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Chapter

Introduction

The theory of evolution equations in infinite dimensional spaces plays an impor-
tant role in mathematics. In fact, frequently a partial differential equation, like
the Schrodinger equation, wave equation and heat equation can be transformed
into an evolution equation

u'(t) = A(t)u(t) + f(t,u(t), teR, (1.1)

in a Banach space X, where A(t) are some unbounded linear operators.

The asymptotic behavior of this equation was studied by several authors.
The most extensively studied cases are the autonomous case A(t) = A and the
periodic case A(t +T) = A(t), see [8, 12, 21, 58, 59, 100, 116] for the almost
periodicity and [32, 47, 56, 63, 93, 94, 95| for the almost automorphy. In the
almost periodic case, the authors of [86] proved that the unique bounded mild
solution of

u'(t) = A(t)u(t) + g(t), t € R, (1.2)
given by

u(t) = /IRF(t,T)g(T) dr, teR, (1.3)

is almost periodic in X if some resolvent R(w, A(+)) of A(:) and g are almost
periodic, and the evolution family U(¢, s), solution of the homogeneous equation
g = 0, has an exponential dichotomy. In Chapter 3, we consider the semilinear
equation (1.1). Since, in general the semilinear term f is defined only on some
small spaces Y of X, e.g. the interpolation spaces X}, := Xf(t) of A(t), we show
first that the bounded mild solution of (1.2) is also almost periodic in some
time-invariant interpolation space X,. Finally, if the function f : R x X, —
X is continuous, almost periodic and globally Lipschitz, by the fixed point
principle we obtain the existence of a unique almost periodic mild solution
to the semilinear evolution equation (1.1) in the interpolation space X,. To
illustrate these results, we study the existence and uniqueness of an almost



2 Introduction 1.0

periodic solution to the thermoelastic plate systems
ug(t, ) + A%u(t, x) + a(t)Ad(t, x) = fi(t, Vu(t,z),VO(t,x

)
Oi(t,x) — b(t)AO(t,x) — a(t)Au(t,z) = fa(t, Vu(t,x), VO(t, )
0=u=Au =0,

)

)
);

where t € R, z € Q (open set of R"); a, b are positive functions on R, and
u, 6 denote the vertical deflection and the variation of temperature of the plate
respectively; the function f;, ¢ = 1, 2 are continuous and globally Lipschitz.
Assuming that the coefficients a, b and the nonlinear functions f1, fo are almost
periodic, we get the claim.

In the second part of Chapter 3, we study the almost automorphy of solu-
tions of (1.1). Following the arguments of [86], by assuming the exponential
dichotomy of U and the almost automorphy of the functions ¢ — R(w, A(+)), ¢
and f, we show the almost automorphy of the Green’s function corresponding
to U. This yields the almost automorphy in X of the unique bounded mild
solution of (1.2). Using an interpolation argument, we show the almost auto-
morphy of u in every time-invariant interpolation space X,. The aim now will
be obtained through a fixed-point theorem.

In many systems, the boundary conditions are inhomogeneous, e.g. dy-
namic population equations, boundary control systems and delay differential
equations. These systems can be abstractly written as the following boundary
evolution equation

(1) = A (t)u(t) + g(t, u(t)), teR, (1.4)
B(t)yu(t) =h(t,ut)), teR, |

for linear operators A,,(t) : Z — X and B(t) : Z — Y on Banach spaces
Z — X and Y. Typically, A,,(t) is an elliptic partial differential operator acting
in, say, X = LP(Q), and B(t) is a boundary operator mapping Z = W2 (Q) into
a ‘boundary space’ like W;_l/p(ﬁﬁ), where p € (1,00), see Example 5.3.6.

If h = 0, the boundary evolution equation (1.4) is just the evolution equation
(1.1). In the general case, h # 0, to study the wellposedness and the asymptotic
behavior of the equation (1.4), the standard way is to write it as an evolution
equation

' (t) = Aa—1(t)u(t) + f(t,u(t)), t € R, (1.5)
in the continuous extrapolation spaces X! |, @ € (0,1), for the operators
A(t) := Ay (t)| ker B(t), where

f(tu(t)) = g(t, ut)) + (Wl — Aa—1 (1)) D(t)h(t, u(t))

for the solution operator D(t) : ¢ — v of the corresponding abstract Dirichlet
problem (wl — A, (t))v = 0 and B(t)v = ¢, where w € R is large enough. Then
(1.4) and (1.5) have the same classical solutions, see e.g. [87].

It is shown in [87] that the evolution family U(¢, s) generated by A(t),t € R,
can be extended to operators U,—1(t, s) : X _; — X, see Chapter 2. So we can

&7

define mild solutions of (1.5) as the functions u € C'(R, X) satisfying

u(t) = U(t, s)u(s) +/ Ug—1(t,7)f(T,u(r)) dr (1.6)
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for all t > s, where f(7,u(7)) belongs to X7 _;.

In Chapter 4, we study the almost periodicity and automorphy of the semi-
linear autonomous parabolic boundary evolution equation

W) = Amult) + glt,u(t), tER, )
Bu(t) = h(t,u(t)), t€R, '
by the ones of its corresponding extrapolated evolution equation
u'(t) = Aq—1u(t) + f(t,u(t)), teR. (1.8)

In [32], the authors considered this question for a hyperbolic differential equa-
tion, when ¢ and the boundary term h are defined on the whole space X. In this
chapter, we continue this study in the general case where g and h are defined
only on some interpolation space Xg, 0 </ <1, with respect to the sectorial
operator A := A, | ker B.

In Chapter 5, these results are generalized to the nonautonomous boundary
evolution equations (1.4) with inhomogeneous terms, i.e. g(t,u(t)) = g(¢) and
h(t,u(t)) = h(t). We show that the solutions u : R — X of (1.4) inherit
the (asymptotic) almost periodicity of the inhomogeneities ¢ : R — X and
h:R — Y. Our basic assumptions say that A,,(-) and B(-) are (asymptotically)
almost periodic in time and that A(t) satisfy ‘Acquistapace-Terreni’ conditions.
In particular, the operators A(t) are sectorial and they generate a parabolic
evolution family U(t,s), ¢ > s, which solves the homogeneous problem (1.4)
with ¢ = h = 0. If U has an exponential dichotomy on R, then we show that
for each almost periodic g and h there is a unique almost periodic solution of
(1.4), see Proposition 5.3.2.

Our main results in this chapter concern the more complicated case where
the evolution family U has exponential dichotomies on (possibly disjoint) time
intervals (—oo, =T and [T, +00). Theorem 5.3.5 then gives a Fredholm alter-
native for (mild) solutions w of (1.4) with inhomogeneous terms in the space
AAP*(R, X) of continuous functions u : R — X being asymptotically almost
periodic on R} and on R_, separately. In fact we prove more detailed results
on the Fredholm properties of (5.1), see Theorem 5.2.7, and we also treat the
corresponding inhomogeneous initial/final value problems on Ry, see Proposi-
tions 5.3.3 and 5.3.4.

When treating (1.5), it is crucial to identify suitable function spaces for
the inhomogeneity f. To that purpose we consider the multiplication opera-
tor A(-) in the space AAPT(R, X) endowed with the sup-norm. This space
possesses the extrapolation spaces AAPOi1 corresponding to A(-). It is shown
that the functions in these spaces can be characterized as limits of functions in
AAP*(R, X). Moreover, if the operators A(t) possess constant extrapolation
spaces X! | = X, 1, we have AAPT | = AAPF(R, X, ).

One obtains exponential dichotomies on intervals (—oo, =7 and [T, +00)
in the asymptotically hyperbolic case where the operators A,,(t) and B(t) con-
verge as t — oo and the resulting limit operators A4, have no spectrum on
iR, see [20], [107], [109]. It should be noted that if the limits at +00 and —oo
differ, then the operators in (5.1) are asymptotically almost periodic only on
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R and R_ separately, so that the space AAPi(]R,X) seems to be a natural
setting for our investigations. The asymptotically hyperbolic case can occur
if one linearizes a nonlinear problem along an orbit connecting two hyperbolic
equilibria, see e.g. [105], and also the references in [76], [87].

For f € AAPE | we then set Go_1u = f if u € AAPT(R, X) satisfies (1.6),
thus defining a closed operator G,—1 in AAPoil. Its Fredholm properties yield
the desired Fredholm alternative for the mild solutions to (1.5) described in
Theorems 5.2.7 and 5.2.9.

The second part of this thesis treats the semilinear observation system

u(t) = Au(t)+ F(u(t)), u0)=z€ X, t>0, (1.9)
y(t) = Clu(t)), (1.10)

where A is assumed to be the generator of a linear Cy-semigroup 7" on a
Banach space X, C is a linear (resp. nonlinear) unbounded operator from a
domain D(C) to another Banach space Y and F' is a globally Lipschitz contin-
uous nonlinear operator from X into itself or locally Lipschitz continuous and
has a linear growth.

It is well known, see e.g. [97], that the state equation (1.9) has a global
unique mild solution given by u(-;x) for every x € X. Moreover, by S(t)z =
u(t; x) one defines a semigroup S of globally (resp. locally) Lipschitz continuous
operators. One now looks for sufficient conditions for the admissibility of C for
S.

The theory of admissible observation operators and abstract observation
systems is well developed for linear systems, see [39], [66], [104] and [118]. In
case where C is an admissible linear output operator for 7" and F is globally
Lipschitz, we extend the definition of admissibility of the observation operator
C to semilinear systems or with respect to the nonlinear semigroup S. We
develop conditions guaranteeing that the set of admissible observation opera-
tors for the semilinear problem coincides with the set of admissible observation
operators for the linearized system. In another case, where C' is a nonlinear
unbounded operator and F' is locally Lipschitz, we extend the successful linear
theory to general nonlinear locally Lipschitz semigroups S = (S(t))i>0 (see Def-
inition 7.1.3) and densely defined nonlinear output operators C'. In particular,
for such semigroups S we define locally Lipschitz observation systems ¥ and
locally Lipschitz admissible observation operators. We further prove that such
observation systems ¥ can be represented by Wz = C(S(-)z) for a (possibly
nonlinear) admissible observation operator C, see Theorem 7.2.6.

As an important special case, we assume that C is an admissible linear
output operator for 7. In this situation one can in fact construct a nonlinear
observation system (S, ¥p) given by (7.15), which is the integrated version
of (1.9)—(1.10). Moreover, the system (S, ¥r) is represented by the Lebesgue
extension C, of C' with respect to T, see Theorem 7.2.7.

We also define and study global (resp. local) exact observability of globally
(resp. locally ) Lipschitz observation systems. Again, in the case of the semi-
linear system (1.9)—(1.10) with a linear admissible operator C, it is desirable
to have criteria of the observability of the system in terms of the linear system
given by T and C.
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If the system is linear and X is a reflexive Banach space (e.g. Hilbert space),
then the concept of controllability is dual to the concept of observability. For
semilinear systems the situation is more involved. Consequently, most publica-
tions study exact controllability and exact observability separately. There are
various publications in the literature on the controllability of specific semilinear
systems. We refer the reader to [13, 30, 37, 73, 129] and the references therein.
On the other side, to our knowledge, there are only few results on observabil-
ity of semilinear systems with linear (or nonlinear) observation operators. In
particular, Mangnusson established in [84] a robustness result for exact observ-
ability near an equilibrium. He allowed for a larger class of nonlinearities in
(1.9), but considered only (nonlinear) observation operators defined on X. In
contrast, we focus on observation operators defined only on dense subspaces.

Overview of thesis

This thesis is arranged as follows:

In Chapter 1 we give a general introduction of this work.

Chapter 2 introduces mathematical concepts used in this thesis. We will
give basic definitions of the strongly continuous semigroups of linear operators,
sectorial operators and hyperbolic semigroups and introduce their most impor-
tant properties. We will also introduce interpolation and extrapolation spaces
and some basic notions of parabolic evolution operators. In the last part of the
chapter, we recall some definitions and facts concerning the concept of almost
periodicity and almost automorphy. Some new results are also given here with
their proofs.

Chapter 3 studies the existence and uniqueness of almost periodic and
almost automorphic solutions to semilinear parabolic evolution equations. Un-
der some reasonable assumptions and an interpolation argument we show the
existence of a unique almost periodic (almost automorphic) solution in real in-
terpolation spaces of the homogeneous problem. These results will be obtained
through studying the inhomogeneous evolution equations and a fixed-point ar-
gument. This chapter gave two publications [14, 15].

Chapter 4 investigates the existence and uniqueness of almost periodic and
almost automorphic solutions to the semilinear parabolic boundary evolution
equations. The idea to achieve this aim is to transform the boundary equation
into an equivalent semilinear evolution equation. We show first that the inho-
mogeneous evolution equation has a unique almost periodic and automorphic
mild solution on a real interpolation space for each almost periodic and auto-
morphic inhomogeneous function. The contraction fixed point theorem yields
then the unique almost periodic and automorphic mild solution for the semilin-
ear evolution equation and then to the semilinear parabolic boundary evolution
equations. The fruits of this chapter are published in [18]

In Chapter 5, we show the existence and uniqueness of the (asymptoti-
cally) almost periodic solution to parabolic evolution equations with inhomo-
geneous boundary values on R and Ry, if the data are (asymptotically) almost
periodic. We assume that the underlying homogeneous problem satisfies the
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Acquistapace-Terreni conditions and has an exponential dichotomy on R. If
there is an exponential dichotomy only on half intervals (—oo, =7 and [T, 00),
then we obtain a Fredholm alternative of the equation on R in the space of
functions being asymptotically almost periodic on Ry and R_. These results
are published in [19].

Chapter 6 deals with semilinear evolution equations with unbounded ob-
servation operators. The first part of the chapter introduces the definition of
admissible observation operators for semilinear systems and develops conditions
on the nonlinearity guaranteeing that the set of admissible observation opera-
tors for the semilinear problem coincide with the set of admissible observation
operators the linearized system. In the second part, we study the invariance
of the Lebesgue extension under globally Lipschitz continuous perturbations of
the original generator. The rest of the chapter is used to study the concept of
exact observability for semilinear systems and to prove that the exact observ-
ability is not changed under small Lipschitz perturbations. The results of this
chapter are published in [16].

Chapter 7 introduces locally Lipschitz observation systems for nonlinear
semigroups and show that they can be represented by an admissible nonlinear
output operator defined on a suitable subspace. In the semilinear case, this con-
cept fits well to the Lebesgue extension known from linear system theory. Also
in the semilinear case, we show robustness of exact observability near equilibria
under locally small Lipschitz perturbations. These results are submitted, see
[17].



Chapter

Mathematical background

In this preliminary chapter, we present some notations, basic definitions and
results needed for the next chapters. We also give some new results with their
proofs produced in this work.

2.1 Some notations

The symbols N, R, C shall denote the sets of natural, real and complex num-
bers, respectively, and Ry := [0,00). Throughout this thesis, X, Y shall be
Banach spaces with norms ||| x, |||y and the Banach space of bounded linear
operators between Banach spaces X and Y, shall be denoted by £(X,Y) and
L(X):= L(X,X). We denote by D(A), N(A), R(A), o(A), p(A) the domain,
kernel, range, spectrum and resolvent set of a linear operator A. Moreover,
we set R(\, A) = (M — A)7L = (A= A)7! for A € p(A). We say that the
Banach space X is continuously embedded in the Banach space Y if X C Y
and || - ||y < C|| - ||x and write X — Y.

Let J =|a,b[, where —co < a < b < 400, and 1 < p < co. Then LP(J; X)
denotes the space of all Bochner-measurable functions f : J — X, such that
| f(t)|[% is integrable for ¢ € J. It is a Banach space when normed by

1/p
i) = ( / |f<s>||§ds) |

If p = oo the space LP(J; X) consists of all a measurable functions with a finite
norm

£l zoe (s;x) := esssup [ f(£)]]x-
teJ

Let Q be an open set of R” and X = R or C. The Sobolev spaces W*P(Q),
where k is any positive integer and 1 < p < 0o, consist of all the functions f in
LP(Q) which admit weak derivatives D f for |a| < k belonging to LP(€2). They
are endowed with the norm

I lwee@ = D IID*fllp-

| <k

7
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If p = 2, we write H*(Q) for W*2(Q).

We denote by C(J;X), resp. CF(J;X), k € N, the space of functions
f :J — X, which are continuous, resp. k-times continuously differentiable.
For a unbounded closed interval .J, the space of bounded continuous functions
f:J — X (vanishing at +o00) is denoted by BC(J,X) (by Cy(J, X)). Note
that BC(J, X) is a Banach space equipped with the supremum norm:

I fllBc(,x) = sup || f (1)l x-
e

Similarly, BC(J x X,Y’) denotes the space of all bounded continuous functions
FiIxX Y.

2.2 Semigroups of linear operators

Let X be a Banach space and A : D(A) C X — X be a closed linear densely
defined operator in X. In the sequel we suppose that D(A) is equipped with
the graph norm of A, i.e. [|z|pa) = ||z|x + [[Az| x; since A is closed, D(A)
is a Banach space, continuously and densely embedded into X.

2.2.1 Strongly continuous semigroups

In this subsection we will define strongly continuous semigroups and their gen-
erators and introduce their most important properties. For more theory about
strongly continuous semigroups see for example the monographs of Engel and
Nagel [52] and [89], van Neerven [92] and Pazy [99].

Definition 2.2.1. The family T = (T'(t))i>0 of bounded linear operators on X
1s said to be a strongly continuous semigroups if

(i) T(t+s) =T (t)T(s) for allt, s >0 (the semigroup property),
(i) T(0) =1, (I is the identity operator on X ),
(i) tlir& IT(t)x — x||x =0 for every z € X.
The term strongly continuous semigroup is often abbreviated as Cy-semigroup.

Definition 2.2.2. The infinitesimal generator (or generator in short) A of a
Co-semigroup T on a Banach space X is defined by

Ar = Jim LT
t—0t t T
D(A) = {a: € X: lim Mz -z e:m'sts}.
t—0+ t

Example 2.2.3. If A is a bounded operator, then A is the generator of the

semigroup
oo

tn
T(t)=et =% —A", t>0.
n

n=0 "
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We will now give some fundamental properties of Cy-semigroups and their
infinitesimal generators.

Proposition 2.2.4. Let T = (T'(t))t>0 be a Cyo-semigroup on a Banach space
X with generator A. The following results hold:

(i) IT(t)|lz(x) is bounded on every finite subinterval of [0, 00).
(ii) A is a closed linear operator and its domain D(A) is dense in X.

(i1i) For all x € D(A) and t > 0, T(t)x € D(A), t — T(t)x is continuously
differentiable in X, and

d

ﬁ(T(t)a:) = AT (t)x =T(t)Az, t>0.

Exponential stability will be of use in this thesis.

Proposition 2.2.5. [52, Prop. 1.5.5] If T = (T(t))>0 is a Co-semigroup, then
it is exponentially bounded, this means, that there exist real constants M > 0
and w such that

T ()| zx) < Me“t, for all t > 0.

If w < 0, we say that T is exponentially stable.

The importance of Cy-semigroups is that they provide solutions to the ab-
stract Cauchy problem

2'(t) = Az(t), t > 0; z(0)=x0€ X

Indeed, if 29 € D(A) and A generates a Co-semigroup (7'(¢))+>0, then the map
t = T(t)zg € C*(Ry; X) and the solution z(t) := T(t)xg satisfies x(t) € D(A)
and z’(t) = Ax(t) for all t > 0. However, for xg ¢ D(A), the map ¢t — T'(t)zo is
not continuously differentiable and in order to define solutions for these initial
values, a weaker notion of solution is required. A mild solution x(t) of the
Cauchy problem is a function z(t) € C(Ry; X) satisfying

/t z(s)ds € D(A) and x(t) = xo + A/t x(s)ds
0 0

for each ¢t > 0. Moreover, if A generates a Cp-semigroup (7(t))s>0, then ¢ —
T(t)xg € C(Ry; X) is the unique mild solution of the Cauchy problem.

2.2.2 Sectorial operators and analytic semigroups

We will start with the study of a special kind of closed, linear operators so
called sectorial operators. All the results of this section can you founded in
Engel-Nagel [52], D. Henry [61], A. Lunardi [83] and Pazy [99].

For this purpose, let us denote by S,,, ¢, where w € R and 6 €]7, 7[, an open
sector of the complex plane given by the relation

Sw, 0 ={A€eC: N #w,|arg(A —w)| <6},

and Sy := Sy ¢ for short. We recall the definition of a sectorial operator in
a Banach space X, see Figure 2.1.
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Definition 2.2.6. Let A : D(A) C X — X be a linear, closed and densely
defined operator on a Banach space X. Then A is a sectorial operator in X if
and only if there exist the constants w € R, 0 €]5,w[ and M > 0 such that

{ (a) the resolvent set p(A) contains the sector Sy, g, (2.1)

() (IR, A)llx) < %, VAES,, ¢

where p (A) is the resolvent set of A.

o

PA)

Figure 2.1: Sectorial operator A with sector S, ¢.

Example 2.2.7. Letp > 1 and let Q) C R™ be an open bounded subset such that
its boundary 0Q is of class C*. Let X := LP(Q) be the Lebesgue space equipped
with the norm || - ||, . Define the operator A as follows:

D(A) = W2P(Q) nWyP(Q), Alp) = Ay, Vo € D(A),

where A = Zi:1 % 1s the Laplace operator. The operator A is sectorial on
k

X, with § €)%, w[.

In the case of a sectorial operator, it is possible to define for every ¢t > 0 a
linear bounded operator 4 in X, by the mean of the Dunford integral

eth = i eAR(N, A)dN, t >0, =1,
211 wtyrm

where r > 0, 1 €]F, 0], are properly chosen, and ., is the curve

{AeC:largAl =n, [\l 27} U{A € C: fargA| <n, [Al = r},
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oriented counterclockwise, for more precisions see [83, 126].

Since the operator A is sectorial, this integral converges in £(X). By Cauchy’s
Theorem, the definition of (T°(t))¢>0 is independent of the choice of 7 and 7.
Moreover, we will see that the operator families (7'(¢));>o are analytic semi-
groups in the following sense

Definition 2.2.8. ([52, Definition I1.4.5]) A family of bounded linear operators
(T'(2))zes5u0 s called analytic semigroup of angle 6 €]0, 3] if

(i) T(0) =1 and T(z1 + 22) = T(21)T(22) for z1, z2 € Ss.

(ii) The map z — T(z) is analytic in Ss.
(111) For allz € X and 0 < ¢ < ¢

A semigroup (T'(t))+>0 of bounded linear operators on X is called analytic,

if the mapping
10;00) > X : t—T(t)x
has an analytic extension to a sector Sgs for some § > 0 and for all z € X.
Remark that the semigroup property holds then automatically in the whole
sector S5 and that (T'(z)).es,u0 is strongly continuous. If z — T'(z) is also
strongly continuous in S5 U0 and lir% T(z)x =z for all z € X then (T(t))e>0 is
Z— =

an analytic Cop-semigroup.

Then we obtain the following result.
Theorem 2.2.9. Let X be a Banach space. Then a densely defined linear
operator A is a generator of an analytic semigroup (T (t))¢>0 of bounded linear
operators T(t) : X — X,t > 0, if and only if A is a sectorial operator in X.

Remark 2.2.10. We point out that in most of the above results the density
of the domain of A is not needed. However, some authors consider sectorial
operators without assumption that A is densely defined. In this case semigroups
are known which are analytic but not strongly continuous. This is treated in

detail in [83].

In the following, we state some interesting properties concerning analytic
operators (see [83]):

Theorem 2.2.11. Let A be a sectorial operator in a Banach space X and let
(T'(t))e=0 be its analytic semigroup. Then, the following statements hold.

(i) T(t)x € D(A) forallt >0, z € X. If v € D(A), then
AT (t)z = T(t) Az, t > 0.
(i) There are positive constants My, My, such that
IT(t)|lzx) < Mg e**,  t>0,
ATy < 52 e, >0,

where w is the number in (2.1).
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2.2.3 Hyperbolic semigroups
Next, we introduce and study hyperbolic semigroups.

Definition 2.2.12. A semigroup (T(t)),>q on a Banach space X is said to be
hyperbolic if it satisfies the condition (H):

(i) There exist two subspaces Xs (the stable space) and X, (the unstable
space) of X such that X = Xg ® Xy;

(ii) T(t) Xy C Xy, and T(t) Xs C X for all t > 0;
(iii) There exist constants M, 6 > 0 such that
IT(t)P|| < Me™®, t>0, |T(t)P.] <M, t<0, (2.2)
where Ps and P, are, respectively, the projections onto X5 and X,,.

The most important example of hyperbolic semigroups are the exponentially
stable semigroups. In the parabolic case, one obtains regularity properties of
the exponential dichotomy, see [8]. For instance, A|P, : P,(X) — P,(X) is
bounded, it follows that ||AP,|| < c.

Recall that an analytic semigroup (7'(¢));>0 associated with the linear op-
erator A is hyperbolic if and only if

a(A)NiR = 0.

For details, see, e.g. [52, Prop 1.15, p. 305].

2.3 Interpolation and extrapolation spaces

We begin in this section, by fixing some notations and recalling a few basic re-
sults on interpolation and extrapolation spaces of generators. For more details,
we refer the reader to [5, 52, 83, 90]. Let A be sectorial operator on X (i.e.,
(2.1) is satisfied) and « € (0,1). We introduce the real interpolation spaces

XA = {z € X tsup ]A*(A - w) RO A —w)al| < oo}, X2 :=D(A)"",

A>0
with
[|2]la := sup [[A*(A = W) R(A, A — w)a]].
A>0
They are Banach spaces when endowed with the norm || - ||4.
For convenience we further write X§' := X, X{! := D(A) and ||z|jp =

|||, ||z||1 = ||(A — w)z||. We also define on the closed subspace X := D(A)
of X a new norm by

lall_y = [l - A)z|, zexX.

The completion of (XA, H||_1> is called the eztrapolation space of X asso-

ciated to A and will be denoted by X4,. Then A has a unique continuous
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extension A_j : X4 — X 4|, Since T(t) commutes with the operator resol-

vent R(w, A) := (wl — A)~!, the extension of T(t) to X4, exists and defines an

analytic semigroup (7_1(¢))¢>0 which is generated by A_; with D(A_;) = X.
As above, we can then define the space

“llas
Xy = (Xt = XA

with
|[z]|a—1 = sup [[A*R(A, A_1 — w)z]|.
A>0

The restriction Ay_1 : X &4 — X &4—1 of A_1 generates the analytic semigroup
To—1(t))s>0 on X7 | which is the extension of T(t) to X2 ;. Observe that
w— Agp1: X2 — X2 | is an isometric isomorphism. We will frequently use
the continuous embedding

D(A) = X§ < D((w— A)*) < X4 — X4 C X,

2.3
X = X5 = D((w—A1)") = X2, — X4 (2:3)

for all 0 < a < B < 1, where the fractional powers are defined as usually.

The real and continuous interpolation and fractional power spaces are in
the class of spaces Y satisfying D(A) < Y < X, and there is a constant ¢ > 0
such that

lzlly < el |lz]|%, = € D(A),

called intermediate spaces between D(A) and X or of class J,. For more details
about intermediate spaces, see [52, Chap. II, Section 5.b] and [83].

We give an embedding result of extrapolation spaces needed for Chapter 5.
Here, we give the proof in the more general Cy-semigroups context, see [19].

Lemma 2.3.1. Let A be the generator of a Cy-semigroup T(-) on a Banach
space Z. Let' Y be an T(-)-invariant closed subspace of Z. Endow Y with the
norm of Z and consider the restriction Ay of A to Y. Then the space Yflly 18
canonically embedded into Zﬁ‘l as a closed subspace.

Proof. The operator Ay generates the semigroup of the restrictions Ty (t) €
L(Y) of T(t). By rescaling we may assume that || Ty (¢)|| < [|T(t)]] < ce™ for
some € > 0 and all ¢ > 0. Observe that then A and Ay are invertible and that

A;lz/o Ty(t)ydt:/o T(tydt = Ay

for each y € Y. We mostly write A instead of Ay, and we endow the extrap-

olation spaces of A and Ay with the norm |z||_; = ||A”]z||. By definition, it
holds

Y—Al ={y = (Yn) + Ny : (Yn) = (Yn)nen C Y is Cauchy for || -[_1},
where Ny = {(yn) C Y 1y, — 0 for ||-[_1}. We identify y € YV with the

element (y)nen + Ny of Yf‘l, thus considering Y as a dense subspace of Yﬁ.
We define the operator

o:YA — 74, dy=(yn) + Nz, where y, €Y, y, — yin Y4.
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If (yn), (Jn) C Y converge to y in Y4, then y,, — ¢, — 0 as n — oo for || - ||_1.
Hence, (Y, — 9n) € Nz, and so ® is well defined. Let y € Y4, such that ®y = 0.
This means that (y,) € Nz, and hence y, — 0 in || - ||=1. Therefore (y,) € Ny,

and thus y = 0. It is clear that ® is linear. It is also bounded since

o = inf — < inf — = .
90ll70, = _inf o= )l < inf (o= 20) e = ol

We have shown that Y4 < Z4, with the canonical embedding ®. To prove

that the range R(®) is closed in Z4,, we take z; = ®y; € R(®) C Z4, such
that z; — 2z in Zfl as j — oo. Then Ajzj =: wj converges in Z to w := Ajz.

We further claim that
AT1® = (Ay) 1. (2.4)

Indeed, for z € Y one has A" j®z = A~'z = A’z = (Ay) 2. So assertion
(2.4) follows from the density of Y in Y4,. Equation (2.4) then yields

(Ay)T1y; = ATiz —w  (inZ).

Since Y is closed in Z and (Ay)"ly; € Y, we obtain (Ay) 1y; — w in Y.
As a consequence, y; converges in Y_Al to y := (Ay)—_1w. We conclude that
zj = dy; — Oy in Z4, which means that R(®) is closed. O

In the sequel of this thesis, we omit the exponent A in the definition of the
interpolation and extrapolation spaces.

In the following proposition, we give some estimates of Cy-semigroups on
interpolation and extrapolation spaces, needed to obtain results of Chapter 4,
see [18].

Proposition 2.3.2. Assume that0 < o <1 and 0 < B < 1. Then the following
assertions hold for 0 < t < tg, to > 0 and € > 0 such that 0 < a — € < 1 with
constants possibly depending on t.

(i) The operator T(t) has continuous extensions To—1(t) : Xq—1 —> X sat-
isfying
1Ta-1(Dllexarx) S 7175 (2.5)

(ii) For x € Xq—1 we have

| Ta-1(t)allp < et 775 lalla-1. (2.6)

Proof. Let 0 <t <ty,0<a—c<landz € Xy 1 = D((w—A_1)*"%). We
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have

1 Toe1(B)z]] = ||To1 () (@ — A_1) " (w — A_1)* 52|

= [I(w — A) " T()T () — A1) ]

= [l — A) (L) ATIT 1 () — A1)l

< (0TI (D) — A

< AT (Dleer e = Al
<27 sup (|71 (8)| 2t E 2l po_apya-e)-

0<s<tg
Hence by (2.3) we obtain
1 Ta-1 ()| < €t 5]
Finally, by (2.5) we have
s (Balls < ¢ | Tama ()l PAT () Tas ()]
< co-1=90-8)Ly-p o128,

2 2
< ct“_l_a_ﬁHxHa_l.

O]

Remark 2.3.3. We can remove € in Proposition 2.3.2 by extending T(t) to
operators from D((w — A_1)**) to X, with norms bounded by t*~'*%, where
0 < ate <1, and therefore, by employing the reiteration theorem and the
interpolation property, the inequality in the assertion (i) can be obtained without

€.

2.4 Parabolic evolution operators

We investigate a family of linear operators A(t), t € R, on a Banach space X
subject to the following hypotheses:

(H1) There are constants w € R, 6 € (7/2,7), K > 0 and p,v € (0,1] such
that 4+ v > 1 and

NEp(AM) ~w), RO AW —w)ll < - f| i (2.7)
1(A() — ) RO A() — w) [Riw, A(t)) — Rw, A(s)]]| < K |;|i' (2.8)

for all t,s € R and A € Xy := {\ € C\{0} with |arg(\)| < 6}. (Observe that
the domains D(A(t)) are not required to be dense.)
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Remark 2.4.1. In the case of a constant domain D(A(t)), one can replace
assumption (2.8) (see e.g. [5, 97]) with the following
(H1)’ There exist constants L and 0 < p < 1 such that

I(A(t) — A(s))A(r) || < Ljt = s|*, s,t,r € R.

Let us mention that assumption (H1) was introduced in the literature by
P. Acquistapace and B. Terreni in [3, 2| for w = 0. Among other things, it
ensures that there exists a unique evolution family U on X such that:

(a) U(t,s)U(s,r)=U(t,r) and U(t,t)=1"fort>s>r;

(b) (t,s) — Ul(t,s) € L(X) is continuous for ¢ > s;

(c) U(-,s) € C'((s,00), L(X)), %—[i(t, s) = A(t)U(t,s) and
JA@* U s)| < C(t—s)7" (2.9)

for 0 <t—s <1,k =0,1, 2z € D((w— A(s))*), and a constant C
depending only on the constants appearing in (H1);

(d) oFU(t,s)x = —U(t,s)A(s)x for t > s and x € D(A(s)) with A(s)z €

D(A(s)).
We define the following interpolation and extrapolation spaces as above

XL = XA0 Xt.— XAyt = x A0

a—1

for 0 < a <1 and t € R, with the corresponding norms. Then the embedding
in (2.3) hold with constants independent of ¢ € R, and there is a constant c¢(c)
such that

lylle < e(@)llyl'~I(A®) - w)yll*, y € D(A®)), teR. (2.10)

For a closed interval J, we define on £ = E(J) := BC(J, X ), the multiplication
operator A(-) by

(A )(t) == A(t) f(t) for all te J,
D(A(:):={f e E: f(t)e D(A(t)) for allt € J, A(-)f € E}.

We can thus introduce the spaces
E,:=FEA) E, .= Eﬁg, and E:= D(A())

for a € [0,1], where Ep := E and Ey := D(A()). We observe that E_; C
[I,c; X", and that the extrapolated operator A(-)_1 : B — E_; is given by
(A()=1f)(t) == A_1(t)f(t) for t € J and f € E. Further, E,_1 has the norm

[flla—1 = supsup [|r*R(r, A—1(s) = w) f(s)]l

r>0 seJ
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and we have f(t) € X! , for each t € J if f € E,_1. Since R(n,Aa—1())
is the resolvent of the densely defined sectorial operator A,_1(-), we have
nR(n, Aa—1(-))f = fin E4—1 as n — oo, for each f € E,—1 and 0 < a < 1.

The next lemma allows to extend the evolution family U(t,s) to the ex-
trapolated spaces X! _;, see Proposition 2.1 and Remark 3.12 of [87] for the
proof.

Lemma 2.4.2. Assume that (2.7) and (2.8) hold and let 1 —pu < o« < 1. Then
the following assertions hold for s <t < s-+ty and tg > 0.
(a) The operators U(t,s) have continuous extensions Uy—1(t,s) : X5_; — X3
satisfying

Vot e, xpy < el o) — 5 (211)

and Ua—1(t,s)x = Uy—1(t,s)x forl —p<vy<a <1, Be|0,1], andx € X3_;.

(b) The map {(t,s) : t > s} > (t,s) —> Us—1(t,s)f(s) € X is continuous for
f € Eafl-

Exponential dichotomy is another important tool in our study, cf. [34], [83],
[109]. We recall that an evolution family U(-,-) has an exponential dichotomy
on an interval J if there exists a family of projections P(t) € £L(X), t € J, being
strongly continuous with respect to ¢, and constants §, N > 0 such that

(a) U(t,s)P(s) = P(t)U(t, s),
(b) U(t,s) : Q(s)(X) — Q(t)(X) is invertible with the inverse U(s,t),
(c) |U(t,s)P(s)|| < Ne=9t=) and ||U(s,)Q(t)]| < Ne 0(=)

for all s,t € J with s <, where Q(t) := I — P(t) is the ‘unstable projection’.
One further defines Green’s function by

D5 = JUGSPE), 125, tise
o —Ul(t,s)Q(s), t<s, t,sel

In the parabolic case one easily obtains regularity results for Green’s function
and the dichotomy projections, see e.g. [109, Proposition 3.18]. For instance, if
J is bounded from below, then we have ||A(t)Q(t)|| < ¢(n) for all £ > n + inf J
and each 7 > 0since A(t)Q(t) = A(t)U(t,t—n)U(t—n,t)Q(t). Similarly, it holds
|A()Q(t)|| < ¢ for all t € J if J is unbounded from below. As a consequence
P(t) = I—Q(t) leaves invariant X* and X? for each a € [0,1] and ¢ € J\ {inf J}.
In the next proposition (shown in Proposition 2.2 and Remark 3.12 of [87]) we
state some properties of I'(t,s) and Q(t) in extrapolation spaces. We use the
convention +oo+r = +oo for r € R, and we set J' = J\{sup J}, i.e.,, J = J if J
is unbounded from above. Moreover, we write Uy(t, s) := U(t, s), Py(t) := P(t),
and Qo(t) := Q(t), where X} = X by definition.

In the following proposition, we state a result from [87] concerning the
exponential dichotomy of the extrapolated evolution family U,_1.

Proposition 2.4.3. Assume that (2.7) and (2.8) hold and that U(t,s) has an
exponential dichotomy on an interval J. Letn > 0 and1—pu < o < 1. Then the
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operators P(t) and Q(t) have continuous extensions Po_1(t) : X! | — X! |
and Qu-1(t) : X!_1 — X, respectively, for every t € J'; which are uniformly
bounded for t < sup J — 1. Moreover, the following assertions hold for t,s € J'

with t > s.
(a) Qa-1()X( 1 = Q(t)X;
(b) Uafl(t, S)Pafl(s) = Pafl(t)Uafl(t, 8),‘

(c) Up—1(t,8) : Qa—1(8)(X:_1) = Qa—1(t)(XL_) is invertible with the in-
verse Ug_1(s,t);

(@) [Ua-1(t, 8)Par(s)z]| < N (o n) max{(t—s)*~", 13 lafl}_y forz €
X5 1 and s <t <supJ —n;

(e) Ua-1(5,t)Qa—1(t)z|| < N(a,n)e™¢=)|z|t_ forz € Xt | ands <t <
sup J —n;

(f) let Jo C J' be a closed interval and f € Eo—1(Jy). Then P(-)f € Eq—1(Jo)
and Q(-)f € BC(Jy, X).

Using this proposition, we define

Uafl(tvs)Pafl(S)v t Z S, t,S € J7
—U(t,8)Qa-1(s), t<s, t,se .

Fa—l (t, 8) = {

2.5 Almost periodic and almost automorphic func-
tions

In this section, we recall some definitions and properties concerning almost
periodic and almost automorphic functions that we will use later in this thesis.

2.5.1 Almost periodic functions

Next, we give the definition of almost periodic functions due to H. Bohr [28].
The theory of almost periodicity has been generalized in various directions
especially by Favard [53, 54], Bochner [26, 27], Levitan [79], Besicovitc [25],
Fink [55], and Corduneanu [36]. Recently, motivated by applications, important
extensions have been given to the study of almost periodic functions (partial
differential equations) see [6, 80, 97] and references therein.

A set P C R is said to be relatively dense in R if there exists a number [ > 0
such that any interval [a,a + ], a € R of length [ contains at least one number
from P.

Definition 2.5.1. A continuous function f : R — X is called almost periodic
if for every e > 0 there exist a relative dense set P(e) C R, that is, if there is a
number ¢(¢) > 0 such that each interval (a,a+/{(c)), a € R, contains an almost
period 7 = 7. € P(e) and the estimate

lg(t+7) —g()]| <e
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holds for all t € R and 7 € P(e). The space of almost periodic functions is
denoted by AP(R, X).

Every periodic function is also almost periodic. On the other hand, the
inverse is not true, we cite as counterexample the function f(t) = cos(t) +
cos(tv/2);t € R. (see Figure: 5.1.3).

2.0

Figure 2.2: An example of almost periodic function.

Let us recall that AP(R, X) is a closed subspace of BC(R, X) and hence it
is itself a Banach space, see [80, Chapter 1].
For a closed unbounded interval J, we also define the space

AP(J,X):={g:J - X:35€ AP(R, X) s.t. g|J =g}

of almost periodic functions on J. We remark that the function g in the above
definition is uniquely determined, cf. [12, Proposition 4.7.1]. The following
notion is important for our investigations.

Definition 2.5.2. Let J = [tg,0), top € R. A continuous function g : J — X
is called asymptotically almost periodic if for every € > 0 there exists a set
P(e) C J and numbers s(¢), () > 0 such that each interval (a,a+£(c)), a > 0,
contains an almost period 7 = 7. € P(e) and the estimate ||g(t+7) —g(t)|| < e
holds for allt > s(¢) and 7 € P(g). The space of asymptotically almost periodic
functions is denoted by AAP(J,Y).

Due to [12, Theorem 4.7.5], these spaces are related by the equality
AAP([ty, +00), X) = AP([to, +00), X) @ Co([to, +0), X). (2.12)

Analogously, we define the asymptotic almost periodicity on J = (—o0, tg], and
one also has

AAP((—00,tg], X) = AP((—00,t], X) @ Co((—o0, to], X). (2.13)
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We recall that M(-)f € (A)AP(J,X) if f € (A)AP(J,X) and
M(-) € (A)AP(J,L(X)). This follows from the above definitions if one takes
into account that we can find common almost periods for f and M, cf. [80, p.6].

Definition 2.5.3. A function f € BC(R x X,Y) is called almost periodic if
for every e > 0 and every compact set K C X there exists l(e, K) > 0 such that
every interval I of length l(e, K) contains a number T and fort € R, z € K

1ft+72) = ft,2)]ly <e
Finally, we mention the following important result.

Lemma 2.5.4. [55] Let f : Rx X — Y be (uniformly) almost periodic, globally
Lipschitzian and y : R — X be an almost periodic function, then the function
t— f(t,y(t)) is also almost periodic.

2.5.2 Almost automorphic functions

In this subsection, we introduce a class of functions which are more general
than the almost periodic ones. Named almost automorphic functions, they were
first introduced by S. Bochner [26] in 1955. For more information on almost
automorphic functions, we refer the reader to W. A. Veech [113, 114, 115] and
others [93, 95, 111, 128|.

Definition 2.5.5. (S. Bochner) A continuous function f : R — X is called
almost automorphic if for every sequence (op)nen there exists a subsequence
($Sn)nen C (0n)nen such that

lim  f(t+ sp —sm) = f(t) for eacht € R.

n,m—-+00

This is equivalent to the fact that the limits

g(t):= lim f(t+s,) and f(t)= lm g(t—s,)

n——+o0o n——+o0o
exist for each t € R.

The set of all almost automorphic functions with values in X is denoted by
AA(X). With the supremum norm

Ifllaacx) = sup £ (£l
teR

this space turns out to be a Banach space (see [93], page 20).

Remark 2.5.6. 1) It is easy to see that an almost automorphic function is
always bounded.

2) By the pointwise convergence, the function g in Definition 2.5.5 is just
measurable, but not necessarily continuous (need not be continuous in
general). Moreover, if g is continuous, then f is uniformly continuous
(cf. [96] Theorem 2.6).
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3) If the convergence in both limits in the definition above is uniform in
t € R, then f is almost periodic (in the sense of Bochner [27]).

4) Clearly from the definition above follows that every almost periodic func-

tion (in the sense of Bochner) is necessarily almost automorphic. Thus
we have

AP(X) € AA(X) C BO(X).

The converse of the last assertion in Remark 2.5.6 is not true, as shown in
the following example due to Levitan (see also [23, Example 3.3]).

Example 2.5.7. Let p(t) = 2 + cost 4+ cos 2t and f : R — R such that
f= Sinl%. Then f is almost automorphic, but f is not uniformly continuous

on R. It follows that f is not almost periodic.

Definition 2.5.8. A function f : Rx X — Y is said to be almost automorphic

if f(-,x) is almost automorphic for every x € X and f is continuous jointly in
(t,x). We note f € AA(R x X,Y).

Moreover, we refer to [47, 93, 94, 111] for some new and significant devel-
opments on the study of almost automorphic problems.
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Chapter

Asymptotic behavior of semilinear
evolution equations

The aim of this chapter is to study the almost periodicity and the almost
automorphicity of solutions of the parabolic semilinear evolution equations

u'(t) = At)u(t) + f(t,u(t)), teR, (3.1)

in a Banach space X, where the linear operators A(t) satisfy the Acquistapace-
Terreni conditions, the evolution family U generated by A(-) has an exponential
dichotomy and f : R x X, — X. We apply these results to thermoelastic plate
systems and the reaction diffusion equation with time-varying coefficients. We
show that, if the coefficients and the semilinear term f are almost periodic resp.
automorphic, then the solutions are almost periodic resp. automorphic.

3.1 Assumptions and preliminary results

Let (X, -]|) be a Banach space and let A(t) for ¢ € R be closed linear operators
on X with domain D(A(t)) (possibly not densely defined). Throughout this
chapter, we assume that A(t) satisfies the Aquistapace-Terreni conditions (H1),
see Chapter 2, and

(H2) The evolution family U generated by A(-) has an exponential dichotomy
with constants N,6 > 0 and dichotomy projections P(t) for t € R and
Green’s function I'.

(H3) There exist 0 < a < # < 1 such that
X! =X, and X;; = Xp

«

for all ¢t € R, with uniformly equivalent norms.

For the sequel, we need the following fundamental estimates for the evolution
family U := U(t, s) generated by A(-).

23
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Proposition 3.1.1. Forx € X, 0< a <1 andt > s, the following hold:

(i) There is a constant c(«), such that

|U(t ) P(s)allt, < e(a)e™ 207 (t — )72 (3.2)

(i) There is a constant m(«), such that

1Tq (s, )Q(1)alls, < m(a)e |||, (3-3)
Proof. (i) Using (2.10) we obtain

)
UL, s)P(s)xllc, (@)Ut 5)P(s)z|' = A®)U 2, 5) P(s)z]*
c(a)|[U(t,s)P(s)zl|' AU (t,t = DU (t — 1, 5)P(s)z|*

( (t)

( t—s—

(

)
)
c()[U(t, ) P(s)x ||| AB)U (¢, t = DUt - 1, 5)P(s)z]|
)
)

o

c(a)Ne —62(t—s)(1—a)6—6( —s—1) aHxH

cla)(t—s)” e_%(t_s)(t—s) e 3= )|z

VAN VANR VANRE VANRI VAN

fort—s>1and x € X. Since (t— s)o‘e_g(t_s) — 0 as t = 400 it easily follows
that

Ut s)P(s)z])l, < ela)(t —s) % 2|z,
If0<t—s<1, wehave

[U(t, 5)P(s)xllq

IN

@)U (1 5) P(s)al| | AU (1, 8) Pls)a |
UGt 8)P(s)ll AU t?)UU?
. S)H U

)

a)Ne 3t=9(1-c)ga(y _ g)=ae=F(t=9)||y|
)
)

IA
2
Q

,S)P(S)mH”

8)P(s)]|

IN A

Ne~ %(t s)(1— cx)2a( S)—ae—%(t—S)HxH

IN
o

and hence

)

|U(t, s)P(s)z|l!, < c(a)(t—s)"% 2079 ||z|| for t > s.
(i)
1Tq(s, )Q(t) 3, N Tq(s, )Q)z[I" [ A(s)Uq(s, )Q(t)z ]|
)| Ug(s, )Q1)z ]| ~[| A(s)Q()Uq (5, HQ(t)x|*
) To(s, ) Q)| A()Q(s)]1*Tg (s, Q1) ]|
) ’ (s)

s)|[*e=2 x|

o(a)||Ug(s,

o)

a ||UQ s

Q

(
(
(
(@) Ne == A(5)Q

m(a)e”*|z]|.

(AN VAN VANSN VANRR VAN
o
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3.2 The almost periodicity

Consider the semilinear evolution equation
() = At)z(t) + f(t,z(t), tER, (3.4)

where the function f : R x X, — X is continuous and globally Lipschitzian,
i.e., there is k > 0 such that

| f(t,z) — f(t,y)|| < kllz—yl, forallteR and z,y € X,. (3.5)

To study the almost periodicity of the solutions of (3.4), we assume again
the following :

(H4) R(w,A(+)) € AP(R,L(X)) with pseudo periods 7 = 7, belonging to sets
P(e, A).
(H5) f € AP(R x Xa, X).

By a mild solution of (3.4) we mean every continuous function z : R — X,
which satisfies the following variation of constants formula

x(t) =U(t,s)z(s) + /t U(t,o)f(o,z(c))do forallt>s, t,seR.  (3.6)

We first study the existence of a unique almost periodic mild solution for
the inhomogeneous evolution equation

2'(t) = A(t)z(t) + g(t), teR. (3.7)
We have the following main result.
Theorem 3.2.1. Assume that assumptions (H1)-(H4) hold. Let g € BC(R, X).
Then the following properties hold.

(i) The equation (3.7) has a unique bounded mild solution x : R — X, given
by
t +oo
x(t) = / U(t,s)P(s)g(s)ds — / Uq(t,s)Q(s)g(s)ds. (3.8)
—00 t
(ii) If g € AP(R, X), then x € AP(R, X,,).
Proof. Since g is bounded, we know from [34] that the function x given by (3.8)

is the unique bounded mild solution in X. For the boundedness in X, using
Proposition 3.1.1, we have

lz@llo < cllz®)lg

t +oo
< ¢ / 1U(t, 5)P(s)g(s)ll 5 ds + ¢ / 1Ua(t, $)Q(s)9(s)]] , ds

—0o0

IN

t 5 —+o00
ce(B) / 3690 (¢ — 578 || g(s)l| ds + em(B) / =560 | g(s)|| ds

teo (20 B 2do oo s
@l [0 (%) A rem@lal [ oo
0 0

cc(B)8°T(1 = B) gl + em(B)6 " 195 -

IN

IN
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and hence

lz(®)llo < cllz®)llg < cle(8)8 T~ B) +m(B)0 ] |9l - (3.9)

For (ii), let € > 0 and P(e, A, f) be the set of pseudo periods for the almost
periodic function t — (f(t), R(w, A(t))), see details in [80, p.6]. We know, from
[86, Theorem 4.5] that x, as an X-valued function is almost periodic. Hence,

B
there exists a number 7 € 'P((%) f-a A, f) such that

B
lz(t+7) — 2(t)]] < (Ci) P forallt € R.

For 6 = %, the reiteration theorem implies that X, = (X, X3)pc. Using the
property of interpolation and (3.9), we obtain

e+ )~ 2Bl < ela Bzt +7) @O 7 xlt+7) - w(t)HE

< cfa,)2% (de®)PTQ - B) +m(8)5 lgl..)

e

la(t +7) — 2@ 5
= et +7) ()7,
and hence
lx(t+7)—z(t)|a < €
for t € R. -

To show the existence of almost periodic solutions for the semilinear evo-
lution equation (3.4), let y € AP(R,X,). By (H5) and Lemma 2.5.4, the
function ¢(-) := f(-,y(-)) € AP(R, X), and from Theorem 3.2.1, the inhomoge-
neous equation (3.7) has a unique mild solution x € AP (R, X,) given by

t +oo
o) = [ VEP@ SN = [ Ualt Q) (s y()ds, teR
Define the nonlinear operator F': AP(R, X,,) — AP(R, X,) by

t —+o00
(Pu)®) = | UCs)PE)fGs)ds— [ Uglt. Q) (ssu(s)ds, ¢ € R

—00

For z, y € AP (R, X,), one has

t

[Fa(t) = Fy()ll, < C(a)/ et — )| f(5,9(5)) = fls,2(s))] ds

—00

+oo
T e(a) / =305 || £ (s, y(5)) — £(5,2(5))]] ds.
< kle(a)d™T(1 — @) + m(a)d ] ||z — y||,, for allt € R.



3.3 Application : thermoelastic plate systems 27
By taking k small enough, more precisely k < (c(a)d*T(1 — a) + m(a)d—1)~!
the operator F' becomes a contraction on AP (R, X,,) and hence has a unique
fixed point in AP (R, X,), which obviously is the unique X,-valued almost

periodic solution to (3.4).
The previous discussion can be formulated as follows:

)

Theorem 3.2.2. Let o € (0,1). Suppose that assumptions (H1)-(H5) hold
and k < (c(a)d T(1—a)+m(a)d~ 1)~ Then (3.4) has a unique mild solution
x in AP (R, X,).

3.3 Application : thermoelastic plate systems

Let a,b be positive functions and let @ C RY (N > 1) be a bounded sub-
set, which is sufficiently regular. In this section we study the existence and
uniqueness of almost periodic solutions to the thermoelastic plate systems

¢ 92
% + A%+ a(t)A0 = fi(t,Vu,V6), tER, z€Q,
o b(t)Af — a(t)A% = fo(t,Vu, V), teR, z €, (3.10)
ot ot
0 =u=Au=0, onRxOdQ,

where u, 6 are the vertical deflection and the variation of temperature of the
plate and the functions fi, fo are continuous and (globally) Lipschitz.

Assuming the almost periodicity of the functions a,b, f1, fo, we show that
(3.10) has a unique almost periodic solution. It is worth mentioning that this
question was recently studied by H. Leiva et al. [78] in the case when not only
the coefficients a,b were constant but also there was no gradient terms in the
semilinear terms f; and fs.

To study almost periodic solutions to (3.10), our strategy consists of seeing
such a system as an abstract evolution equation. For that, let H = L?(2) and
take A to be the (unbounded) linear operator

D(A) = H* Q)N H}(Q) and Ap = —Ay for each ¢ € D(A).
u

Setting = := gﬁ , the problem (3.10) can be rewritten in X := D(A)xH xH
t

in the following form
2'(t) = A(t)z(t) + f(t,z(t)), t € R, (3.11)

where A(t) is the linear operator defined by

A(t) = | —A2 0 a(t)A (3.12)
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and whose domain is
D(A(t)) = D(A%) x D(A) x D(A), t € R.

Moreover, the semilinear term f is defined only on R x X, for some % <a<1lby

0
flt,u,v,0) = (ﬁ(t,Vu,V‘?)), where X, is the real interpolation space between
f2(t,Vu,Vo)
X and D(A(t)) given by Xo = Hi4q X Hq x Hy, with H, = L2(Q)4 ., and

Hy, is the domain of the part of A in H,, see Section 2.2 for definitions and
properties of these spaces.

We shall assume that the positive real functions a, b are bounded under-
valued respectively by ag, by and a, b € C}'(R) N AP(R) (C{ is the space
of bounded, globally Hélder continuous functions) and the functions fi, f2 :
R x HE(Q) x H(Q) — L*(Q2) are defined by

filt,u, 0)(z) = filt, Vu(z), VO(2)) = { T Wﬁcﬁ? IVO(z)|

forz e Q, teR, ¢ =1,2, where d; are almost periodic real functions.

It is not hard to check that the functions f; (i = 1,2) are continuous in
R x H}(Q) x H}(2) and globally Lipschitz functions, with Lipschitz constant
L>0ie.,

1
1 fi(t,u,0) — fi(t,v,n)|| < L(||u— UH]%%(Q) + 1|0 — 77”%13(9))2

for all t € R,u,v,n and 6 € H} ().

In order to apply the results of Section 2, we need to check that assumptions
(H1), (HY’), (H2) and (H4) hold.

To show (2.7) appearing in (H1), we follow along the same lines as in [78].
For that, let 0 < Ay < Ao < - -+ < A, = o0 be the eigenvalues of A with the
finite multiplicity v, equal to the dimension of the corresponding eigenspace and
{¢n i} is a complete orthonormal set of eigenvectors for A. For all x € D(A)
we have

&) Tn [e%¢]
Az = Z )\n kz<$a ¢n,k>¢n,k = Zl Anlanx;
=1 n=

n=1

with (-, -) being the inner product in H. So, E, is a complete family of orthog-
onal projections in H and so each z € H can be written as

0o Yn 00

L= ZZ<$7¢n,k>¢n,k = — E,x.

n=1k=1

w

Hence, for z := <v> € D(A(t)), we have
0
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n=1
v
(A2w+a(t)A9) = —Z)\2 nw + a(t Z)\EH
a

—a(t)Av — b(t)Af =l
Z)\ Env —b(t Z)\ E,0
n=1
0 0 En w

=Y An(t)Ppz,
n=1
where
E, 0 0
P,=(0 E, 0],n>1,
0O 0 E,
and
0 1 0
An(t) = [ =)2 0 a®)h, |, n>1. (3.13)
0 —al®)A, —b(t)A

It is clear that the characteristic equation of the matrix A, (t) is
A4 b+ (14 a(t))NEA 4+ b()A2 = 0. (3.14)
Setting A\/\, = —p, this equation takes the form

p® —b(t)p? + (14 a(t)*)p — b(t) = 0. (3.15)

From Routh-Hurwitz theorem we obtain that the real part of the roots pi(t),
p2(t), p3(t) of (3.15) are positive. Hence the eigenvalues of A, (t) are simple
and given by o;(t) = —Aupi(t),i = 1,2,3. Therefore, the matrix A,(t) is
diagonalizable and then can be written as

Ap(t) = K () () K (t),n > 1,

with
1 1 1
_ Anpi(t) Anp2(t) Anp3(t)
Kl =1 alilpt) | o) | atipo , |
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_)\npl(t> 0 0
Jn(t)( 0 —Anp2(t) 0 )

0 0 —)\npg(t)
and
o =t ) i) emio
n = V7~ T | Ta21 a22 —a23 9
alalt)- b\ oty —as(t)  as(®)
where
o (t) = a(t)ps(t)p2(t)(p2(t) — ps(t)) analt) = t)ps(t)p1(t) (pr(t) — p3(t))
(p3(t) = b(t)) (p2(t) — b(t)) ’ (p3(t) = b(t))(pr(t) — b(t)) ~
as(t) a(t)p2(t)p1(t)(p1(t) — pa(t)) a1 (1) = a(t)b(t)(pa2(t) — p3(t))
(p2(t) = b(t))(p1(t) — b(t)) ’ (p3(t) = b(t))(p2(t) — b(1))
ama(t) = a(t)b(t)(p1(t) — p3(t)) as(t) = a(t)b(t)(p1(t) — p2(t))
(p3(t) = b(t))(pr(t) — b(t))’ (p2(t) = b(t))(p1(t) — b(1))
az1 = (p3(t) = p2(t)),  az2 = (pa(t) — pr(1)),
asz = (p2(t) — p1(1)),

)b ) _a(t)p3(t)p2(t)

a(a(t),b(t)) + a(t)pr(t)ps(t) | alt)p2(t)p1(t)

o) = b(t)) () —b(t))  (palt) — b(E))
a(t)pr(t)p2(t)  alt)ps(t)pr(t)  al(t)pa(t)ps(t)
b

(pr(t) =b(t))  (ps(t) = b(t))  (pa2(t) = b())
Since b(+) is not a solution of (3.15), one can show that the matrix operators
K,(t) and K;'(t) are well defined and K, (t)P,(t) : Z := H x H x H ~
X, K;Y()P,(t): X — Z.
The roots p;(t),i = 1,2,3, of (3.15) are bounded. Indeed, setting I(t) =
p(t) — @, then (3.15) becomes

1(t)? +p(1)I(t) + q(t) = 0,
where p(t) := (1+ a(t)?) — 202, g(t) == — Zb(t)? + (2 - a(t)?) L.
Since ¢ is bounded and

la(t)] = L)L) + p()] = MO ~ [pE)],

then [ is also bounded. Thus the boundedness of b yields the claim.
Now, define the sector Sy as

Sp={A e C:|arg(N)| <0, X\ # 0},

where 0 < sup | arg(p;(t))| < E, i=1,2,3and T <6< 7— max sup{|arg(p:(t))|}
teR 2 2 =1,2,3 teR

i=1,2,
For A € Sy and z € X, one has

[e.9]

RO\ A()z = (A= An(t)) ' Puz
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Hence,

IR(N, A(1))z])*
< Z ||Kn(t)Pn(/\ - Jn(t)Pn)_lKgl(t)PnH%(X)HPnZHZ
n=1
<Y KO Pall 2z | = Ta (@) P) "M 172 1 () PallZx 29| Pzl
n=1

Now, from (3.3) and b > by, we have

(t)?[p(t)]

a
t)—b(t)| > inf |p(t . 1
ott) — ) = SR int ool > 0 (3.16)
Therefore from a(t) > ag it follows that
inf |p(t) — b(t)| > 0. (3.17)

teR

21

Moreover, for z := (Zz) € Z, we have

z3
15 () Paz||? =A0 1 Bzt + Enze + Enzsl” + Aollp1(8) Enz1 + pa(t) Enza + p3(t) Enzs|®

a(t)p1(t) a(t)p2(t) a(t)ps(t) ?
(D) — b0 " o)) — 00 2T ) — ()

Thus, there is C; > 0 such that

+ A2

| Kn(t)Pozllg < Cidn||z||z forall n>1andteR.
21
Similarly, for z := <22> € X, one can show
23

| KL (t) Pz < %Hz” forall n>1andteR.

Now, for z € Z, we have

1 2
o wram Y 0 2
(A= JnPp) " 2|7 = 0 X ® ? 2
1 2 1 2 1 9
< ———lalP+ g lal’+ 5 sl
< B T TR 2 B!
Let Ag > 0. The function n(A) := % is continuous and bounded on the

closed set 3 := {A € C/|A] < Ao, |argA] < 0}. On the other hand, it is clear
that 7 is bounded for |A\| > Ag. Thus 7 is bounded on Sy. If one takes

14+ ||

N = —
ﬁ”){rx%—xnpxtn

: )\eSg,n>1;i:1,2,3,teR}.
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Therefore,
I = JuPa) el € —Jl2llz A€ S
14 [)
Consequently,
IROLA®)] < —
1+ ||

for all A € Sy and ¢t € R.
Since the domain D(A(t)) is independent of ¢, we have only to check (H1’).
The operator A(t) is invertible and

—a(t)?b(t)"tA™Y —A72 —a(t)b(t)"1A2
At = ( Ix 0 0 ) teR,
—a(t)b(t)~1 0 —b(t)~tAt

Hence, for t, s,r € R, one has

0 0 0
= ( —a(r)b(r)~!(a(t) — a(s))A 0 —b(r)~*(a(t) - a(S))) ;
—(a(t) — a(s))A + a(r)b(r)~L(b(t) — b(s))A 0 —b(r)~(b(t) — b(s))
and hence
I(A(t) = A(s))A(r) "2

() — A(s))
< V3(lla(r)b(r)~ (alt) — a(s)) Az ]| + [Ib(r) " (a(t) — a(s))zs]

+l(a(t) = a(s) Azl + la(r)b(r) = (b(t) — b(s)) Aza| + [[b(r) ~ (b(t) — b(s))z]])
< V3(la(r)b(r) "Ml — s Az ]| + [b(r) M1t — s|¥[l=s]| + [t — s]*]| Az

+ la(r)b(r) It = sl Az || + [b(r) 7 1t = 5|12l

<

|a
(2V3[a(r)b(r) 7! + [t — s|"||Az]| + 2V3la(r)b(r) ||t — s[5

Consequently,

I(A() = A()A(r) "2l < Clt = s][|-].
Let us now check assumption (H2). For every t € R, A(¢) generates an analytic
semigroup (eTA(t))TZg on X given by
Dz =" Kn(t) ' Pre™" P Ky(t) Paz, 2 € X.

On the other hand, we have

lem 40z ZHK ) Pall e,z 1€7 Pall 2oy 1K (8) Pl 22,50 | Pz,
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Z1
with for each z = <22> ez

Z3

2

e_)‘"pl(t)TEn 0 0 21
le™" Poz||% = 0 e 2T E, 0 29
0 0 e MR, ) \z) ||,

e AP O B, 2112 + [|e 20T B, 29]|2 + |l P30T B, 25|

e 7|2)1%,

where & = Ay inf {Re(p1(t)), Re(p2(t)), Re(ps(t))}-
Therefore

IN A

e 40| < Ce™®", 7 >0, (3.18)
Using the continuity of a,b and the equality

R(A A1) — R(A, As)) = R(A AQ))(A(t) — A(s)) R(A, A(s)),

it follows that the mapping J 3> t — R(\, A(t)) is strongly continuous for A €
Sp where J C R is an arbitrary compact interval. Therefore, A(t) satisfies the
assumptions of [106, Corollary 2.3], and thus the evolution family (U(t,s))>s

is exponentially stable.
Finally, to check (H4), we show that (A(-))~ € AP(R, £(X)). Let ¢ > 0,
and 7 = 7. € P(e,a,b). We have

At+7) P =A™ = A@+7) YAl +7) - A@)A®) L (3.19)

and,

0 0 0
Alt+71)— A(t) = (0 0 (a(t+7)—a(t))A ) )
0 —(a(t+71)—a(t)A —(bt+71)—0())A

21

Therefore, for z := <22> € D, one has

1At +7) = A®))z[| < [[(a(t + 7) — a(®)) Az + [[(a(t + 7) — alt)) Az

+1(0(t +7) = () Az
< e Az| + el Azl
<elzllp,

and using (3.19), we obtain

1At +7) "y — A@) My 1A + ) TH A + ) = A)AR) 'y

At +7)" e

+ (A +7) = A e, AT " yllp, v € X

Since [ A(t)"yllp < cllyl, then

<
<

JAt+7) "y — A@) Tyl < delyll.
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Consequently, A(t)~! is almost periodic.
Finally, for a small constant K, all assumptions of Theorem 3.2.2 are sat-
isfied and thus the thermoelastic system (3.10) has a unique almost periodic

mild solution (:) with values in Hi1o X Hy.

3.4 The almost automorphy

In this section, we study the existence of almost automorphic solutions of the
semilinear evolution equations

u'(t) = A@t)u(t) + f(t,ut)), teR, (3.20)

where A(t),t € R, satisfy (H1) and (H2).

To this purpose, define the Yosida approximations A, (t) = nA(t)R(n, A(t))
of A(t) for n > w and t € R. These operators generate an evolution family U,
on X. It has been shown in [86, Lemma 3.1, Proposition 3.3, Corollary 3.4] that
assumptions (H1) and (H2) are satisfied by A,,(-) with the same constants for
n > ng.

We assume also that

(H4)’ R(w,A(+)) € AAR, L(X)),
(H5)’ the function f : R x X, — X is continuous and globally small Lips-
chitzian, i.e., there is a small K > 0 such that
| f(t,u) = f(t,0)]| < Kfllu—wv], foralteRandu,veX,,
and f € AAR x X4, X).

The Yosida approximations A, (-) satisfy also this last assumption. More
precisely, the following lemma follows. We adopt the same proof of [86] in the
almost periodic case.

Lemma 3.4.1. If (H1) and (H4)’ hold, then there is a number ny > ngy such
that R(w, An(+)) € AAR, L(X)) for n > n;.

Proof. Let t € R and a sequence (s));en of real numbers, as R(w, A(+)) is almost
automorphic, there is a subsequence (s;)pen such that

lim [|R(w, A(t + s — s)) — R(w, A(t))]| = 0.
l, k—+o0

If n > ng and |arg(A — w)| < ¢ we have that

R(w, An(t+ 81 — s)) — R(w, An(t)) (3.21)
2

e (- s0) - (2 a0)

(w+n)? w+n’ w+n’

-1
—R(w, Alt+ 51 - sk))}

Riw, A(t)] L 3922)
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We can also see that

w? w? K wK 1
A H < R
Hw—l—nR(w (5)) TwHnlt+w T n T2
for n > n; := max{ng,2wK} and s € R. In particular,
w? A -1
— < 2. .
H [1 w —}—nR(w’ (8))] H =2 (3.23)
Hence, (3.22) implies
IR An(t + 51— 55)) ~ B, An(®)
< 2||R(w, A(t + s1 = s1)) — R(w, A(t))]]
K w? -1 w? -1
N p e e R aw]
+1—|—wH[ w+n (w0, At + s Sk))} [ (w+n)? (w (>)]

Employing (3.23) again, we obtain

H [1 - R(w, A(t + s, — Sk))} - [1 - wbj— n

w+n

2

§4H[1—w+nR(w,A(t+sl—sk))} - [1—

< 4w || Rw, Alt + 51— 1)) — R(w, A())]|.

w+n

Therefore,

[B(w, An(t + 81 = 51)) = R(w, An(8))[| < (2 + 4K) [ R(w, A(t + 51 — 51)) —(R(ZSA(t))II
3.2

for n > ny and t € R. The assertion thus follows from (H4)’. O

To obtain the aim of this section, we need the following technical lemma.

Lemma 3.4.2. Assume that (H1),(H2) and (H4)’ hold. For every sequence
(s))ien € R, there is a subsequence (s;)ien such that for every n > 0, and
t, s € R there is l(n,t,s) > 0 such that

I (t+ 51 — sk, s+ 51— sk) — Tn(t,8)]| < en’n (3.25)

for a large n and l, k > 1(n,t,s).

Proof. Let a sequence (s))ieny € R. Since R(w, A()) € AA(R, X) then we can
extract a subsequence (s;) such that

|R(w, A(o + s; — s)) — R(w, A(0))|| = 0, k,l — occ. (3.26)
From [86], we have
Lp(t+ s;— sk, s+ s;— sk) — Ln(t, s)
= /RFn(t, 0)(An(0) = w) [R(w, An(0 + 51 = s1)) = B(w, An(0))]

(Ap(o+ 81— sk) —w)l'p(o + 81 — sk, s+ 51 — s) do



36 Asymptotic behavior of semilinear equations 3.4

for s,t € R and [, k, € N and large n. This formula with the estimate (3.24)
and [86, Corollary 3.4] imply that

ITn(t+ 51— sk, s+ 51— sk) — Dn(t, s)]|
< cn2/ =2 1t=01 = 21051 R(w, Ap(o + 51 — 5)) — R(w, An(0))]| do
R
< n?(2 + 4K) / e d ol e Tl sl R(w, A(o + 5, — s3))  (3.27)
R
—R(w, A(0))|| do|| = 0, k,I — 0,

by (3.26) and Lebesgue’s convergence dominated theorem. Hence, for n > 0
there is I(n,t,s) > 0

T (t+ 51 — sk, s+ 51— sk) — Dty 8)]| < en’n
for large n and I, k > I(n,t,s). O

We need also this fundamental result. An analogous result for the almost
periodicity is shown in [86].

Proposition 3.4.3. Assume that (H1), (H2) and (H4)’ hold. Let a sequence
(Sf)leN € R there is a subsequence (s;)ien such that for every h >0

\T(t+ s; — sk, s +s1—sk) —L(t,s)|| — 0, k,l—o0
for |t —s| > h.

Proof. Let a sequence (s));en € R, and consider the subsequence (s;) given by
Lemma 3.4.2. Let ¢ > 0 and h > 0. There is ¢, > h such that

IT(t+ s; — sg,s+s1—sk) —L(t,s)|| <e

for |t —s| >t. and I, k € N. For h < |t — s| < t., by [86, Lemma 4.2] we have
ID(t + 51— sk, 8 + 51— s) — Dot + 81— s, 8+ 81— sp)|| < c(te)n™?, (3.28)
IT(t,8) = Talt, s)l| < ete)n™?  (3.29)

for all k,1 and large n. Let n. > 0 large enough such that n=? < @ for
n > ne. Take 0 <7 < 555. Hence, by (3.28), (3.29) and Lemma 3.4.2, one has

IT(t+ s — Sk, 5+ 51— sx) — L(L, 8)|| < 2(te)n=f +enln <e

for all k,1 > I(e,t,s). Consequently, [|[I'(t + s; — sk, s + 51 — s) —L'(t,s)|| = 0
as l, k — +oo for |t — s| > h > 0. O

These preliminary results will serve to prove the existence of a unique almost
automorphic solution of the semilinear evolution equation (3.20).

For this purpose, we show first the existence of a unique almost automorphic
mild solution to the inhomogeneous evolution equation

u'(t) = A(t)u(t) +g(t), teR. (3.30)

More precisely, we state the following main result.
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Theorem 3.4.4. Assume that (H1)-(H3) and (H4)’ hold. Then, for every
g € AARR,X), the unique bounded mild solution u(-) = [pT(-,s)g(s)ds of
(3.30) belongs to AA(R, X,).

Proof. First we prove that the mild solution w is almost automorphic in X. Let
a sequence (s))eny and h > 0. As g € AA(R, X) there exists a subsequence
(s1)1en such that l klim llg(t + s; — si) — g(t)|| = 0. Now, we write

——+00

u(t+ s; — s) — u(t)

= [Tt s st s sudgls - s ds— [ Dlt)g(s)ds
R R

= /RF(t + 51— sk, s+ 51— sk)(g(s + sp— sg) —g(s))ds

—i—/ (T(t+s;— sk, s+ 81— sk) — (¢, 5))g(s) ds
[t—s|>h

+/ (T(t+ s; — sk, s+ 51— sk) — L'(t,5))g(s) ds.
[t—s|<h

For ¢ > 0, we deduce from Proposition 3.4.3 and (H2) that
Jut + s — si) — u(®)]

< zN/ e =5llg(s + 51— 5) — g(s)l| ds + (2 + ANR)[|glloc
R

fort e Rand I, k > I(e, h) > 0. Now, for € > 0, take h small and then &’ > 0
small such that

Jut + s —sk) —u®)]| < 2N/ e g(s + 5, — k) — g(s)] ds + 5
R
for t € R and I, k > I(e) > 0. Finally, by Lebesgue dominated convergence

theorem, u is almost automorphic in X.
Using the reiteration theorem and the interpolation property, we have

™ wle

ult + 51— si) — u(®)|la < el B)l[ult + 51— si) = u(®)|| 7 [[ult + 51 — si) — ()]

Using estimates in Proposition 4.1.2, we can show that u is bounded in Xjg.
Hence,

(v, B)ch |lult + st — sx) — u()]) 7"
[ut + 51— ) — u(@®)|| 7

[lu(t + 51— sr) = u(®)]a

IN

IN

(3.31)

Since u is almost automorphic in X, u(t + s; — s;) — u(t), as [,k — oo, for
t € R, and thus u € AA(R, X,). O

As a consequence of Theorem 3.4.4, we obtain the aim of this section.

Theorem 3.4.5. Assume that (H1)-(H3), (H4)’ and (H5)’ hold. Then, for
small K¢, (3.20) admits a unique mild solution u in AA (R, X,).
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Proof. Consider v € AA(R, X,,) and f € AA(R x X4, X). Then, by [95, Theo-
rem 2.2.4, p. 21}, the function g(-) := f(-,v(:)) € AA(R, X), and from Theorem
3.4.4, the inhomogeneous evolution equation

u'(t) = A(t)u(t) +g(t), teER,

admits a unique mild solution u € AA (R, X) given by

u(t):/RF(t,s)f(s,v(s))ds, teR.

Let the operator F': AA(R, X,) — AA(R, X,) be defined by
(Fo)(t) == / I'(t,s)f(s,v(s))ds forall t € R.
R

Now we prove that F' has a unique fixed point. For any z, y € AA (R, X,), we
have

t

[Fx(t) = Fy@)|l, < C(a)/ e Ut — )| f(5,9(5) — fls,2(s))] ds

oo
+ () / 39 | (s, y(s)) — F(s,2(5))]] ds.
< Kypd(a)llz -yl forallteR.

If we assume that Kc'(a) < 1, then F has a unique fixed poind v € AA (R, X,).
Thus w is the unique almost automorphic solution to equation (3.20). O

Example 3.4.6. Consider the parabolic problem

Oru(t,z) = A(t,z, D)u(t,z) + h(t,Vu(t,z)), teR, ze€Q,

3.32
B(z,D)u(t,z) =0, teR, x €0, (3:32)

on a bounded domain Q@ C R™ with boundary 0 of class C? and outer unit
normal vector v(x), employing the differential expressions

Alt,, D)= an(t,2)0u0 + ) ax(t,) O +ao(t, ),
B(t,z,D) = Zk bi () Oy, + bo(x).

We require that agy = ay, and by, are real-valued, ag,ar, a0 € Ch(R,C(Q)),
bk,bo € 01(69)),

n

> anlt,x) Xi, Xy = |Xi?, and Y bp(z)ve(x) > 8
k=1 k=1

for constants p € (1/2,1), g,n > 0 and all X; € R™, k,l =1,--- ,n, t € R,
z € Q resp. x € 0N, We set X = C(Q),

D(A(t) = {u e ﬂp>1 W2(Q) : A(t,, D)u € C(Q), B(t,-,D)u =0 on 9Q},



3.4 The almost automorphy 39

fort € R. It is known that the operators A(t), t € R, satisfy (H1), see [1, 83],
or [107, Exa.2.9]. Thus A(-) generates an evolution family U(-,-) on X. Let us
fix numbers a € (1/2,1) and p > ﬁ Then

X! =X, ={fe€C*®Q):B(-,D)u =0}

with uniformly equivalent constants due to Theorem 3.1.30 in [83], and Xo —
W2(Q). It is clear that the function f(t,u)(z) := h(t,Vu(z)), x € Q, is contin-
uwous from R x X, to X if h is continuous from R x R™, and if h is small Lips-
chitzian and almost automorphic then f is. Under the exponential dichotomy of
U(-,-) and almost automorphy of R(w, A(+)), the parabolic equation (3.32) has
a unique almost automorphic solution.
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Chapter

Asymptotic behavior of semilinear
autonomous houndary evolution
equations

In this chapter, we study the existence and uniqueness of the almost periodic
and almost automorphic solutions of the semilinear boundary evolution equa-
tion

{u’(t) = Apu(t) + h(t,u(t), teR, (4.1)

Lu(t) = o(t,u(t)), teR,

where A,, € L(D(An,),X), L € L(D(An),0X), t € R, where D(A,,), X, and
0X are Banach spaces such that D(A,,) is dense and continuously embedded in
X. The function A is defined from R x X into X, and ¢ is defined from R x X
into 0.X.

In Section 4.3, we show how to transform the semilinear boundary evolution
equation to a semilinear evolution equation in an extrapolated space

u'(t) = Aamru(t) + f(t,u(t)), teR, (4.2)

where A,_1 is the extrapolated extension of the generator A of a hyperbolic
analytic semigroup (7(t)),~, on a Banach space X. The semilinear term f is
defined on R x Xz with values in the extrapolated spaces X,_1 for 0 < 8 <
a < 1.

In Section 4.1, we prove that the exponential dichotomy is inherited by the
extrapolated semigroup generated by A,_1 in Xq_1.

In Section 4.2, we show the almost periodicity and automorphy of (4.2). As
usual, by a fixed point argument, it is enough to show that the inhomogeneous
evolution equation

' (t) = Ag—1u(t) +g(t), tEeR, (4.3)

has a unique almost periodic (resp. almost automorphic) mild solution on X,
for each almost periodic (resp. almost automorphic) function g : R — X,_;.

41
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4.1 Hyperbolicity of an extrapolated semigroup

We consider a sectorial operator A on a Banach space X such that o(A)NiR = 0,
which is equivalent to the fact that A generates a hyperbolic analytic semigroup
(T'(t))e>0 on X. Let (Th—1(t))t>0 be its extrapolated semigroup with generator
Aq—1. To show the main result of this chapter, we need the following results.

Proposition 4.1.1. Assume that 0 < « < 1 and that T(-) is hyperbolic. Then
the operators P, and Py admit continuous extensions Py o1 : Xq—1 — X and
Pso—1: Xa—1 — Xa—1 respectively. Moreover we have the following asser-
tions.

( ) uU,o0— 1Xa 1 — P X

(”) ( )P&a—l - Ps,a—lTa—l(t);

(4i7) Ta 1(t) + Pua—1(Xa—1) — Puya—1(Xa—1) is invertible with inverse
To-1 (_ )

(iv) for 0 < a—e< 1, we have

[ To—1(t) Pso_12|| < mt* 15 |z||ay forz € Xo_1 andt > 0, (4.4)
[ To—1(t) Pua12]| < ¢ €||2||ar forz € Xo_1 and t <0. (4.5)

Proof. By applying (i) and (ii) of Condition (H) in Definition 2.2.12, we show
that T'(¢) and R(w, A) commute with Ps; and P,, and hence

1
|| Pux|| = EH(Qw —A)w*R(w, A — w)Pyx||
= L @w— A ) PwOR(w, A - w)a]
w

1 (0%
< @H(?w — A D)l gz x Pl llw® Rlw, A — w)al]
< d|z|[a-1 (4.6)

for all z € X. Hence P, can be extended to a bounded operator P, ,—1 €
L(Xq-1,X). Then the operator P o—1 =1 — P, o—1 € L(Xq—1) is the bounded
extension of P.

Assertion (i) is a consequence of the fact that P, ,—; has values in X and
that it is a projection. Since Ps; commute with T'(¢) and by approximation using
(2.5), we can see immediately the assertion (ii). To show (iii), we use the fact
that T'(t) : P,X — P,X is invertible with inverse T'(—t) and (i). To show
(iv), let t > 1 and = € X,_1. Using the estimates (2.2) and (2.5), we obtain

Tam1(8) Pya-al] = Tt~ )P Tar (1]
< ce alla-1

t
*llallamt-

~ t
t—a—l—l—i—ae*(;

Since 2 — (0 as t — 400, one obtains

t
[Ta-1(t)Psarzll = c e 2]lz]lam.
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If 0 <t <1, by assertion (ii) and (2.5), we have

Tt (8) Pzl = 1Py (0)2]] < 1271 fal oy
tt
<ct¥ % 2e2||z|[q_1.

Hence, there exist constants m > 0 and v := §/2 such that
[ Ta-1(t) Pra-rz]] < m %] [q-1.
Let t <0 and = € X,_1. From the equality (i), (2.2) and (4.6), we have

||Ta71(t)PU,a71x|| = HT(t)PU,aflxn < M||Pu7a71||L(Xa,1,X)6_§t||xHa71

=ce ) 2||a 1.
]

The following exponential dichotomy estimates in the interpolation and ex-
trapolation spaces are needed.

Proposition 4.1.2. Forx € Xo 1 and 0 < 8 <1, 0 < a < 1, we have the
following assertions:
(i) there is a constant c(«, ), such that

1 Ta-1(8) Pua—r2]]5 < e(a, B)e”||z|la-1 for t <0, (4.7)
(7i) there is a constant m(c, B), such that fort >0 and 0 < a —€ < 1.

1 Ta-1(t) Pra-r2ll < mle, B)e "t 7= jz]|a-1. (4.8)

Proof. (i) As Xgz is a space of class J3, see [83, Definition 1.1.1 ], there is a
constant ¢(f) such that

]| < e(B)llel|*~7||Az]|”, = € D(A).

As the part of A in P, is a bounded operator, from (4.5) one obtains

1 Ta-1(t)Pua-rzlls < e(B)|IT)Pua—rzll'?||AT(t) Pua-12]|”
< BT () Puarz|l" PIIAPIP(|T (1) Pyl
< ADIAPPIT(t) Pua-1zll
< cBIAP|I e e”||zl|a-1
< c(a, B)e|alla-1.

(ii) For t > 1, we have

HTOc—l(t)Ps,oc—l«THB < HT(l)HL(X,XB)HTa—l(t - 1)Ps7a—137|’7
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and hence from (4.4), one obtains

|Ta-1(t)Psarzlls < mla, B)t* 2™ |z][q—
< m(a, )t 1P Ee 05803 |z |0ur.
< m(a, Bt P Ee 03 |21

For ¢t € [0, 1], it follows from (2.6) that

1 To—1(t) Ps 015 |

IN

Ps,a—lea—l

¢t 1=B—E05¢03 l|z]|a—1-

IN

Hence

[ To—1(t)Psa1zllp < mle, B)t 1P |z]|0ey for t > 0.

O
4.2 Semilinear evolution equations
Consider the semilinear evolution equation
u'(t) = Aa—ru(t) + f(tu(t), teR, (4.9)

where the function f : Rx X3 — X,_1 is continuous and globally Lipschitzian,
i.e., there is k > 0 such that

1f(tx) = [t y)llaoq S kllz—yllg forallt € R and 2,y € Xp. (4.10)

By a mild solution of (4.9) we will understand a continuous function x : R —
Xpg, which satisfies the following variation of constants formula

u(t) =Tt — s)u(s) + /t To-1(t —o0)f(o,u(c))do forallt > s, t,s €R.
’ (4.11)

We study first the existence of almost periodic and almost automorphic mild
solutions for the inhomogeneous evolution equation

u'(t) = Ag—1u(t) +g(t), teR. (4.12)
We have the following main result.

Theorem 4.2.1. Let g € BC(R,X4-1) and 0 < 8 < a < 1. Then, the
following properties hold.

(i) The equation (4.12) admits a unique bounded mild solution u : R — Xpg
given by



4.2 Semilinear evolution equations 45

u(t) = /t To-1(t —0)Psa-19(c)do — /t+00 To-1(t —0)Pya-19(c)do, t € R.
(4.13)

(1i) If g € F(R,Xn—1), where F is one of the following abbreviations:
AP, AA then u € F(R, Xp).

Proof. (i) Since g is bounded, one can show as in [32] that u(-) given by (4.13)
is well defined in X for all £ € R. Moreover, one can see easily that u(-) satisfies
the variation of constants formula

t
u(t) =Tt — s)u(s) + / To-1(t —0)g(o)do forallt>s, t,s €R.

Using Proposition 4.1.2 and a characterization of the continuous interpolation
spaces X g, see [83, Proposition 2.2.8], we show that the function u is continuous
from R to X3. Hence, v is a mild solution of (4.12). The uniqueness can be
shown as in [32]. For the boundedness, let 0 < e+ < aand 0 < a —€ < 1.
By Proposition 4.1.2, we have

lu(®)l5
\

t +oo
< ‘/ To-1(t —0)Psq—19(0)do / To-1(t —0)Pya—19(c)do
o t
t

gl
B

B

+o00
<[ st =) Puacsg@llydo+ [ 1Tacst = ) Puacrs@)l do

t -
< m(a, B) / =) (¢ — gy~ B=e+EH) g (o)||  do

—0o0

+oo
4 o0, B) / 5 |lg(0) |,y do

400 B o —(B—a+E+1) do +o0 o

<miap) [ e () Lyl tetas) [ el
0 v Y t

< m(a, 8P+ (a — B — 2) gl + el 85~ e

where I'(«a) = 0+°° t*~le~!dt is the function gamma.

(7i) 'To show that the mild solution u is almost periodic, let g € AP(X—1).
From Definition 2.5.1, for each € > 0 there exists [(¢) > 0 such that for every
a € R, there exists a number 7 € [a,a + l(¢)] satisfy ||g(t +7) — g(¢)||,_; < ne
for all t € R, where ' = m(a, B)v*~*T°T'(a — B — &) + c(a, B)d L.
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Then,
Ju(t+7) —u®)l

< [ 1aat =) Pracilglo +7) gl do

—00

“+oo
n /t |To-1(t = 0) Pua-1lg(o +7) = g(o)]ll 4

t ~
<m(a,8) [ D= o) T o 4 1) - (o), do

—0o0

+oo
+e(, B) / 3= g(o +7) — g(0)]|o_y do
< [m(o, By~ (o — B — &) + c(ev, B)0 e = e.

Thus, u € AP(Xg).

To prove that the mild solution u is almost automorphic, let us take a
sequence (s,) of real numbers. As g € AA(X,-1), there is a subsequence
(Sn)nen such that

lim g+ 50— 5m) = 9(0lly =0, (4.14)
for every t € R. Then,
u(t + sp, — Sm) — u(t)

t+Sn—5m t
= / To—1(t+ 8p — $m — 0)Ps a—19(0)do — / To-1(t —0)Psq—19(0)do

— 50 —00

+00 +oo
— / To-1(t+ sp — Sm — 0)Pya—19(0)do + / To-1(t —0)Pya—19(0)do
t t

+Sn—Sm

- / Tacr(t = 0)Peail9(0 + 50— 5m) — g(0)ldo

[e.o]

“+oo
_/ Ta—l(t_U)Pu,a—l[g(U+5n _Sm) —g(U)]dO’.
t
Hence, from Proposition 4.1.2, we have
[t + sp — sm) — u(t)Hﬁ

t ~
< m(a, B)/ et — )~ g0 + 50— 1) — 9(0) oy do

—00

400 5
+ (a,8) / 0= |lg(0 + $n — $m) — 9(0) oy dor
t

Finally, the equation (4.14) and the Lebesgue’s dominated convergence theorem,
yield lim ||u(t + s, — sm) — u(t)||g = 0 for each ¢t € R. O
,M—00

To obtain the same results for the semilinear evolution equation, consider
y € F(Xg) and f € F(R x Xg, Xo—1). Then, by Lemma 2.5.4, the function
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g(-) == f(-,y(-)) € F(Xa-1). Thus, from Theorem 4.2.1, the inhomogeneous
evolution equation

W(t) = Aacrult) + g(t), tER,

admits a unique mild solution u € F (Xg) given by

t +o0o
u(t) = / Ta_l(t—a)Ps,a_lf(U,y(a))da—/t To-1(t—0)Pya-1f(0,y(0))do,

— 00

for all t € R. Let the operator F': F (Xg) — F (X3) be defined by

t —+o0o
(Fy)(t) / Taos(t — 0) Py £ (0, y(o))dor — / T r(t — 0) Py f (0, y(0))do

—00
1

m(a, B)yP ol (@ — B — &) + c(a, B)o 1
where € is any constant such that 0 < a—e <1, 0< 8+ < « . Then, we

have for any z, y € F (Xp)

for all t € R and assume that £ <

[Fz(t) — Fy(t)]l

< m(a, 5)/ et — )" | f(o,y(0) = f(0,2(0)) gy do

—00

“+oo
o) [ oy(e) ~ £o.a(o)) o do
< K[m(a, B)y* = T (a — B — &) + (o, B)0 1 ||z — y|, for all t € R.

This shows that F' has a unique fixed point in F (X3), and consequently we
have the following theorem.

Theorem 4.2.2. Let 0 < 8 < o and € > 0 such that 0 < aa — € < 1 and
0 < B+E&<a. Assume that k < (m(a, B)Y* =T (a — B — &) + c(a, )0~ H)!
and f € F (R x Xg, Xq-1).

Then (4.9) admits a unique mild solution w in F (Xg), which satisfies the
variation of constants formula fort € R

t +o00
u(t) = / Tafl(t_U)Ps,ozflf(Ua U(O'))d()'—/t Tafl(t_o-)Pu,aflf(o-v u(a))da

—00

4.3 Semilinear boundary evolution equations

Consider the semilinear autonomous boundary evolution equation

{u’(t) = Amx(t);h(t»u(t))a teR, (4.15)

Lu(t) = o(t,u(t)), teR.
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Here (A, D(A;,)) is a densely defined linear operator on a Banach space
X, L : D(A,,) — 0X, the boundary Banach space and the functions A :
Rx X,, — X, ¢:Rx X,, — 0X are continuous.

Throughout this section, we assume that the following hypotheses hold.

(A1) There exists a norm |- | on D(A;,) such that X, := (D(An),|-|) is
complete. The space X, is continuously embedded in X and A,, €
L(Xpm, X).

(A2) The restriction A := A,, | ker(L) is a sectorial operator such that
o(A)NiR = 0.

(A3) The operator L : X,,, — 0X is bounded and surjective.
(A4) X,, — X,, forsome 0 <a<1.

(A5) h:Rx Xg— X and ¢ : R x Xg — 0X are continuous for 0 < 3 < o

Under the assumptions (A1)-(A3) the following properties have been shown
by G. Greiner [57, Lemma 1.2, 1.3].

Lemma 4.3.1. For some X\ € p(A), the following assertions are true:
(1) Xm = D(A) ® ker(A — Ap,).

(ii) The restriction L : ker(\ — A,,) — 0X is invertible and its inverse is the
so-called Dirichlet operator Ly € L(0X,X).

(iii) Py := Ly\L is a projection from D(A) = ker L onto ker(A — A,,).
() R(pu, A)Ly = R(\, A)L, for all X\, p € p(A).
(v) (A—Ap)Lx=LR(\A)=0, LL) = Idyx.

We know that the assumption (A4) is equivalent to the fact that the oper-
ator

Ly :0X — X, 1is bounded for all A > ). (4.16)

Recall here that u : R — Xp is a mild solution of (4.15) if for allt > s,t,s € R,
we have :

(i) / Cu(r)dr € Xon, (i) ult) — u(s) = Ay, / () + / B u(r))dr,
(i) L / () = / " (ru(r))dr.

In the following lemma we show the equivalence between the boundary equation
(4.15) and a semilinear evolution equation
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Lemma 4.3.2. Assume that (Al)-(A3) are satisfied. A function u is a mild
solution of the boundary equation (4.15) if and only if u is a mild solution of
the semilinear evolution equation on Xg

' (t) = Aa—1u(t) + h(t,u(t)) — Aa—1Lod(t,u(t)), teR, (4.17)
where Lo := (L|Ker(Ay))™L.

Proof. Let u be a mild solution of (4.15). Then, since Range(LoL) C ker(A4,),
Range(I — LoL) = D(A) and from Lemma 4.3.1(7), we can decompose

/5 w(r)dr = (Id — LoL) / "u(r)dr + Lok / ()
Then by (i4) — (i) and (A4) we have
u(t) — A, / Hdr — Ap Lol /:u(T)dT + /: h(r, u(r))dr
— 4 </ w(r)dr — LyL /:u(f)d7> + /:h(r,u(T))dT

= Ao /Stu(r)dr + /: h(r,u(r))dr — Aa—1Lo /: (7, u(r))dr,

for all t > s, t,s € R. The last equation is equivalent to the fact that u satisfies
the variation of constants formula (4.11), and thus it is a mild solution of (4.17).
Let now u be a mild solution of (4.17), that is, u satisfies

u(t):T(t—s)u(S)—l-/ T(t—7)h(r,u(T))dr— / o—1(t—=7)Aq—1Lod(T,u(T))dT

for all t > s,t,s € R. Since u is a X-valued function, then f; To—1(t —
T)Aa—1Lo¢(T,u(T))dr € X, and then fst T(t — 7)Lop(T,u(T))dr € D(A), and

u(t) =T(t — s)u(s) + / T(t —71)h(r,u(T))dr — A/ T(t —7)Loo(T,u(T))dT.

Hence,

/:u(f)dT
:/ T(r — s)u(s)dr + // (7 — 0)h(0, u(0))dodr

/ / a— 1 T *O- a 1L0¢(U u( ))dng
= A7YT(t — s)u(s) —u(s)] + A7 / T(t —o)h(o,u(o))do
—i—A_l/ h(o,u(o))do —/ T(t — o)Lop(o,u(o))do — Lo/ (o, u(o))do.

This implies easily that u satisfies (i) —(¢i7) above. This completes the proof. [
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We can now announce the main result of this section.

Theorem 4.3.3. Assume that (A1)-(A5) are satisfied, and that the functions
¢ € F(RxXp,0X),h € F(Rx Xg,X) are globally Lipschitzian with small con-
stants. Then, the semilinear boundary evolution equation (4.15) has a unique
mild solution u € F(Xpg) satisfying, for all t € R,

t +oo
u(t) :/ T(t — s)Psh(s,u(s))ds — /t T(t — s)P,h(s,u(s))ds

—00

—A [/_too T(t — s)PsLop(s,u(s))ds — /:OO T(t — s)PyLod(s, u(s))ds]| .
(4.18)

Proof. One knows that A, 1L is a bounded operator from 90X to X, 1.
Hence, since ¢ € F(R x X3,0X) and h € F(R x X3, X) and from the in-
jection X — X,_1, the function f(t,u) := h(t,u) — Aa—1Lo¢p(t,u) belongs to
F(R x X3, Xq—1). This function is also globally Lipschitzian with a small con-
stant. Hence, by Theorem 4.2.2 there is a unique mild solution v € F(Xg) of
the equation (4.17), satisfying

t —+o00
u(t):/ Pso1To—1(t—s)f(s,u(s))ds— Puoa-1To—1(t—3)f(s,u(s))ds,

—00 t

from which we deduce the variation of constants formula (4.18) and that u €
F(Xg) is the unique mild solution. O

We conclude this section with the following example.
Example 4.3.4.

Consider the following partial differential equation

gu(t, z) =Au(t,x)+au(t,z), teR, x€Q
9 (4.19)
Zu(t,a) =D m@u(t,2)), (€ R, v €0

n

where a € Ry and m is a C'-function. We assume that € is a bounded open
subset of R" with smooth boundary 99Q. Let X = L?(Q), X,,, = H%(Q) and the
boundary space 0X = H> (092). Consider the operator A4,, : X;,, = X, Ao =
Ay + ap and
0
L: X, - 0X, Lp= 8ﬁ From [112, Section 4.7.1], the operator L is
n

bounded and surjective. It is known also that the operator A = A,, | ker(L)
generates an analytic semigroup. It follows also from [112, Sections 4.3.3,
4.6.1] that for a < vk X C Xu. The eigenvalues of Neumann Laplacian

A form a decreasing sequence (\,) with A\g = 0 and A\; < 0. If one takes

1
a = —5/\1 then o(A) NiR = (). Hence, the analytic semigroup generated
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by A is hyperbolic. Consider the function ¢(t,¢)(x) = L'(t,m(x)e(x)) =
k b(t)

T+ m(@)e(@) ,
most periodic) real function. One can see that ¢ is continuous on R x H?% ()

, t € R, z € 09 and b(t) is an almost automorphic (resp. al-

1 3
for some 5 <B<pB <a< T which is embedded in R x Xp (see e.g [112]). By

using the definition of fractional Sobolev space, we have ¢(t,)(-) € H %(8(2)
for all p € H**(Q) < H'(2). Moreover ¢ is almost automorphic (resp. almost
periodic ) in ¢t € R for each u € Xg, and globally Lipshitizian. Now for a small
constant k, all assumptions of Theorem 4.3.3 are satisfied and hence (4.19) ad-
mits a unique almost automorphic (resp. almost periodic) mild solution u with
values in Xg.
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Chapter

Asymptotic behavior of
inhomogeneous non-autonomous
boundary evolution equations

The principal aim of this chapter is to study the almost periodicity of the
solutions to the parabolic inhomogeneous boundary value problem

u(t) = Amu(t) +9(t), teR,
{B(t)U(t) = h(t), tegR, (5.1)

for linear operators A,,(t) : Z — X and B(t) : Z — Y on Banach spaces
Z — X and Y. We want to show that the solutions u : R — X of (5.1) inherit
the (asymptotic) almost periodicity of the inhomogeneities g : R — X and
h:R—Y.

As in the previous chapter, we transform our boundary evolution equation
to the inhomogeneous evolution equation

' (t) = Aa_1()u(t) + f(1), ted

in X! ;. We study first the asymptotic behavior of this last equation and

deduce at the end the same result for (5.1).

5.1 Almost periodicity of evolution equations

Consider a family of linear operators A(t), ¢ € R, on a Banach space X satisfying
the Acquistapace-Terreni hypothesis (H1).
In this section, we study the parabolic evolution equation

W(t) = Agor(u(t) + f(1),  ted, (5.2)

where J is an unbounded closed interval, f € E,_1(J).
Let U(t,s), t > s, be the evolution family generated by A(t),t € R, and
be Uy-1(t,s), t > s, its extrapolated evolution family defined in Proposition

93
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2.4.2 for each a € (1 — p, 1]. A mild solution of (5.2) is a function u € C(J, X)
satisfying

u(t) =U(t, s)u(s) + /t Uag—1(t,7)f(7) dr, Vt>s in J. (5.3)

In Proposition 2.6 of [87], we showed that a mild solution actually satisfies
(5.2) pointwise in X,gfl for each 8 € [0,min{r,a}) and ¢t € J. Conversely, if
u € CY(J, X) solves (5.2) (and thus u € F4(J)), then Proposition 2.1(iv) of [88]
implies that

OFU(t, T)u(T) = —Us_1(t, 7) Aa_1(T)u(T) + U(t, 7 (T) = Uq_1(t, 7) f(7)

in X for all t > 7. As a result,

t—e
Ultt = ehult =)~ Ult.s)u(s) = [ Vama(tr) () dr
for t >t—¢e > s. Letting € — 0, we conclude that u is a mild solution of (5.2).

5.1.1 Evolution equations on R

In this subsection we study the almost periodicity of the solutions to (5.2) on
J = R under the following assumptions.

(H1) The operators A(t), t € R, satisfy the assumptions (2.7) and (2.8).

(H2) The evolution family U generated by A(-) has an exponential dichotomy
on R with constants N,6 > 0, projections P(t), t € R, and Green’s
function I'.

(H3) R(w, A())) € AP(J, £(X)).

It is not difficult to verify that then R(\, A(-)) € AP(J,L(X)) for A e w+XgU
{0}. We want to solve (5.3) for f belonging to the space AP,_1(R) which is
defined by

AP,_1(R) :={f € E4—1(R) : 3(fn) € AP(R, X) converging to fin E,_;(R)}
={fe E_1(R):3(fn) € AP(R, X) converging to fin E,_1(R)}

for o € [0,1]. This space is endowed with the norm of E,_1(R). Note that
APy(R) = AP(R, X).

We first characterize the space AP,_1(R). On F := AP(R, X), we define
the multiplication operator

(A(C))(t) = A(t)u(t), tER,
D(A(-)):={ve F: f(t) e D(A(t)) forall t € R, A(-)v € F}.

Assumptions (H3) and (2.7) imply that the function R(\, A(:))v belongs to
F for every v € F and A € w + ¥y U {0}. Therefore, the operator A(-) is
sectorial on F' with the resolvent R(\, A(-)). We can thus introduce the spaces

Foo1:= Ff_(l) for each a € [0,1), where we set Fy := F and F; := D(A(")).



5.1 Almost periodicity of evolution equations 59
Proposition 5.1.1. Let (2.7) and (H3) hold. We then have F_1 = AP,_1(R)
for each a € [0,1].
Proof. We first note that

Wflle s =Ifllg,., forall feF and a€[0,1]. (5.4)

The embedding F_; — E_1 holds due to Lemma 2.3.1. Therefore we obtain

Foa={felF1:3f, e APR,X), fo—= fin |[-llr,y =" lE.1}
— {f ceb_q: Elfn € AP(R,X), fn — f in H ’ HFQ—I = H ' ||Ea71}
= AP, 1(R).
The asserted isomorphy now follows from (5.4). O

These spaces are much simpler in the case of constant extrapolation spaces.

Proposition 5.1.2. Let (2.7) and (H3) hold. Assume that X! | = X% | =:

a—1 — “a
Xa—1 for some a € [0,1] and every t € R with uniformly equivalent norms.

Then it holds F—1 = AP,_1(R) =2 AP(R, Xo_1).

Proof. Due to the assumptions, the norms of FE,_; and of Cy(R, X,_1) are
equivalent on E, so that E,—1 = Cy(R, X,—1). Take f € AP(R, Xo—1) — En—1
and the sequence f, = nR(n,Aq—1(:))f for n > w. We first show that
fn € AP(R, X). For that purpose, let x € X,_1 and take x; € X converg-
ing to z in X,—1. Due to (H3), we have nR(n, A(-))zr € AP(R, X). Since
R(n, Aa—1(t)) is bounded from X! _; to X uniformly in ¢ (see e.g. [88, (2.8)],
we derive that nR(n, Aa—1(-))z € AP(R, X). The same is true for functions
f = ¢(-)x, with scalar almost periodic function ¢ and x € X,_1. Since the
span of those functions is dense in AP(R, X,—_1) by [12, Theorem 4.5.7], it fol-
lows that f,, € AP(R,X). Observing that f, — f in E,_1, we conclude that
f € AP,_1(R). For the converse, let f € AP,_1(R) and AP(R,X) > f, = f
in By—1 = Cyp(R, Xn—1). The continuous embedding X < X,_; implies that
fn € AP(R, X,_1), and hence f € AP(R, X,_1). O

We state the main result of this subsection.

Theorem 5.1.3. Assume that (H1), (H2) and (H3) hold. Let f € AP,_1(R)
for some o € (1 — p,1]. Then the evolution equation (5.2) has a unique mild
solution u € AP(R, X) given by

u(t) = /RFa_l(t,T)f(T) dr, t € R. (5.5)

Proof. For f € E,_1, one can show that the function u given by (5.5) is a
bounded mild solution of (5.2), and that every bounded mild solution is given
by (5.5). (See e.g. the remarks after Theorem 3.10 in [87].) This fact shows
the uniqueness of bounded mild solutions to (5.2). Take a sequence (f,) C
AP(R, X) converging to f in F,_1. In Theorem 4.5 of [86] we have shown that
the functions
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un(t) = / L(t,7) fu(T)dT, teR, (5.6)
R
belongs to AP(R, X). Proposition 2.4.3 further yields

a—17

<cllfa = fllEa_ss t € R.

Therefore u, — u in Cp(R, X) as n — oo, and so u € AP(R, X). O

[u(t) = un (@] S/Rllfal(fﬁ)llc(x—f ) () = F( D[ dr

5.1.2 Forward evolution equations

We investigate the parabolic initial value problem

u'(t) = Aaa(tult) + f(t),  t=>to,

ulte) = 1, (5.7)

under the following assumptions.

(HY1’) The operators A(t), t¢ > a, satisfy the assumptions (2.7) and (2.8) for
t,s > a.

(H2’) The evolution family U generated by A(-) has an exponential dichotomy
on (a,o0) with projections P(t), t > a, constants N,é > 0, and Green’s
function I'.

(H3’) R(w,A(+)) € AAP([tg,0), L(X)) for some tg > a.

Let now tg > a, 1 —p < a < 1, z € D(A(tp)) and f € Eq—_1([to,0)).
Assume that (H1’) and (H2’) hold. Then a mild solution of (5.7) is a function
u € C([tg,00), X) being a mild solution of the evolution equation in the first
line of (5.7) and satisfying u(tp) = x. We have shown in [87, Proposition 2.7]
that there is a bounded mild function u of (5.7) if and only if

Q(to)r = — /00 Ulto, s)Qa—1(s)f(s)ds. (5.8)

to

In this case the mild solution of (5.7) is uniquely given by

u(t) = U(t, to)P(to)r + /t Ua—1(t,s)Pa—1(s)f(s) ds

to

+oo _
_ /t Ua1(t,8)Qa1(s)f(s) ds

+00
:U(t,to)P(to)x+/ Ta1(t,s)f(s)ds, t>to.  (5.9)

to

We want to study the asymptotic almost periodicity of this solution in the
case of an asymptotically almost periodic f. For a close unbounded interval
J # R, we introduce the space

AAPy_1(J) = {f € Eacr(J) : 3(fn) € AAP(J,X), fu— f in Ea_1(J)},
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endowed with the norm of E,_1(J).
We define the multiplication operator A(-) on AAP(J, X) by

(AC)(D) = At)o(t),  te .
D(A(")) :={ve AAP(J,X) :v(t) € D(A(t)) Vt € J, A(-)v e AAP(J,X)}.
Assumption (H3’) and (2.7) imply that the function R(\, A(-))v belongs to

AAP([tg, 00), X) for every v € AAP([tg,00),X) and A € w + Xy U{0}. There-
fore, the operator A(-) is sectorial on AAP([ty,0), X). We can thus introduce

also the spaces AAP([tg, o), X)épl for a € [0, 1]. These spaces can be charac-
terized as in the previous subsection.

Proposition 5.1.4. Let (2.7) and (H3’) hold. Then we have

AAP,_1([to, 00)) 2 AAP([to, 00), X)20).

«

for each a € [0,1]. If, in addition, X! | = X,—1 with uniform equivalent
norms for some 1 — u < o <1 and a Banach space Xq—1, then we obtain

AAP,—1([to, 00)) = AAP([to, 00), Xa—1)-
We can now prove the main result of this subsection.

Theorem 5.1.5. Let 1 — u < a < 1. Assume that (H1’), (H2’), and (H3’)
hold and that x € D(A(ty)) and f € AAP,_1([to,o0)) satisfy (5.8). Then the

unique bounded mild solution u of (5.7) is asymptotically almost periodic.

Proof. Let f € AAP,_1([to,00)) and = € X satisfy (5.8). Take a sequence
(fn) € AAP([tg,00), X) converging to f in E,—1([to,o0)). Due to [86, Theorem
5.4], the functions

un(t) = U(t,t0)P(to)r + /00 I'(t,s) fu(s) ds, t>t,neN

to

are asymptotically almost periodic in X (and they are mild solutions of
(5.7) for the inhomogeneities f, and the initial values x,, = u,(to)). As in the
proof of Theorem 5.1.3, we see that u, — u in Cy([tg, 0), X). So we conclude
that u € AAP([tg,0), X). O

5.1.3 Backward evolution equations

As a counterpart to the previous subsection, we now study the parabolic final
value problem

u'(t)
u(to) =

Mild solutions of (5.10) are defined as in the forward case. We make the fol-
lowing assumptions.

Ao (ut) + (1), <t (5.10)

(H1”) The operators A(t), t < b, satisfy (2.7) and (2.8) for ¢,s < b.
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(H2”) The evolution family U has an exponential dichotomy on (—oo,b) with
projections P(t), t < b, constants N, ¢ > 0, and Green’s function I'.

(H3”) R(w,A(:)) € AAP((—o0,tp], L(X)) for some ty < b.

Let 1 —p < a <1 z € X, and f € Eq_1((—00,t]). We have shown
in [87, Proposition 2.8] that there is a unique bounded mild solution u €
C((—00,t0],X) of (5.10) on (—o0, o] if and only if

Plto)s = / U1 (t0, )Py (3)£(5)ds, (5.11)

—0o0

in which case u is given by

u(t) = U(t, t0)Q(to)x + / t Ua_1(t,s)Pa_1(s)f(s) ds

_ / T 1t 5)Qa1(3)(5) ds (5.12)

for ¢t < tg.

As before, we obtain the asymptotic almost periodicity of this function if f
belongs to AAP,_1((—00,to]). We note that the space AAP,_1((—o0,tp]) can
de described as in Proposition 5.1.4.

Theorem 5.1.6. Assume that (H1”), (H2”), and (H3”) hold. Letx € X and
f € AAP, 1((—o0,to)) satisfy (5.11). Then the unique bounded mild solution
u of (5.10) given by (5.12) belongs to AAP((—o0, o], X).

Proof. Let x and f be as in the assertion. Take a sequence (f,,) in AAP((—oo0, tp], X)
converging to f in E,_1((—00,tg]). Define the function

un (t) = U(t, t0)Q(to)x + / i Lo 1(t,8)Qa1(s)fn(s)ds

—00

for t <ty and n € N. Using the same arguments as in [86, Theorem 5.4], we can
show that u, € AAP((—o0,to],X) for all n € N. Finally, as in Theorem 5.1.3
we see that u,, — u in Cy((—00, 0], X), so that u € AAP((—o0, tg], X). O

5.2 Fredholm properties of almost periodic evolution
equations on R

Consider a family of operators A(t), ¢ € R, on X satisfying the hypothesis
(H1). We assume that

U(-,-) has exponential dichotomies on [T”,+00) and (—oo, —T"|

5.13
for some T’ € R. We fix a number 7" > 0 such that 7" > T". (5-13)

In some results we shall assume that A(-) is asymptotically hyperbolic, i.e.,
there are two operators A_ : D(A_) — X and Ai : D(Atoo) — X which
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satisfy (2.7) and

lim R(w,A(t)) = R(w, Atoo) (in £(X)); (5.14)

t—+oo

7(Asoo) NiR = o(A_s0) NiR = 0. (5.15)

Under assumptions (H1), (5.14), (5.15), implies that the condition (5.13) is
satisfied, see [109, Theorem 2.3|, as well as [20] and [107] for earlier results
under additional assumptions.

We further assume that

(H4) Let T be the number T from (5.13). Then we assume that R(w, A(-))|[T, 00) €
AAP([T,00), L(X)) and R(w, A(+))|(—o0, =T € AAP((—o0, =T, L(X)).

We will work on the space
AAPE = AAPER,X) = {f € C,(R, X) : f|R+ € AAP(RL, X)}.

of functions being asymptotically almost periodic on R_ and R, separately.
This space is endowed with the sup—norm. The following description of this
space turns out to be crucial for our work.

Lemma 5.2.1. Let (2.7) and (H4) hold. We then have AAPT = {f
Cb(Ra X) : f|(—OO, —(1] € AAP((—OO,—CL],X),fHCL,OO) € AAP([U,, OO)’X)}
F* for each a > 0.

Proof. Let a > 0 and f € Cp(R, X) such that
fT = flla,0) = g* + h" € Co([a,0), X) ® AP([a, =), X);

7= fl(=00,—al = g~ + ™ & Col(—o0, —a], X) & AP((=00, —a], X).

It is clear that h* and h~ can be extended to functions in AP(R,,X) and
AP(R_, X) respectively. The functions §* := f|Ry — h* then belong to
Co(Ry, X), ie, fIRL = §* + h* € AAP(R4, X). So we have shown the inclu-
sion F* C AAP*. The other inclusion is clear. O

As in the previous sections we define the multiplication operator A(-) on
AAP*(R, X) by

(A()v)(t) == A(t)o(t),  tEeR,
D(A(-)) == {v € AAPE(R,X): f(t) € D(A(t)) Vt € R, A(-)v € AAP*}.

Assumption (H4) shows that function R(\, A(+))f belongs to AAPT for every
f € AAPT and A € w + ¥y U {0}, and thus the operator A(-) is sectorial in
AAP¥ with the resolvent R(\, A(-)). So we can define the extrapolation spaces

AAPE | = AAPE |(R) := (AAPE(R, X))2)  for a €[0,1],

which are characterized in the following proposition.
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Proposition 5.2.2. Let (2.7) and (H4) hold, and let o € [0,1]. Then we have

AAPE 2 {fec By, 1(R): f|[T,00) € AAP, ([T, 0)),
f’(—OO, _T] € AAPa—l((_OO) _T])}

Assume that, in addition, X! | = X,—1 with uniformly equivalent norms for

some Banach space Xqo—1 and some o € [0,1]. Then we have

AAPE | = {f € Cy(R, Xo_1) : fI[T,00) € AAP([T,00), X0_1),
f|(=00, =T] € AAP((—o0, =T], Xa_1)}.

Proof. Due to Lemma 5.2.1 the space AAPY, is embedded into E_;(R). Let
fe AAPC‘JMC_I. Then there are f, € AAPT converging to f in E,_1. The re-
strictions of f,, to (—oo, =T and to [T, +00) converge to the corresponding re-
strictions of f in Ey_1((—00, —T]) and E4_1([T, +00)), respectively. Therefore
the restrictions of f belong to AAP,_1((—o0, —T]) and to AAP,_1([T,+0)),
respectively, which shows the inclusion ‘C’. Let f belong to the space on the
right side in the first assertion. The functions f,, = nR(n, Aa—1(+))f then belong
to BC(R,X) for n > w, and their restrictions belong to AAP((—o0,—T], X)
and to AAP([T, +00), X) (since R(n, Aq—1(+)) is the resolvent of the respective
multiplication operator A,_1(+)). Lemma 5.2.1 thus yields f, € AAP*. Since
fn— fin E,_1 as n — 0o, the first assertion holds. The second assertion now
follows from the results of the previous section. ]

As in [87], we define the operator Go_1 on AAPT (R, X) in the following
way. A function u € AAP*(R, X) belongs to D(G4_1) and Go_1u = f if there
is a function f € AAPZF | such that (5.3) holds; i.e.,

u(t) = Ut s)uls) + / Un s (6, 7)F(7) dr

for all ¢,s € R with ¢ > s. In particular, Gy is defined on AAP*(R, X) by
(5.3), replacing Uy—1 by U.

To study the operator G,_1, we introduce the stable and unstable subspaces
of Uafl(', )

Definition 5.2.3. Let to € R. We define the stable space at tg by

Xs(to) :i={zx € X;(Ll : t£+moo lUa—1(t,to)z|| = 0},

and the unstable space at ty by
Xu(to) :={z € X : Ja mild solution u € Cy((—o0,to],X) of (5.10) with f = 0}.

(
Observe that the function w in the definition of X, (to) satisfies u(t) =
U(t,s)u(s) for s < t < to and u(tg) = =, so that X, (to) € D(A(tg)). The
following result was shown in [87, Lemma 3.2].

Lemma 5.2.4. Assume that the assumptions (2.7), (2.8), and (5.13) are sat-
isfied and that 1 — p < o < 1. Then the following assertions hold.
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(a) Xs(to) = Pa—1(to) X2, forto>T;
(b) Xu(to) = Q(to) X forto < -T;
(c) Ua—1(t,t0)Xs(to) € Xs(t) fort >ty in R;
(d) U(t,to)Xy(to) = Xu(t) fort >ty in R;
(¢) Xs(to) is closed in X! | for to € R.
Finally, for technical purposes we introduce the space
FT = {f: Cy((~00, T}, X) : f|(~00,~T] € AAP((—00, ~T], X)}

and endow it with the sup norm. The corresponding extrapolation spaces F 3_1
for A(-) are defined as above for « € [0, 1].

The restrictions G;L_l and G__; of Go—1 to the halflines [T, +o00) and
(—o00,T] are given in a similar way: A function v € AAP([T,+0), X) (resp.,
u € FT) belongs to D(G} ;) (resp., D(G,_,)) if there is a function f €
AAP, ([T, +0c0)) (resp., f € FL ) such that

u(t) = U(t, s)u(s) —|—/ Ua—1(t,0)f(o)do

holds for all t > s > T (resp., for all s <t < T'). Then we set G;llu = f and
G__ju = f, respectively. The operators G—1 and G;;E_l are single valued and
closed due to Remarks 2.5 and 3.12 of [87]. As in [50], [51] and [87], we obtain
right inverses R | and R, |, on AAP([T,+o),X) and on FT for G | and

G, _,, respectively, by setting

a—1>
(R;‘flh)(t) = — /:0 ﬁa_l(t, $)Qa—1(s)h(s)ds + /Tt Ua—1(t, s)Pa—1(s)h(s)ds

for h € AAP,_1([T,+00),X) and t > T, and

/T Co—1(t,8)h(s)ds, t<-T,
(Ry1h)(t)=1 "% t
/ U1 (1, 5)Po_1(s)h(s) ds + / Us (£, 5)h(s) ds, [t < T,

—o -T
for h € Fg_l.

Proposition 5.2.5. Assume that the assumptions (2.7), (2.8), (5.13) and (H4)
are satisfied and that 1 — p < o < 1. Then the following assertions hold.

(a) The operator RY_| : AAP,_1([T,+0)) — AAP([T,+o0), X) is bounded
and GT R h=h for each h € AAP,_1([T,+)).

(b) The operator R, | : FI_| — FT is bounded and G, R, _h = h for
each h € FI_,.

(¢c) We have RE_|h(T) € XT for all0 <e < a.
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Proof. Let h € AAP,_1([T,+o0)). In Proposition 3.3 and Remark 3.12 of
[87] it was shown that R} |k is a mild solution of the equation (5.7) for
the inhomogeneity h and the initial value z = — [°U(T,s)Qa—1(s)h(s) ds
at to = T. Since (5.8) holds for h and x, Theorem 5.1.5 gives the asymptotic
almost periodicity of RY ;h. So the operator R} | maps AAP,_1([T,+0c0))
into AAP([T,4o0),X), and its boundedness follows from Proposition 2.4.3
d), e) as in the proof of [87, Proposition 3.3]. Assertion (a) is thus estab-
lished. To show (b), let h € FX_((—o0,T]). Proposition 3.3 and Remark 3.12
of [87] also yield that R__,h is a mild solution of the equation (5.10) with
to = T and the inhomogeneity h. It is clear that h|(—oo, =T satisfies (5.12)
for z := f Ua—1(=T,8)Py—1(s)f(s)ds. Theorem 5.1.5 then implies that
R, h|(—o0,-T] € AAP((—oo,—T],X) and consequently R, ; maps FI_;
into FT. The boundedness of R, _; follows again from Proposition 2.4.3 d), e)
The last assertion is a consequence of Propositions 2.4.2 a) and 2.4.3d), e). O

We can now describe the range and the kernel of G,_1.

Proposition 5.2.6. Assume that (2.7), (2.8), (5.13) and (H4) are satisfied
and that 1 —p < a < 1. For f € AAPE | we set ft = f|[T,+oc) and
f= = fl(=o00,T]. Then the following assertions hold for G,_1.

(a) N(GY_|) = {u € Co([T,+), X)) : ult) = UEt,T)x (Vt > T), z €
P(T)XT};

(b) N(G,_;) = {u € Co((—00,T],X) : u(t) = U(t,s)u(s) (Vs < t
T), U(T) S Xu(T>};

(c) N(Ga-1) = {u € Co(R, X) : u(t) = U(t,s)u(s) (Vt > s), u(T) €
pP(T )XﬂX (T)};

IA

(d) R(Ga—1)={f € AAP,_: R} fT(T) = R,_, f~(T) € P(T)X + Xu(T)},
where for f € R(Ga—-1) a function u € D(Gy—1) with Go—1u = f is given
by (5.16) below;

(¢) R(Ga—1)={f € AAP; 1:RY_f*(T) - Ry_1f~(T) € P(T)X + Xu(T)},
where the closure on the left (right) side is taken in AAPE | (in X).

Proof. The assertions (a), (b) and (c) follow from Proposition 3.5 and Re-
mark 3.12 of [87]. We note that P(T)X N X,(T) = P(T)XT N X, (T) since
X.(T) € D(A(T)). To show (d), let Go_1u = f € AAPE (R) for some
u € D(Ga-1). Then the functions f* belong to R(GJ ;) and to R(G,_,),
respectively, because of Proposition 5.2.2 and (5.3). Proposition 5.2.5 shows
that the functions

vy =ul[T,4+00) = RE_ f* and oo =ul(—00,T) — Ry_,f~

are contained in the kernels of GI_| and of G,_;, respectively. So we obtain

a—1?

(Rar S NT) = (Ryy f)T) = v(T) = v4(T) € Xu(T) + P(T)X
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by (a) and (b). Conversely, let f € AAPE |(R) with
(Ray S NT) = (Roy f)(T) = ys + yu € P(T)X + Xu(T).

Set wg := (RI_1 f*)(T) — ys = yu + (Ry_1 f)(T) and
u(t) = {um) = U Ty + (B SDO, t2T
u_(t) :==0(t) + (R_1.f7)(), t<T,
where © € N(G__,) such that 9(T) = y,. Observe that u; (T) = u—_(T). From
Proposition 5.2.5(c) we deduce y, € P(T)X T, so that U(-, T)ys € Co([T, ), X).
Proposition 5.2.5 shows that R} | f* € AAP([T,00), X), and hence u|[T, ) €
AAP([T,00),X). We also know from assertion (c) that o € Co((—o0,T], X)
and from Proposition 5.2.5 that R__,f~ € FT. Using also Lemma 5.2.1, we
deduce that u belongs to AAPT(R, X). Finally, one can check as in the proof
of Proposition 3.5 of [87] that G4—1u = f. The last assertion can be shown
exactly as Proposition 3.5(e) of [87]. O

Using the above results, we are able to describe the Fredholm properties of
the operator G,—1 in terms of properties of the subspaces X (T") and X, (7).
The proofs are similar to ones of Theorems 3.6 and 3.10 and Proposition 3.8 of
[87] and therefore omitted. Recall that subspaces V' and W of a Banach space
E are called a semi-Fredholm couple if V + W is closed and if at least one of
the dimensions dim(V N W) and codim(V + W) is finite. The index of (V, W)
is defined by ind(V, W) := dim(V N W) — codim(V + W). If the index is finite,
then (V, W) is a Fredholm couple.

Theorem 5.2.7. Assume that (2.7), (2.8), and (5.13) are satisfied and that 1—
u < a < 1. Then the following assertions hold for Go—1 defined on AAP;E_I(R).

(a) R(Gqo_1) is closed in AAPE | if and only if P(T)X + X.(T) is closed in
X.

(b) If Go—1 is injective, then P(T)X N X, (T) = {0}. The converse is true if
U(T, =T)1g(-1)(x) 18 injective, in addition.

(¢) If Ga—1 is invertible, then P(T)X @ X,(T) = X. The converse is true if
U(T, =T)jq(-1)(x) s injective in addition.

(d) dim N(Ga—l) = dim(P(T)X N Xu(T)) + dim N(U(T, _T)|Q(—T)(X))'
We have codim(P(T)X + X, (T)) = codim R(G—1), if R(Go—1) is closed
n AAPéil. In particular, Go—1 is surjective if and only if P(T)X +
Xo(T) = X.

(e) If Go—1 is a semi-Fredholm operator, then (P(T)X,X,(T)) is a semi-
Fredholm couple, and ind(P(T)X, X,(T)) < ind Go—1. If in addition the
kernel of U(T, —T)|q(-1)(x) 15 finite dimensional, then

ind(P(T)X, Xu(T)) = ind Ga—l — dim N(U(T, _T)|Q(7T)(X))' (517)
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Conversely, if (P(T)X, X, (T)) is a semi-Fredholm couple and the kernel
of U(T, =T)q(-1)(x) i finite dimensional, then Go—1 is a semi-Fredholm
operator and (5.17) holds.

Proposition 5.2.8. Assume that (2.7), (2.8), and (5.13) hold and that 1 —p <
a < 1. Then the closure of R(G—1) is equal to the space

F:={f € AAPE . /R<f(5)7v(s)>X§_1 ds =0 forallv eV},

where V is the space of those v € LY (R, X*) such that v(s) = Us—_1(t,s)*v(t)
for allt > s in R.

In the following Fredholm alternative, we restrict ourselves to the asymp-
totically hyperbolic case. The projections Q4+, have finite rank if, for instance,
the domains D(A4) are compactly embedded in X.

Theorem 5.2.9. Assume that (2.7), (2.8), (5.14) and (5.15) are true, that
dim Qi X <00, and that 1 —p < a < 1. Let f € AAPOjf_l. Then there is a
mild solution u € AAPT(R, X) of (5.2) if and only if

[ )y, ds =0
R

for each w € LY(R, X*) with w(s) = Uy—1(t,8)*w(t) for all t > s in R. The
mild solutions u are given by

ut) =v(t) = Ut T)ys + (Ry_1 f)(t),  t>T,

u(t) =v(t) +0(t) + (Ry 1 /)®),  t<T,

where RE_| was defined before Proposition 5.2.5, (RT_, f)(T)—(R,_,f)(T) =

ys +yu € P(T)X + Xu(T), v € Co((—00,T], X) with 9(T) = y, and 0(t) =
U(t,s)o(s) for allT >t > s, and v € Cp(R, X) with v(t) = U(t, s)v(s) for all
t>s.

5.3 Almost periodicity of boundary evolution equa-

tions

In this section we study the non—autonomous forward (resp. backward) parabolic
boundary evolution equation

u'(t) = Ap(t)u(t) + g(t), t >ty (resp.t <tp),
B(t)u(t) =h(t), t>ty (resp. t<tp),
u(to) = up,

and their variant on the line

u(t) = Anu(t) +g(t), teR,
{ B(t)u(t) =h(t), ¢ eg]]R. (5.18)

Here ty € R, ug € X, and the inhomogeneities g and h take values in Banach
spaces X and Y, respectively.
We assume that the following conditions hold.
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(B1) There are Banach spaces Z < X and Y such that the operators A,,(t) €
L(Z,X) and B(t) € L(Z,Y) are uniformly bounded for ¢ € R and that
B(t): Z =Y is surjective for each t € R.

(B2) The operators A(t)u Ap(t)u with domains D(A(t)) = {u € Z :
B(t)u = 0}, t € R, satlsfy (2.7) and (2.8) with constants w, 6, K, L, u, v.
Moreover, the graph norm of A(t) and the norm of Z are equivalent with
constants being uniform in ¢t € R.

In the typical applications A,,(t) is a differential operator with 'maximal’
domain not containing boundary conditions and B(t) are boundary operators.
Under the hypotheses (B1) and (B2), there is an evolution family (U (¢, s))>s
solving the problem with homogeneous conditions g = h = 0. Moreover, by [57,
Lemma 1.2] there exists the Dirichlet map D(t) for w — Ay, (t); i.e., v = D(t)y
is the unique solution of the abstract boundary value problem

(w—Ap(t)v =0, B(t)v =y,
for each y € Y. (In [57] the density of Z in X was assumed, but this does not
play a role in the cited Lemma 1.2.) Let z € X and y € Y be given. The
problem

(w o=z, Bty =y,

Am(
has the solution v = R(w, A(t))z + D(t)y. This solution is unique in Z since
w — A (t) is injective on D( (t)) = N(B(t)). We further assume that

(B3) there is a f € (1 — p,1] such that Z — X} for t € R with uniformly
bounded embedding constants and sup,eg || D(t)||z(v,z) < oo

Lemma 5.3.1. Assume that assumptions (B1), (B2) and (B3) without (2.8)

hold. For a closed unbounded interval J, let Ay, (-) € AP(J,L(Z, X)) and B(-) €

AP(J,L(Z,Y)). Then we have

(a) D() € AP(J,£(Y, 7)),

(b) Riw, A()) € AP(J, £(X, 7)),

(c) (w—A_1(:))D(-)h € AP,_1(J) for every h € AP(J,Y) and o € (1 —p, B3).
The same results hold if one replaces throughout AP by AAP (if J # R) or

by AAPT (if J =R).

Proof. (a) Let y € Y and t,t + 7 € J. By the definition of D(t), we have

(W= An@))(D(E+ 1)y = D(t)y) = (Am(t +7) = Am(t))D(t + T)y = w(t)
B@)(D(t+ 1)y — D(t)y) = =(B(t +7) = B(t))D(t + 1)y =: ¢(t),

and thus
D(t+ 1)y — D(t)y = R(w, A(1))p(t) + D(t)y(t).

The assumptions now imply that

1D(t+7)y = D(t)yllz < cle@®)lx + [v@)ly)
S c([[Amt+7) = Am()lliz,x) + 1BE+7) = Bt)ll 2(z,v) lylly-
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So the almost periodicity of D(-) follows from that of A,,(-) and B(-).
(b) For x € X and t,t +7 € J, set y = R(w, A(t + 7))z — R(w, A(t))x € Z.
Then we obtain

= (Ant+7)— An(t))R(w, A(t + 7))z =: p1(1),
= (B(t) — B(t + 7)) R(w, A(t + 7))z =: 1 ().
(

Hence y = R(w, A(t))p1(t) +D(t)y1(t), and assertion (b) can now be shown
as in (a).

(c) Due to (a) and (b), the functions D(-)h and f,, := nR(n, A(-))D(-)h are
almost periodic in Z, and hence in X, for n > w. Then A() f, = (n2R(n, A("))—
n)D(-)h belongs to AP(J, X). Assumptions (2.7) and (A3) imply that f, is
uniformly bounded in the norm of Eg. Since f, — D(-)h in Cy(J, X), we
conclude by interpolation that f,, — D(:)h in E,. As a consequence, (w —
A()) frn = (w—Aa—1(:))D(-)h in E,_1, whence (c) follows.

Similarly one establishes the assertions concerning AAP and AAP¥. O

In order to apply the results from the previous sections to the boundary
forward (resp. backward) evolution equation (5.18), we write it as the inhomo-
geneous Cauchy problem

' (t) = A1 ()u(t) + f(1), t>ty (resp. t <tp),

ulto) = g (5.19)

setting f := g+ (w—A_1(-))D(-)h. We also consider the evolution equation
u'(t) = A1 (t)u(t) + f(t), teR. (5.20)

In the following we will have f € E,_1(J), where we fix the number a €
(1 — p, B) from Lemma 5.3.1. We note that a function u € C!(J, X) with
u(t) € Z satisfies (5.18), resp. (5.18), if and only if it satisfies (5.19), resp.
(5.20). These facts can be shown as in Proposition 4.2 of [44]. This motivates
the following definition. We call a function v € C(J,X) a mild solution of
(5.18) and (5.20) on J if the equation

u(t) = U(t, s)u(s) —|—/ Ua—1(t,0)[g(0) + (w — A_1(0))D(0)h(o)|do (5.21)

holds for all ¢ > s in J. The function w is called a mild solution of (5.18) (resp.

(5.19) if in addition u(ty) = up and J = [tp, 00) (resp. J = (—o0, to)).
Theorems 5.1.3, 5.1.5 and 5.1.6 and Lemma 5.3.1 immediately imply three

results on the existence of almost periodic mild solutions for (5.18) and (5.18).

Proposition 5.3.2. Assume that (B1-(B3) hold, that A, (1) € AP(R, L(Z, X))
and B(:) € AP(R,L(Z,Y)), and that U(t,s) has an exponential dichotomy on
R. Let g€ AP(R,X) and h € AP(R,Y). Then there is a unique mild solution
u € AP(R, X) of the boundary equation (5.18) given by

u(t) = /R T 1(t8)g(s) + (w — A_1(s))D(s)h(s)]ds, t€R.
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Proposition 5.3.3. Assume that (B1)—(B3) hold, that A, (-) €
AAP([a,>),L(Z,X)), and B(-) € AAP([a,),L(Z,Y)), and that U(t,s) has
an exponential dichotomy on [a,00). Let ty > a, g € AAP([a,>),X), h €
AAP([a,0),Y), and ug € D(A(ty)). Then the mild solution u of the equation
(5.18) belongs to AAP([tg,+00), X) if and only if

+oo
Q(to)uo = —/ Ua—1(to, 8)Qa-1(s)[g(s) + (w — A-1(s)) D(s)h(s)] ds.

to

In this case u is given by

u(t) = U(t, to)P(to)uo +/ Ua—1(t, 8)Pa—1(8)[g(s) + (w — A_1(s))D(s)h(s)] ds

to

— /too (Nfa,l(t, $)Qa—1(5)[g(s) + (w— A_1(s))D(s)h(s)]ds, t > to.

Proposition 5.3.4. Let (B1)—(B3) hold, A, () € AAP((—o00,b],L(Z, X))
B(:) € AAP((—00,b], L(Z,Y)), and assume that U(t,s) has an exponential di-
chotomy on (—o0,b]. Let to <b, g € AAP((—00,b],X), h € AAP((—00,b],Y),
and ug € X. Then there is a mild solution u € AAP((—oo,to],X) of the
equation (5.18) if and only if

P(to)ug = / ’ Ua—1(to, 8)Pa—1(s)[g(s) + (w — A_1(s))D(s)h(s)] ds.

—0o0

In this case u is given by
u(t) = U(t,t0)Q(to)uo —/t Tam1(t,5)Qa1()[9(s) + (@ — A1()) D(s)h(s)] ds

+ / Ua—1(t, ) Pa—1(s)[g(s) + (w — A_1(s))D(s)h(s)]ds, t <to.

—0o0

Moreover, Theorem 5.2.9 implies the following Fredholm alternative for the
mild solutions of (5.18), where we focus on the asymptotically hyperbolic case.

Theorem 5.3.5. Assume that assumptions (B1)—(B3) hold and that A, (t) —
Ap(£00) in L(Z,X) and B(t) — B(xoo) in L(Z,Y) ast — too. Set Aioo =
A (£00)|N(B(£o0)). We suppose that o(Ais) NiR = (0 and that the corre-
sponding unstable projections Q1.0 X have finite rank. Let g € AAPT (R, X)
and h € AAPT(R,Y). Then there is a mild solution v € AAPT(R,X) of
(5.18) if and only if

/(f(s), w(3)>xg_l ds =0
R

for f := g+(w—A_1(-))D(-)h and allw € LY (R, X*) with w(s) = Uy_1(t, 8)*w(t)
for allt > s in R. The mild solutions u are given by
u(t)
u(t)

) —U@®Tys + (RI_, fH)(), t>T,
(1) +0(t) + (Ry_ f)(t),  t<T,

=0
=0
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where Rf;_l was defined before Proposition 5.2.5, f+ = f|[T,+o0), f~ =
F1(=00, =Ty (RE_ FH)T) = (Ry_yf)T) = s + yu € PTVX + X, (T), 7 €
Co((—00,T), X) with o(T) = y,, and v(t) = U(t,s)v(s) for all T >t > s, and
v e Co(R, X) with v(t) = U(t, s)v(s) for all t > s.

Proof. Observe that functions converging at +oo belong to AAP*. So it re-
mains to show that R(w, A(t)) = R(w, Ats) in L(X) as t — foo. This can be
established as Lemma 5.3.1(b). O

We conclude with a pde example. One could treat more general problems,
in particular systems, cf. [51], and one could weaken the regularity assumptions;
but we prefer to keep the example simple.

Example 5.3.6. We study the boundary value problem

Ou(t,z) = A(t,z, D)u(t,z) + g(t,xz), teR, xe€Q, (5.22)

B(t,z,D)u(t,x) = h(t,z), teR, z €0, '

on a bounded domain @ C R™ with boundary 02 of class C?, employing the
differential expressions

A(t,z, D) = Zk  aki(t, )00 + Zk ak(t, ) Ok + ao(t, @),
B(t7$> D) = Zk bk(t7$) O + bO(ta l‘),

where B(t) is understood in the sense of traces. We require that ay = aj,
and by, are real-valued, ag, ag,ag € C'(R,C(Q)), by, by € C¥' (R, C1(99)),

n n

S au(t.) &6 = nld?.  and Y bt 2)ule) > B

k=1 k=1

for constants p € (1/2,1), B,n > 0 and all £ € R™, k,l =1,---,n, t € R,
x € Q resp. x € ON. (C{f is the space of bounded, globally Hélder continuous
functions.) Let p € (1,00). We set X = L,(Q), Z = WZ(Q), Y = W;_l/p(Q)
(a Slobodeckij space), Ap(t)u = A(t,-, D)u and B(t)u = B(t,-, D)u for u € Z
(in the sense of traces), and A(t) = A (t)|N(B(t)). The operators A(t), t € R,
satisfy (2.7) and (2.8), see [1], [5], [83], or [109, Ezample 2.9]. Thus A(-)
generates an evolution family U(-,-) on X. It is known that the graph norm of
A(t) is uniformly equivalent to the norm of Z, that B(t) : Z — Y is surjective,
that X! = Wan(Q) with uniformly equivalent norms for a € (1 — p,1/2), and
that the Dirichlet map D(t) : Z — Y is uniformly bounded for t € R, see e.g.
[5, Example IV.2.6.3].

Further let g € AAPE(R, X) and h € AAPT(R,Y). We define mild solu-
tions of (5.22) again by (5.21). We further assume that

aa(t, ) = an(Fo0,-) in C(Q) and b;(t,-) — bj(+oo,-) in CH(ON)

ast — +oo, where o = (k,1) ora=j fork,l=1,--- ,nandj=0,--- ,n. Asa
result, Ay (-) € AAPE(R,L(Z,X)) and B(-) € AAPE(R,L(Z,Y)). We define
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the sectorial operators A+oo in the same way as A(t). Asin [51, Example 5.1]
one can check that (5.14) holds.

Finally we assume that iR C p(A+so). Then the Fredholm alternative stated
in Theorem 5.3.5 holds for mild solutions of (5.22) on X = LP(Q) for g €
AAP*(R,X) and h € AAPE(R,Y).
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Chapter

Admissibility and observability of
observation operators for semilinear
problems

In this chapter we are concerned with abstract semilinear evolution equation
with output equation

{ W) = Au(t)+ Fu®), u0) =z, t>0, z€X, 61)

y(t) = Cu(l),

where A is assumed to be the infinitesimal generator of a Co-semigroup (T'(¢))>0
in a Banach space X and F' is a nonlinear continuous function on X. Further,
it is assumed that C, the observation operator, is a linear bounded operator
from D(A), the domain of A, to another Banach space Y.

It is well-known that global Lipschitz continuity of the nonlinearity F implies
that the problem (6.1) admits a unique mild solution given by the variation of
parameters formula

u(t,z) = T(t)z + /0 "T(t— o) Flu(o.2))do, 30,z € X,

We define a nonlinear semigroup (S(¢)):>0 associated to the solution of (6.1)
by

S(t)x = u(t,x).
Hence the output function is formally given by
y(t) = CS(t)x.

The output function is only well-defined if C' is bounded, i.e. if the operator C
can be extended to a linear bounded operator from X to Y. However, in case
of unbounded observation operators, even if x € D(A) it might happen that
u(t,x) is not in D(A), so that Cu(t,z) is not defined. We call the operator

71
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C' admissible for the nonlinear semigroup (S(t)):>0 if the output function y is
well-defined as locally square integrable function with values in Y.

The problem of admissibility has been studied by many authors, e.g., [38,
39, 66, 118], but in their works they are interested in linear systems only. In
this chapter we extend the definition of admissibility of observation operator C'
for semilinear systems and we develop conditions guaranteeing that the set of
admissible observation operators for the semilinear problem coincide with the
set of admissible observation operators for the linearized system.

In applications, it is often required that the system is exactly observable,
that is, the initial state x € X can be recovered from the output function
y by a bounded operator. This problem is well studied for linear systems,
see e.g. [67, 68, 98, 103, 122]. Last results of this chapter is to generalize the
concept of exact observability to semilinear problems and we develop conditions
guaranteeing that the semilinear system is exact observable if and only if the
linearized system has this property.

6.1 Nonlinear semigroups

Throughout this paper, we suppose that

(L) F:X — X is globally Lipschitz continuous, i.e,
|1F(z) = F(y)ll < L[|z —y||, forall z, ye X,
where L is a positive constant and F'(0) = 0.

Under the assumption (L), Equation (6.1) admits an unique mild solution
u(+,z) given by the variation of parameters formula

w(ts ) =T(D)z + / Tt — o) Flu(o:2))do, 30 (6.2)
y(t) =Cu(t; x). : (6.3)
Let (S(t))e>0 be the family of nonlinear operators defined in X by
St)r =u(t;x), fort >0, x € X. (6.4)
The operators S(t) map X into itself and they satisfy the two properties below:
(P1) S(0O)z ==, S(t+s)x=S(t)S(s)x for s, t >0 and z € X.
(P2) For each x € X, the X-valued function S(-)z is continuous over [0, 4+00).

The first property is obtained through the uniqueness of mild solutions, and
the second property follows from the fact that the solution u(¢;z) to (6.2) is
continuous.

By a nonlinear semigroup on X we mean a family (S(t))¢>0 of nonlinear
operators on X with the above mentioned properties (P1) and (P2). If in
particular a semigroup on X provides mild solutions of (6.1) in the sense of
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(6.4), we call it the nonlinear semigroup on X associated with the semilinear
evolution equation (6.1) and we have

S(t)x = T(t)z + /O - 0)F(S(o)x)do, t>0, z € X, (6.5)

Since (T'(t))>0 is a Cp-semigroup, there exists the constants M > 1, w € R,
such that
IT()|] < Me** for all t > 0.

Moreover, we have the following property

Proposition 6.1.1. For every z, y € X and t > 0, we have
1S(8)a|| < MBI |g]|, (6.6)

1S = S(t)yl| < MM |z —y)|. (6.7)

Proof. Let x, y € X. Since F' is globally Lipschitz continuous, it follows that
for t > 0,

1(t)2 — Syl < [T (e - T(t)y|| + /0 1Tt - 0)[F(S(o)x) — F(S(0)y)]||do
< Me|la — | + /0 ML) ||S(0)a — S(o)y|do.

By Gronwall’s lemma, we obtain the assertion (6.7). Writing y = 0 in (6.7), we
get the assertion (6.6). O

Corollary 6.1.2. Ifw < —ML, then (T(t))¢>0 and (S(t))t>0 are exponentially
stable.

6.2 Admissibility of observation operators for semi-
linear systems

We start this section with the definition of finite-time (resp. infinite-time)
admissibility of output operators C' for linear semigroups.

Definition 6.2.1. Let C € L(D(A),Y). We say that C is a finite-time ad-
missible observation operator for (T'(t))t>o, if for every to > 0, there is some
K, > 0 such that

to
/0 ICT(0)e |2 dt < Koy 2] 2. (6.8)

for any x € D(A).

Definition 6.2.2. Let C € L(D(A),Y). Then C is called an infinite-time
admissible observation operator for (T'(t))i>o0, if there is some K > 0 such that

/ ICT(t)e |2 dt < K]j] 2, (6.9)
0

for any x € D(A).
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Note that the admissibility of C' guarantees that we can extend the mapping
x +— CT(-)x to a bounded linear operator from X to L?([0,to];Y) for every
to > 0. Similarly, if C is an infinite-time admissible observation operator, we
can extend this mapping to a bounded linear operator from X to L?([0,00);Y).
The reader is referred to see [66, 118, 119, 120] for more details on this concept
of admissibility. Next, we introduce the concept of finite-time (resp. infinite-
time) admissibility of output operators C' for the nonlinear semigroup (S(t)):>0
given by (6.5) as follows:

Definition 6.2.3. Let C € L(D(A),Y) with S(t)D(A) C D(A) for everyt > 0.
We say that C is a finite-time admissible observation operator for (S(t)):>0, if
for every tg > 0, there is some Ky, > 0 such that

to
/0 ICS(t)x — CS(t)yll§-dt < K|z —ylf?, (6.10)

for any x, y € D(A).

Definition 6.2.4. Let C € L(D(A),Y) with S(t)D(A) C D(A) for everyt > 0.
Then C' is called an infinite-time admissible observation operator for (S(t))¢>o,
if there is some K > 0 such that

/ 1CS(t)x — CS(t)yl 3 dt < K]Jx — g (6.11)
0

for any x, y € D(A).

Equation (6.10) ( resp. (6.11)) implies that the mapping =z — CS(-)x
has a continuous extension from X to L2([0,to];Y) for every to > 0 (resp.
L*([0,00); ).

Remark 6.2.5. (i) It is immediately clear that for linear semigroup equation
(6.10) (resp.(6.11)) is equivalent to equation (6.8) (resp.(6.9)).

(ii) It is not difficult to verify that C is a finite-time admissible observation

operator for (T'(t))e=o0 ( resp. (S(t))i>0) if (6.8) (resp.(6.10)) holds for
one tg > 0.

(111) If (T(t))e>0 (resp. (S(t))t>0) is exponentially stable, then the notion of
finite-time admissibility and infinite-time admissibility are equivalent.

The objective of this section is to find sufficient conditions guaranteeing
that the output function y of the system (6.1) is in L%([0,to]; Y).
To begin with, we introduce another Banach space that contains the range of
F and has the following properties:

Definition 6.2.6. (Desch, Schappacher [45, Definition 4]) Let A be the in-
finitesimal generator of a linear Cy-semigroup (T'(t))i>0 on X. A Banach space
(Z,|-|z) is said to satisfy assumption (AS) with respect to A if and only if

(Z1) Z is continuously embedded in X.
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(Z2)  For all continuous functions ¢ : [0,00) — Z we have
t
/ T(t—s)p(s)ds € D(A) for all t>0,
0

and there exists a continuous nondecreasing function 7 : [0,00) — [0, 00)
such that v(0) = 0 and

< () sup |o(s)lz.
0<s<t

HA/OtT(t — $)p(s)ds

Important examples of Banach spaces that satisfy assumption (AS) with
respect to A are provided by :

(1) Xa=(D(A),||l-|la) with || - || 4 the graph norm of A.
(2) The Favard class of A (see [89]), given by

1
Z—Fy— {x e X| sup ~[T(t)e -2l < Oo} ,
o<t<1t
1
|z|z = ||z|| + sup n IT(t)x — x| .
0<t<1

(3)  If A generates an analytic semigroup we may take either Z = D((—A)%),
Z =X or Z=XZ ac(0,1) (see [83,89)]).
One main result concerning admissibility is
Theorem 6.2.7. Let (Z,|-|z) satisfy assumption (AS) with respect to A and
C € L(D(A),Y). We assume additionally that F' maps X to Z and that F :
X — Z is globally Lipschitz continuous. Then the following assertions are
equivalent:

(i) C is finite-time admissible for (T'(t))t>o0.
(ii) C is finite-time admissible for (S(t))e>0.

Proof. To begin with, we show that (i) implies (ii). Let z, y € D(A) and ¢y > 0.
We have, for 0 <t < tg,

/0 T(t— s)[F(S(s)x — F(S(s)y)]ds

Xa
= HA ; T(t— s)[F(S(s)x — F(S(s)y)lds|| +
‘ ; T(t— s)[F(S(s)x — F(S(s)y)]ds
<7(t) Sup [F(S(s)x = F(S(s)y)|z + MR/O U F(S(s)x — F(S(s)y)|zds

t
<@L sup |[S(s)z —S(s)yll + MLR/ 79[S (s)a — S(s)yllds
0<s<t 0
t

< y(t)LM max{1, e@TML)toY ||z — y|| + MQLR/ e t=8) (W ML)s| 10 y|ds
0
< (y(t)LM max{1, e@+ME)to} 4 M Re(@+MD) ||z — y]|.
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Since v is nondecreasing and positive, we obtain

2

”/ (¢ = 9F(S(s)r = FSGIlds)|

( )2L2M2max{1 e w+ML)t0}+M2R2 2(w+ML)t) Hx y||2
§ 2M2 max{7y(tg)2L?, R?} max{1,e2@w+MD)to}||z — y|2.

On the other hand, we have

to
|CS(t)z — CS(t)y|l3-dt

<2 /to |CT(t)x — CT(t)y||3dt+
0
to t
2/0 C’/O T(t— s)[F(S(s)x — F(S(s)y)]ds

0
<9 / ICT(t)z — CT()y| 2 di+
0

to 9
2/0 CZ vy

< 2Ky |lz — yl*+
AMP||CIZ x , vy max{y(to)*L?, R*} max{1, @ TMEioypg]|0 —y||2.

2

dt
Y

2

dt
Xa

t
/0 T(t—s)[F(S(s)xr — F(S(s)y)]ds

Defining Kj := 2Kt0+4M2HCH%(XA ¥) max{y(to)?L?, R?} max{1, 2@ +ML)to}s,
this implies that

to
| les e — sl < 15 e — o)
Conversely, suppose that (ii) holds. Using the formula,
t
CT(t)r =CS(t)x — C/ T(t—s)F(S(s)x)ds, = € D(A),
0

and by similar calculations as above, we have

to
/0 ICT(t)z — CT(t)yllF-dt < Kyllz —yl* @, y € D(A). (6.12)
Therefore C' is finite-time admissible for (7'(t)):>0 by Remark 6.2.5 (i). O

The same result holds for infinite-time admissibility. The proof follows
immediately from Remark 6.2.5 (iii).

Theorem 6.2.8. Suppose that the assumptions of Theorem 6.2.7 are satisfied.
If (T'(t))t>0 and (S(t))e>0 are exponentially stable, then the following statement
are equivalent

(i) C is infinite-time admissible for (T(t))i>0.

(i1) C is infinite-time admissible for (S(t))i>o0.
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Note that by Corollary 6.1.2 the exponential stability of both semigroup is
for example satisfied if w < —M L.
Another main result of this section is the following theorem.

Theorem 6.2.9. Assume that A generates an analytic semigroup (T'(t))i>0 and
that C € L(Z1,Y), where Zy is any space of class Jo, 0 < a < 1. Then the
following assertions are equivalent:

(i) C is finite-time admissible for (T'(t))¢>o0.
(11) C is finite-time admissible for (S(t))>o.

Proof. We may assume without loss of generality that 0 € p(A). Then the
graph norm on D(A) is equivalent to the norm x — ||Ax||, which will be used
here. Let to > 0. For z € Z; and 0 <t < ¢y, we have T'(t)x € D(A) — Z; and
Tt = s)leix,z) < M = max{1,e?(1=®t} (t — )= We set

sup ||S(t)]| < My := M max{1, e M)ty
0<t<tp

and
c1 = cM*“max{1, ew(l_a)to}.

So that

@z = | [ 76~ 97

= [ r(se) s
< / Tt — $)llcx.z0||F(S(s)2)]] ds
0
! -
<ol /0 (t — 5)7°(|S(5)z]ds.

Therefore

feolz = | [ It - 5)P(S(s)2)ds

Z1
(6.13)
Then S(t)z € Z1. Moreover we have for every x, y € Z;
to
/ 1CS(t)a — CS(yy[2 di
0
to
<9 / 1CT () — CT(t)y| 2 di+
too 9 t 2
2 [ 11y \ [ - - Fsewas| a
A
—a 2
<2l ol + 2OV, [ (1) el

1 2
2K, + IC17 4, vy <61LM1 : a) t0] |z — ylf*.

The converse can be obtain by the same procedure as above and the same way
as in the second part of the proof of Theorem 6.2.7 . Il
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Theorem 6.2.10. Suppose that the assumptions of Theorem 6.2.9 are satisfied.
If (T'(t))t=0 and (S(t))e>0 are exponentially stable, then the following statement
are equivalent:

(1) C is infinite-time admissible for (T(t)):>o.
(11) C is infinite-time admissible for (S(t))t>o0.

Proof.
The proof follows immediately from Remark 6.2.5 (iii). O

We conclude this section by two examples to illustrate our theory.

Example 6.2.11. Let Q be a bounded domain with smooth boundary OS2 in R?
and let T be an open subset of 0S2. Consider the following nonlinear initial and
boundary value problem

wy(z,t) = —A%w(z,t) + f([o | Vw(z,t) |? dz)g(z), t>0, z€Q,
w(z,t) =Aw(x,t)=0, t>0, x€I
w(z,0) =wo(z), w(zr,0)=wi(z), z€qQ,

(6.14)

with the output function

y(t) = &Uta(j’t)!r. (6.15)

We take H = L*(Q) and A : D(A) C H — H the linear unbounded operator
defined by Ap = A2p, where D(A) = {¢ € H*(Q) N HE(Q)| Ap =0 on 9N},

D(Az) = H*(Q) N HL(Q).

Setting W := (w,w;)*, the problem (6.14) can be rewritten as an abstract
semilinear equation in the Hilbert space X = D(A%) x H of the form

Wi(t) = AW (t) + F(W (1)),

0 Iy
where A := ( A4 0
is the generator of a Cy group on X. If we assume that g € H*(Q)NH(Q) and
f :[0,00) — R is globally Lipschitz continuous. Then the nonlinear mapping
FW) = (0, f(fq, | Vw |* dz)g)* maps X into D(A) and is globally Lipschitz
continuous in D(A).
Next, we define the output space Y = L*(T') and we can rewrite (6.15) as
following

> defined on a domain D(A) = D(A) XD(A%). Then A

y(t) = Cz(t),
where 5
C = (0 C()), Cow = afr;uh“ Yw € D(A%)
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In [81, p. 287], the author proved that Cy € E(D(A%),Y) is an admissible
observation operator, for the linear problem, i.e for all T > 0 there exist a
constant K7 > 0 such that

T
/0 /F Iyl 2Tt < K3 (lwol sy + 1wn] 22 )

for all (wg, wy) € D(A) x D(Az).
Moreover, one deduced from Theorem 6.2.7 that C € L(D(A),Y) is an admis-
sible observation operator for the problem (6.14).

Example 6.2.12. Let Q) be a bounded domain with smooth boundary 0X) in R™.
We consider the following nonlinear initial value problem
w(z,t) = Aw(z,t)+ sin(w(x,t)), ze€Q, t>0,
w(z,t) =0, ze€dQ, t>0, (6.16)
w(z,0) =wo(x), z €,

with the output function

y(t) = e loq- (6.17)

Let X = L%(Q), Y = L?(00Q). Consider the operator A : D(A) — X, Ap = Ay,

with D(A) = H?(Q) N HY(Q). Recall that A generates an analytic semigroup
0

(T'(t))t>0. Consider Cp = ?fbﬂ €Y. Since C : X€+% = D((—A)”%) —Y,

for every e > 0, is bounded, see [15, Section 3.1], and by Theorem 2.6.13 of

[97] we have

HC(—A)l—’YT(t)H2 = ||C(_A)—6—%(_A)—7+6+§T(t)” < CtQ'y_Qs_%

is integrable near 0 for every v > % This means that C € L(X1—,,Y) is

5)
admissible for v > 1 Consider the function F: X — X, F(x) = sin(x), it is
easy to see that F' is globally Lipschitz. Now Theorem 6.2.9 guarantees that C
is an admissible observation operator for the problem (6.16)-(6.17).

6.3 Invariance of admissibility of observations under
perturbations

In this section we show that the Lebesgue extension of C' is invariant under Lip-
schitz perturbation and we give relations between the A-extension of admissible
operators with respect to the semigroup (7'(t))¢>0 and the nonlinear semigroup
(5(t))e=o0-

Definition 6.3.1. Let X, Y be Banach spaces, (T (t))t>0 a Co-semigroup on X
with generator A and C € L(D(A),Y). We define the operator Cr, : D(CL) —
Y, the Lebesgue extension of C with respect to (T'(t))i>0 by

T

. 1
Crx = lTlﬁ)l C’; ; T(t)zdt, (6.18)

where D(CL) = {x € X| the limit in (6.18) exists} .
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On the domain D(Cf,) we define the norm

1/OTT(t)a:dtH.

Then (D(CL), || - |Ip(c,)) is @ Banach space. We then have

lzllpcy) = llz]| + sup
0<r<1

D(A)c D(Cr) cX

with continuous injections, and Cr, € L(D(Cr),Y). For this definition and
further properties we refer the reader to [118, Section 4]. In a similar manner
we define the Lebesgue extension of C with respect to a nonlinear semigroup

(S(t)t=0

Definition 6.3.2. Let X, Y be Banach spaces, (S(t))i>0 a nonlinear semi-
group on X given by (6.5) and C € L(D(A),Y). We define the operator
C; : D(C};) — Y, the Lebesgue extension of C' with respect to (S(t))i>0

by

Crx = ITIEJICT ; S( )adt, (6.19)

where D(C}) = {x € X| the limit in (6.19) exists} .

Theorem 6.3.3. Let (T'(t))i>0 be a Co-semigroup with generator A. Let (S(t))t>0
be the nonlinear semigroup given by (6.5) and C € L(D(A),Y). Then, the
Lebesgue extensions Cr, and C coincide.

Proof. Let x € X, 7 > 0. The Lebesgue extension C satisfies

CLx_lT%l{cT/ Padt + O // (t—o)F ()x)dadt}, (6.20)

if this limit exists. If we can prove that

T/ / (t —o)F(S(0)x)dodt

then, the second term on the right-hand side of (6.20) tends to 0. Therefore,
the limit in (6.20) exists if and only if the limit in (6.18) exists, and the two
limits are equal. Now, we have to show (6.21).

By Fubini’s theorem we have

// (t — o) F(S(0)x)dodt — // (1 — o) F (S (o)) dtdo.

T(t—o)F(S(0)z)dt = /0 T(t)F(S(0)z)dt belongs to D(A)

lim

=0 6.21
i , (6.21)

A

The integral /

g

and A /T T(t—o)F(S(o)x)dt = (T(t — o) — I)F(S(0)x). It follows that

/ ’ / "T(t — o) F(S(0)x)dodt € D(A),
0 0
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and
A/O /0 T(t—o)F(S(o)x)dodt = /OTA/O T(t)F(S(o)x)dtdo
= /0 (T'(r—o0)—1)F(S(o)z)do.
Hence,

1 T t 1 T
1 /0 /0 Tt~ 0)F(S(o)r)dodt =~ /D (T(r — o) — )F(S(0)x)do.

We decompose

T(r—o)F(S(o)x) — F(S(0)x)
=T(r —0)[F(S(0)z) — F(2)] + (T(r — o) = I)F(z) — [F(S(0)z) — F(z)],

and we denote

M = T(t)]].
fél[(?ff]” 2l

Fix z € X and let € > 0. Then there exists 0. € (0, 1], such that for ¢ € [0, o]

ISz —al| < =\ IT(1) = DF@)]] < 5 and [[F(S(t)2) ~ F()] <

| ™

Then for 7 € (0,0.] and o € [0, 7] we obtain
|T(r = o) F(S(o)x) — F(S(o)z)]| <,

which implies

%A /OT /OtT(t _ a)F(S(a)x)dadtH <e.

On the other hand, it not difficult to verify that

] 1 T t -
lim /0 /0 T(t—o)F(S(o)x)dodt = 0.

70 T

Consequently

=0.
A

lim
710

i/OT /DtT(t—a)F(S(a)x)dadt

O

Remark 6.3.4. This result coincides with Weiss’ result (see [118, Theorem
5.2]), if one considers F € L(X).

In [119, 120], Weiss introduced another extension of C, the A-extension.



82 Admissibility and observability 6.3

Definition 6.3.5. Let (T'(t))t>0 a Co-semigroup with generator A and C €
L(D(A),Y). We define the A-extension Cy of C' by
D(Cy) = {:L' € X| lim CAR(\ A)x e:zists} ,
A——+00

(6.22)
Chrz = lim CAR(\ A)x, x € D(Cy).
A—400

D(C}y) endowed with the norm

|zllp(ey) = 2|l + sup [[CARA, A)z|y
A>Xo

for A\g € C such that [Ag, +00) C p(A), is a Banach space satisfying the contin-
uous embedding

D(A) = D(Cy) — X,

and Cp € L(D(Cy),Y).

The following result is due to Weiss. The proof was given for Lebesgue
extension Cp, of C, see [118, Theorem 4.5]. Since D(C}) contains D(CL) (see
[120, Remark 5.7]) we obtain the following.

Theorem 6.3.6. Let x € X. Assume that C is an admissible observation
operator for (T'(t))e>o0 . Then, T(t)x € D(Cy) for allt > 0, and CAT(-)x €
L%([0,7],Y) for all T > 0.

The following proposition is proved in [60, Proposition 3.3]
Proposition 6.3.7. Let f € L? (Ry,X). Suppose that C is an admissible

loc

t
observation operator for (T(t))¢>0. Then, (T  f)(t) := / T(t —s)f(s)ds €
0
D(Cy) for allt >0 and
CA(T * )l z2¢0,7,v) < (DIl z2(0,7,7)5

for all T > 0 with c¢(1) > 0 is independent of f. Moreover, liﬁ]l e(t) =0.
T

Theorem 6.3.8. Let C be an admissible observation operator for (T(t)¢>0 and
let (S(t))e>0 be the nonlinear semigroup given by (6.5). Then S(t)x, S(t)y €
D(Cy) for all x, y € X and

ICAS () — CASO)YllL2((0,7,y) < Krllz =yl
for m, K; > 0.

Proof. Let xz, y € X. From Theorem 6.3.6 and Proposition 6.3.7, we deduced
that S(t)x, S(t)y € D(Cy) and

CA(T + F(S()x)) — Ca(T * F(SC)y)llL2(po,7,v)
< c(DIFSCz) = F(SC)llrz(po,n,x)
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for 7 > 0. On the other hand, we have
IE(S()2) — FSC)|Eaorx)
- / IF(S()z) — F(S(y)e)|Pdt
| 2Ustoe - stwwlar

< M / 2 MDYt |1 — yl|2 = (7| — y]|%
0

IN

Using formula (6.5), we can write

ICAS )z — CAS()Yll2(j0.1.v)
< [CAT(t)z — CAT )yl 2(f0,71,v) +
|CA(T % F(S(-)x)) = CaA(T % F(SC)y)||z2(0,71,v)
d(D)lz =yl + c(r)n(m)||x — yl|
K|z —yl|.

VANV

6.4 Exact observability of semilinear systems

The object of this section is to prove that exact observability is not changed
under small Lipschitz perturbations. We start by giving the definition of exact
observability of linear systems described by the equation

u'(t) = Au(t), w(0) ==z, y(t)=Cu(t), t>0, (6.23)
and of the semilinear system (6.1), respectively.

Definition 6.4.1. Let C' € L(D(A),Y) an admissible observation operator for
the linear Cy- semigroup (T'(t))e>0 and let T > 0. Then, the system (6.23) is
exactly observable if there is some K > 0 such that

NCT(C)zllL2(po, soyyy = Kllzll,  x € D(A), (6.24)
and (6.23) is T-exactly observable if there is some K, > 0 such that
|’CT()x"L2([O, T1;Y) 2 KTH‘T‘L S D(A) (625)

Definition 6.4.2. Let C' € L(D(A),Y) an admissible observation operator for
the nonlinear semigroup (S(t))i>o0 giwen by (6.5) and let 7 > 0. Then, the
system (6.1) is exactly observable if there is some K' > 0 such that

1CS()x = CSC)yllLz(o, o)y) = K'llz —yll, @, y € D(A), (6.26)
and (6.1) is T-exactly observable if there is some K. > 0 such that

1CS( )z — CSOyllrz(o, vy = Kzl —yll, 2, y € D(A). (6.27)
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Remark 6.4.3. i) It is well-known that the notion of T-exactly observable
may depend on T, see [98, section 5].

it) If (T'(t))e>0 (resp. (S(t))t>0) is exponentially stable then for the system
(6.23) (resp. (6.1) ) there exist equivalence between exact observability
and T-exact observability for some T > 0, see [103].

Throughout this section, we suppose that we have the following condition
(D):

(i) For all 7 > 0 and ¢ € C([0, 7]; X)
/ T(t —s)p(s)ds € D(A) (6.28)
0
(ii) There exists 7p > 0 and a constant a > 0 such that

<a sup |[e(s)|], (6.29)
SE[O,T()]

HA /0 P Dy — $)e(s)ds

for all p € C([0, 7]; X).

Remark 6.4.4. (a) It is easy to see that (D) holds if X satisfies assumption
(AS).

(b) If there exists 7 > 0 and p € [1,00) such (6.28) holds for all ¢ €
LP([0,7]; X), then, (D) is satisfied. Indeed, by [45, Proposition 8], one
can see that X satisfies the assumption (AS) and as a consequence of
(a), we obtain our result.

Here we give a useful exponential estimate of the inequality (6.29).

Lemma 6.4.5. Let ¢ satisfied (D), let 79 > 0 and M > 1, w € R such that
|T(t)|] < Me*t for all t > 0. Then, for all T > 0, we have

.
HA [ 16 = 9)el)is| < Nwo.mma sw o)l (©6:0)
0 s€l0, t]
where
|w|To
_C T w0,
‘6"‘”—0 _ 1|
N(w,7,m0) =49 M §\11+ T) : w =0, (6.31)
70
S — 0.
| Je — 1] v

¢
Proof. We set (VA)(t) := A/ T(t—s)e(s)ds for all ¢ € C([0,00); X) and let

0
t > 7 > 0. One first has to verify the following equality

(VAR)(t) = T(t = 7)(VAp)(7) + (VApr)(t — 1), (6.32)
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where ¢, := ¢(- + 7). Indeed, using integration by part of (V4p)(t) and (6.28)
we obtain

A = i — S S)as t — S S)as
(VAg)(t) = A /0 T(t - $)p(s)ds + A / T(t - s)p(s)d

=AT(t— 1) /OT T(T — s)p(s)ds + A/o - T(t—71—s)o(T+ s)ds

:T(t—T)A/O T(T — s)gp(s)ds—l—A/O T(t—7—s)o(T+s)ds
=T(t —7)(V9)(7) + (V) (t = 7).

The remaining of the proof follows the proof of Boulite et al. [30, Proposition
4]. O

Now, we can state the main result of this section as follows.

Theorem 6.4.6. Let L be the Lipschitz constant of F' and T > 0. Then we
have:

(a) There exists a constant Ly > 0 such that:
If L < Lo and system (6.23) is T-exactly observable, then the system (6.1)
is T-exactly observable.

(b) There exists a constant Ly > 0 such that:
If L < Ly and system (6.1) is T-exactly observable, then the system (6.23)
is T-exactly observable.

Proof. (a) We assume that system (6.23) is exactly observable on [0, 7] for 7 > 0.
Let x, y € D(A), we have

CT(r)x — CT(1T)y =
CS(t)x —CS(r)y — C/o T(r —o0)[F(S(o)x) — F(S(0)y)]do.

Using the hypotheses (D), we obtain
ICT(r)z — CT(7)yll3
< 2| CS(F)z — CS(F)yl2 +2 HC’ / T — o)[F(S(0)z) — F(S(0)y)]do
<2||CS(r)x — CS(7)yll3+
AN o | | T = (S(0)2) - F(Sto1ldo
< 2||CS(r )x — CS(nyll3+
<‘ A /O T(r — 0)[F(S(0)z) — F(S(0)y)]do

)2.

2

Y

2

A

201Nz ay) +

\ [ 6= olFs)) - Pl

Hence,
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ICT(r)z — CT(r)yl[3 <2[|CS(r)z — CS()yll5
+2/|ClIZpeay v

0<o<T

<2||CS(r)x = CS()yllY +4lIClZpayy)

r 2
<a N(w,7,10) sup ||F(S(o)x)— F(S(o)y)|| + M2Lem/0 eMLs||z — y|]ds>

2
(a N(w,7,70)M Lmax{1, e(w+ML)T}) |z — g+
4|C] |%(D(A),Y)M4L27—262(w+ML)T‘ |z — yl|?
< 2[|CS(m)x — CS(n)yll3+
2 w T
SHCH%(D(A)y) (@ N(w,, TQ)MQLT) max{1, e2@+rMITL |2 — y])2.

Set My := ]\C!\%(D(A)y)]\/.l'47'27 Therefore,

/ 1CS(r)e — CS(r)a|[2dr
0 T
> / 1CT(r)z — CT(r)a|[2 dr—
O T

40’ MoL? | N*(w,r, 7o) max{L, e*“ T ||z — y|[2dr
0

1 T
> 5 [T - crelfar-
0

]
402 ML max{1, 2+ M0y / N(w, 7, 7o)dr|z — ]|
0

Consequently,
T 1
[ es e - eseuliar> (55 - ) e - ul?,
0

where n(L) := My max{1, 62(“+ML)T}/ N%(w,r,1o)dr.
0
1
Set f(L) = iKT —4n(L)a®L?. The function f is continuous from [0, +00) to

1
(—o0, §KT] and strictly decreasing, hence it is bijective. Then there exists a
unique Lo > 0 such that f(Ly) = 0. The parenthesis above becomes positive

for L < Lo, which implies that system (6.1) is T7-exact observable. The proof of
(b) is easy since we use same procedure as above. O

Corollary 6.4.7. Let L be the Lipschitz constant of F. If the semigroups
(T'(t))e=0 and (S(t))t>0 are exponentially stable then we have:

(a) There exists a constant Lo > 0 such that:

If L < Ly and System (6.23) is exactly observable, then the system (6.1)
is exactly observable.
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(b) There exists a constant L1 > 0 such that:
If L < Ly and System (6.1) is exactly observable, then the system (6.23)
is exactly observable.

The statements of the Theorem 6.4.6 and the Corollary 6.4.7 still hold if
we drop the assumption (D) and instead it is just assumed that A generates
an analytic semigroup (7'(t))t>0, F' : X — X is globally Lipschitz and C €
L(X4,Y). The proof is similar to the Theorem 6.4.6 using ( 6.13).

Example 6.4.8. Let Q = (0,7) x (0,7) and let T' = ([0, 7] x 0) U (0 x [0, 7])
be a subset of 02. We consider the following semilinear problem for the wave
equation with Neumann boundary observation:

w(x,t) =Aw(z,t)+ ———, z€8, t>0,
1+ w(z,t)]| (6.33)
w(z,t) =0, €I, t>0,

w(z,0) = wo(@), w(z,0) = wi(z) @€,
with the output function

y(t) = awa(i’t) Ir, (6.34)

where X > 0. Let X = L*(Q), Y = L*("), we set x := (w,w). System (6.33)-
1

(6.34) can be written in form (7.8)-(7.4) in the Hilbert space H = D(AZ) x X,
where

Am ( 0 Ix ) . D(A) = D(Ay) x D(4]),

~Ay 0
Aop = —A¢ Vo € D(Ag), D(Ag) = H?*(Q) N Hy(%),
D(AF) = HA(), C = (Co,0), Coé = olr W6 € D(Ay).

It is know that the operator A generates a Cy group on H and the nonlinear

mapping F(z) = (0, ) is globally Lipschitz continuous from H to D(A)

A
1+ |wl
as in Example 6.2.11. From [81, p. 44/, it follows that C € L(D(A),Y) is
an admissible observation operator for the linearized problem (6.33)-(6.34) and
in [101, Theorem 6.2] it is shown that the linearized system of (6.33)-(6.34) is
exactly observable in some time 7. Now for a small constant X\, all assumptions
of Theorem 6.4.6 are satisfied and hence the semilinear problem (6.33)-(6.34)

s exactly observable in some time T.
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Chapter

Semilinear observation systems

The concepts of admissible observation operators and of observation systems
have been introduced in the linear case by Salamon and Weiss in [104] and
[118]. An operator C € L(D(A),Y) is called admissible for a Cy-semigroup
T = (T'(t))t>0 with generator A if the output map = — C(T'(-)x), initially
defined on D(A), can be extended to a continuous map ¥ from X to L2 (R4, Y).
The pair (T, 1)) is then an observation system; i.e., it holds (Vz)(-47) = UT'(7)x
for all z € X and 7 > 0. Conversely, for any observation system (7', V) there
is an admissible output operator C' € L(D(A),Y) such that Vo = CT()z
for every x € D(A). Moreover, there exists the ‘Lebesgue extension’ Cp, of C
satisfying T'(t)z € D(Cp) for a.e. t > 0 and Yo = CpT(-)x for all z € X, see
[118] and also [39, 66, 104].

In this chapter we extend this successful linear theory to general nonlinear
locally Lipschitz semigroups S = (S(t))t>0 (see Definition 7.1.3) and densely
defined nonlinear output operators C. In particular, for such semigroups S we
define locally Lipschitz observation systems ¥ and locally Lipschitz admissible
observation operators in Section 3. We further prove that such observation
systems U can be represented by Wz = C(S(-)z) for a (possibly nonlinear)
admissible observation operator C , see Theorem 7.2.6.

We consider the linear observation system

u(t) = Au(t), uw(0)=zeX,t>0, (7.1)
y(t) = C(ul?)),
and focus on the semilinear observation system
u(t) = Au(t)+ F(u(t)), u0)=z€ X, t>0, (7.3)
y(t) = Clul?)), (7.4)

where A is assumed to be the generator of a linear Cy-semigroup 7" on a Banach
space X, C' is a nonlinear unbounded operator from a domain D(C) to another
Banach space Y and F is a locally Lipschitz continuous nonlinear operator from
X into itself. Throughout we assume that F' has linear growth.

It is well known, see e.g. [97], that the state equation (7.3) has a global
unique mild solution given by u(-;x) for every x € X. Moreover, by S(t)z =

89
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u(t; x) one defines a semigroup S of locally Lipschitz continuous operators. One
now looks for sufficient conditions for the admissibility of C' for S. As an im-
portant special case, we assume that C' is an admissible linear output operators
for T'. In this situation one can in fact construct a nonlinear observation system
(S,¥r) given by (7.15), which is the integrated version of (7.3)—(7.4). More-
over, the system is (S, ¥ ) represented by the Lebesgue extension Cf, of C' with
respect to T, see Theorem 7.2.7.

Similar robustness results for admissibility and exact observability were
shown for globally Lipschitz F' in Chapter 6. In this chapter also additional
regularity properties of F' or T' were assumed which were needed to treat the
variation of constants formula related to (7.3). In the present we could discard
these extra assumptions by using an estimate for the convolution f +— CpT * f
established in [108] for admissible C, see (7.16).

7.1 Background

In this section we give some results about semilinear evolution equations and
linear observation systems. Let X and Y be Banach spaces (the state and the
observation space, respectively) and the family T = (T'(t));>0 of linear operators
be a Cop-semigroup on X with generator (A, D(A)). We can fix constants M, w >
0 such that

|7 < Me (7.5)

holds for all ¢ > 0. We denote by £(X,Y") the space of bounded linear operators
between two Banach spaces X and Y. Moreover, the (nonlinear) operator
F: X — X is always assumed to be locally Lipschitz continuous; that is, for
each 7 > 0 there exists a constant L(r) > 0 such that

[1E(z) = F(y)ll < L(r)[lz = yll;

for all z, y € X with |z|| <r and |ly|| <r.

It is well-known (see e.g. Theorem 6.1.4 in [97]) that, under the above as-
sumptions, for every x € X there is a maximal ¢(x) € (0,00] such that the
problem (7.3) admits a unique mild solution u = u(-;z) € C([0,t(x)), X) given
by the variation of constant formula

u(t) =T(t)x + /0 T(t — o)F(u(o))do. (7.6)

Moreover, if t(z) < oo then lim;_,,) |lu(t)|| = co. For our investigations it suf-
fices to consider mild solutions. The question whether they are in fact classical
solutions of (7.3) is discussed, e.g., in [97, Chapter 6]. In this chapter we work
in the situation of global solvability assuming that

(G) |IF(z)|| <allz||+b holds for all z € X and some constants a,b > 0.

Under this condition of linear growth, the formula (7.6) and Gronwall’s inequal-
ity easily yield the next result.
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Proposition 7.1.1. Let A generate a Cy-semigroup T satisfying (7.5) and
F : X — X be locally Lipschitz such that (G) holds. Then the problem (7.3)
has a unique global mild solution in C([0,00),X) for each x € X. Moreover, u
1s exponentially bounded in the sense that

Mb
()| < 7ewt + M@t Mtz for all t > 0. (7.7)

Remark 7.1.2. If we assume that F is globally Lipschitz continuous, then it
has linear growth and thus (7.3) has a unique global mild solution for each
e X.

Definition 7.1.3. A family S = (S(t))t>0 of locally Lipschitz operators from X
into itself is called a semigroup of locally Lipschitz operators on X if it satisfies
the following conditions:

(a) S(t+ s)x = S(t)S(s)z and S(0)z =0 forallt,s >0 and z € X.
(b) For each x € X, the X -valued function S(-)x is continuous on [0, 00).

(¢) For every r > 0 and tg > 0 there exists a constant L(tg,r) > 0 such that
for all x,y € X with ||z|, ||y|| <r we have

IS(t)x — S(t)y|| < L(to,7)||lx — y|| for all t € [0,t]. (7.8)

Let u(-; z) be the solution of (7.3) for a given x € X, where we assume that
(G) holds. We define S(t)z := u(t;z) for all x € X and ¢ > 0. The operators
S(t) then map X into itself and satisfy the properties stated in Definition 7.1.3.
In fact, the first property follows from the uniqueness of mild solutions. The
second one is an immediate consequence of the continuity of ¢ — wu(¢; ). The
last property can be shown using (7.6), (7.7), the local Lipschitz continuity of
F and Gronwall’s inequality. Hence, the output function in (7.4) is formally
given by

y(t) = C(S(t)a).
Of course, this expression only makes sense if S(¢)z belongs to the domain
D(C) of C. We note that, in general, D(C) is not invariant under S(¢). Such
problems already occur in the linear case.

7.2 Locally Lipschitz observation systems

We start with our basic definitions.

Definition 7.2.1. A locally Lipschitz observation system on the Banach spaces
X and Y is a pair (S,V) (resp. (T,¥)), where S = (S(t))t>0 (resp. T :=
(T'(t))e>0) is a semigroup of locally Lipschitz operators (resp. a linear Cp-
semigroup) on X and ¥ is a family of (possibly nonlinear) operators from X to
L2 ([0,00),Y) such that for every to, r > 0 there exists a constant k(r,tg) > 0

loc

such that
(Px)(-+7) =US(r)x (resp. (Yx)(-+7)=9T(7)x) onR4,
Wz — Wyl 12(10,40),7) < E(7,t0)l|z — 9yl

for all >0 and x,y € X with ||z|], |y| <.

(7.9)
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Definition 7.2.2. Let S (resp. T') be a semigroup of locally Lipschitz operators
(resp. a linear Cy-semigroup) on X and let C : D(C) — Y be a (possibly
nonlinear) operator with dense domain D(C) in X. We say that C is a locally
Lipschitz admissible observation operator for S (resp. T) if, for every x €
D(C), it holds S(t)x € D(C) (resp. T(t)x € D(C)) for a.e. t > 0, the function
C(S()x) : Ry =Y (resp. CT()x : Ry — Y) is strongly measurable and if for
every to > 0 and every r > 0 there is a constant y(r,ty) > 0 such that

/0 LICS(t)x — CSEIFdt < A(r o)l — yll, (7.10)

to
(resp. /0 ICT (e — CT(W)y)|dt < A(rto)z —ylP)  (7.11)
for all z, y € D(C) with ||z, |yl <.

Remark 7.2.3. In case of a linear operator C with D(C) = D(A), and a global
Lipshitz F, the above concepts coincide with those of the the previous chapter.

Let C be locally Lipschitz admissible for S (resp. T'). Then the map ¥ :
D(C) — L} (Ry,Y),  +— CS(-)z (resp. & — CT(-)z), possesses a locally
Lipschitz continuous extension from X to L} (Ri,Y). In fact, let z € X and
to > 0. Since D(C) is dense, there exist x,, € D(C) converging to = in X as
n — oo. Estimate (7.10) (resp. (7.11)) implies that ¥z, is a Cauchy sequence
which therefore converges to some z in the complete metric space LlQOC(RJ’_, Y).
If 2/, € D(C) converges to x in X, then Wz, also converges to z in L2, (R;,Y)
thanks to (7.10) and (7.11). So we can extend ¥ to a map from X to L7 (R, X)
denoted by the same symbol. Let tg,r > 0 and x, y € X with ||z, |ly]| < r.
There are z,, € D(C) and y,, € D(C) converging to = and y, respectively. Using

(7.10) and (7.11) we can then estimate

102 = Uy|| L2 jo401,y) = Hm ([ Wn = Wy £2(j0,4],v) (7.12)
< (r,to) lim [lzg — ynll = y(r,to)z —yl.  (7.13)
n—oo

Hence, W is locally Lipschitz continuous on X. We further obtain

n—oo n—oo
in L? (R4, X). We state this result in the following lemma.

Lemma 7.2.4. Let C be a locally Lipschitz admissible observation operator for
S (resp. T). There exists a locally Lipschitz continuous extension ¥ : X —
L? ([0,00),Y) of the map x — CS(-)x (resp. x +— CT(-)x) defined on D(C).

loc

Moreover, (S, W) (resp. (T,¥)) is a locally Lipschitz observation system.

For a given locally Lipschitz observation system we can now construct a
pointwise representation in terms of an observation operator.
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Definition 7.2.5. For a locally Lipschitz observation system (S, V) (resp. (T, V))
we define

T

~ 1
Cx—lgg)l; ; (Px)(t)dt, (7.14)

for z € D(C) := {x € X : the limit in (7.14) exists in Y }.

The next representation result extends Theorem 4.5 of [118] to locally Lip-
schitz observation systems.

Theorem 7.2.6. Let (S,¥) (resp. (T',¥)) be a locally Lipschitz observation
system, and let C : D(C) — Y be the nonlinear operator defined by (7.14).

Then, for all x € X and t > 0 we have S(t)x € D(C) (resp. T(t)x € D(C)) if
and only if

1 T
/ (Px)(t+s)ds converges as T \,O0.
T Jo

If this is the case, then the limit equals CS(t)z (resp. CT(t)z). We thus obtain
(Vz)(t) = CS(t)x (resp. (Vz)(t) = CT(t)x) for almost every t > 0, namely for
all Lebesgue points t > 0 of Yx.

Proof. The theorem follows from the identity

17 I
= /0 (TS (t)z)(r) dr = — /O (Wa)(t +r)dr

T

and the fact that this limit exists for almost every ¢t > 0 since Wz is locally
integrable. O

In particular, Cis an locally Lipschitz admissible observation operator for S
(resp. T'). According to Lemma 7.2.4, C and S (resp. T) generate an observation
system (S, V) (resp. (T, ¥)). It is easy to see that, in fact, ¥ = W. We say that
the operator C' represents the observation system (S, V) (resp. (T, ¥)).

In a second step we now consider the special case of the semilinear system
(7.3) and (7.4), and assume that C'is linear. So let (7', ¥) be a linear observation
system with observation operator C' and Lebesgue extension Cr, and (S(t))i>0
the semigroup of locally Lipschitz operators solving (7.3) in the mild sense.
Recall from Section 2 that Vo = CpT(-)x.

In order to describe the output of (7.3) and (7.4), we define

VUpr =Yz + CLKF(S()z) (7.15)

for all z € X, where Kf(t) := [ T(t — s)f(s)ds for f € L}, (R+,X) and t > 0.
Observe that F(S(-)z) is locally bounded due to (G) and (7.7). We recall from
Proposition 2.11 in [108] (and its proof) that Kf(¢) € D(Cp) for a.e. t > 0,
CrKf : Ry — Y is strongly measurable and

ICLKf 220,000,y < (to)to 1 £12(j0,40], %) (7.16)

for all f € L? (Ry,X) and to > 0, where c(tg) = v(to + 1) and v is given by
(7.11). (Hence, ¢ : Ry — Ry is locally bounded.) We now show that (Up,.S)
is a locally Lipschitz observation system represented by Cf..
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Theorem 7.2.7. Let (T,V) be a linear observation system with observation
operator C € L(D(A),Y), F : X — X be locally Lipschitz, and S(-) solve
(7.3). Assume that (G) holds. Define Y as in (7.15). Then, (Vp,S) is a
locally Lipschitz observation system represented by the Lebesque extension C,.

Proof. Let tg > 0 and r > 0, and take z,y € X with ||z, |ly|| < r. Using the
assumptions, (7.16) and (7.8), we can estimate

1Vrr —Vryllr2(osy) < 1% (@ —yllr2(0.t00,v)
+HICLK[F(S(-)x) *IF(S(')?J)]||L2([o,t0],X)

<cllz -yl + C(tO)tngF(S(')Jf) — F(SC)y)lL2(0,t0),3)
< cllz —yll 4 c(r, to)tg 1S () — SC)yll L2 ((0,t0),3)
< c(r,to)llz —yl|-

Let t > 0. For a.e. 7 > 0, the formulas (7.15) and (7.6) lead to

(Upz)(t+7) =CLT(1)T(t)x+ CL tt+T T(t+71—s)F(S(s)x))ds
+CLT(7) [y T(t — 8)F(S(s)z)) ds
=CrT(1)S(t)x+Cp [y T(r — s)F(S(s)S(t)x)) ds

= (Wr(S(t)z)) (7).

So we have shown that (Up,S) is a locally Lipschitz observation system. For
the second assertion, let z € X and ¢ € (0, 1]. Equation (7.15) yields

: /0 (Wra)(s)ds = 7 /O (W) (s) ds + /0 CLKF(S())(s) ds.

The second integral on the right hand side is denoted by J(t). From Hoélder’s
inequality and estimate (7.16) we deduce that

_1
[T < 2 [|CLKF(S()2)l 20,0,v) < ¢ IF(SC2)lz209,x) — 0
as t — 0. We then conclude that D(C) = D(Cr) and Cz = Crz, where C
represents Up. ]
7.3 Local exact observability

As the previous chapter, we give the following definitions in the linear and the
nonlinear systems.

Definition 7.3.1. Let C' € L(D(A),Y) be an admissible observation operator
for the linear Co-semigroup (T (t))t>0 with generator A. The system (7.2) is
called exactly observable in time 7 > 0 if there is a constant k > 0 such that

|CT()zl 220, 71,7y = &llz]l for all x € D(A). (7.17)

Definition 7.3.2. Let C : D(C) — Y be an locally Lipschitz admissible obser-
vation operator for the semigroup S solving (7.3). The system (7.3) and (7.4)
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is called locally exact observable in time 7 > 0 at zg € D(C) (or on B(xo,70))
if there are numbers ro, k > 0 such that

1CS()z = CSCylle2(po,m,v) = #lle = yll (7.18)
for all x,y € D(C) with ||xo — z| <19 and ||xo — y|| < ro.

Remark 7.3.3. One can see that the linear system (7.2) is exactly observable if
and only if is locally exact observable at some xq, see the proof of Theorem 7.3.4
below.

We now establish a robustness result for exact observability in the semilinear
case. Observe that xg is fixed point for the semilinear problem (7.3), i.e.,
S(t)xo = xo holds for all > 0, if and only if o € D(Ap) and Azg = —F(z¢). In
particular, zg = 0 is a fixed point for (7.3) if and only if F'(0) = 0.

Theorem 7.3.4. Let C € L(D(A),Y) be an admissible linear observation op-
erator for the Cy-semigroup T with generator A. Let F : X — X be locally
Lipschitz and S be the nonlinear semigroup solving (7.3).Let xog € D(A) satisfy
Axg = —F(x9) and denote by Lo(r) the Lipschitz constant of F on the ball
B(xo,r) in X. Then there are constants Li,La > 0 such that the following
assertions hold.

(a) If the linear system (7.2) is exactly observable in time T > 0 and if there
is an 7 > 0 with Lo(7) < Ly, then the nonlinear system (7.3) and (7.4) is
locally exact observable in time T.

(b) If the nonlinear system (7.3) and (7.4) is locally exact observable in time
T > 0 on the ball B(xg,19) and there is an 7 € (0,79) with Lo(7) < Lo,
then the linear system (7.2) is exactly observable in time .

Proof. We first establish certain Lipschitz estimates for S near zg. Fixan R > 0
and take any r € (0,R). Let p € (0,r), x,y € B(zo,p), and t € [0,7]. Let
t1 > 0 be the supremum of ¢ € [0, 7| such that ||S(s)z —x¢|| < r for all s € [0, ¢].
The formula (7.6) and estimate (7.5) then imply the inequality

t
1S@)x—woll = ||S()z—=S(#)zo] < M@”Hﬂc‘—onJrMemf Lo(r)[|S(s)z—o| ds
0

for all 0 <t < t1. From Gronwall’s inequality it follows that

15(t) — ol] < M exp(Me=T Lo(r)7)p
for all 0 <t < t;. Choosing a sufficiently small p = p(r) > 0 we thus obtain
|S(t1)x — xo|| < r so that t; = 7 and S(t)x € B(xo,r) for all ¢ € [0,7]. Using
again (7.6), we can now deduce the Lipschitz estimate

[1S(t)z = S(t)yl| < Me*T exp(Me*" Lo(r)7)||z — y| =: k(R)||lz — y||

if ||z — xol|, |ly — zol| < p(r) <r and t € [0, 7].



96 Semilinear observation systems 7.4

We now assume that the system (7.2) is exactly observable in time 7 > 0
with constant k > 0. Formula (7.15) yields

CLT(t)(z—y) = CLS(t)iU—CLS(t)y—CL/O T(t—=o)[F(5(0)z)—F(S(0)y)] do.

Using (7.16) and the above estimates, we then deduce that

ICL T()x—CrT()yll2(o,1,y)
< CLSCz = CLSOyllaoryy + () IF(S()z) = F(SCY) L2 (0.1.x)
< CLS()x = CLSOyllrz(o,n,yy + () Lo(r) 1)z = SCyll L2 o.71,x)
< NCLS()z = CLS()yll2(o,r,y) + Lo(r)er(T)E(R) |2 -yl x
for x,y € B(xo, p(r)) and t € [0, 7]. Thus, if Lo(7)c1(7)k(R) < k/2 for some
7 > 0, the observability of C and T yields
I1CL Sz —CLS)yll 2o,y
> |NCLT()x = CLT )yl r2(0,71,v) — cr(T)k(R) Lo(7) ||z — yll = §llz — y]|
for all z,y € X with ||z — zo||, |y — zol| < p(7).

To prove part (b) we proceed in the same way, but we require in addition
that 0 < p < rg and take y = 9. We thus obtain

ICLT () (@ = wo)llL2(0,7,y) = 5l — 2ol

for all  in a ball around xy. By linearity, this estimate implies the exact
observability of the linear system (7.2). O

7.4 Applications

In this section we give examples for the main theorems of this chapter.

Example 7.4.1. Let Q C RY be a bounded domain with boundary 0Q € C* and
let T' be an open subset of 0. Consider the damped nonlinear beam equation

wy + A%u — 28Au; — f (fQ |Vu|2dx) Au=0, z€Q,t>0,
u(t,z) =0, x € 0Q, t >0,

Au(t,z) =0, z € 09, t > 0, (7.19)
u(0,z) = up(z), u(0,2) = ui(z), v € Q
with 6 > 0 and the output function
y(t) = welp. (7.20)

Equation (7.19) arise in the mathematical study of structural damped nonlinear
vibrations of a string or a beam and was considered in [42, 110] and references
therein.

Let H = L?(Q2) and Ag = A%¢p with D(A) = H*(Q) : u = Au =0 on 9Q}. It is

known that A is a self adjoint, positive, boundedly invertible operator and that

Hi = D(Az) = H*(Q) N HX(Q).

1
2
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Let H_1 be the dual space of H1 for the pivot space H.
2

1
2

Set v =wu; and Z(t) = ( :)ng > We can then rewrite the problem (7.19)-
(7.20) as the abstract first order ordinary differential equation in the Hilbert
space X = H% x H

{ %zu) = AZ(t) + F(Z(t)), Z(0) = Zo, (7.21)
y(t)  =CZ(t)

Here the linear operator
A: DA CHi xH— Hi. xH
2 2
s given by

a= (0 1)) o= o) xppad),

where the damping operator D : H% — H defined by D = 2514% 18 bounded and
positive. Furthermore, we set

Co=¢|pr for qZ)EH% and C=(0,0)

anddeﬁneF:H%xH%H%bey

2((0))= (o gmtzan an )

For z € H1, we have
2

1 28
(Dz, Z)Hf%xH% = (28422, 2)n = 2B|12l|lgi ) = ?||Z||L2(r),

for some ¢ > 0 by the trace theorem (see e.g. Theorem 2.5.4 in [82]). Hence,
the assumptions (A1)-(A3) of [65, Proposition 4.1] are satisfied, and thus the
observation operator C is infinite-time admissible for the semigroup generated
by A.

Assuming f : [0,00) — R locally Lipschitz and bounded, the mapping F
1s locally Lipschitz continuous on Hi1 X H and satisfies the condition of linear
growth. Theorem 7.2.7 now implies t?mt the Lebesque extension of C with respect

to the semigroup generated by A is an admissible observation operator for the
problem (7.19)-(7.20).

Example 7.4.2. Let Q be a bounded open subset of RV with boundary 09 € C*.
We consider the following semilinear thermo-elastic system

{ wy + A%w+ oA = f (fQ |Vw]2d1:) Aw, z € Q,t >0,

0y — A+ 00 —alAw, =0, z € Q,t >0, (7.22)
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with the boundary and initial conditions

ow
{ O(t,x) =w(t,z) = E(t,x) =0,2€00,t>0 (7.23)
w(0,2) = wo(x), wi(0,2) = wi(z), 0(0,2) = b1(z), z €Q
and the output function
y(t,x) ==VO(t,z), t>0, z€. (7.24)

Here, the coupling parameter o is positive and the constant o is non nega-
tive. Controllability of corresponding linear system of (7.22)—(7.23) with vari-
ous boundary conditions and controls are well studied, see [11, 43, T4].

We define the linear operators Ag = A% and Ap = —A on L*(Q) — L?(Q)
with the domains

D(Ag) = HY Q)N HZ(Q)  and  D(Ap) = H*(Q) N HLQ).
It is well known that Ag and Ap are selfadjoint positive operators and that
1
D(Ao?) = H}(Q) and D(A}) = H}(%).

We introduce the Hilbert space H := D(AO%) x L2(Q) x L*(Q), equipped with
its natural inner product. Set v = w; and

w(t) wo
zt)y=1 o) |, z20=1| wo
0(t) 6o

The system (7.22)-(7.23) can be rewritten as an abstract semilinear evolution
equation in H of the form

2t =Az+ F(z), 2z(0) =29 € H,

with the output function
y(t) = Cz(1),

where A is the linear operator defined by

0 I 0
0 —aAD —AD—UI

with domain D(A) = D(Ap) x D(AO%) x D(Ap), and the observation operator
C:D(A) =Y =0x0x (L%Q)Y, C=(0,0,-V). Further F: H — H is the
nonlinear operator given by

w 0
F v = | f(JqVwdz) Aw
0 0
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In Proposition 2.1 of [11], it was shown that A generates a Cy semigroup of
contractions on the Hilbert space H. Proposition 2.7 of [11] also implies that C
is admissible with respect to A. Finally, in Section 8 of [13] the pair (A, C) was
proved to be exactly observable. If we assume that f : [0,+00) — R is bounded
and locally Lipschitz continuous, then F' is locally Lipschitz on H and satisfies
assumption (G). Moreover, F(0) = 0. Using Theorem 7.3.4 we deduce that the
problem (7.22)—(7.24) is locally exactly observable at wy = Oy = 0.
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