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Abstract. In this paper we propose a primal-dual dynamical approach to the minimization of a
structured convex function consisting of a smooth term, a nonsmooth term, and the composition of
another nonsmooth term with a linear continuous operator. In this scope we introduce a dynamical
system for which we prove that its trajectories asymptotically converge to a saddle point of the
Lagrangian of the underlying convex minimization problem as time tends to infinity. In addition,
we provide rates for both the violation of the feasibility condition by the ergodic trajectories and the
convergence of the objective function along these ergodic trajectories to its minimal value. Explicit
time discretization of the dynamical system results in a numerical algorithm which is a combination
of the linearized proximal method of multipliers and the proximal ADMM algorithm.
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1 Introduction and preliminaries

For ‘H and G real Hilbert spaces, we consider the convex minimization problem
inf f(x) + hz) + g(Az), (1)
z€EH

where f : H — R = RU {00} and g : G — R are proper, convex and lower semicontinuous
functions, h : H — R is a convex and Fréchet differentiable function with Lj-Lipschitz continuous
gradient (Lj, > 0), i.e. |[Vh(z) — Vh(y)|| < Lpllz — y|| for every z,y € H, and A: H — G is a
continuous linear operator.

Problem (1) can be rewritten as

it (@) h@) + g(2). )
Azx—2z=0

Obviously, z* € H is an optimal solution of (1) if and only if (z*, 2*) € H x G is an optimal solution
of (2) and Ax* = z*.
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Based on this reformulation of problem (1) we define its Lagrangian
I:HXGXxG— R I(z,2,y) = f(x) + h(x) + g(2) + (y, Az — 2).
An element (z*, z*,y*) € H x G x G is said to be a saddle point of the Lagrangian [, if
I(z*, 2" y) <l(z*, 2% y") <l(z,z,y%), V(z,2,y) € H X G xG.

It is known that (z*, 2*,y*) € H x G x G is a saddle point of [ if and only if 2* is an optimal solution
of (1), Az* = z*, and y* is an optimal solution of the Fenchel dual to problem (1), which reads

sup (—(f"0h") (=A%) — 9" (v)) - (3)
yeg

In this situation the optimal objective values of (1) and (3) coincide.
In the formulation of (3),

ffiH =R, f(u) =§1€1£(<u,x> —f(x)), P*:H =R, I (u) zigg(mw) = h(z)),

and

g :G =R, g*y) = 525(@’ z) —g(2)),

denote the conjugate functions of f,h and g, respectively, and A* : G — H denotes the adjoint
operator of A. The infimal convolution f*[Jh* : H — R of the functions f* and h* is defined by

(FOR7) (@) = inf (f*(y) + 17 (z = v)).

It is also known that (z*,2*,y*) € H x G x G is a saddle point of the Lagrangian [ if and only
if it is a solution of the following system of primal-dual optimality conditions

0€df(x)+ Vh(z)+ A*y
Az = z, Az € 0g*(y).

We recall that the convex subdifferential of the function f : H — R at x € H is defined by
Of(x) ={ueH: f(x')— f(x) > (u,a’ —x) Vo' € H}, for f(z) € R, and by 9f(x) = 0, otherwise.

A saddle point of the Lagrangian [ exists whenever the primal problem (1) has an optimal
solution and the so-called Attouch-Brézis regularity condition

0 € sqri(dom g — A(dom f))
holds. Here,
sqri@ := {x € Q : UxsoA\(Q — z) is a closed linear subspace of G}

denotes the strong quasi-relative interior of a set @ C G. We refer the reader to [9,11,28] for more
insights into the world of regularity conditions and convex duality theory.

Let S4(H) denote the family of continuous linear operators U : H — H which are self-adjoint
and positive semidefinite. For U € S;(#H) we introduce the following seminorm on #:

|z||3 = (z,Uz) Vo € H.
This introduces on S; () the following partial ordering: for Uy, U, € S4(H)

U= Uz & |, > [l Vo € K.
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For a > 0 fixed, let be
P,(H)={U € S4+(H) : U = al},

where I : H — H, I(x) = z, denotes the identity operator on H.

The subject of our investigations in this paper will be the following dynamical system, for
which we will show that it asymptotically approaches the set of solutions of the primal-dual pair of
optimization problems (1)-(3)

i(t) + x(t) € (Of + cA*A+ Mi(t)) " (My(£)x(t) + cA*2(t) — A*y(t) — Vh(z(t)))
2(t) + 2(t) € (g + eI + My (t)) ™ (Ma(t)2(t) + cA(va(t) + z(t)) + y(t))

y(t) = cAz(t) + (1)) — e(2(t) + 2(2))

{ 2(0) =20 € H, 2(0) =2 € G, y(0) =¥ € G,
where ¢ > 0, v € [0,1], and M; : [0,4+00) — S4(H) and My : [0, +00) — S4(G) are such that
(Cstrong) there exists a > 0 such that cA*A + M;(t) € P,(H) Vit e [0,400).

One of the motivation for the study of this dynamical system comes from the fact that, as we
will see in Remark 1, it provides through explicit time discretization a numerical algorithm which is
a combination of the linearized proximal method of multipliers and the proximal ADMM algorithm.

In the next section we will show the existence and uniqueness of strong global solutions for the
dynamical system (4) in the framework of the Cauchy-Lipschitz Theorem. In Section 3 we will prove
some technical results, which will play an important role in the asymptotic analyis. In Section 4
we will investigate the asymptotic behaviour of the trajectories as the time tends to infinity. By
carrying out a Lyapunov analysis and by relying on the continuous variant of the Opial Lemma,
we are able to prove that the trajectories generated by (4) asymptotically convergence to a saddle
point of the Lagrangian [. Furthermore, we provide convergence rates of (’)(%) for the violation of
the feasibility condition by ergodic trajectories and the convergence of the objective function along
these ergodic trajectories to its minimal value.

The approach of optimization problems by dynamical systems has a long tradition. Crandall and
Pazy considered in [20] dynamical systems governed by subdifferential operators (and more general
by maximally monotone operators) in Hilbert spaces, addressed questions like the existence and
uniqueness of solution trajectories, and related the latter to the theory of semi-groups of nonlinear
contractions. Brézis [14] studied the asymptotic behaviour of the trajectories for dynamical systems
governed by convex subdifferentials, and Bruck carried out in [15] a similar analysis for maximally
monotone operators. Dynamical systems defined via resolvent /proximal evaluations of the governing
operators have enjoyed much attention in the last years, as they result by explicit time discretization
in relaxed versions of standard numerical algorithms, with high flexibility and good numerical
performances. Abbas and Attouch introduced in [1] a forward-backward dynamical system, by
extending to more general optimization problems an approach proposed by Antipin in [5] and Bolte
in [10] on a gradient-projected dynamical system associated to the minimization of a smooth convex
function over a convex closed set. Implicit dynamical systems were considered also in [13] in the
context of monotone inclusion problems. A dynamical system of forward-backward-forward type
was considered in [7], while, a dynamical system of Douglas-Rachford type was recently introduced
in [21].

It is important to notice that the approaches mentioned above have been introduced in connec-
tion with the study of “simple” monotone inclusion and convex minimization problems. They rely
on straightforward splitting strategies and cannot be efficiently used when addressing structured



minimization problems, like (1), which need to be addressed from a primal and a dual perspective,
thus, require for tools and techniques from the convex duality theory. The dynamical approach we
introduce and investigate in this paper is, to our knowledge, the first meant to address structured
convex minimization problems in the spirit of the full splitting paradigm.

Remark 1. The first inclusion in (4) can be equivalently written as
0€df(z(t)+z(t))+cA Az (t)+x(t))+ M1 (t)x(t)— (cA*2(t)— A*y(t)—Vh(z(t))) Vt € [0,+00), (5)
while the second one as
0 € 0g(2(t) + 2(t)) + c(2(t) + 2(t)) — cA(ya(t) + x(t)) — y(t) + Ma(t)2(t) Vt € [0,400).  (6)
The explicit discretization of (5) with respect to the time variable ¢ and constant step equal to
1 yields the iterative scheme

1 k1 bl MY k1 g ko A e 1 k
0€E8f(x+)+A*Aa;+ +?(x+ — ") — A*z + Y —|—EVh(x ) VE > 0.

By convex subdifferential calculus, one can easily see that this can be for every £ > 0 equivalently
written as

2

k 1
0e€d| f(z)+ (& —2*, Vh(zh)) + < ‘ Az — 2+ ||+ —||z — ka?wk
2 C 2 1 p=xk+1
and, further, as
& FIP 1
21 € argmin (f(x) + (z — 2%, Vh(zP)) + = HA:U S | —|lz — Jka?\/[k) .
zeH 2 c 2 1

Similarly, (6) leads for every k > 0 to

k112

0ed (g(z) + g HA(W'C“ F(1—7)zh) -2+ %

b
z=zk+1

1 k2
+§HZ—Z \M5>

which is nothing else than

k(12

2P € argmin | g(2) + : A(yz* T 4 (1= y)2?) — 2 + L
2€G 2 N

1 k|2
+§Hz—z ||M§)

Here, (M})g>0 and (M5¥)x>o are two operator sequences in Sy (H) and Sy (G), respectively.

Thus the dynamical system (4) leads through explicit time discretization to a numerical algo-
rithm, which, for a starting point (2°,2°,y%) € H x G x G, generates a sequence (z¥, 2% y¥);>o for
every k > 0 as follows

k
Az — A+ L

¢ € argmin (f(:p) + (z — 2k, Vh(z®)) + e

2
+ Lz — 2F||? )
o Sl — 2F2

ZF*1 ¢ argmin <g(z) + S| A(ya" + (1 = y)ak) — 2+ %

z€G

2 7
Hil-y) O

yk‘-i-l — ykz + C(Aﬂ:k'H _ zk'H).



The algorithm (7) is a combination of the linearized proximal method of multipliers and the proximal
ADMM algorithm.

Indeed, in the case when v = 1, (7) becomes the proximal ADMM algorithm with variable
metrics from [8] (see, also, [12]). If, in addition, h = 0 and the operator sequences (Mf);>o and
(M¥)g>o are constant, then (7) becomes the proximal ADMM algorithm investigated in [25, Section
3.2] (see, also, [23]). It is known that the proximal ADMM algorithm can be seen as a generalization
of the full splitting primal-dual algorithms of Chambolle-Pock (see [16]) and Condat-Vu (see [19,27]).

On the other hand, in the case when v = 0, (7) becomes an extension of the linearized proximal
method of multipliers of Chen-Teboulle (see [17], [25, Algorithm 1}).

In the following remark we provide a particular choice for the maps M; and Ms, which transforms
(4) into a dynamical system of primal-dual type formulated in the spirit of the full splitting paradigm.

Remark 2. For every t € [0, +00), define
L
7(t)

where 7(t) > 0 is such that cr(t)||A|? < 1.
Let ¢t € [0,400) be fixed. In this particular setting, (5) is equivalent to

M(t) = I —cA*A and Msy(t) =0,

! * * — A* - x Laﬁ Lx z x
<T(t)I_ cA A> z(t) + cA*2(t) — A*y(t) — Vh(z(t)) € @ (t) + r (t) +0f(2(t) + z(1))

and further to
z(t) +x(t) = + 7'(75)8]”)’1 (I —er(t)A*A)x(t) + cr(t) A" z(t) — (1) A"y (t) — 7(t) Vh(x(t))) .
In other words,
z(t) + x(t) = ProxX, (s ((I —cr(t)ATA)x(t) + e (t) A" z(t) — T(t) A"y (t) — T(t)Vh(:U(t))),

where

1
prox, : H — H, prox,(z) = argmin {m(y) + §||:E - y||2} =(I+ 0/{)_1(56),
yeH

denotes the proximal point operator of a proper, convex and lower semicontinuous function « : H —
R.
On the other hand, relation (6) is equivalent to

y(t) +y(t) + c(y — 1)Az(t) € dg(2(t) + (1)),

hence,
2(t) + 2(t) € 9g™(y(t) + y(t) + c(y — 1) Ai(2)).
This is further equivalent to

Ai(t) + (1)) + 9(0) € TH(E) + y(0) + (7 — DAHE) + 0" (5(1) + 9(0) + el — 1) Ai(1))

and further to
() +y(t) + c(y = 1) Ai(t) = (I + cdg") " (cA(yi(t) + =(t)) + y(1)).
In other words,

y(t) +y(t) + c(y — 1)Az(t) = ProX g (cA(’yx‘(t) +x(t)) + y(t))
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Consequently, in this particular setting, the dynamical system (4) can be equivalently written as

() + x(t) = prox, ¢ (I — er(t)A* A)x(t) + er(t) A*2(t) — 7(t) A*y(t) — 7(t)Vh(z(1)))
9(t) +y(t) + c(y — 1)Ai(t) = proxeg. (cA(va(t) + z(t)) + y(t))

y(t) = cA(x(t) + (1)) — c(z(t) + (1))

L 2(0) =20 e H, 2(0) =22 € G, y(0) =¢° € G.

Let us also mention that when h = 0 and 7 = 1 the dynamical system (8) reads
#(t) + (t) = prox, (s (w(t) — T(H) A*(y(t) + cAz(t) — cz(t)))
(t) +y(t) = prox g (y(t) + cA(&(t) + z(t)))

y(t) = cA(x(t) + &(t)) — c(z(t) + (1))

L 2(0) =2 € H, 2(0) =2 € G, y(0) =y’ €G.

The explicit time discretization of (9) leads to a numerical algorithm, which, for a starting point
(22,20,94%) € H x G x G, generates the sequence (z¥, 2%, y*);>¢ for every k > 0 as follows

zhtl = Prox,, ¢ (2% — T A (y* + cAz® — c2F))
yF Tt = prox, - (y* + cAzb ) (10)

yk+1 — yk + C(Axk'H _ Zk+1).

By substituting in the first equation of (10) the term cAz* — cz* by y* — y*~!, which is allowed

according to the last equation, one can easily see that (10) is equivalent to the following numerical
algorithm, which, for a starting point (2°,9%,y=!) € H x G x G,y = y~!, generates the sequence
(2%, y¥) k>0 for every k > 0 as follows

karl

= prox,, ¢ (2% — T A% (2y% — yF 1))
(11)

yF Tl = prox, - (y* + cAzkt).

For 7, = 7 > 0 for every k > 0, (11) is nothing else than the primal-dual algorithm proposed by
Chambolle and Pock in [16].

Remark 3. The maps M; : [0,4+00) — S (H) and My : [0,4+00) — S4(G) can be seen as
inducing a variable renorming of the underlying Hilbert space and, as seen in the remark above,
allow the use of variable step sizes. In addition, they might provide favourable settings for the
derivation of convergence rates for function values along the trajectories, as it is the case for the
discrete time counterpart of (4) (see [12, Section 3]).

Example 1. We will illustrate the way in which the parameters ~,c and 7(t),t € [0,4+00) may
influence the asymptotic convergence of the primal and dual trajectories via numerical experiments.
In this scope, we considered the following primal optimization problem

1
inf  —(2? 4 22) + |z — xa| + |21 + 22], 12
(xl’m)eR”( 1+ 23) + 21 — 22| + |21 + 22 (12)



gamma=0.99, tau"c=0.49 gamma=0.5, tau*c=0.49 o gamma=0.01, tau"c=0.49

—o—x,0 —o—x0 —o—x,0
—a—x,0[ 4 8t —s—x,0[4 8t —a—x, 0] 4

= a: =
—o— 0| —e—,0) —e—, 0|
—a—y,0| 8 —a—y,0| 4 8 ——y,0| 4

L ——————
Lesoes
==

~

Figure 1: First row: the primal trajectory x(¢) approaching the primal optimal solution (0, 0) for 7¢ = 0.49
and starting point #° = (10, 10). Second row: the dual trajectory y(t) approaching a dual optimal solution
for 7¢ = 0.49 and starting point y" = (—10, 10).

which is in fact problem (1) written in the following particular setting: H = G = R?, f, g, h : R? — R,
f(x) = 3lzll3, g(x) = [lz]l1, h(x) =0, for every z € R?, and A : R? — R?, A(x1,22) = (21— 9,21+
x2). Then T = (0,0) is the unique optimal solution of (12) and that

sup —yi — v (13)
1(y1,y2) |0 <1

is the Fenchel dual problem of (12). Thus § = (0,0) is the unique dual optimal solution.

We considered the dynamical system (8) attached to the primal-dual pair (12)-(13) with starting
points 20 = (-10,10), 20 = A2° = (-20,0) and y" = (—10,10) in the case when 7(t) = 7 > 0 for
every t € [0,400) is a constant function. In order to solve the resulting dynamical system we used
the Matlab function ode15s and, to this end, we reformulated it as

{ U(t) =T(U(1))
U(0) = (a%,5°27),

where

Ut) = (2(t),y(t), 2(1) e H x G x G

and
FT:HXxGXG—>HXxGXG, I'(ur,uz,us) = (u4, us, ug),

is defined as
Uy = Prox, s (up — TA*(ug + cAuy — cug)) — ug

U5 = ProX,g«(uz + cA(yug +u1)) — uz — c(y — 1) Auy
1

Ug = A(u1 + U4) — U3z — LUs.
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gamma=0.99, tau"c=0.25 gamma=0.5, tau*c=0.25 0 gamma=0.01, tau"c=0.25

—e—x, 0] ——x,0) —e—x, 0]
sh —s—x,0| 8f —a—%,0|4 sf —s—x,0 4

a: = = ) a:
—o— 0| —e—,0) —e—, 0|
8 —=—¥,00] 1 8 —a—y,00 1 8 —s—y,00| 1

——————
P

e

Figure 2: First row: the primal trajectory x(¢) approaching the primal optimal solution (0, 0) for 7¢ = 0.25
and starting point #° = (10, 10). Second row: the dual trajectory y(t) approaching a dual optimal solution
for 7¢ = 0.25 and starting point 3° = (—10, 10).

Notice that
A*(l’l, xg) = (a:l + 20, —11 + .772) V(xl,xg) € R2,

r Ve R?

prox, s(z) = T+ s

ProXeg- (y) = proji_112(y) Yy € R?,

where projg denotes the projection operator on a convex and closed set ) C H.

According to Theorem 12, the asymptotic convergence of the trajectories can be guaranteed
when 7¢||A||> < 1. Since ||A|| = V2, we considered for 7¢ € (0, 3) three different choices, namely,
7c = 0.49,0.25 and 0.01. The primal and the dual trajectories generated by the dynamical system
for each of these three choices are represented in the figures 1, 2 and 3, respectively. The first row
of each figure represents the primal trajectories x(t) for v = 0.99, 0.5 and 0.01, while the second row
represents the dual trajectories y(t) for the same choices of the parameter ~.

One can see that the parameter v has a strong influence on the asymptotic behaviour of the
primal and dual trajectories. Namely, in all three figures, thus independently of the choice of the
parameters 7 and ¢, the primal and the dual trajectories converge faster to the corresponding primal
and dual solutions, respectively, for larger values of v, namely, when + is closer to 1. As + is the
coefficient of the derivative in the second inclusion of the dynamical system, it can be seen as a
constant which characterizes its level of implicitness. In particular, more implicitness promotes a
better asymptotic convergence. On the other hand, we notice that the smaller the values of 7c are,
the smaller is the influence of v on the asymptotic convergence of the trajectories.

Notations. The following two functions will play an important role in particular in the forthcoming
analysis

_ c 1
F:[0,+00) xH — R, F(t,z)=f(z)+ §(||AUFH2 — |l=l*) + §”xH?\/[1(t)7
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gamma=0.99, tau*c=0.01 gamma=0.5, tau*c=0.01 gamma=0.01, tau"c=0.01

—e—x,0 —e—x0
—a—x,00[ 4 —s—%0|7

—e—x,0)
—a—x, 0] 4

—o— 0| —e—,0) —e—, 0|
—a—y,0| 1 —=—%,0[ —=—¥,00] 1

L ———
L
R ———

~

Figure 3: First row: the primal trajectory z(t) approaching the primal optimal solution (0,0) for 7¢ = 0.1
and starting point #° = (10, 10). Second row: the dual trajectory y(t) approaching a dual optimal solution
for 7¢ = 0.1 and starting point 3° = (10, 10).

and 1

G: [07+OO) Xg—)R, G(taz) :g(z)—i_iuzu?\b(t)
With these two notations, the dynamical system (4) can be rewritten as
(

#(t) + (1) € argmin (F(t.2)+§ o = (A (a(t) + A=) = Ly(t) - 19h(0) )

() + 2(1) = argmin (Gt 2) + 5|2 = (Ma(0)2(6) + Alyi(t) + () + Ly®)]*)

y(t) = cA(z(t) + (1) — c(=(t) + (1))

L 2(0) =2 e H, y(0)=4y" € G, 2(0)=2"€g.

Let t € [0,+00) be fixed. The function G(t, ) is proper, convex and lower semicontinuous, hence z —
G(t,z) + £||z—v||? is proper, strongly convex and lower semicontinuous for every v € G. This allows
us to use the sign equal in the second relation of (14). On the other hand, a sufficient condition which

guarantees that the function z — F(z,t) + § ||z — (LM (t)a(t) + A*2(t) — Ac*y(t) — 1vn(z(t))) H2,
which is proper and lower semicontinuous, is strongly convex is that there exists a(t) > 0 such that
cA*A + Mi(t) € Py (H). This actually ensures that z — F(¢,z) + 5l — u||? is proper, strongly
convex and lower semicontinuous for every u € H.

This means that if the assumption

(Cweak) for every t € [0,+00) there exists a(t) > 0 such that cA*A + My (t) € Py (H)

holds, then we can use also in the first relation of (14) the sign equal. It is easy to see, that,
if (Cweak) holds, then Of + cA*A + M;(t) is «(t)-strongly monotone for every t € [0,4+00). In



other words, for every ¢t € [0,400), all u,v € H and all u* € (Of + cA*A + My(t))(u),z* €
(Of +cA*A+ M (t))(x) we have

(u* —z*u—2x) > at)||u— x|
Notice that, since A*A € S (H) and M, (t) € S1(H) for every t € [0,400), (Cweak) is fulfilled, if
for every ¢ € [0, +00) there exists a(t) > 0 such that M;(t) € Py (H) (15)

or, if
there exists a > 0 such that A*A € P,(H). (16)

Notice also that, if H is a finite dimensional Hilbert space, then (16), which is independent of ¢, is
nothing else than A*A is positively definite or, equivalently, A is injective.

Let S = {&# € H : ||z|| = 1} be the unit sphere of H. Assumption (Cweak) is fulfilled if
and only if inf,cg Hx”zA*AJer(t) > 0 for every t € [0,+00). In this case we can take «(t) :=
infes Hx”zA*AJer(t) for every t € [0, 400).

Obviously, if (Cstrong) holds, then (Cweak) holds with a(t) := o > 0 for every t € [0, +00).

2 Existence and uniqueness of the trajectories

In this section we will investigate the existence and uniqueness of the trajectories generated by (4).
We start by recalling the definition of a locally absolutely continuous map.

Definition 1. A function z : [0,400) — H is said to be locally absolutely continuous, if it is
absolutely continuous on every interval [0,T], T > 0; that is, for every T > 0 there exists an
integrable function y : [0,T] — H such that

x(t) = z(0) +/0 y(s)ds YVt e[0,T].

Remark 4. (a) Every absolutely continuous function is differentiable almost everywhere, its deriva-
tive coincides with its distributional derivative almost everywhere and one can recover the function
from its derivative & = y by the above integration formula.

(b) Let be T" > 0 and z : [0,7] — H an absolutely continuous function. This is equivalent
to (see [2,6]): for every € > 0 there exists n > 0 such that for any finite family of intervals
I, = (ag, br) C [0, 7] the following property holds:

for any subfamily of disjoint intervals I; with Z |bj —aj| < n it holds Z |lz(b;) — x(aj)|| <e.
J J

From this characterization it is easy to see that, if B : H — H is L-Lipschitz continuous with L > 0,
then the function z = B ox is absolutely continuous, too. This means that z is differentiable almost
everywhere and ||2(+)|| < L||#(+)|| holds almost everywhere.

The following definition specifies which type of solutions we consider in the analysis of the
dynamical system (4).

Definition 2. Let (z°,2°,9°) € H x G x G, ¢ > 0, v € [0,1], and My : [0,+0c0) — Si(H) and
Ms : [0,4+00) = S1(G). We say that the function (x, z,y) : [0,4+00) — H x G x G is a strong global
solutions of (4), if the following properties are satisfied:

(i) the functions x,z,y are locally absolutely continuous;

10



(ii) for almost every t € [0, +00)
(t) +xz(t) € (Of + cA*A+ Ml(t))_1 (My(t)x(t) + cA*2(t) — A%y(t) — Vh(z(t))),
H(0) + (1) € (g + c1d+My()) " (Ma(t)=(t) + cA(yi(t) + (1)) + y(2))
y(t) = cA(x(t) + &(t)) — c(z(t) + 2(2));
(iii) z(0) = 2%, 2(0) = 2°, and y(0) = 4°.
The following results will be useful in the proof of the existence and uniqueness theorem.

Lemma 1. Assume that (Cweak) holds. Then, for every fized t € [0,+0c0), the operator

Se:H—H, Si(u)=argmin (F(t, x)+ E||ac — u\|2> ,
z€H 2

is Lipschitz continuous.

Proof. Let t € [0,+00) be fixed and u,v € H. By subdifferential calculus we obtain that
cu € Of(St(w)) + (cA* A+ Mi(t))(Se(w))

and

cv € Of (S¢(v)) + (cA* A+ Mi(t))(S¢(v)).
Using that, due to (Cweak), 0f + cA*A + M, (t) is a(t)-strongly monotone, we get

a(t)||Siu — Spv||? < e (u—wv, Si(u) — Si(v)).
By the Cauchy-Schwartz inequality we obtain

C
Siu— S| < —||lu —
|Seu = Syll < —llu— ],

(t)

which shows that Sy is Lipschitz continuous with constant ﬁ ]

Now we are going to prove another technical result which will be used in the proof of the main
theorem of this section.

Lemma 2. Assume that (Cweak) holds. Let be (v,z,y) € H x G x G and the maps R, ., :
[0, +00) — H,
2

) .

c
Ry, (t) =argmin | F(¢t,u) + =
(z,2,9) (1) e (( )+ 5

1 1 1
u— <M1(t)x + A%z — —A*y — Vh(a:))
c c c

and Qg2 : [0, +00) — G,

Q(m,z,y) (t) = argmin (G(zf7 v) + g

veEG

1 1
v — <CM2(75)Z + A(’yR(%Z,y) (t) + :U) + Cy>

Then the following statements are true for every t,r € [0, +00):

. R r,z r
(i) IR (8) = Riazgp ()] < P20 a2y — 2y ()

.. Q T,z r A Rzz r
(i) 1Q w0 (8) = Qo) ()| < 12222 Ohy gy (8) — gy ()| + DA sed Oy gy 1) — 2ty ().

11



Proof. Let t,r € [0, +00) be fixed.
(i) From the definition of R, .,y one has

My (t)x + cA*z — A*y — Vh(z) € Of (R, »4)(t) + ) + (A" A+ M1 (1)) (R(z,2,) () + @)
and
Mi(r)x + cA*z — Ay — Vh(z) € Of (R(z 54 (7) + ) + (cA* A+ Mi(r)) (R(z,24)(r) + ),
which is equivalent to
My()(R(g,z) (1) + ) = Mi(r)(R(g 2 (r)) + cA"2 — A%y — Vh(z) €
Of (Rz,20)(r) + ) + (cA*A+ My(t))(R(y,2,)(r) + ).
Using again that 0f 4+ cA*A + M;(t) is a(t)-strongly monotone for every t € [0, +00), we obtain
(M1()(Rz2,) (1)) = Mi(r)(R(z ) (1)s R (1) = Ry (1) 2 ()| Rz 2 (1) = Rz 2 (D1

The conclusion follows via the Cauchy-Schwarz inequality.
(ii) From the definition of @, . ,) one has

Ms(t)z + cA(YR(z 20 (1) +2) + Y € 09(Q (2,4 (t) + 2) + (Mg(t) + cI) (Qa,2) () + 2)

and

MQ(T)Z + CA(VR(z,z,y) (T) + li) +ye ag(Q(m,z,y) (T) + Z) + (MQ(T) + CI) (Q(m,z,y) (T) + Z),
which is equivalent to
—Ms(r)(Q(z,2,) (1)) + Ma(t)(Q(2,2,9) (1) + 2) + CA(YR (32 (1) + 7) + 9 €
89(Q(m,z,y) (T) + Z) + (MQ(t) + CI) (Q(z,z,y) (T) + Z)‘
Using that g + Ms(t) + ¢l is c—strongly monotone, we obtain
<M2(t)(Q(z,z,y) (T)) - M2(r)(Q(:C,z,y) (T)) + C'YA(R(:B,z,y) (T‘) - R(m,z,y) (t))v Q(m,z,y) (T) - Q(m,z,y) (t)> >
CHQ(x,z,y) (T) - Q(x,z,y) (t)HZ

From the Cauchy-Schwarz inequality and (i) it follows

NAN R gz ()
a(t)

)H < ||Q(x,z,y) (T)H
&

1Q,2,9) (1) = Qa2 (E [Ma(t) — Ma(r)| + [M1(2) = Ma(r)]-

O

Now we can prove existence and uniqueness of a strong global solution of (4) under (C'Strong).
To this end we will first reformulate (14) as a particular first order dynamical system in a suitably
chosen product space (see also [4]). Subsequently we will make use of the Cauchy-Lipschitz-Picard
Theorem for absolutely continues trajectories (see, for example, [24, Proposition 6.2.1], [26, Theorem
54]). Notice that under (C'Strong) the operator S; in Lemma 1 is Lipschitz continuous with constant
< for every t € [0, 400).

Theorem 3. Assume that (Cstrong) holds, and My € L}, ([0,+00),H) and My € L}, .([0,+),G),
namely,
t— [[Mi(t)]| and t — |[Ma(t)]]

are integrable on [0, T| for every T > 0. Then, for every starting points (z°,2°,y°) € H x G x G,
the dynamical system (4) has a unique strong global solution (x,z,y) : [0,+00) — H X G x G.
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Proof. Denoting U (t) = (x(t), 2(t),y(t)), the dynamical system (4) can be rewritten as
U(t) =T(tU(t))
{Umﬁ4w¢%wx an
where
D:0,400) xHXxGXxG—HXGXxG, T(tzzy) = (uvw),
is defined as

u=u(t,x,z,y) = argmin | F(t,a) + <
acH 2

- <1M1(t):z + A%z — 1A"“y — 1Vh(:1:)>
c c c

Y.

2
) .
v=12(t,x, z,y) = argmin | G(¢,b) + ¢
beg

h— (iMQ(t)z + A(yu+x) + iy>

1 1
= ProXig, <CM2(L‘)Z + A(yu+x) + Cy> —
w = W(t,af, Z')y) = CA(U + 37) — C(U + Z)

The existence and uniqueness of a strong global solution follows according to the Cauchy-Lipschitz-
Picard Theorem, if we show: (1) that I'(¢,-,-,-) is L(¢)-Lipschitz continuous for every t € [0,+00)
and the Lipschitz constant as a function of time has the property that L(-) € ([0,400),R); (2)
that I'(-,x, z,y) € L}, ([0,400), H x G x G) for every (z,z,y) € H x G x G.

(1) Let t € [0, +00) be fixed and consider (z, 2,y), (T,Z,7) € H x G x G. We have

IT(t, 2, 2,y) = (6,7, 2,9l = Vllu —1l* + [lv — 0] + [w — |1%,
2)
2

> +7Tr—=x

1 1 1 1 1 1
=S <M1 (t)r+ A%z — -A"y — Vh(x)) - Sy (Ml (T +AZ—-A"y — Vh(x))
C C C C C C

loc

where (see Lemma 1)

u—u= argmin | F(t,a) + ‘
a€H 2

- <1M1(t)x + A%z — }A*y - 1Vh(a;)>
c c c

—argmin | F(t,a) + <
a€H 2

- (1M1 ()T + A"z — 1A*y — 1Vh(a:)>
C C C

+7T—x.

Hence,
M (t A* 1 M (t A 1
Ju—a||? < 2 Hst < 10( Vot A%z — —y- CwL(x)> — 5 ( 10( )3+ avz— —y- Cwm)

+2||z — :L’H2

2

Using Lemma 1 and taking into account that (C'strong) is fulfilled, which means that the Lipschitz
constant of the operator S; is =, it follows

2

o~ < 5%@@—@+AW—@—%$@—@—%WM@—me + 2l - af?

<25 H zl” + 4 Az = 2 + 475 Mly = 7l + S [ VA(2) @)l
+2H$75H2

4| My (t)||? + 4L _ 8c? _ 8 _
é2< S+ 1) e = 2P+ APz 2P+ APy - 3

13



By taking into account the nonexpansiveness of the proximal operator and that v € [0, 1], it also
follows

1 1 1\|]?
v —7)? < 2 prOXiG(tw)(cMQ(t)Z + A(yu+x) + Cy) —Proxig, )< My(t)z+ A(yu + =) + Cy)

+ 2|z — Z||?

2
+ 2|z — 7|2

<2 %Mg(t)(z —Z)+ A(y(u —Tu) +x —T) + %(y -7)

SlRZEIO] _ 2 8 _
=5 =2+ 8 AP Ju = Tl + 8 APl - Z* + Slly - §1° + 2012 - 2]

8| M (t)||* + 8L 4 My(t)|?
sha? (AOLLEEL 5} jp e 4 (82 paps o+ MEOL L o) o -

64 8 _
+ (el + 5 ) b -v?

IN

IN

Finally,
|lw - = |cA(u —T+x —F) —c(v =T + 2z — 2)||?
< A AP lu —all* + 4| AP e - T|* + e[|l — T]* + 4¢?||2 — 2|
< 36¢2 4] (8”M1(t21”22 8L, 3) o — 72
w4 (2 + sl +3¢2 ) s =217 + 32 (25141 +1) - 31
Consequently,

IT(t, 2, 2,y) = T(t, 7,2, 9) | < VL1 (®)llz — ZI% + La(t) ]|z — 2[1 + Ls(t) |y — ¥l
< VLi(t) + Lo(t) + La(t)V/ [z — T2 + |z — 21 + |y — 7l
= L( )||(:U,z,y) - ($a2’y)”a

where

= /L1(t) + La(t) + Ls(t)

and

4| My (t)]|* +4L3 8|| M (t)]|* + 8L?
Ll(t):2< | 1(2’2 h+1)+8||A||2( H 1(2‘2 h+3>

8|| My (t)||* +8L2
+3602HAH2< PR h+3>,
8¢c? 64c> 8|| Ma(t)]? 724
L2<t>:a2uA||2+( A + =5 2 ) 4 (Al + 8lIMa()]* + 3¢ )

8 64 8 9¢?
La(t) = A1+ (it + 5 ) vz (a1t + 1) ,

which means that I'(t,-,-,-) is L(¢)-Lipschitz continuous. Since M; € L} ([0,+00),H) and M; €
L} ([0,40),G), it is obvious that L(-) € Lloc([O +00),R).

(2) Now we will show that I'(-, z, z,y) € L} ([0, +00), H x G x G) for every (z,z,y) € H X G xG.
Let (x,z,y) € H x G x G be fixed and T' > 0. We have

T T
/ ID(E 2, 2 9) |dt = / T 7,5 P + o 2.2, + oz, 2, 3Pt
0 0
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By Lemma 2 and taking into account that a(t) = a > 0 for every t € [0,+00) and v € [0, 1], we
have for every t € [0, +00) that

lut,z, 2z, y)|I* < 2llut,z, z,y) — u(0,z, 2,y)|* + 2u(0, z, 2,y)|

_ 2u(0.2.2.9)|?

1M (t) = My(O)]* + 2]|u(0, , 2, )|,

lo(t, 2, 2,9)II” < 2[lo(t, 2, 2,y) = v(0, 2, 2,9)|I* + 2[00, z, 2,)|*
4)v(0,, 2, y)|* 4] AJ*]lu(0, z, 2, y)|I”
c2 a2
+2[0(0, 2, 2,) |

1Ma(t) — M2 (0)]|* +

1M1 () — M (0)]]?

and

lw(t,z, z,9)|* = E[(Ault, 2, 2,y) + 2) = (v(t, 2, 2,y) + )|
< 3 (AP ult, 2, 2, y)|I + llo(t, 2, 2, 9)II* + | Az — 2||*)

18¢2(| A||?||u(0, x, 2, y) ||
ARt 2200 g, () — Ba 2 + 120000, 2,2, ) P (2) — D(0)

+ 3¢ (2 A2 (0, 2, 2, 9) | + 200, 2, 2, 9) | + 12 — 2I]).

Since My € L} ([0, +00),H) and My € L} ([0, +00),G), it follows that the integral

loc loc

T
A’W@%awwt

exists and it is finite, in other words, I'(-,z, z,y) € L}, .([0,400), H x G x G).
Consequently, the dynamical system (17) has a unique locally absolutely continuous solution,

which means that the dynamical system (14) has a unique strong global solution. O

3 Some technical results

In this section we will prove some technical results which will be useful in the asymptotic anal-
ysis of the dynamical system (4). We endow the real linear space L(H) := {A : H — H :
A is linear and continuous} with the norm

[A]l = sup [[Az].
el <1

If A e L(H) is self-adjoint, then it holds (see [29, Lemma 3.2.4 iv)])

[Al = sup [(Az,z)l.
lef<1

Definition 3. We say that the map M : [0, +00) — L(H), t — M(t), is derivable at ty € [0, +00),
if the limit

L Mto+h) = M(to)
h—0 h

taken with respect to the norm topology of L(H) exists. In this case we denote by M(tg) € L(H) the
value of this limit.
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If M (to) exists, for ¢y € [0, 4+00), then one can easily see that

M (to)z = lim M(to + h)z — Mfto)x
h—0 h

for every x € H.

According to Remark 4, if M is locally absolutely continuous then M (t) exists for almost every
t € [0, +00).

Assume now that M(t) € L(H) is self-adjoint for every ¢ € [0, 4+00) and that it is derivable at
to € [0, +00). For all z,u € H we have

(M (to)z, u) = <hhi>no Mfto + h>23 - M(to)w7u> ~ i <M(to + h)i - M(to)x7u>
=, <x e M(tO)“> — (&, M (to)u),

which shows that M (t) is also self-adjoint.

Lemma 4. Let M : [0,+00) — L(H), t — M(t), be derivable at tg € [0,+00), and let the maps
x,y : [0,400) — H be also derivable at tg. Then the real functiont — (M (t)x(t), y(t)) is derivable
at ty and one has

%<M(t)$(t), y()],—y, = (M(to)z(to), y(to)) + (M (to)i(t), y(to)) + (M (to)z(to), (to))-

Proof. We have

Do), = tm M0N0 = Mlo)rlio)
= Jlim M(to+ ) (‘””“" - ”’“0)) + tim Mot Weio) = Mlio)ati

= M (to)i(to) + M (to)x(to).
The derivation formula of the scalar product leads to the desired conclusion

&M@t y0)],_, = <th<t>:c<t>\Ho, y<t0>> + (Mto)a(to), y(to))

= (M(to)(to), y(to)) + (M (to)z(t0), y(to)) + (M (to)z(t0), y(t0))-

The main result of this section follows.

Lemma 5. Assume that (Cstrong) holds and that the maps M : [0,+00) — S+ (H) and M> :
[0, +00) — S1(G) are locally absolutely continuous. For a given starting point (z°,2°,94°) € H x
G x G, let (x,z,y) : [0,4+00) — H x G X G be the unique strong global solution of the dynamical
system (4). Then

E—s (1), 4(8), §(1))

is locally absolutely continuous, hence (Z(t),2(t),4(t)) exists for almost every t € [0,400).
In addition, if sup;>q || M1(t)|| < +0o and sup;sq | Ma(t)|| < +oo, then there exists L > 0 such
that

eI+ 1ZO1 + IGO0 < L@+ 1@+ 5@l + M@ lEO] + M@ 1201)

for almost every t € [0, +00).

16



Proof. Let T > 0 be fixed. We will use the same notations as in the proof of Theorem 3. Let
t,r € [0,T] be fixed. We have

1U(t) = Ul = T U@®) =T, UE)| <D U@) =T U@+ T Ur) = T U )]
|+ [lo(t, 2(2), 2(8), y(8)) — v(t, 2(r), 2(r), y(r)]]

+ [, 96( ), 2(t), y(t)) — w(t, x(r)
+ llult, 2(r), 2(r), y(r)) — ulr, 2(r), 2(r),
+ lw(t, z(r), 2(r), y(r)) — wlr, z(r), 2(r), y(r)) |

Since
(0000020 0(0) — e, 00,200,000 = 51 (L0100 +4°20) — L4°9(0) ~ L9k )
s, <1M1(t):c(r) b A () — 2 Ary(r) — 1Vh(x(r)))
—xz(t) + x(r)

according to Lemma 1, we get

500040 = w1000
< (MROL 2 1) bt = ol + Z01010 = =090+ e = v,

Since t — || M1(t)|| is bounded on [0, T, there exists Ly := L1 (T) > 0 such that
[u(t, z(t), 2(2), y(t)) —u(t, x(r), 2(r), y ()| < Lallz() —2(r) ||+ [|2() = 2(r) |+ [ly (@) =y ()]]). (18)

Similarly, since

o(t,2(t), 2(1),y (1)) — v(t, 2(r), 2(r), y(r))

= b0y (FMEO(0) + Alult (0). 50.5(0) + 2(0) + 2u(0))

sy £M(0)2() + Al () (7). p(0) + () + () ) = 2(0) + =),
by the nonexpansiveness of the proximal operator we get
Joft, 2(t) 2(8). y(6)) — vt (). 20). )|
< (P24 1) a0 = 2090+ JlIo(0) = 200} + 20 - )
AN, 2(0), (2), y(5) (e, 2(r), ), 9

Since t — || M2(t)]| is bounded on [0,T7], by taking into consideration (18), one can easily see that
there exists Lo := Lo(7") > 0 such that

[o(t, 2(2), 2(), y(t)) — v(t, 2(r), 2(r), y(r)) | < La([le(t) —2(r) ||+ 12(8) = 2(r) |+ ly (&) =y (D). (19)
Further, by using (18) and (19), we get

[w(t, x(t), 2(8), y(t)) — w(t, z(r), 2(r), y(r))|
(r) +2(t) = =(r))l

< el Alult, 2(t), 2(), y(1)) — ult, z(r), z(r), y
+eflut, z(t), 2(8), y(1)) = v(t, 2(r), 2(r), y(r)) + 2(t) = 2(r)|

< (| A Ly + [|A[F + Lo)lJ(8) = ()l + e([[All L1 + Lo + 1)|2(¢) — 2(r)]
+c([[All Ly + Lo)lly(t) — y(r)]l-
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Hence, there exists Lg := ¢(||A||L1 + ||A|| + L2 + 1) > 0 such that

[w(t, 2(t), 2(1), y(t)) —w(t, x(r), 2(r), y(r) | < La(|(t) =2 ()| +[12() = 2(r) |+ v (&) =y (r)])- (20)

Using now Lemma 2 (i), we get

Hu(t? l’(’l”), Z(T)v y(?“)) - u(r, .%'(7’), Z(T)? y(?")) H - HR(CE(T),Z(T),y(T’)) (t) - R(z(r),z(r),y(r)) (T’) H

IRz (r),2(r),y () (D] (21)
= o [ M1 (t) — Ma(r)]]-

Since r — S, and Vh are Lipschitz continuous and x, z,y and M; are absolutely continuous, the
map

1 . 1, 1
7= Rig),2(r)y(r)) (1) = S (CMl(T)x(T) + A%z(r) — EA y(r) — CVh(x(T))) —z(r)
is bounded on [0, 7T]. Consequently, there exists L4 := L4(T") > 0 such that
lu(t, z(r), 2(r), y(r)) — u(r,x(r), 2(r),y(r))|| < La||M1(t) — Ma(r)]- (22)
Similarly, using this time Lemma 2 (ii), we get

HU(t, :E(T)7 Z(?"), y(r)) - U(’l“, {L‘(’l"), Z(T)a y(r))H - ||Q(ac (r),z ,y(r))(t) - Q(m(r),z(r),y(’/‘)) (7")”
||A||HR(m(r),z(r),y(r))(T)” ||M1(t) _ Ml(r)H + HQ(m(r) 'r) y(r))(r) | ||M2(t) _ M2(7‘)||

- (03

(23)

Since the proximal operator is nonexpansive and x, z,y and M are absolutely continuous, the map

1 1
75 Qoo (1) = D103y SM)2(0) + Alulr o). 2(0).9(0) + () + L0(0) ) =)
is bounded on [0, 7T]. Consequently, there exists Ls := L5(T") > 0 such that

[ot, z(r), 2(r),y(r)) — v(r,2(r), 2(r), y(r)[| < Ls([[My(t) = Ma(r)|| + [ M2(t) — Ma(r)[]).  (24)
Further, by using (22) and (24), we get
[w(t, x(r), 2(r), y(r)) —w(r, z(r), z(r), y(r))|

< cl|Ault, z(r), 2(r), y(r)) — u(r,z(r), 2(r),y(")|| + cllvt, z(r), z(r), y(r)) — v(r,z(r), 2(r), y(r) |
< c(|AIlLa + Ls)[[M1(t) — Ma(r)[| + cLs || M2(t) — Ma(r)||

Consequently, there exists Lg := ¢(||A||L4 + Ls) > 0 such that

lw(t, z(r), 2(r), y(r)) = wlr,z(r), 2(r), y(r)I| < Le(|M1(t) — Mi(r)l| + | M2(t) — Ma(r)))-  (25)

Summing the relations (18)-(25) we obtain that there exists L7 > 0 such that

lo) - U@
< Lo([l=(t) — z(r) | + 12(8) = 2(r) | + ly () = y()ll + |1Mr(2) = Mu(r)|| + [[Ma(t) — Ma(r)]])-

Let be € > 0. Since the maps z, z,y, M7 and My are absolutely continuous on [0, T], there exists
n > 0 such that for any finite family of intervals I}, = (ax, bx) C [0, 7] such that for any subfamily
of disjoint intervals I; with . |b; — a;| < it holds

9
X lleth) = xle)l < £ e et = sl < o e 2t = wlo)l < £
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3]
> I1341(5)) ~ Mi(a)]| < 5~ and ZHMz - Mo(a)] < 5

Consequently,
ST () — Ulag)l < =,
j
hence U(-) = (i(-), 2(-),9(-)) is absolutely continuous on [0,T]. This proves that the second order
derivatives Z, Z, §j exist almost everywhere on [0, 4+00).

We come now to the proof of the second statement and assume to this end that sup,~q || M1(t)|| <
400 and sup,sq ||[Mz(t)|| < 4+oco. Under these assumption, Li, Ly and Lz appearing in (18), (19)
and (20), respectively, can be taken as being global constants, that is, (18)-(20) hold for every
t,r € [0,400).

Since Rz (), 2(r),y(r)) (1) = (1) and Q z(r),2(r) y(r)) (1) = £(r) for every r € [0, +00), from (21) and
(23) we get

Ju(t 2(r), 2(). ) — w20, 20), )| < 2 a0y — 2, )

and, respectively,

ot 2(r), =), u(r) — o0 260, 200, ) < PAE g oy vy o4 B gy )~ aa )
for every t,r € [0, +00). Consequently,

[w(t, 2(r), 2(r), y(r)) —wlr,z(r), 2(r), y(r)]]
cllAlllfu(t, (r), 2(r), y(r)) = ulr,z(r), 2(r), y(r) | + cllo(t, 2(r), 2(r), y(r)) = v(r, z(r), 2(r), y(r))|

28 oy 1131(0) — 221+ NI — M)

IN

| /\

for every t,r € [0, +00). This shows that there exists L > 0 such that

lU(t) = U @)l <
\%(Hl‘(t) —a(r)[[+2(8) = 2() [+ ly(&) = y(r) [+ &) [ M (E) = M)l +[12(r) [ Ma(E) = Ma(r)]])

for every t,r € [0, +00).
Now we fix r € [0,400) at which the second derivative of the trajectories exist and take in the
above inequality t = r + h for some h > 0. This yields

l(r + h) = & ()| + 1200+ B) = 2()]| + lg(r + B) = §(r)]) < VBIU(r + h) = U(r)l|
< L(llz(r + h) = a(r)|| + [lz(r +h) = 2() | + [y (r +h) = y(r)])
+ L2 (P)1M: (r + h) = My (r) || + [[2(r) [H| Ma(r + ) — Ma(r)]])-

After dividing in the above inequality by h and letting h — 0, we obtain

1)+ I+ 15 LA+ 1)+ TG+ )M )]+ 12 M)

This inequality holds for almost every r € [0, +00). O
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4 Asymptotic analysis

In this section we will address the asymptotic behaviour of the trajectories generated by the dy-
namical system (4). At the beginning we will recall two results which will play a central role in the
asymptotic analysis (see [2, Lemma 5.1] and [2, Lemma 5.2], respectively).

Lemma 6. Suppose that A : [0,+00) — R is locally absolutely continuous and bounded from below
and that there exists B € L'([0,+00),R) such that for almost every t € [0, 4+00)

%A(t) < B(t).

Then there exists lim;_, 4~ A(t) € R.

Lemma 7. If 1 <p < oo, 1 <7 <00, A:[0,+00) = [0,400) is locally absolutely continuous,
A€ LP([0,40),R), B:[0,+00) = R, B € L"([0,+00),R) and for almost every t € [0, 400)
d

SAW) < B®)

then limy_, 1o A(t) = 0.

The first result which we prove in this section is a continuous version of the Opial Lemma
formulated in the setting of variable metrics (see [18, Theorem 3.3] for its discrete counterpart).

Lemma 8. Let C C H be a nonempty set and x : [0,+00) — H a continuous map. Let M :
[0,400) — S (H) be such that M(ty) = M(t2) for every ty,ts € [0,+00) with t; < to and there
exists a > 0 with M(t) € Py(H) for every t € [0,400). If the following two conditions are fulliled
(i) the limit limy, o ||2(t) — 2|[pr(r) ewists for every z € C;
(i) every weak sequential cluster point of x(t),t € [0,+00), belongs to C;
then there exists oo € C such that x(t),t € [0,4+00), converges weakly to T ast — +oo.

Proof. Since C # 0 and M(t) € Po(H), by (i) we have that x is bounded, hence it possesses at
least one weak sequential cluster point, which belongs to C. We show that x has exactly one weak
sequential cluster point.

Indeed, let x1,x2 two weak sequential cluster points of x. For our claim it is enough to show
that 71 = x2. Obviously 1,22 € C and there exist the sequences (t!),>0, (t2)n>0 C [0, +00) with
lim, 400 tl = 400 and lim, 4o t2 = 400 such that (z(tl)),>0 converges weakly to z; and
(z(t2))n>0 converges weakly to xo as n — +oo.

Further, since M (t1) = M (t2) for every for every t1,t2 € [0, 4+00) with t; < t9 and M (t) € Py(H)
for every t € [0, +00), it follows that for every z € H the function

[07 +OO) - [07 —|—OO),t — HZH?\/[(t)a
is decreasing and is bounded from below, hence there exists

lim |23, € R (26)

t—4o00

Since x1, 22 € C, we have that the limits limy_, 4o ||z (t) — 331”?\4(15) and limy_, 4 o [|2(t) — x2||?w(t)
exist. Further, since

—(@(t), M(t)(z1 — 22)) = (Hfﬂ(t) — 21 l3sy — l2(®) — 22350y — I laree + H$2H?\4(t))

N | —
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holds for every t € [0, +00), the limit

A= tgriloo(x(t), M(t)(x1 —2z2)) €R (27)
exists.
Next we show that the limits
lim M(t)z (28)
t— 400

exists for every z € H. To this end we fix z € H. We will actually show that

lim |[|M(t)z — M(s)z|]| =0

s,t—+o00

and the conclusion will follow by the Cauchy criterion.
For U € S (H) we have by the generalized Cauchy-Schwarz inequality that

Uz, z)| < ||z||v]lz|lu for every x,z € H.
Hence, for t,s € [0,400) with t < s we have M (t) — M(s) € S+ (H), therefore
[(M () = M(s))2|* = (M(t) = M(s))z, M(t) — M(s))z)
< Nzllary—mesy (M () = M ()2l () na(s))
= 2l @y-argsyy (M) = M(s))?2, (M(t) — M(s))2))
< Nzl ey IM(E) = M(s)]12]|2]].
Since M(0) = M(t), we have that

D=

M) = ||81”1£1<M(t)3?73?> < HSW51<M(0)%$> < [|M )]

for every t € [0,+00). This shows that |[|[M(t) — M(s)||,t,s € [0, +00), is bounded. This, together
with the fact that S’tlirﬂoo HzH%M(t)_M(S)) = 0, which follows from (26), implies
|(M(t) — M(s))z|| — 0 as s,t — +o0.

This proves (28). For every z € H let us denote by Mz := lim;— 4 M(t)z. Since M (t) € Py(H)
for every t € [0, +00), it holds
M € P,(H).

Since (z(tL))n>0 converges weakly to z1 and (z(t2)),>0 converges weakly to z2 as n — +oo and
M(th)(xe — 1) — M(29 — 21) and M (t2)(w2 — x1) — M(x3 — 1) as n — +oo,
passing to the limit in (27) we get

lim <x(tl),M(t}1)(l’2 — $1)> = <x1,M(1‘2 — x1>) =

n—>-+00 n
and
lim <x(ti),M(t%)(l‘2 — $1)> = <.T2, M(ZL’Q — $1)> = A
n—>—+00
In conclusion,

0 = (wg, M (22 — 21)) — (w1, M(x2 — 31)) = ||wg — 215, = |z — 21|,

which shows that x1 = zs. ]
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Remark 5. If a map M : [0,+00) — Sy (H) satisfies M(t1) = M(t2) for every t1,ts € [0, +00)
with ¢1 < tp we say that M is monotonically decreasing. If M is monotonically decreasing and
locally absolutely continuous, then M (t) exists and (M (t)x,z) < 0 for almost every ¢ € [0, +00).

The following result is an adaptation of a result from [3] to our setting.

Proposition 9. (see [3, Proposition 2.4]) In the setting of the optimization problem (1), let
(an, a})n>0 be a sequence in the graph of O(f + h) and (by,b})n>0 a sequence in the graph of Og.
Suppose that a,, converges weakly to T € H, b} converges weakly to v € G, a) + A*b; — 0, and
Aa, — b, — 0 as n — +oo. Then

(an,ay) + (bp,by) —> 0 as n — +0o0

and
v € dg(AT), —A*v € Of(T) + Vh(T).

The theorem which states the asymptotic convergence of the trajectories generated by the dy-
namical system (4) to a saddle point of the Lagrangian of the problem (1) follows.

Theorem 10. In the setting of the optimization problem (1), assume that the set of saddle points
of the Lagrangian | is nonempty, the maps

[0, +00) — Sy (H),t s My (), and [0,+00) — S,(G),t s Ma(t),

are locally absolutely continuous and monotonically decreasing,

1- L
M(t) + WA*A - th € S.(H) Vte[0,+00),

and
sup || My (t)|| < 400 and sup ||Ma(t)|| < +oc.
>0 >0

For an arbitrary starting point (z°,2°,9°) € H x G x G, let (x,z,y) : [0,+00) —> H x G x G be the
unique strong global solution of the dynamical system (4). If one of the following conditions holds:
(I) there exists o > 0 such that M (t) + WA*A - %I € P,(H) for everyt € [0,+00);
(II) v € [0,1) and there exists a > 0 such that A*A € P,(H);
then the trajectory (x(t),z(t),y(t)) converges weakly to a saddle point of I as t — +o0.

Proof. The proof of the theorem relies on Lemma 8. An important step in the proof will be the
derivation of two inequalities of Lyapunov type, namely, (37), in the case when L # 0, and (43),
in the case when L, = 0. Let (z*,2z*,y*) € H x G x G be a saddle point of the Lagrangian [. Then

0€ df(z*) + Vh(z*) + A*y*
Ax* = z*, Az* € dg* (y").

According to (5) we have for almost every t € [0, +00)
—cA*A(z(t) + x(t)) — My (t)x(t) + cA*2(t) — A*y(t) — Vh(x(t)) € Of (&(t) + z(t)), (29)
which yields, by taking into account the monotonicity of 0f,

(30)

(—cA* A(E(t) +2(t)) — My ()&(t) +cA*2(t) — A* (y(t) —y*) — (VR(z(t) — VA(z*)), & (t) +2(t) —z*) > 0.
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Similarly, according to (6) we have for almost every t € [0, +00)

—c(2(t) + 2(1)) + cA(va(t) + 2(t)) — Ma(t)2(t) + y(t) € 0g(£(t) + 2(1)), (31)

which yields, by taking into account the monotonicity of g,

(—e(2(t) + 2() + cA(yi(t) + =(t)) — Ma(t)2(t) + (y(t) — "), 2(t) + 2(¢) — Az") = 0. (32)

By using the last equation of (4) we obtain for almost every t € [0, +00)
(=A™ (@) —y"), 2(t) + x(t) — 27) + (y(t) —y", 2(t) + 2(t) — Az™)

== () =y AGE(t) + 2(1) — Az* = (2(t) + (1)) + Az™) = —%(y(t) —y5y)  (33)

1d

- - * (12
= ot~ I

Assume that L, > 0. By using the Baillon-Haddad Theorem we have for almost every ¢ € [0, +00)
<—(Vh(fv(t)) Vh(ff»‘*)),ﬂﬁ( )+ x(t) — %)
<Vh( (t)) = Vh(z"), x(t) — x%) — (Vh(x(t)) — Vh(z"), (1))
< - *HVh( () = V(@) |? = (Vh(x(t) — Vh(z"), &(t) (34)
2 L2

-l )!!2> :

By summing (30) and (32) and by taking into account (33) and (34) we obtain for almost every
t € [0,400)

-1 (HVh(:r(t)) — Vh(z*) + Ehw(t)

0% A MHO L 10) “MLOHO £ A0 0 4 )
+ (—c(2(t) + 2(t)) +cA:v(t)+cV My (t)2(t), 2(t) + 2(t) — Ax™) (35)
2 2
7 ORI | NG (@) + Hitr —ljua'c(t>||2>.

We have for almost every t € [0, +00)

(—cA"A(2(t) + 2(t)) + cA 2(t), 2(t) + 2(t) — 27)
+ (—c(2(t) + 2(t)) + cAx(t) + cyAz(t), 2(t) + 2(t) — Az™)

= - %IIW)H2 +(=ez(t), A(@(t) + 2(t) — 7)) + (v = Dedi(t), 2(t) + 2(¢) — Az¥)

= — g + <cz<t>, S0 + 2(0) + =(0) Ax*>

+ <(’y — V)eAb(r), AGHE) + (1) — ~i(0) — Ax*>
1

= — G ~ O + (v = Vel A+ ~ (2(2), 5(6)) + (1= 2)(Ad(0) 5(6)
C(fy — 1) d * cd *
+ DL (1 4a(t) - Aa*?) - S (I0) — Aa*]?)
Since )
(0 90) = |20+ <00 — 101 - ol




and

\/2‘% wlz))?y(t)

we obtain from above that for almost every ¢ € [0, +00) it holds

2
(Ad (1), 5(0)) = - + 2O + 5l P,

(—cA*A(z(t) + z(t)) + cA*2(t), 2(t) + x(t) — z¥)
+ (—c(2(t) + 2(t)) + cAx(t) + cyAL(t), 2(t) + 2(t) — Ax™)
2

= = g - Sl - S22 sy - Vfam&y@ .
2
- 1= |5 as0 - a0 + T (st - A - £ 5 (1200 - A1),

By using Lemma 4 we observe that for almost every ¢ € [0, +00) it holds

(=Mi(0)E (1), 2(t) + 2(t) — ") = = [|2(O) |3,y — (Ma(£)E(2), 2(t) — )
= — &)%) + %<M1(t)($(t) —a’),z(t) — %)
1d .
- §£||$(t) -z ||?\41(t)
and
(=Ma()2(1), 2(8) + 2(t) — Az™) = — |20 ) — (M2(1)2(8), 2(t) — Az™)

= 50 By + 5 (VB () — Ax*), (1) — Ac”)
_ linz

*112

By plugging the last two identities and (36) into (35), we obtain for almost every t € [0, +00)

2
o< 2+t

<= 2 g - S - S s -

2

0 By + 5 VO — %), 2(0) — %) = 5 5 le(t) —

Oy + 5 () (2(6) — Ax*), 2(0) — Ax*) — 2 S12(6) — Ax* [
2 2
— o)~ I - (wa(m - VhGe) + )| - L;ua'cu)u?) .

According to Remark 5,

(M () (z(t) — %), z(t) — 2*) <0 and (Mao(t)(2(t) — Az*), z(t) — Az*) <0
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for almost every ¢ € [0, +00). This means that for almost every ¢ € [0, +00) we have

3t (12000 = 0B semae + 1500 = Aa"Beygguer + 210(0) — 1) +
y+1,.
[z ()IIM(HH SN O nsyrer + 5 19O+
2 2
V3¢ 1 vV 3c 1
z(t) + /(T + (1 — —Ax(t) — —y(t)|| + 37
H () + Z2-90)| + (1 =) || - Ad(t) — —Z=3(t) (37)
1 L 2
— |Vh(z(t) — Vh(z*) + ZLa@)|| <o.
Ly 2
From Lemma 6 we have
i ([2) = 2 1R @y aca + 120 = A2 g er + 2l = ") € R (38)

Let be T' > 0. By integrating (37) on the interval [0, 7] we obtain

1 * E3 1 *
5 (120) = 0 Bryse e + 10 = By + 319D =71 ) +

g 4 y+1 2
L IO, s g+ [ 1O g0t + AH(MdH

T V3c . 1 . ? T3 . 1 . ?
L o) - vhe) + Lo a <
I x — x )+ 5 x <

1 *112 *112 1 * 12
) |zo — ||M1(0)+c(1—7)A*A+ |20 — 2 ||M2(0)+c1+g||y0*y =)

Letting T’ converge to 400 we find

J#OI2,, 1o g, € L0, +00), ), (39)
12(: )IIM2 yrer € LH([0,+00),R), 3(-) € L*([0,+00),G), (40)
\/2372() + \/13>Cy() € LZ([Ov +OO)7g)7 (1 - '7) (V;ECA‘T() - \/13>Cy()> € L2([07 +OO)7g)7 (41)

and, consequently,
(), (1 =7Ai(-) € L*([0, +00),G). (42)

In the case when Lj;, = 0, which corresponds to the situation when A is an affine-continuous function,
instead of (37) we obtain that for almost every t € [0, +00)

1d
2ﬁ<W@ Ry re1-mara + 120 = A2 g er + Il () yw)
. y+1,.
O e Ol e Ol (43)
2 ) 2
gl +a—)¥Xa — 90| <o
H C() ( ‘ (1) ~ )| <
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By arguing as above, we obtain also in this case (38), (39)-(41) and (42).

Further, we have that #(-) € L?([0,4+00),H). Indeed, in case (I), when we assume that there
exists o > 0 such that M (t) + %A*A — Lo € Py(H) for every t € [0,+00), then this yields
automatically. In case (II), from (1 — ) A#(-) € L?([0,4+00),G) and 7 € [0, 1), we have

Ai(-) € L*([0, +00),G).

But, since A*A € P,(H), it yields ||A#()||?> > a|/Z(t)|? for almost every t € [0, +-00), which means
that also in this case
i(-) € L*([0,+00), H).

According to Lemma 5, this yields
i(-) € L*([0,+00), ") and 2(-), #i(-) € L*([0, +0),G).
Consequently, for almost every ¢ € [0, +00) it holds

%\\J’C(Yf)ll2 = 2(i(t), 2(t)) < (|21 + l2(®)]I)

and the right-hand side is a function in L'(]0, +00),R). Hence, according to Lemma, 7,

lim @(t) = 0.
t—>+00
Similarly, we obtain that
tgriloo 2(t) = 0 and tgrilooy(t) = 0.
We will close the proof of the theorem by showing that the asymptotic convergence of the
trajectory follows from Lemma 8. One can easily notice that (38) is nothing else but condition (i)
of this lemma when applied in the product space for the trajectory

[0,+00) = H x G x G, t— (x(t),2(t),y(t)),

the monotonically decreasing map
1
W:[0,400) = HxGxG, W(t)= <M1(t) + (1 —y)A*A, May(t) + cl, CI)

and the set C taken as the set of saddle points of the Lagrangian .

Next we will show that also condition (ii) in Lemma 8 is fulfilled, namely, that every weak
sequential cluster point of the trajectory (z(t),z(t),y(t)),t € [0,400), is a saddle point of the
Langrangian [.

Let (Z,Z,y) be such a weak sequentially cluster point. This means that there exists a sequence
(Sn)n>0 with s, — +oo such that (z(sy), z(sn),y(sn)) converges to (Z,z,7) as n — 400 in the
weak topology of H X G x G.

From (29) and (31) we get for every n >0

—cA*A(2(sn) + x(8n)) — M1(sn)Z(sn) + cA*2(sn) — A%y(sn) — Vh(z(sn)) € Of (&(sn) + x(sn))
and

—c(2(sn) + 2(sn)) + cA(vz(sp) + x(sn)) — Ma(sn)2(sn) + y(sn) € 09(2(sn) + 2(sn)),
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respectively. For every n > 0, let
ay = —cA*A(2(sp) +x(sn)) — M1(sp)(sn) + cA 2(sp) — A%y(sn) — Vh(z(sn)) + VR(Z(sn) +x(sp))

and
an = Z(sp) + z(sp).

Hence, (an,a))n>0 € Gro(f + h). Similarly, for every n > 0, let
by, = —c(Z(sn) + 2(sn)) + cA(vi(sn) + x(sn)) — Ma(sn)Z(sn) + y(sn)

and
b = 2(sn) + 2(sn).

Hencea (b’rM b:)nZO - Gr 89
Since limy 400 @(t) = 0, limy— 4o 2(t) = 0 and lim; 1 y(t) = 0 it follows that (an)n>0
converges weakly to T as n — oo. Furthermore, since (M2(sy,))n>0 is bounded, and

by, = c(y — 1) Ad(sn) + J(sn) — Ma(sn)Z(sn) + y(sn) Vn = 0,

it follows that (b}),>0 converges weakly to J as n — oo.
From (14) we have

Ay — by, = %y(sn) 50 (n — +o0),
which implies that AT = Z. On the other hand, since Vh is Lipschitz continuous, we have
Vh(z(sp) + x(sn)) — Vh(z(sp)) — 0 (n = 400),
hence

lim (a;, + A*D})

n—r+00

= ninioo(c(y — 1) A*Ax(sy) — cA*2(sp) — A*Ma(sp)2(8n) — M1(8p)2(8n))
+ ninioo(Vh(:t(sn) + x(sn)) — Vh(z(sy)))

= 0.

Thus, according to Proposition 9, we have
—A"y — Vh(Z) € 0f(T) and § € 0g(AT).

Consequently, (7,Z,7) is a saddle point of [.
The conclusion of the theorem follows from Lemma 8. O

Next we will address two particular cases of the dynamical system (4). We consider first the
case when M (t) = Mas(t) = 0 for every t € [0, +00), thus, the system (4) becomes

(i) +2(t) € arganin (f(a:) + (2, V(1) + & || Az — (1) + gy(t)nz)

£(0)+ 2(0) = argmin (92) + 5 o = (A @) +2(0) + Ly(0)|*)

y(t) = cA(x(t) + (1)) — c(z(t) + (1))

2(0) =2 € H, 2(0) = 2" € G, y(0) =4° €G,
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where ¢ > 0 and v € [0,1]. The dynamical system (44) can be seen as the continuous counterpart of
the classical ADMM algorithm. The corresponding convergence result follows as a particular case
of Theorem 10.

Theorem 11. In the setting of the optimization problem (1), assume that the set of saddle points of
the Lagrangian l is nonempty, v € [0,1) and that there exists a > 0 such that A*A—ﬁ[ € P,(H).
For an arbitrary starting point (z°,2°,y°) € H x G x G, let (z,2,y) : [0,4+00) — H x G x G be
the unique strong global solution of the dynamical system (44). Then the trajectory (z(t), z(t), y(t))
converges weakly to a saddle point of | as t — +o0.

Next we consider the setting from Remark 2 with M;(t) = %I — cA*A and Ms(t) = 0, where

7(t) is such that cr(t)||A|?> < 1, for every t € [0,+00). The resulting dynamical system is the
primal-dual system (8). The corresponding convergence result follows again as a particular case of
Theorem 10.

Theorem 12. In the setting of the optimization problem (1), assume that the set of saddle points
of the Lagrangian | is nonempty, the map 7 : [0,4+00) — (0,400) is locally absolutely continuous
and monotonically increasing with

_cB+)

4 —
er(t)|AI* <1 and A*A e Sy (H) Vtel0,+00),

and sup;> :;—((tt)) < +o0. For an arbitrary starting point (2°,2°,4°) € H x G x G, let (v, z,y) :
[0,4+00) — H X G X G be the unique strong global solution of the dynamical system (8). If one of
the following assumptions holds:

(1) there exists o > 0 such that 2= T((t))LhI (317) A*A € Py(H) for every t € [0, +00);

(II) v € [0,1) and there exists o > 0 such that A*A € Py(H);

then the trajectory (x(t),z(t),y(t)) converges weakly to a saddle point of I as t — +o0.

Remark 6. Let be t € [0,400). Notice that the condition 2=TLny _ (3ZV)A*A € Si(H) is

4r(t)
fulfilled if and only if
Ly | (3 + 7)
o (5 + e

On the other hand, the condition 47(( ))LhI C(3I7) A*A € P,(H) holds, for a > 0, if and only if

@) (a+ 5+ L) <1

For the last result of this paper we go back to the general dynamical system (4) and provide
convergence rates for the violation of the feasibility condition by ergodic trajectories and the conver-
gence of the objective function along these ergodic trajectories to its minimal value. The result can
be seen as the continuous counterpart of a convergence rate result proved for the ADMM algorithm
in [22, Theorem 4.3].

Theorem 13. In the setting of the optimization problem (1), assume that the set of saddle points
of the Lagrangian l is nonempty, the maps

[0, +00) — Sy (H),t s My (), and [0,+00) — S,(G),t s Mal(t),
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are locally absolutely continuous and monotonically decreasing,

1-— L
My(t) + WA*A — S € SL(H) Ve [0,+00),

supHMl(t)H < 400 and sup||M2(t)H < 40
>0 >0

and that one of the following conditions holds:
(I) there exists o > 0 such that M;(t) + @A*A —LiT € P,(H) for every t € [0,+00);
(II) v € [0,1) and there exists o > 0 such that A*A € Py(H);

For an arbitrary starting point (z°,2°,y°) € H x G x G, let (x,z,y) : [0, +00) — H x G x G be the
unique strong global solution of the dynamical system (4). Consider further for every t € (0,+00)

the ergodic trajectories

1

50 = ¢ [ (@(s) +a(s)ds

and

/'\2
~
N—
Il
|
o\“
—~
-
—
w
SN—
4
N
—

s))ds.
Then there exists K > 0 such that for every t € (0,400)
N - K
PEOREOEES
tha

In addition, for every T € H and every t € (0,+00) such that (Z(t),Z(t)) € dom f x dom g, one has

H(xov Zoa yO) - (fa AT) 0) H%/V(O)
2t ’

((F+m@E®) +g(z@)) = (( + (@) + (A7) <
where
W(t) = <M1(t) b1 = 7)A* A Ma(t) + cf, 11) .
Proof. Let T € H be fixed. By using (5), that is
—cATA(z(t) + x(t)) — My(t)z(t) + cA*2(t) — A*y(t) — Vh(x(t)) € Of (2(t) + z(t)),
it yields
f@t)+x(t)— f(T) < (cA"A(z(t)+x(t))+ My (t)E(t) —cA*2(t) + A*y(t) + Vh(z(t)), T— (2(t) +x(1)))

for almost every ¢ € [0, +00). Similarly, by using (31), that is
—c(2(t) + 2(t)) + cA(yi(t) + x(t)) — Ma(t)Z(t) + y(t) € Og(2(t) + 2(1)),
it yields
g(2(t)+2()) —g(AT) < (c(2(t) +2(t)) —cA(yL(t) +2(t) + M2(t) (1) —y(t), AT — (£(t) +2(1))). (46)
for almost every ¢t € [0,+00). Further, by using the convexity of h and the Descent Lemma we
obtain for almost every ¢ € [0, +00)
h(@) — h(@(t) + z(t)) — (VA(z(t), T — (2(t) + 2(1))) =

W (t) + (Vh(z(t)), T — (b)) — h(2(t) + (1) — (VA(z(1)), 7 — (&(t) + (1)) = (47)
(t)
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Adding (45) and (47) we obtain for almost every ¢ € [0, 4+00)
(f+h) (@) +2(t) — (f+h)(T) <
(cA*A(2(t) + x(t)) + My (t)x(t) — cA*z(t) + A*y(t),T — (2(t) + =(¢t))) + %Hl’(t)HQ
We recall the following four identities from the proof of Theorem 10 (here were actually replace z*
with Z and y* by 0)
(=ATy(t), &(t) + =(t) — Z) + (y(1), () + 2(t) — AT)
=—@U%ﬂﬂﬂ+$@)—ﬁﬂ%ﬁﬂ+2@%+&@=%@@w@»

1d )
= ——ly(t
),

which corresponds to (33),
(—cA*A(z(t) + (b)) + cA*2(t), &(t) + z(t) — T)
+ (—c(2(t) + 2(t)) + cAx(t) + eyAL(t), 2(t) + 2(t) — AT)

(48)

=~ gl - e - S s - | Vs + i)
2
— =) |G at) - o) + L (4w — A7) - £ (1200 - A7),
which corresponds to (36), and
(M0, (1) + 2(2) ~ 7) =~ (D)3 ) ~ (MO0, 2(0) ~ )
= Oy + 5 V1) ((0) ~ ), 2(0) )
1d _
- 5%”37@) — )3
and
(~Ma(0)200), £00) + 2(2) — A7) =~ [20) 31y — (M0, () — AT)

Z—WWWMm+%M@@@@—A@J@—A@

1d _
- §a||z(t) — AZ| 34, )5

which all hold for for almost every t € [0,400). By adding the four identities, (48) and (46), we
obtain for almost every t € [0, +00)

((F + () +(6) + g((0) + 2(8) ) = ((f + h)(@) + (A7) ) <

e - S - L2 as P
V3e A V3e 1
—*3%@+7§WJ-%%W)77%®—7§W)
c(l—=)d _ cd _ Ly . 1d
S (Aw(e) — A7) — S5 (1) — ATI) + 20 — o SO
O3y + 5 VH 0 (D) 7, 2(0) ~ F) — 5 Talt) 7

50 By + 5 V(1) (1) — AT), (1) — A7) — 5 l1=(6) — AT,
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By neglecting the negative terms (here we use also that M (t) + C(l ) g4 — %I € SL(H)), we
obtain for almost every ¢ € [0, +00)

(¢ + @) +2() + g2 + 2(6)) = ((f + W)(@) + g(A7)) <
~5 (12000 =3l e paea + 1500 = ATl + SOOI ) = (49)

s D), 20, 9(0)) ~ (@, A7,0) i,

l\DM—l

where

W(t) = <M1(t) + (1l —~)A*A, My(t) + I, il) .
For Z(t) = %fg(x(s) + 2(s))ds and 2(t) = %fg(z(s) + z(s))ds, it holds

AZ(t) — 5(t) = 1/0 A(i(s) + 2(5)) — (3(s) + 2(s))ds = é [ (apds = y(t)ct_yo Wt € (0, +00).

From Theorem 10 it follows that the trajectory (x(t), z(t), y(t)) = (oo, Zoos Yoo ), t € [0, +00), con-
verges weakly to a saddle point of [ as ¢ — +oo. This means that y(¢),t € [0, +00), it is bounded,
thus there exists K > 0 such that
- - K
|AZ(t) — 2(t)| < " vt € (0,400).

Let t € (0,400) be such that (Z(t),z(t)) € dom f x domg. By Jensen’s inequality in the integral

form we have for every t € (0, +00)
(F + B)(E(1)) = (f + B) <1/0t )_1/0t(f+h)(x'(s)+x(s))ds
. 1= (4 [ snas) < 1 [ ot + =6

which, combined with (49), yields
(f +h) (@) +9(2(1) <
2 (G + 16 +2(6) + 9000 + ) ) s <

~+ | =

/0< (f+ 1)z +gAm>)—;j||<x<s>,z<s>,y<s>>—<x,Aw,O>H%v<s>)d8=

(=t

(e (7, 47, 0) [} (2(0), 2(0),5(0)) = (7, A7, 0)[13)) <

(0, 2°,5°) = (&, AT, 0)|% o,
2t '

(f+h)(T) + g(AzT) —

ol

(f +h)(Z) + g(Az) +
Hence,

12,20, °) — (z, 4Z,0)[%,
2t

(7 +m@E®) +9(:®)) = ((f + W) (@) + g(47)) <
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