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A GENERAL PRODUCT MEASURABILITY THEOREM WITH
APPLICATIONS TO VARIATIONAL INEQUALITIES

KENNETH L. KUTTLER, JI LI, MEIR SHILLOR

ABSTRACT. This work establishes the existence of measurable weak solutions
to evolution problems with randomness by proving and applying a novel the-
orem on product measurability of limits of sequences of functions. The mea-
surability theorem is used to show that many important existence theorems
within the abstract theory of evolution inclusions or equations have straightfor-
ward generalizations to settings that include random processes or coefficients.
Moreover, the convex set where the solutions are sought is not fixed but may
depend on the random variables. The importance of adding randomness lies in
the fact that real world processes invariably involve randomness and variabil-
ity. Thus, this work expands substantially the range of applications of models
with variational inequalities and differential set-inclusions.

1. INTRODUCTION

This article concerns the existence of P-measurable solutions to evolution prob-
lems in which some of the input data, such as the operators, forcing functions or
some of the system coefficients, is random. Such problems, often in the form of
evolutionary variational inequalities, abound in many fields of mathematics, such
as optimization and optimal control, and in applications such as in contact me-
chanics, populations dynamics, and many more. The interest in random inputs in
variational inequalities arises from the uncertainty in the identification of the sys-
tem inputs or parameters, possibly due to the process of construction or assembling
of the system, and to the imprecise knowledge of the acting forces or environmental
processes that may have stochastic behavior.

We first establish a very general abstract theorem on the product measurability
of certain limits of sequences of functions. Then, we apply the result to variational
inequalities with monotone, hemicontinuous, bounded and coercive operators that
may or may not be strongly monotone, and establish the product measurability of
the solutions of the variational inequalities. We note that the abstract result has
many other, very diverse, applications.

The general setting is as follows. We let (2, F) be a measurable space with
sample space {2, and a c-algebra F. It is assumed that an evolution problem,
in the form of an inequality or set-inclusion, corresponds to each w € €2, with a
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solution denoted by u(-,w). When this evolution problem has a unique solution,
it is usually possible to show the existence of an F-measurable solution, i.e., a
solution such that (t,w) — u(t,w) is P = B([0,7]) x F measurable, see [6]. By P
we mean the smallest o algebra which contains the measurable rectangles A x B
where A € B([0,T]), B € F. The case without uniqueness is much more involved
and is the focus of this work as we establish a way to deal with it. No conditions
need to be made on the measurable space and in general, no specific measure is
specified, although we have in mind a probability space.

Our result is very general and we illustrate it by obtaining weak solutions to
a whole class of variational inequalities (see, e.g., [4, [} 12]). Our measurability
result, stated in Theorem is a substantial improvement of the result we estab-
lished in [5] and [I0]. This version allows many more applications. In particular, we
apply Theorem to a very important class of evolution problems and establish
in Theorem and Theorem the existence and measurability of the solutions.
We refer to Theorem 2.1 as the measurable selection theorem because it establishes
the existence of a P-measurable representative in a set of limits of P-measurable
functions.

It is seen from the example that our measurable selection theorem is a powerful
tool and we foresee that it will be used in many problems where randomness is
important, uniqueness is unknown, and measurability of the solutions is essential.
Such cases abound in contact mechanics, especially when friction is present, see,
e.g., [7, @ 0] and the many references in [12] [I5]. We note that our results may
be applied to the results in [I3], 4], where inequality nonconvex problems were
studied.

The rest of this article is as follows. The basic measurable selection theorem,
Theorem is established in Section [2l The existence of P-measurable solutions
to a variational inequality with a monotone, hemicontinuous and bounded operator
is shown in Theorem [3.I]in Section [3] Then, in Theorem [3.3] we allow the convex
set to be a measurable set-valued map of the random variables. This is a completely
novel and somewhat surprising result never before considered as far as we know,
and our measurable selection result makes it fairly easy to obtain. More general
operators such as maximal monotone operators can be considered also, but we do
not present this here because the necessary existence for an approximate problem
is not readily available.

2. MEASURABLE SELECTION THEOREM

We establish in this section our main theorem. It asserts that under very weak
conditions, in particular, the boundedness condition , there exists a measurable
selection of the set of limit functions of a sequence of functions in a reflexive and
separable Banach space.

We use the usual notations for Sobolev function spaces. In particular, V =
L?([0,T], V) denotes the space of p-integrable functions defined on [0, T'] with values
in the space V, C([0,T]) is the space of continuous functions on [0,T] with the
maximum norm, and we use the abbreviation || - || = || - [|¢(jo,77)- The numbers
p>1and p’ > 1 are conjugate, i.e., % + i = 1. Also, (-,-)v = (-, -)v+,v represents
the duality pairing between V and V.

In this section (€2, F) is a measurable space. We have in mind a probability space
but this is not necessary, since no reference is made to any particular measure.
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Also, no topological conditions are necessary on ). This is in contrast to the result
of [2] in which a complete probability measure was assumed and  was assumed
to be a completely regular topological space. The theorem here is a significant
improvement over the one we established in [5, 10]. Moreover, the steps in the
proof differ. However, for the sake of brevity, we refer to these two papers for some
of the details.

We use the following notation: C' represents a generic constant that may depend
on the data but is independent of n. The dependence of a constant on w,t or k is
denoted explicitly, e.g., if it depends only on w or k, we write C'(w) or C(k), while
C(w,t, k) depends on all three. The following is the main result in this work.

Theorem 2.1 (The Measurable Selection Theorem). Let V' be a reflexive sepa-
rable Banach space with dual V' and let p,p’ be conjugate numbers. Assume that
{un(t,w)}52 is a sequence of P = B([0,T]) x F-measurable functions with values
in V' such that for each w € Q, except for a null set N C Q, and for each n, it
satisfies

[[un (-, w)lly < C(w). (2.1)

Then, there exists a P-measurable function u(t,w) such that for each w ¢ N,
u(-,w) €V,
and there is a subsequence uy,, such that u,, (-, w) — u(-,w) weakly inV asmn, — oo.

We note that the bound in need not be uniform on €2, and « is a weak limit
of a subsequence that depends on w.

We prove the theorem in steps, presented as lemmas. First, we need the space
X = T1x=, C([0,T]) with the product topology. Then, X is a metric space with
the metric

ook ke — gl
e ;2 L+ (1 fie = gnll’
where f = (f1, f2,...),8 = (91,92,...) € X and the norm is the maximum norm
on C([0,T]). With this metric, X is complete and separable.
The first step follows.

Lemma 2.2. Let {f,}°2, be a sequence in X and suppose that for each component
k, the sequence { fni}22o is bounded in CO(/P)((0,T)) by C(k). Then, there exists
a subsequence {f,;} that converges as nj — oo to an element f € X. Thus, {f,} is
pre-compact in X.

Proof. The result follows from Tychonoff’s theorem and the compactness of the
embedding of C%(/?) in C([0, 1]). O

In the next step we construct a special sequence {f,}52; in X based on the
sequence {u,(t,w)} 2. For m € Nand ¢ € V', let 1,,,(¢t) = max(0,t — (1/m)) and
define ¢, : V — C([0,T]) by

T ¢
nsu OO = [ o, o) uvds =m [ (g u)vas
0 L (¢
Here, &}, (1), () is the characteristic function of the interval [l (%), ].
Let D = {¢,}22, denote a countable subset of V'. Later, we will describe it
more carefully. For now, all that is important is that it be countable. Then, the
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pairs (m, ¢), for ¢ € D and m € N form a countable set. Let {(mg, ¢, )} 2>, denote
an enumeration of the pairs (m, ¢) € N x D. To simplify the notation, we let

¢
(B = o, u D) = e [ (s
mE
We note that for each fixed ¢ € D there exists a subsequence such that my — oo
and ¢, = ¢. Thus there are infinitely many indices k such that ¢,, = ¢.

We now choose the functions w,(-,w) of Theorem as u(-) and so we have
constructed a sequence {f,}>2; in X, which depends on w. We use this sequence
to define the following set-valued map I'(w).

It follows from estimate that for fixed k and w ¢ N the functions {t —
fre(un(-,w))(t)}22, are uniformly bounded and equicontinuous since they are bounded
in C%/?" ([0, T]). Then, by Lemma for each n the set {Xye (w)f(u;(-,w))},
is pre-compact in X = ], C([0,7]). We define for each n € N a set-valued map
I':Q— X by

I"(w) = Ujzn{Xye (W)F(u; (- w))},
where the closure is taken in X. Then I'"(w) is compact in X. From the definition,
a function g is in I'(w) if and only if d(g, Xyc (w)f(w;)) — 0 as I — oo, where
each w; is one of the u;(-,w) for j > n.
The proof of the next two lemmas can be found [5] or [10].

Lemma 2.3. The mapping w — I'(w) is an F-measurable set-valued map with
values in X.

Definition 2.4. Let I'(w) = N5 T (w).

Lemma 2.5. T' is a nonempty F-measurable set-valued mapping with values in
compact subsets of X and there ezists an F-measurable selection y(w) € I'(w) such
that y(t,w) = (y(w))(t) is P-measurable and ([[r-, R)-valued function.

It follows from the definition of I'(w) that, for each w ¢ N, there exists a subse-
qUeNce Uy () (-, w) of u, (-, w) such that for each component #,

Yi(t,w) = (li)m Xy (W) (fr(Un(w) (-, w)))(t) uniformly int,
or

¢

Yi(t,w) = lim mk/ (Drs Xne (W)t () (8,w)) vds. (2.2)
n(w)—o0 L, ()

We now set v(t,w) =0 for w € N and then holds for all w. We note that it

is not clear whether Xyc (w)(fx(Un(w)(+,w)))(t) is P-measurable, however, all that

is needed is that the limit (¢, w) is P-measurable. We have all the ingredients for

the proof.

Proof of Theorem[2.1. By assumption, there exists a further subsequence, still de-
noted by n(w), such that, the weak limit

(h)Hl Xye (W)un(w)('aw) =v(-,w)

exists in V. Then,

mk/l <¢7-k>v(3aw)>vdé’

my, (£)
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t
= lim mk/ (s Xne (W)tp ) (s,w))vds
l

n(w)—oo g (£)

is product measurable. Letting ¢ € D be given, there exists a subsequence, denoted
by k, such that my — oo and ¢,, = ¢. Recall (mg, ¢, ) denoted an enumeration
of the pairs (m, ¢) € N x D. For a given ¢ € D denote this sequence by my. Thus,
we have measurability of

t

(t,w) — m¢/ (¢, v(s,w))vds,
lm, (t)

for each ¢ € D.

Now we describe the countable set D. Iterate the following. Let ¢; # 0. Let F
denote linearly independent subsets of V' which contain ¢; such that the elements
are further apart than 1/5. Let C denote a maximal chain. Thus UC is also in F.
If W := spanUC fails to be all of V', then there would exist ¢ ¢ W such that the
distance of ¢ to the closed subspace W is at least 1/5. Now C,U{C U {¢}} would
violate maximality of C. Hence W = V’. Now it follows that C must be countable
since otherwise, V’ would fail to be separable. Then D is defined as UC. Let M be
the set of rational linear combinations of elements of D, hence M is dense in V.
Note that linear combinations of the ¢; are uniquely determined because none is
a linear combination of the others. Now, we define a linear mapping on M which
makes sense for (¢,w) on a certain set.

Definition 2.6. Let E be the set of points (¢,w) such that the following limit exists
for each ¢ € D

A(t,w)p == lim m¢/l (P, v(s,w))ds.

mo=oe 1 )
Extend this mapping linearly. That is, for ¢ € M, := 3", a;¢;,
t
Alt,w)y = ZaiA(t,w)qSi = Zai< lim  myg, / (i, v(s,w)>ds>.
) . Mg, —00 lm (t)
2 (2 b

Thus (¢t,w) — A(t,w) is product measurable, being the sum of limits of product
measurable functions. Let G denote those (t,w) in E such that there exists a
constant C'(¢,w) such that for all ¢ € M,

(At w)d < O W) |9

We note that F is a product measurable set because it was shown above that
(t,w) — mgy flind)(t)(qﬁ,v(s,w»ds is product measurable and in general, the set of

points where a sequence of measurable functions converges is a measurable set.
Lemma 2.7. G is product measurable.
Proof. This follows from the formula

ENGY =N, Ugen {(t,w)  [A(t,0)9] > nlly]}

which is clearly product measurable because (¢t,w) — A(¢,w) is. Thus, since FE is
measurable, it follows that £ NG = G is too. (]
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For (t,w) € G, A(t,w) has a unique extension to all of V', the dual space of V',
still denoted as A(¢,w). By the Riesz representation theorem, for (¢,w) € G,there
exists u(t,w) € V,

A(ta WW = <¢7 u(tv w)>V'
Thus, (t,w) — Xg(t, w)u(t,w) is product measurable by the Pettis theorem. It has
been shown that G is measurable and we let © = 0 off G. Next, we will show using
the fundamental theorem of calculus that for each w the set {t : ({,w) € G} is all
but a set of Lebesgue measure zero.

We now fix w. By the fundamental theorem of calculus,

t

lim m v(s,w)ds =v(t,w) inV,
m—0o l”",(t)

for a.e. t, say for all t ¢ N(w) C [0,T]. Of course we do not know that w — wv(t,w)
is measurable. However, the existence of this limit for ¢ ¢ N(w) implies that for
every ¢ € V',

t
Jim [ |  (@rols.ds] < Ce ol
m(t

for some C(t,w). Here m does not depend on ¢. Thus, in particular, this holds for
a subsequence and so for each t ¢ N(w), (t,w) € G because for each ¢ € D,

t
lim my / (¢, v(s,w))ds exists and satisfies the above inequality.

Hence, for all v € M,
A(t7w),¢} = <’(/J,’U/(t,o.))>v,

where u is product measurable.
Also, for t ¢ N(w) and ¢ € D,

Gty =Atwo= T my [ (6.0(sw)ds = 6.0t @)y,
M — 00 lm¢ )
therefore, for all ¢ € M,
<¢7 U(t, w)>V = <¢a U(t7 w)>V7

and hence u(t,w) = v(t,w). Thus, for each w, the product measurable function u
satisfies u(t,w) = v(t,w) for a.e. . Hence u(-,w) = v(-,w) in V. This completes
the proof of Theorem 1. O

We show next how condition (2.1]) can be verified by taking expectation when
we deal with a probability space. Thus, we let (2, F, P) be a probability space,
where P is the probability function.

Proposition 2.8. Let {u,(-,w)}>2, be a sequence of functions in LP(,V) such
that

sup/ |un|},dP = C < . (2.3)
n Jo
Then, there is a set N of measure zero and a subsequence {un »(-,w)}o2; such that

n=1
forallw ¢ N,
sup || tnn (-, w)|ly < C(w) < 0.
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Proof. First, we know that there is a set N of measure zero such that for w ¢
N, |Jup(-,w)|}, < oo for all n. Indeed, we just take the union of the exceptional
sets, one for each n. We have,

P({w lim inf ug, (- w)][5 > M1}>
1
< E/ lim inf | (-, w) |3 dP
C
< —1 f w(wW)5dP < —
< im nliloo/ l|wn (-, w)|ID M,
Therefore, by choosing a sufﬁClently large M7, we obtain that the set
B; ={w:lim inf |un (- W)}, > My}
has measure less than 1/2. Letting G; = Q\ By, it follows that P(G;) > 1/2 and

for w € G1,
lim inf ||un(,w)||£ < Mj.
n—oo

It follows that there is a subsequence {uy ,(-,w)}22; of {u,(-,w)}o2, such that for
all n and w € Gy,
[ur (-, W)[I5; < M.
Next, the same reasoning leads to
P({w € By :lim inf |luy,(-,w)|}, > Mg}) < R
n—oo 2
and so for a sufficiently large My > M,
By ={w € By :lim inf |juyn(-,w)|} > M}
has measure less than 1/4. Let G5 be such that Bo UG2 = By. Then, for w € Gy it

follows that liminf, . [|[uin(-,w)[]}, < Ma. Thus, there is a further subsequence
{ug n (-, w) o2y of {u1,(-,w)}oe, such that for w € Go,

[uzn (5 w) I < M.

Continuing this way, we find a sequence of a subsequence, the subsequence {w; ,, } 724
being a subsequence of the {u(;_1), 5=, such that for all n,

||Ui,n(';w)||§)) < MZ ifwe U_;:lGia
where Q\ Ui_,G; = B; satisfying P(B;) < 27%, Bj41 C B;. Letting N = N;B;UN,
it follows that P(N) = 0. Now, we consider the diagonal sequence {u, ,}52 ;.

If w ¢ N, then it is in some G; and so for all n sufficiently large, say n > k,
| tnn (-, w)[[}, < M;. Therefore, for that w, it follows that for all n,

||un,7l('7w)”p < MZ + maX(Humﬂn('7w)H;§)}7m < k) = C(W) < 0.

This result leads to the following important corollary.

Corollary 2.9. Let V be a reflexive separable Banach space with dual V' and p,p’
be conjugate numbers and let {u, (t,w)}5L; be a sequence of P-measurable functions
with values in 'V that satisfies the estimate

sup/Q lun||},dP = C < oo.
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Then, there exists a P-measurable function u(t,w) such that for each w not in a
null set N,

u(-,w) €V,
and there is a subsequence u,,, such that u,,(-,w) — u(-,w) weakly in V, as n, —
00.

Proof. 1t follows from the proposition that there is a set of measure zero N and a
subsequence, still denoted with subscript n, such that for w ¢ N,

sup [un (- )|y < Cw) < oo.
Then, we apply Theorem to unXjo,71x v and obtain the desired conclusion. [

The following proposition is not surprising, being a consequence of the above
measurable selection theorem.

Proposition 2.10. Let f(-,w) € V'. If w — f(-,w) is measurable into V', then
for each w, there exists a representative f(-,w) € V', f(-,w) = f(-,w) in V' such
that (t,w) — f(t,w) is product measurable. If f(-,w) € V' and (t,w) — f(t,w) is
product measurable, then w — f(-,w) is measurable into V'. The same conclusions
hold when V' is replaced with V.

Proof. Since f is measurable into V', there exist simple functions f, such that
Jim [ fn(w) = f(@)llvr = 0, [[fn(@)] < 2[[f (@)l = Clw).

Now, one of these simple functions is of the form

M
Z CiXEi (w),
=1

where ¢; € V'. Therefore, there is no loss of generality in assuming that ¢;(t) =
Zjvzl dj-X 7, (t), where d; € V'. Hence, we can assume each f, is product measur-
able into B(V’) x F. Then, by Theorem u there exists f(-,w) € V' such that f
is product measurable and a subsequence f,(,) converging weakly in V' to f,w)
for each w. Thus f,(,)(w) — f(w) strongly in V" and f,, ) (w) — f(w) weakly in
V' . Therefore, f(w) = f(w) in V' and so it can be assumed that if f is measurable
into V', then for each w, it has a representative f(w) such that (t,w) — f(t,w) is
product measurable.

If f is product measurable into V' and each f(-,w) € V', does it follow that f is
measurable into V'? By measurability,

f(t,w) = lim ZC?XE?(t,w) = lim f,(t,w),
n—oo

n—o00 4
i=1

where EI is product measurable and we can assume ||f,(t,w)|v: < 2| f(t,w)|-
Then by product measurability, w — f,(-,w) is measurable into V' because if
gev,

w—= (fn(w),9)
is of the form

Mp T
v /O (€8 X (1, w), g(1)) dt
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which is
Mn T
S / (e g(t)) X (1, w)d,
i=1 70

and this is F-measurable since E* is product measurable. Thus, it is measurable
into V' as desired and

(f(r,w), 9) = nlLIIolo<fn(~,w),g>, w — (fn(-,w),g) is F-measurable.

Obviously, the conclusion is the same for these two conditions if V' is replaced with
V, since by the Pettis Theorem, w — (f(-,w), g) is measurable into V'. O

3. MEASURABILITY OF WEAK SOLUTIONS OF VARIATIONAL INEQUALITIES

In this section, we provide an important application of the measurable selection
theorem, Theorem 2.1 to weak solutions of a broad class of variational inequalities.

In what follows (€, F) is a measurable space; p > 1; V C H = H' C V’ and
each space is a separable Hilbert space that is dense in the following one; and H =
L*([0,T],H). Then, V C'H ="H C V. As above, we denote by (-,-)y = (-, )y
the duality pairing between V and V', and P denotes the product o-algebra which
is the smallest o algebra that contains the sets of the form B x F' where B is Borel
in [0,7] and F € F.

Let K be a closed convex subset of V and let, for the sake of convenience, 0 € K.
Note that if K is closed and convex in H, then K NV is closed and convex in V.
Let A(-,w) : V — V' be monotone, hemicontinuous, bounded and coercive operator,
ie.,

im A, w), wy = 00. (3.1)
lel=oe Jully
We assume that w — A(u(w),w) is measurable into V' whenever w — u(w) is
measurable into V.
Let P be a penalization operator associated with K, as discussed in [I1]. Thus,

Pu(w) = F(u(w) - proj u(w)),

where F is the duality map for p satisfying ||Fz| = ||z||P~! and (Fz,z) = ||z|?,
[I1]. As is well known, P is monotone and demicontinuous, since P(u) = 0 on K
and is nonzero for u ¢ K.

We assume that (t,w) — f(t,w) is product measurable. Under these assump-
tions, for each n € N, there exists a solution w,, to the penalized problem,

ul, + Aup (w),w) + nP(up(,w)) = f(-,w) in V',

un(0,w) =0 (32)

such that (t,w) — u,(t,w) is product measurable. Such a solution can be obtained
by using arguments similar to those in stochastic partial differential equations.

We also assume, as in [I1], the existence of a regularizing sequence such that if
u € K, then there exists u; € K such that u} € V', u;(0) = 0 and

lim sup (u, u; —u)y < 0.
11— 00

Then, using standard arguments, one can pass to an appropriate limit and obtain

the first part of the following theorem.
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Theorem 3.1. Suppose A(-,w) is monotone, hemicontinuous, bounded and coercive
as a map from V to V'. Suppose also that when w — u(w) is measurable into V,
then w — A(u(w),w) is measurable into V'. Let K be a closed and convex subset of
V containing 0. Let there be a regularizing sequence {u;} for each u € K satisfying
u;(0) = 0,u; € V', u; € K,
lim sup{u}, u; — u) < 0.
1—00

Then, for each w there exists a solution to the variational inequality

<Ul?u - U) + <A(u(-,w),w),u(~,w) - ’l)> < <f('vw)7u - U>

that is valid for all v € K, such that (Bv) € V', Bv(0) =0, and (t,w) — u(t,w) is
B([0,T]) x F-measurable.

Proof. It only remains to verify the assertion about measurability. This follows from
Theorem [2.1] since one can obtain an estimate of the right form for the measurable
functions u, (+,w) and u’ (-,w). Then, the above argument shows that a subsequence
has a convergent subsequence which converges to a solution. [l

We note that one can replace the coercivity condition with a weaker one
involving AI + A for large enough A, for p > 2, see [§] for details.

Next, we describe a surprising generalization of Theorem in which the convex
closed set is not fixed, but depends on the random variable, i.e., K = K(w). The
proof is exactly the same as long as the penalization operator satisfies that w —
P(u(w),w) = F(u(w) — proji(, u(w)) is measurable into ' whenever w — u(w) is
measurable into V.

First, we need the following result that describes the conditions on the set-valued
mapping w — K(w) that make it satisfy this property.

Proposition 3.2. Let w — K(w) be measurable into V. Then, w — projy ) u(w)
is also measurable into V whenever w — u(w) is measurable.

Proof. Tt follows from standard results on measurable multi-functions, see e.g., [3],
that there is a countable collection {w,(w)}, w — w,(w) being measurable and
wp(w) € K(w), for each w, such that for each w we have K(w) = Uywy (w). Let

dn(w) = min{|ju(w) — wp (W), k < n}.
Let ug (w) = wy(w). Set us(w) = wi(w) on the set
{w: lu(w) —wi (@) <Allu(w) —wa(w)][}}
and us(w) = wa(w) off this set. Thus, ||uz(w) — u(w)| = da. Let
uaw) = wn (@) on 8 = {w fuw) - wr@)] < fulw) - w;(@)l, § = 2,3},
us(w) = wa(w) on S N{w: fu(w) —wi(W)] < u(w) —w;W)|l, j =3},
uz(w) = ws(w) on the remainder of €.

Thus, fJus(w) — u(w) | = ds.
We continue in this way, at each step n obtaining u,(w) such that

[[un(w) = w(w)]| = dn(w),
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and u, (w) € K(w) with u, measurable. Thus, in effect, we pick the closest of all the
wg(w) for k < n as the value of u,(w) and u,, is measurable. Then, by the density
of {wy,(w)} in K(w), for each w we have that {u,(w)} is a minimizing sequence for

Aw) = inf{|ju(w) — 2| : z € K(w)}.

Then, it follows that wu,(w) — projx(,)u(w) weakly in V. Indeed, suppose the
sequence fails to converge to proj,,) u(w). Since the sequence is minimizing, it is
bounded. Thus, there is a subsequence, still denoted as w,(w) that converges to
q(w) # Proji () uw(w). Then,

Aw) = lim JJu(w) = un (W) = [lu(w) = q(W)],

because a convex and lower semicontinuous function is weakly lower semicontinu-
ous.This implies that ¢(w) = proji(,(u(w)) because the projection map is well de-
fined thanks to strict convexity of the norm used, which is a contradiction. Hence,
Proji(w) u(w) = limy, 0 un(w) and so is a measurable function. It follows that
w — P(u(w),w) is measurable into V. O

The following resutl is now immediate, which we state as a theorem because of
its importance.

Theorem 3.3. Suppose that: A(-,w) is monotone, hemicontinuous, bounded and
coercive as a map from V to V'; when w — u(w) is measurable into V then w —
A(u(w),w) is measurable into V'; K(w) is a closed and convex subset of V containing
0; and w — K(w) is a set-valued measurable multifunction. Moreover, suppose that
there is a regularizing sequence {u;}, for each uw € K, satisfying u;(0) = 0,u} €
V/, u; € IC,
lim sup(u;, u; — u) < 0.
1—00

Then, for each w, there exists a solution u(w) to the variational inequality

<Ulau('7w) - U> + <A(u(-,w)7w)7u(~,w) - ’U> < (f(-,w),u(~7w) - U>

valid for all v € K(w) such that v € V',Bv(0) = 0, and (t,w) — u(t,w), is
B([0,T1) x F-measurable.

Proof. The proof is identical to the proof of Theorem We obtain a measurable
solution to in which P is replaced with P(-,w). Then, we follow exactly the
same steps and finally use Theorem [2.I] to obtain the measurability of a solution to
the variational inequality. O

The above result, in addition top its importance, is quite interesting. Indeed, it
is not obvious that if u(w) € K(w), for each w, that (t,w) — u(t,w) has any kind of
product measurability. This would not be obvious even if K were independent of
w. However, the theorem says that there is a measurable solution to the variational
inequality, as long as w — K(w) is a set-valued measurable multifunction.

Acknowledgements. The authors would like to thank the anonymous referee for
the warm report.
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