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EXPONENTIAL STABILITY OF SOLUTIONS TO SEMILINEAR
PARABOLIC EQUATIONS WITH DELAYS

Cung The Anh* and Le Van Hien

Abstract. In this paper we prove the global existence and the global exponential
stability of weak solutions to a class of semilinear parabolic equations with dis-
crete and distributed time-varying delays. Moreover, the exponential stability of
stationary solutions of the equations is also studied. The obtained results can be
applied to some models in biology and physics.

1. INTRODUCTION

The study of functional differential equations is motivated by the fact that when one
wants to model some evolution phenonmena arising in physics, biology, engineering,
etc., some hereditary characteristics aftereffect, time lag and time delay can appear
in the variables. Typical example arise from the researches of material with thermal
memory, biochemical, population models, etc (see e.g. [9, 16]). One of the most
important and interesting problem in the analysis of functional differential equations is
to study the stability of solutions. This theory has been greatly developed over the last
years for ordinary differential equations (ODEs) with delays and recently for partial
differential equations (PDEs) with delays.

PDEs with delays are often considered in the model such as maturation time for
population dynamics in mathematical biology and other fields. Such equations are
natural more difficult than ODEs with delays since they are infinite dimensional both
in time and space variables. As mentioned in [10], the stability analysis of PDEs with
delays is essentially more complicated. We refer the reader to some recent works on
Lyapunov-based technique for PDEs with delays [2, 4, 5, 6, 8, 10, 11, 15].

In this paper, we study the exponential stability of solutions to the following semi-
linear parabolic equation with a mixed delay
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%u(t, x)+ Au(t,z) + f(u(t,z)) = F(t,u)(z) + g(x,t), x €Q, t >0,

(1.1 u(04,2) = u’(x), =€Q,
u(d,z) = ¢(0,z), 0 € (—r,0), v €.

Here Q is a bounded domain in R"V and other symbols satisfy the following conditions:

(H1) A is a densely-defined self-adjoint positive linear operator with domain D(A) C
L?(2) and with compact resolvent (for example, —A with the homogeneous
Dirichlet condition).

(H2) f:R — Risa C' function such that

(1.2) Cilul? — Co < f(u)u < Colul’ + Co, p > 2,
(1.3) f(u) > —£, forall u € R,

where Cy, C1, Cy and £ are positive constants.

(H3) The mixed delayed function F'(¢, u;) is in the form

t

(1.4) F(t,u) = Fy(t,u(t — h(t))) + /t_ o Fy(s,u(s))ds,

where h(t) and 7(t) are time-varying delay functions satisfying

suph(t) = h € (0,400), sup7(t) =7 € (0,400),

(15) >0 >0
' suph'(t) = h, € [0,1), sup7'(t) =7 € [0,1),
>0 >0

Fi(t,.): L*(=r,0; L*(Q)) — L%(Q),i= 1,2, F»(t,0) = 0 and there exist some
constants k1, kg > 0, Cr > 0 such that for all u,v € L?*(—r,0; L*(Q)), where
r = max{h, 7}, one has
(L.6) |Fi(t,0)|| < Cp, te€][0,400),

’ HFi(t; u) — Fi(t, ’U)H < kZHu — UHL2(—T,O;L2(Q))7 1= 1, 2, t e [0, —i—OO).

Hereafter, we denote the norm in L?(Q) by ||..
(H4) The external force g € L2 (0, 4-o00; L?(£2)) is given.

loc
It follows from (H3) that, for any u € L?(—r,0; L%(f2)), we have

[F1(t, w) | [ FL(E, w) = Fi (8 0) |+ | Fa(t, 0) || < Fallull n2(—r0;12(0)) +Cr,y  VE 20,
[Fo(t, w)|| = || Fa(t, u) = Fa(t, 0)[| < Follul| 2~y 0;22(02))-

Thus, F(t,.) is a bounded operator from L?(—r,0; L?(2)) to L*(Q).
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Since A : D(A) — L?(Q) is a densely-defined self-adjoint positive linear operator
with domain D(A) C L?(€2) and with compact resolvent, A has a discrete spectrum
that only contains positive eigenvalues { A}, satisfying

O< A< Xx<...,, Ap—o00, ask— oo,

and the corresponding elgenfunctlons {er}72, compose an orthonormal basis of the
Hilbert space L2() such that

ej,er) =0 and Aex = \pex, J, k=1,2,...
J J

Hence we can define the fractional power spaces and operators as follows

X = {u—chekeH ch/\2°‘<oo}
Yu = ch/\kek, where u = chek

k=1 k=1
It is known (see e.g. [7]) that if & > (3, then the space D(A®%) is compactly embedded
into D(A®). In particular, D(A%) — L}(Q) — D(A_%), where the injections are
dense and compact.

The rest of this paper is organized as follows. In Section 2, we prove the existence
and uniqueness of a weak solution to problem (1.1) by using the Galerkin method. The
global exponential stability of weak solutions is discussed in Section 3 by using the
Lyapunov-Krasovskii functional method. Section 4 is devoted to study the existence
and exponential stability of stationary solutions. In the last section, we consider some
models in physics and biology as illustrative examples of the above results.

2. EXISTENCE AND UNIQUENESS OF WEAK SOLUTIONS

Denote
Qr = (07 T] X Qu

W = L*(0,T; D(A?)) N LP(Q),
W* = L2(0,T; D(A™2)) + LY(Q7),

1 1
where ¢ is the conjugate of p, i.e., — + — = 1.
p q

Definition 2.1. A function u is called a weak solution of problem (1.1) on an
d
interval [0, 7] if u € L2(—r, T; LAQ) N W, 22 € W*, u(0) = u°, u(f) = ¢(0) for

0 € (—r,0), and at
T du T 1 1 T
/O<dt >dt+/0 <A2Tu,A2v>dt+/O (F(), v)dt

2.1)
:/O <F(t,ut),v>dt+/0 (g, v)dt
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for all test functions v € W.

Theorem 2.1. Let conditions (H1) - (H4) hold. Then, for any initial data u° €
L2(Q) and ¢ € L?(—r,0; L*(Q)) given, problem (1.1) has a unique weak solution u
on every given interval [0, T). Moreover, the solution u belongs to C([0,T]; L*(Q))
and depends continuously on the initial data.

Proof. (i) Existence. Let {e;}?2, be the orthonormal basis of L?(f2) con-
sisting of all eigenfunctions of the operator A. The subspace of L?(f2) spanned by
e1,e1,- -, e, will be denoted by V,. Define the projector P, : L*(2) — V,, as
Pyu=73%_(u,ej)e;, and consider the approximate solutions

u(t) = uwt)e;,

which satisfy

u™ € L?(—r, T; V) N CH([0,T); Vi),
8 n
D) S E ) + (A ) + () e) = (Fltu) o)+ (g, Vi = T
u™(0) = Pu®, u™(0) = P,6(6), 0 € (—r,0).

Observe that, for fixed n, equations (2.2) is a system of ordinary functional differential
equations in the unknown u"(t) = (u™'(¢),u™2(t), -, u™(t))T. We can get the
existence and uniqueness of the solution by applying the fixed point theorem since F
satisfies the local Lipschitz condition and f is a C' function. For the detail, we refer
the reader to [3]. Suppose the local approximate solution is defined in the interval
[—r, t¥].
Now we will establish some a priori estimates for u,,. Multiplying (2.2) by u™(t)
and summing in 5 we get
1d
(2.3) 2dt
= (F(t, u), u"(t)) + (g(t),u"(t)).

Using condition (H3), we get

[um N2 + [A2um @O + (F(u" (1), u"(1))

(F(t,ut), u"(1)) < (CF + kaflu™(t - h(t))H>Hu"(t)H + k2 /t_ . [ (s)|[[[u" ()| ds
< Cp + ka|u”(t = h(8))]|* + kz/ lu™(s)II%ds + ks[lu™ (£)]?,

t—7(t

1 1 1
where k3 = Zkl + ZT]{Q + ZCF' As [t —7(t),t] C [-r,t], t > 0, we have
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0
(F(t,ui), u"(1)) SCF+k1Hun(t—h(t))\!2+k2/ lu™(s)||*ds

-
t
k[ an(s) s + kol (1)
0
Noting that

=T

so we have

(F(t ), u" () < kallu™(t = h()I* + k2l 6ll72 (. 0,02)) + CF

t
k[ an(s) s + k" (1)
0

Next, by condition (H4) and Cauchy’s inequality we have

[{g(t), " ()] < 2/\ -l + AlHu Ol

Putting Cy = Cy|Q| 4+ Cr + kquﬁHLQ(_T 0.12())> from (2.3) we have

SO + A5 O+ ¢ [ [ (ords

<Cat Bl (e~ )P+ (a5 ) L0l
t 1
4 sy [ o) s+ o a0
<Cat halltt = W) + (i + ) IO

1
22 [ abolPds + 5o,
1
where we have used (1.2), Cauchy’s inequality and the fact that
1.1
lu™(®)]1* < A—IHAZ’u”(t)H?

Integrating both sides of (2.4) from O to ¢, we obtain

1 t t
Sl @+ [ At s+ [ [ urpdods
2 0 0 Jo

2137

0 0
/ " (s)|%ds = / 1Pat(5) 12 = I PadlZe vz < 1012z

1 t
(2.5) g—HuOH2+C4t+k1/ Hu”(s—h(s)H2d8+<k3+ )/ |u™(s)]|2ds

22 [ [t o) Pands + 5 [ lato) P
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Denote p(t) = t — h(t). Taking into account the properties of function A(t), we
deduce that, p(t) is continuous and strictly increasing in [0, +00). Therefore, there
exists the inverse function p~!(¢) which is also continuous and strictly increasing in
[~h(0),4+00) and p~1(t) <t + h for all t € [~h(0), +oco). Thus, by the change of
variable 77 = p(s) = s — h(s), we have

t—h(t) 1
2d _ n 2 d
[ it —mepiPas= [ Pt
1 t
2.6) <= [ Py

1 t
¢2_T. +/ u”n2dn).
i (V0o + [ Tl

1 ¢ t
u(0) = 31Ol + [ 4k (o) s +o / ™ (s)|Pdnds.
0 0 JQ

Combining the estimates (2.5) and (2.6) we get

IN

Putting

t
where
1 k1
Cs = I+ T 19l roacay
kg le
pu— 2 ’
Cs = max{/\l - + k3—|—/\1}

Applying generalized Gronwall’s inequality [12] we deduce that

u(t) < CeCot 1 / (04 + ol W) (Co(t9) g
0

Cy 1/t
< Cet == (1 - —Cpt _/ 2 —Cgs )
e [C’ + Co (1—e )+ ™ llg(s)|I“e ds

By condition (H4),

(2.8)

t ts
/0 lg(s)|PeCosds < /0 lg(s)|ds < oo,

Finally, for all ¢ € [0, t*], we get
(2.9) p(t) < Cr(t)e",

where C7; = <C'5 + = Ca fo*

Hst) From (2.9) we also get the continua-

tion of u"(t) on any 1nterva1, s0 (2.9) holds for ¢ € [0, T].
Estimate (2.9) gives that the family of approximate solutions {u"} satisfies
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e {u"} is bounded in the space L*>°(0, T; L%(2));
e {u"} is bounded in the space L2(0,T; D(A2));
e {u"} is bounded in the space LP({2r).

Since {u"} is bounded in LP({2r), one can easily check that { f(u™)} is bounded in
L9(Qr), where g is the conjugate of p.

Next, since
du”
o = A = fW) + Pt ) + g,

%} is bounded in W* = L?(0, T} D(A_%)) +L?(Q7). Combining with the fact that
L?(0,T; D(A_%)) and L7(Qr) are continuously embedded into L9(0, T D(A_%) +
L7(9)) we obtain that {4} is bounded in the space L%(0, T} D(A_%) + L1(Q2)).

Because every bounded sequence in a reflexive Banach space has a weakly con-

vergent subsequence, there exists a subsequence (still denoted by {u"}) such that
o u" — uin L2(0,T; D(A2));
e u" — uin LP(Qr);
ou™ ou
N 3 W*.
ot a7
o f(u") — x in LY(Qp).

Since {u"} is bounded in LZ(O,T;D(A%)) and {€"} is bounded in L9(0,T};

D(A_%) + L9(£2)), it follows from the Aubin-Lions lemma [13] that, there exists a
subsequence (still denoted by {u"}) such that

(2.10) u™ — u strong in L?(0, T; L*(Q)).

Thus, we have u,, — u a.e. in Qp, up to a subsequence. It follows from the conti-
nuity of the function f that f(u,) — f(u) a.e. in Qp. In view of the boundedness of
{f(un)} in LY(Q7) and Lemma 1.3 in [13], we have f(u,) — f(u) a.e. in LY(Q7),
and taking into account the uniqueness of a weak limit, we get x = f(u).

We define a function @ : (—r, T] — L?(£2) as follows

ﬁ(w:{u(t), te0,7],
o(t), te(-r0).

Since u € L2(0,T; L*(Q)) and ¢ € L%(—r,0; L*(Q)), we have & € L?(—r, T; L*(Q)).
From now on, we write u(t¢) instead of u(t) for each ¢ € (—r,T], and we will show
that u(t) is a weak solution of (1.1).
Let us show that F(t,u?) — F(t,u;) in L?(2). Indeed, since u" = P,¢ in
(—r,0), we have
lim [|u"(0) —¢(0)]| =0, forae. 6 € (—r,0).

n—oo
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On the other hand,
[u™(8) = ¢()[1* < |6(0)|%, foralln>1,6 € (—r,0).

Therefore, by the Lebesgue Dominated Convergence Theorem we get

0
2.11) lim [ [Ju"™(0) — ¢(6)||*dé = 0.

—
n—oo [ .

We have for ¢ € [0, 77,

t

0 0
[ i) = wlPds = [ o) = e+ )lPds = [ a(s) = uls) s

—r -r -r

0 T
</ MW®—¢®N%&+A ™ (s) — u(s) |2ds.

-

Thus, from (2.10) and (2.11), we conclude that u? — wu; in L?(—r,0; L*(Q)). By
(1.6), F(t,ul) — F(t,us) in L?(£2).

To prove that u is a weak solution to (1.1), it remains to be shown that u(0) = u°.

Choosing some test function v € W with v(T") = 0 and integrating by parts in ¢ in the
approximate equations, we have

/O —<u”,v’>dt+/0 ((adur, ad)
+(f(u"),v) — (F(t,ui),v) — (g, v>>dt:<u”(0), v(0)).

Taking limits as n — oo, we obtain

(2.12) /0 —{u, v'>dt+/0 (<A5u, ABo)
+(f(u),v) — (F(t,u),v) — (g, v>>dt — W0, (0))

since u™(0) — u". On the other hand, for the “limiting equation”, we have

(2.13) /O —(u, U’>dt+/0 (<A5u, Azv)
+<f(u>7 'U> - <F<t, ut), ’U> — <g’ 'U>>dt — <U/(0>’ ’U(O>>

Comparing (2.12) with (2.13) we get u(0) = u°.

(ii) Uniqueness and continuous dependence. Let u, v be two solutions of problem
(1.1) with initial data (ug, ¢), (v, %) € L?(2) x L*(—r,0; L*(Q)). Then w = u — v
satisfies

w

T + Aw + f(u) — f(v) = F(t,u) — F(t,v;) in W*.



Semilinear Parabolic Equations with Delays 2141

Multiplying this equation by w and then integrating over €2, we obtain

5 g IOl + |42 w(t)]? + /Q[f(u(t)> — f@)]u(t) = v(t)ldx
= (F(t,us) — F(t,v),w(t)).
From condition (1.3), we have
/Q[f(u(t)> = f@®)][u(t) = v(t)]de > —lu(t) —v(@)|* = —|lw()]*.
By the Cauchy inequality, we get
(F(t,ug) — F(t,v), w(t))
= (F1(t, u(t — h(t))) — Fi(t, o(t — h(1))), w(t))
Fs(s,u(s)) — Fa(s,v(s)), w(t))ds
[ P u(s) = By (o) i)
[E1(, u(t = (1)) = F1(t, ot = k(1)) | [[w(@)]
Fs(s,u(s)) — Fa(s,v(s w(t)||ds
+/t_7(t) [1F2(s, u(s)) — Fa(s, v(s))l[lw (@)

ki o, K3 [* 2 A(L+7) 2
Q—M\!w(t— h(t))ll +2—/\1/t_T(t) lw(s)[I"ds + ———[[w(®)[I*

IN

IN

Using the fact that A [Jw(#)]|2 < |[AZw(t)||2, we obtain

d 2 o _ ki o k3 [ 2
—Nw@I" + Mllw®)|” < T llwE = h@)]"+ 3= [w(s)||"ds
dt A1 M Ji—r ()
+ (A1 + 20)lw(t)]?
(2.14) k2 g2 [0
< Mgt~ nnl+ 22 [ o) 1Pas
1 1

—T

k2 t
+ /\_?/0 |w(s)||?ds + (TA1 4 20) ||w(t)]|.

We rewrite the estimate (2.14) as follows
2 10

%(wwW+hﬂumw%§s%/“W@w@+ﬁmw—mmw

—T

o 200l + 2 [ s as.

By the same estimate used in (2.6) we have
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[ s = nnieas < [ pwipan+ [t P

2(t) = Jw(t)|? +A1/ w(s)|2ds

and note that Z(0) = w(0), we have

Put

t
(2.15) 2(t) < Cy + Dot + Cs / Z(s)ds,
0

where
k2 2 0

0 k
— 1 w(s)||%ds, Dw:—Q/ w(s)||%ds,
s e 2 [ )l

-7

ki k3
Cs = — 1 A\ +20), 2%,
8 maX{/\l(l—h*>+<T 1+ 20), Al}

Applying generalized Gronwall’s lemma once again, we obtain

Cyp = w(0) +

D
Z(t) < Cst W (oCst _ 1),
(t) < Cpe™®" + Cs (e )

We have ||w(t)||? < Z(t), so that

D,
()] < (cw n —) O,
Cs
Hence

C
@16) () —v® < (Iu = ) + Collé = Yl puraay ) €
This implies the uniqueness (if ug = vg and ¢ = 1)) and the continuous dependence of
the solution with respect to the initial data.
Finally, consider the difference of two Galerkin approximate solutions «* and u™,
we can easily get the estimate similar to (2.16),

mac o (¢) — " () < (1P = ) + Coll(Pr = Py unem) e

The property that P, — I as n — oo gives that {u}7°_, is a Cauchy sequence in
C([0,T7]; L*(2)), which implies that u € C([0, T]; L*(2)). ]

3. GLOBAL EXPONENTIAL STABILITY OF WEAK SOLUTIONS

By Theorem 2.1, for any (u”, ¢) € L?(Q2) x L?(—r, 0; L*(Q)) be given, there exists
a unique global weak solution of (1.1) with the initial datum (u, ¢). In this section,
we will prove the global exponential stability of any weak solution of problem (1.1) by
using the Lyapunov-Krasovskii functional method.

Let u,(t) be any fixed solution of problem (1.1) on [0, +00) with the initial datum

(u?, ¢,). First, we recall the following definition.
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Definition 3.1. Given a > 0, the solution u,(t) is said to be globally exponentially

stable with decay rate « if there exists a positive constant C' such that
1

2 _
)~ ()] < © (Il = w2+ 16— 6ullZa_opamyy) e 20,
where u(t) is a solution of (1.1) with initial datum (u°, ¢).

If u(t) is another weak solution of problem (1.1), then w(t) = wu(t) — u.(t) is a
weak solution of the following problem

)
8—2’ +Aw + f(u) — flu) = F(t,u) — F(t,us), @€ Qt>0,

3.1 w(0) =u’ —ul, x €,
w(t) = ¢(0) — ¢«(0), 0 € (-r0),ze
We need the following lemma whose proof is straightforward.

Lemma 3.1. Given « > 0. Assume that there exists a functional V (t,w;) such
that the following conditions hold for some positive constants (31, (Bo:

Bullw(@) 2 < Vit wr) < B (T + lwrla iz

(3.2) d
%V(t’ ’U)t> + 2C¥V<t, wt) < 0, t> 0.
Then the solution w(t) of problem (3.2) satisfies the following inequality
BZ 2 —«
63wl < /5 (IO + ol pgraay) e 0.

where wo(0) = ¢(0) — ¢.(0),0 € (—r,0).
Our main result in this section is the following

Theorem 3.1. Under the assumptions of Theorem 2.1, if

k k
(3.4) /\1—€>\/(k1+rk2><1_1h +1T_27),

then every solution u.(t) of problem (1.1) is globally exponentially stable with decay
rate « € (0, ), where o, is the unique positive solution of the following equation

kl TkZ 2ah 207 | —
(3.5) a+\/<1_h*+1_ﬂ)(lﬁe + ke >—/\1—€.

More precisely, for any solution u(t) of problem (1.1), the following estimate holds

1

G6) Nut) — ()] < C (I = w2 + 16 = GullZa o)’ € ¢20,

where C' = /1 + A\ — L.
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Proof.  Denote

_ kl Tk2 2ah 2ar
p(a)—a—i—\/(l_h*—i-l_T*) (k1e + Tkoe ),

then p(«) is continuous and strictly increasing in [0, +00). From (3.4) we have p(0) <
A — £ and lirf p(a) = 4o0. Thus, there exists a unique positive solution . of
aA—1T00

equation (3.5) and p(«) < A\ — £ for all a € (0, vy.).
Consider the following Lyapunov-Krasovskii functional

ek t als—
Vi) = @I+ 755 [ e o)y

k2 / / o0-1) () |20,
1—7* t—7(t)

where € > 0 is chosen later. It is easy to see that

3.7)

k1 Tko
G8) [lw®]? < Vit w) < ()] +e (1 e ) [ ra——
For problem (3.2), we have

%V(t, wy) + 20V (¢, wy)
— 2af|w ()| = 2| AZw ()| = 2(f (u(t)) — f(u.(t)), w(t))
+ 2(F1(t, u(t — h(t))) — F1(t, u(t — h(t))), w(t))

+2/t o 5 0) = Bt 5, w(0)ds

€k 2 cky / —2ah(t) 9
- - _
etk etk t ol
S~ 20 0) [ )
1- L= t—7(t)

IN

<2a—2A1+2e+ eklh 1”]“2)\! ()]

+ 2k [[w(t = A [ lw (@)l - ekie™> w(t — a(#))||?

t t
oy [ ) llwllds  erkee > [ o) s
t—7(t) t—7(t)

Using Cauchy’s inequality we have
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2ah

(3.10) %wmvwwwwwwsm(e\me+w4Mww—mmw)

€

and
t
ks [ ()l lds
t—7(t)
t 62047
(3.11) < k2/ < Jw(t)]|*+ ee_QO‘THw(s)HQ) ds
t—7(t) €
7k 62047 B t
< T o) +ehae [ ()]s,
€ t—7(t)

Combining the inequalities (3.9) - (3.11) we get

(3.12) %V(t, we) + 20V (1 wy) < [—ml b2+ 20+ <ea + 9)] (@)1
€

k Tk o .
where a = 7 lh + 7 2 . b = k12" 4+ Tk9e?®™. To minimize the expression
— N — Tx

b b
€a + —, we choose € = \/j then from (3.12) we have
€ a

%V(t, we) + 20V (t,wr) < —2[(A1 — £) — p(a)] [lw(@®)]?, ¢ > 0.

Since a € (0, o) s0 p(a) < A1 — £ and hence it follows that

d
(3.13) %V(t, wy) +2aV (t,wy) <0, t>0.

Taking (3.8) into account we obtain

lw(®)2 < V(t,we) < B (@) + el 22 rosraqe)

where

k k

B=1+¢ 1 + T =14+ea=1+Vab
1—h, 1-—m,
<14+pla) <14+ -2

Finally, from (3.8), (3.13) and using Lemma 3.1, we deduce that

1
lo(e) < v/T4 20 = € (IO + lwol3a( ooy ) e 120,

which completes the proof of Theorem 3.1. ]
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Remark 3.1. In Theorem 3.1, the decay rate o and the stability factor C' are
independent of solutions. Therefore, Theorem 3.1 gives conditions to get uniformly
exponential estimate of any two solutions of problem (1.1).

Remark 3.2. Theorem 3.1 gives sufficient conditions for the exponential stability
of solutions for a class of semilinear parabolic equations with discrete and distributed
time-varying delays which contain the class of delays considered in [4, 5, 8, 10]. In
particular, when f(u) = 0 and F(¢, u) = 0, condition (3.4) is reduced to

k1
Vv1-"h,'
which is exactly the corresponding one of Theorem 2.1 in [5].

On the other hand, when F} (¢, u(t — h(t))) = Aju(t — h(t)), where A; is a linear
bounded operator in L2((2), and Fy(t,u) = 0, condition (1.6) is obviously satisfied and
one can apply the result of Theorem 3.1 for this case. Comparing with the conditions
in [10], it is noticed that our conditions for the exponential stability are easier to check,
because the conditions in [10] were derived in the form of Linear Operator Inequalities
in Hilbert spaces, which seem to be difficult to verify in general.

It is also worth noticing that the condition (3.4) seems to be optimal in some cases
(see examples in Section 5 below).

Al >

4. EXPONENTIAL STABILITY OF STATIONARY SOLUTIONS

In this section, we study the existence, uniqueness and exponential stability of
stationary solutions of problem (1.1), with some suitable changes on the conditions of
the delay F'(¢,u;) and the external force g. More precisely, we assume that:

(H5) The memory term F'(u;) is of the form
0

Fu) = Fy(u(t — h(t))) +/ Fu(s, uy(s))ds,

—T
where h(t) satisfies (1.5), F1(0) = 0, F5(s,0) = 0 and there exist k1, k2 > 0
such that for all u,v € L?(—r,0; L?(2)) we have
11 (w) = Fr(u)[| < Fallu = ol 2(-r0;22(0)5
[1F2(s, u) = Fa(s, v)|| < kallu — vl 2(—r0;22(0)5

(H6) g = g(x) € L*().

Note that all conditions of Theorem 2.1 are fulfilled, so we obtain the global
existence and uniqueness of a weak solution to problem (1.1). The aim of this section
is to prove that problem (1.1) has a unique stationary solution and every weak solution
of problem (1.1) converges exponentially to the stationary solution as ¢ goes to +oo.
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Definition 4.1. A function u, is called a stationary solution of problem (1.1) if
1
Uso € D(A2) N LP(Q2) satisfies

1 1
(A2uos, A20) + (f(Uoo), v) = (F(tso), v) + (g, v),
for all test functions v € D(A%) N LP(R).
Our aim in this section is to prove the following

Theorem 4.1. Under assumptions (H1), (H2), (H5) and (H6), problem (1.1) has
a unique stationary solution uso. If

k
(4.1) /\1—€>\/(k1+7'k2>(1_1h +Tk2>,

then every weak solution u(t) of problem (1.1) converges exponentially to uo, as
t — 4o00. More precisely, there exist two positive constants C and o such that for any
u’ € L?(Q), ¢ € L?(—r,0; L*()), the corresponding solution u(t) of problem (1.1)
satisfies

(42) [ult) = ool < € (6° = e > + 16— toelZa(_pozzqay) " € #20.

Proof.  We will prove the existence of a stationary solution by using the Galerkin
method. Let {ej}32, be the orthonormal basis of L?(2) consisting of all eigenfunctions
of the operator A. Consider the approximate solutions

u" = Zc”jej,
j=1
which satisfy
(Auge, €j) + (f(us), €5) = (Flug), €5) + (g, €5), Vi = 1,n.

Multiplying this equation by ¢, summing from 1 to n, then integrating over ), we
get

HA%ugOHQ—i—/f(ugo)ugoda::/F(ugo)ugoda:—i—/gugoda::().
Q Q Q

Using the conditions (H2), (H5) and (H6), Cauchy’s inequality and the fact that
|AZum ||2 > Ay |lu |2, we obtain that

1 n n n 1
UAZuL P + (M — £ = by = The = €)l[ul|* + Crllubo|l ) < 4—6\!9\!2 +ColQY,

where € is chosen small enough such that A\ — ¢ — k1 — 7k2 — € > 0 (this can be done

because \; — ¢ > \/(lﬁ + Tkg)(l klh + Tkg) > k1 + Tko). Hence it follows that
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e {u"} is bounded in the space D(A?);
e {u”} is bounded in the space LP((2).

Since {u"} is bounded in LP(f2), one can easily check that {f(u")} is bounded in
L1(Q), where ¢ is the conjugate of p. Therefore, we have

Upy — Uso 1IN D(A%),

fluge) = x in LY(Q).

On the other hand, since the embedding D(A%) < L%(Q) is compact, one can assume
that u”, — us strongly in L2(Q2). Hence, F(u) — F(uso) strongly in L?(€2), and
ul, — Uso a.e. in €2, up to a subsequence. Since f is continuous, f(ul) — f(uco)
a.e. in 2. By Lemma 1.3 in [13], we get that f(u”) — f(uc) in LI(€2). From the
above arguments, we conclude that u, is a stationary solution of problem (1.1).
Assume v, is also a stationary solution of problem (1.1). Then we = Uso — Voo

satisfies the following equation in D(A_%) + L1(Q),
Awse + f(too) = f(Vs0) = F(tog) = F (Vo).
Multiplying this equation by w«, then integrating over €2, we get

HAEwooHQ—i—/Q(f(uoo)—f(voo))(uoo—voo)da::/Q(F(uoo)—F(voo)><uoo—voo>da:.
Using (H2) and (H5), one gets
U AZweo||2 + (A1 — £ — by — Tha) lweo || < 0.

Since A\ — ¢ — k1 — 7ko > 0, the last inequality implies that w, = 0.

We now prove the stability of the stationary solution. Let u, be the stationary
solution of problem (1.1) and u(t) be any weak solution of (1.1) with the initial datum
u’ € L?(Q), ¢ € L*(—r,0; L3(2)). Then u.(t) = us is a solution of problem (1.1)
with initial datum us,. Applying Theorem 3.1, we have

-

Ju(t) = toell < € (Il = ool + 116 = oelF2(rozzcay)* €™

which completes the proof of Theorem 4.1. ]

5. EXAMPLES

In this section, we consider some models in biology and physics for which the
above results can be applied to study the exponential stability of solutions.

Example 5.1. Consider the Cauchy problem for a linear ordinary differential system
without delay
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%+Amw:f®J@F:WGRM

where A is a real symmetric matrix of order N x NN, f is a continuous function. The
matrix A has N real eigenvalues

A< A <<

Then the stability condition (3.4) turns to be A\; > 0, that is, all eigenvalues of the
matrix A are positive. As we know, this is the optimal condition (when A is symmetric)
for the stability of solutions of the above problem.

Example 5.2. Consider the following Nicholson’s blowflies equation with time-
varying delay
dN

(5.1) == = Pb(N(t = h(t))) = AN (D),

where N (t) is the size of the population at time ¢, P > 0 is the impact constant related
to the birth rate, A > 0 is the dead rate of the population and b(N (¢ — h(t))) is the
birth rate function and in this example, we consider the birth rate function of Ricker’s
type, i.e.,
b(N(t = h(t))) = N(t — h(t)) exp(=6N(t — h(t))),

and % > 0 is the size at which the population reproduces at its maximum rate.

The theory of the Nicholson’s blowflies equation has made a remarkable progress
in the past forty years with main results scattered in numerous research papers (see the
survey article [1] and references therein). By Theorem 4.1, if

P
1—h,
then equation (5.1) has a unique equilibrium point Ny = 0 and all solutions N (¢) goes

exponentially with rate of o € (0, ) to the equilibrium Ny, where «. is the unique
positive solution of the equation

<A

N Peah \
o+ —=A
VI—"h.

Moreover, the following estimate holds
N(t) < V14 AN(tg)e @tt) ¢ > ¢,

In particular, when h(t) = 7 for all ¢, the above condition becomes A > P, and
we thus recover a result in [14]. Moreover, when A < P it is shown in [14] that there
is no nontrivial solution N (¢) of (5.1) such that lim;_,., N(¢) = 0.

Example 5.3. Consider the heat equation

(5.2)  w(x,t) = augy(z,t) — apu(z,t) + F(u(z,t — h(t))), t > 0,0 <z <,
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with the Dirichlet boundary condition

(5.3) u(0,t) = u(m,t) =0, t>0,

and with the initial condition

(5.4) u(zx,0) = u’(x), u(x, 0) = ¢(x,0), for all § € (—r,0),z € (0,7).

Here a and a are positive constants, F' is a Lipschitz continuous scalar-valued function
on the scalar field with the Lipschitz constant k, and the time-varying delay h(t)
satisfies (1.5).

The boundary-value problem (5.2)-(5.4) describes the propagation of heat in a
homogeneous one dimension rod with a fixed temperature at the ends in the case of
delayed (possibly, due to action) heat exchange with the surroundings. Here u(x, t) is
the value of the temperature field of the plant at time moment ¢ and location x along
the rod.

The boundary-value problem (5.2)-(5.4) can be rewritten as the differential equation
(1.1) in the space L?(0,7), where A = —ag—; with the dense domain D(A) =
H?(0,7) N H(0,7). The first eigenvalue of the operator A is A\; = /a. Thus,
by the results in Sections 2 and 3, we deduce that for any (u’,¢) € L%(0,7) x
L?(—r,0; L?(0, )) given, problem (5.2)-(5.4) has a unique global solution u; moreover,
if i

A\ +ag=+a+ag > ﬁ,
then all solutions of problem (5.2)-(5.4) are exponentially stable and converge expo-
nentially to the equilibrium point u~, = 0. In particular, when @ = 1 and h(t) = h, the
problem is exponentially stable if 1 > —ag + k, and we thus improve a result obtained
in [15], where an additional condition rk < 1 is needed.

It is noticing that condition (3.4) seems to be optimal in the case without delay.
Indeed, when ag = 0, F = 0,4 = sinz, one can easily find the unique solution of
problem (5.2)-(5.4) is u(z,t) = e~ * sinz. This solution is (exponential) stable if and
only if a > 0.
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