EVOLUTION SEMIGROUPS FOR NONAUTONOMOUS
CAUCHY PROBLEMS

GREGOR NICKEL

ABSTRACT. In this paper, we characterize wellposedness of nonautonomous,
linear Cauchy problems

u(t) = A(t)u(t)
(NCP) { u(s) =z e X

on a Banach space X by the existence of certain evolution semigroups.
Then, we use these generation results for evolution semigroups to derive

wellposedness for nonautonomous Cauchy problems under some “concrete”

conditions. As a typical example, we discuss the so called “parabolic” case.

1. BASIC DEFINITIONS

In this section, we introduce the basic definitions and notations in order to
discuss nonautonomous Cauchy problems in terms of evolution families and
evolution semigroups. In addition, we mention some of their fundamental
properties.

The solution of a nonautonomous Cauchy problem on some Banach space
X can be given by a so called evolution family which can be defined as
follows.

Definition 1.1 (Evolution family). A family (U(t,s))i>s of linear, boun-
ded operators on a Banach space X is called an (exponentially bounded)
evolution family if

(i) U(t,")U(r,s) =Ul(t,s), U(t,t)=1Id foralt>r>seclR,
(ii) the mapping (t,s) — U(t,s) is strongly continuous,
(iil) |U(t,s)|| < Me*=5) for some M > 1,w € IR and all t > s € IR.
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To every (exponentially bounded) evolution family we can associate Cp—
semigroups on X—valued function spaces. These semigroups characterize the
behavior of the evolution family completely and, consequently, will be called
evolution semigroups. Evolution semigroups, first introduced in 1974 by
Howland [5] and studied in 1976 by Evans [2], recently attracted a great deal
of interest, see, e. g., [8], [9], [10], [13], [15], [16]. In particular, it was possible
to characterize certain asymptotic behavior of evolution families by spectral
properties of the corresponding evolution semigroup and its generator. Here,
we choose the Banach space

Co:=Co(IR,X)={f:IR— X : f is continuous and |tl‘im f(t) =0},

— 00
normed by || £ := supye | £, for f € Co.
It is an easy exercise to show that the following definition yields a strongly
continuous semigroup.

Definition 1.2 (Evolution semigroup). For every evolution family (U(t, s)),
t > s, we define the corresponding evolution semigroup (7 (t)):>0 on the
space Cy by

(1.1) (T@)f)(s) :==U(s,s —t)f(s —1)
for f€Cy, s€ R and t > 0. We denote its generator by (G, D(G)).
Since each operator of the above evolution semigroup is a product of a

multiplication operator and a translation, it is useful to consider also the
following concepts. We denote by

Cl:={feC'R,X): f,f €C}

the domain of the generator (—-, D(—-L)) of the right translation (semi)-
group (77r(t))s>0 on the space Cy defined by

(Tr)f)(s) == f(s—1t) for f € Cp and s € R, ¢t > 0.
Thus, the evolution semigroup operators can be written as
T f=U(,-—t)Tr@)f.

We can recover the evolution family from the evolution semigroup by choos-
ing a function f € Cy with f(s) = z. Then we obtain, for every s € IR and
t>s, U(t,s)r=(Tr(s—t)T(t—s)f)(s)

Multiplication operators stem from bounded, strongly continuous oper-
ator valued functions F' € C(IR,Ls(X)) and are defined on the space
Co by (Ff)(s) :== F(s)f(s), s € R, (cf. [4]). In particular, for every
scalar function ¢ € Cy(IR) we obtain a multiplication operator M, by

(Myf)(s) = d(s)f(s), s€R,
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For a family (A(t), D(A(t)))ter of unbounded operators on X we consider
the corresponding multiplication operator (A(-), D(A(-))) on the space Coy
defined by

D(A()) = {f€Co : f(s) € D(A(s))
for all s € IR, and s +— A(s)f(s) € Co},
(A(-)f)(s) = A(s)f(s) for all s € IR.

In the subsequent sections we need a characterization of evolution semigroups
on the space Cy. Its proof is based on ideas of Evans [2], Theorem 1.6 and
Howland [5], Theorem 1. It was, later on, extended to Banach function
spaces in [13], Theorem 3.4. A proof for evolution semigroups on the space
Co can be found in [18].

Proposition 1.3. Let (T (t))i>0 be a Co—semigroup with generator (G, D(G))
on the Banach space Cy. Then the following assertions are equivalent.

(i) The semigroup (T (t))i>0 is an evolution semigroup, i. e., there exists
an evolution family (U(t,s))t>s on the space X such that T (t) =
U(-,-—t)Tr(t).

(ii) For all ¢ € Co(IR), f € Cy we have
(T(@)of)(s) = d(s =) (T(A)f)(s), se€lR, t=>0.

(iii) There exists a core D for G such that for all ¢ € CL(R), f € D we
have ¢f € D(G) and Gof = —¢'f + ¢Gf.

For later use, we add a characterization for unbounded multiplication
operators on Cg.

Lemma 1.4. For a linear operator (A, D(A)) on the space Cy the following
statements are equivalent.
(i) The operator (A, D(A)) C (A(-), D(A(-))) is contained in a multiplica-
tion operator given by a family of linear operators (A(t), D(A(t)))ier
on X.
(ii) For all f € D(A) with f(s) =0 we have (Af)(s) = 0.

Proof. If A is a multiplication operator and f € D(A) with f(s) =0 we
clearly have (Af)(s) = A(s)f(s) =0.

Conversely, if property (i) holds we define for every t € IR a linear oper-
ator (A(t), D(A(t))) on X by

D(A(t)) = {x€ X : thereexists f, € D(A) with f,(t) =z},
Alt)x = (Afz)(t) for all x € D(A(t)).

By using property (ii) we obtain a well-defined linear operator
(A(t), D(A(t))) on X for every t € IR and we see easily that (A, D(A)) C
(A(-), D(A(")))- =
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2. WELLPOSEDNESS OF NONAUTONOMOUS CAUCHY PROBLEMS — AN
ABSTRACT CHARACTERIZATION

In the first part of this section we define our concept of wellposedness for
nonautonomous Cauchy problems

u(t) = A(t)u(t
(2.2) (NCP)S,J;{ uEs>) _ :c( Ju(®)
for t > s € IR, where (A(t), D(A(t)))ier is family of linear operators on
some Banach space X. If the Cauchy problem is considered for all initial
times s € IR we denote it by (NCP).

Definition 2.1. A continuous function u : [s,00) — X is called
(i) classical solution of (NCP), if u € C'((s,0),X), u(t) € D(A(t))
forallt > s, u(s) =z, and u(t) = A(t)u(t) fort > s,
(ii) (strict) solution of (NCP),, if u € C'([s,00),X), u(t) € D(A(t))
forallt > s, u(s) =z, and u(t) = A(t)u(t) fort > s.

By examples, it can be shown that the spaces Yy C X of initial values
with differentiable solution of (NC'P),, may vary dramatically with s € IR
(see [3]) and that it is useful to differ between these spaces and the domains
of the righthand side operators D(A(s)) ([11], Example 3.5).

So, the following slight modification of Kellermann’s definition, [6], Defi-
nition 1.1, seems to be an appropriate definition of wellposedness.

Definition 2.2 (Wellposedness). For a family (A(t), D(A(t)))ter of linear
operators on the Banach space X the nonautonomous Cauchy problem
(NCP) is called wellposed with regularity subspaces (Ys)ser if

(i) (Existence) For all s € IR the subspace

Yo = {ye X : there exists a strict solution for (NCP)s}
C  D(A(s))
s dense 1 X.
(ii) (Uniqueness) For every y € Y; the solution us(-,y) is unique.
(iii) (Continuous dependence) The solution depends continuously on s
and y, i. e., if s, > s € R, y, =y €Y with y, € Y, then we have
s, (t,yn) — s(t,y)|| — O uniformly for t in compact subsets of R,

where (ty) if
. Joupty) if r<t
i (t,y) == { y if r>t.
If, in addition, there exist constants M > 1 and w € IR such that
lus(t, )| < M=)y

for all y € Y5 and t > s the nonautonomous Cauchy problem (NCP) is
called wellposed with exponentially bounded solutions.
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In the second part of this section we want to connect the Definition 2.2
of wellposedness to the existence of an evolution family (cf. Definition 1.1)
solving the nonautonomous Cauchy problem. In general, however, and in
contrast to the behavior of Cy—semigroups (the autonomous case), the alge-
braic properties of an evolution family do not imply any differentiability on
a dense subspace. This already occurs in one dimension (cf. [9], Counterex-
ample 2.3).

Example 2.3. Take a continuous function p : IR — [1,2] and define U(t, s)
= % for s < t. Then (U(t,s))t>s is a (uniformly) continuous evolution

family on C which is not differentiable if we choose the function p nowhere
differentiable.

So we have to add some differentiability assumptions in order to solve a
nonautonomous Cauchy problem by an evolution family.

Definition 2.4 (EVF solving (NCP)). An evolution family (U(t,s))i>s is
called an evolution family solving (NCP), if for every s € IR the regu-
larity subspace

Yii={yeX : [s,00) 2t U(t,s)y solves (NCP)sy}
is dense in X.

Now we can characterize wellposedness of a nonautonomous Cauchy prob-
lem by the existence of a unique solving evolution family (see [6], Proposition
1.4). A proof can be found in [11], Proposition 3.10.

Proposition 2.5. Let X be a Banach space, (A(t), D(A(t)))iem a family
of linear operators on X and consider the nonautonomous Cauchy problem
(NCP).
The following assertions are equivalent.

(i) The nonautonomous Cauchy problem (NCP) is wellposed.

(ii) There exists a unique evolution family (U(t,s))t>s solving (NCP).

Corollary 2.6. The nonautonomous Cauchy problem is wellposed with ex-
ponentially bounded solutions if and only if there exists a unique exponen-
tially bounded evolution family solving it.

In the last part of this section, the point of departure is a strongly continu-
ous evolution family (U(t, s)):>s and the corresponding evolution semigroup
(T (t))i>0- In general, no differentiability holds for the evolution family, but
the evolution semigroup is always differentiable on the domain of its gen-
erator. The differentiability of the evolution family, i. e. wellposedness of a
corresponding (NCP), will now be characterized by some properties of the
generator (G, D(G)) of (T (t))t>o0.
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Let (U(t,s))t>s be an evolution family, (7 (¢)):>0 the corresponding evo-
lution semigroup with generator (G, D(G)) on the space Cp := Cp(IR, X). On
this space we define the operator (A, D(A)) by

D) = (reco im0 e g,
Af = sv—>}i\r‘% [U(S’S_tt)_ld]f(s).

From the definition and Lemma 1.4 we see that (A, D(A)) is contained in a
multiplication operator on Cp. We denote its extension again by A = A(-).
For this multiplication operator we also consider the operators
(A(t), D(A(t))) defined as in Lemma 1.4 by
D(A(t)) = {xe€ X : 3fy € D(A) with f,(t) =z}
Az = (Af)().
As a first step towards a characterization of wellposedness we give a con-

nection between the spaces C!, D(G), and D(A). Remark that the space A
defined below can be zero (cf. Example 2.3).

Proposition 2.7. With the notation above we have

A:=C'ND(A) =C'NnD(G) =D(G)ND(A),

and

(2.3) Gf = Af — f' for f € A.
Moreover, for f € A, the differential equation

(2.4 =~ D 0(13)f(5) = Ult,8)[AGs)F5) ~ 7'(5)]
holds for allt > s € IR with

(25) T [LAGs)S(s) — £(5)] =0,

Proof. For f € Cy and t > 0 we consider the identity

1
t

(TWF =)= UC-=Df(=8) = ()

~[

(2.6)
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By definition, expression I converges — for ¢t \, 0 — to Gf for f € D(G),
expression I1 converges to f’ for f € C! and, finally, expression 111 converges
to Af for f € D(A). Therefore equation (2.6) gives the implications

fec'nD(A) = feD(@Q),
fectnD@G) = feDA),
feDGNDA) = fect,

and shows equation (2.3). To justify the last implication we remark that
f € D(A) implies

}i\r{r(l)[U(w—t)f('_ti—f(')_f(-—tl)t_f(.)}
i [LL =) = 1d U, —t)— Id
N %{%[ t fl—1t) - . f(~)}=0

Thus, for f € A we obtain

%T(t)f =TWGf =T@E)(Af —f) forallt>0.

Explicitly this means that

3}

F[Uls:s =) f(s =) = Uls,s = t)[A(s = ) f(s = ) = f'(s = 1)]

holds in the space Cy. Therefore the differential equation (2.4) follows for all
t > s. The property (2.5) simply reflects that Gf € Cy. =

If we now assume that the orbit of f € A under (7 (¢));>0 remains in A,
we arrive at the correct differential equation.

Proposition 2.8. With the notation above the following assertions for a
function f € Cy are equivalent.

(i) We have T(t)f € A =C' N D(G) for all t > 0.

(i) For the function f € C* we have U(t,s)f(s) € D(A(t)) for all t > s

and the differential equation

(2.7 Ut 5)f(s) = AW (t,5)(5)
holds for all t > s. Moreover, we have

(2.8) AQU(, - =) f(-—t) €Co
for allt > 0.

Proof. For T(t)f € C' N D(G) we obtain T(¢t)f € D(A) by Proposition
2.7 and

(29)  AT()f =GT(Of + (TOY = ST +(T0).
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For the sake of simplicity, we argue in the following with differential quotients
instead of using difference quotients. For the two terms of (2.9) we obtain
(at least formally)

(5705) () = 50— 01

(2.10) 5
Z—@ﬁ@w):4f@—ﬂ—W&&%ﬁ%—ﬂ
and
, 0
(T = o-U(s 5~ 175~ 1)
2.11 9 9
(2.11) = gpUs =0 fls=0+ 5 UGa) s 1)
+U(s,s —t)f (s —t).
Taking the sum of (2.10) and (2.11) we obtain that - O (z,s—1t) ~ f(s—1)
is well defined and -
(2.12) (AT ()f)(s) = A(s)U(s,s —t)f(s—t) = ;xU(x, s—1) _ fls—=1)

holds in the space Cy. Thus the differential equation (2.7) holds for all t > s
and property (2.8) follows.

Conversely, if we suppose (2.7) and the property (2.8) we see by equa-
tion (2.12) that 7(¢t)f € D(A) for t > 0. Thus, by Proposition 2.7 we
obtain f € D(G), hence T(t)f € D(G) for all t > 0 and, finally, it results
Tt)fe A=C'ND(G) forallt>0.u

As the main result of this section we now relate properties of the do-
main D(G) to wellposedness of the nonautonomous Cauchy problem (NCP).
Roughly speaking (NCP) is wellposed if there are sufficiently many orbits
for (T(t))t>0 staying in the space of differentiable functions C?.

Theorem 2.9. Let X be a Banach space and (A(t), D(A(t))ier a family of
linear operators on X. The following assertions are equivalent.

(i) The nonautonomous Cauchy problem (NCP) for the family (A(t))icr
is wellposed (with exponentially bounded solutions).

(ii) There exists a unique evolution semigroup (T (t))i>o0 with generator
(G, D(G)) and an invariant core D C A = C* N D(G) such that

Gf+f' =AC)f =AC)f
for f €D.

Proof. (i) = (ii). If (NCP) is wellposed (with exponentially bounded
solutions) there exists by Proposition 2.5 a unique solving evolution family
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(U(t, s))t>s, and therefore also a (unique) evolution semigroup (7 (t))+>0. We
only need to find an invariant core for (7 (t)):>0 with the claimed properties.
It is obtained using an idea from [7], Proposition 2.9. Thus, consider s € IR,
y € Ys and a function o € C°(IR) — the space of smooth functions with
compact support — with supp « C [s,00). Then the function f € Cy defined
by
£(t) = { a®)U(t,s)y ift>s

' 0 otherwise

is contained in D(G). Moreover, we have f € A and Gf = —f'+ A(-)f. This
can be seen by calculating 7 (¢)f as

p T = { g e
which implies
.19 @H) = ZTW) =~ 0)U ).
Since U(t, s) solves (NCP) we have

d B 0 I
015 L 50 = U Sy + alr) U, )y

)
=/ (NU(r,s)y + a(r)Ar)U(r, s)y.
Combining equation (2.14) and (2.15) we end up with
Gf =AC)f = f'=AC)f - 1"
It remains to show that the space

D :=span{a(t)U(t,s)y : s€ R, yeY,, ac CF(R)

(2.16) .
with supp o C [s,00)}

is invariant under (7 (¢)):>0 and dense in Cy. From equation (2.13) we im-
mediately see the invariance. For the proof of the denseness we refer to [7],
Proposition 2.9.
Now uniqueness of an evolution semigroup with the above properties follows
by a standard argument. One only has to consider the derivative of the
function s — S(t — s)T (s) f for two such evolution semigroups and f € D.
(i) = (i). Conversely, suppose that there exists a unique evolution semi-
group and thus a unique evolution family (U(t, s))t>s and an invariant core
D C A C Cy with

Gf+f =A0)f =A0)f
for f € D. Then we obtain dense subspaces

Yi:={ye X : 3f e Dwith f(s) =y} C X
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for all s € IR and by Proposition 2.8 for y € Y, the unique solution of (NCP)
is given by t — U(t,s)y. =
By similar reasoning we obtain the following result.

Proposition 2.10 (Parabolic case). Consider for an evolution semigroup
(T(t))t>0 on the space Cy the condition T (t)[Co] C D(A) fort > 0. Then we
have T (t)[D(G)] C A fort >0, and the differential equation

0
&U(t, s)x =A)U(t,s)x

holds for allt > s and for all x € X.

3. APPLICATION TO PARABOLIC CONDITIONS

The generator (G, D(G)) of an evolution semigroup is formally given as a

sum G = [A(+) — %] of an operator valued multiplication operator A(-) and

the differential operator —%. Thus, if we find conditions on the family of

operators (A(t))ier which enable us to define the above formal sum yielding
a generator of a Cy—semigroup on Cy we can obtain wellposedness results.

The known conditions implying wellposedness are generally divided into
assumptions of “parabolic” and of “hyperbolic” type. The main difference
between these two types is the assumption of A(t) being generators of ana-
lytic semigroups in the parabolic case, the assumption of stability for certain
products in the hyperbolic case. In both cases one has to add some continuity
assumption for the mapping ¢ — A(t).

In order to illustrate our approach, we use the following parabolic condi-
tions (see [12]).

Assumption 3.1 (Parabolic case).

(P1) The domain D := D(A(t)) is dense in X and independent of t € R.

(P2) For each t € R the operator A(t) is the generator of an analytic semi-
group. For allt € IR, the resolvent R(\, A(t)) exists for all X € C with
R >0 and there is a constant M > 1 such that

R(\, A(t < RA>0, teRR.

||(7())||_WJrl for RA>0, te
(P3) There exist constants L > 0 and 0 < a < 1 such that
(3.17) I(A(t) — A(s))A0) | < L|t — 5|* for all t,s € R

It is possible to prove wellposedness of (NCP) under these assumptions
(cf. [12], Theorem 5.6.1). In the following, we show how this wellposedness
result can be obtained by evolution semigroup techniques. A corresponding
approach to “hyperbolic” conditions can be found in [11], Section 4.2.

First, we will sketch the idea which is inspired by Acquistapace [1] (see
also Remark 3.8 below). We consider an evolution family (U (t, s)):>s solving
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(NCP) for a family (A(t))ier and approximate this solution by the function
V(t,s) := elt=9)A0)  Consider now the function [s,t] 3 7+ U(t,r)el"=946),
By differentiating it and integrating from s to ¢ we obtain the integral equa-
tion for (U(t,s))e>s

(3.18) Ult,s) = et=9)A406) 4 / t U(t,r)(A(r) — A(s))e"=)46) gp,

We now consider equation (3.18) at ¢t :== z € IR and s := x — 7 and multi-
ply with the right translation operator 7r(7). For the evolution semigroup
(T (7))r>0 corresponding to (U(t, s))>s, this yields the identity

T(r)=U(,=7)Tr(r)
Tr(7)

GTA(
* /OT U, =7+ 7)(AC =7 47) = A = 7)™ drTr(r)
= T O+ [Tl =)A= Al = )Tr()e O dr,

This is an integral equation for the evolution semigroup (7 (7))r>0. Solving
this equation can be interpreted as solving a perturbation problem on the
space Cgy, where the unperturbed part is the product of the two Cy—semigroups
(T7(7))r>0 and (e740));5q.

Accordingly, we are led to perturbation theory for semigroups, and we first
state a lemma which might be of independent interest.

Lemma 3.2. Let (T(t))e>0, (S(t))i>0 be Co—semigroups on the Banach space
X and denote their generators by (A, D(A)) or (B, D(B)), respectively.
Let the domain D(A) be (S(t))—invariant and define for every t > 0 an
operator
ct) : DA —X

Ct)x = AS(t)xr — S(t)Ax, x € D(A).
Let the function t — C(t)T(t)x be continuous for all x € D(A) and let there
exist some constants T > 0 and v < 1 such that

T
(3.19) | le@rmal ar <z

for every x € D(A). Then there exists a unique strongly continuous function
(U(t))t>0 solving the integral equation

(3.20) Utz = S()T(t) + /0 Ut — )T dr
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for all x € D(A) and 0 <t <T. It is also given by a series expansion

o0

(3.21) Ut) = > _(VA)"ST)(t)

n=0

for 0 <t < T, where (VP)ST)(t) is the continuous extension of
t
D(A) 5 2 / S(t — )Tt — 7)C(F)T(7)a dr.
0
Let now the domain D(B) be (T(t))—invariant and let the function
(3.22) 0,t] 57— Tt —7)C(T)T(7)x

be a continuous function in the space D(B) for everyx € D := D(A)ND(DB).
Moreover, let T(t)X C D(A) fort >0 and

t—eo

(3.23) 512?{‘0 . S(t—1)AT(t —7)C(1)T (1) =0,
(3.24) lim /t AS( =Tl - )OI =0

forx € D and t > 0. Finally, let the space D be dense in X. Then the
family (U(t))o<t<T can be extended to a Co—semigroup denoted by (U(t))i>0-
For its generator (G, D(G)) we have

D(B)ND(A) Cc D(G) and Gz = Az + Bx
forx € D. The space D is an invariant core.

Proof. First Step: Denote by X := C([0,T],Ls(X)) the space of all
strongly continuous operator valued functions on the interval [0, 7).
Using the principle of uniform boundedness this space can be made into a
Banach space with the norm

| F|loo := sup HF(t)H[;(X) for FeX.
0<t<T

On the space X we now define an abstract Volterra operator, and then show
that its norm is less than 1. We observe that for F' € X the operator

D(A) 3 z /0 Pt — )T (P dr

is bounded in X by (3.19). Thus it can be extended uniquely to a bounded
operator on X denoted by

VEF|(t) = /0 Pt — )C(r)T(r) dr for F € X.

Indeed, we have Vf : X — X, since
(3.25) IVEFI®)l2x) < AIFloo
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for 0 < t < T, and since the mapping t + [VPF]|(t)z is continuous for
x € D(A). This can be shown by the estimate

VI F)(t + h)z — VI F)(t)]|
t+h

F(t + h — 5)C(s)T(s)x ds — /0 Pt — $)C(s)T(s) ds

0

IN

S+ =) = Bt = )Ty ds

t+h
+/t IF(t + h — $)C(s)T(s)z]| ds.

For every h > 0, the first term is bounded by the integrable function
s 2||F|lo||C(s)T'(s)x|| and vanishes a. e. for h \ 0, while the second term
is bounded by A F[le sup,eio,r) [|C(s)T(s)z]|. Thus for h N, 0 the whole
expression vanishes. For h * 0 we argue analogously. Finally, it results
from (3.25) that

VAl ey <v <L

Second step: By the last norm estimate, the operator (Id — V) € £(&X)
is invertible and
o

(3.26) (Id-VE)y"h=> (V)"

n=0
where the right hand side converges with respect to the norm of X.
Consider now the function ST : ¢t — S(¢)T'(¢t) in the space X and define a
strongly continuous function

ts U(t) == [(Id — VP)™1ST](1).

We will show that under the above additional assumptions the function
(U(t))ejo,r) can be extended to a Cp—semigroup. First, we know that
(U(t))te(o,r) 1s strongly continuous and satisfies the integral equation

Ut)r = S()T(0) + /0 Ut = )T dr

for v € D(A) and 0 <t < T. It is also given by a series expansion
oo
Ut)=>_((VE)"ST)(t) for0<t<T.
n=0
Third Step: To prove the semigroup property we will show that U(-) leaves
the space D invariant and solves the differential equation

(3.27) %U(t)x — (A+ B)U(t)x = U(t)(A+ B)a
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for all z € D = D(A) N D(B).
In order to study the difference quotient 3 (U(t +h) — U(t)) we consider the
terms of the series expansion

(V)" ST)(t +h) — (VA)"ST)(t)-
By induction we will show that we can split these terms as
(VEY'ST)(t+ h) = ((VI)"ST)(5) = A" () + A" (1) + A" (1),
such that

FAL (0 — B(VE)'ST) ()
and
AR () + AR (D) — A(VE)ST)(0)

for h \, 0 and =z € D(A) N D(B). Together with the series expansion we
then obtain J

£U(t)x =(A+ B)U(t)x

for all z € D(A) N D(B).

We have forn =0 and n =1
S(t+h)T(t+ h)x — St)T(t)x
= [S(t+h)=SOTt)x+S{t+h)[T({t+h)—T()]z+ \(L

3,0
=0 (t)x =AP () =0, ()

and
(VE)ST)(t + h)x — (VE)ST)(t)=

t+h t
. / ST(t+h — 7)C()T(r)a dr — / ST(t — 7)C(7)T(r)x dr
0 0

= /0 "(S(t+h— ) — S(t— DIT(t — 1O (P dr

=Ap ()

+ /Ot S(t+h—)T(t+h— 1) — T(t — P)C(H)T(F)z dr

From this splitting we obtain

Jim %A}L’O(t)x ~ Jim %[S(t +h) = SWIT (0 = BSOT(®)z,
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and
o1
lim - (AR + A3 (1)
= Jim (iS(t L R)[T(E+h) = T(0)x
t+h
+ [ S+ b= DT+ b= 1T dT>

= AS@)T(t)x.

Moreover,
L1 _ t+h t+h— g
%1{% hA () = IILI{‘I%] h/ /t o) doT(t —7)C(7)T(7)x dr

= B(VBsST)(t

by the continuity of T'(t — -)C'(-)T(-)x in D(B).
For the induction (n — n+1) let the claim be fulfilled for n—1 and n. Now,
we calculate
(V)™ TIST)(t + h)a — (VA)"ST)(t)z
t+h
= [ WEySTYE+ b= CET() dr
0
t
- [RysTE - e T () dr
0
t
- /0 (AL (= 1) + A2 (t — 7) + AP (t — 1) C()T(P)x dr
t+h

+ ; (VEY'ST|(t + h — 7)CO(r)T(7)x dr

= / t A"t —7)C(T)T (1) dT + / t APt —7)C(T)T(1)z dr
0 0

=AM (1) =AP" ()2

+ /0 AR - )T (e dr

+ /t T VBYRSTI( 4 h— 7)) T () dr.
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where the sum of the two last integrals equals Az’nﬂ(t)x. By induction we
obtain

1 1t
fy ™ e =y g ) A" - O dr

= /Ot B((VPY"ST)(t — 7)C(7)T(1)x dr = B((VE)" 18T (t)z
and

. 1ion 3n+1
hmE(Ah (B + A" (1)z)

Ha,
- m ! /0 (A2 = r) 4 ARt — 7)) T () dr
+ %1{%111 tt+h((Vf)"1ST)(t b h— PO () dr
— A /0 (VB LS (¢ — O T(F)e dr + 0
— A((VEYST) (1),

since (V£)"~1ST)(0) = 0 for n > 2.
To justify the last claim we consider first the limit

L[t om-1 3,n
limy E/o (A2t — 1)+ APt — )OO ()T (7)z dr

~A / VB LSTY (¢ — 1) (r)x dr
0

for € D and small € > 0 and use then the assumptions (3.23) and (3.24).
The second half of the differential equation (3.27) is proved by an analogous
induction after the following rearrangement. By an integration by parts we
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obtain for the integral term

/0 "S(t = DT (t = DO () dr
_ /O 'St — 1T (t — ) AS(R)T(F)x dr — [S(t — $)T(¢ — 5)S(s)T(s)al
+ /0 " S(t— Tt — 1) BS(HT(r) dr
_ / "S(t— DT (t — D AS(DT (P dr
/ S(t — )BT (t — 7)S(7)T(r)x dr
_ / S(r)T()BS(t — 7)T(t — 7)a dr
- / S(r)BT(1)S(t — )T(t — 7)a dr

— /s 7)B — BT(7)S(t — 1)T(t — ) dr

for all x € D(A) N D(B) and we can argue by an analogous induction as
above.

The semigroup property of (U(t));>0 now follows from (3.27) by differenti-
ating the function s — U(t — s)U(s)z for all x € D(A)N D(B). =

Problem 3.3. Prove the semigroup property of (U(t))i>o directly (cf. [17],
Lemma 1.4) by using the series expansion (3.21). Remove the assumption
of (T'(t))—invariance of D(B) and the other regularity assumptions.

With the aid of the preceding lemma we can now prove wellposedness in
the parabolic case. Some technical steps are anticipated in the following two
lemmas (cf. [12], Lemma 5.6.2, Section 5.III, and Lemma 5.6.4). For the
sake of simplicity, we denote by ¢ a generic constant.

Lemma 3.4. Let (A(t), D)ier be a family of linear, densely defined oper-
ators on some Banach space X fulfilling the conditions in Assumption 3.1.
Then the following estimates hold:

(3.28) [[(A(t1) — A(t2))e™ || < Sjty — ta|® for t1,ta,5 € R, 7 > 0.
T

(3.29) [|A(t))em™ )| < g for ti,ts € R, 7 > 0.

(3.30) [ A(s)[e™A®) — 7AW < S|ty — to]® for t1,t0,5 € R, T > 0.
T

(3.31) || A(t)e™ ) — A(t)em™ A || < Sty — o] for t,ts € R, 7 > 0.
T
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If the function t — A(t)y is continuously differentiable for all y € D, we
obtain that the function s — €™z is continuously differentiable in T > 0
for all x € X as well.

Lemma 3.5. Let (A(t), D)ier be a family of linear, densely defined oper-
ators on some Banach space X fulfilling the conditions in Assumption 3.1.
Denote by

Ra(t, ) = [A(t) — A(s)]elt=94),
Then for every 0 < B < «, there is a constant cg such that
(3.32) 1B1(t,5) = R, )| < ep(t =) (r =)™ 77
fors <1 <telR.

Theorem 3.6. Let (A(t), D)ier be a family of linear, densely defined oper-
ators on some Banach space X fulfilling the conditions in Assumption 3.1.
Then there exists a unique evolution semigroup (T (t))i>0 on the space Co
with generator (G, D(G)) such that C' N Co(IR, D) C D(G) and

Gf+f =A0)f

for all f € Ct N Cy(IR, D). Moreover, we have T (t) : Co — Co(IR, D) for
t>0.

Together with the characterization of wellposedness in Theorem 2.9 we
obtain the following corollary.

Corollary 3.7 (Parabolic case). In the situation of Theorem 3.6, there ex-
ists a unique exponentially bounded evolution family (U(t,s))i>s of bounded
operators on X solving (NCP). Thus, the nonautonomous Cauchy problem
(NCP) is wellposed and for every us € D there is a unique strict solution
t — Ul(t,s)us. Moreover, for every us € X the function t — U(t,s)us is a
classical solution of (NCP) for s < t.

Proof of Theorem 3.6. First Step: We consider the Cp—semigroup
(e40));50 and the translation group (77(t))ser on the space Cy. The gen-
erator of (e!4());>q is (A(:), D), where the domain D is given by

D:={feCy: f(s)eDforall se R and s+— A(s)f(s) € Cp}.

Since we assume constant domains, Assumption 3.1 (P1), we see that 7Tr(t)D
CcD.
Moreover, for all f € D we obtain from the Holder condition, Assumption
3.1 (P3), and equation (3.29) that

ct®

[ 140 = A6 = Tr)e 4O plar < [ er= arlfll = )51,
0 0 a
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Choosing T' > 0 small enough, we obtain

T
| 1AC) = AC =) Tr@e O] dr <41

with v < 1 and thus all conditions of the first part in Lemma 3.2 are satisfied.
In fact, the Holder condition even implies that the operator

333 (VR = [ F-n)AC) - AC = nITrne O dr

defined on the Banach space X' := C([0,T7], Ls(Cp)) of all strongly continuous
operator valued functions on the interval [0, 7] has zero spectral radius. By
induction we prove that

O (a)"

tna—l F

V)" FI@I <

for n € IN, t > 0, where I' denotes the Gamma—function. The case n = 1
has been proven in the first step. For the induction (n — n+1) we calculate
for x € D with ||z]| =1

(VIR oz) = II/ F)(t =r)A() = A(- = r)]e™ O dr]|

/0 Cro [(VIE) (¢t — ) a]| dr

ind [t T(a)" L
< n+1 t — p)ne 1,.0—1 F ood
<[ o T Tl

_ CH—HF(OZ) —thaleFHoo'
I'((n+1)a)
Here, we used the identity
! 1 LBT(Y)  pgq—
t =)Ll gr = At
fe=n T3 +)

Second Step: By Lemma 3.2 we obtain a strongly continuous function
(T (t))i>0 solving the integral equation

T(t) = Tr(t)etA0)
+ / Tl = IAL) — A — D) Tr(r)eO dr

for 8,y > 0.

(3.34)

+ / T(r A+t —)Tr(t - 7)elt=740 g7,
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It is also given by the series expansion

(3.35) T(t) = i VT r(t)etA).

n=0

In the next step we show that it is an evolution semigroup and that for the
generator of (7 (t))¢>0, denoted by (G, D(G)), we obtain DNC! C D(G) and

(3.36) Gf=—f"+A0f for f e DNC.

Third Step: We assume now (A(t))ier to be strongly continuously dif-
ferentiable on D. Then, invariance of the domain C! under the semigroup
(e!40));50 and property (3.22) follow from the second part of Lemma 3.4 and
the assumed differentiability of ¢ +— A(t)y for y € D. From the analyticity
of (etA('))tZO we infer e'40) f € D for all f € Cy and ¢ > 0. Finally, the prop-
erties (3.23) and (3.24) follow from the considerations below. By the second
part of Lemma 3.2 we infer that the dense subspace DNC! is invariant under
T (t), thus a core for the generator. The representation (3.36) is then given
on an invariant core of G and by Lemma 1.3 we see that (7 (t)):>0 is in fact
an evolution semigroup and, at the same moment, that (NCP) is wellposed.

We will even prove that 7(¢) : Co — D for ¢ > 0, which implies the
existence of unique classical solutions of (NCP) for all initial values x5 € X
(see Proposition 2.10). This can be seen using the series representation (3.35)
of (T(t))t>0. We will show that this series also converges for ¢ > 0 in the
L(Cp, D)—norm, where we define a Banach space norm || - ||p on D by

[fllp = sup [A(s) f(s)]l
selR

for f € D. Consider the terms of the expansion. For the 0-th term we obtain
by (3.29) in Lemma 3.4 that

_ c
IT7()e | £(co,m) < 7
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for t > 0. To estimate the first term of the expansion we use (3.28), (3.29),
(3.30), and (3.31) which yields

t
HA(S +t) / eEMAGT [ A(s + 7) — A(s)]eMAE) dr

0

t
I[A(s +t) — A(s + 7)]e® AR (s + 7, 5) ||dr

0

t
/ A(s + 1)t DACHIR (s + 7, 5) dr
0

IN

+

IN

t
/ (t — ) trotdr
0
t
+ / I[A(s + )t DA _ A(s 4+ 1)eDACHEDIR (s + 7, 5)|| dr
0
t
+ / |A(s + 8)e® AR (s + ¢, 5) — Ri(s + 7, 8)]||dr
0

t
+ / A(s + 1)e AR (s 4+ 1, )
0

IN

t t
/ (t — ) trotdr 4 / er(t — 1) tro =t dr
0 0

¢
+ / er(t — T)ﬁ_lTO‘_*B_ldT + et !
0

for all s € IR and T' >t > 0. Thus, we obtain the estimate

t
a0 [ 4G 4 7) — A ar] < epie,
0
which implies
t
3.37 Tr(t —7)et DA A() = A(- = )| Tr(r)e™0) < T o,
(3.37) (t—r)
0 Lop) 1

By an induction, similar to the one above, we obtain the desired convergence
in £(Co, D).

Last step: The general case in which (A(¢)):er is not necessarily strongly
continuously differentiable follows by an approximation argument as in [12],
Section 5.111. m
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Remark 3.8. Acquistapace [1] discusses several starting points for proving
wellposedness in the parabolic case. Reasonable approximations for the solv-
ing evolution family (U(t, s))t>s could be

Vi(t,s) = e(t=9)A(s)
Vg(t, 8) — e(tfs)A(t)
Viltys) = elt-9AT)
t
Vi(t,s) := els AT dr,

The first was chosen in our approach. The second leads, by an analogous
formal calculation differentiating T — U(t, T)e(T_S)A(T), to the integral equa-
tion .

Ult,s) = =40 1 [Tt (7 = ) AD]e4O ar.

Rewritten in terms of the evolution semigroup we obtain
t .

(3.38) T(t) = OTr(t) + / T(t—7)[rAC)]e™ O Tr(7) dr.
0

Regarding the formal identity

. d d
A TA@) _ % rA(z) _ TA(z) &
TA(x)e 7€ e e
we end up with a similar perturbation problem to that considered in Lemma

3.2.

Final Remark 3.9. Our method is based on the idea to use Hille—Yosida
type generation theorems to obtain wellposedness for nonautonomous Cauchy
problems. In addition to being a unifying approach it also yields to new
wellposedness results (e.g., see [14]).
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