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Abstract

In this paper, we introduce and study a class of differential inverse quasi-variational inequalities in finite dimensional
Euclidean spaces, which are closely related to the differential variational inequalities. By using two important theorems on
differential inclusions, we first prove some existence theorems for Carathéodory weak solutions of the differential inverse quasi-
variational inequality considered. Then, with the Euler computation method, we construct an Euler time-dependent scheme for
solving the differential inverse quasi-variational inequality and prove a convergence result on the Euler time-dependent scheme
constructed. (©2017 All rights reserved.
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1. Introduction

It is well-known that the inverse variational inequality introduced firstly by He and Liu in 2006 (see
[10]) is closely related with the classic variational inequality which is studied widely by many researchers
due to its important and wide applications in optimization, engineering, mechanics, economics, trans-
portation, etc. (see for example [7, 23, 26-29, 32, 33]). The variables and the mappings in the inverse
variational inequality are in the opposite positions of the classical variational inequality. As He and Liu
pointed in [10], although the inverse variational inequality can be transformed into the classical varia-
tional inequality under some conditions, there are many control problems appearing in economics, trans-
portation, management science, and energy networks that can be only modeled as inverse variational
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inequalities rather than classical variational inequalities. Therefore, many researchers devoted themselves
to study various kinds of inverse variational inequalities and their generalizations. After introducing the
inverse variational inequality, He et al. [9] studied a class of ‘black-box” inverse variational inequalities
and proposed some proximal point based algorithms to solve the class of inverse variational inequalities.
In 2008, Yang [31] discussed the dynamic power price problem, in both the discrete and the evolutionary
cases, and characterized the optimal price as a solution of an inverse variational inequality. Recently, Han
et al. [8] proved two new existence theorems of solutions to the inverse variational and quasi-variational
inequality problems considered using the KKM theorem and the Kakutani-Fan-Glicksberg fixed point
theorem. We refer to [11-13, 22, 30] and the reference therein for more research results on the inverse
variational inequalities and their applications.

As an important and natural generalization of the inverse variational inequality, the inverse quasi-
variational inequalities is to find u* € R™ such that g(u*) € K(u*) and

(h(u*),y—g(u*)) >0, VvyeKur), (1.1)

where h, g : R® — R™ are continuous mappings, K : R* — 2R" is a set-valued mapping such that K(u)
is a closed convex subset in R™ for each u € R™ and (;,-) denotes the inner product in R™. In addition
to the inverse quasi-variational inequalities, more and more generalizations of the inverse variational
inequalities are studied in recent years. In 2013, Aussel [2] studied local and global error bounds for
inverse quasi-variational inequality problems in terms of different gap functions and merit functions.
Li and Zou [17] studied the existence of solution and error bounds for a class of inverse mixed quasi-
variational inequalities. For more research on the generalizations of inverse variational inequalities, we
refer readers to [8, 15]. For ease of writing in the rest of the paper, we denote the inverse quasi-variational
inequality (1.1) and its solution set by IQVI(h, g, K) and SIQVI(h(-), g(-), K(-)), respectively.

The differential variational inequality, which is introduced by Pang and Steward in 2008 (see [20]),
consists of two main components, i.e., an ordinary differential equation and a parametric variational
inequality. The differential variational inequality unifies several mathematical problems such as ordi-
nary differential equations, dynamic complementarity systems, differential algebraic equations and evo-
lutionary variational inequalities. The differential variational inequality has many crucial applications
in engineering and economics and thus are studied extensively in recent years (see for example [4—
6, 14, 18, 19, 21, 24, 25]). Naturally, the differential inverse variational inequality consists of an ordinary
differential equation and a parametric inverse variational inequality, which has close relation with the dif-
ferential variational inequality due to the relationship between the variational inequality and the inverse
variational inequality. However, few researchers pay their attentions to the research on the differential
inverse variational inequality and its generalizations. And thus there are few results available on the
differential inverse variational inequality. Very recently, Li et al. [16] studied a class of differential inverse
variational inequality in finite dimensional Euclidean spaces. An existence theorems of Carathéodory
weak solutions and the linear growth of the solution set for the differential inverse variational inequality
are proved. Also, an application of the differential inverse variational inequality to a time-dependent
spatial price equilibrium control problem is given at last.

In this paper, we focus on the following generalization of the differential inverse variational inequality,
which is called the differential inverse quasi-variational inequality (DIQVI):

x(t) = f(t,x(t)) + B(t, x(t))u(t),
u(t) € SIQVI(h(:), G(t,x(t)) + F(-),K(-)), Vvtelo,T], (1.2)
x(0) = xo,

where x(t),u(t) are two functions on [0, T], x(t) = % stands for the derivative of function x with respect
to time variable t, K : R™ — 2R" is a set-valued mapping, F : R™ — R™ is a function, and (f,B,G) : Q —
R™ x R™*™ x R™ are given functions with Q = [0, T] x R™.

The remainder of this paper is organized as follows. In Section 2, we give some basic notations and
preliminary results. Section 3 presents several existence theorems for weak solutions of DIQVI (1.2) in
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the sense of Carathéodory by applying two important results. At last, in Section 4, we construct an
Euler time-dependent scheme for solving the DIQVI (1.2) and prove a convergence result on the Euler
time-dependent scheme.

2. Preliminaries

In this section, we introduce some basic notations and preliminary results, which are useful in Sections
3 and 4.

Definition 2.1 ([20]). A mapping f: R™ — R™ is said to be:

(1) monotone if
(f(v) = f(u),v—u) >0, Vv,ueR™

(2) strongly monotone with a constant o« > 0 if

(f(v) — f(u),v—u) > af|v —u®>, Wv,ueR™

Definition 2.2 ([2]). Let g, f : R™ — R™ be two mappings. (f, g) is said to be a u-strongly monotone couple
on R™ if there exists a constant 1 > 0 such that

(F(x) — f(y), g(x) — g(y)) > ulx —y|?, V¥xyeR™

Definition 2.3 ([34]). Let Q = [0, T] x R™. A mapping G : Q — R™ (resp., B : Q — R™*™) is said to be
Lipschitz continuous if there exists a constant Lg > 0 (resp., Lg > 0) such that, for any (t1,x), (t2,y) € Q,

1G(t1,x) = G(t2, y)|| < La(lts —t2l + [[x —yl|), (resp., [[B(t1,x) —B(t2, y)|| < Le(lts —to[ + Ix —yl[)).

Definition 2.4 ([17]). Let H be a real Hilbert space, K: H — 2H be a set-valued mapping such that K(u) is
a closed and convex subset of H. We say that Px : H — H is a generalized f-projection operator if

Piinz =arg Eeigfx){HzHZ —2(z, &)+ [[&”}, VzeH.

Definition 2.5 ([1]). Let X,Y be two metric spaces. Consider a set-valued mapping F : X — Y with
nonempty images. A single-valued mapping f : X — Y is called a selection of F if, for all x € X, f(x) € F(x).

As the definition of the Carathéodory weak solution for the differential variational inequality in [20],
we can define similarly the Carathéodory weak solution for the DIQVI (1.2) as follows.

Definition 2.6. Let x(t),u(t) : [0,T] — R™ be two functions. (x(t),u(t)) is called a Carathéodory weak
solution of the DIQVI (1.2) if x(t) is absolutely continuous on [0, T] and satisfies the differential equation
for almost all t € [0, T], u(t) is an integrable function on [0, T] and satisfies the inverse quasi-variational
inequality for almost all t € [0, T].

Lemma 2.7 ([3]). Let N be a nonempty compact convex subset of R™ and ¢ : N — N be a continuous mapping.
Then ¢ has a fixed point in N.

Lemma 2.8 ([1]). Let X be a metric space, Y be a Banach space, and P : X == Y be a lower semi-continuous
set-valued mapping with closed convex values. Then there exists a continuous selection g : X — Y of P.

The following two lemmas from the reference [20] are crucial to prove the main results in Sections 3
and 4 of this paper.
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Lemma 2.9. Let F : QO = R™ be an upper semi-continuous set-valued mapping with nonempty closed convex
values. Suppose that there exists a scalar p > 0 satisfying

sup{||y l:y € F(t,x)} < pp(1+ || x |]), V(t,x) € Q. (2.1)

Then, for every x° € R™, the differential inclusion (D1) x € F(t,x), x(0) = x° has a weak solution in the sense of
Carathéodory.

Lemma 2.10. Let h: Q x R™ — R™ be a continuous function and U : O == R™ be a closed set-valued mapping
such that for some constant ny > 0,

sup  [Jul[<mu(l+ | x]), V(tx)eQ.
uel(t,x)

Let v : [0,T] — R™ be a measurable function and x : [0, T] — R™ be a continuous function satisfying v(t) €
h(t, x(t), U(t,x(t))) for almost all t € [0, T]. Then, there exists a measurable function w : [0, T] — R™ such that
u(t) € U(t, x(t)) and v(t) = h(t, x(t), w(t)) for almost all t € [0, T].

3. Existence of Carathéodory weak solutions to the DIQVI

In this section, based on Lemmas 2.9 and 2.10, we give several theorems on the existence of Carathéo-
dory weak solutions to the DIQVI (1.2) under different conditions.
We firstly define a set-valued mapping F(t,x) : Q — 2R™ as follows:

F(t,x) = {f(t,x) + B(t,x)u:u e SIQVI(h(), G(t,x) + F(-), K(-))}. (3.1)
Then we make the following hypotheses for the DIQVI (1.2) considered:

(A) f, B, and G are Lipschitz continuous functions on Q with Lipschitz constants ps > 0, pg > 0, and
pc > 0, respectively.

(B) B and f are bounded on Q with

op= sup | B(tx)|<oo, of= sup | f(tx)]|< oo,
(t,x)eQ (tx)eQ

respectively.

Lemma 3.1. Let (f, G, B) satisfy the conditions (A) and (B), h, F : R™ — R™ be two continuous functions, and the
set-valued mapping K : R™ — 2R" be continuous. Suppose that, for all q € G(Q) with G(Q) being the range of
the function G on Q, the solution set of the inverse quasi-variational in the equality SIQVI(h(-), q 4+ F(-), K(-)) is
nonempty and there exists a constant p > 0 such that

sup{[| w [l: w e SIQVI(h(-),  + F(-), K())} < p(1+ [ g |))- (3.2)

Then there exists a constant p¥ > 0 such that (2.1) holds for the set-valued mapping F defined by (3.1) and F is
upper semi-continuous and thus with closed value on Q.

Proof. Since f and G are Lipschitz continuous on Q with Lipschitz constants ps > 0 and pg > 0, we
deduce that, for all (t,x) € Q,
(e, %) 1< pe(1+ [ x D) (3.3)

and
| Gt x) [I< pc(1+ [ x | (3.4)

In a similar way of Lemma 6.2 in [20], it follows from (3.2), (3.3), and (3.4) that there exists o > 0 such
that (2.1) holds.
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Now, we prove the upper semi-continuity of IF on Q. It suffices to show that the set-valued mapping
F is closed on Q) with the condition (2.1) (see [20]). To this end, let the sequence {(tn,xn)} C Q be a
sequence converging to some vector (tp,xo) € Q and {f(tn,xn) + B(tn, xn)un} converge to some vector
zp € R™ as n — oo, where u,, € SIQVI(h(-), G(tn, xn) + F(-),K(-)) for every n > 1. Thus

G(tn,Xxn) +Flun) € K(un) (3.5)
and
(h(un),y — G(tn,xn) —F(un)) =20, WYy € K(un). (3.6)

By the condition (3.2), the sequence {u,} is bounded and thus there exists a convergent subsequence
denoted by {un,} with a limit ug € R™. Since G is Lipschitz continuous on Q, F is continuous on R™ and
K is upper semi-continuous on R"™, it follows from (3.5) that

G(to, x0) + F(up) € K(up).

The lower semi-continuity of K implies that for any {J € K(uyp), there exists J, € K(u,) such that §,, — 7.
This together with (3.6) implies that

(h(uo), ¥ — G(to, x0) — Flug)) >0, VO € K(up).

Thus,
f(tnzxn) + B(tn/Xn)un — ZO = f(tO/ XO) + B(tOIXO)uO € ]F(tOI XO)/

which implies that [F is closed on Q. This completes the proof. O

Now, we are in position to prove a theorem on the existence of the Carathéodory weak solutions for
the DIQVI (1.2) based on Lemma 3.1.

Theorem 3.2. Let (f, G, B) satisfy the conditions (A) and (B), h,F : R™ — R™ be Lipschitz continuous functions
with Lipschitz constants « and 3, respectively, h be strongly monotone with constant A on R™, and (F,h) be a
w-strongly monotone couple on R™. Assume that K : R™ — 2R" is a continuous set-valued mapping such that
K(u) C R™ is a closed convex set for each w € R™. Then, under the following three conditions:

(i) there exists k > 0 such that ||[Px 1)z — Pk y)zll < k|lu—y| forallu,y € R"and z € {e : e = q + F(u) —
h(u),u € R™, q € G(Q)};

(ii) there exists p > 0 such that (3.2) holds for all q € G(Q);
(i) (B2 —2u+ o) 2+ (1-2A+®)V2 <1—K;
the DIQVI (1.2) admits at least a Carathéodory weak solution.

Proof. By the assumptions (i) and (iii), it follows from Theorem 4.1 in [17] that the solution set
SIQVI(h(-),q + F(-),K(-)) is a nonempty singleton for every q € G(Q). Then, by Lemmas 2.9 and 3.1,
the differential inclusion DI : x € F(t,x),x(0) = x° has a Carathéodory weak solution. Similar to the proof
of Proposition 6.1 of [20], it is easy to prove that the DIQVI (1.2) admits a Carathéodory weak solution by
using Lemma 2.10. This completes the proof. O

Remark 3.3. If the mapping h = I (the identity mapping) and the set K(x) is a constant set K on R™, then
the DIQVI (1.2) reduces to the differential inverse variational inequality in [16]. Therefore, Theorem 3.2
generalizes some results of Theorem 3.2 in [16].

Remark 3.4. As we see in the proof of Theorem 3.2, the conditions (i) and (iii) in Theorem 3.2 guarantee
the uniqueness of solution to the IQVI(h(-), q + F(-), K(-)).
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Next, we prove the existence of the Carathéodory weak solution for the DIQVI (1.2) without the
uniqueness of solution to the IQVI(h(-), q + F(-), K(-)).

Lemma 3.5. Let h,F: R™ — R™ and Py (.)(q + F(-) —h(-)) be continuous functions on R™ for all q € G(Q), and
K : R™ — 2R" be a set-valued mapping such that, for each w € R™, K(u) C R™ is a closed convex set. Assume
that N is a nonempty compact convex subset of R™ such that d)( ) = I( ) (g +F()) +Pxey(g+F(-) = h(-))
is a mapping from N to N. Then the solution set SIQVI(h(-), q + F(-),K(-)) of the IQVI(h(-), q + F(-),K(-)) is

nonempty.

Proof. Since h,F:R™ — R™ and Py .y(q + F(-) — h(-)) are continuous on R™, ¢ is also continuous on N. By
Lemma 2.7, the mapping ¢ has a fixed point in N. This implies that there exists u € N such that

u=d(u) =u—(q+Fu))+Pxry(q+Fu)—h(u)

and thus
q+Fu) = Px)(q+F(u) —h(u), (3.7)

which implies that q + F(u) € K(u). Define a function j : [0,1] — R as follows:
j(A) = (Alq +F(w)) + (1 =A)§ — (q + F(w)) + h{uw),A(q + F(uw)) + (1 = A)§ — (q + F(u)) + h(u))

for all A € [0,1], where { is a given point on K(u). By (3.7), j gets its minimum at A = 1. It follows from
j’(1) = 0 that
(h(u),§ —q—F(u)) >0, Vg e K(u).

This together with (3. 7) shows that u € SIQVI(h(-),q + F(-),K(:)) and the solution set SIQVI(h(-),q +
F(-),K(:)) of the IQVI(h(-),q+ F(-),K(:)) is nonempty. This completes the proof. O

Theorem 3.6. Let (f,G,B) satisfy the conditions (A) and (B) and K : R™ — 2R" be a continuous set-valued
mapping. Assume that the conditions in Lemma 3.5 hold. Then, under the following conditions:

(i) SIQVI(h(-), q+ F(-),K(-)) is a convex set for all q € G(Q);
(ii) there exists p > O such that (3.2) holds for all q € G(Q);
the DIQVI (1.2) admits a Carathéodory weak solution.

Proof. By Lemma 3.5, the SIQVI(h(-), q + F(-), K(-)) is a nonempty set.
Next, we show that SIQVI(h(-), q + F(:),K(:)) is closed. In fact, let {u,} C SIQVI(h(-), q + F(-),K(-))
with u,, — 1y, which means that
q+Flun) € K(un)

and
(h(un),y—q—Flun)) 20, Yy € K(un).

Since F and K are continuous, it follows that
q + Flup) € K(up).

Similar to the proof in Lemma 3.1, we can obtain that

<h(LLO)/y —q— F(u0)> 2 O, VU € K(uO)/

which implies that ugp € SIQVI(h(-),q + F(:),K(:)) and thus the SIQVI( (1),q+F(:),K(:)) is nonempty
closed and convex. Moreover, from Lemma 3.1, there exists a constant pf > 0 such that (2.1) holds and
IF is upper semicontinuous and closed-valued on Q. Therefore, by applying Lemmas 2.9 and 2.10, the
DIQVI (1.2) admits a Carathéodory weak solution. This completes the proof. O
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Remark 3.7. As suggested by the referee, it is important to consider that under what conditions the condi-
tions (i) and (ii) in Theorem 3.2 hold.

The following lemma gives some conditions under which the condition (ii) in Theorem 3.2 holds.

Lemma 3.8. Let F: R™ — R™ be a bounded, continuous, and inverse linear mapping with ||F|| > c and K : R™ —
2R" be a set-valued mapping which satisfies linear growth, i.e., there exists a constant ¢ > 0 such that

sup [[v[| <c(1+[w]), V¥YweR™
veK(w)

Suppose that the set SIQVI(h(-), q + F(-), K(-)) is nonempty for all ¢ € G(Q). Then there exists p > 0 such that
(3.2) holds for all q € G(Q).

Proof. Since the SIQVI(h(-), q + F(-),K(-)) is nonempty for all q € G(Q), we deduce that
q+ F(u) € K(u)

for any q € G(Q) and u € SIQVI(h(-), q + F(-),K(:)). By the linear growth of the mapping K, it follows
that
lq+F)| <cX+[uf)), VvqeG(Q),

which implies that
[hell = PR < P Te (L + [ull) + llall)

Since F is a bounded continuous linear mapping, F~! is bounded. Thus, by the condition ||F|| > ¢, we
obtain that
(T = F e lull < el FHI+IF gl vq € G(Q),

which implies that
max{e|[FH|, [[F[}

<
e

(1+1all), VqeG(Q).

This means that, for all q € G(Q), (3.2) holds with p = maX{lcﬂE;ﬂ’lIHF%”} (1+1ql)-

4. Euler computation method to the DIQVI

In this section, by the Euler computation method used in the [20], we construct an Euler time-
dependent scheme for solving the DIQVI (1.2). By using Lemmas 2.9 and 2.10, we prove a convergence
result on the Euler time-dependent scheme. In what follows we denote by L2]0, T] the set of all measurable

functions u : [0, T] — R™ satisfying [ g [u(t)|?dt < oo, in which the inner product is defined as

-
(u,v) :J (u(t),v(t))dt, vu,ve L*0,TI.
0

Similar to the Euler time-dependent scheme for the differential variational inequality considered in
[20] by Pang and Stewart, we can construct the Euler time-dependent scheme for the DIQVI (1.2) as
follows.

Choose an equidistant grid 0 =ty < t; < --- < tny = T with step-size | = % Setting x* = %o, we
compute iterates {x"!,x'2, ... ,xUi, ... xVNi} € R™ and {ub!, ub?, ... ubt ... ubN} C R™ as follows: for
i:O/]-/"' /N]./

Xl,iJrl — Xl,i +1 [f(tl,i+1/ exl,i + (1 _ e)Xl,iJrl) 4 B(tl,i/ Xl,i)ul,i+1] , (4 1)
ubt e SIQVI(h(:), Gltyis1, XM 1) +F(-), K(1), '
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where Ny = % —1,0 € [0,1]. The existence of (x"'™!,ubt*1) satisfying (4.1) can be obtained in a similar
way as Proposition 7.1 in [20]. With the consequences {x"**1} and {u**1}, we denote by %!(-) and t!(-) the
continuous piecewise linear interpolant of the consequence {x"**1} and the constant piecewise interpolant
of the consequence {u'**1}, respectively. This implies that

Ut t_ltu (Xl,iﬂ . xl'i)

ol
t , Vte lty, tuival,
7f1( ) ot [ty tyiga] 42)
W (t) =u"", vt € (tyi, tyivl
foreachi=0,1,---,Nj.
Now, we are in position to prove the convergence result on the Euler time-dependent scheme for
solving the DIQVI (1.2), which is based on the following important lemma.

Lemma 4.1. Let (f, B, G) satisfy the conditions (A) and (B), K : R™ — 2R" be a lower semi-continuous set-valued
mapping on R™ with nonempty closed and convex values, and F : 120, T] — L2[0, T] be a continuous mapping.
Assume that x € C([0,T];R™) be a continuous vector function. If w € 12[0, T satisfies G(t,x(t)) + F(u(t)) €
K(u(t)) for all t € [0, T] and

-
J (h(u(t)), @(t) — G(t,x(t)) — F(u(t)))dt >0, Vit e L2([0, T]; K(u(t)), (4.3)
0

then u(t) € SIQVI(h(-), G(t,x(t)) + F(-), K(-)) for almost all t € [0, T].

Proof. To prove this lemma, we assume that the contrary holds, which means there exists a subset E of
[0, T] with m(E) > 0 (wWhere m(E) denotes the Lebesgue measure of E) such that, for any t € E,

u(t) ¢ SIQVI(h(-), G(t,x(t)) + F(-), K(-)).

By Lusin’s theorem, for any & > 0, there exists a closed subset E; of E with m(E\E;) < & such that u(t)
is continuous on E;. Therefore, for any & > 0, there exists ty € E; and a neighborhood of t(, denoted by
U(tp), such that [|u(t) —u(to)|| < € for all t € U(tp) () E; with m(U(tp) () E1) > 0. Since tg € Ey, there exists
Ty € K(u(tg)) such that

(h(u(to)), tio — G(to, x(to)) — F(u(to))) = —C < 0. (4.4)

Let (to)
= o, u = u(tp),
>{u) :{ KW, u+ulty).

Since K is a lower semi-continuous set-valued mapping on R™ with nonempty closed and convex values
and {ip € K(u(to)), it follows that S is lower semi-continuous on R™ with nonempty closed and convex
values. By Lemma 2.8, there exists a continuous selection of S, which is denoted by H. Therefore,
H(u(tg)) = Tip and H(u(t)) is continuous on U(tg) () E;. Let

g(t) = (h(u(t)), H(u(t)) — G(t,x(t)) + F(u(t))),

which is continuous on U(tg) () E;. From (4.4), g(tg) = —C < 0. The continuity of g implies that there
exists a closed neighborhood U(tg, ) of tg such that, for all t € E; = U(to, 8) () E1 with m(Ez) >0,

C
lo(®) — glto)] < -

Thus it follows that

and
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Let
alt) = H(u(t)), t € Eyp,
T G(t,x(t)) +F(u(t)), tel0, TI\E,.

It is clear that i € (L2([0, T], K(u(t))). Thus we have

.
JO (h{u(t), a(t) — G(t,x(t)) — F(u(t)))dt = JE (h{u(t)), H(u(t)) — G(t,x(t)) — F(u(t)))dt

+ J (h(u(t)), G(t, x(t)) + F(u(t)) — G(t, x(t)) — F(u(t)))dt
[0, TINE2
= JE (R{u(t)), Hu(t)) — G(t,x(t)) — F(u(t)))dt <0,

which contradicts (4.3). This completes the proof. O

Theorem 4.2. Let (f, B, G) satisfy the conditions (A) and (B), h : R™ — R™ be a continuous and bounded function
on R™, and K : R™ — 2R" be a continuous set-valued mapping on R™ with nonempty closed and convex values and
K has a linear growth. Suppose that, for any q € G(Q), SIQVI(h(-),q + F(-),K(-)) # 0, there exists a constant
p > 0 such that (3.2) holds. Then every sequence pair {(X', ')} defined by (4.2) has a subsequence pair {(*%, 1)}
such that 8% — X uniformly in [0, T] and alv > 1 weakly in 12([0,T]), as v — oo. Furthermore, suppose that g
is a function such that g(un) € K(un), g(un) uniformly converges to g(u), and u, weakly converges to u, then
g(u) € K(u). Assume that F(u) = Pp(Eu), where P : R™ — R™ is Lipschitz continuous bounded and E € R™*™
with the property that there exists a constant C > 0 such that, for all sufficiently small 1 > 0,

[Eut T —Eub| < 1C.
Then (X,11) is a Carathéodory weak solution of the DIQVI (1.2).

Proof. Since (f, B, G) satisfies the conditions (A) and (B) and there exists a constant p > 0 such that (3.2)
holds, we obtain, by Lemma 7.2 in [20], that there exists 0 < hp < min{ (1—19)Lf' (1—%3) pf} such that for all
sufficiently small 1 € (0, hyl,

[ i log(1+ [V + log|[ult*1|)
) 1-1(1—6)ps ’

(4.5)

where Ly is Lipschitz constant of the function f(t,-) for all t € [0, T]. Moreover, it follows from Lemma 7.3
in [20] that there exist constants cq x, c1,x, Co., €1, and positive constant 1; > 0 such that, for any 1 € (0, 4]
andi1=0,1,---,Ny,
1i+1 <
{ X1 < cox +eaxloll ws)

< co + erulxoll-

Combining (4.5) and (4.6) we can deduce that there exists Ly, > 0, which is independent of 1 but depends
on X, such that . .
HXI,H—l _X1,1H < LXQL

By (4.2), the piecewise interpolant Rlis Lipschitz continuous on [0, T] and the Lipschitz constant is inde-
pendent of 1. And thus, there exists an hy > 0 such that {%'} is an equicontinuous family of functions for
all 1 € (0, hgl. Let
14, = sup )]
t€(0,T]

By the Arzeld-Ascoli theorem, we can obtain that there is a subsequence (&1} of {&'} such that {1}
converges in the Lo, norm to a function X on [0, T]. On the other hand, from (3.2) we know that the
family of piecewise constant interpolants {{i'} is uniformly bounded in the Ly, norm, which implies by
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the reflexivity of the Banach space L2([0, T]) that there exists a subsequence {ii'} of {11!} converging weakly
to 1.

Now, we show in the next that (X, i) is a Carathéodory weak solution of the DIQVI (1.2). It is sufficient
to prove the following three assertions by the definition.

(I) First, we prove that, for almost all t € [0, T],
(t) € SIQVI(h(-), G(t,x(t)) +W(E()), K(-)).

By the proof of Theorem 7.1 in [20], it is easy to get that the sequence {G(t,&") +P(Ea!)} C K(il)
uniformly converges to G(t,X) +(Efi) and thus, by the assumption, G(t,X) + P (Eil) € K(ii). Moreover,
for any y € (L2[0,t], K(1i(t)), there exists y(t) € K(1t'(t)) such that y'(t) — y(t) on t € [0, T]. Since K
has a linear growth, there exists a constant ¢ > 0 such that, for any u € R™,

KW= sup [Iv][ <1+ [[uf]).
veK(u)
Thus, for all y™ (t) € K(ul (1)),
ly™ (O] < (1 + [l (L)),
which indicates that {y'} is uniformly bounded in the Lo, norm by the uniform boundedness of {t'} in

the L, norm. Since h,1 are bounded, it follows from Lebesgue control convergence theorem that, for any
y(t) € K(ti(t)),

. 4.7)
~ lim J (™ (1), (1) — G(t, 25 (1)) — p(EQ™ (1) dt,
v—00 0
where y (t) € K(ul (t)).
On the other hand, for any y! e L2([0, T], K(1}(t))), we have
T
L (RN, g1 () — G(4, 24 (1) — (EQL(L))dt
Ny tiv1
=3 [ b, — 6l 1) — et e
i=0 "t
Ny tiv1
- ZJ (RS, Y (D) — Gty x¥H) — p(Eub1)dt 48)
i=0 Yt
Ny tir1
+ J (R, Gty x5 — G4 R (1) dt
i=0 7t

Ny t s
1 [tui+t . . . .
>1) lj (R, Y (1) = Gty ) =W (EWHTD) = Tpg R (14 L) [0 1.
i=0 Li

t 4

Since K is a continuous set-valued mapping with nonempty closed convex value, it is easy to show that

1 [tui+a 1 Litl
J YDt € Kub),

tii

which together with b+ € SIQVI(h(-), G(ty i1, X" ) +W(E(+)), K(-)) and (4.8) implies that

.
{ingj (h(a' (1), y'(t) — G(t, &' (1)) —w(Ea (1), 0l (t))dt > 0, wy' e L*([0,T], Kt (t)). (49
—UVJo
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Thus it follows from (4.7) and (4.9) that, for any y € L2([0, T], K(i(t))),

)
JO (R(E(D), y(t) — G(t, X(t) — W(ER(Y)dt > 0,

which indicates by Lemma 4.1 that, for almost all t € [0, T],
t(t) € SIQVI(h(-), G(t,x(t)) +W(E(-)), K(-)).

(Il) Next, we show that %(0) = xo. In fact, since %'(0) = xo for all 1 > 0 sufficiently small and %"* — %
uniformly as v — oo, it is easy to get that X(0) = xo.

(III) Finally, we prove that, forany 0 <s <t < T,
t
(1) ~(s) = | [f(r, %))+ B(x,x(x)alrldr,

which can be carried out by similar arguments as in the proof of Theorem 7.1 in [20]. Therefore, from the
assertions (I)-(III), it follows that (%, 1i) is a Carathéodory weak solution of the DIQVI (1.2). This completes
the proof. 0

Remark 4.3. It is well-known that there are few papers concerning the computational methods for differ-
ential inverse variational inequality and differential inverse quasi-variational inequality. The Euler time-
dependent scheme for the DIQVI (1.2) proposed in this paper provides a powerful modeling paradigm
for solving differential inverse variational inequality, differential inverse quasi-variational inequality, and
differential quasi-variational inequality.
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