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Chapter 1

Introduction

The main purpose of this thesis is the study of existence, uniqueness, regularity and qual-
itative properties of bounded solutions for some classes of abstract evolution equations in
Banach spaces.

In the last years, the theory of (maximal) regularity for linear evolution equations in abstract
spaces, has been applied to the study of solutions to nonlinear partial differential equations.
See for instance, Amann [3, 4] and Denk-Hieber-Priiss [33], for more details. In the study of
this theory, an useful tool to obtain characterizations of maximal regularity is based in some
recent results in Fourier multipliers of operational type in abstract spaces. See Arendt-Bu
[8, 9] (and the references therein). Using this results, we study in [66] and [69], characteriza-
tions of maximal regularity for two class of linear differential equations in periodic Lebesgue,
Besov, Holder and Triebel-Lizorkin vector-valued spaces. In the case of Lebesgue spaces, our
results involve a geometrical condition on the underlying Banach space, whereas that in the
Besov, Holder and Triebel-Lizorkin spaces this geometric condition is not needed.

On the other hand, is well known the recent interest to obtain sufficient conditions to guaran-
tee the existence and uniqueness of bounded solutions to some classes of differential equations,
where the involved input data in the equations are, for instance, of type almost periodic or
almost automorphic. See [64, 75, 77, 78, 80, 83], for further information. In [67], we study a

class of integro-differential equation, and using a representation of the solution by means of



a resolvent family, we obtain conditions to ensure the existence and uniqueness of solutions
of the above mentioned type, among others. On the other hand, in [68] we consider a class
of Volterra equation, where the input data of the equation are SP-almost automorphic and
we give sufficient conditions that guarantee the existence and uniqueness of mild solutions on
the almost automorphic class. Finally, in [85] we consider a semilinear fractional differential
equation, where the fractional derivative is understood in the Weyl’s sense and we give suf-
ficient conditions that ensure the existence and uniqueness of mild solutions on the almost
automorphic and almost periodic class, among others.

In what follows, we will give a description of each chapter of this thesis.

In chapter 2, we summarize the preliminaries used in the thesis and we fix some notation.

In chapter 3, we are interested in the maximal regularity of solutions to the equation

%(Mu(t)) = Au(t) + f(t),  0<t<om, (1.1)

where (A, D(A)) and (M, D(M)) are (unbounded) closed linear operators on a Banach space
X, with D(A) C D(M). The model (1.1), in case that A = A is the Laplacian and M = m is
the multiplication operator by a function m(x), was first considered by Carroll and Showalter
[23] and has been recently studied by Marinoschi [70]. This model describes, for example,
the infiltration of water in unsaturated porous media, in which saturation might occur. The
function m characterizes the porosity of the nonhomogeneous medium, while the fact that m
is zero indicates the existence of impermeable intrusions in the soil. A study of solutions for
this model, with m(xz) = 1 and periodic conditions was made in [71] in case of a nonlinear
convection, in connection with some results given in [52]. An interesting analysis of periodic
solutions to a nonlinear model consisting in a degenerate diffusion equation of the form (1.1)
with homogeneous Dirichlet boundary conditions, where A is a multivalued linear operator,
has been given recently in the paper [42].

A detailed study of linear abstract degenerate differential equations, using both the semi-
groups generated by multivalued (linear) operators and extensions of the operational method
from Da Prato and Grisvard has been described in the monograph [45].

Regularity of solutions in various vector-valued function spaces for the abstract equation
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(1.1) with periodic conditions

Mu(0) = Mu(27), (1.2)

using the sum method have been studied in [10]. The obtained results gives sufficient condi-
tions for periodicity, but leaves as an open problem to characterize the mazximal regularity in
terms of hypothesis of the modified resolvent operator (AM — A)~! of the operators M and
A.

On the other hand, Arendt and Bu [8], using operator-valued Fourier multiplier theo-
rems, have derived spectral characterizations of maximal regularity in Lebesgue spaces for
the equation (1.1) with M = I, the identity operator, and periodic conditions. Similar charac-
terizations were then obtained for the scale of Besov spaces [9] and subsequently, the scale of
Triebel-Lizorkin [17] spaces. See also [58] and references therein. This connection motivates
the question whether it is possible to obtain a similar characterization for the problem (1.1)-
(1.2). We note that, starting with the work [8], the problem of characterization of maximal
regularity for evolution equations with periodic conditions have been studied intensively in
the last years. See e.g. [14], [15], [16], [58], [63], [84] and references therein. For one side, the
main novelty in this chapter relies in the presence of two non-commuting operators A and M,
that are only related by the domain. There are only few papers dealing with this situation
(see [65]), and the contents of this chapter can be considered as a progress on the treatment
of such kind of problems. On the other side, our approach give immediate application to
degenerate evolution equations, arising from applications. We notice that the results of this
chapter has been recently published by the author in [66].

This chapter is organized as follows: In the first section of this chapter, we obtain a charac-
terization for the existence and uniqueness of a strong LP-solution for the problem (1.1)-(1.2)
solely in terms of a property of boundedness for the sequence of operators ikM (ikM — A)~!,
under some kind of geometrical assumption on the Banach space X. We remark that no
additional assumption on the operator A is required. In the next section, we prove a charac-
terization is the context of Besov spaces. We notice that in this case an additional hypothesis

on X is not longer required. In the particular case of Holder spaces C*((0,27); X), 0 < s < 1,



we obtain that the following assertions are equivalent in general Banach spaces, provided

D(A) C D(M):
1. ikM — A is bijective for all k € Z and supyey, |[ikM (ikM — A)7!|| < cc.

2. For every f € C*((0,27); X) there exist a unique function u € C*((0,27); D(A)) such
that Mu € CT1((0,27); X) and (1.1)-(1.2) holds for a.e. ¢ € [0, 27].

We remark that this result extends and improves [10, Theorem 2.1]. Finally, some concrete
examples are examined in the last section.
In chapter 4, we study maximal regularity in Lebesgue, Besov and Triebel-Lizorkin vector-

valued function spaces for the following class of differential equation with infinite delay

%(Mu(t)) — Aut) + /_ ; a(t— $)Au(s)ds + f(1),  0<t<2m (1.3)

where (A, D(A)) and (M, D(M)) are (unbounded) closed linear operators defined on a Banach
space X, with D(A) C D(M), a € L'(R,) an scalar-valued kernel and f an X-valued function
defined on [0, 27].

The model (1.3) corresponds to problems related with viscoelastic materials; that is,
materials whose stresses at any instant depend on the complete history of strains that the
material has undergone (see [60]) or heat conduction with memory. For more details, see, for
instance, [41], [45] and [87].

In case M = I (the identity in X) and a = 0, equation (1.3) with periodic conditions
have been studied by Arendt-Bu, Bu-Kim and characterizations of the maximal regularity in
Lebesgue, Besov and Triebel-Lizorkin vector-valued function spaces were obtained using the
resolvent set of A. See [8], [9] and [17].

On the other hand, characterizations of maximal regularity for equation (1.3) in case
M = I and a € L'(R) have been obtained by Keyantuo-Lizama [56] in Lebesgue and Besov
vector-valued function spaces and by Bu-Fang [13] in Triebel-Lizorkin vector-valued spaces.
We note that periodic solutions have been also studied by other authors, [86], and for example,

in [22] using topological methods.



We apply the same method of chapter 3, to obtain characterizations of maximal regularity
for the equation (1.3) in the Lebesgue, Besov and Triebel-Lizorkin vector-valued function
spaces. The advantage of our approach is clear. We recover, as special cases, the results in
[8], [9], [13], [17], [56] and [66].

The organization of the chapter is the following: In the first section, assuming that X
is an UM D space, we characterize the existence and uniqueness of a strong LP-solution for
the problem (1.3)-(1.2) solely in terms of a property of R-boundedness for the sequence of
operators ikM (ikM — (1 + a(ik))A)~!. Here the tilde denotes Laplace transform of a(t). In
the second section, we obtain a characterization in the context of Besov spaces. We notice
that, as particular case of this characterization, a simply condition to guarantee the existence
and uniqueness of solution in Hélder spaces C*((0,27); X), 0 < s < 1, in general Banach
spaces X, is obtained.

In the next section of this chapter, we give the corresponding characterization in case
of the scale of Triebel-Lizorkin vector-valued spaces. The difference with the scale of Besov
vector valued spaces is only that we need more regularity of the sequence a(ik). In the third
section, the study a characterization in the context of Triebel-Lizorkin spaces. The fourth
section conclude the chapter with two concrete examples. We observe that the results of this
chapter can be found in the joint paper [69] and have been submitted for publication.

In the chapter 5, we consider the problem of existence, uniqueness and regularity of
solutions for the following integro-differential equation

¢
W) = Au(t) + o / =209 Au(s)ds + f(t u(t)), tER, (1.4)
—o0
where o, 5 € R, A: D(A) C X — X is a closed linear operator defined on a Banach space X,
and f belongs to a closed subspace of the space of continuous and bounded functions. Under
appropriate additional assumptions on the scalars «, 5, the operator A and on the forcing
function f, we want to prove that the equation (1.4) has a unique solution u which behaves
in the same way that f does. For example, we want to find conditions implying that u is
almost periodic (resp. automorphic) if f(-,z) is almost periodic (resp. almost automorphic),

that u is asymptotically periodic (resp. almost periodic) if f(-,z) is asymptotically periodic
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(resp. almost periodic), and that u is pseudo-almost periodic (resp. automorphic) if f(-,x)
is pseudo-almost periodic (resp. automorphic).

This problem arises in several applied fields, like viscoelasticity or heat conduction with
memory, and in such applications the operator A typically is the Laplacian in X = L?(Q),
or the elasticity operator, the Stokes operator, or the biharmonic A%, among others, and
equipped with suitable boundary conditions. The exponential kernel ae™?* is the typical
choice when one consider Maxwell materials in viscoelasticity theory. In that context, a = u
and 8 = p/v where p is the elastic modulus of the material and v corresponds to their
coefficient of viscosity. See for instance [72], [87, Section 9, Chapter II] and the references

therein. Observe that the case a = 0 leads with the semilinear problem
W(t) = Au(t) + f(t,u(t), tER, (1.5)

which have been studied intensively by several authors; see e.g. the monograph [24] and
references therein.

The problem of existence and uniqueness of almost periodic or almost automorphic solu-
tions, as well as the study of their behavior at infinity, is not only a very natural one for the
type of nonlinear evolution equations (1.4), but also there is a recent and increasing interest
on this subject by many researchers; see [49, 74, 75, 76, 78, 79, 91] and references therein.
In this chapter, we study in a unified way the existence and uniqueness of, among others,
almost periodic, almost automorphic and compact almost automorphic solutions for (1.4).
Even more, as immediate consequence of our method, necessary conditions for the asymptotic
and pseudo-asymptotic behavior of the equation (1.4), under the hypothesis that A generates
an immediately norm continuous Cy-semigroup on a Banach space X, are also established.

The chapter is organized as follows. In the first section, we study the linear case of
equation (1.4), necessary for our method. Assuming that A generates an immediately norm
continuous Cp-semigroup we are able to give a simply spectral condition on A in order to
guarantee the existence of solutions in each class of function spaces introduced in section 5

of Chapter 2 (Theorem 5.2 and Corollary 5.3). It is remarkable that in the scalar case, that
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is A= pl, with p € R\ {0}, an explicit form of the solution for (1.4) is given by:

u(t):/_ S,(t — ) f(s,u(s))ds, teR, (1.6)

where

)

1 (p—B)+c (p=B)—c (p=B)+c (p=B)—c
s -} () O] (i)

and ¢ = \/m. In particular, it shows that our results are a direct extension of
the case a = 0 studied in the literature but, notably, in our case the condition p > 0 even
guarantee the existence of bounded solutions for the class of equations (1.4) in the linear case,
in contrast with the case o = 0 where p < 0 is necessary. Some examples and a picture of
the situation completes this section. In section 2 of this chapter, we present our main results
for the semilinear equation (1.4). There, using the previous results on the linear case and
the Banach contraction principle, we present new results of existence of solutions that are
directly based on the data of the problem. We finish the chapter with a concrete example,
to show the feasibility of the abstract results. We note that the results of this chapter are
included in the recently published paper by the author [67].

In chapter 6, we study almost automorphic solutions of an integral equation with infinite

delay in a general Banach space X:

u(t):/ a(t — $)[Au(s) + f(s,u(s)lds, teR (1.7)

—0o0

where the operator A : D(A) C X — X generates an integral resolvent and a : Ry — C is
an integrable function.

As in Chapter 5, a rich source of problems leading to the equation (1.7) is provided by the
theory of viscoelastic material behavior. Some typical examples are provided by viscoelastic
fluids and heat flow in materials of fading memory type: see for instance [29], [82] and [87].
The material kernel a(t) reflects the properties of the medium under consideration. Note that,
in the finite dimensional case, the system (1.7) contains as particular cases several systems
with finite or infinite delay, already considered in the literature. See e.g. [30] and [51].

An equivalent form of equation (1.7) is given by
d

u(t) + %(ozu(t) + /_OO E(t — s)u(s)ds) = /000 a(s)ds(Au(t) + f(t,u(t))), teR (1.8)
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for some a > 0 and k € L'(R,) nonnegative and nonincreasing, see [26, Section 2]. This
integro-differential equation was studied in [27], were some results of [28] where used in order
to obtain the existence and regularity of the solution w when A generates a contraction
semigroup (not necessarily analytic) on X.

In the recent paper [39], the authors dealt with the existence of almost automorphic
solutions to certain classes of fractional differential equations, which can be represented in
the form ([31, Section 1]):

u(t) = /t E= )"0 () + (s, u(s))]ds: u(0) = wo, 1<a<2.
0 I'(a)
The aim of this chapter is to point out that similar results hold true for the class of the
integral equations (1.7) (or equivalently (1.8)) containing the above equations as limiting
special cases [87, Chapter II, section 11.5].

Specifically, we consider in this chapter the class of continuous data f : R x X — X of
SP- almost automorphic functions on ¢, and we look for solutions u belonging to the class of
almost automorphic functions.

The concept of SP-almost automorphy was introduced and applied to study the existence
of solutions to some parabolic evolution equations by N’Guérékata and Pankov in [80]. We
would like to point out that new and interesting results on SP-almost automorphic mild
solutions to evolution equations have recently appeared in [55], [36] and [61]. However, none
of them include the existence of almost automorphic mild solutions for (1.7) or (1.8) with
SP-almost automorphic terms.

This chapter is organized as follows: In the first section we treat equation (1.7) when
f(t,u(t)) = g(t) is SP-almost automorphic, that is, the linear case. We exploit in full strength
the use of integral resolvents to obtain a representation of the solution, and then the use
maximal regularity results from [39] (see Lemma 2.21 below). In particular, we improve
in this section some results of [32]. The next section is devoted to our main results in the
semilinear case. Using a crucial composition theorem from [39] (Theorem 2.22), we are able to
prove a new and general existence and uniqueness theorem of almost automorphic solutions

to the equation (1.7) (cf. Theorem 6.5). Finally, in this section, we point out that our results
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generalizes the existence results obtained in [32], as the space of SP-almost automorphic
functions contains the space AA(X) of almost automorphic functions. In the last section of
this chapter, several examples are examined. We note that the results of this chapter are
contained in [68] and has been recently published.

In chapter 7, we consider the problem of existence, uniqueness and regularity of solutions

for the following semilinear fractional differential equation

D%u(t) = Au(t) + f(t,u(t)), teR, (1.9)

— 0o

where @ > 0, A : D(A) C X — X is the generator of an a-resolvent family defined on a
Banach space X, f satisfy diverse Lipschitz type conditions and the fractional derivative is
understood in the Weyl’s sense. Under appropriate assumptions on A and f we want to
prove that the equation (1.9) has a unique mild solution w which behaves in the same way
that f. For example, we want to find conditions implying that u is almost periodic (resp.
automorphic) if f(-,x) is almost periodic (resp. almost automorphic).

Fractional differential equations have been used by many researchers to adequately de-
scribe the evolution of a variety of physical and biological processes. Examples include the
nonlinear oscillation of earthquake, electrochemistry, electromagnetism, viscoelasticity and
rheology. See, for instance, [2, 53] and [59] for more details.

Sufficient conditions for the existence and uniqueness of mild solutions in the cases o = 1,
a = 2, with f almost periodic or almost automorphic, among others, have been studied by
several authors in [6, 7, 37, 46, 49, 78] for the case a« = 1, and in [6, 62, 81] for « = 2. The
fractional case, a > 0,

Dou(t) = Au(t) + f(t,u(t)), teR, (1.10)

where the fractional derivative is taken in the Riemann-Liouville’s sense, have been studied
in several papers. See [1, 5, 35, 75] and the references therein.

The problem of existence of almost periodic or almost automorphic solutions, among
others, to (1.9) is very natural one. In this chapter, we study the existence and uniqueness
of mild solutions for the equation (1.9) where the input data f belongs to some of above

functions spaces. Concretely, we prove that if f is for example, almost periodic or almost
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automorphic and satisfies some Lipschitz type conditions, then the unique mild solution of

the equation (1.9) belongs to the same function space that f and is given by

u(t) = / Sa(t —s)f(s,u(s))ds, teR, (1.11)

where {S4(t) }+>0 is the a-resolvent family generated by A.

Recently, Araya and Lizama in [5, Definition 3.2] defined for 1 < a < 2, the notion of
mild solution for the equation (1.10) by (1.11). The authors showed that this definition of
mild solution is the natural extension of the usual concept of mild solution in the boundary
cases a = 1,a = 2. See [5, Remark 3.3]. But in the case 1 < a < 2, the authors do not
checked that the expression (1.11) defines a mild solution for (1.10), due to the fact that in
this case, there is no semigroup property (o = 1) or existence of a cosine functional equation
(v = 2). In this chapter, we show that if we consider the Weyl’s fractional derivative as in
(1.9), instead of Riemann-Liouville fractional derivative, then effectively (1.11) defines a mild
solution to (1.9). See Theorem 7.3 and Remark 7.5. Thus, finding the right concept of mild
solution to the fractional problem (1.9).

The organization of this chapter is the following. In the first section, we consider the
linear problem and we prove that if f belongs to the Schwartz class with values in D(A)
then, the unique strong solution of the equation (1.9) is given by (1.11) with f(t,x) = f(¢)
for all £ € R,z € X. Using the Banach contraction principle, we give in the Section 2,
sufficient conditions that guarantee the existence and uniqueness of almost periodic and
almost automorphic mild solution, among others, to the semilinear fractional differential
equation (1.9). We conclude the chapter with some applications of our results. We note
that the results of this chapter can be found in the paper [85] and have been submitted for

publication.
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Chapter 2

Preliminaries

In this chapter we summarize the main concepts and results used in the thesis. Let X,Y
be Banach spaces. We denote by B(X,Y’) be the space of all bounded linear operators from
X to Y. When X =Y, we write simply B(X). For a linear operator A on X, we denote
the domain by D(A) and its resolvent set by p(A). By [D(A)] we denote the domain of A
equipped with the graph norm. For p > 1, we denote by LP(Q2; X) the Banach space of

p-integrable functions defined from €2 to X.

2.1 UMD spaces

A Banach space X is said to have the unconditional martingale difference (UM D ) property,
or, briefly, X is a UM D space, if the Hilbert transform is bounded on LP(R, X) for some (and
then all) p € (1,00). Here the Hilbert transform H of a function f € S(R, X), the Schwartz

space of rapidly decreasing X-valued functions, is defined by

a1 fls —1)
Hf(S) T il_ff(l) T |t‘25 t

dt.

These spaces are also called HT spaces. It is a well known that the set of Banach spaces of
class HT coincides with the class of UM D spaces. This has been shown by Bourgain [12] and
Burkholder [19]. Some examples of UM D-spaces include the Hilbert spaces, Sobolev spaces
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W3 (), 1 < p < oo, Lebesgue spaces LP(2, u), 1 <p < oo, LP(, u; X), 1 < p < oo, when X
is a UM D-space. Moreover, a UM D-space is reflexive and therefore, L'(Q, u1), L°(Q, p) (if
(2 is a infinite set) and C*([0, 27]; X) are not UM D. More information on UM D spaces can
be found in [12, 19] and [20].

2.2 R-bounded families of operators

The notion of R-boundedness has proved to be a significant tool in the study of abstract
multipliers operators. See [33], [54] for more details. For j € N, denote by r; the j-th
Rademacher function on [0, 1] i.e. rj(t) = sgn(sin(2/nt)) and for z € X, r; ® z, denotes the

vector-valued function ¢ — 7;(t)x.

Definition 2.1 A family of operators T C B(X,Y) is called R-bounded, if there is a constant
Cp >0 and p € [1,00) such that for each N € N,Tj € T,x; € X,j=1,...,N the inequality

N N

1> 15 @ Tyajll ooy < Coll D1 @ 25l 1o ((0,1):3) (2.1)
j=1 =1

1s valid.

If (2.1) holds for some p € [1,00) then it holds for all p € [1,00). The smallest C), in (2.1) is
called R-bound of T, we denote it by R, (7).

We remark that large classes of classical operators are R-bounded (cf. [47] and references
therein). Hence, this assumption is not too restrictive for the applications that we consider

in this thesis.
Remark 2.2

Several properties of R-bounded families can be founded in the monograph of Denk-Hieber-
Priiss [33]. For the reader’s convenience, we summarize here from [33, Section 3] some results.

(a) If T € B(X,Y) is R-bounded then it is uniformly bounded, with
sup{|[Tl| : T € T} < Ry(T).
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(b) The definition of R-boundedness is independent of p € [1, c0).
(¢) When X and Y are Hilbert spaces, 7 C B(X,Y) is R-bounded if and only if 7T is

uniformly bounded.

(d) Let X,Y be Banach spaces and 7,S C B(X,Y) be R-bounded. Then
T+S={T+S5:TeT,SS}

is R-bounded as well, and R,(T + S) < Ry(T) + Rp(S).
(e) Let X,Y,Z be Banach spaces, and 7 C B(X,Y) and S C B(Y, Z) be R-bounded.
Then
ST={ST:TeT,SeS}

is R-bounded, and R, (ST) < R,(S)R,(T).
(g) Let X, Y be Banach spaces and 7 C B(X,Y) be R-bounded. If {ay }rez is a bounded
sequence, then {oy,T : k € Z,T € T} is R-bounded.

2.3 Operator-valued multipliers

In this section, we recall some operator-valued Fourier multipliers theorems, that we shall use
to characterize maximal regularity of problems with periodic boundary conditions in chapters
3 and 4.

We fix some notation. Given 1 < p < oo, we denote by L5 (R, X) the space of all 27-
periodic Bochner measurable X-valued functions f, such that the restriction of f to [0, 27]
is p-integrable.

For a function f € L} (R, X) we denote by f(k),k € Z the k-th Fourier coefficient of f:

R 1 [27
k) = — —ikE£(t)dt
F) = 5 [ e o
for all k € Z.

Definition 2.3 For 1 < p < oo, we say that a sequence {My}rez C B(X,Y) is an LP-
multiplier if, for each f € L5 (R, X), there exists u € L5 _(R,Y’) such that

a(k) = Myf(k) for all k € Z.
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It follows from the uniqueness theorem of Fourier series that u is uniquely determined by f.

We recall the following results.

Proposition 2.4 ([8]) Let X be a Banach space and {My}rez be an LP-multiplier, where
1 <p<oo. Then, the set {My, : k € Z} is R-bounded.

Theorem 2.5 ([8]) Let X,Y be UMD spaces and let {My}rez C B(X,Y). If the sets
{Mi}rez and {k(My11 — My)}kez are R-bounded, then {Mj}rez is an LP-multiplier for

1 <p<oo.
We shall need in the Chapters 3 and 4, the following Lemmas.

Lemma 2.6 ([8]) Let f,g € L} _(R; X), where 1 <p < 0o and A is a closed linear operator
on a Banach space X. Then, the following assertions are equivalent.

(i) f(t) € D(A) and Af(t) = g(t), a.e.

(ii) f(k) € D(A) and Af(k) = §(k), for all k € Z.

The following Lemma is analogue to [8, Lemma 2.1].

Lemma 2.7 Let M be a closed linear operator, u € L5 _(R; [D(M)]) and v’ € LE_(R; X) for
1 < p < oo. Then, the following assertions are equivalent,

(i) /%(Mu)’(t)dt = 0 and there exist x € X such that Mu(t) = = + /t(Mu)’(s)ds a.e.
on [0, 275; ’

o —

(i) (Mu)' (k) = ikMu(k) for all k € Z.

2.4 n-Regular sequences

From [58] we recall the concept of n-regularity for n = 1,2,3. The general notion of n-
regularity is the discrete analogue for the notion of n-regularity related to Volterra integral

equations (see [87, Chapter I, Section 3.2]).
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Definition 2.8 A sequence {c}rez C C\ {0} is said to be:
(1) 1-regular, if the sequence {kw} 18 bounded.
Ck kEZ

-2 _
(k41 ¢ + k1) } is bounded.
Ck kEZ

(Ckt2 — cks1 + 3¢k — ck—1) ‘
1S
Ck kEZ

(1i) 2-regular, if it is 1-reqular and the sequence {kz2

(131) 3-regular, if it is 2-reqular and the sequence {k3
bounded.
Note that if {cg }rez is 1-regular, then |k1|irn ck+1/cx = 1. For more details on n-regularity of
—00
sequences, see [58].

We fix the notation for the Chapter 4. Let a be a complex valued function. We define

the set
pma(A) ={ e C:(AM — (1+a(X)A): DIA)NDM) - X
is invertible and (AM — (14 a(\))A)™! € B(X)},

and denote by oas,4(A) the complementary set C\ paro(A). If M = I, is the identity operator
on X and a = 0, we denote simply the set pprq(A) by p(A) and as usual we call this set, the
resolvent set of A. Denote by a(A) the Laplace transform of a. In what follows, we always
assume that a(ik) exists for all k& € Z.

Henceforth, we use the following notation:
ay = a(ik)
and we suppose that ap # —1 for all k € Z.

Remark 2.9 Note that by the Riemann-Lebesque lemma, we have that the sequences {ay}rez

and {ﬁ}kez are bounded.

2.5 Vector-valued function spaces

In this section, we first recall the definition and basic properties of several function spaces
of continuous and bounded functions, and then some recent results on uniform exponential

stability of solutions for Volterra equations with special kernels.
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We denote
BC(X):={f:R— X; f is continuous , || f||oc := sup||f(t)]| < oo},
teR

where (X, || - ||) is a complex Banach space.

Let P,(X) := {f € BC(X) : f is continuous : Jw > 0, f(t + w) = f(t), for all t € R}
be the space of all vector-valued periodic functions. We recall that a function f € BC(X)
is said to be almost periodic (in the sense of Bohr) if for any ¢ > 0, there exists w =
w(e) > 0 such that every subinterval R of length w contains at least one point 7 such
that ||f(t + 7) — f(t)|lc < €. We denote by AP(X) the set of all these functions. The
space of compact almost automorphic functions will be denoted by AA.(X). Recall that
function f € BC(X) belongs to AA.(X) if and only if for all sequence (s),)nen of real
numbers there exists a subsequence (sp)neny C (8),)nen such that g(t) := limy, oo f(t + sp)
and f(t) = limy— o0 g(t — sp,) uniformly over compact subsets of R. Clearly the function g
above is continuous on R. Finally, a function f € BC(X) is said to be almost automorphic
if for every sequence of real numbers (s],),cn there exists a subsequence (sp)nen C (8], )neN

such that
glt) == Tim f(t+ sn)

n—oo

is well defined for each ¢ € R, and

f(t) = lim g(t —s,), foreachteR.

n—0o0

We denote by AA(X) the set of all almost automorphic functions. We recall the following

properties.

Theorem 2.10 ([77]) If f. fi, f» € AA(X), then:
(i) fi+ f2 € AA(X);
(i) \f € AA(X) for any scalar ;

(117) fo € AA(X) where fo : R — X is defined by fo(-) = f(- + a);
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(iv) the range Ry := {f(t) : t € R} is relatively compact in X, and thus f is bounded in

norm;
(v) if fn — f uniformly on R where each f, € AA(X), then f € AA(X) too.

Almost automorphicity, as a generalization of the classical concept of an almost periodic
function, was introduced in the literature by S. Bochner and recently studied by several
authors, including [11, 18, 34, 49, 62, 78] among others. A complete description of their
properties and further applications to evolution equations can be found in the monographs
[79] and [77] by G. M. N’Guérékata.

We recall that AA.(X) and AA(X) are Banach spaces under the norm || - ||o and

P,(X) C AP(X) C AA.(X) C AA(X) C BC(X).

Now we consider the set Co(X) := {f € BC(X) : limyy o || f(#)]| = 0}, and define the space
of asymptotically periodic functions as AP, (X) := P, (X) @ Cy(X). Analogously, we define

the space of asymptotically almost periodic functions,
AAP(X) := AP(X) @ Cy(X),
the space of asymptotically compact almost automorphic functions,
AAA(X) = AA(X) ® Co(X),
and the space of asymptotically almost automorphic functions,
AAA(X) := AA(X) @ Co(X).
We have the following natural proper inclusions
AP,(X) C AAP(X) Cc AAA.(X) Cc AAA(X) C BC(X).

Denote by SAP,(X) := {f € BO(X) : Jw > 0,||f(t + w) — f(t)|| = 0ast — oo}. The
class of functions in SAP,,(X) is called S-asymptotically w-periodic. Now, we consider the

following set

1 T
Ry(X) = {f € BC(X) s Jim 5o [ [17(s)llds =0,
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and define the following classes of spaces: the space of pseudo-periodic functions
PP,(X) := Puy(X) ® Po(X),
the space of pseudo-almost periodic functions
PAP(X) := AP(X) @ Py(X),
the space of pseudo-compact almost automorphic functions
PAA(X) == AA(X) & Po(X),
and the space of pseudo-almost automorphic functions
PAA(X) := AA(X) & Py(X).
As before, we also have the following relationship between them;
PP,(X)C PAP(X)C PAA.(X) C PAA(X) C BC(X).
Denote by N(R, X) or simply NV (X) the following function spaces

N(X): = {P,(X),AP(X), AA,(X), AA(X), AP,(X), AAP(X), AAA,(X), AAA(X),

PP,(X),PAP(X),PAA,(X), PAA(X), SAP,(X), BC(X)}.

We recall that a strongly continuous family {S(¢) }+>0 C B(X) is say to be uniformly integrable
if
[e.e]
/ 11S(#)|dt < o.
0

The following Theorem is taken from [64].

Theorem 2.11 ([64]) Let {S(t)}i>0 C B(X) be a uniformly integrable and strongly contin-
uous family. If f belongs to one of the spaces of N (X), then

¢
| st a5,
belongs to the same space as f.
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We define the set N (R x X; X) which consists of all continuous functions f: Rx X — X
such that f(-,z) € M(R, X) uniformly for each z € K, where K is any bounded subset of X.
We recall from [64] that M(R, X)), or simply M(X), denotes one of the spaces P, (X),
AP, (X),PP,(X), SAP,(X),AP(X),AAP(X),PAP(X),AA(X),AAA(X),PAA(X). De-
fine the set M(R x X, X) of all continuous functions f : R x X — X such that f(-,z) €
M(R, X) uniformly for each z € K, where K is any bounded subset of X. We have the

following composition theorem:.

Theorem 2.12 ([64]) Let f € M(RxX, X) be given and assume that there exists a constant
Ly such that

1t u) = & 0)| < Lyllu = o],

forallt € R and u,v € X. If 9 € M(X), then f(-,9(-)) € M(X).

Now, we present some recent results of uniform exponential stability of solutions to the
homogeneous abstract Volterra equation

t
W' (t) = Au(t) + a/ e B=%) Au(s)ds, t >0
0 (2.2)

u(0) = =,
where A is the infinitesimal generator of a Cy semigroup on X, and a # 0, § > 0 with
a+ [ > 0. We say that a solution of (2.2) is uniformly exponentially bounded if for some
w € R, there exists a constant M > 0 such that for each x € D(A), the corresponding solution
u(t) satisfies

lu(®)]| < Me™"[|a]], ¢ > 0. (2.3)

In particular, we say that the solutions of (2.2) are uniformly exponentially stable if (2.3)

holds for some w > 0 and M > 0.

Definition 2.13 Let X be a Banach space. A function T : Ry — B(X) strongly continuous

is said to be immediately norm continuous if T : (0,00) — B(X) is continuous.

Finally, we recall the following remarkable result from [25].
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Theorem 2.14 ([25]) Let 3> 0, # 0 and ao+ 3 > 0 be given. Assume that

(a) A generates an immediately norm continuous Co-semigroup on a Banach space X .
(b) sup {Re(A\),A € C: \(A+ B)(A+a+ )t ea(A)} <.

Then, the solutions of the problem (2.2) are uniformly exponentially stable.

2.6 Stepanov bounded functions

In this section, we recall the class of almost automorphic functions in the Stepanov’s sense.

Definition 2.15 ([83]) The Bochner transform f°(t,s),t € R,s € [0,1], of a function f(t)
on R, with values in X, is defined by

fb(t, s):= f(t+s).

Definition 2.16 ([83]) The space BSP(X) of all Stepanov bounded functions, with the ex-

ponent p, 1 < p < 0o, consists of all measurable functions f : R — X such that

1

t+1 1
1fllse == igﬂg(/t y|f(7)||pd7)” < 0.

It is obvious that LP(R; X) € BSP(X) C L} (R;X) and BSP(X) C BSY(X) whenever

loc

p=>q=>1.

Definition 2.17 ([80]) The space ASP(X) of SP-almost automorphic functions (SP-a.a. for
short) consists of all f € BSP(X) such that f* € AA(LP([0,1]; X)).

In other words, a function f € L} (R;X) is said to be SP-almost automorphic if its

Bochner transform f°: R — LP(]0,1]; X) is almost automorphic, that is, for every sequence
of real numbers (s, )nen, there exist a subsequence (sp)neny C (8),)nen and a function g €

L? (R; X) such that

loc

[

lim (/01 1t + 5+ 3) —g(t—l—s)\]pds)p =0,

n—oo

=

lim (/01||g(t—sn+s) —f(t+s)||pds>p =0,

n—o0

for each t € R.
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Remark 2.18 It is clear that if 1 <p < qg< oo and f € L?OC(]R; X) is S9-almost automorphic,

then f is SP-almost automorphic. Also if f € AA(X), then f is SP-almost automorphic for

any 1 <p < oo.

Denote as [*°(X) the space of all bounded sequences with values in X. Recall that a sequence
x € 1°°(X) is said to be almost automorphic if for any sequence of integers (s],) there exists

a subsequence (sy) such that lim lim x,_, s, = p.
n—o0 m—oo

Ezample 2.19 ([80])

Let (a,) be an almost automorphic sequence and ¢y € (0,1/2). Let f(t) = ay if t € (n —
€0, + €9) and f(t) = 0 otherwise. Then, f € ASY(X) for all ¢ € [1,00) but f is not in
AA(X).

Definition 2.20 ([36]) A function f:RxX — X, (t,u) — f(t,u) with f(-,u) € LV

loc

(R, X)
for each u € X is said to be SP-almost automorphic in t € R uniformly for u € X, if for

every sequence of real numbers (s),)nen, there exist a subsequence (Sp)nen C (S),)nen and a

function g : R x X — X with g(-,u) € L} (R, X) such that

loc

n—o0

1 1
lim (/ ||f(t+8n+s,u)—g(t+s,u)||pds>p =0,
0

n—o0

1 1
lim (/0 ||g(t—sn+s,u)—f(t+s,u)||pds>p =0,

for eacht € R and for eachu € X. We denote by ASP(Rx X, X) the set of all such functions.

Lemma 2.21 ([39]) Let {S(t)}t>0 C B(X) be a strongly continuous family of bounded linear
operators such that

IS@)] < ¢(t), for allt € Ry,

where ¢ € LY(Ry) is nonincreasing. Then, for each f € AS*(X),

/t S(t — 5)f(s)ds € AA(X).
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Theorem 2.22 ([39, 38]) Assume that
(i) f € ASP(R x X, X) withp > 1;
(17) there exists a nonnegative function L € AS"(R) with r > max{p,p/(p—1)} such that for
all u,v € X andt € R,
1F (@t w) = £ 0)]| < L) = vlf;
(i11) € ASP(X) and K = {x(t) : t € R} is compact in X.
Then, there exists q € [1,p) such that f(-,z(-)) € ASY(X).

The following definition is taken from [87, Definition 1.6, p.46].

Definition 2.23 Let X be a complex Banach space, A a closed linear operator in X, with
non-empty resolvent set, and a € L}, (Ry) a scalar kernel # 0. A family {S(t)}>0 C B(X)
is called an integral resolvent with generator A if the following conditions are satisfied.

(i) S()x € L} (Ry; X) for each x € X and ||S(t)|| < ¥(t) a.e. on Ry, for some ¢ €
Llloc(R+);

(13) S(t) commutes with A for each t > 0;

(7i1) the following integral resolvent equation holds

S(t)x = a(t)r + /0 a(t — s)AS(s)zds. (2.4)
for all x € D(A) and a.a. t > 0.

We will see that the concept of integral resolvent is directly and naturally related with the
solution of the equation (1.7) by means of a kind of variation of parameters formula (cf.
Definition 6.4). On the other hand, our definition of a solution (mild) for equation (1.7) that

we will give is motivated by the linear case (see (6.3) in Proposition 6.1).

2.7 Weyl fractional calculus

In this section, we recall the definition and some basic properties of the Weyl’s fractional

calculus.
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We denote by § = S(R; X), the Schwartz class on R, which consists of all functions

f :R — X which are infinitely differentiable and satisfy

for any m,n € NU{0}.
Given a > 0 and f € S, the Weyl fractional integral, ___ D~*f of order a > 0 is defined
by
t

DW= [ galt—9)f(s)ds. 1€ R

— o0
where gqo(t) := % The operator ___D~* : S — S is one to one, and its inverse, the Weyl

fractional derivative of order o > 0, ___ D is given by

oo

m t
_DYf() = in/ In—a(t —s)f(s)ds, t € R,

where n = [a] + 1. We remark that __ D~*___D*f(t) = f(t), for all t € Rand __ D" = 5=

holds if n € NU {0}. More details of fractional calculus can be found, for example, in [73].
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Chapter 3

Periodic solutions for a class of

degenerate differential equations

In this chapter, using operator-valued Fourier multipliers theorems, we obtain necessary and
sufficient conditions to guarantee existence and uniqueness of periodic solutions to the ab-
stract equation %(M u(t)) = Au(t)+ f(t), where A and M are closed linear operators defined
on a complex Banach space X, with the periodic conditions Mu(0) = Mu(27), in terms of
either boundedness or R-boundedness of the modified resolvent operator determined by the
equation. The results are obtained in the scales of periodic Besov and periodic Lebesgue

vector-valued spaces.

3.1 A characterization on vector-valued Lebesgue

spaces

We consider the problem

S (Mu) = Au(t) + (1), 0<t<om

(3.1)

Mu(0) = Mu(27),
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where A : D(A) C X — X and M : D(M) C X — X are closed linear operators, D(A) C
D(M) and f € L5 (R,X),p > 1. For a given closed operator M, and 1 < p < oo, we define
the set

HYP (R [D(M)])) = {ueLh (R;[D(M)]): Jv € LE (R; X),

o(k) = ikMa(k) for all k € Z}.
If M = I, we denote H,}éfﬂ (R; X); see [8]. Now, we introduce the following definition.

. . 1, .
Definition 3.1 We say that a function u € H,} ,,(R; [D(M)]) N L5, (R; [D(A)]) is a strong

LP-solution of problem (3.1) if u(t) € D(A) and equation (3.1) holds for a.e. t € [0, 2m].
Denote the M -resolvent set of A by
pr(A) ={A€C:(AM — A) : D(A) — X is bijective and (AM — A)~! € B(X)}.
We begin with the following result.

Proposition 3.2 Let A: D(A) C X — X, M : D(M) C X — X be linear closed operators
defined on a UMD space X. Suppose that D(A) C D(M). Then, the following assertions are
equivalent

(i) {ik}rez C prr(A) and {ikM (ikM — A)~'}rez is an LP-multiplier for 1 < p < oo;

(ii) {ik}rez C pap(A) and {ikM (ikM — A)"'}rez is R-bounded.
Proof. Define M, = ikM (ikM — A)~1. Since A is closed, by the identity My = A(ikM —
A)~™1 + I and the Closed Graph Theorem we conclude that M} is a bounded operator for
each k € Z. By Proposition 2.4 it follows that (i) implies (i7). Conversely, by Theorem 2.5

is sufficient to prove that the set {k(Mgi1 — My)}rez is R-bounded. In fact, we note the

following
KMot — My = k [z'(k +1)Milk +1)M — A]™Y — ik M[ikM — A]ﬂ
— kM [i(k )ik + 1)M — A7 — ik[ikM — A]*l]
= kM(i(k+ 1)M — A)"Yi(k + 1)(ikM — A) — ik(i(k + 1)M — A)} -

(ikM — A)~1

30



= EM(@i(k+1)M — A) " [—iAJ(ikM — A)~!
Using the identity A(ikM — A)~t = ikM(ikM — A)~! — I, we obtain
k[ M1 — My] = —ikM(i(k +1)M — A)~ [sz(z’k:M i (3.2)

Therefore, since the products and sums of R-bounded sequences is R-bounded, by (d)
and (g) in Remark 2.2, the proof is finished. [

The following is one of the main results in this chapter. It corresponds to an extension

of [8, Theorem 2.3] in case M = I.

Theorem 3.3 Let X be a UMD space and A: D(A) C X - X, M : D(M) C X — X linear
closed operators satisfying D(A) C D(M). Then, the following assertions are equivalent
(i) For every f € LY (R, X), there exist a unique strong LP-solution of (3.1);
(ii) {ik}rez C pam(A) and {ikM (ikM — A) "1} rez is an LP-multiplier for 1 < p < oo;
(iii) {ik}rez C pam(A) and {ikM (ikM — A)™1} ez is R-bounded.

Proof. (z) = (i7) Follows the same lines of [8, Theorem 2.3]. Let k € Z and y € X. Define
F(t) = e'*ty. By hypothesis, there exists u € H per. Py (R; [D(M)]) N LE_(R; [D(A)]) such that

u(t) € D(A) and (Mu)'(t) = Au(t) + f(t). Taking Fourier transform on both sides, we have
u(k) € D(A) and,

ikMa(k) = Aak)+ f(k)
= Au(k) +y.

Thus, (ikM — A)u(k) =y for all k € Z and therefore (ikM — A) is surjective. Let © € D(A).
If (ikM — A)z = 0, then u(t) = e**z defines a periodic solution of (3.1). In fact, since
u(t) = ez we obtain (Mu)'(t) — Au(t) = ike®™ Mz — e** Az = e*(ikM — A)z = 0. Hence
u = 0 by the assumption of uniqueness, and thus z = 0. Therefore, (ikM — A) is bijective.
Now, we must prove that (ikM — A)~! is a bounded operator for all k € Z. Suppose that

(kM —A) has no bounded inverse. Then, for each k € Z there exists a sequence (yy, x)necz C X
such that ||y, || < 1 and

[|(ikM — A)~ ynkH > n?, for alln € Z.
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Thus, we obtain that the sequence x, := ys, ., satisfies
[|(ikM — A)"tay|| > k2, for all k € Z.

Let f(t) = > ke fo} ™2 Observe that f € L8 (R, X) and so, by hypothesis, there exists
a unique strong solution u € Lf_(R, X) of (3.1). One can check that u(t) = > kez) oy ((kM —
A)~Let 2k Since
H(z’kM - A)’leikt%H > 1, for all k € Z\ {0},
we obtain u & L) (R, X). A contradiction. Thus, we conclude that (ikM —A)~! is a bounded
operator for all k € Z, and therefore ik € pyr(A) for all k € Z.
We will see that {ikM (ikM — A)~'}ez is an LP-multiplier. Using the Closed Graph

Theorem, we have that there exist a constant C' > 0 independent of f € L5 (R; X) such that
1(Mw)'||e + [[Aullr < C|If]| o

Note that for f(t) = ey, y € X, the solution u of (3.1) is given by u(t) = (ikM — A)~Leikly.

Hence,
||ikM (ikM — A)~y[| < Clly]|.

So, we have that ikM (ikM — A)~! is a bounded operator for all k € Z. Let f € L) (R, X),
by hypothesis, there exist u € H;éiM(R; [D(M)]) N LE_(R; [D(A)]) such that u(t) € D(A)
and (Mu)'(t) = Au(t) + f(t). Taking Fourier transform on both sides, and using that
(ikM — A) is bijective, we have a(k) € D(A) and a(k) = (ikM — A)~'f(k). Now, since
u € HyP (R, [D(M)]) and by definition of H)?  (R,[D(M)]), there exist v € L} (R, X)
such that v(k) = ikMu(k) for all k € Z. Therefore, we have v(k) = ikMu(k) = ikM (ikM —
A ).

(ii) = (i) Define My, = ikM (ikM — A)~!. Suppose that {ik}rez C par(A) and { My }rez
is an LP-multiplier. Let f € LY (R, X). Then, there exist u € L5 (R, X) such that a(k) =
ikM(ikM—A)~' f(k), for all k € Z. Now by the identity I = ikM (ikM—A)~'— A(ikM—A)~!

it follows that
a(k) = kM (ikM — A~ f(k)

= (I+A(GkM — AN f(k).
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So, we obtain (ﬁ)(k) = A(ikM — A)~1 f(k). Putting v := u — f, we have v € L (R, X),
and o(k) = A(ikM — A)~'f(k). Observe that A~! is an isomorphism of X onto D(A)
(seen as a Banach space with the graph norm). Therefore, A~ o(k) = (ikM — A)~1f(k).
Let w := A 'v. Since A™! is a bounded operator, we obtain that w € L} (R,[D(A)]),
(k) € D(A) and w(k) = (ikM — A)~' f(k). So,

ikMw(k) — Aw(k) = ikM(@ikM — A~ f(k) — AGkM — A~ f(k)
= (kM — A)(ikM — AL f (k)
= f(k).

Now, observe that we have
a(k) = ikM(ikM — A~ f (k) = ikMw(k),

for all k& € Z. Therefore, w € H;é€7M(R; [D(M)]) N LE_(R;[D(A)]). Moreover Mw(0) =
Mw(27), since w(0) = w(27) and w(t) € D(A). Since A and M are closed operators and
(m’(k) = ikMw(k) = Aw(k) + f(k), for all k € Z, one has (Mw)'(t) = Aw(t) + f(t) a.e.
by Lemmas 2.6 and 2.7. So w is a strong LP-solution of (3.1).

Now, to see the uniqueness, let u € H;ffq’M(]R, [D(M)])NLL_(R; [D(A)]) such that (Mu)'(t) =
Au(t). Then u(k) € D(A), and (ikM — A)au(k) = 0, for all k € Z. Since (ikM — A) is bijective
for all k € Z, we obtain u(k) = 0 for all k£ € Z, and thus u = 0.

(73) < (i77) Proposition 3.2. n

Corollary 3.4 Let H be a Hilbert space, A: D(A) C H — H, and M : D(M) C H — H
closed linear operators satisfying D(A) C D(M). Then, for 1 < p < oo, the following
assertions are equivalent

(i) For every f € LY (R, H), there exists a unique strong LP-solution of (3.1);

(i1) {ik}rez C pm(A) and sgp ik M (ikM — A)7| < oc.

Proof. Follows from Theorem 3.3, and the fact that in Hilbert spaces the concepts of

R-boundedness and boundedness are equivalent [33]. [
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The solution u(-) given in Theorem 3.3 actually satisfies the following maximal regularity

property.

Corollary 3.5 In the context of Theorem 3.3, if condition (iii) is fulfilled, we have (Mu)', Au
€ LY _(R,X). Moreover, there exists a constant C > 0 independent of f € L5 _(R; X) such
that

1(Mu)'l|ze + || Aull > < C|If]]Lr- (3.3)

Remark 3.6 We remark that from the inequality (3.3) we deduce that the operator L defined

by:

(Lu)(t) = (Mu)'(t) — Au(t) with domain D(L) = HY?  (&: [D(M)]) N L, (R [D(A)),

is an isomorphism onto. Indeed, since A and M are closed, the space H;éfM(R; [D(M)]) N

LY (R, [D(A)]) becomes a Banach space under the norm
[Hull] = Tlullp + [1(Mw) |l + [|Aul]p.

We note that such isomorphisms are crucial for the handling of nonlinear evolution equations

(see [3]).

3.2 Maximal regularity on the scale of vector-valued

Besov Spaces

In this section, we study the existence and uniqueness of solutions to (3.1) in B, ,((0,27); X),
the vector-valued periodic Besov spaces for 1 < p < 0o,s > 0, where X is a Banach space.
For the definition and main properties of these spaces we refer to [9] or [57]. For the scalar
case, see [21], [88]. Contrary to the LP case, the multiplier theorems established for vector-
valued Besov spaces are valid for arbitrary Banach spaces X; see [4], [9] and [48]. Special

cases here allow one to treat Holder-Zygmund spaces. Specifically, we have BS, ., = C*® for
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s > 0. Moreover, if 0 < s < 1 then BS, . is just the usual Holder space C*. We summarize

some useful properties of By ((0,27); X). See [9, Section 2] for a proof.

(i) If (X,][| - [|) is a Banach space and s > 0, then B, ((0,27); X) is a Banach space;

(ii) If s > 0, then B ((0,27); X) < LP((0,27); X), and the natural injection from
B, ,((0,27); X) into LP((0,27); X) is a continuos linear operator;

(ili) Let s > 0. Then f € B5t1((0,27); X) if and only if f is differentiable a.e. and
e B, ,((0,27); X).

We begin with the definition of operator-valued Fourier multipliers in the context of periodic

Besov spaces.

Definition 3.7 Let 1 < p < co. A sequence {My}rez C B(X,Y) is a B, ,-multiplier if for
each f € By ,((0,27); X) there exists a function g € B, ,((0,27);Y’) such that

The following concept was studied in [58].

Definition 3.8 We say that {My}rez C B(X,Y) satisfies the Marcinkiewicz condition of
order 2 if

sup || My|| < oo, sup |[k(Mgy1 — My)|| < oo, (3.4)
keZ keZ
iUIZ) ||k* (M1 — 2My + My,_1)|| < oo. (3.5)
€

We recall the following operator-valued Fourier multiplier theorem on Besov spaces.

Theorem 3.9 ([9]) Let X,Y be Banach spaces and let {My}rez C B(X,Y) a sequence that
satisfies the Marcinkiewicz condition of order 2. Then, for 1 < p,q < 0o, s € R, {My}kez is

an B, -multiplier.

We next prove the following result, which is the analogue to Proposition 3.2.
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Proposition 3.10 Let A: D(A) C X — X, M : D(M) C X — X be linear closed operators.
Suppose that D(A) C D(M). Then, the following assertions are equivalent
(i) {ik}rez C prr(A) and {ikM (ikM — A)~'}rez is an B, ,-multiplier for 1 < p,q < oo;
(ii) {ik}rez C pam(A) and supyey |[ikM (ikM — A)™1|| < co.

Proof. (i) = (i7). Follows the same lines as the proof in [56, Proposition 3.4]. (ii) = ()
For k € Z, define M}, = ikM (ikM — A)~!. From the identity (3.2) we obtain:

sup |[k(My4+1 — Mg)|| < oo, (3.6)
keZ

proving (3.4). To verify (3.5), we notice:
k2[Miy1 — 2My + M) =

— 2 [z(k +1)MIilk +1)M — A]™Y — 2ikM[ikM — A~

+ (k= 1)MJi(k — 1)M — A]~!

= E2Mi(k +1)M — A~ [(k+1)[mM A = 2ik[i(k + 1)M — A]

+ ik — Di(k + 1)M — Al[i(k — 1)M — A"\ [ikM — A]} likM — A"

= KM[i(k + 1)M — A]” [z(k F1)[ikM — A] — 2ik[ikM — A] — 2ikiM

+ ik = D)[i(k — 1)M — Al[i(k — 1)M — A" [ikM — A]

o 2i-i(k — DMIi(k — 1)M — A"\ [ikM — A]} [ikM — A"

= K2MI[i(k+1)M — A]™: [(z’(k: +1) = 2ik + i(k — 1) + 2iMy_, ) [ikM — A] — 2ikiM | -
ikM — A7

= K2MIi(k+1)M — A" [QiMk_l[ikM — Al - 2ikiM] kM — A"

= kMli(k + )M — A7 20k My [ikM — A] — QikikM} ik M — A"
= kMIi(k + )M — A7 2ikMy_y - T — 2ikikM[ikM — A]—l]
= kM]Ji(

)
)

i(k + 1)M — A"t 2ik My — 2z‘kMk}
VM — A7 — ik (M}, — M,H)}
)

= kMli(k +1)M — A7 — 2k — 1)(Mj, — My_y) — 2i(Mj, — M,H)].
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Since, {k(My+1 — My)}rez is bounded, and { My }rez is bounded by hypothesis, we conclude
from the above identity that,
sup ||k*(Myy1 — 2Mj, + My,_1)|| < oc. (3.7)
keZ
So, { My }kez satisfies the Marcinkiewicz condition of order 2 and therefore, by Theorem

3.9, {My}rez is an B, -multiplier.

Definition 3.11 Let 1 <p,q < oo and s > 0. A function u € B, ((0,27); [D(A)]) is said to
be a strong B, ,-solution of problem (5.1) if Mu € B;:Zl((O, 27); X) and equation (3.1) holds
for a.e. t € (0,2m).

The next Theorem is the main result of this section. It extends [9, Theorem 5.1] with

M =1

Theorem 3.12 Let 1 < p,q < oo and s > 0. Let X be a Banach space and let A : D(A) C
X — X, M:D(M)C X — X linear closed operators satisfying D(A) C D(M). Then, the
following assertions are equivalent

(i) For every f € B, ,((0,27); X) there exist a unique strong By  -solution of (3.1);

(it) {ik}rez C prr(A) and {ikM(ikM — A)~'}rez is an B -multiplier;

(i4i) {ik}rez, C pa(A) and supyey ||[ikM (ikM — A)7Y| < oco.

Proof. (ii) < (iii). Follows from Proposition 3.10.

(i) = (44). Suppose that for every f € B, ,((0,27); X) there exist a unique strong B, -
solution of (3.1). Fix # € X and k € Z. Define f(t) = ¢*z. Then f € B, ,((0,27); X).
By hypothesis there exist u € B3 ((0,27); [D(A)]) with Mu € B5tH((0,27); X) such that
u(t) € D(A) and (Mu)'(t) = Au(t)+ f(t) a.e. t € (0,27). By Lemma 2.7 we have ikMa(k) =
Au(k) + z. Following the same reasoning that in the proof of Theorem 3.3, we obtain that
ik € py(A) for all k € Z. Let My, := ikM (ikM — A)~. We will see that { M}, }rez is bounded.
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Using the Closed Graph Theorem, we have that there exist a constant C independent of f
such that

IMul| gst1(0.2m)x) T [1AullBs  (02mipa)) < ClI I B; ,((0.2m0):%) -

Note that for f(t) = e z, the solution u of (3.1) is given by u(t) = (ikM — A)~le*'z.
Hence,
sup |[ikM (ikM — A)~'z|| < C||z]|.
kEZ
(iii) = (i). Suppose that {ik}rez C pa(A) and supyey, ||ikM (ikM — A)7Y| < co. Define
My, == ikM (ikM — A)~" and Ny, := (ikM — A)~! for k € Z. Since supyey || My|| < oo, we
have by Proposition 3.10 that { M }rez is a B, -multiplier. Now, we will see that { Ny }rez
satisfies the Marcinkiewicz condition of order 2. First note that, since 0 € pp(A4), A71 is
an bounded operator, and hence the identity ikM (ikM — A)~! = A(ikM — A)~! + I imply
Ny =AY My — I). So, supyez || Nk|| < oo. Now, observe that

E[Npt1 — Np| = k[(i(k+1)M — A~ — (ikM — A)7']

= Ailk[Mk_H — Mk].
Hence, by (3.6) we get supycz [|[k(Ng+1 — Ni)|| < oo. In the same way, we have

k*[Ngy1 —2Ng + N1 = K*[A My — A7V —2[A Y ( My — )]+ A7 My — A1
= AP [ My — 2My + My_4].
Therefore, using (3.7), we obtain
?cIEHZ) |k*(Njg1 — 2Ni + Ni_1)|| < 0.
So, {Nj }rez satisfies the Marcinkiewicz condition of order 2 and, by Theorem 3.9, { Ny }rez
is an By -multiplier. We conclude that {M}rez and {Ni}rez are Bj -multipliers. Let
f € B, ,((0,27m); X). There exists u,v € B, ((0,27); X) such that a(k) = ikM(ikM —
A)"1f(k) and 9(k) = (ikM — A)~1f(k) for all k € Z. So, we have ikMo(k) = a(k) for
all k € Z. By Lemma 2.6 we obtain (Mv)' = u a.e. Since u € By ((0,27); X) we have
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(Mv)" € Bj ,((0,27); X) and so, Mv € B5t((0,27); X). Also, since (ikM — A) is bijective
for all k € Z and 6(k) = (ikM—A)~1f(k), we have v(t) € D(A) and ikMa(k)— f(k) = Av(k),
for all k € Z. So, one has (Mv)'(t) = Av(t) + f(t) a.e. t € (0,27) by Lemma 2.6. Uniqueness

follows the same way as in the proof of Theorem 3.3.

Remark 3.13 Note that the Besov spaces B3, . ((0,27); X) corresponds to the familiar Hélder
spaces C*, if 0 < s < 1. Hence, Theorem 3.12 extends and improves Theorem 2.1 in [10]

where X was considered a reflexive Banach space only.

3.3 Examples

We conclude the chapter with some applications of the above results.
Ezxample 3.14

Let us consider the periodic boundary value problem

a(mgf)“) —Au = f(t,z), in[0,27] x Q (3.8)
u = 0, in [0,27] x 92 (3.9)
m(z)u(0,z) = m(z)u(2m,z) in Q, (3.10)

where Q is a bounded domain in R™ with a smooth boundary 9, m(z) > 0 is a given
measurable bounded function on © and f is a function on [0,27] x Q. The initial value
problem m(z)u(0,z) = vy relative to (3.8)- (3.9) has been studied in [43], [44] both in the
spaces H~1(Q), L?(Q) and in LP(Q),p > 1. The periodic problem (3.8)-(3.10) has been
studied in [10] in the spaces H () and L%(Q).

Let M be the multiplication operator by m. If we take X = H~1(Q) then by [10, p.3§]
(see also references therein), we have that there exists a constant ¢ > 0 such that

c

MM - A7 < ———,
MM =87 <
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whenever Re(z) > —c(1 + [Im(z)|). In particular, in the imaginary axis we have || M (ikM —
AL < %\k\’ for all k € Z. Therefore, Theorem 3.12 applies immediately, obtaining ex-
istence and uniqueness of solutions of (3.8)-(3.10) in periodic Besov spaces, complementing
the results in [10]. On the other hand, and because H () is a Hilbert space, Corollary 3.4
also applies, obtaining that for all f € L (R, H1(£2)) the periodic problem (3.8)-(3.10) has

precisely one strong solution u with maximal regularity.
Example 3.15

Consider, for ¢ € [0,27] and z € [0, 7], the problem

9 2
(g +1)ultr) = —asult,) ~kuta)+ f(te) (310
2 2
u(t,0) = u(t,n) = ((i?u(t,()) = ;xQU(t, ) =0 (3.12)
2 2
(% + 1)u(0, xr) = (% + 1)u(27r,x), (3.13)

where a is positive constant and —2a < k < 4a. If we take X = Cy([0,7]) = {u €

C([0,7]) : u(0) = u(m)} and K the realization of (,%22 with domain

0? 0*
D(K) = {u € C*([0,7]) : w(0) = u(r) = 5-5u(0) = 5—5u(r) = 0},

then we take M = K+ 1, A = aM + (k — a)l. By [10, p.39, Ex.1.2] we have, as in the

Example 3.14:
c

1+ |K]
for all k € Z. Therefore, Theorem 3.12 applies, and hence for all f € By ,((0,27), Co([0,7])),

1M (ikM — A)7| <

s> 0,1<p,q< oo the problem (3.11)-(3.13) has a unique strong solution u with regularity
g% € B, ,((0,27), Co([0,7])). In particular, because the class of Besov spaces contains the

class of Holder spaces, our result recover and extends Example 1.2 in [10].

Remark 3.16 Following a similar method of proof, and using the operator-valued Fourier
multiplier theorem stated in [17, Theorem 3.2/, an analogous result like Theorem 3.12 for the

scale of Triebel-Lizorkin spaces can be proved.
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Chapter 4

Periodic solutions for a class of
degenerate integro-differential

equations with infinite delay

Let A and M be closed linear operators defined on a complex Banach space X and a € L'(R})
a scalar kernel. As in the Chapter 3, we use operator-valued Fourier multipliers techniques
to obtain necessary and sufficient conditions to guarantee the existence and uniqueness of

periodic solutions to the equation

%(Mu(t)) — Au(t) + /_ ; a(t — s)Au(s)ds + f(£), 0<t<2m,

with initial condition Mu(0) = Mu(2m), solely in terms of spectral properties of the data.
Our results are obtained in the scales of periodic Besov, Triebel-Lizorkin and Lebesgue vector-
valued function spaces and there is no special properties in the existence of bounded inverse

of A or M or in the commutativity of A with M.
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4.1 Maximal regularity on vector-valued Lebesgue
spaces

To characterize the maximal regularity, we begin with the study of the relation between

multipliers and R-boundedness of sequences of operators. Consider the problem

1(Mu(t)) = Au(t) + /t a(t — s)Au(s)ds + f(t), 0 <t < 2m,
dt o
(4.1)
Mu(0) = Mu(27),
where (A, D(A)) and (M,D(M)) are closed linear operators on X, D(A) C D(M), a €

LY(Ry) is a scalar-valued kernel and f € L) (R, X),p > 1.

Lemma 4.1 Let X be a UM D-space. Suppose that the sequence {ay }rez is 1-reqular. Then,

{ﬁf}kez is an LP-multiplier.

Proof. By Remarks 2.9 and 2.2 (g), {ﬁl}kez is R-bounded. Moreover,

1 1 Gjt1 — Ok 1 1
k — = —k|{——— | -ax- . .
1+ agi 1+ ag ag 1+agy 1+ag

Since {ay }rez is 1-regular, we conclude the proof of Lemma by Remark 2.9 and Theorem 2.5.

The following Proposition is an extension of [66, Proposition 3.2].

Proposition 4.2 Suppose that the sequence {ay}rez is 1-reqular. Let A: D(A) C X — X
and M : D(M) C X — X be linear closed operators defined on a UMD space X. Suppose
that D(A) C D(M). Then, the following assertions are equivalent

(i) {ik}rez C para(A) and {ikM(ikM — (1 + ar)A) " Yz is an LP-multiplier for 1 <
p < 0o0;

(ii) {ik}rez C para(A) and {ikM (ikM — (1 + a)A) "'} iez is R-bounded.
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Proof. Define Nj, := (ikM — (1 + ax)A)~! and My, := ikM(ikM — (1 + ap)A)~, k € Z.
By the Closed Graph Theorem we can show that if ik € pprz(A), then M are bounded
operators for each k € Z. By Proposition 2.4 it follows that (i) implies (i7). Conversely, by
Theorem 2.5 is sufficient to prove that the set {k(My1 — My)}rez is R-bounded. In fact, we

note the following

k[Mpy1 — My) = k[i(k+1)MNyyy — ikMNy]
= kM Ny [(k 4+ 1)[ikM — (14 a)A]—
kli(k +1)M — (1 + ag11) AJ] Ny (4.2)
= kM Ny [k(agsr — ar)A — (1+ ap) A] Ny

= tkMNpyy [kj%] (1 + ak)ANk — Mk(l + ak)ANk

Since {aj}rez is l-regular, the sequence {k(a’“ﬁ;ﬁa’“)}kez is bounded. The identity (1 +
ax) ANy, = My, — I, imply that {(1+ ax) ANy }kez is R-bounded. We conclude the proof using

the Remark 2.2. -

From Chapter 3, we recall that for a given closed operator M, and 1 < p < oo, the set

H;éz;,M(R; [D(M)]) is defined by

Hyo (R [DM)]) = {u e L (R; [D(M))) : 3v € L5 (R; X),

0(k) = ikMa(k) for all k € Z}.
Now, we introduce the following definition of solution for (4.1).

‘s . 1, .
Definition 4.3 We say that a function u € H, ,,(R; [D(M)]) N L5 (R; [D(A)]) is a strong

LP-solution of (4.1) if u(t) € D(A) and equation (4.1) holds for a.e. t € [0, 27].

The following is the main result of this section. For a € L'(R,), A a closed operator
and u € L5 (R;[D(A)]) denote by F(t) := (akAu)(t) = ffoo a(t — s)Au(s)ds. An easy
computation show that F'(k) = Aa(ik)i(k), k € Z, where the hat - denotes Fourier transform

(see [56] for a proof of this assertion).
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Theorem 4.4 Let X be a UMD space. Let A: D(A) C X - X, M : D(M)C X — X be
linear closed operators. Suppose that D(A) C D(M) and the sequence {ay}rez is 1-regular.
Then, the following assertions are equivalent

(i) For every f € LY (R, X), there exist a unique strong LP-solution of (4.1);

(ii) {ik}rez C prra(A) and {ikM(ikM — (1 + a;)A) ez is an LP-multiplier for 1 <
P < 00;

(i) {ik}rez C para(A) and {ikM(ikM — (14 ag)A) ™' }rez is R-bounded.

Proof. (i) = (i7). We follow the same lines of [8, Theorem 2.3] and [56]. Let k € Z and y €
X. Define f(t) = ¢*y. By hypothesis, there exists u € H;gZM(]R; [D(M)]) N LE_(R; [D(A)])
such that u(t) € D(A) and (Mu)'(t) = Au(t) + (akAu)(t) + f(t). Taking Fourier transform

on both sides, we have 4(k) € D(A) and,

ikMa(k) = (1+agp)Aa(k) + f(k)

= (I1+ap)Au(k) +y.

Thus, (ikM — (1 + ag)A)u(k) =y for all k € Z and we conclude that (ikM — (1 + ax)A)
is surjective. Let z € D(A). If (ikM — (1 + ay)A)z = 0, then u(t) = e*x defines a periodic
solution of (4.1). Hence u = 0 by the assumption of uniqueness, and thus x = 0. Therefore,
(tkM — (1 4 ag)A) is bijective. Following the same reasoning that in the proof of Theorem
3.3, we obtain that ik € pysz(A) for all k € Z. We will see that{ikM (ikM — (1+ag)A) " }rez
is an LP-multiplier.

Using the Closed Graph Theorem, we have that there exist a constant C' > 0 independent
of f € LE_(R; X) such that

|(Mu)'l| e + [latAul| e + || Aullze < C|If]]Lr-

Note that for f(t) = e*y,y € X, the solution u of (4.1) is given by u(t) = (ikM — (1 +

ay)A)~tet*y. Hence,

ik M (ikM — (1+ ax)A) || < Clly]].
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We obtain that for k € Z, ikM (ikM —(1+ay)A) ! is a bounded operator. Let f € Lf (R, X),
by hypothesis, there exist u € H;éiM(R; [D(M)]) N LE_(R; [D(A)]) such that u(t) € D(A)
and (Mu)'(t) = Au(t) 4+ (akAu)(t) + f(t). Taking Fourier transform on both sides, and
using that (¢kM — (1 + ax)A) is invertible, we have 4(k) € D(A) and u(k) = (kM — (1 +
ap)A)~ f(k). Now, since u € H,?  (R;[D(M)]) and by definition of H,?  (R;[D(M)]),
there exist v € L) (R, X) such that 6(k) = ikMa(k) for all k € Z. Therefore, we have
o(k) = ikMa(k) = ikM(ikM — (1 + a,) A) =1 f (k).

(ii) = (i). Define My, = ikM(ikM — (1 + a;)A)™! and Ny, = (ikM — (1 + ax)A)~L.
Suppose that {ik}rez C para(A) and { My }rez is an LP-multiplier. For f € L (R, X) there
exist u € L (R, X) such that a(k) = ikM(ikM — (1 + ap)A)"1f(k), for all k € Z. The

identity I = My — (1 + ax) ANy imply that

a(k) = ikM@ikM — (1 +ap)A) " f(k)

A~

= (I + (1 + ak)ANk)f(k)

So, we obtain (u/;\f)(k) = (1 + ay)AN,f(k). By Lemma 4.1, the sequence {ﬁf}kez
is an LP-multiplier. Thus, for v — f € L (R, X) there exists v € L5 (R, X) such that
(k) = 1+1ak (u/—\f)(k) = AN, f(k). Since that 0 € para(A) we obtain that A~! € B(X), and
therefore w := A~ € L} (R, X) and w(k) = Ny f(k). Hence ikMw(k) — (1 + apA)i(k) =

f(k). Now, observe that for all k € Z, we have
a(k) = ikM(ikM — (1 + ap)A) "' f (k) = ikMa (k).

Thus w € H;?M(R, [D(M)]) N LE_(R; [D(A)]). Moreover Mw(0) = Mw(27), since w(0) =

o —

w(2m) and w(t) € D(A). Since A and M are closed operators and (Mw)'(k) = ikMw(k) =
(1 + ap)Aw(k) + f(k), for all k € Z, one has (Mw)'(t) = Aw(t) + (a%Au)(t) + f(t)a.e. by
Lemmas 2.6 and 2.7. Thus, we conclude that w is a strong LP-solution of (4.1). Finally, the
uniqueness follows the same way as in the proof of Theorem 3.3.

(71) < (7i7). Proposition 4.2. [

In the Hilbert case, we obtain a simple condition to existence and uniqueness of solu-

tions of (4.1). Since in Hilbert spaces the concepts of R-boundedness and boundedness are
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equivalent [33], the proof of the next Corollary follows from Theorem 4.4.

Corollary 4.5 Let H be a Hilbert space, A: D(A) C H — H, and M : D(M) C H — H
closed linear operators satisfying D(A) C D(M). Suppose that the sequence {ay}rez is 1-
reqular. Then, for 1 < p < oo, the following assertions are equivalent

(i) For every f € LY (R, H), there exists a unique strong LP-solution of (4.1);

(11) {ik}rez C prma(A) and ilelliz) |[ikM (ikM — (14 ag)A) 7| < o0.

Note that the solution u(-) given in Theorem 4.4 satisfies the following maximal regularity

property.

Corollary 4.6 In the context of Theorem 4.4, if condition (iii) is fulfilled, we have (Mu)’,
Au, akAu € L8 (R, X). Moreover, there exists a constant C' > 0 independent of f € L5_(R; X)
such that

(Mu)'l|Le + [|Aul|e + ||aFAul|r < C|f]|L- (4.3)

Remark 4.7 The Fejer’s Theorem (see [8, Proposition 1.1]) can be used to construct the
solution u given in the Theorem 4.4. More precisely, if My = ikM(ikM — (1 4 a;)A)~!
satisfies the condition (ii) or (iii) in the Theorem 4.4, then for f € L (R, X), the solution
ue LY (R, X) of (4.1) is given by

where ex(t) := ekt € R and the convergence holds in Lf_(R, X).

4.2 Maximal regularity on vector-valued Holder and

Besov spaces

In this section, we formulate analogous theorems to the Section 1, in the context of Holder

and Besov Spaces.

46



We study the existence and uniqueness of solutions to (4.1) in B, ,((0,27); X), the vector-
valued periodic Besov spaces for 1 < p < oco,s > 0, where X is a Banach space. As in the
Chapter 3, is remarkable that in this case, there are no geometrical conditions on the Banach
space X. Moreover, we recall that in the Chapter 3, some useful properties of By ,((0,27); X)
are summarized and the definition and properties of operator-valued Fourier multipliers in
the context of periodic Besov spaces are studied.

The following Proposition is the analogous version of the Proposition 4.2.

Proposition 4.8 Let A: D(A) C X — X, M : D(M) C X — X be linear closed operators
on a Banach space X. Suppose that D(A) C D(M) and the sequence {ay}rez is 2-reqular.
Then, the following assertions are equivalent

(i) {ik}rez C prra(A) and {ikM(ikM — (1 + ax)A) ' Yiez is an B -multiplier for 1 <
P, q < 00;

(ii) {ik}rez C para(A) and sup [[iRM (kM — (1 +ap)A) " < oo.
keZ

Proof. (i) = (ii). Follows the same lines as the proof in [56, Proposition 3.4]. (ii) = (i)
For k € Z, define My, = ikM (ikM — (1 +ax)A)~! and Ny, = (ikM — (1 + ax)A)~!. From the
identity (4.2) we obtain:
Sup |[k(My11 — My)]| < oo, (4.4)
proving (3.4). To verify (3.5), note that:
k2 [My1 — 2My, + My_q] =
— i2M [(k 1) Nyt — 2N + (k — 1)N,H]
= iRM N [(k+ NG = 26NEY + (k= DN N N
= kM Niyr [(k + V)N = 2k[(i6M — (14 ag)A) — (apgs — ag) A +iM] +
(k= 1)[(i(k — 1)M — (1+ ag_1)A) + 2iM — (ax41 — ax_1)A] Nk_lNk—l} Ny
= KM Ny [(k+ DN — 26N+ 2%(agy — ap) A — 2ikM +

[(k = DN + 20k = DM = (k= 1){ars1 — ax-1) ANy N7V

= kM Nigsy | (k + 1)I — 2kI + 2k(apsr — ap) ANy, — 2ikM Ny +

[(k = 1)+ 2i(k = )M N1 = (k= 1){ars1 — ag-1) ANy 1]
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— iK2M Ny [2kz(ak+1 — ap) ANy, — 2(My, — My_1) — (k — 1)(ap1 — ap—1)ANg_1
= Z]{?MNk+1 [ka(ak_,_l — ak)ANk - Qki(Mk — Mkz—l) —
k(k — 1)(agy1 — ag—1) ANk 1]

= ikMNpp [2k2W(Mk — 1) — 2k(Mjy, — My_1) —

k(k — 1)@“’“1“””:”“11)(M,€_1 - 1)} .

Using the identities,

2k (ag+1 — ax) = k*(aps1 — 2ak + ag—1) + k*(aps1 — ag—1),

and
k(k — 1) (ags1 — ap—1) = k* (a1 — ag—1) — k(aps1 — ap—1),
we obtain
o2l =) e -y m )
=g, ) - ) =
— 2ar + ak71) 2 (ak+1 Qp— 1)
— 2 (ak+1 M k _
1+ a (M — 1] + 1+ ag
.[(Mk — My_1) + (ar, — ag—1)I + ap—1 M, — akqu} n k(akJrl —ag—1) (My_y — 1]
14 ag_1 I+ak
— 2a), + ag-1) (ak+1 — ag-1) 1
_ pelen M, —I]+k [ k(My — M,
1+ ag [ k ] 1+ ag 1+ap_q ( K kl)
(ar, — ag—1) } (arg1 —ag—1)
1M — ap M. k—————|Mp_1 —I|.
+k 1 T o, 1_’_%71[%1 k— apMy_1]| + 1 +ar [My—1 — I
Since the identities
L[a M. — anM }:Lk[Mk—Mk 1]+kMMk1
17 oy G M = My 1+ ar s - 1+ ar ;
o _ 2 — g 1
okt —ak1) _ ) (ake1 — ax) n (h — 1)(ak ag 1)%_1 ’
1+ ag 1+ ag k—1 ap—1 1+ ag
k(ak+1 —ap—1) _, (Gk41 —ar) (ar — ar—1)
1+ ak T+ ag I+ ag
and
k
k[Mk - Mk—l] = m(k‘ - 1)[Mk - Mk—l}v
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are valid, and from the fact that {k(Myi11 — My)}rez is bounded and {ay}rez is 2-regular,
we conclude from the above identities and Remark 2.9 that,
2111% [|k?(Myy1 — 2My, + My_1)]| < o0. (4.5)
€

Thus, { My }rez, satisfies the Marcinkiewicz condition of order 2 and therefore, by Theorem

3.9, {My}rez is an B, -multiplier.

Lemma 4.9 Let X be a Banach space. Suppose that the sequence {ay}rez is 2-regular.

Then, {ﬁak]}kez is an B, ,-multiplier for 1 <p,q < oo.

1

Proof. Define my := Tray k € Z. By Remark 2.9, the sequence {my}recz is bounded.

Moreover, {my }rcz satisfies the identities,

ag+1 —ap 1

klm —mul = =k ’
(M1 k] T
and
K2 [mgyr — 2mg +myq] = — 1 k2 (aps1 — 2ax + ap_1) +
(1+ap1)(1+ap)(1+ag_1)

2

k(ap — ax—1)k —a) —
(1 + ag+1) (1 + ag)(1 + ag-1) (ak — ar—1)k(ak41 — ax)
ag

k:2(ak+1 — 2ap + ak_l).

(14 ag+1)(1 + ag)(1 + ag-1)

Since {ay}rez is 2-regular, we conclude that {my}rez satisfies the Marcinkiewicz condition

of order 2 and therefore {my}rez is an B, ,-multiplier. [

As in the Chapter 3, we have the following definition.

Definition 4.10 Let 1 < p,q < co and s > 0. A function u € B, ,((0,27); [D(A)]) is said
to be a strong B3 -solution of (4.1) if Mu € B5t1((0,2m); X) and equation (4.1) holds for
a.e. t € (0,2m).
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The next Theorem, is the main result of this section and is the analogous version of
Theorem 4.4 in the context of Besov spaces. We remark that there are no special conditions

in the space X.

Theorem 4.11 Let1 <p,g<ooands>0. Let A: D(A)CX - X, M:D(M)CX - X
be linear closed operators on a Banach space X . Suppose that D(A) C D(M) and the sequence
{ar}rez is 2-regular. Then, the following assertions are equivalent

(i) For every f € By ,((0,27); X) there exist a unique strong By, ,-solution of (4.1);

(it) {ik}rez C prra(A) and {ikM(ikM — (14 ap)A) '}rez is an B -multiplier;

(iii) {ik}rez C para(A) and supyeg |[ikM (ikM — (1 + ax)A) 7| < co.

Proof. (i) = (i7i). Suppose that for every f € B, ((0,27); X) there exist a unique strong
B, ,-solution of (4.1). Fix z € X and k € Z. Define f(t) = ez, Then f € B, ,((0,27); X).
By hypothesis there exist u € B3 ((0,27); [D(A)]) with Mu € B5tH((0,27); X) such that
u(t) € D(A) and (Mu)'(t) = Au(t) + (a%Au)(t) + f(t) a.e. t € (0,27). By Lemma 2.7 we
have ikMu(k) = Au(k) + apAu(k) + z. Following the same reasoning that in the proof of
Theorem 4.4, we obtain that ik € pyz(A) for all k € Z. Let My, := ikM (ikM — (14 ax)A) L.
We will see that { M} }xez is bounded. Using the Closed Graph Theorem, we have that there

exist a constant C independent of f such that

IMul gs1(0.2m)x) T+ [1AullBs  (02m)spa)) + llakAulls; (©0.2mypa)) < ClIfllBs,(0,27):)-
Note that for f(t) = e®*z, the solution u of (4.1) is given by u(t) = (ikM — (1+az)A) " 'elta.

Hence,

sup |[ikM (ikM — (1 + a)A) " Lz|| < C||z||.
keZ

(ii) = (i). Define My, = ikM(ikM — (1 + ax)A)~! and N = (ikM — (1 + ap)A)~! .
Suppose that {ik}rez C para(A) and {My}rez is an By -multiplier. For f € B, ((0,27); X)
there exist u € B3 ((0,27); X) such that a(k) = ikM (ikM — (1+aj)A) "' f(k), for all k € Z.
The identity I = My — (1 + ar) ANy imply that

a(k) = ikM(ikM — (1 + ap)A) " f(k)

= (I+(1+ap)ANy)f(k).
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So, we obtain (u/—\f)(k) = (1+ax) AN f(k). By Lemma 4.9, the sequence {ﬁf}kzez is an
B, ,multiplier. Thus, for u — f € B} ,((0,27); X) there exists v € B, ,((0, 27); X) such that
(k) = - (u— f)(k) = AN, f(k). Since that 0 € pya(A) we obtain that A~ € B(X),
and therefore w := A~'v € B ((0,27); X) and (k) = Ni.f(k). Hence ikMw(k) — (1 +

arA)w(k) = f(k). Observe that for all & € Z, we have
a(k) = ikM(ikM — (1 + ap)A) "L f (k) = ikMa (k).

Thus, by uniqueness of Fourier coefficients, u(t) = (Mw)'(t). Since u € B} ,((0,27); X),
then (Mw)" € By ,((0,27); X) and therefore, Mw € B;:Zl((o, 27); X). Moreover Mw(0) =
Muw(27), since w(0) = w(27) and w(t) € D(A).

Since A and M are closed operators and (m’(k) = ikMw(k) = (1 + ap)Ad (k) + f(k),
for all k € Z, one has (Mw)'(t) = Aw(t) + (axAu)(t) + f(t) a.e. by Lemmas 2.6 and 2.7. We
conclude that w € B, ((0,27); X) is a strong B, -solution to (4.1). Finally, the uniqueness
follows the same way as in the proof of Theorem 3.3.

(731) < (13). Follows from Proposition 4.8. [

4.3 Maximal regularity on vector-valued Triebel-

Lizorkin spaces

In this section, we study the existence and uniqueness of solutions to (4.1) in the context
of Triebel-Lizorkin spaces; F, ,((0,27); X), where X is a Banach space, 1 < p,q¢ < oo and
s € R. More details of theses spaces can be found in [17] and the references therein.

The next definition and theorem are the analogous versions mentioned in the Sections 1

and 2.

Definition 4.12 Let 1 < p,q < oo,5s € R. A sequence {My}rez C B(X,Y) is a F -
multiplier if for each f € F; ((0,27); X) there exists a function g € FJ ((0,27);Y) such
that



We recall the following result due to Bu-Kim[17].

Theorem 4.13 ([17]) Let X,Y be Banach spaces and let {My}trez € B(X,Y). Assume

that
sup ||[Mg|| < oo, sup [|k(Mg1 — My)|| < oo, (4.6)
keZ keZ
2up ||l<:2(Mk+1 — 2My, + Mjy_1)|| < o0, (4.7)
EZ
iup ||k‘3(Mk+2 —3Mp1 + 3M;, — Mk—l)” < 00, (4.8)
€z

where 1 <p < oo and 1 < q < oo, s € R. Then {My}rez is an F; -multiplier.

Remark 4.14 We remark that, if X, Y are UMD spaces in the above theorem, then the con-
ditions (4.6) and (4.7) are sufficient for {My}rez to be an F; -multiplier.

The definition of solution of the equation (4.1) in the Triebel-Lizorkin spaces is the same
that in the Besov case. The proof of following theorem is similar to Theorem 4.11. We omit

the details.

Theorem 4.15 Let1 <p,g<ooands>0. Let A: D(A)CX - X, M:D(M)CX - X
be linear closed operators on a Banach space X . Suppose that D(A) C D(M) and the sequence
{ar}rez is 3-regular. Then, the following assertions are equivalent

(i) For every f € F ((0,27); X) there exist a unique strong F; -solution of (4.1);

(i) {ik}rez C para(A) and {ikM (ikM — (1 + ag)A)~'}rez is an Fj -multiplier;

(i) {ik}rez C paa(A) and suppey ||[ikM (ikM — (1 + ag)A) || < cc.

4.4 Applications
We conclude the chapter, with some applications of our results.

Ezample /.16
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Let us consider the boundary value problem

M Au = /t a(t — s)Au(s,x)ds + f(t,x), in [0,27] x Q (4.9)

ot B e
w = 0, in[0,27] x 89, (4.10)
m(z)u(0,z) = m(z)u(2m,z) in Q, (4.11)

where 2 is a bounded domain in R" with a smooth boundary 02, m(z) > 0 is a given
measurable bounded function on  and f is a function on [0, 27] x .
Let M be the multiplication operator by m. If we take X = H~1(Q) then by [10, p.3§]

(see also references therein), we have that there exists a constant ¢ > 0 such that

*1H§L7
1+ |2

whenever Re(z) > —c(1 + |Im(z)|). Thus, the inequality

[M(=M - A)

k| ik -1
kM (ikM — ((1 A) 1 = — M M-A <
likar(ikar = ((1+ a0 = o (- a) <
holds, if Re( %) > —¢(1 + [Im(f-)|), for all k € Z, that s, if
kB > —c((1+ ar)® + 87 + [k(1 + ax))), (4.12)

is valid for all k € Z, where oy, and §; denotes the real and imaginary part of a, respectively.
In particular, if a(t) := %, with b an even integer, then one can check that {ay}rez is 2-
regular and Sy = 0 for all k& € Z, thus the inequality (4.12) holds. Therefore, by Theorem 4.11
(or Corollary 4.5), we conclude that that for all f € L5 (R, H-1(€2)) there exists a unique

solution for (4.9)-(4.10).
Ezxample 4.17

Consider, for ¢ € [0,27] and z € [0, 7|, the problem

;(;; + 1)u(t, z) = —b;;u(t, 2) — cult, ) + (4.13)
/_ ; alt - s)(bg); Lou(s,a)ds + ftr)  (414)

u(t,0) = ut,®) = ;;u(t,O) - ;;u(t,w) ~0 (4.15)
(88; + 1>u(0,x) - (;; + 1)u(2ﬂ',a:), (4.16)



where b is positive constant and —2b < ¢ < 4b. If we take X = Cy([0, 7]) = {u € C([0, 7)) :

u(0) = u(m)} and K the realization of 50—;2 with domain

0? 0?
D(K) = {u € C*((0,7]) : w(0) = u(r) = 5-5u(0) = Z—5u(r) = 0},

then we take M = K +1, A=0bM + (c—b)I. By [10, p.39, Ex.1.2] we have that:

d
1+ 2]

1M (=M — A)7Y| <

for all Re(z) > —d(1 + [Im(z)|), and d being a suitable positive constant. Therefore, as in
the Example 4.17, if for all k € Z, the inequality

kB > —d((ox — 1)* + Bf + |k(o — 1)), (4.17)

is valid, then for all f € By ((0,2m),Co([0,7])),s > 0,1 < p,q < oo, by Theorem 4.11,
we conclude that the problem (4.13)-(4.16) has a unique strong solution u with regularity
‘32775 € B, ,((0,27),Co([0,7])). In particular, if a(t) := e’ where v € R, we can check that

{ak }rez is 2-regular and the inequality (4.17) holds with d = 1.
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Chapter 5

Bounded solutions for a class of
semilinear integro-differential

equations

In this chapter, we study the existence and uniqueness of bounded solutions for the semilinear
integro-differential equation with infinite delay

¢

W) = Au(t) + a / A=) Ay(s)ds + f(t,u(t) tER; a,8cCR,

—o0
where A be the generator of an immediately norm continuous Cp-semigroup defined on a
Banach space X and f: R x X — X satisfy a Lipschitz type condition. Sufficient conditions
are established for the existence and uniqueness of an almost periodic, almost automorphic
and asymptotically almost periodic solution, among other types of distinguished solutions.

These results have significance in viscoelasticity theory. Finally, an example is presented to

illustrate the feasibility and effectiveness of the results.
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5.1 The linear case

Let a, 8 € R be given. In this section we study bounded solutions for the linear integro-
differential equation
t
u'(t) = Aut) + a / e Pl Au(s)ds + f(t), teR, (5.1)
—o0
where A generates an immediately norm continuous Cy-semigroup on a Banach space X.
To begin our study, we note in the next proposition that under the given hypothesis on
A, it is possible to construct for (5.1) a strongly continuous family of bounded and linear
operators, that commutes with A and satisfy certain ”resolvent equation”. This class of

strongly continuous families has been studied extensively in the literature of abstract Volterra

equations; see e.g. Priiss [87] and references therein.

Proposition 5.1 Let 8> 0,a # 0 and o+ 8 > 0. Assume that
(a) A generates an immediately norm continuous Co-semigroup on a Banach space X ;
(b) sup {Re(A\),A € C: \(A+B)(A+a+ )t €a(A)} <.

Then, there exists a uniformly exponentially stable and strongly continuous family of
operators {S(t)}+>0 C B(X) such that S(t) commutes with A, that is, S(t)D(A) C D(A),
AS(t)x = S(t)Ax for all x € D(A), t > 0 and

t
St)r ==z +/ b(t — s)AS(s)xds, for allx € X, t >0, (5.2)
0
where b(t) ;=14 3[1 — e P, t>0.

Proof. For ¢t > 0 and z € X define S(t)x := u(t;x) where u(t;x) is the unique solution
of equation (2.2). See [40, Corollary 7.22, p.449] for the existence of such solution and their
strong continuity. We will see that S(-)x satisfies the resolvent equation (5.2). Since S(t)x is

the solution of (2.2), we have that S(¢)z is differentiable and satisfies

S'(t)x = AS(t)x + « /t e PU=9) AS(s)ads. (5.3)
0
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Integrating (5.3), we conclude from Fubini’s theorem that,

St)x—x = /AS xds—{—a// Bls=m) AS () zdrds

= /AS :cds—l—a// Bls=m) AS () zdsdr
t—7
= /AS(S):CdS-i—&// e PYAS(T)zdvdr
0 0 JO

t a f* ~B(t=7)
= /OAS(S):cds—l—ﬁ/O (I—e JAS(T)xdr

t
= — e Al=T) T)xdr

/0 1+ 5[1 JAS(T)zd

t

= / b(t — 7)AS(T)xdr.
0

The commutativity of S(¢) with A follows in the same way as that of [87, p. 31,32]. The

uniform exponential stability follows from Theorem 2.14. |

We recall that a function u € C'(R; X) is called a strong solution of (5.1) on R if u €
C(R; D(A)) and (5.1) holds for all £ € R. On the other hand, if f € BC(X), the expression

t
— [ st-spss
—o0
for all £ € R, where {S(t) }+>0 is given in the Proposition 5.1, is called a mild solution of (5.1).

Theorem 5.2 Let f > 0, # 0 and oo + B > 0. Assume that A generates an immediately

norm continuous Cy-semigroup on a Banach space X and
sup { Re(A) : A\A+ B)(A+a+B) "' € a(A)} <.

If f € N(X), then the unique mild solution of the problem (5.1) belongs to the same space
as that of f.

Proof. By Proposition 5.1, the family {S(¢)}+>0 is uniformly exponentially stable and

therefore u is well defined. Since S satisfies the resolvent equation
t

S(t)x = / b(t —s)AS(s)xzds + z, v € X,
0
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where b(t) =1+ [l — e P, we have that b is differentiable and the above equation shows
that for each x € X, S’'(t)z exists and

t
S'(t)yx = AS(t)x + a/ e PU=9) AS(s)ads.
0

It remains to prove that u is a mild solution of (5.1). Since A is a closed operator, using

Fubini’s theorem, we have
t
u(t) = S0)f(t)+ /_ S'(t —s)f(s)ds

= ft)+ / [AS(t—s) f(s) + /0 h e P51 AS(7) f(s)dr|ds

—00

= ft)+ / AS(t — s)f(s)ds + /_ /O _Se—ﬁ@—S—T)AS(T)f(s)des

—0o0

= f(t)+ Au(t) + a/t /t e P AS (v — 5) f(s)dvds

— () + Au(t) + a/

—00

/U e P AS (v — 5) f(s)dsdv

= f(t)+ Au(t) + a/t e Bl /U AS(v—s)f(s)dsdv

—0o0 —0o0
t

= fO+ At v [P Au)

—0o0

Note that, if u(t) € D(A) for all ¢ € R, then a mild solution is a strong solution.
In the case of Hilbert spaces, we can use a result of You [90] which characterizes norm

continuity of Cy-semigroups, obtaining the following result.

Corollary 5.3 Let A be the generator of a Cy-semigroup on a Hilbert space H. Let s(A) :=
sup{Re(\) : A € 0(A)} denote the spectral bound of A. Let B> 0, # 0,a+ 8 > 0 be given.
Assume that

(@) Timyep |y o0 || (o + i — A)7H| = 0 for some po > s(A);

(b) sup {Re(A) : A\(A+ B) A+ a+ B)"' €o(4)} <.

If f € N(X), then the unique mild solution of the problem (5.1) belongs to the same space
as that of f.
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Remark 5.4 In the case A = pI, p € C we obtain from (5.2), using Laplace transform, that

for each x € X :

sinh <§ (B+p)?+ 4pa> (B + p)

(B+p)? +4pa

x.

_ 2
o | <t (B+ /;) + 4pa> N

(5.4)

The following result shows the remarkable fact that in this case the conditions of the above

abstract result can be considerably relaxed.

Theorem 5.5 Let A := pI where p € R be given. Suppose that p < 8 and (a+ f)p < 0. Let
f e N(X). Consider the equation
t
u'(t) = pu(t) + pa/ e PE=)u(s)ds + f(t), teR. (5.5)
—00
Then the equation (5.5) has a unique solution u which belongs to the same space as that of f
and is given by

u(t) = /_ S,(t—s)f(s)ds, teR, (5.6)

where {S,(t) }e>0 is defined by (5.4).

Proof. Let f € Q where Q is one of the spaces in N (X). Since A = pl generates an
immediately norm continuous Cy-semigroup and o(A) = {p}, we have that A\(A+ B)(A\+ a+
B)~1 € o(A) if and only if A2 + A\(8 — p) — p(a + B) = 0. We claim that S,(t) is integrable.
In fact, we can rewrite S,(t) in (5.4) as follows:

1 (p—B)+c (p—B)—c (p—B)+c (p—B)—c
i) = g (48 8) U0 (s

9

where ¢ = /(8 + p)? + 4ap. Therefore,
(p=p)e (p=p)—c (p=B)te (p=f)—c
S, < % <etRe(p2+) +etRe(f’2)> L B+pl <etRe<p2> +etRe(”2)>

2c

Y

where 5 —p > ¢ because (8+a)p < 0and 5 > p. Hence p——c < p—+c < 0. We conclude

that S,(t) is integrable, proving the claim. Therefore, by Theorem 5.2, there exists a unique
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solution of equation (5.5) which belongs to the same space as that of f and is explicitly given

by (5.6). [

Remark 5.6 Observe that the case o = 0 implies p < 0.
Ezxample 5.7

Let p = —1,a = 1,8 = 1. Hence, by Theorem 5.5, for any f € N (X) there exists a unique
solution u € N (X) of the equation

u'(t) = —u(t) —/ s tu(s)ds + f(t), teER, (5.7)

given by

since, S_1(t) = et cos(t).

Ezxample 5.8

This example is taken from [25, Remark 3.9]. Let p = 1, « = —3 and 8 = 2. From Theorem
5.5, if f € N(X), then there exists a unique solution v € N (X) of the equation
t
u'(t) = u(t) — 3 / e 2= y(s)ds + f(t), teR, (5.8)
given by
t
u(t) = / Si(t—s)f(s)ds, teR,

where, S;(t) = e s (cos (t?) + /3 sin (t?)) It is remarkable that even when in this case
the associated Cp-semigroup T'(t)z = e’z is not exponentially stable, the resolvent family
S1(t) does have this property.

A complete description of the area in the plane where we can choose o and [ in order
to have exponential stability for S,(t) for p € R\ {0}, is shown in the following figure. Note

that, depending on the sign of p, there are two distinguished cases.
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Figure 1: p <0 Figure 2: p >0

Consider A = pI for p < 0 and observe that the area shown hatched in Figure 1 includes
the sector > 0,a # 0 and a + 8 > 0. Hence, the area for exponential stability of S,(¢) is
considerably bigger than those guaranteed in Theorem 5.2. Note the exception of a sector
located between the parabola % 4 2p83 + p?> = —4ap and the line a = — 3. Figure 2 considers
the case p > 0. It shows the area where the stability of the Cp-semigroup is not necessary,
in general, for the exponential stability of S,(t). In particular, note that the point (—3, —2)
belongs to the hatched area when p =1 (cf. Example 5.8).

5.2 The semilinear problem

In this section we study the existence and uniqueness of solutions in M (X) for the semilinear
integro-differential equation
t
W() = Au(t) + o / =209 Au(s)ds + f(t u(t)), ©€R. (5.9)
—00

Definition 5.9 A function u: R — X is said to be a mild solution to equation (5.9) if

u(t) = / S(t — 5)f (s u(s))ds,

for all t € R, where {S(t)}+>0 is given in Proposition 5.1.
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Recall that M(X) denotes one of the spaces P,(X), AP,(X), PP,(X), AP(X), AAP(X),
PAP(X),AA(X),AAA(X) or PAA(X) defined in Section 2.
If the hypothesis of Proposition 5.1 are valid, then there a strongly continuous family

{S(t)}+>0 such that ||S(t)|| < Me™**, where M,w > 0. Thus, the next theorem holds.

Theorem 5.10 Let > 0, # 0 and o+ 5 > 0. Assume that A generates an immediately

norm continuous Cy-semigroup on a Banach space X and
sup {Re(A) : A\A+B)(A+a+B) "t eo(4)} <0. (5.10)
If f e M(R x X, X) satisfies
1F (& w) = F&,0)[| < Lfju = vl], (5.11)

forallt € R and u,v € X, with L < §7. Then the equation (5.9) has a unique mild solution
ue M(X).

Proof. Define the operator F': M(X) — M(X) by

t
(Fp)(t) == / S(t—s)f(s,p(s))ds, teR. (5.12)
By Theorems 2.11 and 2.12 we have that F' is well defined. For ¢1,¢2 € M(X) and t € R
we have:
t
1(Fe1)(t) = (Fe2) ()] < / 1S = )[f (s, 01(5)) = f (5, pa(s))]l|ds
t
< LM [ eI fats) = pals) s
= LMo -l [ e dr
0
M
= L—ll¢1 — ¥2llec-
w
Hence, by the contraction principle F' has a unique fixed point u € M(X). |

An immediate consequence are the following corollaries.
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Corollary 5.11 Let > 0,a # 0 and o+ 5 > 0. Assume that A generates an immediately
norm continuous Cp-semigroup on a Banach space X and the spectral condition (5.10). If
f € AP(Rx X, X) (resp. AA(Rx X, X)) satisfies the Lipschitz condition (5.11) with L < 37,
then the equation (5.9) has a unique mild almost periodic solution (resp. almost automorphic

solution,).
In Hilbert spaces, we have the following result.

Corollary 5.12 Let A be the generator of a Cy-semigroup on a Hilbert space H. Let s(A) :=
sup{Re(\) : A € 0(A)} denote the spectral bound of A. Let B > 0,a # 0,a+ 8 > 0 be given.
Assume that

(@) limy,eg |00 || (o + ip — A) 7| = 0 for some po > s(A);

(b) sup {Re(A) : A\(A+ B)(A+a+B)" 1 e o(4)} <O.

If f € M(R x H, H) satisfies

1F (@t w) = f&0)|| < Lfju = vl],

forallt € R and u,v € X, where L < 15. Then the equation (5.9) has a unique mild solution
ue M(H).

In the special case A = pl we obtain the following consequence of Theorem 5.5.

Theorem 5.13 Let A := pI where p € R be given. Suppose that p < B and (o + B)p < 0.
Let f €¢ M(R x X, X). Consider the equation

u'(t) = pu(t) + po / t e Pl u(s)ds + f(t,u(t)) teR. (5.13)

—0o0

Then the equation (5.13) has a unique solution u € M(X) given by

u(t) = /_ Sy(t—s)f(s,u(s))ds, teR, (5.14)

where {S,(t) }¢>0 is defined in (5.4).
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Remark 5.14 Observe that in case a« = 0 we must have p < 0 and hence we recover results

on existence of solutions for the equation
u'(t) = pu(t) + f(t,u(t), teR

in the spaces previously defined. See for instance [64, 49] and [78].

5.3 An application
We finish this chapter with the following application.
Example 5.15

Consider the problem

ou 9%u t 0%u
v _Z° —(t=s) 2 ™
St = S5+ [ eI s+ £t (o)

—00

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

(5.15)

with € [0,7],t € R. Let X = L?[0,7n] and define A := 88—;2, with domain D(A) = {g €

H2[0,7] : g(0) = g(7) = 0}. Then (5.15) can be converted into the abstract form (5.9) with

a = f = 1. It is well known that A generates an immediately norm continuous Cy- semigroup

T(t) on X and o(A) = {-n?:n € N}.

Since we must have A\(A + B)(A + a + B)~! € o(A) we need to solve the equations

’\(/\)‘:21) = —n?, obtaining (see [25])
54T
M= 14 Ny 2ET
2
and
_(n2 2 _9)2 _
A, — (n +1):t2(n 3) 8§—2,

for all n > 3. We conclude that

sup {Re(A) : A\A+ B) (A +a+B) " ea(d)} = -1
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Hence, by Proposition 5.1, there exists M,w > 0 such that |[T'(t)|| < Me " for all t > 0 and
from Theorem 5.10 we obtain that if f € M(R x X, X) satisfies

1 (t,w) = [t 0)|| < Liju — o],

for all ¢ € R and u,v € X, where L < 7, then equation (5.15) has a unique mild solution
u € M(X). In particular, if f(¢,¢)(s) = b(t) sin(p(s)), for all ¢ € X, t € R with b € M(X),
then we observe that t — f(t, ) belongs to M(X), for each ¢ € X, and we have

1£(t, 1) = f(t,@2)l13 < /07r [b(#) | sin(1(s)) — sin(pa(s))lds < [b(t)]? |01 — al[3-

In consequence, problem (5.15) has a unique mild solution in M(X) if ||b||s < 1, (by Theorem
5.10).
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Chapter 6

Almost automorphic solutions for a

class of Volterra equations

Given a € L*(R) and A a closed linear operator defined on a Banach space X, we prove in
this chapter, the existence of an almost automorphic mild solution to the semilinear integral
equation u(t) = fioo a(t — s)[Au(s) + f(s,u(s))]ds for each f : R x X — X SP-almost
automorphic in ¢, uniformly in x € X, and satisfying a Lipschitz type condition. For the

scalar linear case, we prove that a € L'(R) completely monotonic is already sufficient.

6.1 Almost automorphic solutions for the linear equa-
tion

In this section we consider the existence and uniqueness of almost automorphic solutions to

the evolution equation

u(t):/ a(t — $)[Au(s) + g(s)|ds, tER, (6.1)

—00

where A is the generator of an integral resolvent family and a € L!(R).
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Proposition 6.1 Let a € LY(R). Assume that A generates an integral resolvent family

{S(t)}+>0 on X, which satisfies
IS < (1), forallt € Ry,

where ¢ € LY'(Ry) is nonincreasing. If f € ASY(X) and takes values on D(A) then the

unique bounded solution of the problem

u(t) = / a(t — $)[Au(s) + f(s)]ds, t€R, (6.2)

—00

1 almost automorphic and is given by
t
u(t) = / S(t— s)f(s)ds, teR. (6.3)

Proof. Since f(t) € D(A) for all t € R, we obtain u(t) € D(A) for all ¢t € R (see [87,
Proposition 1.2]). Then applying (2.4) and Fubini’s theorem we obtain

/_; a(t — s)Au(s)ds = /_lto0 a(t —s)A /_; S(s —7)f(7)drds
= [ [ att=9a56 -5y
= /too /: a(t — s)AS(s — 1) f(r)dsdr
- /_ too /OH a(t =7 —p)AS(p)dpf(7)dr
= /;(S(t —7)f(r) —a(t —7)f(1))dr

The statement follows by Lemma 2.21. |
Recall that a C*°-function f : (0,00) — R is called completely monotonic if
(=1)"f™(X) >0, for all A > 0,n € Np.

We remark that such functions naturally occur in areas such as probability theory, numerical
analysis, and elasticity. Our main result for the case X = R is the following theorem. It is

remarkable that the hypotheses given, are completely based on the data of the problem.
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Theorem 6.2 Let a € L'(Ry) be a scalar, completely monotonic function on Ry. Let p >0
be given. If g € ASY(R) then:
a) There is S, € L'(R) completely monotonic such that equation (2.4) is satisfied with
A= —p.
b) The equation
u(t) = /t a(t — s)[—pu(s) + g(s)lds, teR, (6.4)

has an unique almost automorphic solution given by

u(t) = / S,(t—s)g(s)ds, teR.

Proof. By the hypothesis on the scalar kernel a(t) and [51, Theorem 2.8, p.147] we have
that log(a) is convex on R, . Moreover, since a(t) is positive and nonincreasing, it follows
by [87, Lemma 4.1, p.98] that there exists S, € L'(R;) completely monotone, such that
equation (2.4) is satisfied with A = —p, that is

t
S,(6) = at) — p /0 alt — 5)S,(s)ds. (6.5)

Hence (a) follows. Part (b) is an immediate consequence of Lemma 2.21, since S, is nonin-

creasing. -

In the case where g € AA(R) we have the following result that improves [32, Corollary
3.7]. We recall that a(\) denotes the Laplace transform of a(t).

Theorem 6.3 Let f : R — R be an almost automorphic function and let p > 0 be a real
number. Suppose a € LY(R), and a(\) # —% for all Re(\) > 0. Then
a) There is S, € L'(Ry) such that equation (2.4) is satisfied with A = —p;
b) The equation
t
u(t) = / a(t — $)[—puls) + f(s)]ds, tER, (6.6)

has a unique almost automorphic solution given by

u(t):/_ S,(t—s)f(s)ds, te€R.
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Proof. The proof is a direct consequence of the half-plane Paley-Wiener theorem [51,

Theorem 4.1 p.45] and [32, Lemma 3.1] (see also the references therein). [

6.2 Almost automorphic mild solutions for nonlin-
ear equations

In this section we consider the existence and uniqueness of almost automorphic mild solutions
to the nonlinear evolution equation

u(t) = / a(t — s)[Au(s) + f(s,u(s))]ds, teR, (6.7)

o0

where A is the generator of an integral resolvent family and a € L'(R). The following defini-

tion is motivated by the linear case.

Definition 6.4 Let A be the generator of an integral resolvent family {S(t)}+>0. A function
u: R — X is said to a mild solution to the equation (6.7) if the function s — S(t—s)f(s,u(s))

is integrable on (—oo,t) for each t € R and
t
u(t) = / S(t—s)f(s,u(s))ds, forallt e R. (6.8)

The following result gives conditions under which we have the existence of a unique almost
automorphic mild solution with SP- almost automorphic terms. Note that we assume that
the function f is bounded by a Lipschitz function L(t) with respect to the first argument
uniformly in the second argument. Moreover, we have to assume a control on the S'-norm

of the Lipschitz function.
Theorem 6.5 Assume that A generates an integral resolvent family {S(t)}t>0 such that
SO < o(t), for allt >0,

where ¢ € LY(Ry) is nonincreasing with 0 < ¢g := Y ey d(k) < 00. Suppose that
(1) f e ASP(R x X, X) withp > 1;
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(i) there exists a nonnegative function L € AS™(R) with r > maz{p,p/(p—1)} such that for
all u,v € X andt € R,

1F (@t w) = F&0)[| < L(#)]|u = of|.

If ||IL||s1 < (;551, then the equation (6.7) has a unique almost automorphic mild solution.
Proof. We define the operator F': AA(X) — AA(X) by
t
(Pt i= [ St 9)f(s.0(s)ds. teR, (69)

Since p € AA(X), we have that {p(t) : t € R} is compact in X. By Theorem 2.22, there
exists ¢ € [1,p) such that f(-,¢(-)) € ASY(X) C AS*(X). Then, by Lemma 2.21, we conclude
that F' is well defined. Then for ¢, p2 € AA(X) and t € R we have:

[Ee1(t) = Foa(t)]] S/ 1St =)l - [[£(s,1(s)) = f (s, p2(s))l|ds

—00

< /OOL(t—T)HS(T)II N1t = 7) = @a(t — 7)|ldr
0

< o1 — ealloe /O L{t - 7)p(r)dr
o0 k+1
= ool S / L(t - r)p(r)dr
k=0"k
o0 k+1
< g — ol S 6(R) / L(t - r)dr
k=0 k
t—k—1
— g1 - wallocdo / o Llds
tf
< 1 — @2locol | L|| 51-

This proves that F' is a contraction, so by the Banach fixed point theorem there exists a

t
unique v € AA(X), such that Fu = u, that is u(t) = / S(t—s)f(s,u(s))ds.

We remark that in the case of L(t) = L, by following the proof of previous theorem, one

can get the same conclusion.
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6.3 Applications
We finish the chapter with some applications of the above results.
Ezxample 6.6

Let a(t) = e b > 0 and p > 0. Then a(t) is completely monotonic and a(\) = %—‘rb # —%
for all Re(\) > 0. Moreover a direct calculation using the Laplace transform gives S,(t) =
e~ (4P Hence for any g € AS'(R) (resp. g € AA(R)) there exists a unique almost automor-
phic solution of the equation
t
u(t) = / e[ pu(s) + g(s)]ds, tER,
—0o0
given by
t
u(t) :/ =90 g(5)ds, teR.
— 0o

The remarkable fact is that we only need g € AS'(R) instead of g € AA(R) to have the

existence of almost automorphic solutions.

Ezxample 6.7

Let a(t) = tra(;;e_bt, b>0,a >0 and p > 0. We note that a(t) is not completely monotonic

but, under the condition cos(m/a) < and since (—p)é = [cos(%) + isin(g)]pé, we

b

pl/a
1

have A # (—p)a — b for all Re(\) > 0, that is a(\) = ﬁ # —%, for all Re(\) > 0. A

calculation using the Laplace transform shows S,(t) = t*~te " E, ,(pt®), where E, o denotes
the generalized Mittag-Leffler function (see e.g. [50]).
Hence for any g € AA(R) there exists a unique almost automorphic solution of the

equation
1 ! —1_—b(t—s)
- - _ a S)[__ R
ut) = g [ =9 I pu(s) + g0, e R
given by
t
u(t) = / (t— S)Q_le_b(t_s)Ea,a(p<t —s)%)g(s)ds, teR.

Note that this example improves [32, Example 3.6] where only 1 < o < 2 was considered. In

fact, 1 < o < 2 implies immediately that the more general condition cos(m/a) < pl% holds.
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Example 6.8

Let b > 0 and consider the perturbed problem

t
u(t) = / e =) [Bu(s) + bu(s) + f(s)]ds, teR, (6.10)
where B is the generator of an exponentially stable Cp-semigroup T'(t). Taking a(t) = e~

and A := B + bl we obtain (6.10) in the form of equation (6.2). By (2.4) we have
—— —A) T =\+b-B-b)'=(A-B)=T(.

Hence, by uniqueness of the Laplace transform, we obtain in this case that the integral
resolvent S(t) is identical to the Cp-semigroup T'(t). We conclude by Proposition 6.1 that
given f € AS'(X) taking values on D(B), the unique bounded solution of the problem (6.10)
is almost automorphic and given by

u(t) = / T(t—s)f(s)ds, teR.

—00
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Chapter 7

Mild solutions to abstract
differential equations involving the

Weyl fractional derivative

In this chapter, we study the existence and uniqueness of bounded mild solutions to the
fractional differential equation _ D%u(t) = Au(t) + f(t,u(t)), t € R, where a > 0, A is the
generator of an a-resolvent family and the fractional derivative is taken in the sense of Weyl.
Sufficient conditions for the existence of mild solutions in wide classes of functions spaces are

provided.

Definition 7.1 ([5]) Let A be a closed and linear operator with domain D(A) defined on
a Banach space X and o > 0. We say that A is the generator of an a-resolvent family

if there exists w > 0 and a strongly continuous function Sy : [0,00) — B(X) such that
{A*: Re(\) > w} C p(A) and
A —A) ez = / e MS,(t)xdt, Re(\) >w,z € X.
0

In this case, {Sa(t)}i>0 is called the a-resolvent family generated by A.
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We remark that, by the uniqueness of Laplace transform, a 1-resolvent family is a Cp-
semigroup, whereas that a 2-resolvent family corresponds to a sine family. As in [5, Propo-

sition 2.4] we have the following Proposition.

Proposition 7.2 Let a > 0 and {Sa(t) }+>0 be an a-resolvent family on X with generator
A. Then, the following holds:

(a) Sa(t)D(A) C D(A) and AS,(t)x = So(t)Ax for all x € D(A), t > 0;

(b) Let x € D(A) and t > 0. Then,

Sa(t)r = go(t)x + /0 ot — 8)ASq(s)xds.

In particular, %Sa(t):c exists.

(c) Let x € X and t > 0. Then fot 9ot — 8)Sa(s)xds € D(A) and

Sa(t)r = go(t)x + A/O Ja(t — 5)Sa(s)zds.

In particular S5 (0) = go(0).

7.1 The linear case
We study in this section the existence of solutions for the linear fractional differential equation

L D%u(t) = Au(t) + f(t), t€R, a>0, (7.1)

where A generates an a-resolvent family.
We recall that a function u € S is said to be a strong solution to equation (7.1) on R, if
u(t) € D(A) and (7.1) holds for all ¢t € R.

The following is the main result in this section.

Theorem 7.3 Assume that A generates an a-resolvent family {Sy(t)}i>0, for some o > 0
satisfying
1Sa(®)]| < da(t), t =0,
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where ¢o € S(Ry;R). If f € S and takes values on D(A), then the unique strong solution of

the equation (7.1) belongs to S and is given by

_ /t Sa(t — 5)f(s)ds, t € R.

Proof. Let u(t) := ['__ Su(t—s)f(s)ds, t € R. Since f(t) € D(A) for all t € R, we obtain
u(t) € D(A) for all t € R (see [87, Proposition 1.2]). Let k,m € NU{0}. Since {Sq(t)}i>0 is

integrable, we have by the dominated convergence theorem that
[e.e]
[ (1)]] S/ Sa($)[[EF P (t = s)||ds.
0

As in [89, p. 142] one can prove that f € S imply that u belongs to S. Now, we need to
verify that w is a strong solution of (7.1). Let n = [a] + 1. We obtain by the Proposition 7.2
and from Fubini’s theorem that

dn
D%(t) = pr Gn—a(t — s)u(s)ds

dn
— dtn/ gn— a / S S — 7" )deS

—o0

dn
- % - gn—a(t 3) /oo [ga(s - T‘)f(?“) +
/ . ga(s —r —v)ASy(v) f(r)dv|drds
0
- = (t — 5)_. D" F(s)ds +
= a ) n—a s) o s)ds
dn
ar | Qn o / / (s —r —v)ASy(v) f(r)dvdrds.
Since . D™ __D*f(t) = f(t), for all t € R, we obtain

~D%u(t) = f) + -

)
/.
= 0+ [ nat=0) [ [ aals = ASutw - np(e)twiras
- /
/

In—al / / (5 — 7 — V) ASa(v) £ (r)dvdrds

nalt — 3) / ; / : g5 — W) A (w — 1) f(r)drduwds
Inalt—3) /_ oo g5 — w) /_ i ASo(w — ) f(r)drduwds.
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Since A is a closed operator and u € S we conclude

_DYu(t) = f(t)+ :li;/_ In—alt —8) /S Jo(s — w)Au(w)dwds

—00

= f(t)+ a / In—a(t —s)_ D *Au(s)ds

7.2 Bounded mild solutions to semilinear case

In this section we study the existence and uniqueness of solutions in M (X) for the semilinear
differential equation

_D%u(t) = Au(t) + f(t,u(t)), teR, a>0. (7.2)
The following definition is motivated by the linear case.
Definition 7.4 Let A be the generator of an a-resolvent family {Su(t)}i>0. A function

u: R — X is said to be a mild solution to equation (7.2) if the function s — S (t—s)f(s,u(s))

is integrable on (—oo,t) for each t € R and

u(t) = /_ Su(t — )£ (5, u(s))ds,

for each t € R.

Remark 7.5 We note that, as in [5, Remark 3.3], one can check that the above definition of
mild solution to (7.2) is the same that the usual concept of mild solution in the cases o = 1
and a = 2. We emphasize that by Theorem 7.3, the above definition of mild solution for (7.2)
is the natural extension for a > 0. It happens in view of the fractional derivative in the sense

of Weyl that we are considering in this chapter.

Recall that M (X') denote one of the spaces P,(X), AP,(X), PP,(X), SAP,(X), AP(X),
AAP(X),PAP(X),AA(X),AAA(X) or PAA(X) defined in section 5 of chapter 2. The

following Theorem is an extension of [78, Theorem 3.2] in the case o = 1.
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Theorem 7.6 Let o > 0. Assume that A generates an a-resolvent family satisfying
1Sa (]| < ¢a(t), t =0,
where ¢o, € LY (Ry). If f € M(R x X, X) satisfies
£t w) = £t 0)| < Lfju = vl], (7.3)

for allt € R and u,v € X, where L < ||¢al||;*. Then the equation (7.2) has a unique mild

solution v € M(X).
Proof. Define the operator F' : M(X) — M(X) by

(Fp)(t) == / Sa(t—35)f(s,p(s))ds, teR. (7.4)

By Theorems 2.11 and 2.12 we have that F' is well defined. For 1,92 € M(X) and t € R

we have:

t
[(Fe1)(t) = (Fe2)(B)]| S/ 1Sa(t = 8)[f (s, ¢1(5)) = f(s, p2(s))][|ds

—00

t
< / LSalt — )] - o (s) — wa(s)lds
t
< Lllg1 — g2l / bt — 5)ds

Lijer = @allol|@allr-

This prove that F' is a contraction, so by the Banach fixed point theorem there exists a unique

u € M(X) such that Fu = u. [

7.3 Applications
To illustrate the above results, we conclude the chapter with the following applications.

Ezxample 7.7
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Let p > 0 be a real number and 1 < a < 2. As in [5, page 3701], we denote

e p) 2 1 2 -
ap)=(——— :
P ap®  p*  ap®cos(t/a)

If f belongs to some of space of M(R x R, R) and satisfies
F(t, 2) = f(t 9] < Lz —yll, (7.5)
for all t € R and z,y € R, with L < I(«, p), then the equation
D%u(t) = —p®u(t) + f(t,u(t)), teR,
has a unique mild solution which belongs to the same space as that of f.

Example 7.8

Let o > 0. Suppose that A generates an a-resolvent family satisfying
1Sa@)]] < ¢alt), t =0,

where ¢, € L*(R,). Suppose that f(t,u) = g(t) for all t € R and u € X. If g belongs to

some of space of M(X), we conclude from the Theorem 7.6 that the equation
D%u(t) = Au(t) + g(t), teR, (7.6)

— o0

has a unique mild solution which belongs to the same space as that of g.
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