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PROX-REGULARIZATION AND SOLUTION OF ILL-POSED
ELLIPTIC VARIATIONAL INEQUALITIES!
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Abstract. In this paper new methods for solving elliptic variational inequalities with
weakly coercive operators are considered. The use of the iterative prox-regularization cou-
pled with a successive discretization of the variational inequality by means of a finite element
method ensures well-posedness of the auxiliary problems and strong convergence of their
approximate solutions to a solution of the original problem.

In particular, regularization on the kernel of the differential operator and regularization
with respect to a weak norm of the space are studied. These approaches are illustrated by
two nonlinear problems in elasticity theory.

Keywords: prox-regularization, ill-posed elliptic variational inequalities, finite element
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1. INTRODUCTION

The idea of iterative regularization for solving ill-posed variational problems was
formulated first by BAKUSHINSKI/POLYAK in [9]. However, in implicit form it has
appeared already in a number of previous publications, including the fundamental
paper [33] of Mosco on the stable approximation of variational inequalities.

A theoretical foundation of iterative regularization by means of the prox-mapping
was given by ROCKAFELLAR in [40]. The first concrete algorithms of this type,
destined for solving finite dimensional convex programming problems, are based on
augmented Lagrangian methods (cf. ROCKAFELLAR [41], ANTIPIN [4]) and penalty
methods (cf. KAPLAN [25]). In the recent past the development in this field has been
extremely intensive. We refer to several papers only: The results by GUELER [18],
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HA [20] and LUQUE [31] are concerned with the investigation of the properties of the
prox-mapping and the proximal point algorithm, introduced by MARTINET in [32];
IBARAKI/FUKUSHIMA /IBARAKI have used in [24] prox-regularization with respect
to the primal and dual variables with decomposition of the arising auxiliary prob-
lems; AUSLENDER [7] and FUKUSHIMA [16] have considered convex programming
algorithms which couple prox-regularization with special cutting plane procedures;
SPINGARN in [43] and [44] has described a prox-technique of the partial inverses of
maximal monotone operators to construct decomposition algorithms for convex pro-
gramming problems. In a number of papers (cf. ALART [1], ALART/LEMAIRE [2],
AUSLENDER/CROUZEIX/FEDIT [8], MOUALLIF/TOSSINGS [34], TOSSINGS [45]) iter-
ative prox-regularization has been performed in different penalty methods.

In the papers referred above there is no discretization of the problems considered,
moreover, the main results are concentrated on finite dimensional problems.

General approaches for constructing stable methods of the discretization of con-
vex variational problems in Hilbert spaces, based on the principle of iterative prox-
regularization, have been developed by KAPLAN/TICHATSCHKE in [26], [28] and
LEMAIRE in [30]. In [30] the conditions for the approximation of the data are for-
mulated in terms of the variational convergence (cf. ATTOUCH [5], ATTOUCH/WETS
[6]). The papers [26] and [28] are mainly oriented towards elliptic variational inequal-
ities, discretized by means of finite element methods, as well as towards semi-infinite
programming problems, approximated via standard approaches. A special penalty
method for solving convex, semi-infinite problems, using an adaptive discretization
coordinated with prox-regularization, was suggested by the authors in [27].

The present paper deals with a modified principle of iterative prox-regularization
described in KAPLAN/TICHATSCHKE [28] for solving variational problems

min{J(u): ue K C V}

with K a convex, closed subset of a Hilbert space V and J a convex, lower semi-
continuous (lsc) functional on V. This principle can be sketched briefly as follows:
In the i-th step of a chosen standard discretization method a convex problem

min{J;(u): v € K; C V;},

is constructed on a finite dimensional subspace V; of the Hilbert space V. Starting
with a point u*°, approximate prox-iterations

(1.1) u'* ~ argmin{J;(u) + |u — u™* "1 u € K;}
are performed with the data .J; and K; while
”ui,s o ui’571|| > 51’,
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where §; is a given value. The last iterate on the i-th discretization level is used

+1.0 in order to continue the procedure on the next level (step

as starting point u
(1+1)).

It should be remarked that in the usual scheme of iterative regularization the
discretization has to be improved after each prox-iteration, i.e. formally u®! is cal-

culated by means of (1.1) and after that one has to put vt 0=u®1 i:=i+4 1.

The aim of this modification is quite clear, especially, if J; is close to J and K; C K:
We do not increase the exactness of the approximation if the prox-iterations guar-
antee a sufficiently fast decrease of the objective function. This is particularly im-
portant, if there is no possibility to choose a priori a starting point which is close to
the sought solution. Indeed, using the standard way of iterative prox-regularization,
with high probability we may obtain auxiliary problems of large dimension in situ-
ations where the iterates are still far away from the sought solution of the original
problem. It is obvious that in this case an approximation with high accuracy does
not have any reason and only enlarges the numerical expense.

In order to distinguish in the sequel the standard and modified methods of iterative
prox-regularization, we will call them the one-step regularization (OSR-method) and
the multi-step regularization (MSR-method), respectively.

Here the investigation of MSR-methods is mainly concerned with elliptic varia-
tional inequalities with weakly coercive operators. Due to additional assumptions
on the structure of the problems and the behaviour of the discretization methods,
reflecting the peculiarities of elliptic variational inequalities and finite element meth-
ods, we get essentially weaker conditions on the choice of the controlling parameters
of the MSR-method than in KAPLAN/TICHATSCHKE [28] (compare Theorem 1 in
[28] with Theorems 3.5 and 4.4 here). These conditions ensure strong convergence
of the iterates to a solution of the original problem. Moreover, in this description it
is not essential what kind of algorithm is used for solving the regularized auxiliary
problems: it is only important how precisely they are solved.

This paper deals also with two new variants of MSR-methods: regularization on
the kernel of the objective functional and the so-called weak regularization (with
respect to a weaker norm of the space V). These modifications take account of the
structure of the optimal set, which is known a priori for some variational inequalities.

Two examples illustrate our consideration. The first is a contact problem of two
elastic bodies without friction and the second is a static problem of the linear theory
of elasticity with given friction, investigated by DUVAUT/LIONS in [13] (see also
PANAGIOTOPOULOS [38]). Both models, considered in the framework of the plane
theory of elasticity, are quite popular as concerns the investigation of the peculiarities
of elliptic variational inequalities with weakly coercive operators.
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2. THREE VARIANTS OF MSR-METHODS

In a Hilbert space Y we consider the following variational problem:
(2.1) min{J(u): u € K},

with K a convex, closed subset of Y and

(22) T(w) = a(u,w) + ) — (Fu).

Assumption 2.1.

(i) a(-,-) is a continuous, symmetric bilinear form on ¥ x Y, a(u,u) > 0 on Y;
(ii) j(-) is a convex, lower semi-continuous (Isc) functional on Y;
(ili) f €Y', where Y’ is the dual space to Y with (-,-) the duality pairing.

We assume that Problem (2.1) is solvable and denote by U* its optimal set.

The investigation of different MSR-methods for Problem (2.1) will be performed
in the framework of a general scheme.

Let H be a Hilbert space such that Y can be continuously embedded into H; let
Y1 be a closed (concerning || - ||y or || - ||zz) subspace of Y and P an orthoprojector
(in the same norm) onto the subspace Y1; b(-, -) a symmetric bilinear formon Y x Y.

Assumption 2.2.
(i) a(u,u) = blu,u) >0onY;
(ii) for some ( > 0 the inequality

1
(2.3) 0w u) + [PullF > Bllull3
is fulfilled for all u € Y.

Under Assumptions 2.1(i) and 2.2 the relation

1
(2.4) Jul* = Sb(u,u) + [[Pullfy
defines on Y a new norm | - |. The space Y with this norm is denoted by ), and its
conjugate by ).
The norms || - ||y and | - | are equivalent. Indeed, there exist two constants ¢ and
M such that
(2.5) Jullg < cfully
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and

(2.6) [b(u, v)| < Mlully[olly, la(u, v)] < Mully|v]ly
and for the orthoprojector P we have

(2.7) IPull < cllully-

Using the inequalities (2.3) and (2.5)—(2.7), we immediately obtain
1
(2.8) Bllull < Jul? < <§M + 02)||u||§/ for u € Y.

2.1. The general scheme of MSR-methods
In order to solve Problem (2.1), a family of auxiliary problems

U, (u) = Ji(u) + |Pu— Pu>*"1||% — min
(2.9) () = Jilu) + | I s=1,...,s(i)i=1,2,...
u € K;

is constructed with K; convex, closed subsets of ¥ and

i) = S ) + jilu) = (Fyu)

where j;: Y — R are convex, Gateaux-differentiable functionals. The values s(i) are
specified in the course of the following iteration procedure, starting with s(i) = 1 for
each i.
Let a point u? and sequences {;} and {e;} be given with &; > 0, &; > 0,
lime; = 0. For a fixed pair (i,s) the point u** is defined such that

(2.10) 9% () = T (@) |y < ]
with

(2.11) el <ﬂ(%M—|—02)71/25i
and

(2.12) a"* = argmin{¥; s(u): u € K;}.

If [|Pu®® — Pub*~Y| g > §;, we agree that s(i) = s + 1, continue with the pair

(i,5 + 1) and compute u®*T1 otherwise put s(i) = s (this is the final value of

(1)), w0 := 4»*®) and compute u! 11!,
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In the sequel we refer to this scheme as Method (2.9)-(2.12).

In (2.9) the functionals J; are used in order to include in this scheme a smoothing
procedure for the objective functional J, if J is not differentiable.

For the choice Y7 =Y = H we obtain the basic variant of the MSR-method studied
by KAPLAN/TICHATSCHKE [28].

If Y7 belongs to the kernel of the bilinear form a(-,-) in (2.2), we deal with a
reqularization on the kernel.

Finally, if the norm of the space H is weaker than the norm of Y, then a weak
regularization is introduced.

2.2. Convergence result for the general scheme
In order to investigate convergence of Method (2.9)—(2.12), we need the following
auxiliary statement.

Lemma 2.3. Suppose that Assumptions 2.1 and 2.2 are fulfilled, that G is a
convex, closed subset of the space Y and that j is a convex, Isc functional on G such
that

(2.13) sup |7(u) — j(u)| < o.
ueG

Moreover, let 2° € Y be an arbitrarily chosen point and
2 = argmin{J(u) + ||Pu —Pz°|%: u € G}

with J(u) = 2a(u,u) + j(u) — (f,u). Then, for each u € G the estimates

(2.14) |2t —ul? — |20 — w2 < —||P2t = POYE + J(u) — J(2) + 20
and
(2.15) |2t — u| < |20 — u| + n(u)

hold, where the norm | - | is defined by (2.4) and
0 T J(u) < J(Y - 20

)

n(w) =3 (J(u) — J(21) + 20)1/2 N f\/”} \/~.
If, moreover, ||Pzt — P2%|g > § and § > n(u), then

n*(u) — 8°

1 0
(2.16) |25 —ul < |27 —ul+ 320 ]
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Proof. With regard to (2.7) the bilinear form (Pu,Pv)y is bounded on the
space Y x Y. Thus, in view of the choice of 2!, the inequality

J(uw) = j() +a(ztu—zY) = (fiu—2') +2(Pu— P2, Pzt = P2y 2 0
is fulfilled for all u € G and, due to (2.13),

j(u) = §(z) +a(ztu =2 = (fiu—zt)
(2.17) +2(Pu — Pz, Pzt — P20y + 20 > 0.

Now, using the definition of the norm |- |, we obtain

1 1
|2t —uf? — |20 —uf? = 2b(z1 —u, 2t —u) — Eb(zo —u, 2 — )

— [Pzt = PO + 2Pt — P20, P2t — Pu)g,

and with regard to (2.17) and Assumption 2.2(i), a straightforward calculation leads

to
2l [0~ ul <~ sa(e =) + galu,w) + () — ()
—(fiu—2") = |[Pz' =P + 20
= J(u) — J(z') — [|Pz! = P23 + 20.
Thus, inequality (2.14) is proved and (2.15), (2.16) follow immediately. O

Let S, = {u € Y: |u| < r}. We suppose that the values r* and r > r* are fixed
such that

(2.18) U N Spesg #0, u®' € Sy
and introduce the sets
Q:KOS’I‘? Q/:U*OS’I‘*, Qz:szS'r

Assumption 2.4.
(i) For each i =1,2,... the estimates

(2.19) sup |j(u) — ji ()| < o
u€eS,
and
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hold, with {o;} and {p;} given non-negative sequences converging to 0 and
0(A,B) =sup inf |[v—u|for ACY, BCY;
vEA ueB

(ii) a value 7(r) < oo is known such that for each u!,u? € S,

(2.21) l(u') = j (@) < o(r)|u’ —u?|.

Theorem 2.5. Let r and r* be chosen as above and Assumptions 2.1, 2.2 and 2.4
be valid. Moreover, let the controlling sequences {p;}, {o:}, {e;} and {6;} satisfy
the conditions

(2.22) i{zu(r) 42 -7(5-—1-)2}+1-<0
. 4r Pi g; 7 251 252
and

e /2 1 1
(2.23) Z { (21/(7")%- + 2ai) toet 2%} < 57"*,

i=1

with v(r) = MB~2r + || flly + #(r). Then
(i) Method (2.9)—-(2.12) is well-defined, i.e., s(i) < oo for all i;
(i) [u] < 7, |a

(iii) {u®*} converges weakly to an element u* € U*.

< r* for all pairs (i, s);

If, moreover, the subspace Y; is finite dimensional, then
(iv) {u®*} converges to u* in the norm of the space Y.

Proof. Applying Lemma 2.3, the statements (i) and (ii) can be established
following the proof of Lemma 2 in KAPLAN/TICHATSCHKE [28] (see also the proof
of Lemma 3.2 below, where the same ideas are used). Because of (ii) the equality

a"* = argmin{J;(u) + [|Pu — Pu™* " ||%: u € Qi}

holds true. Now, we prove the statements (iii) and (iv).
Due to Assumption 2.2 and (2.8) the functions ¥, s are strongly convex (with
constant 3) on Y. Hence, (2.10) and (2.12) lead to

1 __
|Y<§ﬁ 15;

Hai,s _ uz’,s
and because of (2.8) and (2.11),
—1,8 ,8 1
(2.24) |a"® —u"?| < 35
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From (2.7) and (2.11) we obtain that

N

1 /1 -1/2 1
—c(§M+c2) & < 58

(225) P~ Putly < 5ed el = 5

But (2.22) and (2.23) yield
1
6; > 562'.

The last inequality together with (2.25) ensures that for each ¢ and for 1 < s < s(4)

) ) 1 1
(2.26) |Pa* — Pu* | g > || Pu>® — Pu1| g — 55> d; — 55> 0.

Now, let w € U* N S,« be chosen arbitrarily. According to (2.20) one can take points
vt € Q; and ° € Q such that for each i

lv' —w| < ¢; and |a"* s=1,...,5(%).

Since the functional J is Lipschitz-continuous on S, with the constant v(r), this
leads to

J(') = J(w) < v(r)gi, J(@°) = J (@) < v(r)p;
and, due to the choice of w, J(w) < J(9"*) holds. Hence,

(2.27) J(v') — J(@"*) < 2v(r)ep;.
Now, using Lemma 2.3 with j = j;, 0 = 0y, G = Q;, u = 0", 20 = u»*~!, we get
(2.28) |ai,s _ ,Uz'|2 _ |ui,s—1 _ ,Uz'|2 _Hp—z ,8 Pui,s—lu%{ + J(vi) _ J(ﬂi’s) 4 20_1’

and, in view of |[v!| < 7, [u®*~!| < r and the relations (2.16), (2.22), (2.26) and
(2.27), one can conclude that

, , , , 1 1 \2
| — v < JubsTt —of| + E{Qu(r)goi + 20, — ((2 - 551) }
for each i and 1 < s < s(4). Due to (2.15) and (2.27),
|7 8(1) _ z\ < \ui’s(i)_l — vi\ + (2v(r)p; + QUi)1/2.

With regard to (2.22) and (2.24) the last two inequalities yield for each ¢ and 1 <
s < s(i)

PR | 1 \2y 1
uh® — o] < ut* Tt 0| + 4—T{2V(7”)<Pz' +20; — (61' - §5i) }-i- €
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hence
(2.29) ut® — vt < Ju* Tt —of| for 1 < s < s(i).
Also

) 1
‘uz ,5(7) z| < |uzs(z) 1 z|+(2y(7')§0i+20'i)1/2+55i

(2.30) T e e
with 7; = (2v(r)g; + 207)'/2 + Le;. Thus, for each i,
10 ] < a0 — o] + 7
holds and, taking into account the choice of v?,
O — ] < 0w 47 + 2.

However, from (2.23) it follows that Z 7; < 0o and Z i < 00. Therefore, Lemma
i=1 i=1
2.2.2 in POLYAK [39] ensures convergence of {|u®? — w|} for each w € U* N S,..

Now, the inequalities (2.29) and (2.30) lead to
-1 + ‘uz’-‘rl,o _ ’Ui| =7+ |ui,s(i) _ Ui‘ < ‘uz’,s _ ’Ui| < |ui,0 _ Ui ,

hence
—T; — 2¢; + \u”l’o —w| < \ui’s —w| < \ui’o —w| + 2¢;.

Thus, {|u®* —w|} converges for each w € U* N S, and it is obvious that {|@"* —w|}
converges to the same limit. By using inequality (2.28) together with

\u' — 0 < |u —w| + @i,
|ai,a _ w‘ < |ﬂi’s _ ’Ui‘ 4 ¥,
we obtain that
(2.31) T w|2 —|a** — w|?

> J(0"°) = (J(8"°) = J(@"*)) = J (w)
+ (J(w) = J(v")) — 205 — 8rep; — 29}
> J(@0"*) — J(w) — 2v(r)p; — Ji787'g0i72cpf.
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Since the limits of {|u®*—w|} and {|@"* —w|} coincide and J(9"*) > J(w), inequality
(2.31) guarantees that

lim sup [J(5“%) — J(w)] =0,

100 1 s s(4)

hence

(2.32) lim  sup [J(@"%) — J(w)] =0
100 1 s (i)

and

(2.33) lim sup [J(u"®)— J(w)] =0.

i—00 1<s<s(2)

Because @ is a closed convex set, any weak cluster point of {#%*} belongs to Q.
Thus, any weak cluster point of {@*} or {u**} is contained in @, too and belongs
to U* in view of (2.32) and (2.33). Now, OPIAL’s lemma [36] yields that {u**} and
{@"*} converge weakly to some u* € U*, i.e., statement (iii) is true.

But if the subspace Y7 is finite dimensional, then weak convergence of {#%°} to u*

leads to

(2.34) lim sup |[P3"* —Pu*||y =0.
100 1 <5 s(4)

Using

J (@) + |Pv*® — Pu*qu —J(u*) = 5a(17”é —u*, 0" —u*) + a(u*, "% — u¥)

= (0" =) +5(0°) = j(u’) + | Po"* — Pl
together with (2.4), one can conclude that
T 4 [Po* — Putlfy — J(u") - a(ut, 5 — )+ (£5 — )
= (") = j (W) = [0 — P,
and statement (iv) immediately follows. O

Remark 2.6. In fact, instead of (2.23) we have used in the proof of the state-
ments (iii) and (iv) essentially weaker conditions:

(o9} (o)
1
(2.35) Zsol/Z < 00, ;ail/Z < 00, Zai < oo and §; > 5

i=1
Hence, if the data r*, {K;} and {e;} are chosen such that
1
K; C int S,, with r; =r* — &0 1=1,2,...
then Theorem 2.5 remains true with (2.35) instead of condition (2.23).

)
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Remark 2.7.

1. We do not assume that the non-regularized auxiliary problems
min{J;(u): v € K;}

are solvable.
2. Theorem 2.5 does not require that lim§; = 0. Putting d; > 2r* we obtain, due
to |u®*

< r*, that s(i) = 1 for each i, i.e., a usual iterative prox-regularization
method (OSR-method) arises (cf. KAPLAN/TICHATSCHKE [26]). In this case
condition (2.22) is superfluous.

3. CONVERGENCE OF MSR-METHODS IN CASE OF K; C K

Throughout this section we assume that H, Y7, P and b(-,-) are chosen as at the
beginning of Section 2 and that Assumptions 2.1 and 2.2 are valid.

In the sequel, Method (2.9)—(2.12) will be studied for Problem (2.1) provided
the feasible sets K; of the auxiliary problems (2.9) possess the additional property
K, CK.

Let u** be a fixed element of the optimal set U* of Problem (2.1).

Assumption 3.1.
(i) For each ¢ = 1,2, ... the inclusion K; C K and the inequality

(3.1) o(u™, K;) < ¢;

hold, with {¢;} a given sequence tending to 0;

(i) for each r > 0 the functional j satisfies the Lipschitz condition with a constant
p(r) on the sphere S, (u**) = {u € Y: |u—u**| < r};

(iii) 7o and r* are chosen such that r¢ > sup ¢; and r* > 8r.

If Assumption 3.1(ii) is fulfilled, then for all u!, u? € S,.(u**) the inequality
(32) [ J(uh) = J(@?)| < v(r)lu' —u?|
is obvious with
(3-3) v(r) = MBT2(r + [u]) + || fllyr + 7(r).

From now we suppose that v(r) is a given non-decreasing function.
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Lemma 3.2. Let Assumption 3.1 be fulfilled and let * be chosen such that in
addition

1 r*
(3.4) > ((Vo%' +203) "% + DR 2%‘) <5

i=1

Moreover, assume that

1 1 N2
(3.5) T—*<V0<,0i+20i7<5i7§6i))+€i<0,i:1,2,...,

where
0i,€; are the controlling parameters in Method (2.9)—(2.12),
vy = v(rg) and

(3.6) o = sup |j(u) — ji(u).
u€eyY

Then, starting with u'® € S,.. ,4(u**), in Method (2.9)—(2.12) the internal iteration
cycle is finite, i.e., s(i) < oo for each i, and the inclusions

a"* € int Sy (u**), u"* €int Sy (u**)

are valid for all pairs (i, s).

Proof. Consider a fixed pair (i,s) with s > 1. In view of K; C K and (2.12)
the relation J(u**) < J(@"®) holds. Choosing v* € K; such that [v? — u**| < ¢;,
Assumption 3.1(ii) ensures

J(Uz) < J(U**) + Vopi.

Hence
J(W') < J(@*) + vopi

and, in view of (3.6),
(37) Jz(’l)z) < Ji(ﬂi’s) + vopi + 20;.
Using (2.25) and the inequality

1
0 — € > (vopi + 203)'/?
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which follows from (3.4) and (3.5), in the case s < s(i) one can conclude that

||Pﬂi’s _ Pui,sfluH > Hpui,s _ Pui,sfluH

—Pa"* — Put* | > (vopi +20:)'/2.

By virtue of inequality (3.7), application of Lemma 2.3 with
G=K;, j=7ji, 0 =04 2°=u"*"1 and u =o'
leads to
_i,s i i,5—1 i i,5—1 i1 1 )2
(3.8) |a"* =o' < Jut* Tt =0+ (2JutT = oY) (uocpi+2ai7<6i755i))

for 1 < s < s(i). If s = s(i), Lemma 2.3 immediately gives

(3.9) @@ — o' < ut* O — | 4 (v + 204) M2
Hence, in view of
; ; 1
’U,Z’S ,L—I/z,s‘ < 55%

the inequalities

) ) . . ) - 1 \2 1
(310) |’U,Z’S—’UZ‘ < |uz,8*1_IUZ|+(2|’U,Z’871—’UZD 1(U0§0¢+20’i_(5i_§€i) )‘1‘552

are true for 1 < s < (i), and
(3.11) [uts@ — f| < ut D1 — 0| + (voips 4 203) 2 + 5

holds, too. Using the assumptions u'? € S, /4(u**) and ro < . in the case s(1) > 1

]
we obtain from (3.8), (3.10) and (3.5) the estimate
max {|a!! — ot [ult — ot} < [ut? — vl

*

1( b9 (6 1 )2)+1 <|10 1|<r
v — — =€ —€ - —.
o 0P1 01 1 B 1 5 1 U v B

+

Analogously, for 1 < s < s(1) one can conclude

*

(3.12) max{|a** — !, |Jub* — o]} < Jut? — o] < %
and

1 1 2 1
(3.13) s — ot < Jut T =0t ~ <V0<P1 + 201 — (51 - 561) ) + 561
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Summing up the inequalities (3.13) with s = 1,...,5 < s(1), we obtain

- 1 1 \2 1
(3.14) lub® — ot < [ub® — ot + E[T—* (uogol + 207 — (61 - 551) ) + 551},

and because of (3.5),

5 < —ut? =l [i <V0<P1 + 201 — (51 - 161)2) + 1é‘1}_1-
= 2 2

Thus, s(1) < oo is obvious.
Due to (3.9), (3.11), (3.12) and (3.4), we get also the estimate

max{|ﬂl’s(1) - Ul‘, ‘ul,s(l) o ”Ul‘}

1
(3.15) < Jub® — v + (vor + 201)1/2 + 3¢ <rr,

which is true for s(1) = 1, too. In view of [v! — u**| < ¢y, for 1 < s < s(1) the
relations (3.4), (3.12) and (3.15) lead to

max{\al’s _ u**‘, ‘ul,s _ u**‘}
1
< |ul’0 — w4+ (vop1 + 201)1/2 + 561 + 21 < r*.
Now, for the starting point ©>° on the iteration level i = 2 the inequality

1/2

1
[u?0 — 02| < Jub® — w4 (vopr + 201)Y2 + 351 T 201+ <1

is valid. Continuation of this procedure with ¢ = 2,3,... gives step by step the
following estimates a)—e):

a)  max {|a"® — v, [ub® — i} < |ubs T — o

1 1 \2 1
+ v (I/Q(pi + 20; — (52- — 552) ) + 551- for 1 < s < s(i);
b) (i) < oo;
i—1 1
¢)  max{|]a"* — |, |u"* — v} < Jut® —u*| + Z [(uogok + 204)Y/2 + 26kt 20k
k=1

1/2

1
+ (vowi + 20;) % + & T for 1 < s < s(4);

d) max{\ai’s _ u**‘7 ‘ui,s _ u**‘}

K2
1
< Jub® —u| + Z [(Vo(pk + 204) Y% + ek T 20| < 1r* for 1 < s < s(i);
k=1
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e) max{\ﬁ”l’o o Ui+1|, |ui+1,0 o Ui+1‘}

3
1
< Jub® — w4+ E [(VOQOk +204)'/2 4 3k + 20k | + @ip1 <77
k=1

Hence we can conclude that a** € int Sy« (u**) and u** € int S« (u**) for all (4, s).
O

Remark 3.3. Due to the convexity of the sets K; and the functions ¥, ,, it is
not difficult to show now that the statement of Lemma 3.2 is preserved, if instead of
(3.6) we use

(3.16) o; > sup |j(u) — ji(uw)| with r > r* fixed.
u€ Sy (u**)

Theorem 3.4. Let r > r* and suppose that the following conditions are fulfilled:
the assumptions of Lemma 3.2 (with o; defined by (3.6) or (3.16));
0(Q,Q:) < @i, i=12,...,
where @; < coyp; holds with some constant cg, and
Q' =U* NS (u), Qi = Ki N Sy (u*);

(3.17) 41_r (U(r)@ +20; — <6i - %Ei)Z) + %Ei < 0.

Then the sequence {u®*}, generated by Method (2.9)—(2.12) with the starting
point uM0 € Sy« a(u*™), converges weakly to a solution u* of Problem (2.1) and
{J(u®*)} converges to J(u*). If, moreover, the subspace Y1 is finite dimensional,
then {u®*} converges to u* in the norm of the space Y.

Proof. In view of vy = v(rg) < v(r) condition (3.5) is an evident consequence
of (3.17). Let w € U* N S, (u**) be arbitrarily chosen and let a point & € Q; be
defined such that
(3.18) & —wl <
Then, due to (3.2) and J(w) < J(a"*),

J(€') < J(@) + v(r);
holds and from (3.16) we obtain that
(3.19) Ji(€Y) < Ji(@"*) + v(r)pi + 20;.
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Lemma 3.2 ensures u*® € int S,.«(u**) for all pairs (i, s), consequently,
‘uz’,s _ gz‘ < ‘uz’,s _ u**‘ 4 |£z _ u**| < 2r.
For a fixed index ¢, using (3.17) and Lemma 2.3 with

= . 7 0 i,8—1
G:Qia]:]i,gzai,uzga'z:u ;

we obtain (as at the beginning of the proof of Lemma 3.2)

o o 1 2
ja® — €1] < Ju~1 — €] + E(V(r)@ + 20, — (5i - 552-) ) if 1< s < s(i),

and
|ﬂi,s(i) o €z| < |ui,s(i)71 - EZ‘ + (V(T')@Z + 20_1_)1/2.

In order to complete the proof we may repeat, starting with formula (2.29), the
corresponding part of the proof of Theorem 2.5. O

Remark 3.5. The conditions for the controlling parameters {¢; }, {o;} and {&;}
in [28] and also in Theorem 2.5 of the present paper are essentially stronger than in
Theorem 3.4. Especially, if the estimates for the value

sup [j(u) = ji(u)]
wuE Sy (u**)

do not depend on r (cf. below (5.16) for Problem (4.18), (4.19) and j = j; = 0
for Problem (4.5), (4.6)), then it is sufficient to require convergence of the series
Eap;ﬂ, 203/2 and Xe;. With such {¢;}, {0;} and {e;}, the Lipschitz constant vy can
be defined and then r* and r > r* must be chosen such that

- 1
(3.20) max{2 Z((Vogoi +20,)/2 + g€t 2¢;),8r0} < r*.

i=1

After that, {J;} has to be determined according to inequality (3.17). In contrast to
condition (2.23), which was used in [28], the left hand side of (3.20) does not depend

on r and r*.
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4. MODEL PROBLEMS

We restrict ourselves here to the mathematical description of the variational prob-
lems considered; concerning their mechanical interpretation and the corresponding
boundary value problems we refer to HLAVACEK et al. in [22]. In order to describe
scalar products and norms in special spaces of vector functions we use symbols ((-, -))
and || - || marked with the corresponding indices.

4.1. Variational formulation of a two-body contact problem

Let Q' C R? and " C R? be two open bounded domains with Lipschitz-continuous
boundaries, and Q = Q' U Q". In the sequel the superscripts ' and ” correspond to
Y and Q", respectively. We suppose that ' and " have a common boundary
T'. =09 NoN". The partitions of the boundaries

o =T,ul’Ur. (mesT, >0, mes[.>0),

Q" =TouT”UT.

and the functions F' € [Lo(Q)]?, P’ € [La(T2))%, P” € [L2(T”)]? are assumed to be
known.

We denote by v, v’ and v’ the unit outward normals to I'g, I/ and I'/ respectively,
and for I', the symbols v/ and v/ mean the unit normals pointed outside of €)' and
Q" respectively.

The case of I'g = ) is permitted.

The given functions agipm (k,I,p,m = 1,2) are assumed to be measurable and
bounded on 2. Moreover, symmetry

(41) Aklpm = Qlkpm = Qpmkl

is supposed as well as the existence of a positive constant ¢y such that

(4.2) etpm (T) ORI Opm, = COORITKI

holds for all symmetric matrices [oki]k,1=1,2 and almost every z € Q (ellipticity
property). Here and in the sequel we follow Einstein’s summation convention, i.e.,
the summation is performed over terms with repeating indices.

Denote u, = u}v; and define the space

(4.3) V={u= ' u") e [H Q) x[HQ))?: v/ =0 onT,,

u, =0on o}

128



endowed with the norm

) 1/2
)

In the sequel we shall also use the spaces [H*()')]? x [H*(Q")]? with s integer
(including s = 0) and

= (1]

o+ |

[lul

1/2
lallsr = (120 + 2.0
Denoting
1,0 9]
(4.4) ep(u) = 5(% a—g’i), ka=1,2, ul, =upvy, uL, =ugyvy,

we will consider the following variational formulation of the two-body contact prob-
lem:

Minimize the functional

1
(4.5) J(u) = §a(u,u) —4(u)
on the set
(4.6) K={ueV:u,+u,, <0onT.},
where
(@.7) a@@v)::]/ampmam(uk¢nxv)d9,
Q
(48) é(u) = /Fkuk dQ) + /Pkuk dar, I, = F:_ U F:
]‘—\7'

The kernel K of the bilinear form (4.7) on the space W = [H(2')]? x [H*(Q")]?
consists of elements z = (2/,2”), where 2’ and z” are vector functions with compo-

nents
21(x) = a) — b'xa, 2h(x) = aby + b2y,
2 (z) = af —b"za, 25(x) = a3 +b"x1,

with arbitrary coefficients af, ab, V' and af, af, b".
It is easy to see that
((y) <0 forall ye KNK
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is a necessary condition for the existence of a solution of Problem (4.5), (4.6).
Theorem 4.1. (see HLAVACEK et al. [22]) If the conditions
((y) <0 forallye KNK

and
l(y) <0 forally € KNK with 1é11f (o (z) +y,(x) <0
z c

hold, then Problem (4.5), (4.6) has at least one solution u*. Moreover, the solution

set has the structure
Ur={u"4+y: ye VK, v*+ye€ K, {(y) =0}

with u* fixed.

If Ty = 0, then dim(V N K) = 3 and, in the case mes 'y > 0, dim(V N K) < 1.

4.2. Finite element approximation of two-body contact problems

We describe the application of finite element methods to Problem (4.5), (4.6), fol-
lowing HLAVACEK et al. [22]. Let us assume that ' and 2" are bounded polyhedral
domains. Then, triangulations 7/, 7, of ' and Q" are performed so that

(4.9) Ur=a, Jr=9

TET; TeT)

with h a parameter characterizing the maximal side of the triangles 7,/ and 7;’. With
respect to h — 0 regular systems {7, } and {7’} of triangulations are considered,
i.e., the areas of the triangles in 7,/ and 7, are bounded from below by doh? (dy > 0)
if h — 0. Moreover, we assume that the following conditions are fulfilled for each
value of h:

(i) the points where the type of the boundary condition changes belong to the set

of nodes of the corresponding triangulations 7, and 7;’;
(ii) for a fixed representation of the contact boundary

m
(4.10) r.= U .

with I'c ; closed straight-line segments, the end points of the segments I'. ; are
common nodes of both the triangulations 7,/ and 7,”. The nodes lying on I',
must also be common nodes of 7, and 7,.
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The corresponding sequence {7} with 75, = 7] U7, is a regular system of triangu-
lations of the domain Q = Q' U Q".

The index sets I} , I}, I}!, I,(lo) and I}CL’j indicate that the nodes 7, belong to the sets
O, Q" T, yand I'. j, respectively. In order to simplify the description, we assume
that T'g = 0 or that Iy is a straight line segment. In the latter case 2° denotes a unit
outward normal to I'g. By v/ we denote the unit normal to I'. ;, pointed outside to
Q.

For a fixed pair of the triangulations 7, and 7, a finite element space V}, of vector
functions

v = (vh,v5) € ((C@)* x [C@")]) NV

is defined with

(4.11) vy, (x) = Z oaFop(z), of € R?,
keIl NI
(4.12) vi(x) =Y Bw(z), B* € R2
kel

Here ¢, € C(€') and n, € C(Q") are affine functions on each element of the corre-
sponding triangulation and

op(m) =1, @r(m;) =0 forj#k (kelp),
me(me) =1, ne(mj) =0 for j #k (kely).

To satisfy u// = 0 on Iy, the coefficients 3* must be chosen such that
(4.13) (W°, B5)gz2 = 0 for k € IV
The set K} which approximates K on the space
(4.14) Vi = {wn = (W), v): (°,8%)p2 =0, ke IV}
can be expressed by
(415)  Kp={vn € Vii: (W7, v}, (m) — v} (mi))r2 <O, k€ [0, j=1,...,m}
or
(4.16) Kyp={v, €Vi: (W, 0" = BM)p2<0, ke, j=1,...,m}.
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So, it is not difficult to show that the inclusion K} C K is true.
Finally, the approximate problem in the space V}, can be represented by

(4.17) min{J(up): up € Kp},

where J is defined according to (4.5), (4.7), (4.8) and the feasible set K}, is given by
relation (4.15).

If sufficient conditions of solvability of the studied problem (cf. Theorem 4.1)
are valid, then solvability of the approximate problems follows from the inclusion
K, CK.

For the case that I'; is not piecewise affine, but is a graph of a convex function,
HLAVACEK et al. [22] have used curved triangles 7T along the contact boundary such
that

Ur=a, |JT=0"

TeT, TeTy

Note that in this case the inclusion K} C K is not valid in general.

Applying the above finite element approximation to the two-body contact problem,
convergence of the corresponding minimizing sequence in the norm of the space V'
has been established only in the following special case (i) — (ii) (see [22]):

(i) dim(V NK) < 1,

(ii) either Korn’s inequality (see FICHERA [14], Chapt. 1) is fulfilled on V, or a
subspace V! C V can be chosen easily such that U* N (K N V1) # () and an
analogue of Korn’s inequality holds on V.

In the case dim(V N K) = 3 finite element approximations of the dual problem are
commonly applied. However, the description of the feasible set of the dual problem
is rather complicated so that special approximation techniques, based on equilibrium
models of finite elements, have to be applied [22].

4.3. Static problems of linear elasticity with given friction
Let Q C R? be an open bounded domain with a Lipschitz-continuous boundary
0. We assume further that a partition

0=T,url,

of 9Q and vector functions P € [Lo(T,)]?, S € [Loo(Te)]? and F € [Lo(2)]? are
given. With measurable functions agipm (k,1,p,m = 1,2) satifying (4.1), (4.2), e
defined by (4.4) and a positive function u € C?(T.), the problem under consideration
is as follows:
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Minimize the functional

(4.18) J(u) = %a(u,u) —L(u) + j(u)

on the space

(4.19) vV =[HY(Q)
with
(4.20) /aklpmgkl 5pm( )an
Q
(4.21) @(u) = /Fkuk dQ—i—/Pkuk dr-i—/Syuka dr,
Q
(4.22) ) = [ ulS, sl
FC

uy = u — (ugvk)v, Sy, = Skvk and v the unit outward normal to 9S.
The kernel K of the bilinear form (4.20) on the space V has the structure

K={z=(21,22): 21 =a1 —bxa, 20 = ag + bx1}

with arbitrary coefficients a1, as and b. The uniqueness of the solution of this problem
is probably not known, only the following result has been established.

Theorem 4.2. (see DuvAUuT/LIONS [13], Chapt. 3) The condition

[U(y)l <jly) foryek

is necessary for the solvability of Problem (4.18), (4.19). A solution exists if

[(y)l < jy) forally € K, y#0.

The following fact is obvious: if u; and ug are solutions of Problem (4.18), (4.19),
then u; — uq € K.

A finite element approximation of Problem (4.18), (4.19) can be performed in a
standard way, using piecewise linear basic functions and a regular system {7} of
triangulations. The arising auxiliary problems consist in the unconstrained minimiza-
tion of convex non-smooth functions. In general, unique solvability of these problems
as well as strong convergence of their solutions (if » — 0) are not guaranteed.

133



Remark 4.3. Taking into account the properties of the bilinear forms (4.7) and
(4.20) and the structure of the solution sets of both model problems, we may expect
the following. If a minimizing sequence has one of the properties

(i) the projections of its elements onto the kernel X are convergent, or

(ii) the sequence converges in the norm of [Lo(€2)]2,

then this sequence converges in the norm of the space V' (see (4.3) and (4.19)) to an
element of the optimal set.

5. APPLICATION TO ELLIPTIC VARIATIONAL INEQUALITIES

5.1. MSR-methods for two-body contact problems

Identifying Problem (2.1) with the contact problem (4.5), (4.6) and assuming that
the sets K; are obtained by means of a finite element approximation of K, we can
specify the MSR-methods considered in Section 2 as follows.

We put Y = V, where V is defined by (4.3). Because the objective functional
(4.5) has the form (2.2) with j = 0, it makes sense to take j; = 0 for all 7. Recall
that mes I', > 0 in (4.3).

IfY, =V, H=V,P =1 (identity operator in V'), we obtain the basic variant of
the MSR-method. Taking b(u,v) = 0, one may put €; = ¢;. Obviously, in this case
inequality (2.3) is fulfilled with § = 1.

Regularization on the kernel occurs in the case H = [L2(Q)]?, Y1 = V; with

Vi={u= @ u")eV:u =0;

(5.1) uf(r) = a; — bra, uy(z)=az+bryonQ"}CK

and P: V — Vi an orthoprojector onto Vi corresponding to the norm | - [0 q-
Obviously, the calculation of Pz is not complicated. We further suppose that

(5.2) b(u,v) = co/skl(u)ekl(v) dQ

Q

with ¢o defined in (4.2).
Finally, the choice of Y7 = {u = (v/,u") € V: v/ =0}, H = [L2(Q)]? and

0 for x €
P(u) = 1 "
u’(z) forxzeQ

corresponds to the method with weak regularization. Again we choose b(-,-) as in
(5.2).

134



In order to extend the results of convergence from Section 3 to the last two MSR-
methods, we need the following statement.

Theorem 5.1. In the case of the method with regularization on the kernel and
the method with weak regularization the spaces Y, Y1, H and the projector P fulfil
Assumption 2.2(ii).

Proof. We use the inequality

(5:3) / ert(u)er(w) dQ > erlullf o (e1 > 0),
Q/

which reflects the equivalence between the seminorm

] = { / o — dQ} v

Q

and the norm [luf? o, in the space {u € [H'(Q)]*: ulp, = 0} if mesT, > 0
(cf. CIARLET [12], Sect. 1.2).
In the case the method with weak regularization is considered, the second Korn

inequality (see FICHERA [14], Chapt. 1)

u

(5.4) /5kl (u)egi(u) dQ + /ukuk dQ > e \HuMiQH (c2 > 0)

Qv Qv
and (5.3) immediately enable us to establish the validity of condition (2.3) with
B = min|eq, c2] min {%co, 1]
Indeed, we get

1 1
\u|2 = §b(u,u) + ||Pu\|§{ = 500 /5kl(u)5kl(u) dQ + /ukuk dQ
Q//

1 et
> Seoerllullt g+ min { Seo, 1 bealull o > Bllull o

Now we turn to the method with regularization on the kernel. Let ©; be the
orthoprojector, mapping from [L2(£2”)]? onto the linear set of functions

K" ={z: z1(z) = a1 — bxa, 22(x) = az + bxq on '}
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with aj, as, b arbitrary real numbers, and put © = I — ©; with the identity operator
I on [L2(92")]?. For each element u € [H(Q")]? we get

(55) /ekl(u)skl(u) dQ = /ekl(@u)ekl(é)u) dQ.
Q// Q//
Let us show that for some c3 > 0 and each u € [H!(Q")]? the inequality
(5.6) / ert(w)er (u) dQ > csl|Oull} o
Q//

is satisfied. If this is wrong, then, due to (5.5), there exists a sequence {u’} €
[H(€2)]? such that with v/ = ©u/ the relations

(5.7) o710 =1,
(5.8) lim Ekl(vj)fkl(’l)j) dQ2 =0
j—o0
Q//
and
lim [ ep(u?)erp(u/)dQ =0
j—00
Q//

are true.

Without loss of generality, we assume here that the sequence {v’} converges weakly
to an element ¥ in [H'(©2”)]?. Then, with regard to the compact embedding of
[H1(Q")]? into [L2(Q2")]?, {v/} converges to @ in the norm of the space [L2(Q")]2.
On account of inequality (5.4) the estimate

(5.9) o7 — 7|} o < 3 {/ekl(vﬁp — e (VTP —07)dQ

Q

it — o |§,9~]

is fulfilled for all indices j and p. But, due to (5.8) and the strong convergence of
{v7} in [L2(Q)]2, inequality (5.9) implies that

lim [o° = oll1.00 = 0.
1— 00

Hence, according to (5.7), we get

(5.10) I51% o = 1,
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and the relation
er(0)er (0)dQ = 0,
o
following from (5.8), means that o € K" (cf. NECAS/HLAVACEK [35]).
But lim [[v7 — 9]jo,o» = 0 and

(v),2))0,0r =0 forall ze€K”,

therefore we obtain
((9,2))o,0r =0 forall z€ K",

Hence ¢ = 0, and this contradicts (5.10).
The definition of the projectors P (observe regularization on the kernel) and ©
implies
Pu

=0.u", Pu

Q// Q/ = 07

and with regard to (5.6), for each u € [H(Q")]? the inequality

1

10 [ euwen (@) 4 + [Pulf g
Q//

1
> ZCQC3H|@U|

. 1 2
> min {10003, 1 } lull, o

5.0 + I©1ull§ o

holds true. Therefore

1
5¢0 / er(w)er (u) dQ + [[Pullg on
Q//
1 . 1 2
> 1% ep(uw)er (u) dQ + min { 160¢s5 1}\HU|\|0,Q”

Qr

and, in view of (5.4), we finally obtain (with ¢4 = ¢o min {ico, %0003, 1})

1

50 /€kz(u)€kl(u) dQ + [[Pu

6.0 = callulli o
Q7

Now, from the last inequality and (5.3) relation (2.3) with

1
ﬂ = min{icocl, 04}
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follows immediately.

By virtue of Theorem 5.1, in the case of Problem (4.5), (4.6) Assumptions 2.1
and 2.2 hold true for all variants of MSR-methods considered. Therefore, in order
to guarantee convergence of these methods, the crucial point is the choice of the
sequence {p;}. Recall that, in the general case, {¢;} must satisfy conditions (2.20),
(2.22) and (2.23). However, if K; C K for each i, then {¢;} has to be chosen
according to (3.1), (3.4), (3.5) and (ii), (iii) in Theorem 3.4.

Now we show for the basic variant of the MSR-method how the sequence {¢;}
can be chosen in the case K; C K. The corresponding analysis of the other two
MSR-methods can be carried out analogously.

Because we take b(u,v) = 0, the norms |- | and || - ||1,o coincide, hence Y =
V. We assume that a solution @ of the two-body contact problem belongs to the
space [H2(Q)]? x [H?(2")]?. Then, according to the structure of the solution set
(cf. Theorem 4.1), each other solution u is also contained in this space, moreover,

(5.11) Iz —ulie = la - ulze
Therefore, for any 71 the set U* N S,., (u**) is also bounded in the space [H?(£)')]? x

[H2(Q")]? and
lull2,0 < flu™

for each function u € U* N S, (u**). Thus, by virtue of Theorem 3.2.1 in CIARLET

20+t

[12], the linear interpolant uy 5 of each function u € U*NS,, (u**) on the triangulation
7Ty, yields

(512) |\|u —UI,h

Lo < c(ull2.0 + 1)k,

with ¢ independent of u and 7.

But for h = h;, due to (4.6), (4.15) and the construction of 75, one can conclude
that urp, € K; = Kp,. This enables us immediately to define {¢;} and {@;}
according to Theorem 3.4.

Indeed, if h; is chosen such that

sup h; < ri(c(es +71)) 7!
with 7 fixed and ¢5 > ||u**||2,q, then the sequence
(5.13) wi=c(cs +ri)h, 1=1,2,...

satisfies the inequality ¢; < 1. Thus we may identify the radius ro with r1 (see
Assumption 3.1(iii)), and Eh;/2 < oo ensures that 2@1/2

i < 00.
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Now, determine r* according to (3.4) and r* > 8r and choose
(514) (ﬁz :C(C5+’I"*)hi, 1= 1,2,
Then, using (5.12) with r; = r*, h = h;, we obtain

(515) \Hufuf’hi

1,0 < @;

and, because of urp, € K;, the estimate o(u, K;) < @; is valid for each v € U* N
Sy (u**) = Q' O

1/2

Remark 5.2. Let the sequences {h;}, {¢;} be chosen such that £h;’” < co and

Ye; < oo and let {4;} be defined by (3.17) with
r=7r"+7 and T > sup ;.

Then, resuming the analysis above, o(u, K;) < @; leads to o(Q’,Q;) < ®;. Finally,
Theorem 3.4 guarantees that {u*}, calculated by means of the regularization on the
kernel, converges in the norm of the space V to a solution of the two-body contact
problem.

Relation (5.11) is the point of this analysis. The consideration may be extended
to other elliptic variational inequalities provided their solution sets possess a similar

property.
However, it should be remarked that the verification of the condition

u* € [H?(Q))? x [HX(Q")]? for some u* € U*
is complicated.

5.2. Weak regularization for a model problem with given friction

In order to apply the results of Sections 2 and 3 to Problem (4.18), (4.19) we have
to consider Problem (2.1) in the space Y = V = [H!(Q)]?. For the approximation
of the non-smooth functional (4.22) it is convenient to use convex functionals

Ji(u) :/M\SV\ u? + k; dl
re

with {x;} a positive sequence converging to 0. Obviously, for all u € V the estimate
(5.16) ) = i) < V& [ pis,|ar
e

is true.

139



In the sequel our consideration is concentrated on the method with weak regu-
larization. Therefore, in Method (2.9)—(2.12) we put Y = V, H = [L2(Q2)]?, and
P: V — H is the embedding operator. Since the model problem is unconstrained,
i.e., K =V, the auxiliary problems (2.9) have the form

(5.17) min{J;(u) + |Ju — ui’571|\|g’9: u € V;}

with J;(u) = a(u,u) — €(u) + ji(u). The data a and ¢ are given according to (4.20),
(4.21), and V; = V4, is a linear span of piecewise linear basis functions correspond-
ing to the triangulation 7;,. Here the domain 2 is not supposed to be polygonal.
Choosing

b(u,v) =co | eri(u)eg(v)dQ,
/

where ¢ satisfies condition (4.2) with the data apim, from (4.20), Assumption 2.2(ii)
immediately follows from the second Korn inequality.
Hence, the norm | - | introduced according to (2.3),

1
[ul§y = 5b(uw) + fulli .

and the norm || - ||1,o are equivalent. Therefore, in the sequel we consider Problem
(4.18), (4.19) in the space V, where V is the vector space V endowed with the norm
|- la-

If a solution % of Problem (4.18), (4.19) belongs to [H?(Q2)]?, then, due to the
structure of U*, u € [H?(Q)]? holds for any u € U* and

Iz~ ull.e = la - ul2q.
Thus, for fixed v** € U* and each u € U* N S, (u**) the inequality
lullz.0 < llu™ll20 + cor

is satisfied with ¢ independent of r; and S,, (u**) a sphere in V. For an interpolant
vy, of any function v € [H?(£2)]? the estimate

lv = vrnllie < cllvllz.ah

is usually true in a non-polygonal domain 2, too (see SCARPINI/VIVALDI [42]). In
view of the equivalence between || - ||1,o and | - | this leads to

(5.18) v —vrnle < cvllzoh
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with ¢ independent of v, hence

*k

[u™ —uiy, lo < ellu™20h:

Let

M > su a(u,Qu)
u#0 |U\Q

and let My be the Lipschitz constant of the functional

—£(-)+34(:) on V.
Then, for arbitrary r1 > 0,
v(r1) = M([u™[q + 1) + M

is the Lipschitz constant of the functional (4.18) on S, (u**). Choosing c; >
clu** |z, and 7o = crh1, we put

(519) Y2 :C7hi, 1= 1,27

and
vy = M<|u**\g + ro) + M;.
**l2,0 + cer™) (r* will be specified by (5.21) below) and

Analogously, let cg > ¢(||u
(520) (ﬁz = Cghi, 1= 1,2,...

Using the results obtained in Section 3 (cf. Lemma 3.2 and Theorem 3.4) for Problem
(4.18), (4.19), we get the following statement.

Theorem 5.3. Assume that for the triangulation parameter the relation h; >
hit+1 is valid for all i and that the control parameters @;, 0;, €; satisfy the conditions

12

X' < o0, 202-1/2 < 00, Xeg; < o0.

Moreover, let r* and r be chosen so that
> 1

(5.21) * > max {sm, 23" {(Vogoi +20)% + i+ 2%} }
i=1

rzrt4 E(MU**\HQ,Q —+ Cﬁr*)hl

and let the parameters {d;} fulfil the inequalities
1 _ 1 \2 1 .
E V(T')(pi+20i7 (527 561) ] +§5i <0, +=1,2,...

Then, starting with u"° € S,../4(u**), the method with weak regularization (where
the auxiliary problems have the form (5.17)) converges to a solution of Problem
(4.18), (4.19) in the norm of [H'(Q2))2.
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Using (5.19), (5.20) together with

7 = Vi [ ulS, |,
FC

one can reformulate this statement in terms of the original controlling parameters
hi, Kiy €5 and 51

6. CONCLUDING REMARKS

An implementation of the methods described requires to translate the non-
constructive criterion (2.10) into a practicable stopping rule for the computation
of u»*. This transformation depends essentially on the properties of the original
problem and on the algorithm solving the auxiliary problems. For our model prob-
lems no difficulties occur: in the first case we deal with quadratic programming
problems, for which finite numerical algorithms exist, and in the second case, we
have to solve approximately unconstrained minimization problems with strongly
convex, differentiable functions.

The choice of the discretization parameter according to Theorems 2.5 and 3.4
does not contradict the usual application of finite element methods in the case of
well-posed elliptic variational inequalities or linear problems.

The use of two parameters r and r* in the statements on convergence of the MSR-
methods seems to be superfluous, because r = r* is possible and less restrictive for
the choice of the controlling parameters. Nevertheless, we have to pay attention to
r > r*, taking into account the technique for estimating the values o(Q’, Q;). Upper
bounds for o(@,Q;) with @ € U* are obtained usually by estimating the distance
between @ and its interpolant @y j,. But the norm of %y, in the space ) may be
larger than the norm of @. Thus, we cannot guarantee that the interpolant of an
arbitrary function v € U*N .S+ belongs to S,«. The choice of a suitable combination
of r* and r ensures that u;p, € Q; for u € U* N Sy« under the condition that
Ur,h; € K;.

Concerning the case K; ¢ K the question on estimating o(K;, K) was considered
by KAPLAN/TICHATSCHKE [26] for the problem of a persistent fluid stream in a
domain bounded by a half-permeable membrane.

The present paper is dedicated first of all to the theoretical analysis of iterative
prox-regularization methods for solving variational inequalities with weakly coer-
cive operators. Efficiency of the numerical treatment depends substantially on the
adapted choice of the controlling parameters in the framework of the statements of
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convergence. In the special case of OSR-methods numerical experiments were tested
by KusTova [29] for a number of two-body contact problems.

Acknowledgement. We thank the referees for valuable comments and sugges-

tions.
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