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Abstract

We are interested in studying semilinear Cauchy problems in which the
closed linear operator is not Hille-Yosida and its domain is not densely
defined. Using intergrated semigroup theory, we study the positivity of
solutions to the semilinear problem, the Lipschitz perturbation of the
problem, differentiability of the solutions with respect to the state vari-
able, time differentiability of the solutions, and the stability of equilibria.
The obtained results can be used to study several types of differential
equations, including delay differential equations, age-structure models in
population dynamics, and evolution equations with nonlinear boundary
conditions.
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1 Introduction

The main purpose of this paper is to present a comprehensive semilinear theory
(Cazenave and Haraux [5], Davies and Pang [8], Hieber [15, 16], Xiao and Liang
[45], etc.) that will allow us to study the dynamics of the non-densely defined
Cauchy problems, such as asymptotic behavior of solutions and bifurcations.
Consider the Cauchy problem:

%‘ — Au+ F(tu), t>0, u(0)=uo € D(A), (1.1)

where A : D(A) C X — X is a linear operator in a Banach space X and

F :[0,4+00) x D(A) — X is a continuous map. We are interested in studying
the problem when D(A) is not dense in X and A is not a Hille-Yosida opera-
tor. Several types of differential equations, such as delay differential equations,
age-structure models in population dynamics, some partial differential equa-
tions, evolution equations with nonlinear boundary conditions, can be written
as semilinear Cauchy problems with non-dense domain (see Da Prato and Sines-
trari [7], Thieme [35, 36], Liu et al. [19], Magal and Ruan [22]).

When A is a Hille-Yosida operator (i.e., if there exist two constants w € R

and M > 1 such that (w,+00) C p(A) and || (AI — A)~* lloix) < #NA >

w,Vk > 1, where £(X) the space of bounded linear operators from X into X
and p(A) is the resolvent set of A) and is densely defined (i.e., D(A) = X),
the problem has been extensively studied (see Segal [33], Weissler [44], Martin
[25], Pazy [30], Hirsch and Smith [17]). When A is a Hille-Yosida operator but
its domain is non-densely defined, Da Prato and Sinestrari 7] investigated the
existence of several types of solutions for (1.1). Thieme [35] investigated the
semilinear Cauchy problem with a Lipschitz perturbation of the closed linear
operator A which is non-densely defined but is Hille-Yosida. Integrated semi-
group theory was used to obtain a variation of constants formula which allows
to transform the integrated solutions of the evolution equation to solutions of
an abstract semilinear Volterra integral equation, which in turn was used to find
integrated solutions to the Cauchy problem. Moreover, sufficient and necessary
conditions for the invariance of closed convex sets under the solution flow were
found. Conditions for the regularity of the solution flow in time and initial
state were derived. The steady states of the solution flow were characterized
and sufficient conditions for local stability and instability were given. See also
Thieme [36, 38].

In this paper, we attempt to extend Thieme’s results [35] to the case when
the operator A is not Hille-Yosida. The perturbations of the operator are only
Lipschitz on bounded sets. In order to do such extensions, we need to obtain an
estimate for nonhomogeneous equation which is obtained in Proposition 2.14.
Then we are able to develop and extend most of his results (except the positivity
result) in [35]. We obtain some weak and classical conditions for positivity of
the solutions by considering the problem in a more general setting; that is, we




only impose that the integrated solutions exist when the nonlinear interaction
term F' is continuous.

We would like to make some comments about the assumption that the linear
operator A is not a Hille-Yosida operator. We first assume that the resolvent set
p(A) of A is non-empty and that Ag, the part of A in D(A), is the infinitesimal
generator of a strongly continuous semigroup {T'4,(t)},~, of bounded linear

operators on D(A). Then A generates an integrated semigroup {Sa(t)},~, on
X, defined by -

Salt) = (O - ) [ Ly () (A — A)”!

for each X\ € p(A).

Then (see Magal and Ruan [22] and Thieme [38]) we need to impose an
additional condition to assure the existence of integrated solutions of the non-
homogeneous Cauchy problem

du(t)

dt
Here we assume that A is not a Hille-Yosida operator (Assumptioon 2.1), but
for each f € C([0,7],X) the Cauchy problem (1.2) has an integrated solution

us(t), and there exists a map J : [0,400) — [0,400) (independent of f) such
that (Assumption 2.8 and Theorem 2.9)

l[us(B)]] < 6() sup [|f(s)
s€[0,t]

= Au(t) + f(t) for t > 0 and u(0) = 0. (1.2)

[, (1.3)

where
§(t) —0ast—0.

In particular as in the example presented in Magal and Ruan [22], the Cauchy
problem may not have an integrated solution for f € L' (0,7; X). The goal of
this paper is to show that under such a condition on the Cauchy problem (1.2),
we still can extend the results for the classical semi-linear Cauchy problems.

In practice, it is relatively easy to verify that the linear operator A is not
a Hille-Yosida operators (i.e. verifying Assumptioon 2.1). Nevertheless, for
a given example, it may require some work to verify the condition (1.3) (i.e.
Assumption 2.8). In the context of age-structured models the condition (1.3) has
been successfully verified by Magal and Ruan [22] using some characterization
on the resolvent of A. For the same class of PDEs, Thieme [38] also successfully
applied the notion integrated semigroup with bounded p-semi variation to verify
condition (1.3). For parabolic systems, this question has been studied by Prevost
[32] and Ducrot et al. [13]. In particular, it has been proved that if A is almost
sectorial, and Ag the part of A in D(A) is a sectorial operator, then condition
(1.3) is satisfied. We also refer Prevost [32] for more examples in the context of
parabolic equations.

The rest of the paper is organized as follows. In section 2, we recall some
results on integrated semigroups and give an estimate for solutions to the non-
homogeneous equation (see Proposition 2.14) which is crucial for the stability



of equilibria to the semilinear problem. Sections 3-7 are devoted to the study
of the semilinear problem. In section 3, positivity of solutions to the semilin-
ear problem is considered. Section 4 focuses on Lipschitz perturbations of the
problem. Section 5 deals with differentiability of the solutions with respect to
the state variable. In section 6 we are concerned with time differentiability of
the solutions. The stability of equilibria is studied in section 7. In section 8, as
applications we discuss transport equations with nonlinear boundary conditions
and parabolic equations with nonlocal boundary conditions and show that our
results apply. In particular, we verify that our main Assumptions 2.1 and 2.8
hold for these two types of equations.

Notice that Magal and Ruan [22] presented some techniques and results for
integrated semigroups when the generator is not a Hille-Yosida operator and is
non-densely defined, obtained necessary and sufficient conditions for the exis-
tence of mild solutions for non-densely defined non-homogeneous Cauchy prob-
lems, and applied the results to study age structured models. Recently, Magal
and Ruan [23] developed the center manifold theory for non-densely defined
Cauchy problem and employed the theory to establish a Hopf bifurcation the-
orem for age structured models. This paper complements our previous articles
[22, 23] in studying semilinear Cauchy problems with non-dense domain.

2 Integrated Semigroups

In this section we recall some results about integrated semigroups. We refer to
Arendt [2, 3], Neubrander [28], Kellermann and Hieber [18], Thieme [36, 38],
Arendt et al. [4], and Magal and Ruan [22, 23] for more detailed results on the
subject.

Let X and Z be two Banach spaces. Let £(X,Z) denote the space of
bounded linear operators from X into Z and by £ (X) the space £(X,X).
Let A: D(A) C X — X be a linear operator. If A is the infinitesimal gen-
erator of a strongly continuous semigroup of bounded linear operators on X,
let {T'a(t)},~, denote this semigroup. The resolvent set of A is denoted by
p(A) ={\€C:\ — Ais invertible} . Set

Xo = W»
and Ay the part of A in Xy, which is a linear operator on X, defined by
Aoz = Az, Vo € D(Ap) :={y € D(A): Ay € Xy} .
Assume that (w,400) C p(A). Then it is easy to check that for each A > w,
D(A)) = —A) " Xgand (M —Ag) "= —A)"" |y, .
Recall that A is a Hille-Yosida operator if there exist two constants, w € R
and M > 1, such that (w,+00) C p(A4) and

HQI—AY*H YA > w, VE> 1.

S
LX) (A—w)



In the following, we assume that A satisfies some weaker conditions.

Assumption 2.1 Assume that A: D(A) C X — X is a linear operator on a
Banach space (X, ||.||) satisfying the following properties:

(a) There exist two constants, wg € Rand M4 > 1, such that (wa, +00) C p(A4)
and
My

|- A)_kHL(XO) S OO

YA >wa, Yk>1;

(b) limy_ 4o (A —A) "2 =0,Vz € X.

By using Lemma 2.1 in Magal and Ruan [22] and Assumption 2.1-(b) we
deduce that

D(4y) = Xo.

By Hille-Yosida theorem (see Pazy [30], Theorem 5.3 on p.20) and the fact that
if p(A) # 0 then p(A) = p(Ap) (see Magal and Ruan [23, Lemma 2.4]), one
obtains the following lemma.

Lemma 2.2 Assumption 2.1 is satisfied if and only if p(A) # 0, Ay is the
infinitesimal generator of a linear Cy-semigroup {Ta,(t)},~q on Xo, and

[ Tay (8)]| € Mae®4t, vt > 0.
Now we give the definition of an integrated semigroup.

Definition 2.3 Let (X,].||) be a Banach space. A family of bounded linear
operators {S(t)},5, on X is called an integrated semigroup if

(i) S(0) =0.
(ii) The map ¢ — S(¢)x is continuous on [0, 4oc0) for each z € X.

(iii) S(t) satisfies

S(5)S(t) = / (St t) — S() dr, Vs> 0. (2.2)

0

An integrated semigroup {S(t)},-, is said to be non-degenerate if S(t)x =
0,Vt > 0, then x = 0. According to Thieme [36], a linear operator A : D(A) C
X — X is the generator of a non-degenerate integrated semigroup {S(t)},~,
on X if and only if

t
x€D(A), y=Azx & S(t)x —tex = / S(s)yds, ¥t > 0. (2.3)
0

From [36, Lemma 2.5], we know that if A generates {S4(t)},~, then for each
z€X and t >0, B

/t Sa(s)xds € D(A) and S(t)z = A/t Sa(s)xds + tx.
0 0



An integrated semigroup {S(t)},~, is said to be exponentially bounded if there
exist two constants, M>0and &> 0, such that

IS0 £ x) < Me™!, ¥t > 0.

When we restrict ourselves to the class of non-degenerate exponentially bounded
integrated semigroups, Thieme’s notion of generator is equivalent the one intro-
duced by Arendt [3]. More precisely, combining Theorem 3.1 in Arendt [3] and
Proposition 3.10 in Thieme [36], one has the following result.

Theorem 2.4 Let {S(t)},~, be a strongly continuous exponentially bounded
family of bounded linear operators on a Banach space (X, |.||) and A: D(A) C
X — X be a linear operator. Then {S(t)},~, is a non-degenerate integrated
semigroup and A its generator if and only if there exists some @ > 0 such that
(@,400) C p(A) and

M —A) e = )\/ e 2 S(s)xzds, VA > @.
0

The following result is well known in the context of integrated semigroups.

Proposition 2.5 Let Assumption 2.1 be satisfied. Then A generates a uniquely
determined non-degenerate exponentially bounded integrated semigroup {Sa(t)},~, -
Moreover, for each x € X, each t > 0, and each u > wa, Sa(t)x is given by

Sa(t)e = (ul = Ao) fo Ty (5) (u1 = 4)"!

= Jy Tag(s) (nI = A)~ :cds+[[ TAO(t)](MI_A)fl (2.4)

Furthermore, the map t — Sa(t)x is continuously differentiable if and only if
r € Xg and
dSA(t){E
dt

From now on we define

=Ta,(t)z, ¥t >0, Vo € X,.

(Sax*f)( / Sa(t—s)f(s)ds,Vt € [0,7],

whenever f € L ((0,7),X).
We now consider the non-homogeneous Cauchy problem

CC%L = Au(t) + f(t), t €[0,7], u(0) =z € D(A) (2.5)

and assume that f belongs to some appropriate subspace of L' ((0,7),X).

Definition 2.6 A continuous map v € C([0,7],X) is called an integrated
solution (or mild solution) of (2.5) if and only if

/tu(s)ds € D(A), Vteo,7]
0



and

u(t) =z + A/o u(s)ds +/0 f(s)ds, Yt € [0,7].

Since A generates a non-degenerate integrated semigroup on X, we can apply
Theorem 3.7 in Thieme [36] and obtain the following result.

Lemma 2.7 Let Assumption 2.1 be satisfied. Then for each x € D(A) and each
feL'((0,70),X), (2.5) has at most one integrated solution.

Denote d
(Saof)(t) = T (Sax[f)(t)

whenever the map ¢ — (S4 * f) (t) is continuously differentiable.
We will say that {Sa(t)},5, has a bounded semi-variation on [0,1] if

Z(SA(ti) — Sa(ti—1))w;

=1

V' (54,0,t) := sup{ } < 400,

where the supremum is taken over all partitions 0 = ¢ < .. < t,, = t of the
interval [a,b] and over any (21, ..,z,) € X™ with ||z;||x <1, Vi=1,..,n.

In the sequel, we will only assume that (2.5) has an integrated solution
whenever f € C ([0,7],X), so we will make the following assumption.

Assumption 2.8 Let 79 > 0 be fixed. Assume that {Sa(t)},~, has a bounded
semi-variation on [0, 7] and -

lim V(54,0,t) =0.
t(>0)—0
The following theorem, proved by Thieme [38], provides an equivalent con-
dition to Assumption 2.8 and is very helpful in application. We refer to Magal
and Ruan [22], Prevost [32] and Ducrot et al. [13] for verifying Assumption 2.8
for age-structured models and parabolic equations.

Theorem 2.9 Let Assumption 2.1 be satisfied. Then Assumption 2.8 is sat-
isfied if and only if for each f € C([0,70],X), the map t — (Sa* f)(t) is

continuously differentiable on [0, 9], and

[(Sao f)@) <d(t) sup [If(s)]l,Vt € [0,70],

s€[0,t]
where § : [0,79] — [0,400) is a non-decreasing map satisfying

lim 6 (¢t)=0.
t(>0)—0



Proof. Assume first that Assumption 2.8 is satisfied. By using Lemma 3.1 in
[38], we have for each ¢ € [0, 79] and each f € C ([0, 70],X),

[(Sa* O <V>=(Sa,0,1) o 1F )

where (S4 * f)(t) is defined as a Stieltjes convolution (see [38]). Moreover, by
Theorem 4.2 in [38], we deduce that for each f € C([0,79],X), the map t —
(S4 * f)(t) is continuously differentiable and

(Sax P)(O) = (Sa o F)(E) = (54 % D)D)

So by fixing § (t) = V*°(S4,0,t) we obtain the desired estimate.
Conversely, by using the same arguments as in the proof of Theorem 3.4 in
[38], one deduces that

V> (Sa(.),0,t) <6 (t),Vt € [0,70],

and the result follows. ]
We have
Sa(t+h)=Sa(1)+ TAO(T)SA(h),Vh >0,
so by using Assumption 2.8 we deduce that ¢ — S4(¢) has a bounded semi-
variation on [0, 27p] . Now using induction arguments, we deduce that ¢t — S4(t)
has a bounded semi-variation on [0, 7] for each 7 > 0, and by using Theorem
2.9 we obtain the following result.

Theorem 2.10 Let Assumptions 2.1 and 2.8 be satisfied. Then for each T > 0,

t — Sa(t) has a bounded semi-variation on [0,7]. Moreover, for each f €
C([0,7],X), themapt — (Sa x f) (t) is continuously differentiable, (Sa * f) (t) €
D(A),¥t € [0,7], and u(t) = (Sa < f) (t) satisfies

u(t) = A/o u(s)ds—|—/O f(s)ds, Vt € [0,7]

and

[u(®)] <V=(54,0,1) sup, £ (), vt € [0,7].
s€|0,t

Furthermore, for each A € (w,4+00), we have

(M — A) " (Saof)(t) = /0 Ta,(t—s) (AL — A)~" f(s)ds.  (2.6)

Corollary 2.11 Let Assumptions 2.1 and 2.8 be satisfied. Then for each x € X
and each f € C([0,7], Xo), the Cauchy problem (2.5) has a unique integrated
solution w € C ([0, 7], Xo) given by

u(t) =Ta,(t)z+ (Sao f) (), Vt€[0,7].

Moreover, we have

lu(®)l] < Mae®* [lz]| +V>*(S4,0,t) sup £ ()l vt € [0,7].
se|0,t



We now consider a bounded perturbation of A. The following result was
proved in Magal and Ruan [22, Theorem 3.1], which is also closely related to
Desch and Schappacher’s theorem (see [10] or Engel and Nagel [14, Theorem
3.1, p. 183)).

Theorem 2.12 Let Assumptions 2.1 and 2.8 be satisfied. Let L € L (Xo,X).
Then A+ L : D(A) C X — X satisfies Assumptions 2.1 and 2.8. More precisely,
if {Sat+L(t)},>, denotes the integrated semigroup generated by A+ L, and 11 €
(0,70] is chosen such that 1Ll £(x0,x) Vo (S4,0,71) < 1, then for each f €
C([Ole] 7X)v

VOO(SA7O7t) sup ||f(S)|| 7vt € [O’Tl] :

(Sarro f) @) <
* L= [IL{l £(x0,5x) V™ (54,0, T1) sefo.q

We have the following lemma.

Lemma 2.13 Let Assumptions 2.1 and 2.8 be satisfied. Then t — Su(t) is
continuous from [0,400) into L£(X) and

lim H(AI—A)_lH =0
A—+oo L(X)

Proof. By Proposition 3.10 in Thieme [36], we have for each A > max(0,w4)
that

+oo
(M —A)"z= )\/ e S (t)xdt.
0

Note that .
Salt)r = i/ Sa(t— s)xds,
so by Assumption 2.8, we have
[Sa(t)z]| < V=(5a,0,t) [|=]|, Vi =0.
But
Sa(t+h) = Sa(t) =Ta,(t)Sa(h),

it follows that ¢ — S4 () is operator norm continuous. Let € > 0 be fixed and
let 7. > 0 be such that V°°(54,0,7.) < . Choose v > max(0,w4) and M, >0
such that

[Sat)z| < M,e*, vt > 0.

Then we have for each A > ~ that

+oo Te
H()\I— A)’le <A [Mv/ 6<H>tdt+5/ e’\tdt] ER
T, 0

=

Thus,

limsup”()\I—A)_lH <e.
A—+o00 L(X)

10



This proves the lemma. [ ]
By using the fact that (S4 ¢ f) (¢t) € Xo,Vt € [0,7], and formula (2.6), we
have for each f € C'([0,7],X) that

t

(Saof)(t)= lim [ Ta,(t—Dp(pl—A) " f)dl, Veeo,7]. (2.7)
0

p——+00

This approximation formula was already observed by Thieme [35] in the classical
context of integrated semigroups generated by a Hille-Yosida operator. From
this approximation formulation, we then deduce that for each pair ¢,s € [0, 7]
with s < ¢, and f € C([0,7],X),

(Saof)(t)=Ta, (t—5)(Sacf)(s)+ (Saof(s+.))(t—s) (2.8)
Let |.| denote the norm on Xy defined by

|z| = ?1>1p e @Al Ty, (x|, Vo€ Xo.
>0

Clearly, we have
Tag (t)] £ (x,) < €94%, V>0,

o]l < fo] < Ma ||z, Vo e Xo,
and by Assumption 2.8, for each f € C([0,7],X) and each t € [0, 7],

[(Sao f) ()] < Mal[(Sao f) ()] < MaV>(Sa,0,1) sup LFI- (2:9)

The following proposition is one of the main tools for studying semilinear
problems (see next section and also Magal and Ruan [23] for another class of
applications of this result).

Proposition 2.14 Let Assumptions 2.1 and 2.8 be satisfied. Let € > 0 be fized.
Then for each 1. > 0 satisfying MaV>°(S4,0,7.) < €, we have

1(Sa e f) @) < C(e,7) sup ) f(s)ll, Yt =0

s€0,t]
whenever v € (wa,+00), f € C (R4, X), and with

2emax (1,e777)

1— elwa=r)

C(g,y):=

Proof. Let € >0, f € C(R4,X), and v > wa be fixed. Let 7. = 7. (¢) € (0,7]
be such that MAV>°(S4,0,7.) <e. By (2.9), we have

[(Sa o f)(t) <& sup [[f(s)]l,Vte€[0,7]. (2.10)

s€[0,t

Let v > w4 be fixed. Set

g1 =emax (1,e777).

11



Let k € N and t € [k7., (k + 1) 7] be fixed. First, notice that if v > 0, we have

e sup [f(s)[| = e sup e f(s)]
s€kTe,t] S€[kTe,t]
< e sup e f(s)]
s€kTe,t]

= e sup e f(s)]-
S€[kTe 1]

Moreover, if v < 0, we have

e sup |[|f(s)ll e sup ee | f(s)]]
s€kTe,t] s€[kTe,t]

e’ sup e 0| f(s)
s€kTe,t]

= e ek e sup e £(s)]|
s€[kTe,t]

e R gy 0 f(s))
s€[kTe ]

< Mee sup e 0| f(s)
SE[kTe,t]

= e sup e | f(s)]l.
s€kTe,t]

IN

Therefore, for each k € N, each ¢ € [k, (k + 1) 7], and each v € R, we obtain

e sup [If(s)| <eer sup e f(s)]|- (2.11)
s€kTe,t] SE€[kTe,t]

It follows from (2.10) and (2.11) that for all ¢ € [0, 7],

[(Saof) ()] <e sup |f(s)]=eTer sup e[| f(s)ll. (2.12)
s€[0,t] s€[0,t]

Using (2.8) with s = 7., we have for all ¢ € [7., 27.] that
(S40 1) (1) = To (t —72) (S ) (72) + (Sa 0 f (72 + ) (t — 72).
Using (2.10), (2.11), and (2.12), we have

(Saof)(B)] < AT [(Sa0 f) (re)| +[(Sao f (7 +.)) (¢ =)
< el Tey sup e f(s)] +e sup [[f(s)]

s€[0,7¢] s€[re t]
< el sup T f(s)| +eMer sup eI (s)]
s€[0,7¢] SE[Te,t]
< et (eI 1) sup e £(s)])
s€0,t]

Similarly, for all ¢ € [27¢,37,],
(Saof)(t)=Ta, (t—27)(Sao f)(27e) + (Sao f 2+ ) (t — 27)

12



and

(SaoNB] < a2 (a1} sup e £(5)]
s€[0,27¢]
+e sup | f(s)ll
SE[27¢,1]
< GWA(t72T€)€1eW2T€ (E(WA*V)TE+1> sup e || f(s)]
s€[0,27.]
+ere? sup e f(s)]]
SE[27¢,t]
< et |:6(WA—"/)(t_27'5) (e(WA—'Y)TE +1) +1} sup e~ || f(s)]| -
s€[0,t]

By induction, we obtain Vk € N with k& > 1,Vt € [k7, (k + 1) 7], and for each
v > wy that

k—1
(Sio N < e sup e [f(s)] [ew—”“"”ﬁ)Z(e(“’”)“) o

s€[0,t]

n=0

< g€ sup e 7| f(s)l [Z (e(w,q—v)n> 11

s€[0,t]

n=0
Since v > w4, we have for each ¢ > 0 that

251
1= @A)

e (Sao f) Ol < e [(Sae f)(B)] < sup e~ || f(s)]| -

s€[0,t]

This completes the proof. [
Let I C [0,4+00) be an interval. Set s := inf I > 0. For each v > 0, define

BCY(1,Y) == {go € C(L,Y) :supe "= o)y < +oo}
lel

and
Iellscn vy = sup e oy

It is well known that BC7 (1,Y’) endowed with the norm [|.|| 5o 7y is a Banach
space.
By using Proposition 2.14 we obtain the following result.

Lemma 2.15 Let Assumptions 2.1 and 2.8 be satisfied. For each s > 0 and
each o € (s,+00], define a linear operator Ls : C ([s,0),X) — C([s,0), Xo)
by

Li(p) () = (Sacp(.+s))(t—s), Viels,a), Vpel([s,0),X).

Then for each v > wa, Ls is a bounded linear operator from BC7 ([s,o0),X)
into BC7 ([s,0),Xo). Moreover, for each ¢ > 0 and each 7. > 0 such that
MV (84,0,7) <e,

15 (P 2B (15,0, %), BE ([5,0),x0)) < C (€:7) -

13



Proof. Let ¢ € BC7 ([s,0),X) be fixed. By using Proposition 2.14, we have for
t € [s,0) that

e 1 (Saop(+9) (t—s)| < Ce), up ]e‘” o+ 9)]|
€|0,t—s
= C(g,7) sup e ") |lp(r)|
rel(s,t]
< Cley) sup e ) flo(r)]|
re€l(s,o)
and the result follows. [ ]

3 Semilinear Problems — Positivity

Start from this section, we consider the semilinear Cauchy problem

dU(t, s)x

o = AU(t,s)x + F(t,U(t,s)x), t>s, U(s,s)xr =x € Xp.

We shall investigate the properties of the non-autonomous semiflow generated
by the following problem

t t
U(t,s)r =x + A/ U(l, s)zdl Jr/ F(L,U(l,s)x)dl, t>s>0, (3.1)

or equivalently
Ut,s)x =Ta,(t —s)x+ (SaoF(.+s,U(.+s,s)x))(t—s), t>s>0.(3.2)

Definition 3.1 Consider two maps x : [0, +00) x Xg — (0,4o00] and U : D, —
Xy, where

D, = {(t,s,x) € [0, +00)? ><X0:s§t<s+x(s,x)}.

We say that U is a mazimal non-autonomous semiflow on X if U satisfies the
following properties:

(1) x(r,U(r,s)x)+r=x(s,z)+s, Vs >0,Vz € Xo, Vr € [s,s+ x(s,2)).
(ii) U(s,s)x =z, Vs > 0, Vz € X,.

(iii) U(t,r)U(r,s)x = U(t,s)z, Vs > 0,Vz € Xo, VE,r € [s,5+ x(s,2)) with
t>r.

(iv) If x (s,x) < 400, then

lim |U(t, s)z|| = 4o0.
t—(s+x(s,x))”

14



Set
D= {(t,s,x) € [0,—1—00)2 x Xog:t> s}

In order to present a theorem on the existence and uniqueness of solutions to
equation (3.1), we make the following assumption.

Assumption 3.2 Assume that F : [0,4+00) x D(4) — X is a continuous map,
and for each o > 0 and each £ > 0 there exists K(o,£) > 0 such that

[1F(t, ) — F(t,y)ll < K(0,§) |z —y]
whenever t € [0,0], y,z € X with [|z|| < £ and ||y|| < &.
The following theorem is proved in Magal and Ruan [22, Theorem 5.2].

Theorem 3.3 Let Assumptions 2.1-2.8 and 3.2 be satisfied. Then there ezist
a map x : [0,+00) x Xg — (0,400] and a mazimal non-autonomous semi-
flow U : Dy, — Xo, such that for each x € Xo and each s > 0, U(.,s)z €
C([s,8+ x (8,2)), X0) is a unique mazimal solution of (3.1) (or equivalently a
unique mazimal solution of (3.2)). Moreover, D, is open in D and the map
(t,s,x) — U(t, s)x is continuous from D,, into Xo.

We are now interested in the positivity of the solutions of equation (3.1). Let
X, C X be acone of X. That is, Xy is a closed convex subset of X satisfying
the following two properties:

(i) dee Xy, Ve e X4, VA>0.
(ii) € Xy and —z € X1 =z =0.

It is clear that Xo = XoN X is also a cone of Xy. Recall that such a cone
defines a partial order on the Banach space X which is defined by

x>y ifandonlyif z—ye X,.

We need the following assumption to prove the positivity of solutions of equation
(3.1).

Assumption 3.4 Assume that there exists a linear operator B € £ (Xo, X)
such that

(a) For each v > 0, A — B is resolvent positive (i.e., (A\I — (4 —vyB))"1X, C
X, for all A > w4 large enough).

(b) For each £ > 0 and each ¢ > 0, there exists v = y(£,0) > 0, such that
F(t,x) +yBx € X

whenever z € Xo4, ||z]| <& and t € [0,0].
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Proposition 3.5 Let Assumptions 2.1-2.8 and 3.2-3.4 be satisfied. Then for
each x € Xo4 and each s > 0, we have

U(t,s)x € Xot, VtE[s,s+x(s,2)).

Proof. Without loss of generality we can assume that s = 0 and z € Xp.
Moreover, using the semiflow property, it is sufficient to prove that there exists
€ € (0,x(0,2)) such that U(t,0)z € Xo, Vt € [0,¢]. Let z € Xy be fixed. We
set £ :=2(||z|]| +1). Let v > 0 such that

F(t,x) +yBx € X4

whenever z € Xoy, ||z]| < £and ¢ € [0,1]. Fix 7, > 0 such that vV (54,0, 7,) <
1. For each o € (0,7y), define

E7 ={p e C([0,0], Xo4) : o(t) <&, VE€[0,0]}.
Then it is sufficient to consider the fixed point problem
u(t) = Ta—yB), () + (Sa—y o F(,,u(.)) +vBu(.)) (t) = ¥(u)(t), vVt € [0,0].

Since A — B is resolvent positive, we have T(4_,p),(t)Xo+ C Xoy,Vt > 0.
Using the approximation formula (2.7), we also deduce that for each 7 > 0,

(Sa_p o @) () € Xos, VEE0,7], Ve C([0,7],X4).

Moreover, by using Theorem 2.12, for each ¢ € E? and each ¢t € [0,0], we
deduce that

(@) @)l

| T(a—B)o ()7 + (Sa—yp © F(. 0(.) +79()) (1)

V> (S4,0,t)
sup ||F(s,p(s)) + s
1— 'YVOO(SA,O,T,Y) oefo] (s, ¢(s)) +v(s)]|

sup || Tia—ym), (t)z
tel0,o0]

VOC(SA,O,O’)
sup ||F(s,0)|| + [K(1,&) +~]&] .
(8,07 | S IE O+ K8 +0)

IN

| Tta—ym), ()| +

IN

Hence, there exists o1 € (0,1) such that
U(E?) C E°, Yo € (0,01].

Therefore, for each o € (0,01] and each pair ¢,1 € E?, we have for t € [0, 0]
that

120 = T@OI = [(Sazyp o [F(.0() = F(() +7 (e =) ) ()]
V°(54,0,0)
e w el ORI N (ESDIOlE

Thus, there exists o2 € (0, 01] such that ¥(E°2) C E°? and ¥ is a contraction
strict on £72. The result then follows. u

16



Example 3.6 (1) We refer to Thieme [35] and Hirsch and Smith [17] for more
results on the positivity of semiflows.

(2) Usually Proposition 3.5 is applied with B = I. But the case B # I can
also be useful. Consider the following functional differential equation:

dx(t)
{ = f () V2 0,
xg=¢ € C([-7,0],R"),

(3.3)

where f : C([-7,0],R") — R” is Lipschitz continuous on bounded sets of
C ([-7,0],R™). In order to obtain the positivity of solutions, it is sufficient to
assume that for each M > 0 there exists v = (M) > 0 such that

f (@) +79(0) >0

whenever [[¢||, < M and ¢ € C ([-7,0],R}) . It is well known that this con-
dition is sufficient to obtain the positivity of solutions (see Martin and Smith
[26, 27]). In order to prove this, one may also apply Proposition 3.5. By identify-

ing x; with u(t) = ( g? > , the system (3.3) can be rewritten as a non-densely
¢
defined Cauchy problem (see Liu, Magal and Ruan [19] for more details)

du(t)
dt

— Av(t) + F(u(t)), Vi > 0, and v(0) = ( g >

with X = R" x C ([-7,0],R"), D (A) = {Ogn} x C* ([-7,0],R"), where A :
D(A) C X — X is defined by

4(2)- (%)
f(2)=(07)

Then Proposition 3.5 applies with
o(2)=(%)
® Oc
Recall that a cone X of a Banach space (X, ||.||) is normal if there exists a
norm |.||; equivalent to ||.||, which is monotone, that is,

and F': D(A) — X by

Ve,y€ X, 0<a<y= |zl <llyll;-

Corollary 3.7 Let Assumptions 2.1-2.8 and 3.2-3.4 be satisfied. Assume in
addition that

(a) Xy is a normal cone of (X, ||.|))-
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(b) There exist a continuous map G : [0,4+00) X Xor — X4 and two real
numbers k1 > 0 and ko > 0, such that for each t > 0 and each x € Xo4,

F(t,z) < G(t,x) and |G(t,2)| < k1 ||| + ka.

Then
X (s,2) = +o00, Vs >0, Voe Xoy.

Moreover, we have the following estimate: for each v > 0 large enough, there
exist C1 > 0 and Cy > 0 such that
Ut s)a| < = [Cy ||| + o).

Proof. Without loss of generality, we can assume that s = 0 and the norm ||.||
1
’Qk) and 7. > 0 such that MV >°(54,0,7.) <e. Let
1
x € Xoy be fixed. Then by Proposition 3.5, we have for each t € [0, x (0,x))
that

is monotone. Let € € (0

U(t,0)x = Ta,(t)x + (Sao F(.,U(.,0)x)) (¢)
Ta,(t)x + (SaoG(,U(.,0)x)) (¢).

IN A

Hence, for each v > max(wa4,0), we have for each ¢ € [0, x (0, x)) that

e U0zl < e[ Ta, ()] + e [[(Sa o G(LU(,0)z)) (8)]]
< MaetTH e ) 4 C (e, ) Sl[lp]e‘”s |G(s,U(s,0)z)|
s€(0,t
< Mallzll+ C (e,7) s?p]e‘“ (k1 [|U(s,0)x|| + k2]
s€[0,t
< Mg ||z|| 4 k2C (g,7) + k1C (,7) sup e 7 ||U(s,0)z]|.

s€[0,t]

Since 2k1e < 1, for v > max(wy,0) sufficiently large, we obtain k1C (e,7)

—2kie <1 and the result follows. -
(1_6(%4 “/)Ts)

4 Global Lipschitz Perturbation

We now consider the case where the map « — F(¢,x) is Lipschitz continuous.
Let (Y,].]ly) and (Z,||.]| ;) be two Banach spaces. Let E be a subset of ¥ and
G :Y — Z be a map. Define

|G(z) = G(y)l 4
G, = sup —F——"Z
Lip(E.5) z,yeBwty lz —yly

For each x € Y and r > 0, set

By (z,r) ={y €Y : |z —ylly <r}, By (w,r) ={y €Y : |z —ylly <r}.

18



The main results of this section are on the existence and uniqueness of a solution
to the integral equation (3.1) and its estimate when © — F(¢,z)x is globally
Lipschitz continuous.

Proposition 4.1 Let Assumptions 2.1-2.8 be satisfied. Let F : [0, +00)x D(A) —
X be a continuous map and o € (0,400] be a fized constant. Assume that

I'p (o) = sup [[F(t, )l Lipx,,x) < +00
t€(0,0)

Then for each © € Xy and each s € [0,0), there exists a unique solution
U(.,s)x e C([s,0),Xo) of
t t
Ult,s)x =x + A/ U(l, s)zdl —|—/ F(,U(l,s)x)dl, Vte[s, o).

Moreover, there exists g > max (0,wa) such that for each v > ~o, each pair
t,s € [0,0) witht > s, and each pair x,y € Xy, we have

U (t, )] < 7= [2MA =] + S[up)e_"’(l_s) IE(Z, 0)]
l€[s,o

and
Ut s)z — U (t,s)yll < e™2M 4 ||z —y]|.

Proof. Fix s,t € [0,0) with s < ¢. Let € > 0 such that
emax(T'r (0),1) < 1/8.

Let 7. > 0 such that M4V °°(S4,0,7.) < €. Then by Lemma 2.15 we have for
each 7 > w4 that

2e max (1,e777¢)
1€ () 2B (15,000,508 (15,400),x00) S € (7:6) = (1= eam)

Let 79 > max(0,w4) such that

1

(1 — e(WA—’Y)Ts) < 27 V’Y > Yo0-

To prove the proposition it is sufficient to prove that the following fixed point
problem
U(,8)x =Ta,(.—s)z+ Ls 0¥ (U(.,s)x) (3.4)

admits a solution U(.,s)z € BC7 ([s,0),Xo), where U : BC" ([s,0),Xo) —
BC7 ([s,0),X) is a nonlinear operator defined by

V(p) (1) = F(l,e(l)), VI€[s,t], Vo € BCY ([s,0), Xo) .
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We have
1Ta0 (- = $)ll £ (0, B (15,0),x0)) < Ma,

I1£sll (B0 (15.0),%). B (1500, X0)) < 45
and
IVl Lip(BC ([5,0), X0 ), BC ([5,0),x)) S TP (0) -

From this we deduce that

1£5 0 Wl Lip(BO (15,0),X0), BOV (15,0),X0)) < 46T (0) < 1/2.

Thus, the fixed point problem (3.4) has a unique solution. Moreover, for each
z € Xy, there exists a unique solution in BC7 ([s,0), Xo) .

IN

U5 8)xl g (15,0, x0) Ma ||zl + [[£5 (W O] + [1£5 (¥ (U(, 8)z) = W (0))]]

IA

My 2| + 4e [|¥ (O)HBC’Y([s,U),X) + % U (., 8)$||BC’Y([S7U),XO) )
which implies that

IU( 8)2] e ((5,0),x0) < 2Ma 2] + 8 [[¥ (0)]| g (15,09, %) -
Since by construction £ < %, we have

sup e 7 U(, s)al| < 2Ma |z + sup e F(0)]].
l€[s,0) l€[s,0)

Similarly, we have for each pair z,y € X, that

U('a S):L' - U(a S)y = TAO(' - 5)(1' - y) =+ Es [\II (U(7 S)I) -V (U(v S)y)] :

Therefore,
10 8)2 = Ul )9l e (.0 x0
< Ml =yl + 510G 992 = Ul 9)3ll s (01,50
This completes the proof. [

5 Differentiability with Respect to the State Vari-
able

In this section we investigate the differentiability of solutions with respect to
the state variable.

Proposition 5.1 Let Assumptions 2.1-2.8 and 3.2 be satisfied. Assume in ad-
dition that:
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(a) For each t > 0 the map v — F (t,x) is continuously differentiable from
Xp into X.

(b) The map (t,x) — D, F (t,x) is continuous from [0, +00)x X into L (Xo, X) .

Let xp € Xo, s >0, 7 € [0,x(s,20)), and v € (0,x(s,20) — 7). Let n > 0
(there exists such a constant since Dy, is open in D) such that

x (s,y) > 7 +7,Vy € Bx, (z0,n) -

Then for eacht € [s,s + T + 7], the map x — U(¢, s)x is defined from Bx, (z,n)
into Xo and is differentiable at xo. Moreover, if we set

V(t7 S)y = DwU(tv s)(a:)(y),Vy € Xo,

then t — V (¢, )y is an integrated solution of the Cauchy problem

W av(s, )y + DU 20V (0 s)y, L€ s34 x (5,20)),
Vis,s)y =y

or equivalently t — V (t,s)y is a solution of
V(t,s)y =Ta,(t—3)y+(Sa o D F(.,U(.,8)x0)V(.,8)y) (t—s),Vt € [s,s + x (5,70)) -

Proof. First by using the result in the subsection about the Lipschitz case, it
clear that W(t, s) is well defined. Set

R(t)(y) = U(t,s) (xo +y) = U(t,s)(wo) — V(L 8)y.
Then
R(t)(y) = (Sao[F(,U(,s)(zo +y) — F (L U(.s) (x0)) = Do F(,U(., 8)z0) V(s 8)y]) (t—s).
But
F(tv U(t’ S) (zo + y)) - F (tv U(t’ S) (xO))

/0 D, F(t,rU(t,s) (zo +y) + (1 —r)U(t, s) (z0)) (U(t,s) (xo +y) — U(t,s) (zg)) dr

-/ () (U0, 8) (w0 + ) — Ut 5) (a0) dr
DL (LUt 5) (30)) (Ut 5) (0 + 1) — Ut ) (20))
where
Wy (t7,y) = DaF (b, rU (L) (0 +9)+ (1= 1)Ut 5) (20)) — DaF (U (L 5) (20)).
Thus,
R(t)y = (4.0 [K() + DaF (. U(, $)20)R()y]) (¢t — ),
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where
K(0) = [ Wa(t.r.9) (U(5) (@0 +9) = Ult.9) ) dr
and
Uo(t,r,y) = D F(t,rU(t,s) (xo +y)+ (1 —r)U(¢,8) (x0)) — D F(t,U(t, s) (z0)).

The result follows from Proposition 2.14 and the continuity of (¢,2) — U(t, s)z.
|

6 Time Differentiability

In this subsection, we study the time differentiability of the solutions. Consider
a solution u € C([0, 7], D(A)) of

u(t) =z + A/O u(s)ds +/O F(s,u(s))ds, t €[0,7].

Assume that xo € D(A) and F : [0,7] x D(A) — X is a C! map. When the
domain of A is dense, it is well known (see Pazy [30], Theorem 6.1.5, p. 187)
that for each € D(A), the map ¢t — w(¢) is a classical solution. That is, the
map t — u(t) is continuously differentiable, u(t) € D(A) for all ¢ € [0, 7], and

satisfies
{ u'(t) = Au(t) + f(t,u(t)), Vt € [0, 7],
u(0) = xo.

In this subsection, we consider the same problem but in the the context of non-
densely defined Cauchy problems. When A satisfies the Hille-Yosida condition,
this problem has been studied by Thieme [35] and Magal [21]. So the goal is
to extend these results to the non-Hille-Yosida case. This problem turns to be
more difficult. For each 7 > 0, set

ctr(o,7], X) = {f e C([0,7],X): d;_—tf € C([0,7),X) and tlgn d;_—tf(t) exists}.

The following lemma is a variant of a result due to Da Prato and Sinestrari [7].

Lemma 6.1 Let A: D(A) C X — X be a closed linear operator. Let 7 > 0,
feC(0,7],X), and x € X be fizred. Assume thatu € C ([0, 7], X) is a solution

of
= A d ds, Vt € [0,7].
u(t) =z + /Ou(s) s+/()f(s) s, Vt € [0,7]
Assume in addition that u belongs to C*([0,7], X) or C([0,7], D(A)). Then
u € CH[0,7],X)NC([0,7], D(A))

and

o' (t) = Au(t) + f(t),Vt € [0,7].
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Proof. If u € C(]0,T], D(A)), since A is closed, we have

u(t) ==z —0—/0 Au(s)ds —|—/O f(s)ds, vte|0,7].

So u € C1([0,7],X) and u'(t) = Au(t) + f(t),Vt € [0, 7].
If u € CH+([0, 7], X), then we have for each t € [0,7) and h > 0 that

ut+h) —u(t) [ f(s)ds 4 ftHhu(s)ds'

h h h

Since A is closed, we deduce that u(t) € D(A) and Au(t) = %(t) + f(t),Vt €
[0,7). Since u € CH+([0,7], X), we then deduce that u € C([0,7], D(A)) and
complete the proof. [

Lemma 6.2 Let Assumptions 2.1 and 2.8 be satisfied. Assume that g € C* ([0,T], X)
and g(0) € D(A), thent — (Sa ¢ g) (t) is continuously differentiable and

& (5400) (1) = Ta, (09(0) + (Sa.0.4) (1), ¥t € [0,7].

Proof. Since g is continuously differentiable, the map ¢ — (Sa * g) (¢) is contin-
uously differentiable,

= (Saxg) (t) = Sa(t)g(0) + (Saxg) (£),Vt € [0,T],

Since ¢g(0) € D(A), we have S4(t)g(0) = fg T4,(1)g(0)dl, vt € [0,T], and the
result follows. |
The following theorem is due to Vanderbauwhede [39, Theorem 3.5].

Lemma 6.3 (Fibre Contraction Theorem) Let My and Ms be two complete
metric spaces and V : My x My — My x Ms a mapping of the form

4 (l’,y) = (lIJl (.’17) ’ \112 (.’E,y)) ,V(:my) € Ml X M2
satisfying the following properties:
(1) Uy has a fized point T € My such that for each x € My,

Ul (z) =T as n — +oo.

(ii) There exists k € [0,1) such that for each x € My the map y — Yo (x,y) is
k-Lipschitz continuous.

(iii) The map © — Uy (z,7) is continuous, where § € My is a fized point of the
map y — U2 (T,y).

Then for each (x,y) € My x M,

U (2,9) — (7,5) asn — +oo.
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The key result of this section is the following lemma.

Lemma 6.4 Let Assumptions 2.1 and 2.8 be satisfied. Let 7 > 0 be fixed and
F :[0,7] x D(A) — X be continuously differentiable. Assume that there exists
an integrated solution u € C ([0,7],X) of the Cauchy problem

du(t)

= Au(t) + F(t,u(t)), t € [0,7],
u(0) =z € Xp.
Assume in addition that
x € D(Ap) and F(0,z) € D(A).
Then there exists € > 0, such that u € C1([0,¢], X) N C([0,¢], D(A)) and
u'(t) = Au(t) + F(t,u(t)), Vte[0,e].

Proof. Since F is continuously differentiable, there exist ¢y > 0, K; > 0, and
K5 > 0 such that

[0:F (¢, y)|| < Ky and [|0:F(8,9)| 2 (xy,x) < K2
whenever ||z — y|| <eg and 0 < t < gg. For each € € (0,¢0], set

M; = {pecC([0,e], Xo) : 9(0) =z, [lo(t) — 2| <eo,Vt €[0,e]},
M; = {peC([0,e], Xo) : ¢(0) = Aoz + F(0, z),
llo(t) — Aoz + F(0, )| < &g, Vt € [0,¢]}.
From now on, we assume that for each i = 1,2, M; is endowed with the metric

d(p,?) = |l = @llos,j0,e) and Mf x M3 is endowed with the usual product

distance d(( ), (1)) = d(p. ) + d(6 ).
For each € € (0,¢q], set

t
Ef = {((,01,(,02) € My x M5 : ¢1(t) ::UJr/ pa(s)ds,Vt € [O,E]}.
0

Then it is clear that E° is a closed subset of M7 x M5.
We consider a map ¥ : M§ x M5 — C([0,¢], Xo) x C([0,¢], Xo) defined by

U (o1, 02) = (W1 (p1), W2 (01, 02)), V(e1,02) € My x M3,
where for each ¢ € [0,¢],

Ui(p) (8) = Tagt)z+ (SaoF(,¢1()) (1),
U5 (1, 02) (1) Ta,y () [Agz + F(0, z)]
+(Sa 00 F(01()) + 0 F (5 01()pa() (1)-
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One can easily check that ¥ is a continuous map. We now prove that for some
€ > 0 small enough, ¥ (M§ x M5) C M x M5, and

U1 (1) (0) ==, T2 (p1,92) (0) = [Aoz + F(0,2)].

For each € € (0,¢¢], each t € [0,¢], and each ¢ € M§, we have

101 () () — ]
Tao (D)2 — 2| + 1(Sa o F(, () @]

< |
< || Tay () — 2| + V>=(54,0,1) sup 1 (s, ()l
se|0,t

IN

[T, (t)x — 2| + V>=(54,0,¢) lsup [1E(s,2)|| + K2 sup [[¢(s) x||]

s€[0,t] s€[0,t]

IN

sup || Ta, (t)z — xf| +V>(S54,0,¢) [ sup [|[F'(s,z)| +K2€o] -
te[0,e] s€[0,e]

Thus, there exists 1 € (0, eg] such that for each € € (0,e1], ¥; (M) C M5.
Moreover, for each € € (0,e1], each t € [0,¢], and each (¢1,p2) € M x M5,
we have

W2 (1, p2) (t) — [Aoz + F(0,z)]]]
< |Ta (t) [Aoz + F(0,2)] — [Aoz + F(0,2)]||

+[(Sa 00 F (. 01() + 0 F (- 01())p2(.) ()]
< S 14, (£) [Aoz + F(0,2)] — [Aoz + F(0, )]
+V(84,0,¢) Sup 10:F (s, 01(s))l
+V>(54,0,¢) S 102 F (s, 01(s)l lp2()
< S 14, (2) [Aoz + F(0,2)] — [Aoz + F(0, )]

+V>(54,0,8){K; + K [|| Aoz + F(0,2)|| + <o)} -

Therefore, there exists eo € (0, e1] such that for each e € (0,e2], Uy (M x MS§) C
M.

Similarly, for each ¢ € (0,e5], ¥ (M{ x M§) C M§ x M5. Now we check
that W (E°) C E°. Let (¢1,92) € E°. Then ¢, C C1([0,¢], Xo) and ¢} (t) =
va(t),Vt € [0,¢] . Notice that

U1 (1) (8) = T () + (Sa o F(,01(.) (B),

using Lemma 6.2 and the fact that « € D(Ap) and F(0,x) € D(A), we have

AWy (1) (1)

pe = AgTa,(t)z + Tay () F(0,z) + <SA o dp(, @1(.)) (t)

dt
= Tao () [Aoz + F(0,2)] + (Sa 0 O F (. 01(1)) + 0 F (- 01(1))p2(.)) (8)-
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Thus,
d¥y (1) (t)

P = (1) (1

and
U (E®) C E*.

Next we apply Lemma 6.3. It remains to verify i) and ii) for some £ € (0,es)
small enough. Let (¢1,92),(P1,P2) € M{ x M§ be fixed. We have for each
e € (0,e2] that

11 (1) () = 1 (&) (D]

[(SaoF(,e1() = F(,21()) @
V(S54,0,8) [|F (s,01(s)) — F (s, 21(s))

V(Sa,0,6)Ky sup [¢1(s) — @1(s)|-
s€[0,e]

IAIA

So there exists 3 € (0,e2] such that d; := V°°(S4,0,e3)K5 € (0,1), we have
for each € € (0, &3] that

W1 (p1) = W1 (E1) oo j0,e) < G2 ll01 = Pilloo,jo,e -

Moreover,

W2 (01, 2) (£) — W2 (01, %2) (1)

[(Sa00:F(,1(.) (p2(-) = $2)) ()]

< VOO(SA,O,Z;‘)KQ sup ||%02(5) _@2<S)||
s€(0,e
< 01 sup [lpa(s) — Pa(s)]l,

s€0,¢e]

which implies that

W2 (01, 02) (t) = V2 (01, 82)l 00 0,6 < 61 102 = P2lloo 0, -

Hence, for ¢ = €3 we have U (M$§ x M§) C M§ x M5, UV (E®) C E° and ¥
satisfies the assumptions of Lemma 6.3. We deduce that there exists (u,v) €
M$ x M5 such that for each (¢1,¢2) € M§ x MS,

U (p1,¢92) — (u,v) as n — +oo.

Since ¥ (E°) C E° and EF is closed, we deduce that (u,v) € E¢. In particular,
u € C1([0,¢], X), and the result follows. ]

Lemma 6.5 Let Assumptions 2.1 and 2.8 be satisfied. Let 7 > 0 be fixed and

F :[0,7] x D(A) — X be continuously differentiable. Assume that there exists
an integrated solution u € C ([0, 7], X) of the Cauchy problem

du(t)

= Au(t) + F(t,u(t)), t € [0,7],
u(0) = = € Xo.
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Assume in addition that

x € D(Ag) and F(0,2) € D(A).
Then u € C1([0,7], X) N C([0,7], D(A)) and
u'(t) = Au(t) + F(t,u(t)), Vte|0,7].

Proof. Let w € C(]0,7], D(A)) be a solution of the equation
¢
w(t) = Ax+ F(0,z)+ A/ w(s)ds
0

_|_/0 %F(&u(s)) + D, F(s,u(s))w(s)ds,Vt € [0, T].

From the subsection concerning globally Lipschitz perturbation, it is clear that
the solution w(t) exists and is uniquely determined. Since u(t) exists on [0, 7],
let t € [0,7) be fixed. We have for each h € (0,7 — ) that

u(t 4+ h) — u(t)

h
:%A AH%u@MS—ZjMQdS
e[ Retonas [ u(s))ds]

:AU?W*Z?”“M%+24[E@@

EF(s+ h,u(s+ h)) — F(s,u(s)) 1"
_|_/0 : ds_i_E/O F(s,u(s))ds.

Therefore,

u(t+h) —ut) w(®)

[u(s+ h) — u(s)
h

h 1 h
A/o u(s)ds + E/o F(s,u(s))ds — Az — F(0,x)
PTF(s+ hyu(s +h)) — F(s + h,u(s))
h

CTF(s + hyu(s) — F(s,uls)) 0
Y — atF(s,u(s))} ds.

>

_af —w@ﬂ@

(

> =

+

+ — D, F(s, u(s))w(s)} ds

+

S— S—

Denote



and ,
fA/ s)ds+ — / F(s,u(s))ds — Az — F(0, z).
We have
t
vp(t) = ap+ A/ vp(s)ds

//DF u(s +h) — u(s ))+u(s))(W—w(s))dlds

/ / [D.F (I(u(s+h) —u(s)) +u(s)) — D, F (u(s))] w(s)dlds
(s + h,u(s)) = F(s,u(s))
of [

0
- 8tF(s,u(s))} ds.
Set

K= wp IDeF (I s+ B) — u(s)) + u(s)) sy < o0
1€[0,1],s€[0,7],h€[0,7—5]

Let 7 > 0 such that

MV™(84,0,t) < V€ [0,7].

<
8(K +1)°
Choose v > max(0,w,) so that

1 1

4 (1 — e(wrv)?) < 2°

Then by Proposition 2.14, we have for all v > max(0,w4) that

_ 1 s
e o)l < M |jznll + 5 sup e [lon(s)]
s€[0,7]

1
+ sup e 7° / [D.F (I (u(s+ h) —u(s)) +u(s)) — D F (u(s))] w(s)le
s€[0,7] 0
/0 [F(s—l—h,u(s)})L— F(s,u(s)) ;F(s,u(s))] all.

+ sup e *
s€0,7]

which implies that

e [ln(t)]
< 2M [|an |
1
+2 sup e / [D.F (I (u(s+ h) —u(s)) +u(s)) — Do F (u(s))] w(s)le
s€[0,7] 0
|| [ TE b))~ Fsu(s) 0
R T o]
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We now claim that

li =0.
hl{lbxh 0
Indeed, we have
h)—u(0) 1 (" I
M = EA/O u(s)ds + E/o F(s,u(s))ds
and by Lemma 6.4, we have
lim uth) = u(0) = Az + F(0,z),
h—0+ h
SO
li =0.
hl{r%)xh 0

We conclude that for each ¢ € [0,7), we will have

. u(t+h) —u(t)
1 — =w({).
hmo+ h w(t)
Since w € C ([0,7],X), we deduce that u € C1+([0,7], X). By using Lemma
6.1, we obtain the result. [
To extend the differentiability result to the case where F'(0,x0) ¢ D(A), we
notice that, since u(t) € D(A) for all ¢ € [0,T], a necessary condition for the

differentiability is

Az + F(0,2) € D(A).

In fact, this condition is also sufficient. Indeed, taking any bounded linear
operator B € L(X), if u satisfies

¢ ¢
u(t) =z + A/ u(s)ds +/ F(s,u(s))ds, ¥t € [0,T],

0 0
then we have

¢ ¢

u(t)=a2+ (A+ B) / u(s)ds + / (F(s,u(s)) — Bu(s))ds,t € [0,T].
0 0

So to prove the differentiability of u(t) it is sufficient to find B such that (A +
B)x € D(A). Take B(y) = —x*(p)Ax, where z* € X* is a continuous linear

form with z*(x) = 1 if # # 0, which is possible by the Hahn-Banach theorem.
We then have

z € D(A)=D(A+ B) and (A+ B)x € D(A) = D(A+ B).
Moreover, assuming that Az+F(0,z) € D(A), we obtain F'(0,z9)—Bx € D(A).
By using Theorem 2.12, we deduce that A 4+ B satisfies Assumptions 2.1 and
2.8 and have the following theorem.
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Theorem 6.6 Let Assumptions 2.1 and 2.8 be satisfied. Let T > 0 be fized and

F :[0,7] x D(A) — X be continuously differentiable. Assume that there exists
an integrated solution u € C ([0,7], X) of the Cauchy problem

dl;it) = Au(t) + F(t,u(t)), t € [0,7],

Assume in addition that

x € D(A) and Ax + F(0,2) € D(A).

Then u € C1([0,7], X) N C([0,7], D(A)) and
u'(t) = Au(t) + F(t,u(t)), Vte|0,7].

We now consider the nonlinear generator

Anp =Ap +F(0,9), ¢ € D(Ay) = D(A).

As in the linear case, one may define Ay ¢ (the part Ay in D(A)) as follows

Ano = Ay on D(Ayg) = {y € D(A): Ayy € W} .

Of course, one may ask about the density of the domain D(Ay ) in D(A).

Lemma 6.7 Under Assumptions 2.1-2.8 and 3.2, the domain D(An,) is dense
in Xo = D(A). Assume in addition that X has a positive cone Xy and that
Assumption 3.4 is satisfied. Then D(An,0) N Xoy is dense in Xoy.

Proof. Let y € D(A) be fixed. Consider the following fixed point problem:
x) € D(A) satisfies

N —A—Flzy = y s zy= XM —A) "y + (M — A F(0,xy).
Denote
Py(z) = AN — A) "y + (M — A)LF(0,zy), Vo € Xo.

Let r > 0 be fixed. Since y € D(A), by Lemma 2.13, limy_, 4 o H()\I - A)ﬂHc(x) =
0, we deduce that there exists A\g > w4 such that

(I))\(on(y,’f‘)) - BXo(yvr)v 2 > >\07

where B(y,r) denotes the ball centered at y with radius r in X,. Moreover,
there exists A1 > Ag, such that for each A\ > \{, ®, is a strict contraction on
B(y,r). Hence, VA > Ay, there exists zx € B(y,r) such that ®5(zy) = zx.
Finally, using the fact that y € D(A), we have ,\ETOO AA — A)"ly =y, so

Iim z\=uy.
/\_)+OO,\ Y

The proof of the positive case is similar. [
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7 Stability of Equilibria

In this section we first investigate the local stability of an equilibrium.

Proposition 7.1 Let Assumptions 2.1 and 2.8 be satisfied. Let F : D(A) — X
be a continuous map. Assume that

(a) There exists T € D(A) such that AT + F(z) = 0.
(b) There exist M>1,5<0,and L € L (Xo, X) such that

||T(A+L)o(t)||c(xo) < ]\/Zem’ vt > 0.

(©) I1F = Lll iy, (r.x) — 0 a7 — 0,

Then for each~y € (©,0) there exists € > 0, such that for each x € Bx, (T,¢),
there exists a unique solution U(.)x € C ([0, +0), Xo) of

¢ ¢
U(t)m:m—i—A/ U(s)xds—i—/ F(U(s)x)ds, Yt>0
0 0
which satisfies

|U(#t)x — Z| < e¥'2M ||z — Z||, Vt>0,Vz € Xo.

Proof. Without loss of generality we can assume that T =0, L = 0, wa < 0,
and

||FHLip(§XO(E’n)’X) —0asn—0.

Choose 19 > 0 such that

”F”Lip(ﬁxo(fmo)x) < +oo.

Let ¢ : (—o00, +00) — [0,400) be a Lipschitz continuous map such that

=0, if 2 < |
p(a) €[0,1], ifl<]af<2
=1, if o <1.
Set
F.(z) = ¢(r||z||) F(z),Vz € Xo,Vr > 0.
Then

0, it2<|q,
Fr(2) = { F(z), if o] < 1.

2
Choose 1 € (0,10] and fix r = =. Let o,y € Xy. Define ¢ : [0,1] = R by
n
o(t) =[|F:-(t(x—y)+y) - F- (W, vt €[0,1].
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Since ||F||Lip(§X @), X) < 400, the map ¢ is Lipschitz continuous, we have for
o@m),
each pair ¢, s € [0,1] that

608 = ) < 1P a5 eomye) (219012ip +1) e =yl = 51
In particular, for ¢t = 1 and s = 0, we deduce that

1B @) = B O < 1Fl iy 2.2).56) (2190124 + 1) @ =)

2
So for all r > —| F,. € Lip (X, X) and
7o

VE g0y < 1, (2.2).6) (2100104 +1) = 025 7 = o0, (3.5)

2
For each r > —, we consider the nonlinear semigroup {U,(¢)} which is a solution
"o
of
t t
Ur(t)x =2+ A/ U,(s)xds + / F,. (U.(s)x)ds, Vt>0.
0 0

Let v € (&,0) be fixed. By Proposition 4.1 and (3.5), there exists 1o = ¢ (y) >

2
— such that
Mo
U (|| < e 2M |||, Vt>0, Vo € Xo.

Let € € (0, ﬁﬁ) . Then for each x € Bx,(0,¢),
1T (W)l < 7 2M ||| <

1
279
On the other hand, since F' = F,. on Bx, ( g ) we deduce that for each
x € Bx,(0,¢), Uy, (.)x is a solution of

Ur(t)x:x—i—A/ xds—i—/ F (U.(s)x)ds, Vt>0.

The uniqueness of the solution with initial value x in Bx, (0, ¢) follows from the
fact that F is locally Lipschitz continuous around 0 and by using the arguments
of Lemma 3.3 in Magal and Ruan [22]. |

Remark 7.2 (1) If F is continuously differentiable in Bx, (Z,7¢), we set L =
DF(Z). Then by the formula

1
F(z)—-F(y) = / DF(s(x —y) +y)(x —y)ds, Vz,y € Bx, (T,¢),
0
it is clear that

£ — DF@)”L@(EXO(E,T),X) —0asr—0.
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So if T is an equilibrium (i.e. assertion (a) is satisfied) and

ITcaspr@n, Ol 4,y < Me™, ¥t 20

for some M > 1 and @ < 0, the conclusion of the proposition holds.

(2) In order to see an example where the condition (c) is more appropriate
than the usual differentiability condition, we consider the following case. Assume
that F is quasi-linear, that is F(x) = L(x)x, where L : Xo — L (X, X) is a
Lipschitz continuous map (but not necessarily differentiable in a neighborhood
of 0). Then

I(F = L(0))z — (F = L) yll = [I(L(z) = L(0)) = = (L(y) — L(0)) ¢
< [(L(z) = L(0)) & — (L(y) — L(0)) 2|
+1(L(y) = L(0)) = = (L(y) — L(0)) ¥
< [zl + My NN i [l =yl -

So
IF = LOD iy, 00y) < 26 1l gy — 0 25 € = 0.

Thus, in this case we can apply the condition (c¢), but F' is not differentiable.
We now investigate the global asymptotic stability of an equilibrium.

Proposition 7.3 Let Assumptions 2.1 and 2.8 be satisfied. Let F: D(A) — X
be a Lipschitz continuous map. Assume that:

(a) There exists T € D(A) such that AT + F(z) = 0.
(b) There exist M>0&<0 and L €L (Xo,X), such that

ITeasmy, Ol 4x,y < Me™, Ve 0.

Consider {U(t)},~, the Co-semigroup of nonlinear operators on Xo which is
solution of a

¢ ¢
Ult)r =z + A/ U(s)xds + / F(U(s)x)ds, Vt>0.
0 0
Then for each v € (&,0), there exists 6o = do () > 0, such that
IF = Ll pipixox0) < 00 = IU(8)z — T|| < e"2M ||z — ||, ¥t > 0, Vo € X,.

So T is a globally exponentially stable equilibrium of {U(t)}tzo.

Proof. Replacing U(t)x by V(t)r = U(t)(x +T) — % and F(.) by G(.) =
F (.4+7) — F(T), respectively. Without loss of generality we can assume that
T = 0. Moreover, using Theorem 2.12 and replacing M by M, wa by &, A by
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A+ L, and F by F — L, respectively. We can further assume that L = 0 and
wa < 0.
Fix 7 > 0 and set € := M (7). Let v € (wa,0) be fixed. Choose dg = dg () >
0 such that
2ee™ 7

% (1 — elwa—m)

1
< -
-2
Then by Lemma 2.15 we have

2ee Ve 1

Lo (80)||£(BCw([o,+oo),X),BCv([0,+oo),Xo)) = m < %.

It is sufficient to consider the problem U(.)x € BC” ([0, +0) , Xo),
U(t)x = Ta,(t)x+ Lo (¥ (U(.)x)) (t),Vt € [0,400),
where ¥ : BC7 ([0, +0), Xo) — BC7 ([0, 4+00), X) is defined by

V() (1) = F(p(t),Vt € [0,+00).

IE (| Pl i 20) < G0y we have [[£o 0 Wl i e (0, 400), X0). BE ([0,400).X0)) < 1/25
so for each t > 0

1
IOl pom 0,400, 50y < M2+ S NU )l 5o (j0,400),50)

and the result follows. [
Let L : Xo — X be a bounded linear operator. In order to apply the Stability
Theorem, one need to prove that there exist two constant, M > 1 and & < 0,
such that .
[ Teasr), O oy < Me™, V=0,

which is also equivalent to

In ( | T (t)
wo ((A+ L)) == t_leOO (H (A+L)to Hﬁ(XU)> <.

This condition can also be expressed by using spectral properties of the linear
operator A+ L. In fact, by applying the results obtained by Webb [43] (see also
Engel and Nagel [14] for more results), it is necessary to verify the following two
properties:

(a) (Point spectrum condition)
op(A+L)Cc{AeC:Re()) <&}

where
op(A+L)={ e C: N\ - (A+L))#{0}}.
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(b) (Essential growth rate condition)

' In (HT(A+L)O(75)HSSS) .
Wo,ess ((A + L)O) = tl}—&-moo t =

where
| Tearry, O], = # (Tiayny, (1) Bx, (0,1))
with Bx, (0,1) = {z € Xy : ||z|| <1}, and for each bounded set B C X,

k(B) =inf {¢ > 0: B can be covered by a finite number of balls of radius < e}
is the Kuratovsky measure of non-compactness.

In practice the essential growth rate condition can be studied by using per-
turbation technics. When R (L) C Xj this question has been investigated by
Webb [41, 42, 43]. When R (L) ¢ X, this question has been investigated in the
Hille-Yosida case by Thieme [37] and extended to the non-Hille-Yosida case by
Ducrot et al. [12].

As a consequence of Theorem 2.2 in Desch and Schappacher [9] and Propo-
sition 5.1, we have the following result on the instability of an equilibrium (see
Thieme [35, Corollary 4.3]).

Proposition 7.4 Let Assumptions 2.1 and 2.8 be satisfied. Let F : D(A) — X
be a Lipschitz continuous map. Assume that there exists T € D(A) such that
Az + F(Z) = 0. Assume that wg ess ((A+ DF(Z)),) < 0 and there exists A €
op ((A+ DF(%)),) with Re(X) > 0. Then T is an unstable equilibrium in the
following sense: There exist a constant € > 0 and a sequence x, (€ Xo) — T as
t, — 400, such that

U (tn) xn, — Z|| > € for all n > 0.

Remark 7.5 When the property of an equilibrium changes from stability to
instability, interesting and complex dynamics, such as Hopf bifurcation, can
occur. We refer to Magal and Ruan [23] for detailed results on this aspect.

8 Applications

As we mentioned in the Introduction, the key point in applying our results is
to verify the main Assumptions 2.1 and 2.8. In this section, as examples we
consider transport equations and parabolic equations and verify that the As-
sumptions 2.1 and 2.8 hold, so that the theory developed in this article applies.

8.1 Transport equations
First consider the transport equation with a nonlinear (and nonlocal) boundary

condition

@EM

o T 5 = Mu(t,))(@), t>0, a>0
u(t,0) = G(u(t,.)) (8.1)
u(0,.) =uo € LP ((0,400),R),
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where M : L? ((0,400),R) — L?((0,400),R) and G : L? ((0,4+00),R) — R
are continuous maps.

In order to take into account the nonlinear boundary condition we consider
the extended state space

X =R x L? ((0,400) , R)

endowed with the usual product norm and a linear operator A : D(A) C X — X

defined by
(2)-(22)

D(A) = {0} x W ((0, +00),R).

Notice that Xo = D(A) # X. So A is non-densely defined in X. Also, note that
A is Hille-Yosida if and only if p = 1. So A is not a Hille-Yosida operator if we
assume p > 1.

Now we consider a nonlinear operator F : D(A) — X defined by

a(p )= (30 )

with

Then by identifying u(t,.) to v(t) = u(? ) ) , the PDE (8.1) can be formu-
lated as a non-densely defined Cauchy problem
du(t) . =
e Av(t) + F(v(t)) for t > 0 with u(0) = x € D(A). (8.2)

Lemma 8.1 The operator A satisfies Assumption 2.1.
Proof. 1t is readily to check that the resolvent is given by the formula

-1{y\ _ [0
waa(1)=( ¢
& o(a) = e_)‘ay 4 foa e—A(“—S)w(S)dS

- ()] - ()"

By using Young’s inequality we also have

H(M a7t ()] =51t

So Ag, the part of A in Xy = D(A), is a Hille-Yosida operator and we have the
estimate

It follows that

0< lim AVYP||(AI—A)""

A—~+o00

H < +o00.
L(X)

This completes the proof. [ ]
Now we can claim that Ay (the part of B in X) generates a Cp-semigroup
{Tay(t)};50 and A generates an integrated semigroup Sa(t).
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Lemma 8.2 {T'4,(t)},5,, the Co-semigroup generated by Ao (the part of A in

Xo), is defined by
Taolt) < g ) - < fAD(Zt)sO )

~ e Mp(q — if a
Ta) ()@ ={ g AT Tezh

Moreover, {Sa(t)},~,, the integrated semigroup generated by A, is defined by

Sa(t) ( i ) = ( W(t)y+f(?TBO(S)<Pd8 )

UCIOICES S A

Proof. For Ta,(t) and S4(t) defined by the above formulas, we have

with

with

% (A= A) ' Ty, (t)z = A (M — A) "' Ty, () — T, (t)z
and
% M —A) ' Sat)z =AM — A) ' Sa(t)e — Sat)z + (M — A) 'z
The result follows from Lemma 2.10 of Magal and Ruan [22]. |

Lemma 8.3 For each T, each f € L? ((0,7),Xo) and each x € Xy, there exists
a unique integrated solution u € C([0,7],Xo) of the Cauchy problem

% — Au(t)+ f(8), te[0,7], u(0) =, (8.3)
given by
w(t) = T, (H)z + (Sa o ) (£), VE€[0,7]. (8.4)

Moreover, there is a constant M, such that

t 1/p
I(Sa o f) (O] < M, ( / IIf(S)II”dS) Cvielr].  (85)

Proof. Let 1 € C° ((0,4+00),Y™*) be fixed. We define z* € X by

g ( . ) - Om (s)(o(s))ds.

Letx:(g))EX.ForeachA>w,Wehave

z* ((M—A)l ( Z )) = /0+0o MDY (#) (y) dt
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with
W () (y) = e~ OT % (t)y.
Therefore,

o (2)) - G e (- (2)

1

+o0o
= o), e wa

and

o (ar-a (Y ))] <t " e (1) - iyl

Hence, Proposition 4.1 and Theorem 4.7 in Magal and Ruan [22] imply that ()
defined by (8.4) is an integrated solution of (8.3). Moreover, by using Lemma
2.10 in Magal and Ruan [22], we the inequality in (8.5). |

Now combine Theorem 2.9 and Lemma 8.3, we know that Assumption 2.8
is satisfied. Thus, the theory developed in sections 2-7 applies to the transport
equation (8.1).

8.2 Parabolic equations

In the parabolic equations, due to the boundary conditions it is well known that
elliptic operators are not in general Hille-Yosida operators but almost sectorial
operators (see Da Prato [6], Okazawa [29], Periago and Straub [31] and references
therein). To illustrate this property we consider the parabolic system

ou  0%u
3t8:(3x)2+M(u(t’))<x)’ t>0, >0 .
u(t, 0 8.6

u(0,.) =uo € L? ((0, +00) ,R),
As before we consider a linear operator A: D(A) C X — X defined by

(5)-()

D(A) = {0g} x WP ((0,+00),R).

One may observe that Ay, the part of A in D(A) = {Or} x L? ((0,400),R), is
the generator of the strongly continuous semigroup of bounded linear operators
associated to

with

ou  O%u
E—@, t>0, z >0
 Ou(t,0) _0

or

u(0,.) = up € L? ((0, +00) , R).
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That is,
0 0
AO( ¢ > - ( ¢" >

D(Ag) = {( g ) € {0r} x W27 ((0,+00) ,R) : /(0) = o}.

In particular it is well known that Ag is the infinitesimal generator of an analytic
semigroup on D(A). The resolvent of A is defined by the formula

o (2)-(2)

<:><,0(:U):%ﬁefﬁxa—f—ﬁfo"'oce*ﬁszb(k?)dse*ﬁm—&-ﬁfo'kooe*ﬁlwfslw(s)ds

for A € C with Re (A) > 0.
So as in the hyperbolic case we obtain

with

0 < liminf A!/?" ((AI - A)’lH < limsup A/?" ‘()\I - A)”H < 400,
A—+00 L(X) A—+o0 L(X)
where
«_ 2p
Py

Note that A is not a Hille-Yosida operator when

p € (1,400).
Now by identifying wu(t,.) to v(t) = u(? ) ) , the PDE (8.6) can be for-
mulated as a non-densely defined Cauchy problem
du(t) . ESYAIEY
e Av(t) + F(v(t)) for t > 0 with u(0) = = € D(A). (8.7)

We make the following assumption.

Assumption 8.4 Let A : D(A) C X — X a linear operator on a Banach
space X. Assume that there exist two constants, w4 € R and M4 > 0, such
that

(a) p(A40) D{AeC: Re (A\) >wa} and

H()\ —wa) (M — AO)_lHL(X < Ma, VAEC, Re () > wa;

0

(b) (wa,+o0) C p(A) and there exists p* > 1 such that

lim supA/?” H()\I— A)_lH < 400
A—+o0 L(X)
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The above assumption can be reformulated by saying that Ay is sectorial and
A is p%—almost sectorial. Moreover, we have the following result (see Ducrot,

Magal and Prevost [13, Theorem 3.1]).

Lemma 8.5 Let Assumption 8.4 be satisfied. Let A > w4 and p € (p*,+00) be
fized. Then for each f € LP ((0,7),X), the map t — (Sa * f) (t) is continuously
differentiable, (Sa = f)(t) € D(A), Vt € [0,7], and if we denote by u(t) =
4 (S + ) (1), then

u(t) :A/O u(s)ds—i—/o F(s)ds, Vit € [0,7].

Moreover, for each 3 € (1 — 1%, 1- %) and each t € [0,7], the following esti-

mate holds

[(Saef) )] < Mﬁ,r/o (t =) e a2 | £ ()] ds, (8.8)

where Mg ; is some positive constant.

Lemma 8.5 implies that for each p > p* and each 7 > 0, the Cauchy problem
(8.7) has a unique integrated solution and there exists a constant M, 5 > 0 such
that

t N 1/p
||<sAof><t>|SMT,ﬁ( / If(s)llpds> vrefo.].

Therefore, the Assumptions 2.1 and 2.8 are satisfied for the parabolic equation
(8.8). Thus, the results in sections 3-7 apply to this equation too.

For parabolic problems in dimension n, we refer to Tanabe [34, Section 3.8,
p.82], Agranovich [1], and Volpert and Volpert [40] for general estimates for the
resolvent of elliptic operators in the n dimensional case.

The goal of this paper was to develop a comprehensive semilinear theory
for non-densely defined Cauchy problems when the linear operator is not a
Hille-Yosida operator. The above two examples on transport equations with
nonlinear boundary conditions and parabolic equations with nonlocal boundary
conditions demonstrate that when the linear operator is not Hille-Yosida, we
still can formulate the problems into a non-densely defined Cauchy problem and
apply the theory of this paper to study these two types of equations. We believe
that our results can be applied to discuss various other types of equations, such
as retarded and neutral functional differential equations (see Liu, Magal and
Ruan [19], Magal and Ruan [22], and Ducrot, Liu and Magal [11]).
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