. Conse-

quently each linear combination of d-monotone mappings is an UDM mapping.

Proof. Let ) € Br(x) be arbitrary. We use (47) to estimate

(Qou(a) ~Qouly)iz —y) < |ulx) — uly)lz —y| < (5() = sWhiz—y).

hence /4§ is a control mapping for u, consequently w is an UDM mapping. [

The following lemma will be useful.
LEMMA 107 Let X,Y be Banach spaces and let x € X andy € Y be fixed. Then

2| x |yly = sup{(Qy; z); Q € Bry,x+)}

Proof. We can suppose that |z|x = [y|]y = 1. Hahn-Banach theorem gives func-
tionals x* € X*, y* € Y* with the norms equal to one such that (z;2*) = (y; y*) =
1.

We define the operator @), ,z = (y*;2)z*. It is evident that ||Q] < 1. We
have

(Quyy; ) = (Y5 y) (2" o) = 1.
This concludes the proof. 0

COROLLARY 108 Let C C X be an open convex set and let F' : C — Y be an
UDM mapping and f : C'— X* be its control mapping. Then for each x1, x5 € C
the estimate

|F(21) = F(x2)|y|r1 — 22| x < (f(21) = f(22); 21 — 22) (48)

is satisfied. Moreover if F' satisfies the inequality (48) then F is an UDM mapping
with the control mapping f. We will call the inequality (48) the control inequality.
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Proof. The corollary is an immediate consequence of Lemma 107. U

REMARK 109 This corollary immediately implies that if the control mapping f
is Lipschitz continuous then F'is Lipschitz continuous as well. The results of this
type for d.c. mappings are nontrivial, see [8]. Further, if the control mapping f
is continuous at a point x then the mapping F' is continuous at the point = too.

COROLLARY 110 Let F,,: C C X — Y and f,: C — X*, n € N be sequences of
mappings. Assume that each F,, is an UDM mapping with a control mapping f,
and that for every x € C it is F,(x) — F(x), fu(x) — f(x) as n — oco. Then F
1s an. UDM mapping with the control mapping f.

Proof. We pass directly to the limit in the inequality

|F(x) — Fu(y)lylz — ylx < (falz) — fuly);z — y).
O

COROLLARY 111 Let F: C C R® — R? where C' is an open convex set be an
UDM mapping. Then F € RRL(C;R?). Consequently F € BV (C;R?)

Proof. The proof is an easy combination of Lemma 108 and the definition of the
class RR} (Definition 78). Let f be a control mapping for F. Let u € M™(C) be
a weight from the RR! property of the mapping f. Let B(xq,r) C B(x,2r) C C
be balls. We have for z,y € B(xo, )

Fo) Pl @ Il oxcld Blor) o [y,
r r r B(z0,2r)

we pass to the supremum for x,y € B(xg,r). This implies the desired. The fact
that F' € BV (C;R?) follows by the same way from the well known characteri-
zation of the functions of bounded variation using one-dimensional sections, see
[3]. Alternatively we can use Proposition 80. O

PROPOSITION 112 Let F' : (a;b) — Y, where Y is a Banach space, be a mapping.
Then F is an UDM mapping if and only if F' has the locally finite variation.

Proof. Let F' be an UDM mapping, f : (a;b) :— R be its nondecreasing control
mapping and let a < ¢ < d < b be arbitrary. By Hahn-Banach theorem and by
the control property we obtain

d k
c 1=1
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k
= sup{z sup{(F'(t;) — F(ti—1);y"); [y*ly» < 1hie=to <ty < ...ty =d}
i=1

k d
<sup{> [f(t:) = fltim)ie=to<tr <...tpy=d} =\/ f <0
=1 c

Conversely let F' : (a;b) — Y be an arbitrary mapping of the locally finite
variation. Choose arbitrary ¢ € (a;b) and define

_ [ VEt>c
f(t)_{ -ViF t<ec.

If y* € By+, a < s <t < b are given we have

(F(t) = F(s)y") + f(t) = f(s) = f(t) = f(s) = [F(t) = F(s)[ = 0.

Thus f is a control mapping for F'. O

The following two theorems present simple results about compositions of UDM
mappings. We briefly recall one concept of linear functional analysis. Let V, X
be Banach spaces and let L € L(V, X) be a bounded linear operator. We define
the operator L, € L(X*, V*) by he formula

(Lox™;v) = (a*; Lv), veV, 2" € X"

Then the operator L, is called Banach adjoint operator.
The operator L € L(V, X) is called bounded from bellow if there is € > 0 so
that for every v € V' it is
‘L’U’X > E‘U’\/.

THEOREM 113 Let V, XY be Banach spaces and let D C'V and C C X be open
convez sets. Let L € L(V, X) be a bounded linear operator which is bounded from
bellow and which fulfills LD C C. Let F' : C' —'Y be an UDM mapping. Then
the composition F oL : D —'Y s an UDM mapping.

Proof. Let € > 0 be a non-negative number from the boundedness from bellow
of the operator L, let f: C — X* be a monotone control mapping for F, and let
u,v € D be arbitrary. We have

FoLu)— FoL)|ylu—oly < L|FoLu)— FoL®)ly|Lu— Lv|x
< Lo L) fo L(v): Lu— Lu)

ANl | =

(Lio foL(u)— Lio foL(v);u—uv).
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Thus we see by Corollary 108 that
1
—L,ofolL:D—V"
€
is a monotone control mapping for F o L. U

THEOREM 114 Let X,Y,Z be Banach spaces, let C' resp. D be an open convex
set of X resp. Y. Assume that F': C — D be an UDM mapping with a control
mapping fand let G : D — Z be Lipschitz continuous with a constant {q. Then
the composition mapping G o F : C — Z is an UDM mapping with the control

mapping Laf.

Proof. Let ) € Brz x+) and xz,y € C be arbitrary. We use Corollary 108 and
the Lipschitz continuity of G to estimate

(QoGoF(x) —QoGoF(y);x—y) < la|F(x) — F(y)|yle —ylx
< {laf(x) —Llaf(y); o —y).

Thus ¢¢ f is a control mapping for G o F' and hence G o F' is an UDM mapping.[]

It can be suitable to slightly generalize Definition 102.

DEFINITION 115 Let X and Y be Banach spaces, let C' be an open convex
subset of X and let ® : C' — 2Y be a multi-mapping. We say that ® is the UDM
multi-mapping if there is a monotone multi operator ¢ : C' — 2%" such that for
arbitrary two pairs (z,y), (z/,y") € Gr(®)

ly —ylyle —2'|x <sup{(§ — 1o —a'); € (), & € o(a')}  (49)
and for every x € C we have
diam®(z) < diame(z). (50)

The multi-operator ¢ is called the control multi-mapping and the inequality (49)
is again called the control inequality.

REMARK 116 It is easily seen (Corollary 108) that for a single-valued UDM
mapping F' with a single-valued monotone mapping f Definition 115 is equivalent
to Definition 102. The seemingly artificial condition (50) is evidently fulfilled in
the single valued case and ensures that ®(x) is a singleton whenever ¢(z) is a
singleton.

The following proposition we formulate for X = R?, it is possible that it is
valid in higher generality too.
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PROPOSITION 117 Let C' be an open conver subset of R, let Y be a Banach
——C
space and let F': C'— 2Y be an UDM multi-mapping. Denote by L := Gr(F) v

(the relative closure in C XY of the graph of F with respect to the euclidean
topology on C' and the norm topology on Y'). Then L is the graph of an UDM
multi-mapping F : C — 2V

Proof. Let f: C — 28" he a monotone control multi-mapping for F. Let f : C —
28" be the restriction on the set C' of a maximal monotone extension of f (see
Remark 19). We show that f is a control multi-mapping for F'.

Choose arbitrary two distinct pairs (z,v), (2/,y') € Gr(F) € C x Y. We can
find the sequences (2., Yn)nen, (), Yl Jnen C Gr(F) C C' x Y such that

’x—xn’ _>07 ‘x/_x:z’ _>07 ’y_yn‘Y_)(]a \y'—y;!y—>0

as n — oo. We can suppose z,, # z,, n € N. Since F' is the UDM multi-mapping
we have for n € N

Sup{<€n - ;L; Tn — x%)a gn S T(xn>7 5; € 7(3:%)}

|z, —

‘yn - y;‘Y S

]
n

Let ¢ > 0 and n € N be given. We can find &, € f(z,) and &, € f(z/,) such
that

<£n_ ;;In—IZJ‘ (51)

/
=<
e PR

Since z, 2’ € intDom(f) we can suppose that z,, 2/, € intDom(f). Theorem 27
implies that the sequences (én)neN, (é;)neN are bounded. Thus we can suppose
(after passing to a subsequence if necessary) that én — é, é; — é’ as n — o0.
Proposition 26 gives that £ € f(z) and & € f(2/).

The limit passage in (51) gives

|y_y/|y_8 S <g—£~/7l‘—$l>
|z — 2|
csup{{§—&hw—a) g€ fx) &' € 7(33’)}‘

|z — |

Since £ was arbitrary the inequality (49) is proved.

The proof of condition (50) is easy too. Let (z,v), (z,y') € Gr(F) be chosen
arbitrarily. We find the sequences (Zn, Yn)nen, (€5, Y )nen C Gr(F') which con-
verge to (z,y), (x,y') respectively. Distinguishing the cases z,, = «/, and z,, # !,

and using the conditions (49) and (50) for F' and its control multi-mapping f we
infer

[Yn = by < sup{|&n — &1 6n € F(2n), &, € Fla)}-
For ¢ > 0 and n € N we find &, € f(z,) and €, € f(x,) such that

lun — Uy —e < |&n — €. (52)

49



After pas.s.ing~ to a subsequNence_ we can again suppose that én — é , é’z — é’ as
n— oo and £ € f(z) and & € f(x). Hence

ly—y| —e < | = ¢| < diamf(z).
This concludes the proof. U

The following simple lemma may be sometime useful.

LEMMA 118 Let C' be an open convexr subset of a Banach space X and let F' :
C — Y be an UDM mapping with a monotone control mapping f : C — X*.
Assume that f(C) is a separable subset of X*. Then F(C) is a separable subset
of Y. In particular if X* is separable than F(C) is a separable subset of Y.

Proof. Let (z¥),eny be a countable dense subset of f(C) and let z,, € C be
such that =¥ = f(z,),n € N. Let y, = F(z,),n € N.If y € F(C) and € > 0
are arbitrary we find € C such that y = F(r) and 2} € f(C) such that
|f(z) — x}|x < ¢e. Corollary 108 implies

[y = yly <[f(@) = flz))lx = [f(z) = 7j[x <e

Thus (Y, )nen is a countable dense subset of F(C). O

LEMMA 119 Let C C R"™ be an open convex set and let F : C' — 'Y, where Y is a
Banach space, be an UDM mapping. Let F : C — 2¥ be a multi-mapping whose
graph is the relative closure of the graph of F' in C XY with respect to the norm
topology. Then F(C) is a separable subset of Y.

Proof. Since the graph Gr(F) is a subset of C' x F(C'), which is separable by
Lemma 118, we have that Gr(F) is separable. Let F' be a mapping whose graph
is the closure of the graph of F. Thus Gr(F) is separable too. Since F(C) is the
image under continuous projection of Gr(F) it is separable as well. 0

The inspiration for the following theorem is a well known fact that in Banach
spaces with the Radon-Nikodym property the curves with the locally finite vari-
ation are Fréchet differentiable almost everywhere. More precisely, a nontrivial
result says that a Banach space Y has the Radon-Nikodym property if and only
if every ¢ : (a;b) — Y such that \/?¢ < oo for all @ < ¢ < d < b is Fréchet
differentiable almost everywhere in (a; b). This characterization seems to be more
transparent than the classical definition of the Radon-Nikodym property, thus
we take it as the definition, see [14] and references therein.

THEOREM 120 Let C' C R™ be an open convex set and let Y be a Banach space
having the Radon-Nikodym property and suppose that there exists a countable
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total subset Q C Bryrny (i.e. for everyy # 0 there is Q € Q such that Qy # 0.)
If FF: C' =Y is an UDM mapping, which is Borel measurable, then F is Fréchet
differentiable almost everywhere in C.

Proof. Let f : C' — R™ be a monotone control mapping for F. We infer from
Mignot theorem 59 that the control mapping f has the Fréchet derivative f'(c)
and that ) o I has the Fréchet derivative Ag . for almost every c € C.

Let E := {e;;i = 1,...,n}, where e; is the i-th canonical vector and let
E D E be a countable dense subset of "~ := {|-| = 1}. For v € F denote by
A, the set of all points ¢ € C such that the directional derivative dF(c;v) of F
at the point ¢ in the direction v exists. We denote

Ay =0F(cv),ce Ay, veEE.

Let £}, be the set of all such points of the form (x,t,s), where x € C, t,s €
RI<lf<t t<ls| <t
1 7 4 J
F(z+tv)— F(x) F(x+sv)— F(x)

— <
t S v

| =

and B(z,1/j) C C. Since F': C' — Y is a Borel measurable mapping the set £Y

1,5,k
is a Borel subset of
7 =R"x R x R.

Z is a separable complete metric space. Let 7 be the projection of Z on the first
component i.e.
m (2, 8) — x.

The set m E};, is an analytic subset of R" by Proposition 15, thus it is a mea-

surable set. Since
o0 o0 (o]
A=U N mEL.
k=1j=1i=j+1
we have that the set A, is measurable.
Take an arbitrary point ¢ € C. Define the mappings F, , : (Gcw;ben) — Y by

the formula
F.,(t) == F(c+tv).
The functions
Pew(t) = (flc+tv);v)

are defined and nondecreasing (see Lemma 44) on intervals (a..;bev)-
Let a., < s <t < b, be arbitrary. Since |v| = 1, Corollary 108 implies

|Foo(t) = Feo(s)|y|t — s| = |F(c+tv) — F(c+ sv)|y|t — s||v]
< (f(c+tv) — f(c+ sv);(t — s)v)
= (@eu(t) = pep(s))(t = 5).
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Thus F,, is an UDM mapping. Proposition 112, the Radon-Nikodym property
and Fubini theorem give that |[C'\ A,| =0 for all v € E.

It is sufficient to prove that there is the Fréchet derivative F'(a) for all a € C
satisfying:
i) there exists the Fréchet derivative f'(a),

ii) a € yep Ao,
iii) there exists the Fréchet derivative (Q o F')'(a) =: Ag, for all Q € Q.

Choose such a point a, it is not restrictive to assume that

We identify an element A., € Y with the linear mapping
R>t— tA.,.

At first we realize, that there is a unique bounded linear operator A € L(R",Y’)
such that 3
A(tv) = Ay (t), v € E. (53)

Indeed, we consider the vectors A,, € Y, v € FE and for R" 3 h = Z?:l t;e;
define

A(h) = i tiAa,ei'
i=1

Then A is the desired operator satisfying (53). We show that A is the desired
Fréchet derivative F’(a). By the uniqueness of the Fréchet derivative we have

Aga(tv) =QoAu(t),ve E, Q€ Q. (54)
This together with (53) gives
Aga(tv) = Qo A(tv), v € E,QeQ

thus
Aga=QoA Qe Q. (55)
Now by (55) and by (54) we obtain for all v € E, Q € Q
Qo A(tv) = Ag.a(tv) = Q o Ay, ().

The totality of Q implies A(tv) = A, ,(t) for v € E.

Let ¢ > 0 be given. We can find a finite set K C FE such that for every
v € 5" ! there is z = z(v) € K satisfying [v — 2| < e.

Let 0 > 0 be such that

(It < 6& v € K) = (|F(tv) — A(tv)]y < et), (56)
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(] < 6) = (If(h) = f'(a)h] < e[h)). (57)

Choose arbitrary h € R™, |h| < §. Consider z := Z(v), where v := ﬁ and put

z := |h|Z, thus we have
|2l < |hl, |z = hl < [h[[z — o] < elh]. (58)
Lemma 107 implies |F'(h)—F(z)|y < |f(h)— f(z)], using this fact we estimate
|F'(h) = Ahly < [F(h) = F(2)ly + |F(2) — Ahly

<If(h) = f(2)| + |[F(2) = Azly + |Az = Ahly = Ty + Ty + T,

The term T3 can be estimated using (58) as T3 < Me|h|, where M is the norm
of A. The term T3 < ¢|h| thanks to (56). Finally the term T} we treat as

T = [f(h) = f(R) < [f(h) = f(@)h] + [f(a)h = f(a)z] + | f'(a)z = f(2)].

This can be similarly estimated with help of (57), (58) and denoting the norm of
f'(a) by L as

Ty <e|h| +¢€|h|L + ¢|h|.
Hence T} + T + T3 < Nelh|, where N does not depend on e and h, which
immediately gives A = F'(a). O

REMARK 121 The straightforward generalization enables to consider not neces-
sarily UDM mappings but only mappings which are locally UDM, i.e. for every
x € C there is a ball U(x) such that Fjy () is an UDM mapping.

DEFINITION 122 A mapping A : X — 2%, where X is a Banach space is called
strongly monotone if there is a constant § > 0 such that for every zy,zo €
X, x] € Az, x5 € Axy the inequality

(x] — aby a1 — x2) > Blla — xo)? (59)
is satisfied.

DEFINITION 123 Let X be a Banach space. The function dy : [0;2] — R, defined
by the formula

r+y
2

Sx(e) = inf{l -

H el = Iyl = Llle — g = }

is called the modulus of convexity of the Banach space X. We say that the modulus
of convexity is of the power type 2 if there is a constant b > 0 such that for every
e € [0;2]

Sx(g) > be?.
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PROPOSITION 124 (see [28], [5]) For a Banach space (X,|-|) the following con-
ditions are equivalent

(i) the duality mapping is strongly monotone,

(ii) the modulus of convexity is of the power type 2,

(111) X satisfies the weak parallelogram law, i.e. there is ¢ > 0 such that

2z’ + 20yl > [z + y’ + clz —y|*,z,y € X.

In the following proposition it will be suitable to extend slightly Definition
102. We will admit the monotone control mapping f in that definition to be
multivalued, otherwise we would have to restrict ourselves only to smooth Banach
spaces.

DEFINITION 125 We say that the mapping F' : C' — Y is the mapping of the
class UDM* if there is a monotone multi-operator f : C' — 2% such that for each
Q) € B(y,x+) the multi-operator

QoF+f:0—2%
is a monotone multi-operator.

Let us note that this definition is more restrictive than to say that F' is a
single-valued operator which is an UDM multi-mapping in the sense of Definition
115.

Recall some basic facts from the linear functional analysis. Consider a con-
tinuous bilinear mapping

b: X xX =Y,

where X and Y are arbitrary Banach spaces. We associate with the continuous
bilinear mapping b the continuous linear mapping b: X — L(X,Y) defined by
the formula 3

ba(y) = b(z,y),
where 2 € X, y € Y. It can be easily seen that b is Lipschitz continuous with the
constant ||b|| where ||b|| is defined as the smallest constant C' such that

b(z,y)ly < Clo|x|ylx.

The reverse correspondence between b and b is obvious. For the details see [7].

DEFINITION 126 Let (X,| - |x) be a Banach space. We say that a maximal
cyclically monotone multi-mapping k : X — 2% is the equivalent duality mapping
if for each € X the number (k,;z) is independent on the choice of k, € k(x)
and ||z||% := (k.; z) defines a norm which is equivalent to the original norm | - |x,
and ||z]|% = ||k.||?, where || - ||+ is a canonical dual norm to the norm || - || x.
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THEOREM 127 For a Banach space X the following conditions are equivalent:
(i) X admits an equivalent norm such that the duality mapping associated with
this new norm s strongly monotone.

(i’) X admits an equivalent norm with the modulus of convezity of power type 2.
(ii) There exists a cyclically monotone multi-mapping k : X — 2%° which is an
equivalent duality mapping, such that for every open convex set C' C X and every
Banach space Y every Lipschitz continuous mapping F' : C — 'Y is an UDM*
mapping with the monotone control multi-mapping lip(F)k.

(iii) There exists a cyclically monotone multi-mapping k : X — 2% which is an
equivalent duality mapping such that every continuous linear mappmgi) X — X*
is an UDM* mapping with a control multi-mapping lip(?))k.

(iv) For every open convex set C C X and every Banach space Y, each Lipschitz
continuous mapping F : C — Y is an UDM* mapping with a control multi-
mapping k¥, which is an equivalent duality mapping .

(v) For every Banach space Y and every continuous bilinear mappingb : X x X —
Y the associated linear mapping b: X — L(X,Y) is an UDM* mapping with a
monotone control multi-mapping kb, which is an equivalent duality mapping.

Proof.

(i)<(1") follows from Proposition 124.

(i)=(ii). Let j : X — 2% be the duality mapping and define k := %, where 3
is the number from the definition of strong monotonicity (Definition 122). Let
F : C — Y be a Lipschitz continuous mapping, denote L := lip(F') and let

Q € Bry,x» be arbitrary. We have for z,y € C' and k, € k(x), k, € k(y)
(QoF(2)+Lk,~QoF(y)—Lkya—y) > —|F(2) = F(y)lyle—y|x+Llz—y[; > 0.

Thus Lk is the desired monotone control multi-mapping and the UDM* property
of F is proved. The maximality and the cyclical monotonicity of & follows from
Proposition 37.
(ii)=-(iii). Using the properties of bilinear form b and its associated linear map-
ping b and the basic properties of duality mapping the proof of the implication
(ii)=-(iii) is easy.

The implications (ii)=-(iv) and (iv)=-(v) are trivial.
(iii)=-(i). Let b : X x X — R be a continuous bilinear form, we know that the
associated linear mapping b: X — X*is Lipschitz continuous. Let z,y € X
be given, we can find ¢* € Sx- such that (o*;z —y) = |z — y|x. Consider the
continuous symmetric bilinear form

by (u, ) = (¢"; u)(0%; v)
and the corresponding linear mapping
(Bm,(u); V) = by (u, ).
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We have for all linear mappings ?)x,y, x,y € X the existence of a multi-mapping
k with the postulated properties such that for all z,y € X, k, € k(x), k, € k(y)

= (0" 2) (0% x —y) — (¢ y) (0" x —y)
= |z —yl%.

Thus defining the norm ||z||% := (k.;x) we obtain a norm which is equivalent to
the norm | - |x. Let [ be the duality mapping associated to the norm || - ||x. We
have to realize that [ = k. Since for every x € X and every g € k(z) we have
(g;z) = ||g]|? = ||z||% we conclude k C [. The maximality of k implies k = [.
Using the equivalence of the norms |- |x and || - || x we see that the duality
mapping associated with the norm || - ||x satisfies the condition of the strong
monotonicity.
(v)=(i). Let E C Sx~ be an arbitrary norming set i.e. for each x € X

|z x = sup{(¢;z);{ € B}
Consider the continuous bilinear mapping
b: X x X = (*(ExZ2)
defined by the formula
b(w1, w2) == ((&1; 21)(€2; %2)) (¢, g5)emxz

and the corresponding linear mapping

b: X — L(X,0°(Z x

[1]

))-
Thus we have b: X — £(X,Y) is a bounded linear operator, where
Y = (2 x E).

The assumption gives the existence of a multi-mapping k® such that k° is the
equivalent duality mapping, and k® satisfies

(kb — Kbz —y) > (Qoblz) — Qobly);z —y),

for z,y € X, k) € k*(x), k) € k*(y) and Q € L(L(X,Y),X*), [|Q]l <1 (we use
the standard operator norm). We claim that k° is strongly monotone. Using
Lemma 107, the expression of the operator norm, the relation between b and b
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and the norming property of the set =, we can write

(k= ks e — ) > o = ylxllbe = byllecxy)
= |z —y|x sup |b(z —y)hly

|h|x <1

= |z — su (T — i h o
| ?J|X|h‘XI;1 ((&1 y) (& >)(§1,§2)e_x_ v

=lr—y|x sup ( sup [{(&;x — y) (& h)|)
|h|x<1 (£1,£2)EEXE

= |z —yl% sup |hlx = |z —ylk-
|h|x <1

We again infer that & is a duality mapping associated with the norm || - || x. This
together with the equivalence of the norms || - ||x and |- |x implies the strong
monotonicity of the mapping k°. O

REMARK 128 We can show the existence of a nontrivial Banach space which
satisfies the condition i) from the theorem 127. Consider the space

X =158 p),l<p<?,

where (S,S, ) is arbitrary measure space. It is sufficient to prove that the
modulus of convexity of X satisfies the condition (iii) from proposition 124. Recall
the well known Clarkson’s inequality

If+ 912 +11f = gllZ <201 £+ lglB)y

which holds for arbitrary f,g € X for p € (1;2) and p’ = = Using this inequal-
p
ity and the definition of modulus of convexity, we obtain

1
7

1 / /
dx(e)>1— 5(27’ —eP)v.

1
Thus by concavity of the function ¢ — ¢»" we have

o< [1- )] <1-26)"

Thus the inequality dx () > be? is satisfied for suitable constant b > 0.

REMARK 129 The introducing of UDM mappings provides a possibility to define
a similar concept of DM mappings between two arbitrary Banach spaces. This
generalization lacks some good properties posed by the generalization of d.c.
functions, which is due to L. Vesely and L. Zajicek.
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We can modify the definition of DM mapping by taking formally the derivative
of a d.c. mapping and remove the assumption of the potentiality. Thus we obtain
the following definition.

Let X,V be Banach spaces and let C C X be an open convex set. Let
F:C — L(X,V) be a mapping. For g : C' — X* and v* € By~ consider the
mapping

K, . C — X*,
defined by
(ky-(2); ) = (9(2); ) + (v"; F(2)T), T € X.

We say that F' is the generalized DM mapping if there is a monotone operator
f : C — X* such that for every v* € By« the mapping kfj : ' — X* is monotone.
For V' = R this definition coincides with the definition of DM mapping.

This definition is quite complicated and it is not more studied in this text but
it seems that some interesting results could be obtained in this direction.

3.3 Examples and applications of DM and UDM map-
pings

ExaMPLE 130 We show that in the contrast to the one-dimensional case there
is a function u € BV (Q;R"™) which is not the DM mapping. At first notice that
if v:Q — R"is a DM mapping then, by Lemma 44, we have for all closed line
segments L = [Lg; Lo + L1] C Q

1
\/ v} < 00
0

where v} (t) = (v(Lo + tL1); L1). Suppose that we have a function u; € BV(2)

for which holds
\/(ul, L) = oo,

where L := [0, e;]. Then we put v := (uq,0,...,0). Thus we have uj () = u;(te;)

which gives
1

\/ uj = 00,

0
Thus u can not be DM. It is well known that the mapping defined on an open
subset €2 of R™ is a mapping of bounded variation if and only if it has a repre-
sentative which has the bounded variation over almost all line sections of €2 by
the lines parallel with the coordinate axis. Examples of functions of the bounded
variations which does not have the finite variation on all line segments are known.
We construct such an example using the results about monotone mappings.

For the transparency we will work only in the two-dimensional space but it

will be clear that a similar construction can be done in a space of an arbitrary
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finite dimension. Let [a;0] C R be a compact interval and let f : [a;b] — R
be an arbitrary bounded function which does not have the finite variation \/Z f.
Consider the function u : D := [a;b] x {0} C R? — R? defined by the formula

u(z1,2) = (21, f(21)).

It is easily seen that this function u : D — R? is monotone and bounded. Lemma
28 enables to find a mapping v : R? — R? which is a monotone extension of
the mapping u. Using Theorem 72 we have that v is a mapping of the locally
bounded variation. Let Q : R? — R? be a linear mapping given by the matrix

0 -1
This linear mapping, which is in fact the anti-clock wise rotation with the angle
7/2, is obviously Lipschitz continuous, thus the composition

w(z) = Qowv(x) = (=f(r1),21)

is a mapping of bounded variation (see [3]). Since (w(te;);e;) = —f(t) the
mapping w can not be DM again by Lemma 44.

Let us realize that this example gives also a counterexample of a DM mapping
which is not an UDM mapping and it also demonstrates that the satisfying of
the Radé-Reichelderfer condition by the mapping v and the Morrey condition by
the measure Dw is not sufficient for the posing the DM property by the mapping
v. Indeed suppose at first that v is an UDM mapping. Theorem 114 asserts that
w = @ owvis an UDM mapping as well. But this is a contradiction since w is not
DM as we have ensured. Further, the mapping v fulfills the Radd-Reichelderfer
condition by Corollary 79 and the measure Do fulfills the Morrey estimate by
Corollary 76. Propositions 82 and 83 imply that the same conclusion holds for
the mapping w = @ o v and the measure Dw. The absence of the DM property
for the mapping w was already discussed.

Finally if we consider the mapping

A1) = vo Q)
we obtain for —t € [a; ]
(z(teg; €2) = (u(—t,0);€9) = f(—t).

This demonstrates the non-stability of DM mappings with respect to inner com-
positions. &

ExXAMPLE 131 Another possibility how to construct an example of a mapping
of bounded variation which is not DM is to use the Proposition 84 which implies
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the Fréchet differentiability almost everywhere of DM mappings. Let n > 2, it
is possible to find a function v € WHH(R") C BV (R™) which is discontinuous in
every point. This function can not be Fréchet differentiable in any point. The
function v : R™ — R” defined by v = (u,0,...,0) presents the desired example
of a BV mapping which is not DM. The following construction belongs to the
standard techniques in the theory of Sobolev functions thus we describe it briefly
and omit some details.

Let a,¢c > 0 and d € R". In this example we will say that the function
f:R™ — R is of the type (a, ¢, d) if

f(z) = max{|z — d|™ ¢} —c.
It is a standard calculation to show that for &« < n — 1 the function
e

belongs to the space VVllocl (R™). It is well known that the Sobolev functions are
stable with respect to the truncation. Since every function of the type («, ¢, d)
has a compact support we have for &« < n — 1 that it belongs to the space
WHL(R™). Tt is easily seen that for every ball B and for every ¢ > 0 we can find
d € R" ¢>0and a < n — 1 such that the function of the type («a, ¢, d) has the
support contained in B and the W' norm not exceeding e.

Roughly speaking the basic idea of the construction is to find a sequence of
balls B(x;,r;) such that for every open set U C R"™ and for every k € N there
is an integer j > k such that B(z;,r;) C U. Further, we find balls Bji in every
B(zj,r;) such that u = £1 on the set whose Lebesgue measure is large with
respect to the Lebesgue measure of Bj[.

The construction is done by induction. We take ug := 0. We consider in the
j-th step the ball B(z;,r;) and find disjoint balls B]i such that for every i < j it
is

IBf| .
<27
1B |~
and -
15, <9277
1B~

We put @41 := u; + ujq — uj_, where u;1 are the functions of type (¢, d) with
the support contained in Bj»[ and the norm |Ju;4||y11 < 2779, The function w; is
defined as a truncation of the function w i.e.

ujy1 = max{—1; min{a;; 1}}.

The stability with respect to the truncation implies that the function u;; remains
in the space WHH(R™). Every function of the sequence (u;);en is bounded from
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below by —1 and from above by 1. The construction easily implies that the
sequence (u;)jen is a Cauchy sequence in the space W'(R™). Thus there is
a function u € WHHR") such that ||u — uj|lp1i — 0. Thus u; — u almost
everywhere. For every representative of w and for every ball B(x;,r;) there are
points x4 € B(z;,r;) such that u(zy) = £1. This concludes the construction. &

ExAMPLE 132 This example demonstrates some effects for monotone and UDM
mappings which can not occur in the situation of convex and d.c. functions.

It is easily seen that if ¥ : X — R is a convex function then V¥ is a d.c.
function with the control function W. We show that there is a monotone mapping
F : R? — R? whose no multiple can be control mapping for F' in the sense of
Definition 102.

Let define F: R? — R? by the formula

L. x#0
F(x) ::{ E P7

where | - | stands for Euclidean norm. Let us notice that the mapping

- ﬁx;ﬁo
0, =0,

where A < 1, is shown to be d-monotone (consequently by Proposition 106 UDM)
in [12] (in a bit tricky way).

At first we realize that F' is a monotone mapping. This can be verified by a
geometric argument. Alternatively we realize that F' is a selection of 9| - | thus
the monotonicity easily follows.

We show that there is no K > 0 such that

Loy s k(5 - Liamy) (60)
[yl [ [yl
is fulfilled for all z,y € R2.

We can do an analytic computation but we can proceed in more geometric
way. The inequality (60) in fact means that the angle between the vectors x — y
and F(x)— F(y) is less or equal than /2 —¢, where € = ¢(K) > 0. For z1,y; € S*
set x; := txry and y, := sy;. For fixed t > 1 the angle between the vectors x; — ys
and x1 —y; can be arbitrary close to m/2 by taking s > 0 and |z —y;| sufficiently
small . Thus the inequality (60) can not be fulfilled for any K > 0. s

REMARK 133 Let us note that the previous example is not too surprising. Since
if X is a Hilbert space and 2 C X an open convex set and a monotone mapping
F : Q — X is an UDM mapping with a suitable multiple of F' as a control
mapping then F' is necessarily d-monotone mapping. It is proved in [12] (the
proof is not obvious) that every §-monotone mapping is locally Hélder continuous
with an exponent A depending only on §. This is the reason why in Example 132
the discontinuous function can not be controlled by its multiple.
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ExaMPLE 134 We show an example of an UDM mapping which is not continuous
in an interior point of its domain. Let define

F(]}) = 1{0},

ie. F(0) =1and F(z) = 0 for R? 5 = # 0. Let f := z/|z| for z # 0 and
f(0) := 0. We have already realized in Example 132 that f : R? — R? is a
monotone mapping.

We prove that F' is an UDM mapping with a control mapping f. Since for
x,y # 0 the control inequality

|F(z) — F(y)llz —y| < (f(z) = f(y);z —y)

is trivial, we need to check this inequality for z # 0 = y. But this is easy since
we have
x
Flo) ~ POl = o] < (Zi).
This gives the desired.
This example can be easily modified. Let (a,),en C R? be a countable dense

subset of R? and let .

Fn(x) = ﬁl{an}

and

ful) = { woman 7 Gn

0, T = Q.

We can show as in the first part of the example that F}, is an UDM mapping with
a control mapping f,,. The series

f = Z fm
n=1

converge by the Weierstrass criterion and the mapping f : R? — R? is a monotone
mapping. The mapping F : R? — R? defined by

F::iFn

is also correctly defined. We conclude by Proposition 51 that F' is an UDM
mapping with control mapping f. Thus we have found an UDM mapping which
is discontinuous on the dense set. &

In the following we will present two very simple examples of a DM mapping
resp. a difference of two accretive mappings between infinite dimensional spaces.

Recall the definition and the basic properties of the Nemytskii mapping in
spaces of integrable functions. For the details about Nemytskii mappings see [2]
and [22].
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DEFINITION 135 Let €2 be an open subset of R™. The mapping
a: QxR x . R RY

is said to be the Carathéodory integrand if a(-,y1,. .., Ym) :  — R?is measurable
for all
(Y1, ..., Ym) € R x .. R

and a(z,-) : R% x .. .R¥ — R? is continuous for a.e. x € Q. The Nemytskii
mapping N, is defined for functions u; : Q — R%, i =1,...,m by the formula

No(ug, .o yum)(2) = a(z,u(z),. .. um(2)).

THEOREM 136 Let a : Q x R? x .- x R% be an Carathéodory integrand and
the functions u; : @ — R% i =1,...,m be measurable. Then N, : Q — R? is
measurable. Moreover, if a satisfies the growth condition

‘&(xayla"'aym‘<7 +CZ’%"’

for some v € LP(Q), then N, is the bounded continuous mapping
L RY) x oo x LPm(Q; RIm) — LP(;RY).

PROPOSITION 137 (DM property of the Nemyckii mapping) Let a :  x R* —
R™ be a Carathéodory integrand and let for a.e. x € Q be a(x,-) DM with a control
function k(z,-). Further, let the functions a and k satisfy the growth conditions

la(z, )| < vale) + clyl?
and

Kz, y)| < () +clyl7,
where Yo, v € LP(Q) and r < p'. Then the Nemyckii mapping N, : u(-) —
a(-,u(-)) is DM as a mapping N, : LP(Q;R") — LY (Q;R™) with the control
mapping Ny,
Proof. By Theorem 136 the Nemyckii mappings N,, N, are well defined as
mappings LP(Q;R") — L'(;R") € LP (Q;R") = (LP(;R™))". Choose u,v €
LP(€;R™), we have

|(Notw = Novsu — v)| =

Q<a(yc, u(z)) —a(z,v(z));u(r) —v(x)) dr
< / [(alz, u(z)) — a(z,v(2)); u(z) — v(z))| dz

/y 2, u(z)) — k(o (@) u(z) — ()| dz
= (Nyu — Nyv;u — v).
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This by Lemma 92 completes the proof. U
In the following lemma we consider the space R? endowed with the Euclidean
norm.

LEMMA 138 (see [22]) Let 1 < p < oo. Then the duality mapping
j: LP(QRY) — I (4 RY)

1s given by the formula
u(x)lu(z)["~

u)(z) =
N
PROPOSITION 139 Let 1 < p < oo and let a : 2 x RY — R? be a Carathéodory
integrand which is DM with a monotone control mapping k : Q x R? — R?
in the second variable, further suppose that a resp k satisfy the linear growth
condition |a(z,y)| < v(z) + cly| resp. |k(z,y)| < vy(z) + c|y| with some v €
LP(Q2). (Especially the linear growth condition and DM property are satisfied for
a being Lipschitz continuous with a(0) = 0.) Then the Nemyckii mapping N, :
LP(Q;RY) — LP(Q;RY) is a difference of two accretive mappings with accretive
control mapping N,.

Proof. By Theorem 136 the operators N, resp. N} are well defined mappings
of Lebesgue space LP(2, R?) to itself and N}, is an accretive mapping. Using the
formula for the duality mapping in Lebesgue spaces (see Lemma 138) we obtain

[(Naw — Novs j(u — v))|

(u(@) = v(@))|u(z) —v(@)|

< | |(atute) — o) HEEEE -
< [ btute) = k(o(oy =D ey,
= (NMyu — Nyv; j(u — v)).
Thus N, — A, is an accretive mapping. This gives the assertion. 0

REMARK 140 Let us add one brief comment. The Nemyckii operator provides a
counter example for the validity of a variant of Theorem 59 in infinite-dimensional

spaces. Assume that
a: QxR —=R

is a Carathéodory integrand such that the Nemyckii operator N, is a bounded
continuous mapping

N, L(Q) — LX(Q).
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If a is a nondecreasing in the second variable then the operator N, is a monotone
operator. It is proved in the monograph [2] that if N, is Fréchet differentiable at
least at one point uy € L*(Q2) then the function a is of the form

a(xz,r) = a1 (x)r + ax(x).
Thus the Nemyckii mapping
N, LA (Q) — L*(Q)

which is induced by Carathéodory integrand, which is not linear in second vari-
able, is nowhere Fréchet differentiable.

3.4 Problems and future projects

Since this thesis is, as we know, the first text devoted to the study of differences
of monotone mappings, many interesting questions were not answered here. We
bring up some of them in this last section. It is possible that some of these
problems are easy, but they appeared to late to be solved here. Some of these
problems are formulated rather vaguely since it is not a-priori clear which exact
assumptions are reasonable. It can be seen during solving these problems.

PROBLEM 141 Does every DM mapping have a potential control mapping? More
precisely, let X be a Banach space, let {2 C X be an open convex set and let
A Q) — X* be a DM mapping. Does there exist a Gateaux differentiable convex
function ¢g : X — R such that the mappings 0g + A (or at least one of them) are
monotone? ' Y

PROBLEM 142 In this problem we are asking, roughly speaking, if by splitting
a mapping into a difference of two monotone mappings, we obtain mappings of
the similar quality.

At first we ask whether every continuous DM mapping can be written as a
difference of two continuous monotone mappings?

Similar question to Problem 141 is whether every potential DM mapping can
be written as a difference of two potential monotone mappings.

We have realized in Corollary 97 that locally Lipschitz continuous mappings
R? — R% are DM. Assume that A : R — R? is a polynomial. Thus the mapping
of the form A(x) = (Ai(x),..., Aq(x)), where

n(j)

Z an(jyr™, j=1,...,d, (61)

|a(5)1=0
where a(j) € N¢, j =1,...,d are multiindices with |a(j)| := 3¢ oy (j) and

200) 1= g0 g0) | ea),
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Is it true that each such polynomial can be written as a difference of two monotone
polynomials?

Let us note that for d = 1 the answer is positive as can be easily observed by
analyzing the monomials of odd and even degree.

We can ask more generally if every real analytic mapping can be written as a
difference of two real analytic monotone mappings. (We can imagine real analytic
mappings by setting formally n(j) = oo in (61).)

Let us only note that the similar question can be studied for holomorphic func-
tions (after identification C with R?), for harmonic mappings, caloric mappings.

)

PROBLEM 143 The fact that the class of the DM mappings is not stable with
respect to compositions even with linear mappings and since the requirement of
the UDM property seems to be sometimes too strong we are led to an idea of a
modification of the definition of the class of DM mappings. Let X,Y be Banach
spaces and let €2 C X be an open convex set. We consider a class of mappings
u : 2 — Y, which belong to the linear span of the mappings of the form

Rouw,

where v : 2 — X* is a monotone mapping and R : X* — Y is a linear mapping.
Let call this class of mappings IDM mappings. If Y = X* then the class of IDM
mappings contains all DM mappings and their compositions with continuous
linear mappings. Let us note that for X = R every IDM mapping is an UDM
mapping and in the case Y = X* we have that UDM = DM =- IDM. Since for
X being finite dimensional the range of IDM mapping is finite dimensional there
exists an UDM mapping which is not an IDM mapping. In the case of X = R"
every IDM mappings is Fréchet differentiable almost everywhere and no Radon-
Nikodym property is needed. Otherwise in the case X =Y = R" there are IDM
mappings which are not UDM mappings as we have realized in Example 130.

The definition of d.c. mappings can be modified in a similar way. It is again
easilily seen that for Y = R this new definition coincides with the standard
definition of d.c. mappings.

We would like to study the properties of these classes of mappings. [

PrROBLEM 144 Korn’s inequality is an important tool in partial differential equa-
tions. It asserts that for u € W1P(Q; R™), p > 1 the LP-norm of the gradient can
be estimated by the LP-norm of the symmetric gradient, i.e.

IVullr < Cl|Eul|,
where the constant C' does not depend on the function u and

2FEu := Vu+ V'u.
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The examples of W' functions for which Korn’s inequality fails are known.
There is, in fact, proved in the paper [1] that Korn’s inequality remains valid
for monotone functions even in the case v € BV (Q;R") only. The question is
whether it is possible to prove a variant of Korn type inequality for DM or UDM
mappings. [

PROBLEM 145 Is it possible to relax the assumption of the Borel measurability
of the UDM mapping F' in Theorem 1207 This assumption was needed only for
the proof of the measurability of the set A,. 'y

PROBLEM 146 Is it possible to construct an UDM mapping on R"™ which is not
continuous on the larger set than countable? Which types of discontinuities can
occur? (We have constructed only the removable singularities.)

A characterization of the points of discontinuity of UDM mappings would be
interesting too. It could be also interesting to investigate relations between UDM
and quasiconformal mappings.

Similar questions is whether we can get an estimate on the dimension of F'(z)
for ' an UDM multi-mapping if we know the dimension of f(z), where f is a
monotone control multi-mapping for F. [

PROBLEM 147 We have noticed in Remark 140 that the nonlinear Nemyckii
mapping is not Fréchet differentiable in any point as a mapping from L? — L2
However the situation is not so bad in general. It can be proved that under
some technical assumptions the Nemyckii operator is Fréchet differentiable as a
mapping LP — L? , where p > 2 and p+p’ = pp’ (for details see [2]). Thus we can
still whether if it can be established some differentiability properties of monotone
operators in a suitable class of Banach spaces. [ )

PrROBLEM 148 It is not difficult to realize that Theorem 96 can be reformulated
for UDM mappings C — Y, where C C R? is an open convex set. But it is
shown in [11] that there is a d.c. function £ — R which is locally d.c. but which
is not globally d.c.. We are asking whether a similar effect can occur for UDM

mappings. [

PrROBLEM 149 Theorems 113 and 114, without providing counterexamples, are
not sure to be optimal. The assumptions of Lipschitz continuity or linearity and
boundedness from bellow of the mappings from these theorems seems to be very
restrictive.

Thus we would like to study under which assumptions it is possible to prove
similar composition theorems for more general UDM mappings or provide appro-
priate counterexamples. Let us note that the similar problem for d.c. mappings
is investigated in the up till now unpublished paper of L. Vesely and L. Zajicek.

Further we would like to ensure if it possible to show the DM or the UDM
property of the inversion of a DM or UDM mapping.
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The problem of posing of the DM or the UDM properties of implicit mappings
seems to be interesting too. [ )
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