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Preface

Almost periodic solutions of differential equations have been studied since the very
beginning of this century. The theory of almost periodic solutions has been de-
veloped in connection with problems of differential equations, dynamical systems,
stability theory and its applications to control theory and other areas of mathemat-
ics. The classical books by C. Corduneanu [50], A.M. Fink [67], T. Yoshizawa [231],
L. Amerio and G. Prouse [7], B.M. Levitan and V.V. Zhikov [137] gave a very nice
presentation of methods as well as results in the area. In recent years, there has been
an increasing interest in extending certain classical results to differential equations
in Banach spaces. In this book we will make an attempt to gather systematically
certain recent results in this direction.

We outline briefly the contents of our book. The main results presented here are
concerned with conditions for the existence of periodic and almost periodic solutions
and its connection with stability theory. In the qualitative theory of differential
equations there are two classical results which serve as models for many works in
the area. Namely,

Theorem A A periodic inhomogeneous linear equation has a unique
periodic solution (with the same period) if 1 is not an eigenvalue of its
monodromy operator.

Theorem B A periodic inhomogeneous linear equation has a periodic
solution (with the same period) if and only if it has a bounded solution.

In our book, a main part will be devoted to discuss the question as how to ex-
tend these results to the case of almost periodic solutions of (linear and nonlinear)
equations in Banach spaces. To this end, in the first chapter we present introduc-
tions to the theory of semigroups of linear operators (Section 1), its applications
to evolution equations (Section 2) and the harmonic analysis of bounded functions
on the real line (Section 3). In Chapter 2 we present the results concerned with
autonomous as well as periodic evolution equations, extending Theorems A and
B to the infinite dimensional case. In contrast to the finite dimensional case, in
general one cannot treat periodic evolution equations as autonomous ones. This is
due to the fact that in the infinite dimensional case there is no Floquet represen-
tation, though one can prove many similar assertions to the autonomous case (see
e.g. [78], [90], [131]). Sections 1, 2 of this chapter are devoted to the investigation
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by means of evolution semigroups in translation invariant subspaces of BUC(R, X)
(of bounded uniformly continuous X-valued functions on the real line). A new tech-
nique of spectral decomposition is presented in Section 3. Section 4 presents various
results extending Theorem B to periodic solutions of abstract functional differential
equations. In Section 5 we prove analogues of results in Sections 1, 2, 3 for dis-
crete systems and discuss an alternative method to extend Theorems A and B to
periodic and almost periodic solutions of differential equations. In Sections 6 and 7
we extend the method used in the previous ones to semilinear and fully nonlinear
equations. The conditions are given in terms of the dissipativeness of the equations
under consideration.

In Chapter 3 we present the existence of almost periodic solutions of almost pe-
riodic evolution equations by using stability properties of nonautonomous dynam-
ical systems. Sections 1 and 2 of this chapter extend the concept of skew product
flow of processes to a more general concept which is called skew product flow of
quasi-processes and investigate the existence of almost periodic integrals for almost
periodic quasi-processes. For abstract functional differential equations with infinite
delay, there are three kinds of definitions of stabilities. In Sections 3 and 4, we prove
some equivalence of these definitions of stabilities and show that these stabilities fit
in with quasi-processes. By using results in Section 2, we discuss the existence of
almost periodic solutions for abstract almost periodic evolution equations in Sec-
tion 5. Concrete applications for functional partial differential equations are given
in Section 6.

We wish to thank Professors T.A. Burton and J. Kato for their kind interest,
encouragement, and especially for reading the manuscript and making valuable
comments on the contents as well as on the presentation of this book. It is also our
pleasure to acknowledge our indebtedness to Professor S. Murakami for his interest,
encouragement and remarks to improve several results as well as their presentation.
The main part of the book was written during the third author (N.V. Minh)’s visit
to the University of Electro-Communications (Tokyo) supported by a fellowship of
the Japan Society for the Promotion of Science. He wishes to thank the University
for its warm hospitality and the Society for the generous support.
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CHAPTER 1

Co-SEMIGROUPS, WELL POSED EVOLUTION
EQUATIONS, SPECTRAL THEORY AND
ALMOST PERIODICITY OF FUNCTIONS

1.1. STRONGLY CONTINUOUS SEMIGROUPS OF LINEAR OP-
ERATORS

In this section we collect some well-known facts from the theory of strongly contin-
uous semigroups of operators on a Banach space for the reader’s convenience. We
will focus the reader’s attention on several important classes of semigroups such as
analytic and compact semigroups which will be discussed later in the next chapters.
Among the basic properties of strongly continuous semigroups we will put emphasis
on the spectral mapping theorem. Since the materials of this section as well as of
the chapter in the whole can be found in any standard book covering the area, here
we aim at freshening up the reader’s memory rather than giving a logically self
contained account of the theory.

Throughout the book we will denote by X a complex Banach space. The set
of all real numbers and the set of nonnegative real numbers will be denoted by
R and R, respectively. BC(R,X), BUC(R,X) stand for the spaces of bounded,
continuous functions and bounded, uniformly continuous functions, respectively.

1.1.1. Definition and Basic Properties

Definition 1.1 A family (T(¢)):>0 of bounded linear operators acting on a Banach
space X is a strongly continuous semigroup of bounded linear operators, or briefly,
a Cy-semigroup if the following three properties are satisfied:

i) T(0) = I, the identity operator on X;
i) T(t)T(s) =T(t+ s) for all ¢,s > 0;
iil) limgyo |T(t)z — | = 0 for all x € X.

The infinitesimal generator of (T'(t));>0, or briefly, the generator, is the linear op-
erator A with domain D(A) defined by

D(4) = {zeX:lm %(T(t):r — z) exists}),
o1
Ar = lglrg ;(T(t)x —1x), x€ D(A).

The generator is always a closed, densely defined operator.

7



8 CHAPTER 1. PRELIMINARIES

Theorem 1.1 Let (T'(t))t>0 be a Co-semigroup. Then there exist constants w > 0
and M > 1 such that
IT(t)]| < Me“*, vt > 0.

Proof. For the proof see e.g. [179, p. 4].

Corollary 1.1 If (T(t))t>0 is a Cy-semigroup, then the mapping (z,t) — T(t)x is
a continuous function from X x Rt — X.

Proof. For any z,y € X and t < s € RT := [0, 00),

1Ttz = T(s)yll < NT@)x = T(s)x| +[T(s)z —T(s)yll
< Mellz —yll + [[TOIT(s — ) — 2|
<

Me“s ||z —y|| + Me*!| T (s — t)x — z|. (1.1)

Hence, for fixed xz,t (t < s) if
for s <t

—~

Y, 8) — (x,t), then | T(t)x — T(s)y|| — 0. Similarly,

IT(t)z = T(s)yll 1T ()2 = T(s)z|| + [ T(s)x = T(s)yll
Me“ |l =yl + [ T()INT(E = s)x — x|

Me“s||x — y|| + Me**||T(t — s)x — z||. (1.2)

IA A IA

Hence, if (y,s) — (x,t), then [|T'(t)x — T(s)y|| — 0.
Other basic properties of a Cy-semigroup and its generator are listed in the following:
Theorem 1.2 Let A be the generator of a Cy-semigroup (T'(t))i>0 on X. Then

i) Forx € X,

t+h

.1
}ILLmO ), T(s)xds =T(t)z.

ii) For x € X, fg T(s)zds € D(A) and

A (/Ot T(s)xds) = T(t)z — .

iii) For x € D(A),T(t)x € D(A) and

d
%T(t)x = AT (t)x = T(t)Ax.

iw) For x € D(A),

Tt — T(s)x = / () Awdr = / AT ()i
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Proof. For the proof see e.g. [179, p. 5].

We continue with some useful fact about semigroups that will be used through-
out this book. The first of these is the Hille-Yosida theorem, which characterizes
the generators of Cy-semigroups among the class of all linear operators.

Theorem 1.3 Let A be a linear operator on a Banach space X, and let w € R and
M > 1 be constants. Then the following assertions are equivalent:

i) A is the generator of a Cy-semigroup (T(t))i>o satisfying ||T(t)|| < Me*t for
allt > 0;

ii) A is closed, densely defined, the half-line (w,o0) is contained in the resolvent
set p(A) of A, and we have the estimates
M

1RO A < 5= e

VAS>w, n=12,.. (1.3)

Here, R(\,A) := (A — A)~! denotes the resolvent of A at \. If one of the
equivalent assertions of the theorem holds, then actually {ReX > w} C p(A) and

M
RMA < =—— VRe\ =1,2,... 1.4
IRO A< oy WReA> @, =12 (149)
Moreover, for ReA > w the resolvent is given explicitly by
R\, A)x :/ e NT(t)zdt, VreX. (1.5)
0

We shall mostly need the implication (i)=-(ii), which is the easy part of the
theorem. In fact, one checks directly from the definitions that

Ryx :z/ e MT(t)x dt
0

defines a two-sided inverse for A — A. The estimate (1.4) and the identity (1.5) follow
trivially from this.
A useful consequence of (1.3) is that

)\lim INR(A, A)x —z|| =0, Ve X. (1.6)
This is proved as follows. Fix 2 € D(A) and u € p(A), and let y € X be such that

r = R(u, A)y. By (1.3) we have ||[R(\, A)|| = O(A7!) as A\ — oo. Therefore, the
resolvent identity

R(N, A) — R(p, A) = (= A RN, A)R(p, A) (L.7)
implies that
Jim AR A)z ol = lim RO, A)(uR( A)y ~ 9)] =0,

This proves (1.6) for elements x € D(A). Since D(A) is dense in X and the operators
AR(A, A) are uniformly bounded as A — oo by (1.3), (1.6) holds for all z € X.
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1.1.2. Compact Semigroups and Analytic Strongly Continuous Semi-
groups

Definition 1.2 A Cy-semigroup (T(t))¢>o is called compact for t > ¢ if for every
t > to, T(t) is a compact operator. (T'(t));>o is called compact if it is compact for
t>0.

If a Cy-semigroup (T'(t));>0 is compact for ¢t > to, then it is continuous in the
uniform operator topology for t > tg.

Theorem 1.4 Let A be the generator of a Cy-semigroup (T'(t))i>0. Then (T(t))i>o0
is a compact semigroup if and only if T(t) is continuous in the uniform operator
topology for t > 0 and R(X\; A) is compact for X € p(A).

Proof. For the proof see e.g. [179, p. 49].

In this book we distinguish the notion of analytic Cp-semigroups from that of
analytic semigroups in general. To this end we recall several notions. Let A be a
linear operator D(A) C X — X with not necessarily dense domain.

Definition 1.3 A is said to be sectorial if there are constants w € R,0 €
(w/2,m), M > 0 such that the following conditions are satisfied:

i) p(A) D Sp={AeC: A#w,|arg(A —w)| < 6},
i) IROLA)| < M/IA — ] YA € S

If we assume in addtion that p(A) # @, then A is closed. Thus, D(A), endowed
with the graph norm
[zl pay = [l]l + [|Az]],

is a Banach space. For a sectorial operator A, from the definition, we can define a
linear bounded operator 4 by means of the Dunford integral

et ! AR\, A)d\, t > 0, (1.8)

- Tm wHYr,n
where r > 0,71 € (7/2,0) and 7, , is the curve
{AeC:largh =n,|A =7 U{X € C: |argA| <n, |\ =7},
oriented counterclockwise. In addition, set €94z = z, Vo € X.

Theorem 1.5 Under the above notation, for a sectorial operator A the following
assertions hold true:

i) etAz € D(A¥) for everyt > 0,2 € X,k € N. If x € D(A¥), then

Akt = etA ARy, Wt > 0;
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i) ethest = (A vt s > 0;
i11) There are positive constants My, My, Mo, ..., such that
(a) lle'] < Moe**, t >0,
(b) |ItF(A —wD)*etd|| < Mye*t, t >0,

where w is determined from Definition 1.3. In particular, for every e > 0 and
k € N there is Cyc such that

[tk Aket || < C Tt ¢ > 0;

iv) The function t — e'4 belongs to C*((0,+o00), L(X)), and

dk

ﬁetA = AketA7 t> 0,

moreover it has an analytic extension in the sector

S={AeC:larg)| <0 —7/2}.

Proof. For the proof see [140, pp. 35-37].

Definition 1.4 For every sectorial operator A the semigroup (etA)tzo defined in
Theorem 1.5 is called the analytic semigroup generated by A in X. An analytic
semigroup is said to be an analytic strongly continuous semigroup if in addition, it
is strongly continuous.

There are analytic semigroups which are not strongly continuous, for instance, the
analytic semigroups generated by nondensely defined sectorial operators. From the
definition of sectorial operators it is obvious that for a sectorial operator A the
intersection of the spectrum o(A) with the imaginary axis is bounded.

1.1.3. Spectral Mapping Theorems

If A is a bounded linear operator on a Banach space X, then by the Dunford
Theorem [63] o(exp(tA)) = exp(to(A)), ¥Vt > 0. It is natural to expect this relation
holds for any Cy-semigroups on a Banach space. However, this is not true in general
as shown by the following counterexample

Example 1.1
Forn=1,2,3,..., let A, be the n X n matrix acting on C" defined by

01 0 0
A4, =[00 1 o0
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Each matrix A,, is nilpotent and therefore (A4, ) = {0}. Let X be the Hilbert space
consisting of all sequences © = (2, )pen With x,, € C™ such that
1

e’} 2
||| := (Z |E %l> < 0.
n=1

Let (T'(t))¢>0 be the semigroup on X defined coordinatewise by

(T(t)) = (™" nen.

It is easily checked that (T'(t))¢>0 is a Co-semigroup on X and that (T'(¢))¢>0 extends
to a Cop-group. Since ||A, | =1 for n > 2, we have ||e*4"| < e! and hence || T(t)|| <
ety so wo((T(t))e>0) < 1, where

wo((T(t))i>0) = inf{a : AN > 1 such that | T(¢)|| < Ne*, Vt > 0}.

First, we show that s(A) = 0, where A is the generator of (T'(t))¢>0 and s(A) :=
{sup ReX, X € o0(A)}. To see this, we note that A is defined coordinatewise by

A= (ZTL + An)nZL
An easy calculation shows that for all ReA > 0,
lim ||R(\, Ay +in)|cn = 0.

It follows that the operator (R(A, Ay, +in)),>1 defines a bounded operator on X, and
clearly this operator is a two-sided inverse of A — A. Therefore { Re\ > 0} C rho(A)
and s(A) < 0. On the other hand, in € o(in+A4,,) C o(A4) for all n > 1, s0 s(4) = 0.

Next, we show that wo((T'(t))i>0) = 1. In view of wo((T'(¢))i>0) < 1 it suffices
to show that wo((T'(t))s>0) > 1. For each n we put

Ty = n*%(l, 1,..,1) e C".

Then, ||z,|lcr =1 and

2
n—1 m i
Ay 2. _ L v
el = 3 (5
m=0 j:OJ.
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>

For 0 < ¢ < 1, we define z, € X by z, := (n2¢"x,)n>1. It is easy to check that
zq € D(A) and

)
IT@)agl* = > ng®™(lea,|?
n=1

00 1 2n—2 2Ztl
S (150

n=1 =0

Y

o0

=, 2t
= X5 2
iz

0 7 n={i/2}+1
>, gHi/2b+2 giyi
—~ 1—¢2 4

¢ 2

1—¢g2

> tq,

Here {a} denotes the least integer greater than or equal to a; we used that 2{k/2}+
2 < k+3forall &k =0,1,.. Thus, wo((T'(¢))i>0) > ¢ for all 0 < ¢ < 1, so

wo((T(t))¢>0) > 1. Hence, the relation o(T(t)) = €71 does not holds for the
semigroup (7'(t)):>o0-

In this section we prove the spectral inclusion theorem:

Theorem 1.6 Let (T'(t))i>0 be a Co-semigroup on a Banach space X, with gener-
ator A. Then we have the spectral inclusion relation

o(T(t)) D e?@ | vt > 0.

Proof. By Theorem 1.2 for the semigroup (T (¢))s>0 := {€ " *T(t) }+>0 generated
by A— X foral Ae Cand t >0

t
(A — A)/ AT (s)xds = (M —T(t))z, Ve X,
0

and

t
/ AT () (A = Az ds = (M — T(t))z, Vo € D(A). (2.1.1)
0
Suppose e € p(T'(t)) for some A € C and t > 0, and denote the inverse of e* —T'(t)
by Qx,:. Since Q¢ commutes with T'(¢) and hence also with A, we have
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t
(A= A)/ eA(t_S)T(s)Q,\ﬂ; ds=x, VrelX,
0
and
t
/ AIT(5)Qa(N — Az ds =z, Vo € D(A).
0

This shows the boundedness of the operator B defined by

¢
Byz = / e’\(t*S)T(s)QAytx ds

0
is a two-sided inverse of A — A. It follows that A € p(A).

As shown by Example 1.1 the converse inclusion

exp(ta(A)) 2 o(T(#))\{0}

in general fails. For certain parts of the spectrum, however, the spectral mapping
theorem holds true. To make it more clear we recall that for a given closed operator
A on a Banach space X the point spectrum o,(A) is the set of all A € o(A) for
which there exists a non-zero vector « € D(A) such that Ax = Az, or equivalently,
for which the operator A — A is not injective; the residual spectrum o,.(A) is the set
of all A € o(A) for which A — A does not have dense range; the approzimate point
spectrum o4(A) is the set of all A € o(A) for which there exists a sequence (x,) of
norm one vectors in X, x, € D(A) for all n, such that

lim ||Az, — Az,| = 0.
Obviously, 0,(A) C o.(4).

Theorem 1.7 Let (T'(t))i>0 be a Cy-semigroup on a Banach space X, with gener-
ator A. Then

ap(T(H)\{0} = '™, vi > 0.

Proof. For the proof see e.g. [179, p. 46].

Recall that a family of bounded linear operators (T'(t)):cr is said to be a strongly
continuous group if it satisfies

i) T(t+s) = T(t)I(s), Vs € R,

i) limyo T(t)z =z, Vo € X.
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Similarly to Cy-semigroups, the generator of a strongly continuous group (7'(t)):er
is defined to be the operator

T(t)x —

Az := lim M,
t—0 t

with the domain D(A) consisting of all elements x € X such that the above limit

exists. For bounded strongly continuous groups of linear operators the following

weak spectral mapping theorem holds:

Theorem 1.8 Let (T(t))ier be a bounded strongly continuous group, i.e., there
exists a positive M such that | T(t)|| < M, ¥Vt € R with generator A. Then

o(T(t)) =et*D vt € R. (1.9)
Proof. For the proof see e.g. [163] or [173, Chapter 2].

Example 1.2 Let M be a closed translation invariant subspace of the space of X-
valued bounded uniformly continuous functions on the real line BUC(R,X), i.e.,
M is closed and S(t)M C M, Vt, where (S(t))icr is the translation group on
BUC(R,X). Then

a(S(t)|m) = etoPrm) | vt € R,

where Dag is the generator of (S(¢)|m)ier ( the restriction of the group (S(t))ier
to M).

In the next chapter we will again consider situations similar to this example which
arise in connection with invariant subspaces of so-called evolution semigroups.

1.2. EVOLUTION EQUATIONS

1.2.1. Well-Posed Evolution Equations
Homogeneous and inhomogeneous equations

For a densely defined linear operator A let us consider the abstract Cauchy problem

du(t

u(0) =z € D(A).

The problem (1.10) is called well posed if p(A) # @ and for every x € D(A) there is
a unique (classical) solution u : [0,00) — D(A) of (1.10) in C([0, 00), X). The well
posedness of (1.10) involves the existence, uniqueness and continuous dependence
on the initial data. The following result is fundamental.

Theorem 1.9 The problem (1.10) is well posed if and only if A generates a Cy-
semigroup on X. In this case the solution of (1.10) is given by u(t) = T(t)x,t > 0.
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Proof. The detailed proof of this theorem can be found in [71, p. 83].

In connection with the well posed problem (1.10) we consider the following Cauchy
problem

i) — Au(t) + f(t), Yt >0,
{ufl()) ! (1.11)

Theorem 1.10 Let the problem (1.10) be well posed and ug € D(A). Assume either
i) [ e C([0,00),X) takes values in D(A) and Af(-) € C([0,00),X), or
i) f € CL([0,00),X).

Then the problem (1.11) has a unique solution u € C*([0,00),X) with values in
D(A).

Proof. The detailed proof of this theorem can be found in [71, pp. 84-85].

Even when the conditions of Theorem 1.10 are not satisfied we can speak of mild
solutions by which we mean continuous solutions of the equation

{u(t) =T(t - s)u(s) + [, T(t = ) (€)dE, Yt > 5> 0 (1.12)
U(O) = Up, Ug € X,

where (T'(t));>0 is the semigroup generated by A and f is assumed to be continuous.
It is easy to see that there exists a unique mild solution of Eq.(1.12) for every z € X.
Nonautonomous equations

To a time-dependent equation

{ dult) — A(tyu(t), vt > s >0, (1.13)
u(s) =z,

where A(t) is in general unbounded linear operator, the notion of well posedness
can be extended, roughly speaking, as follows: if the initial data x is in a dense set
of the phase space X, then there exists a unique (classical) solution of (1.13) which
depends continuously on the initial data. Let us denote by U(t, s)x the solution of
(1.13). By the uniqueness we see that (U(t, s))¢>s>0 is a family of bounded linear

operators on X with the properties
i) U(t,s)U(s,r) =Ul(t,r), Vt > s>1r>0;
i) U(t,t) =1, Vit > 0;
iii) U(:,-)z is continuous for every fixed = € X.

In the next chapter we will deal with families (U(t, s))¢>s>0 rather than with the
equations of the form (1.13) which generate such families. This general setting
enables us to avoid stating complicated sets of conditions imposed on the coefficient-
operators A(t). We refer the reader to [71, pp. 140-147] and [179, Chapter 5] for
more information on this subject.
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Semilinear evolution equations

The notion of well posedness discussed above can be extended to semilinear equa-

tions of the form J
d—f:Aa:+Ba:, zeX (1.14)
where X is a Banach space, A is the infinitesimal generator of a Cy-semigroup S(t),

t > 0 of linear operators of type w, i.e.
IS@®)z = S@Eyl < e e —yll, V=0, 2,y € X,

and B is an everywhere defined continuous operator from X to X. Hereafter, by a
mild solution z(t),t € [s, 7] of equation (1.14) we mean a continuous solution of the
integral equation

t
2(t) = S(t — ) +/ S(t— €)Ba(E)de, ¥s <t < 7. (1.15)
Before proceeding we recall some notions and results which will be frequently

used later on. We define the bracket [-, -] in a Banach space Y as follows (see e.g.
[142] for more information)

o MRyl =iyl e+ byl — [y
2,91 = hlﬁo h N illglf) h

Definition 1.5 Suppose that F' is a given operator on a Banach space Y. Then
(F + ~I) is said to be accretive if and only if for every A > 0 one of the following
equivalent conditions is satisfied

) A=M)lle—yl < llz —y+ AFz = Fy)l, Y,y € D(F),
i) [z —y, Fo— Fy] > —|lz —yl|, Yo,y € D(F).
In particular, if vy =0, then F' is said to be accretive.
Remark 1.1 From this definition we may conclude that (F' + ~I) is accretive if

and only if
lz =yl < llz =y + AMFz = Fy)[ + Mz -yl (1.16)

for all z,y € D(F),A > 0,1> Ay .

Theorem 1.11 Let the above conditions hold true. Then for every fized s € R and
x € X there exists a unique mild solution xz(-) of Eq.(1.14) defined on [s,+00).
Moreover, the mild solutions of Eq.(1.14) give rise to a semigroup of nonlinear
operators T(t),t > 0 having the following properties:

t

i) T(t)x =St +/ S(t—&)BT(&)xde, ¥t > 0,2 € X, (L17)
0

i) Tz - Tyl < e“T |z —yl, ¥t > 0,2,y € X. (1.18)

More detailedly information on this subject can be found in [142].
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1.2.2. Functional Differential Equations with Finite Delay

Let E be a Banach space with norm | - |. Denote by C := C([—r,0], E) the Banach
space of continuous functions on [—r, 0] taking values in the Banach space E with
the maximum norm. Let A be the generator of a Cy-semigroup (T'(t))¢>0 on E. If
(T'(t))1>0 is a Cp-semigroup, then there exist constants M,, > 1, w such that

IT(t)]| < Mye®  for t>0. (1.19)

Suppose that F(t, ¢) is an E-valued continuous function defined for ¢t > o, ¢ € C,
and that there exists a locally integrable function N (¢) such that

|F(t,¢) — F(t, )| < N(@)|¢ —ol, t>0,¢,4€C.
If a continuous function u : [0 — r,0 + a) — E satisfies the following equation

u(t) =T(t —o)u(o) + /75 T(t—s)F(s,us)ds o<t<o+a,

(el

it is called a mild solution of the functional differential equation
u'(t) = Au(t) + F(t,up) (1.20)

on the interval [0, 0 + a).

We will need the following lemma to prove the existence and uniqueness of mild
solutions.

Lemma 1.1 Suppose that a(t) and f,(t),n > 0, are nonnegative continuous func-
tions for t > o such that, forn > 1

fn(t) S/ a(s)fn-1(s)ds o <t.

Then anl fn(t) converges uniformly on [o, 7| for any T > o and
nit < [ fasrae [ ats) s
s [ aetren (]

Proof. By induction we have the following inequality for n > 1 :

Fult) < /U t (nafs)l)! ( /[, ta(r)dr)nl fols)ds o <t

The lemma follows immediately from this result.

Theorem 1.12 For every ¢ € C, Eq.(1.20) has a unique mild solution u(t) =
u(t, o, @) on the interval [o,00) such that u, = ¢. Moreover, it satisfies the following
inequality:
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t
) < ol e ([ 31, N0y )
t 7 t
_~_/ |F(S, O)|Mwemax{0,w}(t—s) exp (/ MwN(’/‘)d’l“) ds.

Proof. Set z = max{0,w}. The successive approximations {u"(¢)},n > 0, are
defined as follows: for 0 —r < t < o, u"(t) = ¢(t — o),n > 0 ; and for o < t,
u®(t) =T(t — o)¢(0) and

¢
u"(t) =Tt —o)p(0) + / T(t—s)F(s,u” )ds

o

for n > 1, successively. For n > 2, we have that, for t > o,

[u” (t) — w7 (t)]

IN

t
[T = Nz =z 2as
Ut
< / My I N (s)[u? ! — w2 |ds.

The last term is nondecreasing for ¢ > 0. Hence, the continuous functions f,,(¢) :=
e #uftt — wP|,n > 0, satisfy the inequality of the above lemma with a(s)

M, N (s). It follows that

S+t — | s/

n>1 g

t t
e*=9)ul — w0 M, N(s) exp </ MwN(r)dr> ds.

Thus, for every a > 0 the sequence {u}'} converges uniformly with respect to ¢t €
[0,0 + a], and u(t) = lim, . u™(t) is a mild solution on ¢ € [0, 00) with u, = ¢.
Furthermore,

t t
lug — uf| < / e* =9 |ul — w0 M, N(s) exp (/ MwN(T)dT> ds.

Notice that u!(t) —u®(t) =0 for t € [0 — r, 0] and
t

u(t) —u’(t) = / T(t — s)F(s,u’)ds

for t > 0. Set g(t) = F(¢,0) for t > 0. Then
[F(t,0)] < N@)|o| + [g(t)] t=0,6€C.

This implies that

t
uf =l < [ Mae Nl + lg(s) .
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Hence

IA

|Ut—u%|

/: e(t—5) (exp (/: MwN(r)dr> — 1) My [N(s)|ul| + |g(s)|]ds
/: e [ R (1)) MLN ()] + b9

—Jug — .

Notice that |u| < |us — u}| + |uf — u?| + [u?] and that
juf| < Mye? 9.

Finally, these prove the estimate of the solution in the theorem.

The following result will be used later whose proof can be found in [216].

Theorem 1.13 Let T(t) be compact for t > 0 and F(t,-) be Lipshitz continuous
uniformly in t. Then for every s > r the solution operator C 3 ¢ — us; € C,
(u(t) :== u(t,0,9)), is a compact operator.

Suppose that L : R x C — FE is a continuous function such that, for each ¢ € R,
L(t,-) is a continuous linear operator from C to E. Notice that || L(¢)| := || L(¢, )|
is a locally bounded, lower semicontinuous function. For every ¢ € C and ¢ € R,
and for every continuous function f: R — FE, the inhomogeneous linear equation

u'(t) = Au(t) + L(t, u) + f(2) (1.21)
with the initial condition u, = ¢ has a unique mild solution u(t, o, ¢, f).

Corollary 1.2 Ifu(t) = u(t,o,¢, f) is a mild solution of Eq.(1.21), then, fort > o,
t
o <l e ([ 20yl
t 7 t
_|_/ |f(8)|Mwemax{o,w}(t—s) exp (/ Mw||L(r)||dr> ds.

1.2.3. Equations with Infinite Delay

As the phase space for equations with finite delay one usually takes the space
of continuous functions. This is justifiable because the section z; of the solution
becomes a continuous function for t > o +r, where o is the initial time and r is the
delay time of the equation, even if the initial function z, is not continuous. However,
the situation is different for equations with infinite delay. The section x; contains
the initial function z, as its part for every ¢ > o. There are many candidates for the
phase space of equations with infinite delay. However, we can discuss many problems
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independently of the choice of the phase space. This can be done by extracting the
common properties of phase spaces as the axioms of an abstract phase space B. We
will use the following fundamental axioms, due to Hale and Kato [79].

The space B is a Banach space consisting of E-valued functions ¢,,---, on
(—00, 0] satisfying the following axioms.

(B) If a function z : (—oc0,0 4+ a) — E is continuous on [o,0 + a) and z, € B,
then, for ¢ € [0,0 + a),

i) ¢ € B and x4 is continuous in B,

i) H a(t)] < |z¢| < K(t—o)sup{|z(s)| : 0 < s < t}+M(t—0)|zs|, where H >
0 is constant, K, M : [0,00) — [0,00) are independent of x, K is continuous,
M is measurable, and locally bounded.

Now we consider several examples for the space B of functions ¢ : (—o0,0] — E.
Let g(6),0 < 0, be a positive, continuous function such that g(6) — oo as § — —oo.
The space UC,, is a set of continuous functions ¢ such that ¢(0)/g(6) is bounded
and uniformly continuous for § < 0. Set

0] = sup{|¢(0)]/9(0) : 0 € (—00,0]}.

Then this space satsifies the above axioms. The space Cy is the set of continuous
functions ¢ such that ¢(0)/g(¢) has a limit in E as § — —oo. Thus, C, is a closed
subspace of UC, and satisfies the above axioms with respect to the same norm.
The space L, is the set of strongly measurable functions ¢ such that |¢(8)|/g(9) is
integrable over (—oo,0]. Set

0
ol =100+ [ 16(6)]/g(0)d.
— 00
Then this space satisfies the above axioms.
Next, we present several fundamental properties of B. Let BC be the set of
bounded, continuous functions on (—oo, 0] to E, and Cyg be its subset consisting of
functions with compact support. For ¢ € BC put

|#loc = sup{|¢(0)| : 0 € (=00, 0]}

Every function ¢ € Cyg is obtained as x,, = ¢ for some r > 0 and for some continuous
function z : R — E such that () = 0 for < 0. Since g = 0 € B, Axiom (B) i)
implies that z; € B for t > 0. As a result Cyg is a subspace of B, and

16lls < K(r)l|¢lloe; & € Coo,

provided supp¢ C [—r,0]. For every ¢ € BC, there is a sequence {¢™} in Cyo such
that ¢™(8) — #(#) uniformly for 6 on every compact interval, and that ||¢"||c <
[|¢lloo- From this observation, the space BC' is contained in B under the additional
axiom (C).
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(C) If a uniformly bounded sequence {¢™(6)} in Cyp converges to a function ¢(6)
uniformly on every compact set of (—o0, 0], then ¢ € B and lim,,_,o [¢" — ¢| = 0.

In fact, BC' is continuously imbedded into B. The following result is found in
[107].

Lemma 1.2 If the phase space B satisfies the axiom (C), then BC C B and there
is a constant J > 0 such that |¢|p < J||¢||s for all ¢ € BC.

~ For each b € E, define a constant function b by b(6) = b for § € (—o0,0]; then
|blg < J|b|] from Lemma 1.2. Define operators S(t) : B — B,t > 0, as follows :

—t<6<0,

[S(t)¢](0) = { ﬁg?i 0) o< —t.

Let So(t) be the restriction of S(t) to By := {¢p € B: ¢(0) =0}. If 2 : R — E
is continuous on [o,00) and z, € B, we take a function y : R — E defined by
y(t) = z(t),t > o;y(t) = z(0),t < 0. From Lemma 1.2 y; € B for t > o, and x; is
decomposed as

xt =yt + So(t — 0)[ze —x(0)]  for t € [o,00).
Using Lemma 1.2 and this equation, we have an inequality
|z¢| < Jsup{lz(s)]|: 0 < s <t} +|So(t —o)[ze — x(0)]].

The phase space B is called a fading memory space [107] if the axiom (C) holds and
So(t)p — 0 as t — oo for each ¢ € By. If B is such a space, then || Sy(t)|| is bounded
for t > 0 by the Banach Steinhaus theorem, and

|z| < Jsup{|z(s)] : 0 < s <t} + M|z,
where M = (1 + HJ)sup;q [[So(t)]|. As a result, we have the following property.

Proposition 1.1 Assume that B is a fading memory space. If x : R — FE is
bounded, and continuous on [0,00) and x, € B, then x; is bounded in B for t > o.

In addition, if ||So(t)|| — 0 as t — oo, then B is called a uniform fading memory
space. It is shown in [107, p.190], that the phase space B is a uniform fading memory
space if and only if the axiom (C) holds and K (¢) is bounded and lim;_,.o M (t) =0
in the axiom (B).

For the space UCy, we have that

1S0(8)]] = sup{g(s)/g(s —t) : s <0},

and this space is a uniform fading memory space if and only if it is a fading memory
space, cf. [107, p.191].
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Let A be the infinitesimal generator of a Cy-semigroup on E such that ||T(¢)|| <
Me™t t > 0. Suppose that F(t, ) is an E-valued continuous function defined for
t > 0,¢ € B, and that there exists a locally integrable function N(¢) such that

[F(t,¢) = F(t,9)| < N(t)|lp — 4|, t=0,0,9€B.
Every continuous solution « : [c — r,0 4+ a) — E of the equation
t
u(t) =Tt — o)u(o) —|—/ T(t—s)F(s,us)ds o<t<o+a, (1.22)

g

will be called a mild solution of the functional differential equation
u'(t) = Au(t) + F(t,u) (1.23)

on the interval [o,0 + a).

As in the equations with finite delay, the mild solution exists uniquely for ¢ € B,
and the norm |u(¢)| is estimated in the similar manner in terms of the functions
K(r), M(r) appearing in the axiom (B). We refer the reader to [206], [108] for more
details on the results of this section. The compact property of the orbit in B of a
bounded solution follows from the following lemmas (for the proofs see [108]).

Lemma 1.3 Let S be a compact subset of a fading memory space B. Let W (S) be
a set of functions ¢ : R — E having the following properties :

1) xg € S.
it) The family of the restrictions of x to [0,00) is equicontinuous.
iii) The set {x(t) :t < 0,2 € W(S)} is relatively compact in E.
Then the set V(S) :={xy :t > 0,2 € W(S)} is relatively compact in B.

Lemma 1.4 In Eq.(1.22) let B be a fading memory space, (T(t))t>0 be a compact
Cy-semigroup, and F(t, ) be such that for every B > 0

sup  {|F(t,6)[} < +ox.
t>0,|¢|<B

Then, for every solution u(t) of Eq.(1.22) bounded on [0, +00), the orbit {us : t > 0}
is relatively compact in B.
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1.3. SPECTRAL THEORY AND ALMOST PERIODICITY OF
BOUNDED UNIFORMLY CONTINUOUS FUNCTIONS

1.3.1. Spectrum of a Bounded Function
We denote by F the Fourier transform, i.e.
+oo )
(FH(s) ::/ e St f(t)dt (1.24)
(s € R, f € LY(R)). Then the Beurling spectrum of u € BUC(R,X) is defined to
be the following set
spu) == {6 €R:Ve >03f € L"(R), suppFf C (£ —,6+¢), fxu#0} (1.25)

where

+oo
fru(s) = / f(s = tyu(t)dt.

— 00

Example 1.3 If f(t) is a 1-periodic function with Fourier series

2imkt
kae ikt

keZ

then
sp(f) = {2rk : fi # 0},

Proof. For every A # 2kom, kg € Z or A\ = 2kym at which fr, = 0, where
fn is the Fourier coefficients of f, and for every positive ¢, let ¢ € L*(R) be a
complex valued continuous function such that the support of its Fourier transform
suppF¢ C [N —e, A +¢]. Put

u(t) = Fo) = [ 5e—9)os)ds.

Since f is periodic, there is a sequence of trigonometric polynomials

N(n) ‘
Pn(t) — Z amkeszﬂ't
k=1

convergent uniformly to f with respect to t € R such that lim,, .o ap i = fr. We
have

u(t) = fro(t)= lim P+ o(1)
N(n)

_ : 21k
= lim Zan,ke * ¢(t)

k=1
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N(n) 0o
— lim § :an,keszWt/ e—szws¢(S)d8
n—oo
k=1 -

N(n)
= lim Za 12T F o (2he)

n— o0
k=1

= 0

This, by definition, shows that sp(f) C {m € 27Z : f,, # 0}. Conversely, for
A€ {m € 2rZ: f,, # 0} and for every sufficiently small positive € we can choose
a complex function ¢ € L'(R) such that Fp(¢) = 1, V€ € [\ — &, X + ¢] and
Fo(€) =0, V€ & [A— e, A+ €]. Repeating the above argument, we have

fre(t)= lim P,(t) * ¢(t)
n—oo
N(n)
= lim Z an k€2 ™ Fo(2k)

n—oo

w(t)

= hm U o €2F0E (1.26)

Since limy, o0 @n,k, = fr, this shows that w # 0. Thus, A € sp(f).

Theorem 1.14 Under the notation as above, sp(u) coincides with the set consisting
of £ € R such that the Fourier- Carleman transform of u

fo e Mu(N)dt, (ReX > 0);
a(\) = (1.27)
— [T eMu(—t)dt, (ReX <0)

has no holomorphic extension to any neighborhood of i.
Proof. For the proof we refer the reader to [185, Proposition 0.5, p.22].

We collect some main properties of the spectrum of a function, which we will
need in the sequel.

Theorem 1.15 Let f,g, € BUC(R,X),n € N such that g, — f asn — oo. Then
1) sp(f) is closed,
i) sp(f(- + h)) = sp(f),
iii) If o€ C\{0} sp(af) = sp(f),
iv) If sp(gn) C A for all n € N then sp(f) C A,

v) If A is a closed operator, f(t) € D(A)Vt € R and Af(-) € BUC(R,X), then,
sp(Af) C sp(f),

vi) sp(y * f) C sp(f) N suppFy, V¥ € L'(R).
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Proof. For the proof we refer the reader to [221, Proposition 0.4, p. 20, Theorem
0.8, p. 21] and [185, p. 20-21].

As an immediate consequence of the above theorem we have the following.
Corollary 1.3 Let A be a closed subset of R. Then the set
A(X) :={g € BUC(R,X) : sp(g) C A}
is a closed subspace of BUC(R,X) which is invariant under translations.
We consider the translation group (S(t)):cr on BUC(R,X). One of the fre-
quently used properties of the spectrum of a function is the following:

Theorem 1.16 Under the notation as above,

i sp(u) = o(Dy), (1.28)
where D, is the generator of the restriction of the group S(t) to M,,.
Proof. For the proof see [61, Theorem 8.19, p. 213].

We will need also the following result (see e.g. [8], [173, Lemma 5.1.7]) in the next
chapter.

Lemma 1.5 Let A be the generator of a Co-group U = (U(t))icr of isometries on
a Banach space Y. Let z € Y and £ € R and suppose that there exist a neighborhood
V of i€ in C and a holomorphic function h : V. — Y such that h(A) = R(\, A)z
whenever A € V. and R\ > 0. Then i € p(A.), where A, is the generator of the
restriction of U to the closed linear span of {U(t)z,t € R} in Y.

1.3.2. Almost Periodic Functions

Definition and basic properties

A subset E' C R is said to be relatively dense if there exists a number | > 0 (inclusion
length) such that every interval [a, a+1] contains at least one point of E. Let f be a
continuous function on R taking values in a complex Banach space X. f is said to
be almost periodic if to every e > 0 there corresponds a relatively dense set T'(¢, f)
(of e-translations, or e-periods ) such that

sup |[f(t+7)— ft)|| <e, VT €T(e, f).
teR

Example 1.4 All trigonometric polynomials

P(t) =Y are™', (ax € X, \x € R)
k=1

are almost periodic.
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We collect some basic properties of almost periodic functions in the following;:

Theorem 1.17 Let f and f,,n € R be almost periodic functions with values in X.
Then the following assertions hold true:

i) The range of f is precompact, i.e., the set {f(t),t € R} is a compact subset
of X, so f is bounded;

it) f is uniformly continuous on R;

it1) If fr, — g as n — oo uniformly, then g is almost periodic;

w) If [’ is uniformly continuous, then f' is almost periodic.
Proof. For the proof see e.g. [7, pp. 5-6].

As a consequence of Theorem 1.17 the space of all almost periodic functions taking
values in X with sup-norm is a Banach space which will be denoted by AP(X). For
almost periodic functions the following criterion holds (Bochner’s criterion):

Theorem 1.18 Let f be a continuous function taking values in X. Then f is almost
periodic if and only if given a sequence {c, }nen there exists a subsequence {cn, }reN
such that the sequence {f(- + cn, ) }ken converges uniformly in BC(R,X).

Proof. For the proof see e.g. [7, p. 9].

1.3.3. Sprectrum of an Almost Periodic Function

There is a natural extension of the notion of Fourier exponents of periodic functions
to almost periodic functions. In fact, if f is almost periodic function taking values
in X, then for every A € R the average

T
a(f,X) = lim — [ . e F(t)dt

exists and is different from 0 at most at countably many points A. The set {\ €
R :a(f,\) # 0} is called Bohr spectrum of f which will be denoted by op(f) . The
following Approximation Theorem of almost periodic functions holds

Theorem 1.19 (Approzimation Theorem) Let f be an almost periodic function.
Then for every € > 0 there exists a trigonometric polynomial

N
Ps(t) = Zajei)‘jt, aj; € X,)\j S O'b(f)
j=1

such that
sup [|[f(t) — P-(t)| <e.
teR

Proof. For the proof see e.g. [137, pp. 17-24].
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Remark 1.2 The trigonometric polynomials P.(t) in Theorem 1.19 can be chosen
as an element of the space

My = span{S(r)f,T € R}

(see [137, p. 29]. Moreover, without loss of generality by assuming that o, (f) =
{A1, A2, - -} one can choose a sequence of trigonometric polynomials, called trigono-
metric polynomials of Bochner-Fejer, approximating f such that

N(m)
Pm(t) = Z IYM,ja()‘jvf)el)\jtam € Na
i=1

where limy, o0 Ym,; = 1. As a consequence we have:

Corollary 1.4 let f be almost periodic. Then

Mf = Span{a()‘a f)ei)\.a DS Ub(f)}

Proof. By Theorem 1.19,

My C spanfa(f,N)er X € op(f)}.

On the other hand, it is easy to prove by induction that if P is any trigonometric
polynomial with different exponetnts {A1,- -, Ax}, such that

k
P(t) = Zl‘jeikkt,
j=1

then z;e*% € Mp, Vj = 1,---, k. Hence by Remark 1.2, obviously, a();, f)e?* €
My, Vj € N.

The relation between the spectrum of an almost periodic function f and its Bohr
spectrum is stated in the following:

Proposition 1.2 If f is an almost periodic function, then sp(f) = op(f).

Proof. Let A € op(f). Then there is a € X such that ze"* € M. Obviously,
A € 0(D|m,). By Theorem 1.16 A € sp(f). Conversely, by Theorem 1.19 f can be
approximated by a sequnece of trigonometric polynomials with exponents contained
in op(f). In view of Theorem 1.15 sp(f) C op(f).

1.3.4. A Spectral Criterion for Almost Periodicity of a Function

Suppose that we know beforehand that f € BUC(R,X). It is often possible to
establish the almost periodicity of this function starting from certain a priori infor-
mation about its spectrum.
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Theorem 1.20 Let £ and G be closed, translation invariant subspaces of the space
BUC(R,X) and suppose that

i) GCE&;

it) G contains all constant functions which belong to &;
i) € and G are invariant under multiplications by €' for all ¢ € R;
i) whenever f € G and F € &, where F(t) = fot f(s)ds, then F € G.

Let uw € € have countable reduced spectrum

spg(u) = {€€R:Ve>0 3f € L'(R) such that
suppF f C(§—e,&+¢€) and fxu ¢ G}

Then u € G.
Proof. For the proof see [8, p. 371].

Remark 1.3 In the case where G = AP(X) the condition iv) in Theorem 1.20 can
be replaced by the condition that X does not contain ¢y (see [8, Proposition 3.1, p.
369]). Another alternative of the condition iv) is the total ergodicity of u which is
defined as follows: u € BUC(R,X) is called totally ergodic if

T—00 2T

1 (7 .
Myu:= lim —/ e S(s)ds

-7

exists in BUC(R,X) for all » € R (see [26, Theorem 2.6], [27, Theorem 4.2.6],
[192]). Another case in which the condition iv) can be dropped is that sp(u) is
discrete (see [12]). From this remark the following example is obvious:

Example 1.5 A function f € BUC(R,X) is 2m-periodic if and only if sp(f) C Z.
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CHAPTER 2

SPECTRAL CRITERIA FOR PERIODIC AND
ALMOST PERIODIC SOLUTIONS

The problem of our primary concern in this chapter is to find spectral conditions
for the existence of almost periodic solutions of periodic equations. Although the
theory for periodic equations can be carried out parallelly to that for autonomous
equations, there is always a difference between them. This is because that in gen-
eral there is no Floquet representation for the monodromy operators in the infinite
dimensional case. Section 1 will deal with evolution semigroups acting on invariant
function spaces of AP(X). Since, originally, this technique is intended for nonau-
tonomous equations we will treat equations with as much nonautonomousness as
possible, namely, periodic equations. The spectral conditions are found in terms
of spectral properties of the monodromy operators. Meanwhile, for the case of au-
tonomous equations these conditions will be stated in terms of spectral properties
of the operator coefficients. This can be done in the framework of evolution semi-
groups and sums of commuting operators in Section 2. Section 3 will be devoted to
the critical case in which a fundamental technique of decomposition is presented.
In Section 4 we will present another, but traditional, approach to periodic solutions
of abstract functional differential equations. The remainder of the chapter will be
devoted to several extensions of these methods to discrtete systems and nonlinear
equations. As will be shown in Section 5, many problems of evolution equations can
be studied through discrete systems with less sophisticated notions.

2.1. EVOLUTION SEMIGROUPS AND ALMOST PERIODIC SOLU-
TIONS OF PERIODIC EQUATIONS

2.1.1. Evolution Semigroups

Let us consider the following linear evolution equations

dx
= = Az, (2.1)

and
dx
I =A(t)z + f(b), (2.2)

where x € X, X is a complex Banach space, A(t) is a (unbounded) linear operator
acting on X for every fixed t € R such that A(t) = A(t+1) forallte R, f: R— X
is an almost periodic function. Under suitable conditions Eq.(2.1) is well-posed
(see e.g. [179]), i.e., one can associate with this equation an evolutionary process

31
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(U(t,s))t>s which satisfies, among other things, the conditions in the following
definition.

Definition 2.1 A family of bounded linear operators (U(t, s))¢>s, (t,s € R) from a
Banach space X to itself is called 1-periodic strongly continuous evolutionary process
if the following conditions are satisfied:

1

U(t,t) =1 for all t € R,

ii

U(t,s)U(s,r) =U(t,r) for all t > s > r,

Ut+1,s+1)=U(t,s) forallt > s,

i)
i)
iii) The map (¢, s) — U(t, s)x is continuous for every fixed x € X,
iv)
)

v) |U(t, s)|| < Nev®=*) for some positive N,w independent of ¢ > s .

If it does not cause any danger of confusion, for the sake of simplicity, we shall often
call 1-periodic strongly continuous evolutionary process (evolutionary) process. We
emphasize that in this chapter, for the sake of simplicity of the notations we assume
the 1-periodicity of the processes under consideration, and this does not mean any
restriction on the period of the processes.

Once the well-posedness of the equations in question is assumed in stead of the
equations with operator-coefficient A(t) we are in fact concerned with the evolution-
ary processes generated by these equations. In light of this, throughout the book
we will deal with the asymptotic behavior of evolutionary processes as defined in
Definition 2.1. Our main tool to study the asymptotic behavior of evolutionary pro-
cesses is to use the notion of evolution semigroups associated with given evolutionary
processes, which is defined in the following:

Definition 2.2 For a given 1-periodic strongly continuous evolutionary process
(U(t, s))t>s, the following formal semigroup associated with it

(Thu)(t) := U(t,t — h)u(t — h),Vt € R, (2.3)

where u is an element of some function space, is called evolutionary semigroup
associated with the process (U(t, s))¢>s-

Below, for a given strongly continuous 1-periodic evolutionary process (U (¢, s))i>s
we will be concerned with the following inhomogeneous equation

£(t) = U(t, s)(s) + / Ut ) F(€)dE,VE > (2.4)

associated with it. A continuous solution u(t) of Eq.(2.4) will be called mild solution
to Eq.(2.2). The following lemma will be the key tool to study spectral criteria for
almost periodicity in this section which relates the evolution semigroup (2.3) with
the operator defined by Eq.(2.4).
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Lemma 2.1 Let (U(t,s))i>s be a I-periodic strongly continuous evolutionary pro-
cess. Then its associated evolutionary semigroup (Th)hzo 1s strongly continuous in
AP(X). Moreover, the infinitesimal generator of (T"),>0 is the operator L defined
as follows: w € D(L) and Lu = —f if and only if u, f € AP(X) and u is the solution

to Eq.(2.4).

Proof. Let v € AP(X). First we can see that T" acts on AP(X). To this end,
we will prove the following assertion: Let Q(t) € L(X) be a family of bounded
linear operators which is periodic in ¢ and strongly continuous, i.e., Q(¢)x is con-
tinuous in ¢ for every given x € X. Then if f(-) € AP(X), Q(-)f(:) € AP(X). The
fact that sup, ||Q(¢]] < oo follows from the uniform boundedness principle. By the
Approximation Theorem of almost periodic functions we can choose sequences of
trigonometric polynomials f, () which converges uniformly to f(¢) on the real line.
For every n € N it is obvious that Q(-) f(-) € AP(X). Hence

sup [|Q(8) fn(t) — Q) ()| < sup Q)| sup [ £n (1) — f ()]

implies the assertion. We continue our proof of Lemma 2.1. By definition we have
to prove that
lhi?Ol sup ||U(¢,t — h)v(t — h) —v(t)|| = 0. (2.5)
t

Since v € AP(X) the range of v(-) which we denote by K (consisting of © € X
such that = = v(t) for some real t) is a relatively compact subset of X. Hence the
map (t,s,x) — U(t, s)z is uniformly continuous in the set {1 >t > s > —1,z €
K}. Now let ¢ be any positive real. In view of the uniform continuity of the map
(t,s,x) — U(t, s)z in the above-mentioned set there is a positive real § = §(¢) such
that

U=t t—[t] —h)z—z| <e (2.6)

for all 0 < h < § < 1 and x € K, where [t] denotes the integer n such that
n <t <n+ 1. Since (U(t,s))i>s is 1-periodic from (2.6) this yields

1%3% sup ||U(t,t — h)v(t —h) —v(t — h)| = 0. (2.7)
t
Now we have

limsup |U(t, ¢ —h)o(t —h) — v(@)] <

hl0 ¢

< lim sup||U(t,t —h)v(t —h) —v(t — h)|| +
h—0t+ ¢

I t—h) — ()] 2.8
+ Jim,sup [[o(t — h) —v()] (2:8)

Since v is uniformly continuous this estimate and (2.8) imply (2.5), i.e., the evolu-
tionary semigroup (T");>¢ is strongly continuous in AP(X).

Now let u € AP(X) be a solution of Eq.(2.4). Then we will show that v € D(L)
and Lu = —f. In fact, in view of the strong continuity of (T")),>0 in AP(X) the

integral foh T¢ fd¢ exists as an element of AP(X). Hence, by definition,
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wt) = Ult=Rut=1)+ [ U@

= [T"u)(t) + [/h TEfd€)(t), Vh>0,t€R.
0

Thus, u = Thu + [j' TS fd¢, Vh > 0. This yields that

Thy —u 1 [h
lim——— = —lim—~ | T¢fd¢é = —
M TR, T

i.e., u € D(L) and Lu = — f. Conversely, let w € D(L) and Lu = —f. Then we will

show that u(-) is a solution of Eq.(2.4). In fact, this can be done by reversing the
above argument, so the details are omitted.

Remark 2.1 It may be noted that in the proof of Lemma 2.1 the precompactness of
the ranges of u and f are essiential. Hence, in the same way, we can show the strong
continuity of the evolution semigroup (T")>¢ in Co(R, X). Finally, combining this
remark and Lemma 2.1 we get immediately the following corollary.

Corollary 2.1 Let (U(t,s))i>s be a I-periodic strongly continuous process. Then
its associated evolutionary semigroup (T")n>o is a Co-semigroup in

AAP(X) := AP(X) ® Cp(R, X).
One of the interesting applications of Corollary 2.1 is the following.

Corollary 2.2 Let (U(t, s)¢>s be a I-periodic strongly continuous evolutionary pro-
cess. Moreover, let u, f € AAP(X) such that u is a solution of Eq.(2.4). Then the
almost periodic component uqy of u satisfies Eq.(2.4) with f := fop, where fop is
the corresponding almost periodic component of f.

Proof. The evolution semigroup (7"),>¢ leaves AP(X) and Cp(R, X) invariant.
Let us denote by P,;,, Py the projections on these function spaces, respectively. Then
since u is a solution to Eq.(2.4), by Lemma 2.1,

Thy —u
lim —— = —f.
no f
Hence,
. Thu—u  ThP,u— P,u
e

This, by Lemma 2.1, shows that P,,u := ug, is a solution of Eq.(2.4) with f :=
Popf = fap-
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2.1.2. Almost Periodic Solutions and Applications
Monodromy operators

First we collect some results which we shall need in the book. Recall that for a given
1-periodic evolutionary process (U(t, s)):>s the following operator

P(t):=U(t,t—1),t e R (2.9)

is called monodromy operator (or sometime, period map , Poincaré map). Thus
we have a family of monodromy operators. Throughout the book we will denote
P := P(0). The nonzero eigenvalues of P(t) are called characteristic multipliers. An
important property of monodromy operators is stated in the following lemma.

Lemma 2.2 Under the notation as above the following assertions hold:

i) P(t+ 1) = P(t) for all t; characteristic multipliers are independent of time,
i.e. the nonzero eigenvalues of P(t) coincide with those of P,

ii) o(P(t))\{0} = o(P)\{0}, i.e., it is independent of t ,
iii) If X € p(P), then the resolvent R(X\, P(t)) is strongly continuous.

Proof. The periodicity of P(t) is obvious. In view of this property we will consider
only the case 0 <t < 1. Suppose that u # 0, Pz = px # 0, and let y = U(¢,0)z, so
U(l,t)y = py # 0, y # 0 and P(t)y = py. By the periodicity this shows the first
assertion.

Let A # 0 belong to p(P). We consider the equation

Az — P(t)z =y, (2.10)

where y € X is given. If z is a solution to Eq.(2.10), then Az = y + w, where
w = U(t,0)(A — P)~1U(1,t)y. Conversely, defining = by this equation, it follows
that (A — P(¢))z = y so p(P(t)) D p(P)\{0} . The second assertion follows by the
periodicity. Finally, the above formula involving x proves the third assertion.

Remark 2.2 In view of the above lemma, below, in connection with spectral prop-
erties of the monodromy operators, the terminology ”monodromy operators” may
be referred to as the operator P if this does not cause any danger of confusion.

Invariant functions spaces of evolution semigroups

Below we shall consider the evolutionary semigroup (77) n>0 in some special invari-
ant subspaces M of AP(X).

Definition 2.3 The subspace M of AP(X) is said to satisfy condition H if the
following conditions are satisfied:

i) M is a closed subspace of AP(X),
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ii) There exists A € R such that M, contains all functions of the form e**

X

X, x €

)

iii) If C(t) is a strongly continuous 1-periodic operator valued function and f €
M, then C(-)f(-) € M,

iv) M is invariant under the group of translations.

In the sequel we will be mainly concerned with the following concrete examples
of subspaces of AP(X) which satisfy condition H:

Example 2.1 Let us denote by P(1) the subspace of AP(X) consisting of all 1-
periodic functions. It is clear that P(1) satisfies condition H.

Example 2.2 Let (U(t,s)):>s be a strongly continuous 1-periodic evolutionary pro-
cess. Hereafter, for every given f € AP(X), we shall denote by M(f) the sub-
space of AP(X) consisting of all almost periodic functions u such that sp(u) C
{A+2mn,n € Z, ) € sp(f)}. Then M(f) satisfies condition H.

In fact, obviously, it is a closed subspace of AP(X), and moreover it satisfies con-
ditions ii), iv) of the definition. We now check that condition iii) is also satisfied by
proving the following lemma:

Lemma 2.3 Let Q(t) be a I1-periodic operator valued function such that the map
(t,x) — Q(t)x is continuous. Then for every u(-) € AP(X), the following spectral
estimate holds true:

sp(Q(-)u(+)) C A, (2.11)
where A := {\+ 2km, X € sp(u),k € Z}.

Proof. Using the Approximation Theorem of almost periodic functions we can
choose a sequence of trigonometric polynomials

N(m)

u(m) (t) = Z eiAk’Mtak,myak,m € X
k=1

such that \g ., € op(u) (:= Bohr spectrum of u), lim,, o u(™ (t) = u(t) uniformly
in t € R. The lemma is proved if we have shown that

sp(Q()ut™ () C A. (2.12)
In turn, to this end, it suffices to show that
sp(Q(-)e™ ™ ag m) C A (2.13)

In fact, since Q(-)ak,m is 1-periodic in ¢, there is a sequence of trigonometric poly-
nomials
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N(n)

Pn(t) = Z ei27rktpk,n7pk:,n eX
k=—N(n)

converging to Q(-)ay,m uniformly as n tends to oco. Obviously,
sp(e™em P (1) C A. (2.14)

Hence, ‘
sp(e”\’“"'Q()ak’m) C A.

The following corollary will be the key tool to study the unique solvability of the
inhomogeneous equation (2.4) in various subspaces M of AP (X) satisfying condition
H.

Corollary 2.3 Let M satisfy condition H. Then, if 1 € p(T|m), the inhomoge-
neous equation (2.4) has a unique solution in M for every f € M.

Proof. Under the assumption, the evolutionary semigroup (Th)hzo leaves M in-
variant. The generator A of (T"|yp)n>0 can be defined as the part of L in M. Thus,
the corollary is an immediate consequence of Lemma 2.1 and the spectral inclusion
e?) C o(T m).

Let M be a subspace of AP(X) invariant under the evolution semigroup (Th) h>0
associated with the given 1-periodic evolutionary process (U(t,s))i>s in AP(X) .
Below we will use the following notation

Pyo(t) := P(t)u(t),Vt € R,v € M.

If M = AP(X) we will denote Py=P.
In the sequel we need the following lemma:

Lemma 2.4 Let (U(t,s))i>s be a I-periodic strongly continuous evolutionary pro-
cess and M be an invariant subspace of the evolution semigroup (Th)hzo associated
with it in AP(X) . Then for all invariant subspaces M satisfying condition H,

o(Pa)\{0} = o(P)\{0}.

Proof. For u,v € M | consider the equation (A — PM)U = v . It is equivalent to
the equation (A — P(t))u(t) = v(t),t € R. If X € p(Pp)\{0} , for every v the first
equation has a unique solution u , and ||u|| < ||[R(A, P )|||v]]. Take a function v € M
of the form v(t) = ye, for some pu € R ; the existence of such a p is guaranteed
by the axioms of condition H. Then the solution u satisfies |lul| < ||R(X, Pa)||[|yll.
Hence, for every y € X the solution of the equation (A— P(0))u(0) = y has a unique
solution u(0) such that

lu(O)I} < sup [Ju(t)]| < IR(N, Paa)| sup [[u(t)]| < IR aa) | [lyl-
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This implies that A € p(P)\{0} and ||R(\, P(t))|| < [|R(\, Pm)]| -

Conversely, suppose that A € p(P)\{0}. By Lemma 2.2 for every v the sec-
ond equation has a unique solution u(t) = R(X, P(t))v(t) and the map taking ¢
into R(A, P(t)) is strongly continuous. By definition of condition H, the function
taking ¢ into (A — P(t))1v(t) belongs to M. Since R()\, P(t)) is a strongly contin-
uous, 1-periodic function, by the uniform boundedness principle it holds that r :=
sup{||R(\, P(t))| : t € R} < oo. This means that ||u(?)|| < r|lv(t)]] < rsup, |Jv(t)]],
or ||lul| < rlv|. Hence X € p(Py) , and |[R(\, Pm)l|| < r .

Unique solvability of the inhomogeneous equations in P(1)

We now illustrate Corollary 2.2 in some concrete situations. First we will consider
the unique solvability of Eq.(2.4) in P(1).

Proposition 2.1 Let (U(t, s))i>s be 1-periodic strongly continuous. Then the fol-
lowing assertions are equivalent:

i) 1€p(P),
it) Eq.(2.4) is uniquely solvable in P(1) for a given f € P(1).

Proof. Suppose that i) holds true. Then we show that ii) holds by applying
Corollary 2.2. To this end, we show that o(T"|p1))\{0} C o(P)\{0} . To see this,
we note that

T'|pay = Pp).
In view of Lemma 2.4 1 € p(T"|p(1)). By Example 2.1 and Corollary 2.2 ii) holds
also true.
Conversely, we suppose that Eq.(2.4) is uniquely solvable in P(1). We now show
that 1 € p(P). For every x € X put f(t) = U(¢,0)g(¢t)x for ¢ € [0, 1], where g(t) is
any continuous function of ¢ such that ¢g(0) = ¢g(1) = 0, and

/Olg(t)dtzl.

Thus f(t) can be continued to a 1-periodic function on the real line which we denote
also by f(t) for short. Put Sz = [L=(—£)](0) . Obviously, S is a bounded operator.
We have

L) = UWLOEL N0+ / U1, €)U (€, 0)g(€)de
Sr = PSx+ Pzx.

Thus
(I -P)(Sz+z)=Pr+z— Pr=ux.

So, I — P is surjective. From the uniqueness of solvability of (2.4) we get easily the
injectiveness of I — P . In other words, 1 € p(P).
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Unique solvability in AP(X) and exponential dichotomy

This subsection will be devoted to the unique solvability of Eq.(2.4) in AP(X)
and its applications to the study of exponential dichotomy. Let us begin with the
following lemma which is a consequence of Proposition 2.1.

Lemma 2.5 Let (U(t,s))i>s be I-periodic strongly continuous. Then the following
assertions are equivalent:

i) S'no(P)=0,
it) For every given p € R, f € P(1) the following equation has a unique solution
in AP(X)
t .
x(t) = U(t,s)x(s) +/ U(t, €)e™S f(€)dE, Nt > s. (2.15)

Proof. Suppose that i) holds, i.e S* No(P) = @ . Then, since
T'=8(-1)-P=P-S(-1)

in view of the commutativeness of two operators P and S(—1) (see e.g. [193], The-
orem 11.23, p.193) R
o(TY) C o(S(—1)).0(P).

It may be noted that o(S(—1)) = S* . Thus
o(TY) c {e* N\, peR,Xea(P)}.
Hence, in view of Lemma 2.4
o(THn S =o.
Let us consider the process (V (¢, s))>s defined by
V(t, s)x := e Ut s)x

forallt > s, € X. Let Q(t) denote its monodromy operator, i.e. Q(t) = e~V (t,t—
1) and (T[})hzo denote the evolution semigroup associated with the evolutionary
process (V(t,s))i>s . Then by the same argument as above we can show that since
o(1}) = o (Th), -

o(T,)NS =o.

By Lemma 2.1 and Corollary 2.2, the following equation

y(t) = V(t, s)u(s) + / V(L) F(E)dE, Vi > s

has a unique almost periodic solution y(-) . Let z(t) := e**'y(¢) . Then
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£(t) =emww4www%@+/vw@wv@%
— Ults) /‘Utglwf@mgw>s

Thus z(-) is an almost periodic solution of Eq.(2.15). The uniqueness of z(-) follows
from that of the solution y(-) .

We now prove the converse. Let y(¢) be the unique almost periodic solution to
the equation

y(t) = Ul(t, s)y(s) +/ U(t,€)e™S f(€)dE, Vit > s. (2.16)

Then x(t) := e~ *y(t) must be the unique solution to the following equation

2(t) = BT (¢, 8)a(s) + / =T (1, € F(E)dE), V> 5. (2.17)

And vice versa. We show that x(t) should be periodic. In fact, it is easily seen that
x(1+-) is also an almost periodic solution to Eq.(2.16). From the uniqueness of y(-)
(and then that of z(-)) we have z(t + 1) = z(t), Vt. By Proposition 2.1 this yields
that 1 € p(Q(0)), or in other words, e'* € p(P) . From the arbitrary nature of p,
Stno(P)=o.

Remark 2.3 From Lemma 2.5 it follows in particular that the inhomogeneous
equation (2.4) is uniquely solvable in the function space AP(X) if and only if
SN o(P) = ©. This remark will be useful to consider the asymptotic behavior of
the solutions to the homogeneous equation (2.1).

Before applying the above results to study the exponential dichotomy of 1-periodic
strongly continuous processes we recall that a given 1-periodic strongly continuous
evolutionary process (U(t, s))i>s is said to have an exponential dichotomy if there
exist a family of projections Q(t),t € R and positive constants M, « such that the
following conditions are satisfied:

i) For every fixed z € X the map ¢t — Q(¢)x is continuous,
QMU(t,s) =U(t,s)Q(s), Vt = s,
10t )zl < Me=C=9)al|, Vi > 5,2 € ImQ(s),

iii

iv) |Ut, s)yll > M~ et |jy||, Vt> s,y e KerQ(s),

ii)
i)
)
v)

Ul(t, s)|kerq(s) is an isomorphism from KerQ(s) onto KerQ(t), vt > s.

Theorem 2.1 Let (U(t, s))1>s be given I-periodic strongly continuous evolutionary
process. Then the following assertions are equivalent:

i) The process (U(t, s))i>s has an exponential dichotomy;
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ii) For every given bounded and continuous f the inhomogeneous equation (2.4)
has a unique bounded solution;

i11) The spectrum of the monodromy operator P does not intersect the unit circle;

i) For every given f € AP(X) the inhomogeneous equation (2.4) is uniquely
solvable in the function space AP(X) .

Proof. The equivalence of i) and ii) has been established by Zikov (for more gen-
eral conditions , see e.g. [137, Chap. 10, Theorem 1]. Now we show the equivalence
between i), ii) and iii). Let the process have an exponential dichotomy. We now
show that the spectrum of the monodromy operator P does not intersect the unit
circle. In fact, from ii) it follows that for every 1-periodic function f on the real
line there is a unique bounded solution z(-) to Eq.(2.4). This solution should be
1-periodic by the periodicity of the process (U(t, s))¢>s. According to Lemma 2.5,
1 € p(P). By the same argument as in the proof of Lemma 2.5 we can show that
et* € p(P),Vu € R . Conversely, suppose that the spectrum of the monodromy
operator P does not intersect the unit circle. The assertion follows readily from [90,
Theorem 7.2.3 , p. 198]. The equivalence of iv) and iii) is clear from Lemma 2.5.

Unique solvability of the inhomogeneous equations in M(f)

Now let us return to the more general case where the spectrum of the monodromy
operator may intersect the unit circle. In the sequel we shall need the following basic
property of the translation group on A(X) which proof can be done in a standard
manner.

Lemma 2.6 Let A be a closed subset of the real line. Then
i) o(Dax)) = i,
i) o(Dax)napr(x)) = iA.

Proof. (i) First, we note that for every A € A,i\ € 0(Dj(x)). In fact, Det g =
ixe** z. Now suppose that Ao € A. Then we shall show that i\g € p(Da(x))- To this
end, we consider the following equation

d
di: = iou + g(t), g € A(X). (2.18)

By Theorem 1.16 we have that isp(g) = 0(Da,), where M, is the closed subspace
of BUC(R,X), spanned by all translations of g. Thus, iAo & o(Day,); and hence
the above equation has a unique solution h € M, C A(X). If k is another solution
to Eq.(2.18) in A(X), then h—k is a solution in A(X) to the homogeneous equation
associated with Eq.(2.18). Thus, a computation via Carleman transform shows that
sp(h—k) C {Xo}. On the one hand, we get Ao & sp(h — k) because of sp(h—k) C A.
Hence, sp(h — k) = @, and then h — k = 0. In other words, Eq.(2.18) has a unique
solution in A(X). This shows that the above equation has a unique solution in A(X),
ie. i) € p(DA(X)).

(ii) The second assertion can be proved in the same way.
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Theorem 2.2 Let (U(t,s))i>s be a I-periodic strongly continuous evolutionary pro-

cess. Moreover, let f € AP(X) such that o(P) N {e*, X € sp(f)} = @. Then the
inhomogeneous equation (2.4) has an almost periodic solution which is unique in

M(f)-

Proof. From Example 2.2 it follows that the function space M(f) satisfies con-
dition H. Since (S(t)):er is an isometric Cy-group, by the weak spectral mapping
theorem for isometric groups (Theorem 1.8) we have

o (S(D)|m(p)) = e7Plmn),
where D| () is the generator of (S(£)|aq(f))e>0- By Lemma 2.6 we have
o(Dlm(y)) = i,

where A = {\+ 27k, A € sp(f),k € Z}. Hence, since

,D 'A Y T A
e?Plmn) = ¢  eisp(f) il

we have

J(S(l)|M(f)) = eU(DlM(f)) = eisp(f) .

Thus, the condition
o(P)neisplf) =@

is equivalent to the following

L g a(P).o(S(=1)|ams))-

In view of the inclusion

(T mp)\MO0} € a(Prgp)-o(S(—=1)|aep)\{0}
C  a(P).o(S(—=1)|m(p)\{0}

which follows from the commutativeness of the operator PM( #) with the operator
S(—1)| pm(ys), the above inclusion implies that

1¢o(T  mp))-

Now the assertion of the theorem follows from Corollary 2.2.

Unique solvability of nonlinearly perturbed equations

Let us consider the semilinear equation

x(t) = U(t75)$(8)+/ U(t,£)g(&, =(£))de. (2.19)
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We shall be interested in the unique solvability of (2.19) for a larger class of the
forcing term g. We shall show that the generator of evolutionary semigroup is still
useful in studying the perturbation theory in the critical case in which the spectrum
of the monodromy operator P may intersect the unit circle. We suppose that g(t, z)
is Lipschitz continuous with coefficient k and the Nemystky operator F' defined by
(Fo)(t) = g(t,v(t)), vVt € R acts in M. Below we can assume that M is any closed
subspace of the space of all bounded continuous functions BC(R, X). We consider
the operator L in BC(R,X). If (U(t,s)):>s is strongly continuous, then L is a
single-valued operator from D(L) C BC(R,X) to BC(R,X).

Lemma 2.7 Let M be any closed subspace of BC(R,X), (U(t,s))i>s be strongly
continuous and Eq.(2.4) be uniquely solvable in M. Then for sufficiently small k |
Eq.(2.19) is also uniquely solvable in this space.

Proof. First, we observe that under the assumptions of the lemma we can define
a single-valued operator L acting in M as follows: w € D(L) if and only if there
is a function f € M such that Eq.(2.4) holds. From the strong continuity of the
evolutionary process (U(t, s)):>s one can easily see that there is at most one function
f such that Eq.(2.4) holds (the proof of this can be carried out in the same way as in
that of Lemma 2.9 in the next section). This means L is single-valued. Moreover, one
can see that L is closed. Now we consider the Banach space [D(L)] with graph norm,
i.e. |u] = ||v]|+||Lv||. By assumption it is seen that L is an isomorphism from [D(L)]
onto M. In view of the Lipschitz Inverse Mapping Theorem for Lischitz mappings
(see e.g. Theorem 4.11) for sufficiently small &k the operator L — F' is invertible.
Hence there is a unique v € M such that Lu — Fu = 0. From the definition of
operator L we see that u is a unique solution to Eq.(2.19).

Corollary 2.4 Let M be any closed subspace of AP(X), (U(t,s))t>s be 1-periodic
strongly continuous evolutionary process and for every f € M the inhomogeneous
equation (2.4) be uniquely solvable in M. Moreover let the Nemytsky operator F
induced by the nonlinear function g in Eq.(2.19) act on M. Then for sufficiently
small k , the semilinear equation (2.19) is uniquely solvable in M .

Proof. The corollary is an immediate consequence of Lemma 2.7.

Example 1

In this example we shall consider the abstract form of parabolic partial differential
equations (see e.g. [90] for more details) and apply the results obtained above to
study the existence of almost periodic solutions to these equations. It may be noted
that a necessary condition for the existence of Floquet representation is that the
process under consideration is invertible. It is known for the bounded case (see e.g.
[55, Chap. V, Theorem 1.2]) that if the spectrum of the monodromy operator does
not circle the origin (of course, it should not contain the origin), then the evolution
operators admit Floquet representation. In the example below, in general, Floquet
representation does not exist. For instance, if the sectorial operator A has compact
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resolvent, then monodromy operator is compact (see [90] for more details). Thus, if
dimX = oo, then monodromy operators cannot be invertible. However, the above
results can apply.

Let A be sectorial operator in a Banach space X, and the mapping taking ¢ into
B(t) € L(X*,X) be Hélder continuous and 1-periodic. Then there is a 1-periodic
evolutionary process (U(t, s)):>s associated with the equation

d
di: = (~A+ B(t))u. (2.20)
We have the following:

Claim 1 For any xo € X and 7 there exists a unique (strong) solution x(t) :=
x(t; 7, 20) of Eq.(2.20) on [r,4+00) such that z(1) = zo . Moreover, if we write
x(t; 7, x0) =T (t,7)xo,Vt > 7 , then (T(t,7))i>r is a strongly continuous 1-periodic
evolutionary process. In addition, if A has compact resolvent, then the monodromy
operator P(t) is compact.

Proof. This claim is an immediate consequence of [90, Theorem 7.1.3, p. 190-
191]. In fact, it is clear that (T'(¢,7));> is strongly continuous and 1-periodic. The
last assertion is contained in [90, Lemma 7.2.2, p. 197]).

Thus, in view of the above claim if dimX = oo, then Floquet representation
does not exist for the process. This means that the problem cannot reduced to the
autonomous and bounded case. To apply our results, let the function f taking ¢
into f(t) € X be almost periodic and the spectrum of the monodromy operator

of the process (U(t,s)):>s be separated from the set e?*?(f). Then the following
inhomogeneous equation

du
o = A+ BM)u+ f(1)

has a unique almost periodic solution u such that

sp(u) C{\+ 27k, k € Z, ) € sp(f)}.

We now show

Claim 2 Let the conditions of Claim 1 be satisfied except for the compactness of
the resolvent of A . Then

d

d—f = (A + B(t))z (2.21)
has an exponential dichotomy if and only if the spectrum of the monodromy operator
does not intersect the unit circle. Moreover, if A has compact resolvent, it has an
exponential dichotomy if and only if all multipliers have modulus different from one.
In particular, it is asymptotically stable if and only if all characteristic multipliers
have modulus less than one.

Proof. The operator T'(t,s),t > s is compact if A has compact resolvent (see e.g.
[90, p. 196]). The claim is an immediate consequence of Theorem 2.1.
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Example 2

We examine in this example how the condition of Theorem 2.2 cannot be droped.
In fact we consider the simplest case with A =0

X f(aer, (2.22)

where f is continuous and 1-periodic. Obviously,

o(e?) = {1} = ei sp(h),

We assume further that the integral fg f(£)d¢ is bounded. Then every solution to
Eq.(2.22) can be extended to a periodic solution defined on the whole line of the
form

x(t) = c+/0 f(&)de,t € R.

Thus the uniqueness of a periodic solution to Eq.(2.22) does not hold.

Now let us consider the same Eq.(2.22) but with 1-anti-periodic f, i.e., f(t+1) =
f(t),Vt € R. Clearly,

et sp(f) = {—1} N U(eA) = Q.

Hence the conditions of Theorem 2.2 are satisfied. Recall that in this theorem we
claim that the uniqueness of the almost periodic solutions is among the class of

almost periodic functions g with e? sP(9) C et sP(f). Now let us have a look at our
example. Every solution to Eq.(2.22) is a sum of the unique 1-anti-periodic solution,
which existence is guaranteed by Theorem 2.2, and a solution to the corresponding
homogeneous equation, i.e., in this case a constant function. Hence, Eq.(2.22) has
infinitely many almost periodic solutions.

2.2. EVOLUTION SEMIGROUPS, SUMS OF COMMUTING OPER-
ATORS AND SPECTRAL CRITERIA FOR ALMOST PERIOD-
ICITY

Let X be a given complex Banach space and M be a translation invariant subspace
of the space of X-valued bounded uniformly continuous functions on the real line
BUC(R, X). The problem of our primary concern in this section is to find conditions
for M to be admissible with respect to differential equations of the form

d

S Au+t f(1), (2.23)
dt

where A is a (unbounded) linear operator with nonempty resolvent set on the Ba-
nach space X. By a tradition, by admissibility here we mean that for every f € M
Eq.(2.23) has a unique solution (in a suitable sense) which belongs to M as well.
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The admissibility theory of function spaces is a classical and well-studied subject
of the qualitative theory of differential equations which goes back to a fundamental
study of O. Perron on characterization of exponential dichotomy of linear ordinary
differential equations.

The next problem we will deal with in the section is concerned with the situation
in which one fails to solve Eq.(2.23) uniquely in M. Even in this case one can still
find conditions on A so that a given solution uy € BUC(R,X) belongs to M. In
this direction, one interesting criterion is the countability of the imaginary spectrum
of the operator A which is based on the spectral inclusion

ispap(us) CiRNo(A),

where spap(uy) is called (in terminology of [137]) the set of points of non-almost
periodicity). In the next section we will discuss another direction dealing with such
conditions that if Eq.(2.23) has a solution u; € BUC(R,X), then it has a solution
in M (which may be different from uy).

In this section we will propose a new approach to the admissibility theory of
function spaces of Eq.(2.23) by considering the sum of two commuting operators
—d/dt := —Daq and the operator of multiplication by A on M. As a result we
will give simple proofs of recent results on the subject. Moreover, by this approach
the results can be naturally extended to general classes of differential equations, in-
cluding higher order and abstract functional differential equations. Various spectral
criteria of the type o(Da) No(A) = @ for the admissibility of the function space
M and applications will be discussed.

We now describe more detailedly our approach which is based on the notion of
evolution semigroups and the method of sums of commuting operators. Let A be
the infinitesimal generator of a Cp-semigroup (e‘4);>o. Then the evolution semi-
group (T")n>¢ on the function space M associated with Eq.(2.23) is defined by
Thg(t) := e"g(t — h), Vt € R,h > 0,9 € M. Under certain conditions on M, the
evolution semigroup (Th)hzo is strongly continuous. On the one hand, its infinites-
imal generator G is the closure of the operator —d/dt + A on M. On the other
hand, the generator G relates a mild solution u of Eq.(2.23) to the forcing term f
by the rule Gu = — f. The conditions for which the closure of —d/dt + A, as a sum
of two commuting operators, is invertible, are well studied in the theory of sums
of commuting operators. We refer the reader to a summary of basic notions and
results in the appendices of this book, and the references for more information on
the theory and applications of sums of commuting operators method to differential
equations. So far this method is mainly applied to study the existence and regularity
of solutions to the Cauchy problem corresponding to Eq.(2.23) on a finite interval.
In this context, it is natural to extend this method to the admissibility theory of
function spaces.

Recall that by (S(t));>0 we will denote the translation group on the function
space BUC(R,X), i.e., S(t)v(s) := v(t + s),Vt,s € R,v € BUC(R,X) with in-
finitesimal generator D := d/dt defined on D(D) := BUC*(R, X). Let M be a sub-
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space of BUC(R,X), A be a linear operator on X. We shall denote by A the op-
erator f € M — Af(-) with D(Anm) = {f € M|Vt € R, f(t) € D(A),Af(-) € M}.
When M = BUC(R,X) we shall use the notation A := Ax. Throughout the
paragraph we always assume that A is a given operator on X with p(A) # @ , (so
it is closed).

In this paragraph we will use the notion of translation-invariance of a function
space, which we recall in the following definition, and additional conditions on it.

Definition 2.4 A closed and translation invariant subspace M of the function
space BUC(R,X) , i.e., S(T)M C M for all 7 € R, is said to satisfy

i) condition H1 if the following condition is fulfilled:

VC e L(X),VfeM=CfeM,

ii) condition H2 if the following condition is fulfilled:
For every closed linear operator A, if f € M such that f(t) € D(A), Vi,
Af € BUC(R,X), then Af € M,

iii) condition H3 if the following condition is fulfilled: For every bounded linear
operator B € L(BUC(R,X)) which commutes with the translation group
(S(t))ter one has BM C M.

Remark 2.4 As remarked in [222, p.401], condition H3 is equivalent to the asser-
tion that

VB € L(M,X) Vfe M= BS(:)f e M.

Obviously, conditions H2, H3 are stronger than condition H1. In the sequel, we will
define the autonomousness of a functional operator via condition H3.

In connection with the translation-invariant subspaces we need the following
simple spectral properties.

Lemma 2.8 1) Let M satisfy condition H1. Then
o(Am) Co(A)=0(A)

and

B Am)| < [[RA A)| = [[RA AL YA € p(A);

i1) Let M satisfy condition H3 and B be a bounded linear operator on BUC(R, X)
which commutes with the translation group. Then o(Bam) C o(B) and

BN Ba)[| < [[R(A, B) ||, VA € p(B).
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Proof. i) Let A € p(A). We show that A € p(Anq). In fact, as M satisfies condition
H1, Vf € M,R(\A)f(:) := (A — A)~1f(-) € M. Thus the function R(\, A)f(-) is
a solution to the equation (A — Aaq)u = f. Moreover, since A € p(A) it is seen that
the above equation has at most one solution. Hence A € p(Apq). Moreover, it is
seen that ||R(A\, Apm)|| < ||[R(A, A)||. Similarly, we can show that if A € p(A), then
X € p(4) and RO\, A)| < RO, )|

ii) The proof of the second assertion can be done in the same way.

In the section, as a model of the translation - invariant subspaces, which satisfy
all conditions H1, H2, H3 we can take the spectral spaces

A(X) :={u € BUC(R,X) :sp(u) C A},

where A is a given closed subset of the real line.

2.2.1. Differential Operator d/dt — A and Notions of Admissibility

We start the main subsection of this ection by discussing various notions of ad-
missibility and their inter-relations via the differential operator d/dt — A, or more
precisely its closed extensions, for the following equation

‘C% = Az + f(t),z € X,t € R, (2.24)

where A is a linear operator acting on X.

Using the notation BUCY(R,X) := {g € BUC(R,X) : 3¢’ ,¢' € BUC(R,X)}
we recall that

Definition 2.5 i) An X-valued function u on R is said to be a solution on R to
Eq.(2.24) for given linear operator A and f € BUC(R,X) (or sometime, clas-
sical solution) if u € BUCY(R,X),u(t) € D(A),Vt and u satisfies Eq.(2.24)
for all t € R.

ii) Let A be the generator of a Cj semigroup of linear operators. An X-valued
continuous function w on R is said to be a mild solution on R to Eq.(2.24)
for a given f € BUC(R,X) if u satisfies

t
u(t) = et=94y(s) —i—/ et=Af(r)dr, Yt > s.

S

Definition 2.6 i) (cf. [186]) A closed translation invariant subspace M C
BUC(R,X) is said to be admissible for Eq.(2.24) if for each f € M, :=
M N BUCYHR,X) there is a unique solution u € My of Eq.(2.24) and if
fn€Mp,mneN,f, —0asn— ooin Mg imply u,, — 0 as n — oo.

i) Let M satisfy condition H1. M is said to be weakly admissible for Eq.(2.24)
if Do — Apq is Ty-closable and 0 € p(Dayg — .AMA).
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iii) Let A be the generator of a Cy-semigroup. A translation - invariant closed
subspace M of BUC(R,X) is said to be mildly admissible for Eq.(2.24) if for
every f € M there exists a unique mild solution z; € M to Eq.(2.24).

Remark 2.5 By definition it is obvious that admissibility and the closability of
D — Anq imply that 0 € p(Dag — Aum).-

We now discuss the relationship between the notions of admissibility, weak ad-
missibility and mild admissibility if A is the generator of a Cy-semigroup. To this
end, we introduce the following operator L4 which will be the key tool in our
construction.

Definition 2.7 Let M be a translation invariant closed subspace of BUC(R,X).
We define the operator L on M as follows: w € D(L ) if and only if u € M and
there is f € M such that

t
u(t) = e 4u(s) + / AL (r)dr, Yt > s (2.25)

S

and in this case Lyu = f.

Let A be a given operator and M be a translation invariant closed subspace of
BUC(R, X). We recall that in M the topology 74 is defined by the norm || f|| 4 :=
IR, Apa) f] for X € p(A) C p(Ar). The following lemma will play an important
role below.

Lemma 2.9 Let A be the generator of a Cy-semigroup and M be a translation
invariant closed subspace of BUC (R, X) satisfying condition H1. Then the operator
Ly is well-defined single valued, T4-closed, and thus it is a closed and T 4-closed
extension of the sum of two commuting operators Dy — A .

Proof. First we show that L is a well defined singled valued operator on M.
To this purpose, we suppose that there are u, f1, fo € M such that

Lymu = f1, Lypyu = fo.
By definition this means that Eq.(2.25) holds for f = f;,i = 1,2. We now show that

f1 = f2. In fact we have

t
u(t) = el %Mu(s)+ / eEIAL (r)dr, Vit > s,

S

t
= et9Ay(s) —|—/ AL (r)dr, Yt > s.

This yields that
t
[0 = fatrdr = 0.2 s (226)

S
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Since (e!);>0 is strongly continuous, the integrand in the left hand side of (2.26)
is continuous with respect to r, (r < t). Thus,

o
I

sttt — s

= fi(t) — falt). Ve

Now we show the T 4-closedness of the operator L. Let uy,, f, € M C BUC(R,X),
n € N such that

lim / DAL () = fo(r))dr = e DAFL (1) = fot) =

lim R\, Apm)un, = RN Am)u,u € M,
Jim RO Am)fn = ROLVAM)Ef €M,
LMUn = fn

By assumption we have

¢
un (t) = =94, (s) +/ e=OAf (6)dE,VE > s.

S

Thus
u(t) + (un(t) — u(t) = eCDMu(s) + (09 u(s) — et~ u(s)) +
4 / =94 f()de + ( / =94 (£, (€) — F(O))d,
Yt > s.

Since R(A, A)et4 = e!AR(\, A) we have

1RO, et 94 (un(s) —u()| = [ AR, A)(un(s) — u(s))|

< N2 R(A, A)(un(s) — u(s))]
< N2 RO\ Apd) (un — u)|, -

Thus,

nlglgo |R(X, A)et =) (u,(s) — u(s))| = 0. (2.27)
On the other hand,
1RO\, 4) / 94(f(€) - F(€)de| =

= || [ T ORA A - £
< / Ne=| RO\ Ang)(fa — ).

This yields that
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lim R(\, A) /t eB=OA(f, (&) — f(€))dE = OVt > s. (2.28)

n—oo

Combining (2.27) and (2.28) we see that

t
RO, A)u(t) = RO, A) (e 4y (s) + / =4 (£)dE) Wt > 5.
From the injectiveness of R(A, A) we get
t
u(t) = e~ 4u(s) Jr/ e=OAf(&)de, Wt > s,

i.e., Lyqu = f. This completes the proof of the lemma.

The following lemma will be needed in the sequel.

Lemma 2.10 Let A be the generator of a Cy-semigroup and M be a closed trans-
lation invariant subspace of AAP(X) which satisfies condition H1. Then

Dot — At = L.
Proof. Let us consider the semigroup (7");>0
T o(t) := e o(t — h),v € M, h > 0.

By condition H1, clearly, (T"),>0 leaves M invariant. By Corollary 2.1, since M C
AAP(X) this semigroup is strongly continuous which has —L x¢ as its generator. On
the other hand, since (Th)hzo is the composition of two commuting and strongly
continuous semigroups, by [163, p. 24] this generator is nothing but —Daq + Aus.

Corollary 2.5 Let A be the generator of a Cy-semigroup and M be a translation
invariant closed subspace of BUC(R,X). Then the notions of admissibility, weak
admissibility and mild admissibility of M for Eq.(2.24) are equivalent provided one
of the following conditions is satisfied:

1) M satisfies condition HI and M C AAP(X);
it) M satisfies condition H2 and A is the generator of an analytic Co-semigroup.

Proof. 1) Since the admissibility of M for Eq.(2.24) implies in particular that
0 € p(Dpm — Apm), and by Lemmas 2.9, 2.10

Dt — Ari = Dat = Api = L

the implication ” admissibility = mild admissibility”’ is clear. Also, the equivalence
between mild admissibility and weak admissibility is obvious. It remains only to
show “"mild admissibility = admissibility”, i.e., if
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0 € p(Lam),

then M is admissible with respect to Fq.(2.24). In fact, by assumption, for every
f € M there is a unique mild solution u := Lj\jf of Eq.(2.24). It can be seen that
the function u(r + ) € M is a mild solution of Eq.(2.24) with the forcing term
f(r + ) for every fixed 7 € R. Hence, by the uniqueness, u(r + ) = Ly f(T + ).
We can rewrite this fact as

S(r)Lf=LyS(r)f,VfeM,7reR.
From this and the boundedness of L;/},

lim m _ LK/% hmm_
710 T 710 T

Thus, the assumption that f € Mg implies that the left hand side limit exists.
Thus, u = Ly f € Mo. As is well known, since f is differentiable f; et=Af(&)de
is differentiable (see [71, Theorem, p. 84]). Thus, by definition of mild solutions, from
the differentiability of u it follows that e(*~=5)4y(s) is differentiable with respect to
t > s. Thus, u(s) € D(A) for every s € R. Finally, this shows that u(-) is a classical
solution to Eq.(2.24) on R. Hence the admissibility of M for Eq.(2.24) is proved.
ii) We first show the implications “admissibility = weak admissibility” and “admis-
sibility = mild admissibility”. In fact, since by Lemma 2.9

DM—AMC'DM—AMACLM

— A
we see that Dayq — Aa( , Laq are surjective. Thus it remains to show that the map-
. A . . .
pings Day — Arq , Lag are injective. Actually, it suffices to show only that L, is
injective. Let u € M such that Lu = 0. By definition,

u(t) = e Ay(s),Vt > s.

Since (e*);>¢ is analytic this yields that d*u(t)/dt* € D(A),Vt,Vk € N (see The-
orem 1.5). Moreover

ul(t) = e ATu(s), vt > 5,5 = 1,2.
Thus, by Theorem 1.5,
[u? (t)]| = |A7e*u(t — 1)|| < Null,j = 1,2,

where N > 0 is a constant independent of w. This shows that v/(-) € BUC(R, X).
Hence, by assumption, u'(-) = Au(-) € M | i.e., u is a classical solution on R to
Eq.(2.24). By assumption, from the admissibility it follows that u = 0.

Now we show the implication ¢ weak admissibility = mild admissibility”. As
D(Dpm— A MA) contains all classical solutions on R, the proof of this implication
can be done as in that of the previous ones.

The proof of the corollary is complete if we prove the implication “mild admissibility
= admissibility”. In fact, this can be shown as in the proof of i).
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2.2.2. Admissibility for Abstract Ordinary Differential Equations

In this subsection we shall demonstrate some advantages of using the operator
d/dt — A as the sum of two commuting operators to study the admissibility theory
for Eq.(2.24).

Recall that by definition A(X) = {f € BUC(R,X) : sp(f) C A} , where A is a
given closed subset of R. Obviously, A(X) is a translation invariant closed subspace
of BUC(R,X). Moreover, it satisfies all conditions H1, H2, H3. Thus we have the
following

Theorem 2.3 Let M be a translation invariant subspace of BUC(R,X) satisfying
condition H1, A be a closed subset of the real line, and A have non-empty resolvent
set. Moreover let iA N o(A) = @. Then for every f € M N AX) Eq.(2.24) has a
unique bounded solution in MNA(X) provided one of the following conditions holds

1) either A is compact, or
it) the operator A is bounded on X.

In particular, the subspace M N A(X) is admissible for Fq.(2.24) in both cases.

Proof. i) First of all by assumption, it is seen that the operator Dyqna(x) is
bounded (see e.g. [137, p. 88]). Since M N A(X) satisfies also condition H1, by
Lemma 2.8,

U(AMQA(X)) C o(A). (2.29)

On the other hand, by Lemma 2.6 and the translation invariance and closedness of
M, we observe that for every f € M N A(X) and A € p(Dy(x)), ReA >0

R\ Dax)f = /Ooo e MS(t) fdt € M N A(X).

Since R(u,Dy(x))f is continuous in i € p(Dax)) = C\iA, we get

R(A\, Dyxy)f € MNAX)
for all A € p(Dy(x)). This yields that for every A € p(Da(x)) the equation

A= Dpraxyu = f

is uniquely solvable in M N A(X) | i.e.,

P(Dax)) C p(Daanacx))-
Hence by Lemma 2.6,

o(Damnacx)) € o(Dacx)) = iA. (2.30)

Now (2.29) and (2.30) yield that
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(D pmnax)) No(Amnax)) = ©.

Applying Theorem 4.10 to the pair of operators Dy a(x) and Aprnax) we get the
assertion of the theorem.
i) The second case can be proved in the same manner.

Remark 2.6 The case where A generates a Cp-semigroup has been considered in
[222]. In [186], the theorem has been proved for a more general form of equations
in the case where the function space M = A(X). Note that, the methods used in
[186] and [222] are quite different.

We now consider the case where the operators A and D satisfy condition P
which we recall in the following: For 6 € (0,7), R > 0 we denote X(0, R) = {z € C:
2| = R, |argz| < 60}.

Definition 2.8 Let A and B be commuting operators. Then

i) A is said to be of class ¥(0 + /2, R) if there are positive constants 6, R such
that 6 < 7/2,

X0+ 7/2,R) C p(A) and sup IAR(A, A)|| < oo,
AES(0+7/2,R)

ii) A and B are said to satisfy condition P if there are positive constants
0,0',R,0" < 6 such that A and B are of class X(6 +7/2,R),X(w/2 — ¢', R),
respectively.

Theorem 2.4 Let (A + «) be of class (0 + 7/2, R) for some real o and M be a
translation - invariant subspace of BUC(R,X). Moreover, let 6(A) No(Dm) = ©@.
Then the following assertions hold true:

i) If M satisfies condition H1, then M is weakly admissible for (2.24).

it) If M satisfies condition H2 and A is the generator of a Cy-semigroup, then
M is admissible, weakly admissible and mildly admissible for (2.24).

ig) If M C AAP(X) satisfies condition H1 and A is the generator of a Cpy-
semigroup, then M is admissible, weakly admissible and mildly admissible for

(2.24).

Proof. Note that under the theorem’s assumption the operators A + « and D
satisfy condition P for some real «. In fact, we can check only that

sup [|]AR(A, Daq)|| < oo,
Aex(n/2—e,R)

where 0 < € < m/2. Since A € X(w/2 — ¢, R) with 0 < e < /2
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Mm/ (4 1)
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where M is a constant independent of f. Thus, by Theorem 4.10,

o(Pp—Am)* —a = oDy —Am )
= o(Dm— (Am+a)?
C o(Dm)—o(Am + )
C 0(Dm) —o(Am) — o
Hence "
oDt —Ap") C o(Das) — o (A). (2.31)

By assumption and by Lemma 2.8 since 0(Da)No(A) = @ we have o(Dpag)No(A) =
©@. From (2.31) and this argument we get

0& (D — A’ ).

Hence, this implies in particular the weak admissibility of the function space M for
Eq.(2.24) proving i). Now in addition suppose that A generates a strongly continuous
semigroup. Then ii) and iii) are immediate consequences of Corollary 2.5 and 1).

2.2.3. Higher Order Differential Equations

Our approach can be naturally extended to higher order differential equations. We
consider the admissibility of the function space M N A(X) where M is assumed to
satisfy condition H1 and A is a closed subset of the real line for the equation

d"u

o = Aut f(1), (2.32)

where n is a natural number. To this end, first we compute the spectrum of the
operator d"u/dt"™ := D™ on M N A(X).

Proposition 2.2 With the above notation the following assertions hold true:
i)
o(Dinacx)) C (IA)"™.
ii)
J(DX(X)) = (iA)"™.
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Proof. We associate with the equation

d"u
DU — it S0, f € MO AX)

the following first order equation

x) = a9
/I

T2 = O3 f e MNAX). (2.33)

zy, = pa1 + f(t)

It is easily seen that the unique solvability of these equations in M N A(X) are
equivalent. On the other hand, by Theorem 2.3 for every f € M N A(X) Eq.(2.33)
has a unique (classical) solution z(-) € M NA(X),z = (21, -, 2,)7 if

iANo(I(1) = o,

where I(p) denotes the operator matrix associated with Eq.(2.33). A simple com-
putation shows that o(I(u)) consists of all solutions to the equation t" — p = 0.
Thus,

o(Diinax)) C {n € C: = (i\)"for some) € A}.
Hence i) is proved. On the other hand, let u € A. Then g(-) := ze'* € A(X).
Obviously, Dy{ xyg = (ip)"g and thus, (in)" € o(D} x,). Hence, ii) is proved.

To proceed we recall that the definition of admissibility for the first order equa-
tions can be naturally extended to higher order equations. Now we observe that (iA)™
is compact if A is compact.

Theorem 2.5 Let A be a compact subset of the real line and M be a translation
invariant subspace of BUC(R,X) satisfying condition H1. Moreover, let A be any
closed operator in X such that o(A) N (IA)" = @. Then for every f € M N A(X)
there exists a unique (classical) solution uy € MNA(X) of Eq.(2.82). In particular,
M N A(X) is admissible for Eq.(2.32).

Proof. The theorem is an immediate consequence of Theorem 2.3 and the above
computation of the spectrum of D™.

We recall the following notion.

Definition 2.9 By a mild solution of Eq.(2.32) we understand a bounded uni-
formly continuous function u : R — X such that

t t1 th—1
/ dtl/ dtg.../ u(s)ds € D(A)
0 0 0

and
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t t1 trn—1
ult) = wo+try +.t" g+ A/ dtl/ dtg.../ u(s)ds +
0 0 0

+ /0 “an /0 " .. /0 " fs)ds (e R)

for some fixed g, 21, ...,2,—1 € X. For u € BUC(R,X) we say that u is a classical
solution to Eq.(2.32) if u(t) € D(A),Vt € R and the n-th derivative of u (denoted
by u(™ ) exists as an element of BUC(R, X) such that Eq.(2.32) holds for all t € R..

Remark 2.7 It may be noted that a classical solution is also a mild solution. In
case n = 1 if A generates a strongly continuous semigroup the above definition of
mild solution on R coincides with that in Section 1 of Chapter 1. In fact we have:

Lemma 2.11 Let A be the generator of a Cy-semigroup and u satisfy fo s)ds €

D(A), Vt such that
u(t) +A/ d8+/ f(s (2.34)

Then u satisfies
t
u(t) =Tt — s)u(s) +/ T(t—&)f(&)dE, vt > s (2.35)
where T(t) = 4. Conversely, if u satisfies Eq.(2.35), then fo s)ds € D(A), Vt

and u satisfies Eq.(2.84).

Proof. Suppose that u is a solution to Eq.(2.34). Then, we will show that it is also
a solution to Eq.(2.35). In fact, without loss of generality we verify that u satisfies
Eq.(2.35) for s = 0. To this purpose let us define the function

w(t) = T(t)u(0) + / T(t - €)7(€)de,t > 0.

We now show that w satisfies Eq.(2.34) for ¢ > 0 as well. In fact, using the following
facts from semigroup theory

¢
T(t)x —x = A/ T(s)xds,Vx € X,
0

and the following which can be verified directly by definition

t

A / (s = n)fn)ds = Lsn(1/)(T () — 1) / T(s —n)f(n)ds =

n

=Tt —n)f(n)—fn)

we have
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A /0 w(s)ds = T()u(0) — u(0) + A /0 /0 T(s — n)f(n)dn.

By a change of order of integrating we get

AAi[&@—nﬁmMn=AAZMX?N8—Mﬂm%~

By the above facts we have

/Ot dnA /nt T(s—mn)f(n)ds= /Ot T(t —n)f(n)dn — /Ot f(n)dn.

This shows that w satisfies Eq.(2.34) for all ¢ > 0. Define g(t) = w(t) — u(¢).
Obviously,

t
g(t) = A/ g(s)ds,Vt > 0.
0
Since A generates a strongly continuous semigroup the Cauchy problem
' = Az,z(0) =0 € D(A)

has a unique solution zero. Hence, u(t) = w(t),Vt > 0, i.e. u(t) satisfies Eq.(2.35)
for allt > 0.

By reversing the above argument we can easily show the converse. Hence, the
lemma is proved.

Lemma 2.12 Let A be a closed operator and u be a mild solution of Eq.(2.32) and
¢ € LY(R) such that its Fourier transform has compact support. Then ¢ * u is a
classical solution to Eq.(2.32) with forcing term ¢ * f.

Proof. Let us define
t t
i) = [ ulds B = [ fds e,
0

Uk(t)

0
t i

Uk,l(s)ds, Fk(t) = / Fk,l(s)ds, te R, ke N.
0 0

Then, by definition, we have
u(t) = Pu(t) + A(Un(t)) + Fu(t), t € R,
where P, is a polynomial of order of n — 1. From the closedness of A, we have
wx @(t) = Poox ¢(t) + A(Un % 6(t)) + Fr % 6(t), t € R.

Since the Fourier transform ¢ has compact support all convolutions above are
infinitely differentiable. From the closedness of A we have that (U, * ¢)¥)(t) €
D(A),t € R and
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dk
A(Upx )P () = —— A

SF AU 9(1)), € R.

Set V,,(t) = U, * ¢(t). Since U,(Lk)(t) =U,—x(t),k =0,1,2--- ,n and Uy(t) = u(t)
we have VF) (1) = U,,_1, x ¢(t),k = 0,1,2,---,n and Vn(,n)(t) = u * ¢(t). Hence,

Upxo(t) = V,(t)
n—1 k

- Zkl n—k * $(0) + (n—l) /(t*S)nﬂU*éﬁ(s)ds

Since U, * ¢(t) € D(A),U,— * $(0) € D(A),k =1,2,---,n — 1 it follows that the
integral above belongs also to D(A). Furthermore, we can check that

uxd(t) = Poxot)+Qn(t)+ A ((n_ll)'/o (t — )" lux qi)(s)ds)
1

o | e s asas

where P,, (@, are polynomials of order of n — 1 which appears when one expands
AU, * ¢(t)) and F, * ¢(t), respectively. Now, since all functions in the above ex-
pression are infinitely differentiable, P,, @, are polynomials of order of n — 1 and
A is closed we can differentiate the expression to get

n

(s 9)(t) = Alu 6(1) + f £ 6(0), VE € R.

This proves the lemma.

We now recall the notion of B-class! of functions.

Definition 2.10 A translation invariant subspace F C BUC(R, X) is said to be a
B-class if and only if it satisfies

i) F is a closed subspace of BUC(R,X) ;

ii) F contains all constant functions;

iii) F satisfies condition H1;

i)
i)
i)
iv) F is invariant by multiplication by ", V¢ € R.

In connection with the notion of B-classes we recall the following notion of
spectrum. Let F be a B-class and u be in BUC(R, X). Then, by definition

spr(u):=={€€R : Ve>03fcL'(R)
such that suppFf C (E—¢e,&+¢) and fxud F}.

1Originally, in [26, p. 60] this notion is called A-class
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Lemma 2.13 If f € F , where F is a B-class, then ¢ f € F, Vi € LY(R) such
that the Fourier transform of v has compact support.

Proof. For the proof we refer the reader to [26, p.60].
Hence, Theorem 2.5 yields the following;:

Theorem 2.6 Let F be a B-class, A be a closed linear operator with non-empty
resolvent set. Then for any mild solution u to Eq.(2.32) with f € F,

spr(u) C {A € R (iI\)" € o(A)}. (2.36)

Proof. Let \g € R such that (i\g)"” ¢ 0(A). Then, since o(A) is closed there is a
positive number § such that for all A € (Ag — 26, Ag + 26) we have (i\)" & o(A). Let
us define A := [A\g — d, Ag + I]. Then by Theorem 2.5 for every y € A(X)NF there is
a unique (classical) solution z € A(X) N F. Let ¢ € L*(R) such that suppFy C A.
Put v := ¢ xu,g := ¢ * f. Then, by Lemma 2.13 g € F and by [26, Proposition
2.5] spr(g) C suppFi Nspr(f) € A. Thus g € A(X) N F. Since spr(v) C A by
Theorem 2.5 we see that Eq.(2.32) has a unique solution in A(X) which should be
v. Moreover, applying again Theorem 2.5 we can see that the function v should
belong to A(X) N F. We have in fact proved that A\g & spr(u). Hence the assertion
of the theorem has been proved.

In a standard manner we get the following:

Corollary 2.6 Let F be a B-class, o(A) N (iR)™ be countable. Moreover, let u be
such a mild solution to Eq.(2.32) that

t

lim — [ e u(z + s)ds
t—oo 0

exists for every A € spr(u) uniformly with respect to x € R. Then u € F.

Proof. The corollary is an immediate consequence of Theorem 1.20 and Theorem
2.6.

In particular, we can take F = AP(X), AAP(X) and get spectral criteria for
almost periodicity and asymptotic almost periodicity for solutions to the higher
order equations (2.32). Other B-classes can be read in [26]. It is interesting that
starting from the spectral estimate (2.36) and the above corollary in the case n = 1
various criteria for stability for Cp-semigroups can be established (see [26]).

We now consider the admissibility of a given translation invariant closed sub-
space M for the higher order equation (2.32). Since the geometric properties of the
set (¢R)™ play an important role, we consider here only the case n = 2, i.e., the

following equation
P s p (2.37)
de2 ' '

It turns out that for higher order equations conditions on A are much weaker than
for the first order ones. Indeed, we have
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Theorem 2.7 Let A be a linear operator on X such that there are positive constants
R,0 and
Y(0,R) C p(A) and sup |A[|R(A,A)| < oo.
AES(0,R)

Furthermore, let M be a translation invariant closed subspace of BUC(R,X) which
satisfies condition H1 such that

o(D3) No(A) = .
Then M is admissible for the second order equation (2.37).

Proof. We will apply Proposition 4.1 to the pair of linear operators Df\,t and Axg.
To this end, by Proposition 2.2 we observe that

o(D3y) C (iR)? = (—o0,0].

On the other hand, for 0 < ¢ < € there is a constant M such that the following
estimate holds

IROD3) | € oo WA £ 0, [arg(\) — 7] < .

M
IA[1/2

In fact, this follows immediately from well known facts in [55, Chap. 2]. To make
it more clear, we consider the first order equation of the form (2.33) for the case
n = 2. For every X € p(D3,) the associated equation has an exponential dichotomy
and its Green function is nothing but R(J, Df\,[) Moreover, the norm of the Green
function can be estimated via the infimum of the modulus of all the real parts of
square root of A (see [55, Chap.2, pp. 80-89]). Furthermore, since M is translation
invariant note that D(D3,) is dense in M. Thus, applying Proposition 4.1 to the
pair of operators D3, Ay we have

0 € p(Diq — Am)-

It remains to show that for every f € M, := D(D3%,) there is a unique classical
solution u on R. In fact, denoting

G = (D.%\/l —AM)_l,

we can easily see that since D3, Ay commute with D3, , so does G. By definition,
for A € p(D%,) , since G is bounded on M

GR(\,D3,) = R(\, D3))G.

Hence there is g € M such that f = R(\,D%,)g. Thus, by the above equality
Gf = R(\,D3,)Gg € D(D3%,). This shows the admissibility of M for Eq.(2.37).
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2.2.4. Abstract Functional Differential Equations

This subsection will be devoted to some generalization of the method discussed in
the previous ones for functional differential equations of the form
dx(t)
dt

where the operator A is a linear operator on X and B is assumed to be an au-
tonomous functional operator.

= Az (t) + [Bz](t) + f(t),Vt € R, (2.38)

We first make precise the notion of autonomousness for functional operators B:

Definition 2.11 Let B be an operator, everywhere defined and bounded on the
function space BUC(R,X) into itself. B is said to be an autonomous functional
operator if for every ¢ € BUC(R,X)

S(T)Bo = BS(1)p,Vr € R,
where (S(7))rer is the translation group S(7)z(-) := z(r + -) in BUC(R, X).

In connection with autonomous functional operators we will consider closed transla-
tion invariant subspaces M C BUC(R,X) which satisfy condition H3. Recall that
if B is an autonomous functional operator and M satisfies condition H3, then by
definition, M is left invariant under B.

Definition 2.12 Let A be the generator of a Cy-semigroup and B be an au-
tonomous functional operator. A function v on R is said to be a mild solution
of Eq.(2.38) on R if

u(t) = e u(s) + / OA(Bu)(€) + f(E)ldE, V> s.

As we have defined the notion of mild solutions it is natural to extend the notion
of mild admissibility for Eq.(2.38) in the case where the operator A generates a
strongly continuous semigroup. It is interesting to note that in this case because of
the arbitrary nature of an autonomous functional operator B nothing can be said on
the “well posedness” of Eq.(2.38). We refer the reader to Chapter 1 for particular
cases of “finite delay” and “infinite delay” in which Eq.(2.38) is well posed. However,
as shown below we can extend our approach to this case. Now we formulate the main
result for this subsection.

Theorem 2.8 Let A be the infinitesimal generator of an analytic strongly contin-
wous semigroup, B be an autonomous functional operator on the function space

BUC(R,X) and M be a closed translation invariant subspace of AAP(X) which
satisfies condition H3. Moreover, assume that

oc(Dm)No(A+B) = 0.

Then M is mildly admissible for Eq. (2.38), i.e., for every f € M there is a unique
mild solution uy € M of Eq.(2.58).
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Proof. Since M satisfies condition H3, for every f € M we have Bf € M. Thus,
D((A+ B)am) {feM:Af()+Bf e M}

{feM:Af(-) e M}

= D(Am).

Hence
(A+B)p = Apm + Bum.
As M satisfies condition H3 it satisfies condition H1 as well. Thus, by Lemma 2.8,
o(Apm) Co(A) Co(A)
and
RO A < [IR(A, A, VA € p(A).

Since B is bounded Dy and (A + B)ap = An + Bag satisfy condition P. From
[167, Lemma 2 and the remarks follows] it may be seen that A4 is the infinitesimal
generator of the strongly continuous semigroup (7'(t)):>0

T(t)f(€) =€ f(£),Vf € M,{ €R.

Hence D((A + B)am) = D(Ap) is dense everywhere in M. It may be noted that
R(\, A+ B) commutes with the translation group. Since M satisfies condition H3
we can easily show that

o((A+B)m) C o(A+ B).
Applying Theorem 4.10 we get
o(Dm = (A+ B)m) Co(Dm) — o((A+ B)m)-

Hence

0€p(Dpm — (A+B)m).
On the other hand, since B is bounded on M

Dy —(A+B)m = Dy — Am — Bum
= Ly — Bum
we have
0e p(LM — BM) (239)

If u, f € M such that (Lyq — Bm)u = f, then
Lyu=Byu+ f.
By definition of the operator L4 , this is equivalent to the following

u(t) = e Ay(s) + / = OA[(Bpgu)(€) + F(E)]dE, Yt > s,

S

i.e., v is a mild solution to Eq.(2.38). Thus (2.39) shows that M is mildly admissible
for Eq.(2.38).
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Remark 2.8 Sometime it is convenient to re-state Theorem 2.8 in other forms than
that made above. In fact, in practice we may encounter difficulty in computing the
spectrum o (A + B). Hence, alternatively, we may consider D — A — BB as a sum of
two commuting operators D — B and A if B commutes with A. In subsection 3.4 we
again consider this situation.

We formulate here the analogs of Theorems 2.5, 2.7 for higher order functional
differential equations
d™xz(t)
dtn

= Ax(t) + [Bx](t) + f(t). (2.40)

Theorem 2.9 Let M be a closed translation invariant subspace of the function
space BUC(R,X) which satisfies condition H3, A be a closed linear operator
on X with nonempty resolvent set, B be an autonomous functional operator on
BUC(R,X) and A be a closed subset of the real line. Moreover, let

(A" No(A+B) = o.

Then for every f € M N A(X) there exists a unique (classical) solution uy to
Eq.(2.39) provided one of the following conditions is satisfied:

i) Either A is compact or
it) A is bounded on X.

In particular, in both cases M N A(X) is admissible for Eq.(2.39).

Proof. The proof can be done in the same way as that of Theorem 2.5. So the
details are omitted.

In applications we frequently meet the operator B in the integral form. This
implies the commutativeness of B with the convolution, i.e.,

B(u*v) = u* (Bv),Yu € L*(R),v € BUC(R, X).
Hence, as a consequence of Theorem 2.9 we have

Corollary 2.7 Let A be the generator of a Cy-semigroup and B be an autonomous
functional operator on BUC(R, X) which commutes with the convolution. Moreover,
let u be a bounded uniformly continuous mild solution of Eq.(2.88) with almost
periodic f. Then,

spap(u) CiRNo(A+ B).

Proof. The proof can be done identically as that of Theorem 2.6. So the details
are omitted.
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Theorem 2.10 Let A be a linear operator on X such that there are positive con-
stants R, 0 and

S(0,R) C p(A)and sup |A[|R(A, A)| < oo,
AEX(6,R)

and B be an autonomous functional operator. Furthermore, let M be a translation
invariant closed subspace of BUC(R,X) which satisfies condition H3 such that

o(Di) No(A+B) =o.
Then, M is admissible for the following equation:

d?x(t)
dt?

Proof. The proof can be done as in that of Theorem 2.7. So the details are
omitted.

= Ax(t) + [Bz](t) + f(t).

We now study the mild admissibility of a function space M for the nonlinearly
perturbed equation

dx(t)
dt

where F' is not necessarily an autonomous functional operator. Note that the notion
of mild solutions to Eq.(2.40) in the case where A is the generator of a Cyp-semigroup
can be extended to Eq.(2.41).

= Az (t) + [Bz](t) + [Fx](t), Vt € R, (2.41)

Theorem 2.11 Let A be the generator of a Cy-semigroup and B be any autonomous
functional operator on BUC(R,X) , and M be a closed translation invariant sub-
space of BUC(R,X) which satisfies condition H3 and is mildly admissible for
Eq.(2.40). Moreover, let F' be a (possibly nonlinear) operator defined on M which
satisfies the Lipschitz condition

|F(u) — F(v)]| <dl|lu—v],Vu,ve M.
Then, for sufficiently small §, Fq.(2.41) has a unique mild solution up € M.

Proof. Under the assumptions of the theorem the closed linear operator L o —Bag
is invertible. Thus if we define the normed space B to be the set D(Laq — Bag) with
graph norm ||u|lg := ||(Lym — Bam)ul| + ||ul| , for every uw € D(Lyq — Ba) , then B
becomes a Banach space. Moreover, L — B is an isomorphism from B onto M.
Thus, by the Inverse Lipschitz Continuous Mapping Theorem, for sufficiently small
¢ there exists the inverse function to Ly — Baq — F which is Lipschitz continuous.
This proves the theorem.

Remark 2.9 In the case where B = 0 we can weaken considerably conditions on
the function space M (see the previous section). Here the translation invariance
and condition H3 are needed to use the differential operator L s — Bag.
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2.2.5. Examples and Applications

In this subsection we will present several examples and applications and discuss the
relation between our results and the previous ones.

As typical examples of the function spaces A(X) , where A is a closed subset of
the real line we will take the following ones:

Example 2.3

The space of all X valued continuous 7-periodic functions P(7). In this case A =
{2km/T,k € Z}.

Example 2.4

Let A be a discrete subset of R. Then A(X) will consists of almost periodic functions
(see [12]).

Example 2.5

Let A be a countable subset of R. Then A(X) will consists of almost periodic
functions if in addition one assumes that X does not contain any subspace which is
isomorphic to the space ¢y (see [137]).

Below we will revisit one of the main results of [134] to show how our method fits
in the problem considered in [134]. Moreover, our method can be easily extended
to the infinite dimensional case.

Example 2.6

(cf. [134]) Consider the following ordinary functional differential equation
2() = / dE(s)]a(t — s) + f(t),2 € C",t € R, (2.42)
0

where E is an n X n matrix function with elements in C, f is a C™-valued almost
periodic function. In addition, we assume that F is continuous from the left and of
bounded total variation on [0, 00) , i.e.

o0
0< 7:/ |[dE(s)] < oo.
0
As is well known for every f € AP(C™) there is a corresponding Fourier series
o0
Z ag et
k=0

We define
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AY:={f € AP(C"):ap =0, \p| > ¢,k =1,2,--}

and A, = Ag + V. , where V. is the set of all C"-valued constant functions. Now
we define our operator

Bu(t) = /0 TlE()u(t — 5),t € R,u € AP(C™).

Obviously, B is an autonomous functional operator with ||B|| < 7. If we define
A:={neR:|n >q}, then A) = AP(C") N A(C"). We are now in a position to
apply Theorem 2.9, ii).

Assertion 1 Under the above notations and assumptions Eq.(2.42) has a unique
almost periodic solution x¢ € .Ag for every f € .Ag ifv<aq.

Proof. In fact, by assumption it is obvious that the spectral radius r,(B) < 7.
Hence, iANo(B) = @.

If in addition we assume that
M = / dE(s) (2.43)
0

is a nonsigular matrix, then Assertion 1 implies the following;:

Assertion 2 Under Assertion 1’s assumptions and the nonsingularity of the matriz
(2.48) there exists a unique solution xy € Ay to Eq.(2.42) for every f € A,.

Proof. In this case the operator d/dt—1B is a direct sum of two invertible operators
in AS and V.

Remark 2.10 In [134, Section 3] Assertion 2 has been proved with a little stronger
assumption, namely, 7§ < ¢ , where § > 1 is an “absolute constant” (in terminology
of [134, p.401]). The condition vy < g of Assertion 2 becomes also necessary in many
cases. To show this, we consider the case

Bu(t) = Bu(t + 7),Vt € R,u € BUC(R, X)),

where 7 is a given constant, B is a matrix. Now suppose that there exists a unique
solution zy € A, to Eq.(2.42) for every f € A,. Denoting Gf := z; we see that G
is a bounded linear operator on .4,. Moreover, since B commutes with translation
group so does G , ie., DGf = GDf,Yf € D(D). Taking f := ey we have
Dzy = DGf = GDf = AGf = Azxs. Hence, z¢(t) = e**x for some z. Substituting
this into Eq.(2.42) we get the assertion that given |\| > ¢ for every y € C" there
exists a unique z € C” such that

ixx — e Bz =y.

This shows that i\ € p(e/™*B) = ™ p(B) and yields v < q.
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In the following example we will revisit a problem discussed in [211] with an
unbounded A.

Example 2.7

Let us consider the equation
) N
= Az(t)+ Y Bra(t+m) + f(t),t € R, (2.44)
k=1

dx(t
dt

where A is the infinitesimal generator of an analytic Cg-semigroup, B, k=1,---, N
are bounded linear operators on X which are commutative with each other and A ,
Tk, k =1,---, N are given reals and f is a bounded uniformly continuous function.
Let us denote A = sp(f). Then

Assertion 3 Let A be bounded. Then if

N
o(A)NUread (i = Y Br)e'™) = @,
k=1

Eq.(2.44) has a unique classical solution in A(X).
Proof. If A is bounded , then Dy x) is bounded. Hence, if

N
U(DA(X) - Z Bk€TkDA(X)) N O'(A) =0
k=1

Eq.(2.44) has a unique classical solution in A(X). In turn, using the estimates of
spectra as in [211] we get

N N
J(DA(X) — Z BkeT’“DA(’Q) C Uneao(iA — Z Bkeiﬂc/\).
k=1 k=1

Assertion 4 Let f be almost periodic and B,k = 1,--- N be commutative with
each other and A and

N
ZA N (O’(A) + Ukkemd(z Bk)\k)) = @
k=1

Then Eq.(2.44) has a unique almost periodic mild solution in A(X).

Proof. First using the Weak Spectral Mapping Theorem (see Theorem 1.8) we
have
a(S(1x)) = eimrh.
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In view of [211, Theorem 1], denoting the multiplication operator by By by also By,
for the sake of simplicity, we have

N

N
a(D BeS(m)) C U, comno (Y Bidn).
k=1

k=1

By the commutativeness assumption applying Theorem 2.8 and then Theorem 4.10
we get the conclusion of the assertion.

In case A is the generator of a Cy-semigroup which is not necessarily analytic
we can still apply Theorem 2.2 and the commutativeness of the operators A, B as
shown in the following example:

Example 2.8

Let A be the infinitesimal generator of a strongly continuous semigroup of linear
operators on X, B be an autonomous functional operator on BUC(R,X) and M
be a translation invariant subspace of AAP(X). Moreover, we assume that B and
A commute. The only difference between this example and the previous one is that
the semigroup generated by A may not be analytic. However, we can find conditions
for the admissibility of M by using evolution semigroup associated with A as in
Theorem 2.2. In fact, in M, since B4 is bounded it generates the norm continuous
semigroup (B")p>¢. Hence, —Daq + A + Baq generates a strongly continuous
semigroup (7" B")},>¢. Thus, in view of the spectral inclusion of strongly continuous
semigroups, this generator is invertible if 1 ¢ (T B'). Using the commutativeness
of the operators under consideration and the Weak Spectral Mapping Theorem for
the translation group on M we have

o(T'BY) C o(T").0(B") € e=Prma(e?).o(BY). (2.45)
Hence the following is obvious:

Assertion 5 If
1 ¢ e Pmg(e?).o(BY),

then

= Aw(t) + [Bz(t) + f(?), (2.46)

has a unique mild solution in M for every given f € M.

As an application suppose that we are given an almost periodic function f. Let
M C AP(X) consisting of all functions g such that sp(g) C sp(f). Then the above
condition can be written as

1 ¢ eisp(Ng(e?).e?Brm) (2.47)
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which implies the existence of an almost periodic mild solution to Eq.(2.45). To
illustrate the usefulness of (2.47) we consider the following case of Eq.(2.46)

dz(t)
dt

where b € R and f is 1-periodic and continuous. In this case, B = bS(1). Hence,
sp(f) = 27Z and condition (2.47) can be written as

1 ¢ o(e?)eb. (2.49)

= Ax(t) + bz(t + 1) + f(¢), (2.48)

Hence, if condition (2.49) holds true, then Eq.(2.48) has a unique 1-periodic mild
solution.

In the following example we will demonstrate another way than Theorem 2.8 to
use the evolution semigroups and sums of commuting operators method to study
the admissibility of function spaces. In fact, sometime it is convenient to apply
Remark 2.8. We refer the reader to [186, Theorem 2] for related results in the case
of sufficiently small variation.

Example 2.9

We consider now in this example the following equation:

z(t) = Az(t) + /000 x(t — s)db(s), (2.50)

where A is the infinitesimal generator of an analytic strongly continuous semigroup
of linear operators, and b : R — C is a function of bounded variation satisfying

o0
Iy >0: / e7%d|b(s)| < oo.
0
To this end we consider the equation

i(t) = /OOO x(t — 8)db(s), (2.51)

and the associated operator B defined by

B(@)](t) = /0 T (t—s)db(s), ¢ € BUC(R,C), teR.

Let AV be any translation invariant subspace of AAP(X) which satisfies condition
H3. To study Eq.(2.50) below we will use the following esimate

o(Dy — By — Ayx) Co(Dy — By) — o(An)
the validity of which is easily established under the above-mentioned assumptions.

The main result we are going to prove in this example is the following which
will be then applied to study Eq.(2.50):
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Theorem 2.12 Let A be a subset of R and let M = A(C) = {¢ € BUC(R,C) :
o(¢) C A}. Then

o(Dy — Bar) = {id — /000 e~ db(s): A e A} (=:(iA)).

Proof. 1If p=i\— fooo e~ A3db(s) for some A € A, then ¢ := exp(i)\-) belongs to
M, and
(Dyv —Bum)p = idg— ¢/ e db(s)
0
= uo,
and hence p € P,(Dys — Bay). Thus (2}\) C o(Dy — Bu).

Next we shall show that (iA) D o(Das — Byy). To do this, it is sufficient to prove
the claim:

Assertion 6  If i\ # [T e db(s) +k (VA€ A), then k € p(Dys — Bur).

To establish the claim, we will show that for each f € M, the equation
a(t) :/ x(t — s)db(s) + kx(t) + f(t), teR (2.52)
0

possesses a unique solution zy € M and that the map f € M — zy € M is
continuous. We first treat the homogeneous functional differential equation (FDE)

() = /OOO 2(t — 5)db(s) + ka(t), (2.53)

which may be considered as a FDE on the uniform fading memory space C, =
{¢ € C((—00,0]; C) : supg<q |¢(8)|e?? < oo} which is equipped with norm [|¢|c., =
Supg<o |¢(0)]e??. Let us consider the solution semigroup T'(t) : C., — C,,t > 0, of
(2.53) which is defined as

T(t)¢ =xi(d), ¢€Cy,

where z(+, ¢) denotes the solution of (2.53) through (0, ¢) and z; is an element in
C,, defined as x4(0) = x(t +6), 6 < 0. Let G be the infinitesimal generator of the
solution semigroup 7'(t). We assert that

RN o(G) = {ir € iR : i) = / =N db(s) + k).
0

Indeed, if i\ € iRNo(G), then it follows from [107, p. 155, Th. 4.4] that i\ € P,(G)
because of Re(iA) = 0 , and consequently from [107, p.135, Th. 2.1] we get that
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fo e~ Mdb(s) + k) = 0, which shows that i\ belongs to the set of the right
hand side in the assertion. Conversely, if i\ is an element of the set of the right
hand side in the assertion, then the function w defined by w(6) = exp(iAd),0 < 0,
together with the derivative 2 belong to the space C., and satisfy the relation

w0 -x - | T e db(s) +
- /Ooow(s)db(s)+kw(0),

and hence w € D(G) and Gw = w = i w by [107, p.150, Th. 4.1]. Thus i\ €
o(G) NiR, and the assertion is proved.

Now consider the sets ¢ := {\ € 0(G) : ReA = 0} and Sy := {\ € o(G) :
ReX > 0}. Then the sets ¥ = ¢ U Xy is a finite set [107, p. 144, Prop. 3.2]. In
regard of the set X, we get the decomposition of the space C:

C,=SaCal,

where S, C,U are invariant under 7T'(¢), the restriction T'(t)|y can be extended to a
group, and there exist positive constants ¢; and « such that

IT@)]sll < cre™ (£ >0), ITO]u] < cre™ (¢t <0)

([107, p.145, Ths.3.1, 3.3]). Let ® be a basis vector in C, and let ¥ be the basis vector
associated with ®. From [107, p. 149, Cor. 3.8] we know that the C-component u(t)
of the segment z; for each solution z(-) of (2.52) is given by the relation u(t) =
(¥,IIcax:) (where IIc denotes the projection from C, onto C' which corresponds
to the decomposition of the space C), and u(t) satisfies the ordinary differential
equation

a(t) = Lu(t) — U(07) f(¢), (2.54)
where L is a matrix such that o(L) = ¢(G) N iR and the relation T'(t)® = ®ell
holds. Moreover, ¥ is the one associated with the Riesz representation of W. Indeed,
U is a normalized vector valued functlon which is of locally bounded variation on
(—o00, 0] satisfying (¥ f ¢(0)dV(0) for any ¢ € C,, with compact support.
Observe that Yo C zR \ iA. Indeed, 1f € S, then p =X = [ e™db(s) + k
with some A € R by the preceding assertion. Hence we get A ¢ A by the assumption
of the claim, and p € iR\ iA, as required. This observation leads to o(L) NiA = @.
Since W(07)f € M, the ordinary differential equation (2.54) has a unique solution
w € M with ||lul| < o] ¥(07)f|| < es||f| for some constants ¢y and cs. Consider a
function & : R +— C,, defined by

o0

&) = /_ T**(t — )T T f(s)ds + Pu(t) + / Tt — s)IIFFT f(s)ds

t

where T' is the one defined in [107, p. 118] and f* denotes the weak-star integration
(cf. [107, p. 116]). If ¢ > 0, then
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t+o

T(1)¢(0) +/ T (t + o — )0 f(s)ds =
_ T(t)[/g T (o — $)TIST f£(s)ds +

+u(o) + / T (o — ST f(s)ds] +

. *o

+/ T (t 40— s)I'f(s)ds
= /U T**(t + o — s)IIE T f(s)ds + Pe'Fu(o)

+ /Oo T (t + o — $)TET f(s)ds +

*t;»a

+/ T (¢ + 0 — 8)(IT5 + T + TET £(s)ds

— /HU Tt +o0—s)IIgTf(s)ds + @[etLu(a) +

o0

t+o R
+/ eI ((07) f(s)ds] + / T*(t +0 — )T f (s)ds
o *t+o

t+o
= / T (t+ o0 —s)IIETf(s)ds + Pu(t + o) +

+/ T (t + o — s)II;FT f(s)ds
xt+o

= g(t + U)a
where we used the relation T**(t)IIST = T**(t)®(¥,T) = ®et*(—¥(07)). Then
[107, Theorem 2.9, p.121] yields that x(¢) := [£(¢)](0) is a solution of (2.52). Define
a1 € Cx by (¥,¢) = ¢(0),¢ € C,. Then

2(t) = SOult) = (.£(1) ~ Pu(?)
= (¢, /_ T (t — s)II' T f(s)ds +

+ /°° T (t — s)II;7T f(s)ds)

[ (W, T (t — s)IIET) f(s)ds +

+ /:O(l/),T**(t — )T f(s)ds

| K= st)as = 50 100,
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where K(t) = (¢, T II§'T) X (— 00,00 + (¢, T IIFFT) X[0,00) and it is an integrable
function on R. Then o(z — ®(0)u) C o(f), and hence z — ®(0)u € M. Thus we get
x € M because of u € M. Moreover, the map f € M — x € M is continuous.

Finally, we will prove the uniqueness of solutions of (2.52) in M. Let = be any
solution of (2.52) which belongs to M. By [107, Th. 2.8, p. 120] the C,-valued
function Ilgz; satisfies the relation

t

Mgz, =T(t — o)llgz, + / Tt — s)IIE T f(s)ds

*O

for all t > o0 > —oo. Note that sup,cg ||7||c, < oo. Therefore, letting o — —o0
we get

t
Mgz, — / T (¢ — $)ITST f(s)ds,
because

¢ ¢
lim Tt — s)IIg T f(s)ds = / T**(t — s)IIE T f(s)ds

—
[ande SHY g

converges. Similarly, one gets

Myz, = — / T (¢ — $)ITFT f(s)ds.

Also, since (U, x;) satisfies the ordinary differential equation (2.54), Hou; =
O(U, x:) = Pu(t) for all t € R by the uniqueness of the solution of (2.54) in M.
Consequently, we have z; = £(¢t) or x(t) = [£(¢)](0), which shows the uniqueness of
the solution of (2.52) in M.

Corollary 2.8 Suppose that i\ #* fooo e~ A3db(s) for all X € A. Then (2.51) is
admissible for M = A(C); that is, for any f € M the equation

z(t) = /OOO x(t —s)db(s) + f(t), teR,

s uniquely solvable.

Proof. The corollary is a direct consequence of Theorem 2.12, since 0 & o(Dps —
B]y[).

Corollary 2.9 Let A be a closed subset of R. If k # i\ — fooo e~ 3db(s) for all
X\ € A, then there exists an F € L*(C) such that

1/(i\ — /OOO e”sdb(s) — k) = FF(\) := /Oo F(t)em™Mdt (YA€ A).

— 00
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Proof. As seen in the proof of Theorem 2.12, there exists an integrable function
K such that (Dy; — Bar — k)7 Lf — ®(0)u(t) = K  f for all f € M. We first claim
that there exists an integrable function F} such that u = F} * f is a unique solution
of (2.54) in M N AP(C) for each f € M N AP(C). In fact, by considering a linear
transform which changes the matrix L to the Jordan form, this claim is reduced to
the one for the case that (2.54) is a scalar equation. Therefore, we will restrict our
consideration to the equation

a(t) = idul(t) + g(t), (2.55)

where g € A(C) N AP(C) and A ¢ A, and find an integrable function H such that
H % g is a solution of (2.55). Take an interval I = [A —a, A+ «] such that ITNA = ©.
In the same way as in [137, pp.89-90], we choose a complex function H on R such
that it is integrable on R, continuous everwhere except zero, H(+0) — H(—0) =1,
and it has the Fourier transform FH(§) = 1/i(¢§ — ) for £ ¢ I. For g € M put

oo

u(t)=g*xH(t) = / g(t — s)H(s)ds.

— 00

Then u € AP(C) and sp(u) C sp(g) N suppFH C sp(g) C A. Hence u € M.
To establish the claim, we must prove that u satisfies (2.55). First, let g be a
trigonometric polynomial with spectrum out side I:

9= Z amei/\mt7 Am € I

Then
u(t) = Zamei)""t/oo e~ AmSH(s)ds
= Y ame' FH(Ay)
- Tt
which implies d/dt[e~Mu(t)] = e~ g(t). For a general almost periodic function

g € M, we can choose a sequence of trigonometric functions

gn(t) = Z an,meiAn’mta

such that A, ,, are all in the Bohr spectrum of g and that g, — g uniformly on R.
Hence sp(gn) C A, and sp(gy) is outside I. Put u,, = g,*H. Then d/dt[e~u,,(t)] =
e~ Mg, (t). Since g,, — ¢ uniformly on R, u,, — u = g * H uniformly on R, so that
d/dtle=u(t)] = e~ g(t). Consequently, v’ — id\u = g, as required.

We now set F' = K+®(0)F;. Then F is an integrable function on R, and Fx f is is
a unique solution of (2.52) in MNAP(C) for each f € MNAP(C).Let A € A, and set
x(t) = F(t)*e™. Since sp(z) C sp(e) = {\}, we must get sp(z) = {\} because of
z # 0. Note that z € AP(C). Then the limit lim7 . 57 f:fg z(t)e " Mdt(=: a # 0)
exists uniformly for s € R. Note that
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1 s+T )
a=FF() = 5 / atear

for all s € R. Indeed, we get

s+T ] s+T o ] )
/ r(t)e”Mdt = / (/ F(T)eM(t_T)dT)e_”‘tdt

-T -T —o00

s+T ) )
/ / F(r)e ™ Tdrdt = 2TFF(\).

Then
1

— (2(T)e~ T — g(~T)eT) = kS /T (—ine(t) + () e Mt
oT 7/ .

T o0
— % T(—i/\x(t) +/ (t — 8)db(s) + kx(t) + eM)e~ M dt

1 ') T—s ) ) B
(k= iNFFO) +1+ — [ ( / 2(F)e= T dr)e= N d(s)
2T —00 —T—s

= (k—iX+ /Oo e~ db(s)) FF(N) +1,
0

where b(t) = b(t) if t > 0, and b(t) = b(0) if t < 0. Lettmg T — oo in the above, then
we get 0 = (k—iA+ [ e "%db(s)) FF(A)+1, or FF(A) = 1/(iA— [° e~ "*db(s)—k),
as required.

We next consider Eq.(2.50). To this purpose, we need
Lemma 2.14 Let M(C) = A(C) N AP(C) and M(X) = A(X) N AP(X). Then
p(Pu(c) — Bu(c)) € p(Pux) — Bux))-

Proof. Let k € p(Dyycy — Bu(cy). Then Theorem 2.12 and Corollary 2.9
imply that there exists an integrable function F such that FF(\) = 1/(i\ —
fo e~ 3db(s) — k) for all A € A. Then, by almost the same argument as in the
first paragraph of the proof of Corollary 2.9, we see that for any f € M(X) the
equation

() = ka(t) + /OO x(t — s)db(s) + f(¢)
0
has a unique solution u(t) = F x f(t) in M(X). Thus k € p(Drrx) — Bar(x))-

Applying this lemma, we get a condition under which M (X) is admissible for
Eq.(2.50)

Corollary 2.10 Assume that
[i\ — / e~ ™sdb(s) — A7t € L(X) for all A € A. (2.56)

Then M := A(X) N AP(X) is admissible for Eq.(2.50).
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Proof. 1In fact, since A is the generator of an analytic strongly continuous semi-
group and B is bounded one sees that Dy — Bag and A, satisfy all conditions of
Theorem 4.10. Moreover, in view of Lemma 2.10 they are densely defined. Thus,

O‘(DM — Bapm —AM) C O‘(DM —BM) —O’(.AM).

Hence, condition (2.56) means that 0 € o(Dag — Bag — Apag) which, by Theorem
2.8 (or more precisely its proof and Remark 2.8) yields the existence and uniqueness
of mild solution in M to Eq.(2.50).

2.3. DECOMPOSITION THEOREM AND PERIODIC, ALMOST PE-
RIODIC SOLUTIONS

We consider in this section the following linear inhomogeneous integral equation
t
z(t) = U(t, s)x(s) +/ U(t,§)g(£)dE, vVt > sit,s € R, (2.57)

where f is continuous, z(t) € X, X is a Banach space, (U(t, s));>s is assumed to
be a l-periodic evolutionary process on X. As is known, continuous solutions of
Eq.(2.57) correspond to the mild solutions of evolution equations

% — At)e + f(t),t € Ryz € X, (2.58)
where A(t) is a (in general, unbounded) linear operator for every fixed ¢t and is
1-periodic in ¢, and (U(t, s))>s is generated by Eq.(2.58).

In Sections 1 and 2 we have studied conditions for the existence and uniqueness
(in some classes of function spaces) of almost periodic solutions of Eq.(2.57). In fact
we have shown that if the following nonresonant condition holds

(c(P)n SY) neisrH) = @, (2.59)

where P := U(1,0), S* denotes the unit circle of the complex plane, and f is
almost periodic, then there exists an almost periodic solution x ¢ to Eq.(2.57) which
is unique if one requires

eiSP(xf) C eiSP(f),

We may ask a question as what happens in the resonant case where condition (2.59)
fails. Historically, this question goes back to a classical result of ordinary differential
equations saying that supposing the finite dimension of the phase space X and the
1-periodicity of f Eq.(2.57) has a 1-periodic solution if and only if it has a bounded
solution (see e.g. [4, Theorem 20.3, p. 278]). It is the purpose of this section to
give an answer to the general problem as mentioned above (Massera type problem):
Let Eq.(2.57) have a bounded (uniformly continuous) solution x; with given almost
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periodic forcing term f. Then, when does Eq.(2.57) have an almost periodic solution
w (which may be different from x¢) such that

eiSP(w) C eiSP(f) ?

In connection with this problem we note that various conditions are found on
the bounded solution, itself, and the countability of the part of spectrum o(P) N St
so that the bounded solution itself is almost periodic, or more generally, together
with f belongs to a given function space F (see Corollary 2.6). Here we note that
this philosophy in general does not apply to the Massera type problem for almost
periodic solutions. In fact, it is not difficult to give a simple example in which f is
1-periodic and a bounded (uniformly continuous) solution to Eq.(2.57) exists, but
this bounded solution itself is not 1-periodic.

Our method is to employ the evolution semigroup associated with the process
(U(t,s))t>s to study the harmonic analysis of bounded solutions to Eq.(2.57). As a
result we will prove a spectral decomposition theorem for bounded solutions (The-
orem 2.14 and Theorem 2.15) which seems to be useful in dealing with the above
Massera type problem. In fact, we will apply the spectral decomposition theorem
to find new spectral criteria for the existence of almost periodic solutions and will
consider particular cases to show the usefulness of this spectral decomposition tech-
nique. More concretely, even in the case where condition (2.59) fails we can still
prove the existence of a bounded uniformly continuous solution w to Eq.(2.57)
such that eisP(w) = ¢isp(f) provided that (o(P) N S1)\e?sP(H) is closed, and that
Eq.(2.57) has a bounded uniformly continuous solution u (Corollary 2.11). Since w
is a ”spectral component” of u in case u is almost periodic the Fourier series of w
is part of that of u (Corollary 2.12). Our Corollary 2.13 will deal with a particular
autonomous case in which Corollary 2.11 fails to give a spectral criterion for the
existence of quasi-periodic mild solutions.

For the sake of simplicity of notations we will use throughout the section the
following notation: o(g) := e?sP(9) for every bounded uniformly continuous function
g. Throughout the section we will denote by or(P) = o(P) N S'. Throughout
this section (U(t,s))i>s will be assumed to be a 1l-periodic strongly continuous
evolutionary process. The operator U(1,0) will be called the monodromy operator
of the evolutionary process (U(t, s))¢>s and will be denoted by P throughout this
section. Note that the period of the evolutionary processes is assumed to be 1 merely
for the sake of simplicity. Recall that

Definition 2.13 Let (U(t,s))i>s, (£, € R) be a 1-periodic strongly continuous
evolutionary process and F be a closed subspace of BUC(R, X) such that for every
fixed h > 0,9 € F the map ¢t — U(t,t—h)g(t— h) belongs to F. Then the semigroup
of operators (Th)hzo on F, defined by the formula

Thg(t) = U(t,t — h)g(t —h),vt e R,h > 0,9 € F,

is called evolution semigroup associated with the process (U(t, s))>s.
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We refer the reader to the previous section for further information on this semigroup.
In the case where the evolution semigroup (T");>¢ is strongly continuous on F the
explicit formula for the generator A of ("), is as follows:

Lemma 2.15 Let (T"),>o be strongly continuous on F, a closed subspace of
BUC(R,X). Then its generator A is the operator on F with D(A) consisting of all
g € F such that g is a solution to Eq.(2.57) with some f € F (in this case such a
function f is unique), by definition, Ag = —f.

Proof. For the proof of the lemma we need only a minor modification of that of
Lemma 2.1, so details are omitted.

2.3.1. Spectral Decomposition

Let us consider the subspace M C BUC(R,X) consisting of all functions v €
BUC(R,X) such that

eisp(v) .= g(v) C S U S, , (2.60)
where S1,S5 C S! are disjoint closed subsets of the unit circle. We denote by M, =

span{S(t)v,t € R} , where (S(t)):er is the translation group on BUC(R,X) , i.e.
S(t)v(s) =v(t+s),Vt,s € R.

Theorem 2.13 Under the above notation and assumptions the function space M
can be split into a direct sum M = M; & My such that v € M, if and only if
o(v) CS; fori=1,2.

Proof. Let v € M. Then, as is known (see Theorem 1.16)
isp(v) = (D). (2.61)
Thus, by the Weak Spectral Mapping Theorem (see Theorem 1.8)
o(S(1)|am,) = e7Prn) = g(v) C 81 U S, (2.62)

Hence there is a spectral projection in M, (note that in general we do not claim
that this projection is defined on the whole space M)

- L/
Pv T 2% ’YR(A7S(1)‘Mv)d>\’

where v is a contour enclosing S; and disjoint from Ss, (or in general a union of
fintely many such countours) by which we have

a(PLS(1)P}) C S;. (2.63)

On the other hand, denote A; € BUC(R,X) consisting of all functions u such
that o(u) C S; for i = 1,2 . Then obviously, A; C M . Moreover, they are closed
subspaces of M, A; N Ay = {0} . Now we show that if v € M, then Plv € A; and
v — vy := vg € Ag . If this is true, then it yields that
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M=A & As.
To this end, we will prove
o(vj) C S;,¥5=1,2. (2.64)

In fact we show that M,, = ImP}. Obviously, in view of the invariance of ImP}
under translations we have M,, C ImP} . We now show the inverse. To this end,
let y € ImP! C M, . Then, by definition, we have

y= lim z,,
n—oo

where x,, can be represented in the form

N(n)

Ty = Z S (i n)V, 0k € C,tin € R Vn.

k=1

Hence, since y, x, € M,
N(n)
y=Py = lim > ap,S(ten)Prv

N(n)
= lim Z kS (tn )1 (2.65)
k=1

This shows that y € M,,. Thus, by the Weak Spectral Mapping Theorem and
(2.63),

er) = (S(1)|m,, ) = o(S(1)|rmpy) C Si.
By definition, v; € A; and similarly, vo € A5 . Thus the theorem is proved.

Remark 2.11 Below for every v € M we will call v;,5 = 1,2, as defined in the
proof of Theorem 2.13, spectral components of the functions v. It is easily seen that
if in the proof of Theorem 2.13, v is assumed to be almost periodic, then both
spectral components v; are almost periodic.

We will need the following lemma in the sequel.

Lemma 2.16 Let f be in BUC(R,X) and (U(t,s))i>s be a I1-periodic strongly
continuous evolutionary process. Then the following assertions hold:

i) If T : R — L(X) be 1-periodic and strongly continuous, then
o(T()f() Co(f)

it) If f is of precompact range, then

t+1
o( [ v 1,5>f<s>df) c o(f).
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Proof. (i) Let T, be the nth Cesaro mean of the Fourier series of T, so
T, is l-periodic trigonometric polynomial with value in L(X) and ||T,.(s)| <
Supg<;<1 |T(#®)|| and T, (s)z — T(s)z uniformly in s for fixed € X. For every
n it is easily seen that o(T},(-)f(:)) C o(f). Set A := {\ € R: e** € o(f)}. Obvi-
ously, A is closed and sp(T},(-)f(-) C A. Thus, if ¢ € L'(R) and (suppFo)NA = @,
then

0= /_OO ot — s)Tn(s)f(s)ds — /_OO o(t —s)T(s)f(s)ds

as n — 00, by Dominanated Convergence Theorem. Thus
/ @(t —s)T(s)f(s)ds =0

for all such ¢. This proves (i).
(ii) Since f is of precompact range the evolution semigroup (7");>0 associated with
the process (U(t, s)):>s is strongly continuous at f. Thus, in view of (i)

h
a</ Tffdg> c (f), Yh>0.
0

On the other hand
1 1 t+1
/ TEfde(t + 1) :/ U+ Lt+1-Of(t+1-6de= [ Ult+1n)fn)dn.
0 0 t
This proves (ii).
Lemma 2.17 Let u be a bounded uniformly continuous solution to (2.57) and f be
of precompact range. Then the following assertions hold true:

i
o(u) Cor(P)Uoa(f), (2.66)

i)
o(u) Do(f) . (2.67)

Proof. (i) Set P(t):=U(t,t—1), Vte R, G:={\ € C:e* € p(P)}.

t+1
o(t) ;:/t Ult+1,8) f(€)dé,t € R.

By Lemma 2.16 o(g) C o(f). By the definition of Carleman spectrum,

IS e Mu(t)dt, (ReX > 0);
i) =

— ;7 eMu(—t)dt, (ReX <0).

Hence, for ReA > 0 and A\ € G we have
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a(\) = /Oooe)‘tu(t)dt,

= /OO e MR(e}, P(t))(e* — P(t))u(t)dt
0

/1 e MeAR(er, P(t))u(t)dt +
0

+ /OO e MR(e*, P(1))(u(t + 1) — P(t)u(t))dt
0

H(\) + /0 b e MR(e*, P(t))g(t)dt, (2.68)

where )
H(\) ;:/0 e MAR(eN, P(t))u(t)dt.

Obviously, H(A) is analytic in G. On the other hand, since R(e*, P(t)) is 1-
periodic strongly continuous (see Lemma 2.2), by Lemma 2.16 the function g¢; (t) :=
R(e*, P(t))g(t) has the property that o(g1) C o(f). Thus from (2.68), for ReA > 0,
AE€QG,

a(A) = HQA) + g1 (V). (2.69)

Finally, if (5 € R : €% ¢ or(P) U o(f), then @ has an analytic continuation at (p.
This completes the proof of (i).
(ii) Under the assumptions it may be seen that the evolution semigroup (7"),>¢
associated with (U(t, s));>s is strongly continuous at f and v € BUC(R,X) (this
can be checked directly using Eq.(2.57) as in Lemma 2.19 below). Hence, by Lemma
2.15 N
T'u —u

lim — = =—f. 2.

lim — Au f (2.70)
Hence, to prove (2.67) it suffices to show that o(T"u) C o(u) . In turn, this is clear
in view of Lemma 2.16.

We are now in a position to state the main result of this section.

Theorem 2.14 (Spectral Decomposition Theorem) Let u be a bounded, uniformly
continuous solution to Eq.(2.57). Moreover, let f have precompact range and the
sets o(f) and o(P) N S' be contained in a disjoint union of the closed subsets
S1,++, Sk of the unit circle. Then the solution u can be decomposed into a sum of
k spectral components u;,j = 1,---,k such that each uj,j = 1,---,k is a solution
to Eq.(2.57) with f = f;,7 = 1,---,k, respectively, where f = Z?:l fj is the
decomposition of f into the sum of spectral components as described in Theorem
2.18, i.e. u = 25:1 uj,o(uj),o(f;) € S;,5=1,---,k and u; € BUC(R,X) is a
solution to Eq.(2.57) with f = f; forj=1,--- k.

Proof. Let us denote by A the subspace of BUC(R, X) consisting of all functions
u such that o(u) C U5_;S; . Then, by assumptions and Theorem 2.13 there are
corresponding spectral projections Py, ---, P, on N with properties that
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i) PP, =0if j #n,
i) ¥ P =1,
ili) If w € ImP;, then o(Pju) C S; forall j=1,---,k .
Note that by Lemma 2.17 for every positive h and j = 1, - - -, k the operator T" leaves
ImP;j invariant. Hence, " and ImP;, - - -, ImPy, are invariant under the semigroup
(T™),>0. Consequently, since u is a solution to Eq.(2.57) and f has precompact

range the evolution semigroup (77) h>0 is strongly continuous at v and f. Using the
explicit formula for the generator of (Th) n>0 as described in Lemma 2.15 we have

. Thu—u . Thuy —u
Pif=PBlim—— = BlmSo P —
Th P — P,
= lim # (2.71)

This yields that Pju is a solution to Eq.(2.57) with corresponding f; = P;f .

Remark 2.12 If in Theorem 2.14 we assume furthermore that f and u are both
almost periodic, then the spectral components u;,j = 1,---,k are all almost pe-
riodic. This is not the case if neither u, nor f is almost periodic. However, if we
have some additional information on the spectral sets S, e.g., their countability
and the phase space X does not contain cg, then the almost periodicity of u; are
guaranteed.

Now we are going to focus our special attention on autonomous equations of the
form

dx/dt = Ax + f(t), (2.72)

where A is the generator of a Cy-semigroup (T'(t))i>0, and f € BUC(R,X) has
precompact range. Below we will use the following notation: o;(4) = {A € R :
iA € (0(A)NiR)}. By mild solutions of Eq.(2.72) we will understand in a standard
way that they are solutions to Eq.(2.57) with U(t,s) :=T'(t — s),Vt > s. As shown
below, in this case we can refine the spectral decomposition technique to get stronger
assertions which usefulness will be shown in the next subsection when we deal with
quasi-periodic solutions. To this purpose, we now prove the following lemma.

Lemma 2.18 Let Eq.(2.72) satisfy the above conditions, i.e., A generates a Cp-
semigroup and f € BUC(R,X) has precompact range. Moreover, let u be a bounded
uniformly continuous mild solution to Fq.(2.72). Then the following assertions hold:

i)
sp(u) C oy(A) Usp(f) , (2.73)

ii)
sp(u) O sp(f). (2.74)
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Proof. (i) For (2.73) we compute the Carleman transform of . Since v is a mild
solution, by Lemma 2.11 fg u(€)d¢é € D(A),vt € R and

u(t) — u(0) = A /0 w(€)de + /O F(€)de. (2.75)

Hence, taking the Laplace transform of u we have

a(A)+§u(0) = iAa(A)jLi/OOO e M f(t)dt
1. 1,
= AU + 1), (2.76)

and hence, for RA # 0, (A — A)a(\) = —u(0) + f(\). Obviously, for £ & sp(f) and
i& & o(A) N iR, one has that 4(\) has a holomorphic extension around ¢, i.e.,

£ & sp(u).
(ii) Note that since for every h > 0 the operator 7" is a multiplication by a bounded
operator T'(h) we have sp(T"u) C sp(u). Thus, using the argument of the proof of

Lemma 2.17 (ii) we have
I Thy —u
PR h

c  sp(u) .

sp(f) = sp(—f)

This completes the proof of (ii).

The main result for the autonomous case is the following:

Theorem 2.15 Let A generate a Cy-semigroup and f € BUC(R,X) have pre-
compact range. Moreover, let u be a bounded uniformly continuous mild solution to
Eq.(2.72). Then the following assertions hold true:

i) If
e'7(AN\a(f)
is closed, Eq.(2.72) has a bounded uniformly continuous mild solution w such

that o(w) = o(f),

it) If 0;(A) is bounded and
oi(A)\sp(f) (2.77)

is closed, then Eq.(2.72) has a bounded uniformly continuous mild solution w
such that sp(w) = sp(f).

Proof. (i) Note that in this case together with (2.73) the proof of Theorem 2.14
applies.

(ii) Under the assumptions there exists a continuous function ¢ which belongs to
the Schwartz space of all C*°-functions on R with each of its derivatives decaying
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faster than any polynomial such that its Fourier transform v has ai(A)\sp(f) as
its support (which is compact in view of the assumptions). Hence, every bounded
uniformly continuous function g such that sp(g) C o;(A)Usp(f) can be decomposed
into the sum of two spectral components as follows:

g=g1+g=vxg+(g—v*g),

where g1 = ¥ *g,g0 = (9 — ¥ * g) . Moreover, this decomposition is contin-
uous in the following sense: If g™ ,n = 1,2,--- is a sequence in BUC(R,X)
with sp(g™) C o0;(A) U sp(f) such that lim, ¢ = ¢ in BUC(R,X) , then
lim,, g%n) = g1, lim, gén) = ¢go . Hence we have in fact proved a version of Theo-

rem 2.13 which allows us to employ the proof of Theorem 2.14 for this assertion

(ii).

Remark 2.13 i) In view of the failure of the Spectral Mapping Theorem for
general Cy-semigroups the condition in the assertion (i) is a little more general
than that formulated in terms of o(7T(1)).

i) If we know beforehand that u is almost periodic, then in the statement of
Theorem 2.15 we can claim that the spectral component w is almost periodic.

2.3.2. Spectral Criteria For Almost Periodic Solutions

This subsection will be devoted to some applications of the spectral decomposition
theorem to prove the existence of almost periodic solutions with specific spectral
properties. In particular, we will revisit the classical result by Massera on the exis-
tence of periodic solutions as well as its extensions. To this end, the following notion
will play the key role.

Definition 2.14 Let o(f) and or(P) be defined as above. We say that the set o(f)
and or(P) satisfy the spectral separation condition if the set or(P)\o(f) is closed.

Corollary 2.11 Let f be almost periodic, o(f) and or(P) satisfy the spectral sep-
aration condition. Moreover, let o(f) be countable and X not contain any subspace
which is isomorphic to cq. Then if there exists a bounded uniformly continuous so-
lution u to Eq.(2.57), there exists an almost periodic solution w to Fq.(2.57) such
that o(w) = o(f) -

Proof. We define in this case Sy := o(f), S2 := or(P)\o(f). Then, by Theorem
2.14 there exists a solution w to Eq.(2.57) such that o(w) C o(f). Using the estimate
(2.67) we have o(w) = o(f) . In particular, since o(w) is countable and X does not
contain ¢y, w is almost periodic.

Remark 2.14 i) If o(f) is finite, then sp(w) is discrete. Thus, the condition
that X does not contain any subspace isomorphic to ¢y can be dropped.
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ii) In the case where or(P) is countable it is known that with additional ergodic
conditions on u the solution u has ”similar spectral properties” as f (see
Corollary 2.6). However, in many cases it is not expected that the solution u
itself has similar spectral properties as f as in the Massera type problem (see
[147], [45], [206], [168] e.g.).

iii) In the case where P is compact (or merely or(P) is finite) the spectral sep-
aration condition is always satisfied. Hence, we have a natural extension of
a classical result for almost periodic solutions. In this case see also Corollary
2.12 below.

iv) We emphasize that the solution w in the statement of Corollary 2.11 is a
"o (f)-spectral component” of the bounded solution w. This will be helpful to
find the Fourier coefficients of w as part of those of u.

v) In view of estimate (2.67) w may be seen as a "minimal” solution in some
sense.

Corollary 2.12 Let all assumptions of Corollary 2.11 be satisfied. Moreover, let
or(P) be countable. Then if there exists a bounded uniformly continuous solution u
to Eq.(2.57), it is almost periodic. Moreover, the following part of the Fourier series

of u

. 1 /T
Shyer by :Thinooﬁ/Te_M&u(g)dg’ (2.78)

where e € o(f), is again the Fourier series of another almost periodic solution to
Eq.(2.57).

Proof. The assertion that u is almost periodic is standard in view of (2.66) (see
Chapter 1). It may be noted that in the case w is almost periodic, the spectral
decomposition can be carried out in the function space AP(X) instead of the larger
space BUC(R,X). Hence, we can decompose the solution u into the sum of two
almost periodic solutions with spectral properties described in Theorem 2.14. Using
the definition of Fourier series of almost periodic functions we arrive at the next
assertion of the corollary.

The next corollary will show the advantage of Theorem 2.15 which allows us
to take into account the structure of sp(f) rather than that of o(f). To this end,
we introduce the following terminology. A set of reals S is said to have an integer
and finite basis if there is a finite subset T' C S such that any element s € S can
be represented in the form s = niby + -+ + npby,, where n; € Z,5 = 1,---,m,
bjeT,j=1,---,m.If fis quasi-periodic and the set of its Fourier-Bohr exponents
is discrete (which coincides with sp(f) in this case), then the spectrum sp(f) has
an integer and finite basis (see [137, p.48]). Conversely, if f is almost periodic and
sp(f) has an integer and finite basis, then f is quasi-periodic. We refer the reader
to [137, pp. 42-48] more information on the relation between quasi-periodicity and
spectrum, Fourier-Bohr exponents of almost periodic functions.
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Corollary 2.13 Let all assumptions of the second assertion of Theorem 2.15 be
satisfied. Moreover, assume that X does not contain co. Then if sp(f) has an integer
and finite basis, Eq.(2.72) has a quasi-periodic mild solution w with sp(w) = sp(f).

Proof.  Under the corollary’s assumptions the spectrum sp(w) of the solution w,
as described in Theorem 2.15, is in particular countable. Hence w is almost periodic.
Since sp(w) = sp(f), sp(w) has an integer and finite basis. Thus w is quasi-periodic.

Below we will consider some particular cases
Example 2.10 Periodic solutions.

If o(f) = {1} we are actually concerned with the existence of periodic solutions.
Hence, Corollary 2.11 extends the classical result to a large class of evolution equa-
tions which has 1 as an isolated point of or(P). Moreover, Corollary 2.12 provides
a way to approximate the periodic solution. In particular, suppose that op(P) has
finitely many elements, then we have the following:

Corollary 2.14 Let or(P) have finitely many elements {1, -+, un} and u(-) be
a bounded uniformly continuous solution to Eq.(2.57). Then it is of the form

N
u(t) =ug(t) + Y e luy(t), (2.79)
k=1

where ug is a bounded uniformly continuous mild 1-periodic solution to the inho-
mogeneous equation (2.57), ug, k = 1,--+, N, are 1-periodic solutions to Eq.(2.57)
with f = —i\gug , respectively, v(t) = Zszl ety (t) is a quasi periodic solution
to the corresponding homogeneous equation of Eq.(2.57) and A1,---, AN are such
that 0 < \,--+, < Ay < 27 and €™ =p;,j=1---,N.

Example 2.11 Anti-periodic solutions.

An anti-periodic (continuous) function f is defined to be a continuous one which
satisfies f(t+w) = —f(t),Vt € R and here w > 0 is given. Thus, f is 2 — w-periodic.
It is known that, the space of anti-periodic functions f with antiperiod w, which is
denoted by AP(w) , is a subspace of BUC(R, X) with spectrum

2k+1
w b

sp(f) { keZj.

Without loss of generality we can assume that w = 1. Obviously, o(f) = {—1},Vf €
AP(w). In this case the spectral separation condition is nothing but the condition

that {—1} is an isolated point of or(P).

Example 2.12
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Let u be a bounded uniformly continuous solution to Eq.(2.57) with f 2-periodic.
Let us define
f) = ft+1)

F(t) = #,G(t) =

SO+ fE+1)

t € R.
5 ,Vt €

Then, it is seen that F' is l-anti-periodic and G is 1-periodic. Applying Theorem
2.14 we see that there exist two solutions to Eq.(2.57) as two components of u which
are l-antiperiodic and 1-periodic with forcing terms F, G, respectively. In particular,
the sum of these solutions is a 2-periodic solution of Eq.(2.57) with forcing term f.

Example 2.13

Let A be a sectorial operator in a Banach space X and the map ¢ — B(t) € L(X%, X)
be Holder continuous and 1-periodic. Then, as shown in [90, Theorem 7.1.3] the
equation

dx

i (—A+ B(t))x, (2.80)
generates an 1-periodic strongly continuous evolutionary process (U(t,s))t>s. If,
furthermore, A has compact resolvent, then the monodromy operator P of the
process is compact. Hence, for every almost periodic function f the sets o(f) and
or(P) always satisfy spectral separation condition. In Section 1 we have shown
that if or(P) No(f) = @, then there is a unique almost periodic solution z; to the
inhomogeneous equation

% = (—A+ B(t))x+ f(t) (2.81)
with property that o(xf) C o(f) . Now suppose that or(P) No(f) # @. By Corol-
lary 2.11, if u is any bounded solution (the uniform continuity follows from the
boundedness of such a solution to Eq.(2.81)), then there exists an almost periodic
solution w such that o(w) = o(f). We refer the reader to [90] and [179] for exam-
ples from parabolic differential equations which can be included into the abstract
equation (2.81).

Example 2.14
Consider the heat equation in materials

v(t,x) = Av(t,z) + f(t,z),t e R,z € Q
(2.82)
v(t,x) =0,t € R,z € 09,

where Q@ C R™ denotes a bounded domain with smooth boundary 9. Let X =
L2(Q), A = A with D(A) = W22(Q)NW () . Then A is selfadjoint and negative
definite (see e.g. [179]). Hence o(A) C (—00,0). In particular 0;(4) = © . Eq.(22)
now becomes

dv
o v+ f (2.83)
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We assume further that f(¢,2) = a(t)g(z) where a is a bounded uniformly contin-
uous real function with sp(a) = ZU7Z, g € L?(Q),g # 0. It may be seen that
o(f) = S and sp(f) has an integer and finite basis. Hence, Theorem 2.14 does not
give any information on the existence of a solution w with specific spectral proper-
ties. However, in this case Theorem 2.15 applies, namely, if Eq.(2.82) has a bounded
solution, then it has a quasi periodic solution with the same spectrum as f.

Example 2.15

We consider the case of Eq.(2.57) having exponential dichotomy. In this case, as is
well known from Section 1, for every almost periodic f there exists a unique almost
periodic solution x s to Eq.(2.57). From the results above we see that o(z¢) = o(f).

2.3.3. When Does Boundedness Yield Uniform Continuity ?

It turns out that in many cases the uniform continuity follows readily from the
boundedness of the solutions under consideration. Below we will discuss some par-
ticular cases frequently met in applications in which boundedness implies already
uniform continuity.

Definition 2.15 A 7-periodic strongly continuous evolutionary process (U (¢, $))¢>s
is said to satisfy condition C if the (monodromy) operators P(t) := U(t,t — 1) is
norm continuous with respect to ¢.

Consider the nonautonomous perturbation of autonomous equations. Namely, let
U(t,s) =T(t —s), where (T'(t))s>0 is a compact Cop-semigroup. It can be checked
easily that the perturbed equation

2(t) = T(t — 8)2(s) + / T(t — ) B(E)w(€)dE, Wt > 5, (2.84)

where t — B(t) € L(X) is 7-periodic and continuous, determines a process satisfying
condition C (see also Proposition 2.4 and the next subsection for parabolic equations
which also satisfies condition C).

Proposition 2.3 Let (U(t, s))i>s be a T-periodic strongly continuous evolutionary
process satisfying condition C and for every t the operator P(t) := U(t,t — T) be
compact. Then if u is a bounded mild solution to Eq.( 2.57) on the whole line, it is
uniformly continuous.

Proof. For the sake of simplicity we assume that 7 = 1 . We consider the differ-
ence

wlt') —u(t) = UMW, t—Dult—1)—-U(t,t—Du(t—1)+

+ [ UOf(EdE— | Ut ) f(€)de. (2.85)

t—1 t—1
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‘We now show that

lim || U®#,t—1)=U(t,t—1)|| =0. (2.86)

[t —t]|—0

To this end, let us denote by B the unit ball of X . Then the set K = {P(t)z,t €
X,z € B} is precompact. In fact, let € > 0. Then by condition C and the 7-
periodicity of P(t) there are 0 < ¢; < --- < t, < 1 such that

[P(t+t;) — Pt + &l <e/2,VE€et+tioi,t+1t]. (2.87)
Since for every t; the operator P(¢;)B is precompact, there exists
{mi,xé, T ’x;c(i)} cB
such that if x € B then 4
| P(t)x; — P(t:)z| <e/2, (2.88)

for some 13 . Now let y = P(n)x for some n € R,z € B . Then by the T-periodicity
of P(t) we can assume n € [0,1] and n € [t;_1,;] for some i . From (2.87), (2.88)
it follows that y is contained in the ball centered at P(tl)xj with radius € . This
shows that K is precompact. Thus, (2.86) follows from the following

lim sup [|U(t' —¢,0)z —z| = 0. (2.89)

t'—t10 zcK

In turn, (2.89) follows from the precompactness of K and the strong continuity of
the evolutionary process (U(t, s))t>s. On the other hand, we have

| veanew — [ veosede-
- W [ veos@s- [ veonew

+ / U, ) F(€)de. (2.90)

By the 1-periodicity of (U(t, s)):>s and f one sees that ftt—1 U(t,€)f(&)d¢ is 1 peri-
odic with respect to t . Hence its range is precompact. As above,

im [U(t.0) [ U090~ [ vios©a =0

t'—t]0 1

uniformly in ¢ . This and the fact that
o
Jim [ U@ o€ =0,
implies that

li " — =0.
Am () —u(t)lf =0
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Remark 2.15 It is interesting to study the question as how many 7-periodic solu-
tions Eq.( 2.57) may have. This depends on the space of T-periodic mild solutions of
the homogeneous equation. A moment of reflection shows that if v(-) is a 7-periodic
solution to the corresponding homogeneous equation of Eq.(2.57), then v(0) is a
solution to the equation

y—Py=0,y e X,

where P is the monodromy operator of the process (U(t,s)):>s. Hence, if P is
compact, then v(0) belongs to a finite dimensional subspace of X. That is the
possible 7-periodic mild solutions to Eq.(2.57) forms a finite dimensional subspace.
Note that in Section 1 we have shown that it is necessary and sufficient for Eq.(2.57)
(without the compactness assumption) to have a unique 7-periodic solution that the
unity belongs to the resolvent set of the monodromy operator P .

2.3.4. Periodic Solutions of Partial Functional Differential Equations

In this subsection we will prove some analogs of the results of the previous subsection
for periodic solutions of the following abstract functional differential equation

d

dilf — Az + F(t)z, + f(t),t € R, (2.91)
where A is the generator of a compact Cyp-semigroup, F(t) € L(C,X) is T-periodic
and continuous with respect to t , f is continuous and 7-periodic. As usual, we denote
C := C(]-r,0],X) where > 0 is a given real number. If u : [s,s + a) — X, a > r
we denote x¢(0) = z(t +6),0 € [-r,0,t € [s+r,s+a—71).

We say that u is a mild solution to Eq.(2.91) on [s,400) if there is ¢ € C' such
that

u(t) =T(t - 5)p(0) +/ T(t = F(E)ue + f(£)]dE, Yt = 5. (2.92)

u is said to be a mild solution on the whole line if instead of arbitrary ¢ in Eq.(2.92)
one takes u, for every s € R. We now recall some facts on equations of the form
(2.91) which the reader can find in Chapter 1. Under the above made assumption for
every s € R, ¢ € C there exists a unique mild solution u(t) to Eq.(2.92) on [0, 00).
And, by definition, the map taking ¢ € C into u; € C' (denoted by V (¢, s)¢$) in the
case f = 0 is called solution operator of the homogeneous equation associated with
Eq.(2.92). It may be noted that (V(¢,s));>s is a T-periodic strongly continuous
evolutionary process on C' . For the sake of simplicity we assume that 7 > r,
otherwise we can use the fact that the monodromy operator has finitely many
elements on the unit circle of the complex plane. Thus the monodromy operator
V(7,0) is compact (see Theorem 1.13). This will suggests us to generalize the result
obtained in the previous section to Eq.(2.91).

Now suppose that we have the following variation-of-constants formula.
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{u(t) = [V(t,9)6)(0) + [/[V(t.€) Xof(£)](0)dE, (2.93)

u0:¢7

for Eq.(2.91) where X : [—r,0] — L(X) is given by Xo(#) =0 —r <6 < 0 and
Xo(0) =1.
Hence from the 7-periodicity of the process (V(t,s)):>s and f we can write

uy = V(t,t — T)ur—r + g, (2.94)

where g; is 7-periodic and independent of w. Unfortunately, the validity of the
variation-constants formula (2.93) is not clear®>. However, we can show that the
representation (2.94) holds true. In fact, we now show that

uwt+0) — [V(tt—7)u_)(0) =

t+0
- / T(t+0 — )F(E)[ue — V(E,t — 7)ur_,Jd€ +

-7

t+6
+/t Tt+0—¢&)f(&dE, 0 € [—r,0] (2.95)

-7

defines a 7-periodic function in C' which is nothing but g;. In turn, this fol-
lows immediately from the existence and uniqueness of solutions and the 7-
periodicity of F, f. Hence in (2.94) ¢; is a 7-periodic function which depends only
on (T'(t))i>0, F(-), f(-). Actually, g, is the solution of (2.92) with initial value 0.

Hence, by the same argument as in Lemma 2.17 we obtain

Corollary 2.15 Let u; be the solution of Eq.(2.94). Then, as a function taking
value in C, _
e'mor) {1} U (a(P)N SY).

Thus by Theorem 2.13 in the phase space C'

M
up = uo(t) + Z eMbu(t),
k=1

where u; : R +— C are 7-periodic and continous for all j = 0,1,---,M , and M is
the number of elements of the spectrum of the monodromy operator of the process
(V(¢,8))t>s on the unit circle. In particular, from this w; is almost periodic and so
is u(-). Hence

M
u(t) = uy(0) = uo(t)(0) + Y ™ un(t)(0), V.
k=1

Finally we arrive at

2In general, (V(t));>0 is not defined at discontinuous functions. If one extends its domain as
done in [150] or [226, p. 115], then this semigroup is not strongly continuous even in the simpleast
case. So, the integral in (2.119) seems to be undefined. The authors owe this remark to S. Murakami
for which we thank him.
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M
u(t) = u(t) + > eMtuk(t), vt

k=1

where u®(t) := uy(t)(0)Vk = 0,1,---, M . We now check that u° and Z,Iy:l eArtyk
are a 7-periodic mild solution to the inhomogeneous equation (2.91) and a quasi
periodic mild solution to its homogeneous equation, respectively. In fact, to prove
it we again use Lemma 2.1 to show that

Lu® = Fu® + f,
where Fw(t) = F(t)w,.

Theorem 2.16 Let u be a bounded mild solution to Eq.(2.91) and p € N such that
(p— 1)1 <r <pr. Then u can be represented in the form

M
u(t) = u(t) + Z eMetyk (1), vt | (2.96)
k=1

where u® is a pr-periodic mild solution to Eq.(2.91) and 22/121 etyk(t) a quasi
periodic solution to its homogeneous equation.

Proof. The uniform continuity of u is guaranteed by Proposition 2.4 below.
Hence, we can proceed as in the proof of the Spectral Decomposition Theorem
(Theorem 2.14). In fact, with the above notation, since u is a mild solution of
Eq.(2.91) and is almost periodic,

Lu=Fu+f,

where the operator L is defined as in Lemma 2.1, i.e., Lw = g if and only if w is
bounded, uniformly continuous such that

w(t) = T(t — s)w(s) + / T(t— )(6)de, ¥t > sit,5 € R.

From here we can proceed identically as in the proof of the Spectral Decomposition
Theorem by using Theorem 2.13.

Corollary 2.16 Eq.(2.91) has a T-periodic mild solution if and only if it has a
bounded mild solution. Moreover, if u is a bounded mild solution to Eq.(2.91), then
the following two-sided sequence

R
— 1 i —(2ikm/T)E
ak TlgrclxJ 5T [Te u(§)dé, k € Z (2.97)

determines the Fourier coefficients of a T periodic mild solution to Eq.(2.91).

As in Proposition 2.3, for Eq.(2.91) we will show that the uniform continuity
follows readily from the boundedness of the mild solution u. In fact we have
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Proposition 2.4 Let (T'(t))t>0 be a compact Cy-semigroup and the maps t —
F(t) € L(X),t — f(t) € X be T-periodic and continuous. Moreover, let u be a
bounded mild solution to Eq.(2.91) on the whole line. Then it is uniformly contin-
UouUs.

Proof. We have to show that lim),_y_o [lu(t’) — u(t)
generality we assume that ¢ > ¢ . By the compactness of (T
is norm continuous for ¢ > 0. Hence, we have

0. Without loss of
)t>0, the map T'(t)

| =
(T(t)

— < _ — —
Am () —u@®l - < lim ATE ~t+ 1) = Tl - )l +

t/

+ i [T - 9UF(©ue + (©lde -

t—7

7/ti T(t' — )[F(E)ue + f(€))de] <

IN

Jim | [T = 9P + Fe)ae

- [ TR+ feNa 299)

On the other hand, by the exponential boundedness of the semigroup (7'(¢));>0 and
the boundedness of u, F, f

lim | / T — &)[F(E)uc + F(€)]dE —

t'—t]0

- /f_ T(t — &)[F(&)ue + f(€)]dE]| =

< Jim 1T =0) [ 7= OF©uc + F©)ds -

t'—t]0

- [ 1= P©ue + 18] +
+ Jim | [T - P (@) + feNa) <

< lim |T( 1) / T(t — )[F(€)ue + 1(£)]de —

t'—t|0
- [ Te-P©ue + r). (2.99)

As shown in [216, Lemma 2.5] the set [ T'(1)F (t+n)u;1ydn is precompact for every
fixed positive c. From this follows easily the precompactness of the set fOT T(n)F(t+

1)Ut+ndn and then that of the set ftt_T T(t—&)[F(§)ue+ f(£)]dE. This and the strong
continuity of (T'(t));>o imply that
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Jim T 1) /t (=P (Eu + f(©)de -

t
- [ T oF©ue + 1Ol 0. (2100
t—T1
Thus limy ¢ ||u(t’) — u(t)|| = 0.
2.3.5. Almost Periodic Solutions of Partial Functional Differential Equa-

tions

In this subsection we are concerned with necessary and sufficient conditions for
the following abstract autonomous functional differential equation to have almost
periodic solutions with the same structure of spectrum as f

dx(t)
dt

=Az(t)+ Fz, + f(t), v€X,t€R, (2.101)

where A is the infinitesimal generator of a strongly continuous semigroup, z; €
C([-r,0],X),z:(0) := a(t +6), r > 0 is a given positive real number, Fp :=
ffr dn(s)e(s), Yo € C([-r,0],X), n: [-r,0] — L(X) is of bounded variation and
f is a X-valued almost periodic function.

Recall that a continuous function z(-) on R is said to be a mild solution on R
of Eq.(2.101) if for all t > s

z(t) =T(t — s)x(s) + / T(t —&)[Fxe + f(£)]dE. (2.102)

Below we will denote by F the operator acting on BUC(R,X) defined by the
formula
Fu(§) = Fue, Yu € BUC(R,X).

Recall that by autonomous operator in BUC(R,X) we mean a bounded linear
operator K acting on BUC(R, X) such that it commutes with the translation group,
ie.,

KS(r)=S(r)Kk, VreR.

An example of autonomous operator is the above-defined operator F. Let (T'(¢))>s
be a Cyp-semigroup. Then, we denote by S the space of all elements of BUC(R, X)
at which (T") n>0 is strongly continuous. In the same way as in the previous sections
we define the operator £ acting on § as follows: v € D(L) if and only if there exists
a function g € S such that

u(t) =Tt - syuls) + [ T(t- (@), ez

and, by definition, Lu := g. Hence, L is well-defined as a singled-valued operator.
Moreover, it is closed. For bounded uniformly continuous mild solutions z(-) the
following characterization will be used:
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Theorem 2.17 x(-) is a bounded uniformly continuous mild solution of Eq.(2.101)
if and only if Lz(-) = Fz(-) + f.

Lemma 2.19 Let (Th)hzo be the evolution semigroup associated with a given
strongly continuous semigroup (T'(t))i>s. Then the following assertions hold true:

i) Every mild solution uw € BUC(R,X) of Eq.(2.101) is an element of S,
i) AP(X)C S,

iii) For the infinitesimal generator G of (T")n>o in the space S one has the
relation: Gg = —Lg if g € D(G).

Proof. (i) By the definition of mild solutions (2.102) we have

IN

[u(t) = T(h)u(t = h)| /t_h 1T = ONCUF el + 1 £1)dE

< hNe“", (2.103)

where N is a positive constant independent of h,t. Hence

lim ||7"u — | = limsup | T(R)u(t — h) — u(t)| = 0,
ﬁw” u— ull ﬁwéﬁ” (h)u( ) —u@)|l

i.e., the evolution semigroup (Th)hzo is strongly continuous at u.

(ii) The second assertion is a particular case of Lemma 2.1. (iii) The relation between
the infinitesimal generator G of (T'(t));>0 and the operator £ can be proved similarly
as in Lemma 2.1.

Spectrum of a mild solution of Eq.(2.101)

‘We will denote
A(N):=X—A—-B,, VAeC, (2.104)

where By = f_or dn(s)e*, and
p(A,n) :={Ae C:3A7(\) € L(X)}. (2.105)
Lemma 2.20 p(A,n) is open in C, and A=(\) is analytic in p(A,n).

Proof. The proof of the lemma can be taken from that of [75, Lemma 3.1, pp.207-
208].

Below we will assume that v € BUC(R, X) is any mild solution of Eq.(2.101). Since
u is a mild solution of Eq.(2.101), by Lemma 2.11 [ u(€)d¢ € D(A),¥t € R and

u(t) A/ d£+/ g(&)d¢, (2.106)

where () := Fue + f(§). Hence, taking the Laplace transform of u we have
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i) + Ju(0) = iAMA)%iAmeA%@Mt
_ iAmm+ifuy3£me<im@m@+ﬂﬁ
- %Aa()\) + Xf()‘) + /OT dn(s) /Ooo e Mu(s +t)dt
= AN+ 1+ [ an(s)e [~ g
By setting

0 0
B(N) = u(0) + / dn(s)e™ / e Eu(€)de

we have

AN (A — A — By) = f(\) + 9(\). (2.107)

Obviously, 1(\) has a holomorphic extension on the whole complex plane. Thus,
for £ & sp(f),i€ € p(A,n), since

a(\) = (A=A =B\ + 9N

and by Lemma 2.20 @(\) has a holomorphic extension around i€, i.e., £ & sp(u). So,
we have in fact proved the following

Lemma 2.21

sp(u) C {€ € R:AAT(ig) in L(X)} U sp(f), (2.108)
where A(X) = A — A — By,
Proof. The proof is clear from the above computation.

Below for the sake of simplicity we will denote
oi(A) = {¢ e R: AAT(i¢) in L(X)}

We will show that the behavior of solutions of Eq.(2.101) depends heavily on the
structure of this part of spectrum.

Decomposition Theorem and its consequences

Let us consider the subspace M C BUC(R,X) consisting of all functions v €
BUC(R,X) such that

o(v) == e C S5 US, , (2.109)
where S1,55 C S! are disjoint closed subsets of the unit circle. We denote by M, =

span{S(t)v,t € R} , where (S(t)):ecr is the translation group on BUC(R,X) , i.e.
S(t)v(s) =v(t+s),vt,s € R.
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Lemma 2.22 Under the above notations and assumptions the function space M
can be split into a direct sum M = My & My such that v € M; if and only
if o(v) C S; for i = 1,2. Moreover, any autonomous bounded linear operator in
BUC(R,X) leaves invariant M as well as M;, j =1, 2.

Proof. The first claim has been proved in Theorem 2.13. It remains to show that
if B is an autonomous bounded operator in BUC(R, X), then sp(Bw) C sp(w) for
each w € BUC(R,X). In fact, consider

R(\, D)Buw

/ e MS(t)Bwdt (YR > 0)
0

= B / e MS(Hwdt
0
= BR(\,D)uw. (2.110)
Hence, if £ & sp(w), then since i€ € p(D,,) the integral
| sl = RODL)
0

has an analytic extension in a neighborhood of i£. This yields that
R\, Dy)w = R(A\, D)w, VRA >0

has an analytic extension in a neighborhood of €. So does the function (in \)
BR(A,D)w = R(A,D)Bw. By Lemma 1.5 this shows that i§ € p(D,,), and hence
by Lemma 1.16 £ & sp(Bw), i.e., sp(Bw) C sp(w). In particular, this implies that
B leaves invariant M as well as M;,j = 1,2.

Remark 2.16 Similarly we can carry out the decomposition of an almost periodic
function into spectral components as done in the above lemma.

Lemma 2.23 Let uw € BUC(R,X) be a mild solution of Eq.(2.101) with f €
AP(X). Then

sp(u) D sp(f). (2.111)

Proof. 1In the proof of Lemma 2.22 we have shown that if B is an autonomous
operator acting on BUC(R,X) and u € BUC(R, X), then sp(Bu) C sp(u). Hence,
for every h > 0, by Lemma 2.19 we have

C Thu—wu
() = sp(=f) = sp(lim ——— = Fu)
< sp(u) (2.112)
Theorem 2.18 Let the following conditions be fulfilled

eioi(A) \ eisp(f) be closed, (2.113)
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and Eq.(2.101) have a bounded uniformly continuous mild solution on the whole line.
Then there exists a bounded uniformly continuous mild solution w of Eq.(2.101) such
that

eisp(w) C eisp(f), (2.114)

Moreover, if
eioi(A) N eisp(f) = @), (2.115)

then such a solution w is unique in the sense that if there exists a mild solution v
to Eq.(2.101) such that e™*P() C eisp(H) | then v = w.

Proof. By Lemma 2.21

sp(u) C o (A) U sp(f). (2.116)

Let us denote by A the set ei(@i(d) U eisp(f)) S the set eiP(f) and S, the set
eioi(A) \ eisp(f) | respectively. Thus, by Lemma 2.22 there exists a projection P
from M onto M; which is commutative with F and T". Hence,

Th _ h, _
—Plimiu - —limPiTu v
h10 h h10
. ThPu— Pu
= lim——F——
h10 h
= LPu. (2.117)

On the other hand, since u is a mild solution, by Theorem 2.17 Lu = Fu+ f. Since
Pf = f and P commutes with F,

FPu+f = PFu+f
= PFu+ Pf
= PLu
— _phmm

h10
= LPu. (2.118)

By Theorem 2.17 we have that Pu is a mild solution of Eq.(2.101). Now we prove the
next assertion on the uniqueness. In fact, suppose that there is another mild solution
v € BUC(R,X) to Eq.(2.101) such that e’ *P(*) C eé sp(), then it is seen that w —v
is a mild solution of the homogeneous equation corresponding to Eq.(2.101). Hence,
sp(w —v) C ;(A). This shows that

etsP(w=2) — cioi(A) M eisp(f) = @,

So, w — v = 0. This completes the proof of the theorem.
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Remark 2.17 By Lemma 2.23, the mild solution mentioned in Theorem 2.18 is
"minimal” in the sense that its spectrum is minimal. In the above theorem we
have proved that under the assumption (2.115) if there is a mild solution u to
Eq.(2.101) in BUC(R,X), then there is a unique mild solution w to Eq.(2.101)
such that e*P(¥) C eisp(f), The assumption on the existence of a mild solution u
is unremovable, even in the case of equations without delay. In fact, this is due to
the failure of the spectral mapping theorem in the infinite dimensional systems (for
more details see e.g. [65], [163], [179]). Hence, in addition to the condition (2.115) it
is necessary to impose further conditions to guarantee the existence and uniqueness
of such a mild solution w. In the next subsection we will examine conditions for the
existence of a bounded mild solution to Eq.(2.101).

Theorem 2.19 Let the assumption (2.113) of Theorem 2.18 be fulfilled. Moreover,
let the space X not contain cy and eP(f) be countable. Then there exists an almost

periodic mild solution w to Eq.(2.101) such that eP(W) < ¢isp(f) . Furthermore, if
(2.115) holds, then such a solution w is unique.

Proof. The proof is obvious in view of Theorem 1.20, Remark 1.3 and Theorem
2.18.

Remark 2.18 As we have seen, the almost periodic mild solution w is a component
of the mild solution w which existence is assumed. Hence, if we assume further that
0;(A) is countable, then the solution u is also almost periodic. Thus, the Bohr-
Fourier coefficients of solution w can be computed as follows:

T —
a(A) = lim —/ e~ Mu(t)dt, Ve € eisp(f),
-7

Quasi-periodic solutions
As in the above subsection the following lemma is obvious.

Lemma 2.24 Let Ay, A be disjoint closed subsets of the real line and A := A1 UA5.
Moreover let Ay be compact. Then the space A(X) = A1(X) @ A2(X) and A1(X)
and Ao(X) are left invariant by any autonomous functional operators.

Proof. Since the proof can be done in the similar manner as in the previous
subsections we omit the details.

Remark 2.19 We can prove a similar decomposition in the function space AP(X).

Theorem 2.20 Let sp(f) have an integer and finite basis and X do not contain
co. Moreover, let o;(A) be bounded and o;(A)\sp(f) be closed. Then if Eq.(2.101)
has a mild solution v € BUC(R,X), it has a quasi-periodic mild solution w such
that sp(w) = sp(f). If o;(A) N sp(f) = @, then such a solution w is unique.

Proof. As the proof of this theorem is analogous to that of Theorem 2.18 we omit
the details.
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Remark 2.20 If 0;(A) is bounded, by the same argument as in this subsection

it is more convenient to replace the condition on the closedness of e7i(&) \ eisp(f)
of Theorem 2.18 by the weaker condition that o;(A)\sp(f) is closed. A sufficient
condition for the boundedness of ¢;(A) will be given in the next section.

Existence and uniqueness of almost periodic solutions of Eq.(2.101)

Recall that to the corresponding homogeneous equation of Eq.(2.101) one can as-
sociate a strongly continuous solution semigroup (V(t));>0 on the space C :=
C(]—r,0]X). Our main interest in this subsection is to prove the existence of an
almost periodic mild solution to Eq.(2.101) under the condition that eisP(f) N
o(V(1)) = @. For the sake of simplicity, we always assume in this section that
r < 1. Having proved this, Theorem 2.2 can be extended to almost periodic solu-
tions of Eq.(2.101) by using Theorem 2.18. To this end, we first recall the variation-
of-constants formula for Eq.(33) (see e.g. [226, p.115-116])

{u(t) =[V(t—ys) ) + f §)Xof(£)](0)dg, (2.119)
Ug = ¢a

where Xg : [-r,0] — L(X) is given by X¢(f) = 0 for —r < 0 < 0 and Xo(0) =1
and (V (t)¢>0) is the solution semigroup generated by Eq.(2.101) in C. Although this
formula seems to be ambiguous it suggests some insights to prove the existence of a
bounded mild solution. In fact, let v € BUC(R, X) be a mild solution of Eq.(2.101).
Then we will examine the spectrum of the function

w:R3t— w(t) :=u — V(1w € C([-r,0],X),

which may be ”defined by the formula”

t+¢&
w(t) () ” =" / [Vt — )Xo (€)](0)dE, V€ € [—r,0]. (2.120)

Hence, w(t) may be defined independent of u(-). Moreover, if this is the case, we can
use the equation u; = V(1)us—1 +w(t) to solve u, and so to prove the existence of a
bounded mild solution to Eq.(2.101). It turns out that all these can be done without
using the variation-of-constants (2.119). In fact, we begin with another definition
of the function w(t). For every fixed ¢t € R, let us consider the Cauchy problem

{ ft T(€—m) [Fyy + f(m))dn, §€[t—1.1], (2.121)
yi—1=0€C.

It is easy to see that if there exists a bounded mild solution u(-) to Eq.(2.101),
then w(t) := u — V(1)us—1 satisfies Eq.(2.121). In what follows we will consider the
function v: R > ¢ — y; € C, where y; is defined by (2.121).

Lemma 2.25 The operator L : BUC(R,X) 3 f — v € BUC(R, C) is well-defined
as a continuous linear operator. Moreover, S;Lf = LS(t)f, Vt € R, where S;,t € R
is the translation group in BUC(R,C).
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Proof. First we show that if f € BUC(R, X), then v(-) is uniformly continuous.
In fact, for every ¢ > 0, there is a § > 0 such that sup,cg [|f(£ + k) — f()] <
g, V|h| < 4. For the function v(t + h) we consider the following Cauchy problem

a(t+h+0) = [0 T+ h+0 = OFac + SO,
VO Eft+h—1,t+Hh), (2.122)
Tiyh—1 = 0.
By denoting 2(0) := (6 + h) we can see that z(-) is the solution of the equation
2t +0) = [T Tt +0 = OFzc + f(h+Q)ldC,
Vo € [t —1,t), (2.123)
Zt—1 — 0.

Hence, taking into account (2.121) and (2.123), by the Gronwall inequality

sup ||lv(t+h) —v(t)]| = sup sup |z(t+0)—y(t+6)| <
teR teR 0c[—r,0]
< sup sup |lz(§) —y(©)l
teER £eft—1,t
< K, (2.124)

where K depends only on (T'(t))¢>o, || F'||. This shows that v € BUC(R, C). From
(2.122) and (2.123) it follows immediately the relation S;Lf = LS(t)f. The bound-
edness of the operator L is an easy estimate in which the Gronwall inequality is
used.

Corollary 2.17 Let f be almost periodic. Under the above notation, the following
assertions hold true:
i)
sp(v) C sp(f). (2.125)

it) The function v is almost periodic.

Proof. To show the first assertion we can use the same argument as in the proof
of Lemma 2.22. The second one is a consequence of the first one. In fact, since f is
almost periodic, it can be appoximated by a sequence of trigonometric polynomials.
On the other hand, from the first assertion, this yields that if P, is a trigonometric
polynomial, then so is LP,,. Hence, Lf = v can be approximated by a sequence of
trigonometric polynomials, i.e., v is almost periodic.

We are in a position to prove the main result of this section.

Theorem 2.21 Let

esr(NNe(V(1) =0 (2.126)
hold. Then Eq.(2.101) has a unique almost periodic mild solution x; such that

eisP(@s) — gisp(f)
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Proof. Let us consider the equation
u(t) =V(@L)u(t — 1) +v(t), (2.127)

where v(t) is defined by (2.121). Tt is easy to see that the spectrum of the multiplica-
tion operator K : v — V(1)v, where v € A(C([—r,0]), A := sp(f) has the property
that o(K) C o(V(1)) (see e.g. [167]). In the space A(C([—r,0]) the spectrum of
the translation S_1 : u; — u;_1 can be estimated as follows in view of the Weak
Spectral Mapping Theorem (see Theorem 1.8)

o(S_1) = e~ U/dtace) = g—iA,

Let us denote W := K - S_;. It may be noted that W is the composition of two
commutative bounded linear operators. Thus (see e.g. [193, Theorem 11.23, p.280]),

o(W) C o(K)o(S-1)
C o(V(1))e A, (2.128)

Obviously, (2.126) and (2.128) show that 1 ¢ o(W). Hence, the equation (2.127)
has a unique solution u. We are now in a position to construct a bounded mild
solution of Eq.(2.101). To this end, we will establish this solution in every segment
[n,n 4+ 1). Then, we show that these segments give a solution on the whole real
line. We consider the sequence (uy,)nez. In every interval [n,n + 1) we consider the
Cauchy problem

{2 = 116~ mlu]0) + [17€ = + S, VE €[00, (3,100

Tp = u(n).

Obviously, this solution is defined in [n,+00). On the other hand, by the definition
of V(1)u(n) and v(n + 1) we have V(1)u(n) = ant1,v(n+ 1) = byy1, where

13
a(€§) = T(&—n)u(n)(0) —|—/ T(& —n)Faydn, Y& >n,a, =u(n)

n

13
be) = / (€ — m)[Fby + f(n)]dn, VE € [n,n+ 1],b, = 0.

Thus, a(§) + b(§) = x(§). This yields that
Tpi1 = pg1 + b1 = V(Du(n) +v(n+ 1) = u(n + 1).

By this process we can establish the existence of a bounded continuous mild so-
lution z(-) of Eq.(2.101) on the whole line. Moreover, we will prove that z(-) is
almost periodic. As u(-) and f are almost periodic, so is the function g : R 3 ¢t —
(u(t), f(t)) € C x X. As is known, the sequence {g(n)} = {(u(n), f(n))} is almost
periodic. Hence, for every positive e the following set is relatively dense (see [67, .
163-164])
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T:=7ZNT(g,¢), (2.130)

where T'(g,¢) := {7 € R:sup,cg |lg(t +7) — g(t)|| < e}, i.e., the set of € periods of
g. Hence, for every m € T we have

lft+m)—ft)] < eVteR, (2.131)
lu(n+m) —u(n)|| < e,VneZ. (2.132)

Since z is a solution to Eq.(2.102), for 0 < s < 1 and all n € N, we have
[|(n + m +5) —z(n+s)| < TS| - [luln +m) —u(n)|
+ [ T= QNP fowmee — 2ol
+ If(n+m+&) — f(n+&)|]d¢
< Nt tm) - )]+ Ne [
Nentmie = Tnel + 1 f(n+m+E&) — f(n+€)|]de
Hence
| tmts — nrsll < Ne®[fuln +m) — u(n)]

+Ne““/0 IET - ntmie = Entell + 1 (n+m+ &) = f(n+ )] dE.
Using the Gronwall inequality we can show that

[Zntms — Tnasll < | Tnpmis — Tntsll < M, (2.133)

where M is a constant which depends only on ||F||, N,w. This shows that m is a
eM-period of the function z(-). Finally, since T is relatively dense for every e, we see
that 2(+) is an almost periodic mild solution of Eq.(2.101). Now we are in a position
to apply Lemma 2.22, Remark 2.16 and Theorem 2.18 to see that Eq.(2.101) has a
unique almost periodic solution such that (2.126) holds. This completes the proof
of the theorem.

We state below a version of Theorem 2.21 for the case in which the semigroup
(T'(t))+>0 is compact.

Corollary 2.18 Let the semigroup (T(t))i>o be compact and ') N eise(f) = @,
Then Eq.(2.101) has a unique almost periodic mild solution xy with etsples)
eisp(f) .

Proof. Since the solution operator V(t) associated with Eq.(2.101) is compact
for sufficiently large t, e.g. for ¢ > r, the Spectral Mapping Theorem holds true for
this semigroup (see [65] or [163]). Now by applying Theorem 2.18 and Theorem 2.21
we get the corollary.
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Corollary 2.19 Let the semigroup (T(t))i>0 be compact, sp(f) have an integer and

finite basis. Moreover, let 0;(A) be bounded and e'7«(») N eisp(f) = @. Then there
exists a unique quasi-periodic mild solution w of Eq.(2.101) such that sp(w) C sp(f).

Proof. By Corollary 2.18 there exists an almost periodic mild solution x; of
Eq.(2.101). Note that from the condition ¢?+(2) Neisp(f) = @ follows o;(A)Nsp(f) =
©. Now we can decompose the almost periodic solution x; as done in Lemma 2.24
to get a minimal almost periodic mild solution w such that sp(w) C sp(f).

We now consider necessary conditions for the existence and uniqueness of bounded
mild solutions to Eq.(2.101) and their consequences. To this end, for a given closed
subset A C R we will denote by Asp(X) the subspace of A(X) consisting of all
functions f such that f € AP(X).

Lemma 2.26 For every f € Aap(X) let Eq.(2.101) have a unique mild solution
uy bounded on the whole line. Then, uy is almost periodic and

sp(ug) C sp(f). (2.134)
In particular, o;(A)NA = @.

Proof. Let us denote by L, the linear operator with the domain D(L£,) consisting
of all functions v € BC(R,X) which are mild solutions of Eq.(2.101) with certain
f € Aap(X). For u € D(Ly) we define Lou = f. We now show that £, is well
defined, i.e., for a given u € D(L,) there exists exactly one f € Agp(X) such that
u is a mild solution of Eq.(2.102). Suppose that there exists another g € Aap(X)
such that

u(t) =Tt — s)u(s) + /: T(t— &)[Fug + g(§)dE, Vt > s. (2.135)
Then,
0= /:T(t =L (§) — g(§)]dE, Vt = s. (2.136)
Hence o
0= = [ T 91O - s, v

From the strong continuity of the semigroup (7'(¢))¢>0 and by letting s — ¢t it follows
that f(t) = g(t). From the arbitrary nature of ¢, this yields that f = g. Next, we
show that the operator L, is closed, i.e., if there are u™ € D(Lp), n =1,2,... such
that Lou™ = f*, n=1,2,... and u” — v € BC(R,X), f* — f € Aap(X), then
uw € D(Ly) and Lau = f. In fact, by definition

u™(t) = T(tfs)u”(s)Jr/ T(t—&)[Fug+ f"(§)]dE, Vt>s, Vn=1,2,... (2.137)

For every fixed t > s, letting n tend to infinity one has
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t

u(t) =Tt = s)uls) + [ T(t~€)[Fuc+ FQ)de, Ve, (2.138)
proving the closedness of the operator £,. Now with the new norm ||ul|; := |Jul| +
[I£au| the space D(LA) becomes a Banach space. Hence, from the assumption
the linear operator £, is a bijective from the Banach space (D(La), | - |l1) onto

A ap(X). By the Banach Open Mapping Theorem the inverse of EXl is continuous.
Now suppose f € Agp(X). It may be noted that for every 7 € R, S(7)fAsp(X).
Thus, the function zf(- 4+ 7) should be the unique mild solution in BC(R,X) to
Eq.(2.102). So, if f is periodic with period, say, w. Then, since S(w)f = f, one has
z5(-+w) =xs(-), Le., x5 is w-periodic. In the general case, by the spectral theory
of almost periodic functions (see e.g. [137, Chap. 2]), f can be approximated by a
sequence of trigonometric polynomials

N(n)
Pn(t) = Z an’kei’\"”“t, A,k S Xa>\n,k S Ub(f) C A, n = ].,27
k=1

By the above argument, for every n, @, := EXIP,L is also a trigonometric poly-
nomial. Moreover, since EXI is continuous, @, tends to EXI f = zf. This shows
that z; is almost periodic and sp(xzs) C sp(f) C A. Now let f be of the following
form f(t) = ae®',t € R, where 0 # a € X, A € A. Then, as shown above, since
sp(xy) C sp(f) = {A}, xf(t) = be'™ for a unique b € X. If we denote by ey the
function in C[—r, 0] defined as follows: ey (6) := e?, 6 € [—r,0], then e* = eMey.
With this notation, one has

¢
beM = T(t — 5)be™® + / T(t — &)[e Fbey + aet]de, VYt > s. (2.139)

Since be'* and fst T(t — &)[e* Fbey, + ae¢)d¢ are differentiable with respect to
t > s, s0 is T(t — s)be**. This yields b € D(A). Consequently, be’ is a classical
solution of Eq.(2.101), i.e.,
peiMt
dt
In particular, this yields that for every a € X there exists a unique b € X such that

= Abe™ 4 M E(bey) + ae™, V. (2.140)

(i\—A—By)b=a, (2.141)
i.e., by definition A € o;(A), finishing the proof of the lemma

This necessary condition has another application to the study of the asymptotic
behavior of solutions as shown in the next corollary. To this end, we first recall
the notion of exponential dichotomy of the corresponding homogeneous equation of
Eq.(2.101). This homogeneous equation is said to have an exponential dichotomy
if the Cy-semigroup of solution operators, associated with it, has an exponential
dichotomy. As is known from Section 1, for a Cy-semigroup (U(t));>0 to have an
exponential dichotomy it is necessary and sufficient that o(U(1)) N S* = @.
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Corollary 2.20 Let (T'(t))t>0 be a strongly continuous semigroup of compact linear
operators. Then, a necessary and sufficient condition for the corresponding homo-
geneous equation of Eq.(2.101) to have an exponential dichotomy is that Eq.(2.101)
has a unique bounded mild solution for every given almost periodic function f.

Proof. Necessity: Since the solution semigroup (V' (¢));>0 associated with the cor-
responding homogeneous equation of Eq.(2.101) is a strongly continuous semigroup
of compact linear operators, the Spectral Mapping Theorem holds true with respect
to this semigroup. On the other hand, by Lemma 2.26 one has o;(A)NR = @. This
yields that o(V (1)) N S = @, and hence, by Theorem 2.1 the solution semigroup
(V(t))e>0 has an exponential dichotomy.

Sufficiency: If the corresponding homogeneous equation of Eq.(2.101) has an ex-
ponential dichotomy, then (V' (1)) N S = @. Hence, the sufficiency follows from
Theorem 2.21.

A condition for the boundedness of ¢;(A)

As shown in the previous subsection the boundedness of ¢;(A) is important for
the decomposition of a bounded solution into spectral components which yields
the existence of almost periodic and quasi-periodic solutions. We now show that in
many frequently met situations this boundedness is available.

Proposition 2.5 If A is the infinitesimal generator of a strongly continuous ana-
lytic semigroup of linear operators, then o;(A) is bounded.

Proof. Let us consider the operator A + F in AP(X), where A is the operator
of multiplication by A4, i.e., u € D(A) C AP(X) if and only if u(t) € D(A) Vt and
Au(-) € AP(X). As shown in the previous section, this operator is sectorial. Hence,
o(A+ F)NiR is bounded. For every

p€iR\oc(A+ F)

the conditions of Theorem 2.8 are satisfied with the function space M consisting of
all functions in ¢t € R of the form etz 2 € X. Since Eq.(2.101) has a unique mild
solution in M, by Lemma 2.26 it is easily seen that this assertion is nothing but
u & o;(A). Hence, the proposition is proved.

Examples

To illustrate the above abstract results we will give below several examples in which
our conditions can be easily verified.

Example 2.16

We consider the following evolution equation

du(t)
dt

= —Au(t) + Buy + f(t), (2.142)
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where A is a sectorial operator in X and B is a bounded linear operator from
C([-r,0],X) — X and u; is defined as usual, f is an almost periodic function.
Moreover, let us assume that the operator A have compact resolvent. Then, —A
generates a compact strongly continuous analytic semigroup of linear bounded op-
erators in X (see e.g. [90], [179]). Hence, for this class of equations all assertions
of this subsection are applicable. Note that an important class of parabolic partial
differential equations can be included into the evolution equation (2.142) (see e.g.
[216], [226]).

Example 2.17
Consider the equation

wi(z,t) = wee(x,t) — aw(z,t) — bw(z,t —r) + f(z,t),
0<s<m t>0, (2.143)
w(0,t) = w(mw,t) =0, Vt >0,

where w(w,t), f(x,t) are scalar-valued functions. We define the space X := L2[0, 7
and A7 : X — X by the formula

AT = yllv
D(Ar) ={y € X : y, y’ are absolutely continuous, y” € X, (2.144)
y(0) = y(m) = 0}.

We define F' : C — X by the formula F(p) = —ap(0) — bp(—r). The evolution
equation we are concerned with in this case is the following
dz(t)

S = Ara(t) + Fa, + (1), o(t) €X, (2.145)

where Ap is the infinitesimal generator of a compact semigroup (7(¢))¢>0 in X (see
[216, p. 414]). Moreover, the eigenvalues of Az are —n?,n = 1,2,... and the set
0;(A) is determined from the set of imaginary solutions of the equations

Aa+be™=-n? n=12... (2.146)

We consider the existence of almost periodic mild solutions of Eq.(2.143) through
those of Eq.(2.144). Now if the equation (2.146) have no imaginary solutions, then
for every almost periodic f Eq.(2.143) has a unique almost periodic solution. This
corresponds to the case of exponential dichotomy which was discussed in [226]. For
instance, this happens when we put a = 0,b=r = 1.

Let us consider the case where a = —1,b = 7/2,7 = 1. It is easy to see that
in this case the equation (2.146) have only imaginary solutions \ = im/2, —im/2.
So, our system has no exponential dichotomy. However, applying our theory we can
find almost periodic solutions as follows: if 7/2, —7/2 & sp(f), then Eq.(2.144) has
a unique almost periodic mild solution. We may let 7/2, —7/2 be in sp(f), but as
isolated points. Then, if there is a bounded mild solution u to Eq.(2.144), then it
has a bounded mild solution w such that sp(w) C sp(f). Note that in this case, the
uniform continuity is automatically fulfilled (see [168]) and X = L?[0, 7] does not
contain ¢, so if sp(f) is countable, then w is almost periodic.
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2.4. FIXED POINT THEOREMS AND FREDHOLM OPERATORS

In this section we will demonstrate how a classical technique can be applied to the
infinite dimensional evolution equations with delay, cf. [206] and [209].

2.4.1. Fixed Point Theorems

Let X be a Banach space and T" a bounded linear affine map defined by Tx := Sz+2
for z € X, where S is a bounded linear operator on X and z € X is fixed. For the
existence and uniqueness of a fixed point of T the following result is obvious.

Theorem 2.22 If1 € p(S) (the resolvent set of S), then T has a unique fized point
in X.

Now we recall the following two fixed point theorems for linear affine maps by
Chow and Hale [45] whose proofs are based on Schauder’s fixed point theorem and
the Hahn-Banach theorem.

Theorem 2.23 If there is an 2° € X such that {20, Ta" T?2°, ..} is relatively
compact in X, then T has a fized point in X.

Proof. Set D={T"2":n=0,1,2,---}. Then TD C D. Since T is a linear affine
map, and since T is continuous,

T(coD) C coD,

where coD denotes the closure of the convex hull of D. Since D is relatively compact,
coD is a compact, convex set. From Schauder’s fixed point theorem T has a fixed
point in coD as desired.

Theorem 2.24 If the range R(I — S), I being the identity, is closed and if there is
an 2° € X such that {z°, Tx?, T?2°, .-} is bounded in X, then T has a fived point
in X.

Proof. Obviously, T has a fixed point if and only if z € R(I — S). Suppose that
z & R(I—295). Since R(I — S) is closed, from the Hahn-Banach theorem there is an
x* € X* such that < z,2* ># 0 and that < (I — S)z,z* >= 0 for all 2 € X. Hence
< Sz, x* >=<z,x* >forallz € X. Forn=1,2,---, set

2" =T = 8" + 2+ Sz 4+ 8%z 4+ -+ 87 Lz,
Since < S¥z, z* >=< z,2* > for k=1,2,---,z € X, it follows that

<z a* >=<2 " >4tn<z2*> n=12---.

This is a contradiction since the right side is bounded for n > 1 and < z,x* > 0.
Therefore, T has a fixed point.



110 CHAPTER 2. SPECTRAL CRITERIA

Denote by Fr the set of the fixed points of the affine map 7" on X. Then
Fr = y+N(I-S) for some y € Fr is an affine space. Define dim Fr := dim N(I—S).
Denote by @, (X) the family of semi-Fredholm operators on X, which is defined in
Section 4.1 of Appendices. If T — S € &, (X), then Theorem 2.24 can be easily
refined as follows :

Theorem 2.25 Assume that there is an 2° € X such that {20, T2 T2, .-} is
bounded in X. If I — S € ®,(X), then Fr # 0 and dim Fr is finite.

Remark 2.21 Let S be a bounded linear operator on X.

i) If S is an a-contraction operator on X, then r.(S) < 1, where r.(5) stands
for the radius of the esssential spectrum of S, see (4.1).

ii) If ro(S) < 1, then one is a nomal point of S.
iii) If one is a nomal point of S, then I — S € ¢, (X).

iv) f I -8 € ®,(X), then R(I — 5) is closed.

2.4.2. Decomposition of Solution Operators

In this section we will assume that A is the generator of a Cy-semigroup of linear
operators T'(t) on the space E such that ||T(t)|| < Mye*t, t >0, and L(t,-) is the
family of bounded linear operators from C := C([—7,0], E) to E. Then, according
to Section 1.2, for every ¢ in C and o € R there exists a unique mild solution
u(t, o, ¢) = u(t,o,¢,0) to the following equation

o' (t) = Au(t) + L(t,u), Vt > o. (2.147)

Define the solution operator U(t,o) on C for t > o by U(t,0)p= ui(o,d) :=
u(t + +,0,¢). It may be seen that this is a family of bounded linear operators, and
|U(t,0)| is bounded for ¢ in every compact interval of [o,00). Put v(t,o,¢) =
T(t—0)¢(0) for t > o, and v(t,0,¢) = ¢p(t—0) for c —r < t < o. Define z(t,0,¢) =
u(t,o,¢) —v(t,o,¢) for t > o —r ; that is,

¢
oty 0,8) = /U T(t—s)L(s,us(o,¢))ds t>o (2.148)
0 c—r<t<o.
Then z(t,0,¢) is continuous for ¢ > o — r. For t > o define an operator K(t,0)
by K(t,0)¢ = 2z(0,¢) for ¢ € C. Then it is a bounded linear operator on C, and
U(t,o) is decomposed as

Ult,o) =T(t — o) + K(t,0), (2.149)

where T(t — 0)¢ = vy(0, ¢) for ¢ € C ; that is,
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-~ [ T(t+0)p(0) for t+6>0
@ ={ S0 T teze (2.150)
for 6 € [—r,0].
We can easily prove the following :
Theorem 2.26 T(t) is a Cy-semigroup on C.
Proposition 2.6 i)
IT ()| < Mye™@{0wkt for ¢ > 0. (2.151)
i) If |T(t)| < Mye ", w >0, for t >0, then
~ Mye =) for t>r
< w .
Fol<{ y e (2152)
Set
K(t) = K(t,0). (2.153)

We will give an estimate of || K (¢)|| by using Theorem 1.12.

Proposition 2.7 Let M,,,w be the constants in Inequality (1.19). Let K be the
operator defined by Relation (2.153). Then

t
VK ()] < M, emxioud (exp ( / MwnL(r)ndr) - 1) .
0

Proof. Set z = max{0,w}. Let ¢t > 0. Then from Theorem 1.12 we have

(K (t)¢) ()] < /OMwez“’s)llL(S)Hlus(O,¢)Id8

IN

t s
/ Mope™ ) | L (8)]|| 6| Mu ™ exp (/ Mw||L(r)dr> ds.
0 0

Since w < z, we have that

(K (t)¢)(0)]

IN

t S
oM [ ML) e ( / MwnL(r)ndr) s

olatae (e ([ atalzilar) -1)).

001 < oMae (e ([ t ML) ) < 1)

IN

and hence



112 CHAPTER 2. SPECTRAL CRITERIA

Lemma 2.27 Let a and w be positive constants, and let f,u : [0,d] — R be non-
negative continuous functions. Suppose that f(t) is a nondecreasing function in t
and that u(t) satisfies the inequality

u(t) <a sup / ey (s)ds + f(1). (2.154)
max{0,t—r}<7<tJO

If w > a, then
u(t) <wf(t)/(w—a).
0<

Proof. Set v(t) := sup{u(s) : s < t}. Then from the inequality (2.154) we

have
u(t) < av(t) sup / e~ ds 4+ f(t)
max{0,t—r}<r<tJo
< av(t) sup (I—e ") w+ f(¢)
max{0,t—r}<7<t
< av(t)(l—e ) w+ f(1)
< av(t)/w+ f(1),
and hence,

v(t) < av(t)/w+ f(t).
This implies the desired inequality for u(¢).

Proposition 2.8 Suppose that |T(t)|] < Mye™"t, My, w > 0, for t > 0 and that
[ Llloo := sup;>q | L()|| < oo. Then, for Equation(2.147), if w > My Llloc,t >0

I (0] < Mg Llloo (1 = e™) /(w = M| Lloo) := k()

Proof. Set a = My||L||s- Using the decomposition (2.149) of the solution oper-
ator for Equation(2.147), we have

Kol < Mo s [ eI, s 0))as
0

max{0,t—r}<r<t

< a  sp / e=(7=3)| K (5)6|ds + / (=) | F(s) 8|}
0 0

max{0,t—r} <7<t

Furthermore, it follows from the estimate (2.152) of T(t) that
/ e =) |T(s)g|ds < / eI M|glds < My(1— ™) ¢| /w.
0 0
If we set u(t) = |K(t)¢|, then

u(t) <a sup / e Ty (s)ds 4+ aMy, (1 — e )| ¢| /w.

max{0,t—r}<7<tJ0O

Using Lemma 2.27, we have the estimates described in the proposition.
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Proposition 2.9 If (T'(t)):>0 is a compact Cy-semigroup, or if L(t,-) is a compact
operator for t > o, then K(t,0) is a compact operator.

Proof. Let S :={¢p € C([-r,0],E) : |¢p| < 1}, and U be the family of functions
L(s,us(o, ¢)) of variable s € [0, 00) with the index ¢ € S. Since ||U(t,0)|| is locally
bounded, ¢ is uniformy bounded on every compact set of [0, 00). Applying Theorem
4.8, we have

a(K(t,0)S) < yrsup{a({z(t+0,0,¢0): p € S}): —r <0 <r}.

We see that {z(¢,0,¢) : ¢ € S} is relatively compact for eact ¢ > o — r. From
Corollary 4.2 it suffices to see that the set H(s) := {T(t—s)L(s,us(0,¢)) : ¢ € S}is
relatively compact for o < s < t. But this follows immediately from the assumption
of the theorem.

2.4.3. Periodic Solutions and Fixed Point Theorems

Let the following equation

u'(t) = Au(t) + L(t,ue) + f(t) (2.155)

and
u'(t) = Au(t) + L(t, ut) (2.156)

be periodic in ¢ with a period w ; that is,
L(t+w,¢) =L(t,¢), [f(t+w)=[f(t)

for (t,¢) € R x C.

We are going to state the well-known connection between the existence of pe-
riodic solutions and that of fixed points of the linear affine map associated with
the equation under consideration. By the uniqueness of solutions, if o < 7, and if
T—1r <t

u(t,o,¢, f) =u(t, 7, ur(0, 9, f), f)-
On the other hand, by the periodicity as well as the uniqueness, for t > o — r,
ult+w,0+w,d, f) =u(t, o, f).
Proposition 2.10 The following conditions are equivalent for any o € R;
i) There exists a ¢ € C such that u(t + w,o,v, f) = u(t, 0,0, f) fort > o,

ii) There exists an w-periodic function p(t) such that p(t) = u(t, 7, p-, f) whenever
—oo <7<t <00,

i11) There exists a ¢ € C such that u, (0, ¢, f) = up(0, ¢, f).
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Proof. Suppose that condition i) holds. Let p(t) be a periodic function such that
p(t) = u(t,o,, f) for t > o and that p(t + w) = p(t) for all t € R. Suppose that
7 < t, and take an integer k£ such that 7 + kw —r > . Then

Pr = Pr4kw = Ur4kw (07 '(/)7 f)
We have that, for t > 7,
p(t) = p(t + kw) = u(t + kw, 0, ¢, f)
= u(t + kw’ T + kw?u'r‘i’kw(o—?w? f)7 f) = u(t? T7p7'7 f)'

Hence condition i) implies ii).
Suppose that condition ii) holds. Set ¢ := pg. Then u(t, 0, ¢, f) = p(t) for t > —r
and uy, (0,0, f) = pu = po = ¢ = up(0, ¢, f). Hence condition ii) implies iii).
Suppose that condition iii) holds. Then, for ¢ > —r,

u(t—i_w’oﬁqs?f) = u(t+w7w’Uw(O’¢7f)7f) = u(t707¢7f)
Take an integer k such that o +kw > 0. Set ¢ = g1 £w(0, @, f). Then, for t > o —r,

u(t,o, 0, f) = u(t+kw,0+ kw, ¥, f)
= u(t+kw,0+ kw, ts11u(0,0, ), f)
= u(t+kw,0,0, f).

Hence, for t > o —r,
u(t+w70-7w7f):u(t+w+kw7o7¢’f):u(t+kw7o’¢’f):u(t’0-7w7f)7

that is, condition i) holds.

Since the solution u(t, o, ¢, f) is decomposed as

u(tv g, d), f) = u(ta ag, ¢,0) + U(t,(f, Oa f),

it follows that
ut(o—v ¢7 f) = ’LLt(U, d)a 0) + ut(o—v 07 f)

Define a family of operators U(t,o),t > o, on C by U(t,0)¢ = us(o,$,0),¢ € C.
Then, it forms an w-periodic process of bounded linear operators on C. Since

Ut(07¢7f) = U(t70)¢+ ut(UaO’f)v

the condition u,(0,¢,f) = ¢ becomes U(w,0)¢ + u,(0,0,f) = ¢. Set S :=
U(w,0),v :=u,(0,0, f) and define a linear affine map T on C by

T =S¢ + ¢

for ¢ € C. From the definition, T'¢ = u,,(0, ¢, f) and hence T"¢ = up, (0, ¢, f) for
n=1,2 ---. From Proposition 2.10, we have the following proposition.
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Proposition 2.11 Equation (2.155) has an w-periodic solution if and only if the
above operator T on C has a fized point.

From the decomposition (2.149) of solution operator U (t, o) of Equation (2.156),
U(w) := U(w,0) is expressed as U(w) = T(w) + K (w).

Now we consider criteria for the existence and uniqueness of periodic solutions
to Equation (2.155). Denote by Sy, (w) the set of all w-periodic solutions of Equation
(2.155).

Combining Proposition 2.11 with Theorem 2.25, Theorem 4.1 and Theorem 4.5,
respectively, are expressed as follows.

Theorem 2.27 Assume that I — T(w) € ®,(C) and that K(w) is a compact oper-
ator. If Equation (2.155) has a bounded solution, then S (w) # 0 and dim S, (w) is
finite.

Theorem 2.28 Assume that I — T(w) € ®,(C). Let diim N(I — T(w)) = n and let
¢ be a positive constant such that

9]l < el(I = T(w)g| foroeC,
where [¢] € C/N(I — T(w)). Assume further that
K (W)l < 1/2c(1+v/n).
If Equation (2.155) has a bounded solution, then Sp(w) # 0 and dimSp(w) <
dim N(I — T(w)) = n.

Criteria for the existence and uniqueness of w-periodic solutions to Equation
(2.156) can be studied by using the following two approaches. The first one is to
apply the proposition below which is an immediate consequence of Theorem 2.28.

Proposition 2.12 Assume that I — T(w) € ®,(C) and dim N(I — T(w)) = 0. Let
¢ be a positive constant such that

6| < c|(I = T(w))¢| forpeC.

Assume further that
K (W)l <1/2¢.
If Equation (2.155) has a bounded solution, then it has a unique w-periodic solution.
The second one is based on a well known result in the operator theory: Let F, K :

X — X be bounded linear operators, and 1 € p(F). Then, if 1 € p((I — F)7'K),
one has 1 € p(F + K).

Proposition 2.13 Assume that 1 € p(T(w)). If 1 € p((I — T(w)) 'K (w)), then
Equation (2.155) has a unique w-periodic solution.

Proof. From the above result we see that 1 € p(U(w)). Hence the assertion is
proved by using Theorem 2.22 and Proposition 2.11.
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2.4.4. Existence of Periodic Solutions: Bounded Perturbations

In this subsection we will apply Theorem 2.28 to study the existence of periodic
solutions of Eq.(2.155). To this end, we first consider the operator T'(w).

Proposition 2.14 Let (T'(t))i>0 be a Cy-semigroup on E. Then ¢ € N(I — T(w))
if and only if $(0) € N(I —T(w)) and ¢(0) = T'(nw+0)$(0), —r < § < 0, whenever
nw > r 3 in particular ¢ € N(I — T(w)) is a restriction to [—r,0] of an w-periodic
continuous function. Furthermore,

dim N(I — T(w)) = dim N(I — T(w)).

Proof. Itz e N(I—T(w)),then x =T(w)x and T'(t)x = T(t)T (w)x = T(t+w)x
for ¢t > 0; and vice versa.

Suppose that ¢ € N(I—T(w)). Since ¢ = T(w)g, it follows that ¢(0) = T(w)p(0)
or $(0) € N(I — T(w)). Since T(t) is a Cy-semigroup, we see that T(w)? =
f(nw),n =1,2,---. If nw > r, then nw+ 6 > 0 for § € [—r,0] ; and hence

(T(w)")(0) = T(nw + 0)1(0), 6 € [—r,0].

Thus ¢ = T(w)"¢ for n > 1 ; in particular, if nw > r, ¢(d) = T(nw + 0)¢(0) for
0 € [-r0].

Conversely, suppose that © € N(I —T(w)) and set (¢,)(0) = T(nw + 0)z,0 €
[—r, 0] for n such that nw > r. Since T(t+w)xz = T(t)x for t > 0, ¢, is independent
of n > r/w. Denote by ¢ this independent function. Then ¢(0) = T'(nw)z = x. Let
0 €[-r0].Ifw+6 >0, then

~

T(w)p(0) =T(w+0)p(0) = T(w+ 0)x =T (nw + 0)x = ¢(0).
For w + 0 < 0, one has

T(@)(0) = dlw+0)=dn(w+0)
= Thw+w+0)x=T(w+0)z

= on(0) = ().
Hence, T(w)$ = ¢. It is obvious that this map from N(I — T(w)) to N(I — T(w))
is injective. Its surjectiveness follows from the first half of the proof.
To see that the range R(I — f(w)) is a closed subspace, we solve the equation
(I —T(w))¢ = 1. Let p be a positive integer such that
(p—Dw<r < pw. (2.157)

Set I, = [-r,—(p—1)w) and I}, = [~kw, —(k — 1)w) for k =1,2,---,p— 1 provided
D=2
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Proposition 2.15 The functions ¢,v € C satisfy the equation (I — f(w))qﬁ = if
and only if

i) (I =T (w))$(0) = 1(0),
ii) 6(0) = S L (0 + jw) + T(O+ kw)p(0), O€ Iy k=1,2,--,p.

Proof. Suppose that (I — f(w))cﬁ =1). Then

#(0) —T(O+w)p(0) 0y
1/}(9):{ $(6) — (6 + w) Del k>2

Putting 8 = 0 in the first equation, we obtain the condition i). Solving this equation
with respect to ¢(0) on Ij successively for k = 1,2, -, p we have the representation
of ¢(0) in the condition ii) as mentioned above. The value ¢(—kw) is well defined
for k > 1 because of the condition (I —T'(w))¢(0) = 9(0).

Conversely, if ¢, 1 € C have the properties i) and ii), then it follows immediately
that (I — T(w))¢ = 1. The proof is complete.

Let the null space N(I — T(w)) be of finite dimension. Then it follows from
Theorem 4.6 that there exists a closed subspace M of E such that £ = N & M,
where N = N(I —T'(w)). Let Sps be the restriction of I — T'(w) to M. Then

Syi=I—-T(w))|m: M— R(I-T(w))

is a continuous, bijective and linear operator. Thus there is the inverse operator
Sy of Sy If T — T(w) € ®4(F), M can be taken so that S;;' is continuous and
that

18321l < co(1+ ), (2.158)

where n = dim N(I — T'(w)), and ¢g is the constant such that
|[2]] < col(I = T(w))z| (2.159)

for x € E (see Theorem 4.6).

Put D = {¢ € C : (0) € R(I — T(w))} and let ¢ € D. Since R(Sy) =
R(I — T(w)), Sy;4(0) is well defined and (I — T'(w))S;;%(0) = ¥(0). We define a
function (V)(-) : [-r,0] — E pointwise by

E
=

Vl(0) =Y (0 + jw) + T(0 + kw)Sy, (0), 6 € I, (2.160)

<.
I
o

for k=1,2,---,p, and [V¢](0) = S;,;'1(0). Notice that D(V) = D.

Lemma 2.28 The operator V defined by (2.160) is a linear operator from D(V) to
C.
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Proof. 1t is sufficient to prove that Vi) € C for ¢ € D(V). Clearly, V4 is con-
tinuous in each interval I. Thus we prove that (V)(—kw) = (V¢p)(—kw — 0) for
k=1,2,---p— 1. Notice that S;,'4(0) = T(w)S;,;*1(0) +1(0). From the definition
(2.160) of V, we have,

(V) (—kw) = gw(—kawHT(O)SMW(O)
_ §¢<kw + )+ 6(0) + T(w)S51(0)
= éw(—kw + jw) 4+ T(—kw + (k + 1)w) S5, 4(0)
- %E%J_O{jé V(0 + jw) + T + (k + 1)w)Sy/(0)}

as required.

Lemma 2.29
R(I — T(w)) = D(V).

Proof. Let 1 € R(I — T(w)). Then there is a ¢ € C such that [I — T(w)]¢ = 1.
From Proposition 2.15 we see that (I — T(w))¢(0) = #(0) ; and hence, ¥ (0)
R(I — T(w)). This implies that 1) € D(V).

Conversely, if ¢ € D(V), then (0) € R(I — T(w)). Lemma 2.28 means that
Vi) € C. Hence it follows from Proposition 2.15 that [I — T'(w)]V4 = . Therefore
the proof is completed.

Proposition 2.16 I — T(w) € ®, (E) if and only if I — T(w) € ®,(C).

Proof. If R(I —T(w)) is closed in E, then D(V) is closed in C. Indeed, if ¢, €
D(V) — ¢ as n — oo, then ¢, (0) — ¢(0) as n — oo. This implies that ¢ € D(V).
From this fact and Lemma 2.29 it follows that R(I — T(w)) is closed in C.
Conversely, we assume that R(I — T(w)) is closed in C. Then it follows from
Lemma 2.29 that D(V) is closed in C. Let x,, € R(I — T(w)) — x as n — oo.
Then there exist a sequence {¢,} C C of constant functions and ¢ € C such that
©n(0) = Tp,on € D(V) and ¢, — ¢ as n — oo in C. Hence we have ¢(0) = x
and ¢ € D(V). This implies that x € R(I — T'(w)). The remainder follows from
Proposition 2.14 ; and hence, the proof is complete.
Proposition 2.17 1 € p(T(w)) if and only if 1 € p(T (w)).
Proof. 1t is sufficient to prove that if 1 € p(T(w)), then 1 € p(T(w)). Since
R(I — T(w)) = E, we have D(V) = C. Hence it follows from Lemma 2.29 that

R(I = T(w)) = D(V) = C. Lemma 2.14 implies that 1 € p(T(w)).
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Next, we give criteria for the existence of periodic solutions to Equation (2.155)
by using Theorem 2.28.
Proposition 2.18 If there exists a positive constant ¢ such that
V| <cly|  forall ¢ € D(V), (2.161)
where V' is defined by (2.160), then
6] < el = T(w))¢| for all ¢ €C:
as a result, the range R(I — T(w)) is closed.

Proof. Take the quotient space C/N (I — f(w)) Suppose that (I — f(w))gb =)
Then ¢ € R(I — f(w)) and V¢ € C, because of Lemma 2.28. Hence, we have
¢ = (I —T(w))Vy and [¢] = [V4]. Using these facts and the condition (2.161), we
see that N

[l < VY| < el = e|(I = T(w))gl-

We note that R(I — T (w)) is closed if and only if there is a positive constant ¢ such
that |[¢]| < ¢|(I —T(w))¢| for all ¢ € C, cf. Lemma 4.1. This prove the proposition.

Theorem 2.29 Suppose that I —T'(w) € ®(E). Let dim N(I — T (w)) =n, and ¢
be a positive constant such that

|[2]] < col (I = T(w))]
forz € E. Then I — T(w) € ®,(C), dim N(I — T(w)) = n and

(8]l < (0 + muwco(l + V) |(I - T(w))e| for ¢ €C,

where p is the positive integer satisfying Inequality (2.157) and my, = sup{||T'(t)|| :
0<t<wh

Proof. Take the closed subspace M so that Sjcjl is continuous and the estimate
(2.158) holds. Suppose that ¥(0) € R(I — T(w)) and that Vi € C. Then, for
0 e Iknk: 1727"'717’

[V (0)] < k9| + mu Sy [9(0)] < (0 +mu Sy D]
This implies that
V| < (p+ mull Sy DI (2.162)
From this, the estimate (2.158) and Proposition 2.18, we have the conclusion.

We are now in a position to prove a criterion for the existence of w-periodic
solution to Eq.(2.155)
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Theorem 2.30 Assume that [ —T(w) € &1 (E) satisfies the conditions in Theorem
2.29, and that Equation (2.155) has a bounded solution. If the inequality

K ()]l < 1/2(1 + vn)(p + muco(1 + v/n)), (2.163)
is satisfied, then Sp(w) # 0 and dim S, (w) < dim N(I — T(w)) = n.
Using Proposition 2.7, we have the following one.

Corollary 2.21 The inequality (2.163) in the theorem can be replaced by the fol-
lowing inequality

M,e™ (exp </Ow Mw||L(r)||dr) - 1) < 1/2(1+ V) (p + muco(1 + vn)).

2.4.5. Existence of Periodic Solutions : Compact Perturbations

We consider the existence of periodic solutions for Equation (2.155) by using The-
orem 2.27. In particular, in order to check the condition I —T'(w) € ®4(C), we will

compute the a-measure of the operator f(t) as well as the radius 7.(7(t)) of the

essential spectrum of f(t)

For a subset D C E we denote by T'(-)D the family of functions T'(t)x defined
for t € [0, 00) with a parameter « € D, and by T'(-) D|[a, ] its restriction to [a, b]. We
note that a(2(0)) < a(2) for a bounded set  C C, where 22(0) = {¢(0) : ¢ € Q}.
Put 67 := max{1,vyr}, where yp = limsup,_,, || 7(¢)]].

Lemma 2.30 Let D C E be bounded. Then the following assertions hold true:
(1) If (T(t))i>0 is a Co-semigroup on E,

a(T(-)Dl[a,b]) < sup ||T(s)||a(D), b>a>0.

a<s<b

(2) If (T'(t))e>0 be a Co-semigroup on E such that T(t)x € D(A) for allz € E
andt > 0. If b >¢e > 0, then

(i) T ()Dlle, b)) < supe<,<p (T(s)) (D).
(i) a(T(-)D[0,0]) < max{supy< <. [IT(s)]l,;sup.<,<p (T(s)) (D).
(3) Let (T'(t))e>0 be a compact Cy-semigroup on E. If 0 < e < b, then

(i) a(T()D|lz,b]) = 0.

(i) a(T()D][0,5]) < bra(D).
Proof. The assertion (1) is derived directly from the definition of a(T'(-)D|[e, b]).
Set H = T'(-)D|[e, b]. We claim that w(t,H) = 0 for ¢ > 0 (see Section 4.2 for the
deinition) if T'(¢t) has the property in (2) or (3). It is clear in the case (3). Consider

the case (2). Put M := sup{|z| : # € D}. Then M is finite, and |T'(s)x — T(t)z| <
IT(s) — T(t)||M for s,t > 0,z € D. Since T(t)x € D(A),t > 0,z € E, it follows
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that T'(t) is continuous for ¢ > 0 in the uniform operator topology, cf. [179, p.52].
This implies that w(¢, H) = 0 for ¢ > 0.

Now, from Lemma 4.2 it follows that a(H) = sup,«,«, a(H(s)). Since a(H(s)) <
a(T(s))a(D), we have the properties (2) (i) and (3) (i). Since

a(T(-)D|[0,0]) < max{a(T(-)D|[0,¢]), (T(-)Dl[e, b])},

we obtain the properties (2) (ii) and (3) (ii).

Lemma 2.31 The following assertions are valid:

(1) If (T(t))i>0 be a Co-semigroup on E, then

eal Sup0<s<t HT(S)”v r Z t 2 0
a(T(t)) < <s<
() < { supy ey (), >

(2) If (T'(t))e>0 be a Co-semigroup on E such that T(t)x € D(A) for allz € E
and t > 0, then

max{dr,supg <, ¢(T(s))}, 7>t>0
SUPt_r<s<t a(T(S))v t>r

T = {

(3) Let (T'(t))e>0 be a compact Cy-semigroup for t >ty on E. Then

(i) If to >,
supo<s<; | T(s)], r>t>0
- sup;_,.<s<¢ | T(s) |07, to=>2t>r
a(T(t)) < <s<
1) = SUPy, <<ty IT(S)07, to+7 >t > to
0, t>to+r.

(i) If r > to,

supg<s<¢ 1 T(s) |, to>t>0

9l
" SuDocrcn IT()6r, 7>t to
o(T(t)) < <s<to
(T =Y upy oo IT() o7, to b7 =157
0, t>1tg+r.

Proof. For a bounded set Q2 C C and for t > 0, we have

N max {a(T()Q(0)][0, €]), a(Q[t — 7, 0)}, r>¢>0
o(T(HQ) < { (T [t — 7, 1]), t>

From this we can easily obtain the conclusion of the lemma. For example, we now
show the relation

a(T(t) < sup |T(s)|6r for t€ (to,7]

OSSSt()
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in the assertion 3)(ii). Using Lemma 2.30 we have that for any € > 0,

(T (1))
< max{a(Q[[t —7,0]), a(T(-)20)[0, %0 + €]), a(T(-)2(0)[[to + ¢, 1))}
< max{a(Q), a(T()2(0)|[0,to + ]}
< max{l, sup |[T(s)[|}e(€2)
0<s<to+e
< max{ swp [T, swp [7(5)}a(@)
< max{ sup [7(5)]L |70l sup [17(5)Ja(s)
< max{ sup [[7(5)].[Z(¢)]6r}a(s)
< sup [|T(s)[|dra ().

0<s<tg
This implies the described inequality

Proposition 2.19 i) If (T(t))i>0 is a compact Cy-semigroup on E, then f(t)
s a compact Cy-semigroup fort >r on C,

i) If (T'(t))i>0 ts a compact Cy-semigroup for t > ty on E, then T(t) is a
compact Cy-semigroup fort >ty +r on C.

To show the existence of fixed points of T" we will estimate the radius of the
essential spectrum of the solution operator of Equation (2.155). Suppose that a
function g : [0,00) — [0,00) is loacally bounded, and submultiplicative (that is,
g(t +s) < g(t)g(s) for t,s > 0). Then, it is well known that

. —1 . —1
tlirgot log g(t) = ggt log g(t),

which may be —oo, but not be +00. This quantity is called the type number of the
function g(t). We denote respectively by

T’ TV77A-7 7/;’/7

the type numbers of the functions
o(T(#)), | TE), A T(#)), |1 T,

provided that (T'(t));>o is a Cp-semigroup on E.
In view of the Nussbaum formula we notice that

~

re(T(t)) = €™, t>0.

Thus, if 7 < 0, then I —T(w) € ®,(C) (see Remark 2.21). Now we will give several
conditions that 7 is negative.
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Theorem 2.31  4) Let (T(t))i>0 be a Cy-semigroup on E. If TV is negative, then
7Y < 0; and hence, 7 < 0.

i) Let (T(t))i>0 be a Co-semigroup on E such that T(t)x € D(A) for allz € E
andt > 0. If T <0, then 7 < 0.

iii) If (T'(t))i>0 be a compact Cy-semigroup on E or a compact Co-semigroup for
t>ty on E, then 7 < 0.

Proof. Tt is sufficient to prove only the assertion i). Since 7% is negative, there is
a p such that —7% > p > 0 and || T(¢)|| < M,e # for all ¢ > 0. Using the estimate
(2.152), we see that

1 ~
7V tlim glog||T(t)||
1
tlim glog M#e_”(t_r)
= —u< 07

from which we have the assertion i). The remainder follows from Lemma 2.31, cf.
(206, Theorem 4.8].

Proposition 2.20 Let (T'(t));>0 be a compact Cy-semigroup, or L(t,-) be a com-
pact operator for each t € R. Then

re(U(t,0)) =1(T(t —0)) =exp(7(t —0)), t>o0.

Proof. From the assumption and Proposition 2.9, it follows that K (¢, o) is com-

~

pact. Hence we have a(U(t,0)") = a(T(t — 0)"),n = 1,2,---, which implies the
formula in the proposition from the Nussbaum formula.

We are now in a position to give criteria for the existence of periodic solutions
of Equation (2.155).

Theorem 2.32 Assume that at least one of the following conditions is satisfied:
i) (T(t))i>0 is a compact Cy-semigroup on E,
it) L(t,-) is a compact operator for each t € R and ¥ < 0,

iii) (T'(t))e>0 is a compact Cy-semigroup fort >ty on E and L(t,-) is a compact
operator for each t € R.

i) (T(t))i>o0 is a Co-semigroup on E such that T(t)x € D(A) for all x € E and
t >0, L(t,) is a compact operator for each t € R, and 7 < 0.

Then 1 is a normal point of U(w,0), and hence, the following results hold true:

i) In the case where 1 € p(U(w,0)), Equation (2.155) has a unique w-periodic
solution.
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it) In the case where 1 is a normal eigenvalue of U(w,0), if Equation (2.155)
has an bounded solution, then Sp(w) # 0 and dim Sz, (w) is finite.

Proof. From Theorem 2.31, Proposition 2.20 and Theorem 2.27 follows easily the
conclusion of the theorem.

Finally, based on Theorem 2.23 we will give another proof of the assertion i) of
the above theorem.

Lemma 2.32 Assume that (T'(t))i>0 is a compact Cy-semigroup and that Equation
(2.155) has a bounded solution u(t) := u(t, o, ¢, f). Then the set O := {u(t) : t > o}
is relatively compact in E, u(t) is uniformly continuous for t > o, and the set
O :={uy : t > o} is relatively compact in C.

Proof. For the sake of simplicity of notations, we assume o = 0, and set F(t, ¢) :=
L(t,¢) + f(t). Let h > 0. Since u(t,0,9, f) = u(t,t — h,us—p(0, ¢, f), f) whenever
t > h, it follows that, for ¢t > h,

¢
u(t) =T(h)u(t —h) + / T(t — s)F(s,us)ds.
t—h
Since T'(h) is compact and {u(t — h) : t > h} is bounded, the set {T'(h)u(t — h) :
t > h} is relatively compact. Since u(t) is bounded, there exists a B > 0 such
that |F(s,us)| < B for s > 0. Thus the norm of the above integral term is not
greater than hvy,B, where vy, := sup{||T(¢)|| : 0 < ¢t < h}. Hence we have that
a(Op) < 2hyp B, where Op, := {u(t) : t > h}. Since the diameter of the set O \ Oy,
converges to zero as h — 0, we have that a(O) = 0; hence O is compact.
As computed above, we have that

fu(t) = u(t — B < |T(R)u(t — h) - u(t — h)| + hyn B.

Since T'(t) is uniformly continuos on compact sets, |u(t — h) — T (h)u(t — h)| — 0
as h — 0 uniformly for ¢ > 0. Hence we have the second assertion in the lemma. In
addition the third assertion follows from this and Lemma 4.2.

Theorem 2.33 Assume that (T'(t))i>0 is a compact Co-semigroup and that the
equation (2.155) has a bounded solution. Then it has an w-periodic solution.

Proof. Let u(t,o,¢", f) be a bounded solution. Take an integer k such that kw >
o and define v(t) := u(t + kw, o, ¢°, f) for t > —r. Since for t > —r,

u(t + kw,a, ¢07f) = U(t + kw7kwauk}w(a7 (boaf)a f) = U(t,O,Ukw(U, ¢07f)af)a

v(t) is a bounded solution satisfying the equation for ¢ > 0. Hence we can assume
that o = 0. Define T'p = Pp+1) for ¢ € C as before. Set D = {T"¢% : n =0,1,2,---}.
Then TD C D and T is a continuous, linear affine map. Notice T"¢° = u,,.,(0, ¢°, f)
forn=1,2,---. Since {u; : t > 0} is relatively compact as proved above, Theorem
2.23 implies the conclusion of the theorem.
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2.4.6. Uniqueness of Periodic Solutions I

In this subsection we will apply Proposition 2.12 to study the existence of bounded
solutions, the existence and uniqueness of w-periodic solutions to Equation (2.155).
First, we state a general result on the uniqueness of w-periodic solutions to Equation
(2.155), which follows from Proposition 2.12 and Theorem 2.30.

Theorem 2.34 Assume that I —T(w) € ®4(F) and dim N(I —T(w)) = 0. Let ¢
be a constant such that

|z| < col(I — T(w))x| forall xz € E.
Assume further that the inequality
1K ()]l < 1/2(p + muco)

is satisfied. Then, if Equation (2.155) has a bounded solution, it has a unique w-
periodic solution.

For each ¢ € C take the space BC(¢), the set of bounded, continuous functions
x : [0,00) — E such that z(0) = ¢(0). This is a complete metric space with the
metric d(z,y) = || — ylloo = sup{|z(t) — y(¢)| : ¢ > 0}. Define an operator Fy, on
BC(¢) by

(Fpx)(t) = T(t)9(0) —I—/O T(t—s)(L(s,Zs) + f(s)) ds, t>0, (2.164)
where Z(t) = ¢(t) for —r < ¢ < 0 and Z(¢) = x(t) for ¢ > 0. Set

[flloc = sup{[f(#)] : t = 0}

Proposition 2.21 Suppose that ||L||eo := sup;~ [|L(t)|| and ||f]leo are finite, and
that (T(t))i>0 is a Co-semigroup on E such that there exist My, w > 0 for which
ITH| < Mye ™t for t > 0. If My||Lllss < w, then every solution of Equation
(2.155) is bounded.

Proof. It suffices to show that Fy is a contraction for each ¢ € C. It is obvious
that (Fyx)(t) is continuous for ¢ > 0. Since |Zs| < max{||z||c,|¢|}, z € BC(¢), and
since

t
wwﬁNSMaamwwﬂ+AAﬁfﬂ“”mwmmmwﬂ@JwHWﬂmwa

we have |Fyzlloe < Mulg(0)] + Myw ™ [| Lo max{lalloc, [4]} + |f]l]; that is
Fyx € BC(¢). In the similar manner, we have also that |[Fypz — Fuyllee <
W My ||L||so|| — yl|oo- Therefore, if M, ||L||co < w, then Fy is a contraction on
BC(¢), and has a unique fixed point, z, in BC(¢). Then Z is an bounded solution
of Equation (2.155).
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We recall the function k(t) in Proposition 2.8 :

k(t) = MalIL]loo (1 — ™) /(w = My|[L]|) for ¢ >0.

The following result is derived from Proposition 2.12.

Theorem 2.35 Suppose that | T(t)|| < Mye™* fort > 0. Let ¢ > 0 be the constant
such that |¢| < c|(I — T'(w))@| for all ¢ € C. If the condition

2¢ck(w) <1 and w > My ||L| oo,

is satisfied, then Equation (2.155) has a unique w-periodic solution v, and

M.,

v < —

[1f[lso- (2.165)
Proof. From the assumption on ||T'(t)|| and Proposition 2.17 it follows that 1 €
p(T(w)), which means that the constant ¢ in the theorem exists. Since w— My || L|o
is positive, Equation (2.155) has bounded solutions from Proposition 2.21. To show
the existence of w-periodic solutions of Equation (2.155), we will estimate ||/ (w)]|.
From Proposition 2.8 and the condition in the theorem, we have

1

2¢

On the other hand, since the type number of (T'(¢));>¢ is negative, by Proposition
2.14,

K (W)l < k(t) <

dimN(I —T(w)) = dimN(I — T(w)) = 0.
Therefore, by Proposition 2.12, Equation (2.155) has a unique w-periodic solution,

u(t).

Set 1 = vg. Then v is the fixed point of Fy defined by (2.164). Obviously,
lvs|] < |[v]lo for s > 0. Then we have that |L(s,vs)| < ||L|lecl/v]|co, and that
[0(®)] = [Fyo(t)] < Mye~ (0| + My (| Lllo [vllo + | fllc) for ¢ > 0. Hence,
fort >0and forn=1,2,---,

v(t)] = [o(t +nw)| < Mpe™ "N (0)] + Myw™ (| L] scllvlloc + [1flls0) -

Taking the limit as n — oo, we have that

()] < Muww™ ([ Lllsolvllso + [1fllo0)
for ¢t > 0, which implies that [|v]|oc < Myw ™ (| L]|oc||v]lo + || flloc)- Hence v satis-

fies the inequality in the theorem and the proof is complete.

Theorem 2.36 Let | T(t)|| < Mye™™t fort >0 and let p be a nonnegative integer
such that (p — 1w < r < pw. Assume that ww > log M,,. If
2 My)k
W <1 and w> My|L|w, (2.166)
— we ww

then Equation (2.155) has a unique w-periodic solution.
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Proof. Now we will compute the value of the constant ¢ in Theorem 2.35. Since
ww > log My, we have | T (w)|| < Mye ™ < 1, and hence,

1S3 T = 11 = T(@)) ™M < 1/ = [T(w)]]) < 1/(1 = Mype™*). (2.167)

Combining the relation (2.162) and (2.167) we get

p+mullSy |

p+ My /(1 — M,e™ ")
(p+ My)/(1 = Mye ).

c

IAINCIA

Therefore, from the assumption we see that all conditions of Theorem 2.35 are
satisfied, and the proof is complete.

Remark 2.22 Notice that the above theorem can be shown by applying Theorem
2.34. We also notice that in stead of (2.166) we can impose a little weaker condition

2(p — pMye ™% + My)k(w)
1— Mye ww

< 1and w > My||L|co-

Remark 2.23 Let ||T(t)|| < e ™! w > 0, in Theorem 2.36. Then (2.166) becomes

2(p+ D[ Llloo

<1and w > ||L] co-
w = || Llloo

2.4.7. Uniqueness of Periodic Solutions II

This subsection is devoted to applications of Proposition 2.13 to the study of criteria
for the uniqueness of periodic solutions to Equation (2.155).

Theorem 2.37 Assume that 1 € p(T(w)). Then, Equation (2.155) has a unique
w-periodic solution provided that

1ep((I-T(w) "K(w)). (2.168)

~

Proof. From Proposition 2.17 we have that if 1 € p(T'(w)), then 1 € p(T'(w)).
The theorem now follows from Proposition 2.13.

We now find a sufficient condition for the condition (2.168).

Lemma 2.33 Assume that |T(w)|| < 1. Then, the condition (2.168) holds provided
that

1K @) < 1= IT(W)l- (2.169)
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Proof. From the condition (2.169) we have

IN

(T = T(w) " IK ()]
K@)
1-||IT(w)]

(I = T(w) " K ()]

A

This fact implies the condition (2.168).

Lemma 2.34 Let |T(t)|| < Mye “*,w > 0. Assume that w > r and w(w —r) >
log M.,,. Then the inequality (2.169) in Lemma 2.33 can be replaced by the following
inequality:

K (W)l
<1 2.170
1 — Mye (@) (2.170)

Proof. From assmptions and the estimate (2.152) of T(t) we have ||f( )|
Mye~*@=") < 1. Hence, the inequality (2.169) follows from the inequality (2
This proves the lemma.

| <
170

Combining Lemma 2.34 with Proposition 2.8, we can obtain the following result.

Theorem 2.38 Assume that ||T(t)|| < Mye *t fort >0, w > r and w(w —r) >
log M,,. Futhermore, assume that
k(w)
1— Mwefw(wfr)

<1 andw > My||L|oc-

Then Equation (2.155) has a unique w-periodic solution.

In general, Theorem 2.36 and Theorem 2.38 are independent of each other,
which will be shown in Remark 2.24. Hence, summarizing those results, we have the
following result.

Theorem 2.39 Suppose that | T(t)|| < Mye " fort >0, w > r,w > M|/ L|| ™"
and w(w — ) > log M,,. Moreover, assume that

2(p+ My) 1
1= Mye %" 1= Mye w©)

min{ }k( ) < (2.171)

Then Equation (2.155) has a unique w-periodic solution.
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2.4.8. An Example

In this subsection, we will consider the existence of periodic solutions of a partial
differential-integral equation as an example of applications of Theorem 2.36 and
Theorem 2.38.

Denote by E = C[—o00, 00|, the space of all continuous real valued functions
u(z), defined on (—o0, 00), such that lim,_, o u(z) and lim,_, ;- u(x) exist. Then,
with norm ||u|| = sup_ .,y [u(2)], E becomes a Banach space.

We consider the following initial value problem

ou(t,z) 0%u(t, ) ¢ —c(t—s)

5t = o au(t,x) + b(t, x) /tir e u(s, z)ds

+f(t,x), (2.172)
wb,2) = o(0,x),—r <0<0,6€C.
It is well known that the linear operators A and Ag, defined by
d*u d*u
Au = il for u e D(A), Aou= ] for u € D(Ayp)
and

D(A)=D(Ap) ={u€ekE: 4, & € E}
N 0) = ¥ Sz Az ’

are the infinitesimal generators of Cy-semigroups T'(¢) and Ty(t) on E, respectively,
cf.[63, Chapter VIII]. Hence,

ITo()] = LT(t) = e ' Ty(t), and [T(t)] ="

for all ¢ > 0.
Assume that

i) (C-1) a>0and c>0,

ii) (C-2) b(t,x) and f(t,z) : RxR — R are continuous and w-periodic functions
in ¢ such that b(t,-), f(¢,-) € E,t € R.

Put [[b(t)|| = SUP_ o crcoo [6(E )], [|bllcc = SUPg<i<, [|b(2)]]. Similarly, we define
£ @) and [|flloc for f(t,z). Set
0

B(t.0)(a) =b(t.0) [ ePo(b.0)db. o eC.

-r

Then we have

0
Bo @I <] [ el ao < Ml jg)

Cc

and hence, || B|lco < ||b]|oo/c. Therefore, from Theorem 2.36 and the estimate (2.165)
we have the following result.
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Theorem 2.40 Asssume that the conditions (C-1) and (C-2) are satisfied. Let p
be a positive integer such that (p — Nw < r < pw. If

2(p+ D|blloo

<1 and ca > ||b]|co, 2.173
iy ol (2173)

then Equation (2.172) has a unique w-periodic solution v, and

Cc

[vlloe < [1f[loo- (2.174)

co = [|bl] oo
The following theorem follows immediately from Theorem 2.38.

Theorem 2.41 Asssume that w > r and the conditions (C-1) and (C-2) are satis-

fied. If

[1bfloo (1 — ™)

<1 andca > ||b|oo, (2.175)
(1 =@ ) (ca — [b]l)

then Equation (2.172) has a unique w-periodic solution v with the estimate (2.174).

Remark 2.24 For simplicity, let w > r,¢ =1 and a = 1 > ||b||c. Then we compare
the condition (2.173) in Theorem 2.40 with the condition (2.175) in Theorem 2.41.
Since w > r, we have p = 1. Hence, using the condition (2.171) in Theorem 2.39 we
can obtain the following fact : if

1
4—|—1’ i+1

1—e—(w—=r)

[16]] o < max{

2

then Equation (2.172) has a unique w-periodic solution. However, observe that

. 1—e¥
Bi—eem Tt
and
1_ —w
lim ——— =1<4.

w—~4oo | — e*(‘*’*r)
This shows that the condition (2.173) in Theorem 2.40 and the condition (2.175) in

Theorem 2.41 are independent of each other.
2.4.9. Periodic Solutions in Equations with Infinite Delay

Consider the periodic equation with infinite delay on the phase space B:
o' (t) = Au(t) + L(t,us) + f(2). (2.176)

L(t, ¢), f(t) has the same periodic property as in the previous section, but ¢ € B.
In the following, we say that a solution w(¢) is E-bounded if the E-norm |u(t)| is
bounded in ¢ > 0. Theorem 2.33 is extended to Equation (2.176) as follows.



CHAPTER 2. SPECTRAL CRITERIA 131

Theorem 2.42 Let B be a fading memory space. Assume that T(t) is compact for
t > 0 and that the equation (2.176) has an E-bounded solution. Then it has an
w-periodic solution.

We need the following axiom (D) to apply the fixed point theorem by Chow and
Hale together with the semi-Fredholm property of T'(w) on the phase space B.

(D) ¢! — ¢2|5 = 0 for ¢*, ¢2 € B if and only if ¢1(0) = ¢2(6) for 0 € (—oo, 0).

The operator f(t),t >0, on B is defined in the similar manner to the case of finite
delay, but the variable 6 is taken in the interval (—oo,0].

Lemma 2.35 If (T(t))i>0 is a Co-semigroup on E, N(I — T(w)) consists of w-
periodic continuous functions ¢ given by

d(0) =T(0 4+ nw)9(0),0 € [-nw,0],n=1,2,- -,
where ¢(0) € N(I —T(w)), and
dim N(I — T(w)) = dim N(I — T(w)).

Denote by Sr,(w) the set of w-periodic solutions for Equation (2.176). Define the
operator K (t) on the space B by Equation(2.153), in the same way as in the finite
delay case.

Theorem 2.43 Suppose that B is a fading memory space with Azioms (C), (D),
I —T(w) € 4 (F) and that there exists a positive constant ¢ such that

1] < (I = T(w))¢ls (2.177)

for ¢ € B. Let n =dim N(I — T(w)). If | K(w)|| < 1/2¢(1 + /n), and if Eq.(2.176)
has an E-bounded solution, then Sp(w) # 0 and dim Sz, (w) < n.

For the general fading memory space, Condition (2.177) is assumed for R(I —
T(w)) to be closed. If we assume more conditions on the space B, the semi-Fredholm
propery of I — T'(w) is inherited as follows.

Theorem 2.44 If B = UCy is a uniform fading memory space and if I — T'(w)
€ O, (FE), then I — T(w) € ®(B).

Theorem 2.45 Assume that B = UCy is a uniform fading memory space and at
least one of the following conditions is satisfied :

i) (T(t))t>0 is a compact Cy-semigroup on E.
it) L(t,-) is a compact operator for eacht € R and I — T'(w) € ®(E).

If Equation(2.176) has an E-bounded solution, then it has an w-periodic solution.
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Theorem 2.46 Suppose that UCy is a uniform fading memory space, I — T (w) €
., (E) such that Condition (2.159) holds and that |T(t)|| < Mye®t fort > 0. Let
n = dim N(I — T(w)). Let My,eq be the positive constants such that ||So(t)|| <
Moe=#°t fort > 0. Set J = supy<, 1/g(0), and

¢=Mo/(1—e =) +sup{|[T(t)[| : 0 <t < weo(1+ v/n),

where co is the constant in Condition (2.159).
Suppose that ||L|| e = sup{||L(¢)|| : 0 <t < w} satisfies the condition

TM|L / (0@ T(5) [ ds < 1/26(1 + /),
0

where wy = max{w,0}, and that Equation (2.176) has an E-bounded solution.
Then Sp(w) # 0 and dim S (w) < n.

As in the case of finite delay, these results are applicable to the existence and
uniqueness of periodic solutions of Equation (2.176). See [206] for the details.

2.5. BOUNDEDNESS AND ALMOST PERIODICITY IN DISCRETE
SYSTEMS

Let us consider the difference equation
Tpy1 = Axp + fr,n € Z, (2.178)

where A is a bounded linear operator on a Banach space X, f,,,n € Z is a sequence
in X and is almost periodic.

We will study spectral criteria for the existence of almost periodic solutions for
Eq.(2.178) and then apply them to study similar problems for evolution equations

of the form p

dit” = Atz + f(1), (2.179)
where A(t) is a (in general unbounded) linear operator on X which is periodic and
f is almost periodic. Similar applications will be made for functional differential

equations with infinite delay

dx

e Az + F(t)zy + f(¢), (2.180)
where A is the infinitesimal generator of a Cy-semigroup of linear operators, F'(¢) is
a periodic family of continuous linear operators, x; is segment of the solution x(-).

In the simplest case our problem is concerned with the existence of fixed points of
affine operators which arises naturally when one considers the existence of periodic
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solutions of Eq.(2.179) using its monodromy operator (with f periodic). In this
case, it is well known that there is a close connection between the boundedness and
periodicity which is sometimes called Massera-type problem.

One of the main advantages of the approach proposed in this section is that it
is simple and does not make use of sophisphicated techniques as in the previous
sections. In principle, this method can be applied to various kinds of functional
equations.

The main results of this section are stated in Theorems 2.47, 2.48, 2.49, 2.51. To
prove them we will first consider the notion of spectrum of bounded sequences. As is
shown in next subsection we have to introduce a little stronger notion of spectrum
to extend our results in Sections 2.1., 2.3. to discrete systems (Theorems 2.47, 2.48).
In Theorem 2.49 we will apply our results obtained in subsection 3 to study the
Massera-type problem of periodic solutions to functional differential equations with
infinite delay. On the other hand Theorem 2.51 will give a spectral criterion for the
existence of almost periodic solutions to evolution equations.

2.5.1. Spectrum of Bounded Sequences and Decomposition

This subsection will be devoted entirely to the notion of spectrum of bounded
sequences. Almost all results of this subsection can be proved in the same way as
in Chapter 1. We will discuss only some particular points which allow us to prove
analogs of the results in Sections 2.1. and 2.2..

We will denote by [, (X) the space of all two-sided sequences with sup-norm,
ie.,

loo(X) :={(zn)nez : vn € X, sgg |zn|| < oo}
n

First we will make precise the definition of the spectrum of a bounded sequence
9 := {gntnez in X used in this section. Recall that the set of all bounded sequences
in X forms a Banach space o (X) with norm ||g|| := sup,, ||gn||x. We will denote
by S(k) the k-translation in [ (X) , i.e., (S9)n = gnik, Vg, n.

Definition 2.16 The subset of all A of the unit circle I' := {z € C : |z| = 1} at
which
Sl oA ES(n)g, for |A| > 1,
9(A) =
=Y AIS(=n)g, for [N <1
has no holomorphic extension, is said to be the spectrum of the sequence g :=
{gn}nez and will be denoted by a(g) 3.

We list below some properties of spectrum of {g,}.

Proposition 2.22 Let g := {g,} be a two-sided bounded sequence in X. Then the
following assertions hold:

i) o(g) is closed,

3In Definition 2.16 our notion of spectrum is somewhat stronger than that in [217].
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ii) If g™ is a sequence in lo(X) converging to g such that o(g™) C A for all
n € N, where A is a closed subset of the unit circle, then o(g) C A,

iii) If g € 1oo(X) and A is a bounded linear operator on the Banach space X,
then o(Ag) C o(g), where the sequence (Ag)y := Agn,¥n € Z.

w) Let the space X not contain any subspace which is isomorphic to ¢ and x €
loo(X) be a sequence such that o(x) is countable. Then x is almost periodic.

Proof. 1) From the definition it is obvious that the set of regular points (at which
§(z) has analytic continuation) is open. Hence, o(g) is closed.

ii) The proof can be taken from that of [185, Theorem 0.8, pp.21-22]. In fact, from
the assumption, for every positive

o0

Tim Y e lgr — gyl = o0. (2.181)

k=—o00

This yields that g,(A\) — §(A\) as n — oo uniformly on every compact subsets
of C\S! (S* denotes the unit circle). From the uniform convergence of g, to g,
without loss of generality we can assume that sup, ||gn(k) — g(k)|| < ||g||- Hence,
we can assume that ||g,| < 2||g]|, ¥n. Thus

2|lgll

92N < {2[lgll/ (Al = 1), VIAI>1,2]lgll/(1 = [A]), VAl <1 = TR

(2.182)

Now let pg € (C\A). Since A is closed, obviously that dist(pg,A) > 0. Thus we
can choose r > 0 such that 0 < r < min(dist(po,A),1/4). By assumption, pg &
o(gn), Vn. This means that g, () is analytic in B,(po) for all n. Using exactly the
argument of the proof of [185, Proposition 0.8, p. 21] for the sequence F;({“) =
gn(€®), we can show that

[gn(N)| < M, Vne N, X eld,

where U is a neiborhood of pg. Thus, by Montel’s Theorem (see e.g. [48, p. 149])
the family g,(\)|y is normal, i.e. every subsequence of it contains a subsubse-
quence which converges in C'(U, 1. (X)). Obviously, since this sequence converges
to g(A\) pointwise, the limit function here should be g(A). Since H(U) is closed in
C(U,lx(X)) and since g, (A) is analytic in U this shows that g(\) is analytic in U.
Hence po & o(g), so a(g) C A.

iii) The assertion is obvious.

iv) The proof can be done in the same way as in [137, Chap. 6] or [8, Section 3].

In view of Proposition 2.22 if A is a closed subset of the unit circle, then the set
of all bounded sequences in g € I (X) such that o(g) C A forms a closed subspace
of 1o (X) which we will denote by A(Z, X).

The following lemma will be used in the next subsections. We will denote by
M, the closure of the subspace of lo(X) spanned by all elements S(n)g,n € Z.
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Lemma 2.36 We can define the spectrum of a given sequence x = {x,} as
o(S|m,)-

Proof. First note that M, is invariant under all translations S(k). It is easy to
see that [|S|a, || = |IS7 M, || = 1. Hence o(S|aq,) C T . We will use the following
indentity

(I-A)"'= iA’H (2.183)
n=0

for any bounded linear operator A such that ||A|| < 1. By assumptions and by
definition for |z| > 1 we have

(z) = Z 27" 1S (n)x

n=0
oo

= z! Z z27"S(n)x
n=0

= M I-21'9)"1z
= (z—-9)"'a. (2.184)

Similarly, for |z| < 1, by using in addition the indentity I — (I — 2S5~ 1)~! = (I —
2715)~! we can show that
#(z) = (2 — 9) .

Thus it is obvious that if zg € p(S|a, ), then zq is a regular point of x. Conversely,
suppose that zg is a regular point of Z. We will prove that the mapping zg — S|, :
M, — M, is one-to-one and onto to establish zy € p(S|p,). From the above
calculation it follows that for any y € M,

§(2) = (2 = Sla,) "y or (2= S|, )i(2) =y

whenever |z| # 1. Hence, for every y € M, we get (z — S|m,)9(2) = y on U
(because of the analyticity of the function g(z) on U). In particular, the mapping
z0 — S|m, : My — M, is 7onto”. Furthermore, we show that this mapping is
one-to-one. Indeed, if (zo — S|, )a = 0 for an a = {a(n)} € My, then a(n +1) =
zpa(n) Vn € Z, and hence, a(n) = zJa(0) Vn € Z. Then

a(z) = —2

v 1).

—— ®El#D
Since a is analytic in U because of a € M, we have a = 0, as required. This shows
that zp € p(S|a, ), completing the proof of the lemma.

Corollary 2.22 Let x = {x,} be an element of loo(X) such that x, = Tpi1 = ¢ #
0,Yn € Z if and only if o(x) = {1}. Similarly, x € 1oo(X) such that x,, = —Tpi1 #
0,Yn € Z if and only if o(x) = {—1}.
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Proof. 1Ifx, =c+#0,Yn € Z, then it is easy to compute o(x) = {1}. Conversely,
let o(z) = {1}. Then by Lemma 2.36, 0(S1) = {1}, where S; is the restriction of
S to M. In view of Gelfand’s Theorem S; = I, which completes the proof. For
the second assertion note that in this case z,, = x,42. Using the previous argument
for S(2) we get the assertion.

Corollary 2.23 Let A(Z,X) denote the subspace of loo(X) consisting of all se-
quences x such that o(x) C A for given closed subset A of the unit circle. Then
the translation S leaves A(Z,X) invariant and its restriction to A(Z,X) which is
denoted by S\ has the property that

o(Sa) = A. (2.185)

Proof. For zyp # 0 put z, = \"zg, A € A. It is easy to see that o(z) = {\}
and A € o(Sp). Now we prove the converse, i.e., C\A C C\o(Sx) = p(Sr). To
this end, suppose that Ag € C\A. By definition of A(Z,X), we have that for every
y € MZ,X), Ao ¢ o(y). To show that Ay € p(Sx) we will prove that for every
y € A(Z,X) there exists a unique solution x € A(Z,X) such that

x-Sz =y. (2.186)

In fact, first the existence of such a solution x is obvious in view of Lemma 2.36. Now
we show the uniqueness of such a solution z. Equivalently, we show that equation
Aow — Sw = 0 has only the trivial solution in A(Z,X). In fact, since w,0 belong
to My in view of Lemma 2.36 w = 0 is the unique solution to the above equation.
Hence, Ao € p(Sa).

The following result will relate the Bohr spectrum of an almost periodic function
f(t) and the spectrum of the sequence f(n),n € Z. Before stating this result we
recall the Approximation Theorem saying that for every X-valued almost periodic
function f(-) there exists a sequence of trigonometric polynomials

N(n)
P,(t) =P, := Z ajew‘ft,t eR

j=1

which converges uniformly on the real line to the function f (for more informa-
tion see [137]). Obviously, every almost periodic function is bounded and uniformly
continuous. Moreover, for every A € R the following limit

1 (T
A) = lim — “Af(6)d,
a(}) = lim /_Te F&)dg
exists and there are at most countably many reals A such that a(\) # 0. We define
Bohr spectrum of f as the set o3,(f) := {\ : a(A) # 0} and use the following notation
a(f) := eioe(f). Note that [137] the exponents of the approximate trigonometric
polynomials of an almost periodic function can be chosen from its Bohr spectrum.
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Proposition 2.23 Let f(-) be an almost periodic function in Bohr’s sense on
the real line with Bohr spectrum op(f). Then the spectrum of the sequence x :=
{f(n),n € Z} satisfies

o(z) Co(f) = eion(f), (2.187)

Proof. Let P, := Z;V:(?) aje”‘ft be a sequence of trigonometric polynomials
which approximates the almost periodic function f(-) with \; € o3(f). Then as
in the proof of Corollary 2.23 we have o(Q,) = {e*,j = 1,---,N(n)}, where
Qn(k) := P,(k),Vk € Z. Hence o(Q,,) C eo+(f) ;= o(f) and in view of Proposition
2.22 o(z) C o(f).

2.5.2. Almost Periodic Solutions of Discrete Systems

We consider in this subsection the following equation
Tpy1 = Azp + fnr,n€Z,z e X (2.188)
where A € L(X), f = {fn} € loo(X). Re-writing (2.188) in another form we have
r=AS"tr + f, (2.189)

where for the sake of simplicity we denote also by A the operator of multiplication
by A {z,} — {Az,}. We are in a position to prove the following theorem in which
we will denote or(A) =o(A)NT .

Theorem 2.47 Let o(f) Nor(A) = @ . Then Eq.(2.188) has a unique solution
x € loo(X) such that o(x) C o(f).

Proof.  Let us consider the subspace M(f) of I,.(X) consisting of all sequences w
such that o(w) C o(f). Obviously, M(f) is closed and invariant under S and A. We
will denote by Sy the restriction of the translation S to M(f). If o(f)Nor(4) = @,
then 1 ¢ o(A) - J(SJTl). Using the commutativeness of A and Sy and J(AS]Tl) C
o(A) ~U(SJ?1) we have 1 & J(ASJfl) (see [193, Theorem 11.23, p. 280]). This shows
that there is a unique x € M (f) which is a solution to Eq.(2.188).

Remark 2.25 In the particular case when or(A4) = @ Eq.(2.188) has an exponen-
tial dichotomy (see e.g. [17]) and the existence of such unique solutions z can be
easily proved. Here our Theorem 2.47 deals with the critical case allowing the equa-
tions under question to have no exponential dichotomy. The condition in Theorem
2.47 will be called nonresonant to distinguish it from that in our next theorem in
which we even allow the intersection of or(A) N T to be nonempty.

We now consider the resonant case in which o(f) N or(A4) may not be empty.
We will prove the discrete version of the spectral decomposition in Section 3 which
will yield the existence of bounded solutions with specific spectral properties.

Lemma 2.37 Let x be any bounded solution to Eq.(2.188). Then the following
estimates hold true:
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o(xz) Cor(A)Uo(f) . (2.190)

i)
o(x) Do(f) . (2.191)

Proof. (i) A simple computation shows that

#(2) = 2 YAz + 2 AR(2) + f(2), (2.192)

for all |z| # 1. Hence, if zg € C\(or(A)Uo(f)), then z is a regular of x, i.e. (2.190)
is proved.

(ii) Conversely, from (2.192) if zy is a regular point of Z, it is obvious that zg is also
a regular point of f. Hence (2.191) is proved.

Theorem 2.48 Let Eq.(2.188) have a bounded solution x. Moreover, let the fol-
lowing condition be satisfied:

or(A)\o(f) is closed. (2.193)
Then there is a bounded solution x; to Eq.(2.188) such that o(xzs) = o(f).

Proof. Let us denote by A := or(A) Uo(f). By Lemma 2.37, since the sets
or(A)\o(f) and o(f) are disjoint compact, using the Riesz spectral projection we
see that there is a projection @ in M, such that

(QSQ) C alf) , oI - Q)S(I — Q) Cor(ANa(f).  (2194)

Moreover, @ is invariant under S. Hence, x = Qz + (I — @)z . We now show that
o(Qz) C o(f). In fact, we have Mg, C Im@ because of the invariance of Im@Q
under S. On the other hand, ImQ = QM, C Mg,. Thus, Mg, = ImQ and
o(Qx) = o(QSQ) C o(f). Actually, we have proved that the space A(Z,X) is split
into the direct sum of two spectral subspaces consisting of all sequences with spectra
contained in o(f) and or(A4)\o(f), respectively. Note that this splitting is invariant
under translations and multiplication by a bounded operator. Hence, denoting the
projections by Pi, Ps, respectively, we have

AS(~1)Pyz + Py f
= AS(-1)Pyz + f. (2.195)

Hence x5 := Pz is the spectral component we are looking for.

Remark 2.26 Note that Theorem 2.48 is a discrete version of [169, Theorem 3.3].
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We are now in a position to find spectral criteria for the existence of periodic and
almost periodic solutions to Eq.(2.179) and Eq.(2.180) which will be then applicable
to differential equations. We recall that a bounded sequence x is said to be almost
periodic if it belongs to the following subspace of I (X)

APS(X) := span{Xz,A €T,z € X} (2.196)

Corollary 2.24 Let the assumptions of Theorem 2.48 be satisfied. Moreover, let
the spectrum o(f) be countable and the space X not contain cg. Then, there is an
almost periodic solution to Eq.(2.188).

Proof. The corollary is an immediate consequence of Theorem 2.48 and Propo-
sition 2.22.

Corollary 2.25 Let the assumptions of Theorem 2.47 be satisfied. Moreover, let
the sequence f be almost periodic. Then, there is an almost periodic solution x¢ to
Eq.(2.188) which is unique if one requires that o(xs) C o(f).

Proof. The proof can be done in the same way as in that of Theorem 2.47 in the
framework of APS(X).

2.5.3. Applications to Evolution Equations

Although the results of the previous subsection should have independent interests,
we now discuss several applications of our results to study the existence of (almost)
periodic solutions to differential equations.

Boundedness and periodic solutions to abstract functional differential
equations

First we will consider the Massera-type problem with respect to mild solutions of
the abstract functional differential equation

d

d—f = Az + F(t)z, + f(1). (2.197)
More precisely, we consider Eq.(2.197) in the following setting: If z : (—oc0,a) — X,
then a function z; : (—00,0] — X,t € (—00,a), is defined by z,(6) = z(t + 0),0 €
(—00,0]. Let B be a Banach space, consisting of functions ¢ : (—oo, 0] — X, which
satisfies some axioms listed below:

(B-1) If a function = : (—o0,0 + a) — X is continuous on [o,0 + a) and z, € B,
then

(a) x € Bfor all ¢t € [0,0 + a) and x; is continuous in ¢ € [0, 0 + a);



140 CHAPTER 2. SPECTRAL CRITERIA

(b) H'a(t)] < foels < K(t — o) suplla(s)] 0 < 5 < 1} + M(t — o) s
for all t € [o,0 + a), where H > 0 is constant, K : [0,00) — [0,00) is
continuous, M : [0,00) — [0, 00) is measurable, locally bounded and they
are independent of x.

(B-2) The space B is complete.
We always assume that Eq.(2.197) satisfies the following hypothesis H:

(H-1) A:D(A) Cc X — X is the infinitesimal generator of a Cp-semigroup (T'(¢)):>0
on X;

(H-2) B: R x B — X is continuous and B(t,-) : B — X is linear;
(H-3) F: R — X is continuous.

We recall that mild solutions to Eq.(2.197) are defined to be solutions to the integral
equation

o(t) =Tt = 9)als) + [ Tt = OF©ve+ SOUEH =5 (2198)

Under the hypothesis H and the above listed axioms on the phase space B the
following Cauchy problem has always a unique solution

{ w(t) = T(t — s)a(s) + [ T(t — O)[F(€)we + F(E)]dE, V> s (2.199)
rs=¢ € B.

We refer the reader to Section 4 for more information on this kind of equations
as well as the problem we are concerned with. Let F(t), f(¢) be both periodic with
period, say 2w. We call monodromy operator of the corresponding homogeneous
equation of Eq.(2.198) the operator V (27, 0) which maps every ¢ € B to xo, € B,
where x(-) is the solution of the Cauchy problem (2.199).

Theorem 2.49 Suppose that F(t), f(t) are both periodic with the same periods, say,
2m. Furthermore, we assume that 1 is an isolated point of the part of the spectrum
on the unit circle of the monodromy operator corresponding to the homogeneous
equation of Eq.(2.198). Then, Eq.(2.197) has a mild 27-periodic solution if and
only if it has a mild solution bounded on the whole line.

Proof. 1t is easy to see that Eq.(2.198) gives rise to the following equation
up = V(t,t — 2m)us—ox + g1, Vt € R, (2.200)

where V (¢, s) is the evolution operator generated by the corresponding homogeneous
equation of Eq.(2.198) in the phase space B and g; is 2m-periodic function in B.
Hence, we get the boundedness of the sequence {ugqn,n € Z}. Moreover, u(t) is
2r-periodic if and only if {ua.n,n € Z} is a constant sequence. Thus we are in a
position to apply Theorem 2.48. Note that 2m-periodic solutions of the continuous
equations correspond to constant solutions of discrete equations.
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Remark 2.27 If B= BUC(R_,X) we can see that from the boundedness of u in
the future, i.e., sup,- g ||u(t)|| < co we get the boundedness on the whole line. Hence,
in the assumptions of the above theorem we can weaken the boundedness condition
to require only the boundedness in the future. We refer the reader to Section 4 for
more information on the Massera-type problem for functional differential equations
with infinite delay with conditions guaranteeing that there are only finitely many
points of the spectrum of the monodromy operator on the unit circle (hence Theorem
2.49’s conditions are satisfied).

Now we will show that the above approach can be easily extended to the Massera-
type problem for anti-periodic solutions. Recall that an X-valued function on the
real line f(t) is said to be 7-anti-periodic if and only if f(t) = —f(t+ 7),Vt € R.

Theorem 2.50 Suppose that F(t) is periodic with period, say, 2w and f(t) is 2m-
anti-periodic. Furthermore, we assume that —1 is an isolated point of the part of
the spectrum on the unit circle of the monodromy operator corresponding to the
homogeneous equation of Eq.(2.198). Then, Eq.(2.197) has a mild 27 -anti-periodic
solution if and only if it has a mild solution bounded on the whole line.

Proof. The theorem can be proved in the same manner as the previous one, so
the details are omitted.

Almost periodic solutions to periodic evolution equations

We now consider in this subsection conditions for the existence of almost periodic
mild solutions to Eq.(2.179). Once Eq.(2.179) is well-posed this problem is actually
reduced to find conditions for the existence of almost periodic solutions to the
following more general equations

z(t) = U(t, s)x(s) +/ U(t, &) f(€)de, vt > s, (2.201)

where (U(t,s))¢>s is a 1-evolution process (see definition in Section 1).

We will relate our above results to continuous case of evolution equations via
the well-known procedure of extension of almost periodic sequences (see [67, Section
9.5]) which can be sumarized in the following propositon.

Proposition 2.24 Let (U(t, s)t>s) be a 1-periodic strongly continuous evolutionary
process and f be almost periodic. Assume that u is a solution on the real line of
Eq.(2.201). Then if the sequence {u(n),n € Z} is almost periodic, the solution v is
almost periodic as well.

Proof. First, note that the function
w(t) :=su(n)+ (1 —s)u(n+1), if t=sn+(1—s)(n+1),

as a function defined on the real line, is almost periodic. Also, the function taking ¢
into g(t) := (w(t), f(t)) is almost periodic (see [137, p.6]). As is known, the sequence
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{g(n)} = {(w(n), f(n)} is almost periodic. Hence, for every positive ¢ the following
set is relatively dense (see [67, p. 163-164])
T:=ZnNnT(g,¢), (2.202)

where T'(g,¢) := {7 € R : sup,cg |lg(t + 7) — g(t)|| < €}, i.e., the set of € periods of
g. Hence, for every m € T we have

lfE+m)—f@)] < eVteR, (2.203)
lu(n +m) —u(n)|| < e&VneZ. (2.204)

Since u is a solution to Eq.(2.201), we have
Ju(n + m+ ) — uln + 5)]| < |U(s,0)(uln +m) — u(m)] +
+/OS U(s,€)(F(n+ € +m) — f(n+ )]
< Nelun +m) — u)]| + Ve sup | f(m + ) = F(O)].

In view of (2.203) and (2.204) m is a e N-period of the function u. Finally, since €T
is relatively dense, we see that w is an almost periodic solution of Eq.(2.201).

Consider the function

t+1
o(t) = /t Ut +1,6)f(€)de,t € R. (2.205)

In view of Lemma 2.1 g is almost periodic. Moreover, by Lemma 2.3 o(g) C o(f).

Theorem 2.51 Let the inhomogeneous evolution equation (2.201) have a bounded
solution v and f be almost periodic. Moreover, with g defined as above let the the
following conditions be satisfied:

i)
or(P)\o(g) is closed. (2.206)

it) o(g) is countable and X does not contain cg.
Then there is an almost periodic solution to Eq.(2.201). Moreover, if
or(P)No(f)=0. (2.207)

Then the existence of almost periodic solution to Eq.(2.201) is guaranteed without
the assumption on the existence of a bounded solution v.

Proof. From the 1-periodicity of the process (U(t,s);>s) we can apply Theorem
2.48 to the discrete equation
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ZTny1 = Prp + g(n) (2.208)

where P is the monodromy operator of the corresponding homogeneous equation. In
fact, as a result we can find an almost periodic solution to the above equation, say,
Wy, n € Z. It is easy to see that this implies the existence of a bounded uniformly
continuous solution on the whole line to the inhomogeneous continuous evolution
equation (2.201), say, v(-). In fact

v(t) = U(t,n)w, + /75 U(t, &) f(&)de, Vi € [n,n+1),n € Z. (2.209)

Obviously, v(n + 1) = wp4+1,Yn € Z. The uniform continuity follows easily from
the boundedness of the sequence w and the periodicity of the evolutionary pro-
cess (U(t,s))i>s- We now apply Proposition 2.24 to see that v(¢) should be al-
most periodic. If (2.207) holds, then we can apply Theorem 2.47 as in this case
or(P)No(g) = @. Hence, we can repeat the above argument to show the existence
of an almost periodic solution to Eq.(2.201).

Remark 2.28 In Corollary 2.11 the condition for the existence of almost periodic
solutions is that o (P)\o(f) is closed. Comparing this with that of Theorem 4.2 we
see a little difference. A question as whether o(g) = o(f) holds is still open to us,
although we believe that this should be true. Another aspect of our Theorem 2.51
is we do not need the condition on the uniform continuity of a solution v.

2.6. BOUNDEDNESS AND ALMOST PERIODIC SOLUTIONS OF
SEMILINEAR EQUATIONS

The method we have used in the previous sections can be extended to nonlinear
equations. The first question we are faced with is how to associate to a given nonlin-
ear evolution equation evolution semigroups in suitable function spaces. The next
one is to find common fixed points of these semigroups in chosen function spaces.
It turns out that using evolution semigroups we can not only give a simple proofs
of previous results in the finite dimensional case, but also extend them easily to the
infinite dimensional case.

2.6.1. Evolution Semigroups and Semilinear Evolution Equations

In the first three subsections we are mainly concerned with the existence of almost
periodic semilinear evolution equations of the form

CC% = Az + f(t,z,x¢) (2.210)
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where A is the infinitesimal generator of a Cy-semigroup (T'(t)):>0 and f is an
everywhere defined continuous operator from R x X x C to X. Note that our
method used in this subsection applies to nonautonomous equations with almost
periodic coefficients, not restricted to periodic or autonomous equations as in the
previous sections.

Throughout this section we will denote by C = BUC((—o0, 0], X) the space of
all uniformly continuous and bounded functions from (—oo,0] to X, by X a given
Banach space and by x, the map z(t+6) = z,(0), 6 € (—o0, 0], where z(-) is defined
on (—o0,al for some a > 0.

Almost periodic solutions of differential equations without delay

In this subsection we will deal with almost periodic mild solutions to the semilinear

evolution equation

d
d—i — Az + f(t,z), zeX (2.211)
where X is a Banach space, A is the infinitesimal generator of a Cy-semigroup of

linear operators (S(t)):>0 of type w, i.e.
ISz = SOyl < e e —yll, ¥t =20, 2,y € X,

and B is an everywhere defined continuous operator from R x X to X. Hereafter,
recall that by a mild solution z(t),¢ € [s, 7] of equation (2.211) we mean a continuous
solution of the integral equation

2(t) = S(t — s)z + /t S(t — &)B(&,x(€)dE, Vs <t < 7. (2.212)

Definition 2.17 (condition H4). Equation (2.211) is said to satisty condition H/
if

i) A is the infinitesimal generator of a linear semigroup (S(t))i>0 of type w in

X

)

ii) B is an everywhere defined continuous operator from R x X to X,
iii) For every fixed t € R, the operator (—B(t,-) + vI) is accretive in X.
The following condition will be used frequently:

Definition 2.18 (condition H5). Equation (2.211) is said to satisfy condition H5
if for every u € AP(X) the function B(-,u(-)) belongs to AP(X) and the operator
B, taking u into B(-,u(+)) is continuous.

The main point of our study is to associate with equation (2.211) an evolu-
tion semigroup which plays a role similar to that of the monodromy operator for
equations with periodic cofficients. Hereafter we will denote by U(t, s), t > s, the
evolution operator corresponding to equation (2.211) which satisfies the assump-
tions of Theorem 1.11, i.e. U(t, s)x is the unique solution of equation (2.212).
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Proposition 2.25 Let the conditions H4 and H5 be satisfied. Then with equation
(2.211) one can associate an evolution semigroup (T"),>o acting on AP(X), defined
as

[Tho](t) = U(t,t — h)v(t — h),Yh >0, t € R,v € AP(X).

Moreover, this semigroup has the following properties:
i) Th,h >0 is strongly continuous, and

h
Thu = S"u +/ S"EB, (T u)d¢, Yh > 0,u € AP(X),
0

where (S"u)(t) = S(h)u(t — h),Yh > 0,t € R,u € AP(X).
i)
| T"u — Tho|| < e“tVPju — v, Yh > 0,u,v € AP(X).

Proof. We first look at the solutions to the equation

w(t) = 8"7% + /t SEB, (w(€))dé Vz € AP(X),t > a € R. (2.213)

a

It may be noted that (S") n>0 is a strongly continuous semigroup of linear oparators
in AP(X) of type w. Furthermore, for A > 0, Ay < 1 and u,v € AP(X), from the
accretiveness of the operators —B(t,-) + vI we get

(I =M)lle—yll = 1 =Ay)sup fu(t) - vl

= sup(l = A)fju(t) —v(®)]

< supllu(t) —v(t) = ALB(t, u(t)) — Bt v(t))]]

= |lu—v— A(Bsu— By)|. (2.214)
This shows that (—B. + «I) is accretive. In virtue of Theorem 1.11 there exists a
semigroup (7"),>0 such that

h
Thu = S"u + / Sh=¢ B, T udé,
0
|77 — T < R ||lu — o], VR > 0,u,v € AP(X).

From this we get
h
[Thu)(t) = [S"u)(t) + / [S"=¢B.(T%u)](t)d¢, vt € R.,
0

Thus
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h
Thul(t) = swmu—h»+A S(h — €)[Bu(TEu](t — h + €)dt

S(h)u(t —h) + /0 Sth—&B({t+E&—h,[TY(t+£—h))dE

t

Sttt =m)+ [ (= )BTl

If we denote [T"%u|(t) by x(t), we get

2(t) = S(t — 5)z + / S(t— €)B(E, 2(€))dE, ¥t > 5, (2.215)

where z = u(s). Consequently, from the uniqueness of mild solutions of Equation
(2.211) we get [T**u(t) = x(t) = U(t, s)u(s) and [T"u](t) = U(t,t — h)u(t — h) for
all t > s,u € AP(Q). This completes the proof of the proposition.

The main idea underlying our approach is the following assertion.

Corollary 2.26 Let all assumptions of Proposition 2.25 be satisfied. Then a mild
solution x(t) of Equation (2.210), defined on the whole real line R, is almost periodic
if and only if it is a common fized point of the evolution semigroup (T")n>o defined
in Proposition 2.25.

Proof. Suppose that z(t), defined on the real line R, is an almost periodic mild
solution of equation (2.211). Then from the uniqueness of mild solutions we get

x(t) = U(t,t — h)x(t — h) = [T"z](t), Vt € R.

This shows that x is a fixed point of T" for every h > 0. Conversely, suppose that
y(+) is any common fixed point of T" h > 0. Then

y(t) = [T 5y|(t) = U(t, s)y(s), Vt > s.
This shows that y(-) is a mild solution of equation (2.211).
We now apply Corollary 2.26 to find sufficient conditions for the existence of
almost periodic mild solutions of equation (2.211).

Corollary 2.27 Let all conditions of Proposition 1 be satisfied. Furthermore, let
w + p be negative and —B, — pl be accretive. Then there exists a unique almost
periodic mild solution of Equation (2.211).

Proof. 1t is obvious that there exists a unique common fixed point of the semi-
group (T");>0. The assertion now follows from Corollary 2.26.
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Remark 2.29 i) A particular case in which we can check the accretiveness of
—B, — pl is w+ v < 0. In fact, this follows easily from the above estimates
for ||u — v|| (see the estimate (2.214)).

ii) It is interesting to ”compute” the infinitesimal generator of the evolution
semigroup (Th)hzo determined by Proposition 2.25. To this purpose, let us
recall the operator L which relates a mild solution u of the equation & =
Az + f(t) to the forcing term f by the rule Lu = f (see Section 2.1 and 2.2 for
more discussion on this operator). From the proof of Proposition 2.25 it follows
in particular that the infinitesimal generator G of the evolution semigroup
(Th)hzo 1s —L + B*

iii) We refer the reader to Sections 1 and 2 for information on semilinear equa-
tions with small nonlinear terms. In this case we can consider the semilinear
equations under question as nonlinearly perturbed ones (see Corollary 2.4 and
Theorem 2.11). It can be seen that u is a mild solution of Eq.(2.211) if and
only if (=L + B.)u = 0, so it is the fixed point of the semigroup (7")>0.

iv) Let B, act on the function space A(X)N AP(X). Then by the same argument
as in the proof of Proposition 2.25 we can prove that the evolution semigroup
(T™) >0 leaves A(X) N AP(X) invariant. This will be helpful if we want to
discuss the spectrum of the unique almost periodic solution in Corollary 2.27.

Almost periodic solutions of differential equations with delays

In this subsection we apply the results of the previous subsection to study the
existence of almost periodic mild solutions of the equation

dx
i Az + f(t, z, x¢) (2.210)
where A is defined as in the previous subsection, and f is an everywhere defined
continuous mapping from R x X x C' to X. Hereafter we call a continuous function
x(t) defined on the real line R a mild solution of equation (2.210) if

#(t) = S(t - )x(s) + / S(t — &) F(€,2(€), xe)de, Vi > s.

We should emphasize that our study is concerned only with the existence of
almost periodic mild solutions of equation (2.210), and not with mild solutions in
general. Consequently, the conditions guaranteeing the existence and uniqueness of
mild solutions of equation (2.210) as general as in [205] are not supposed to be a
priori conditions®.

Definition 2.19 (condition H6). Equation (2.210) is said to satisfy condition H6
if the following is true:

4We refer the reader to [205] for more information on the existence and uniqueness of mild
solutions of equations of the form (2.210).
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i) For every g € AP(X) the mapping F(t,x) = f(¢,x, g;) satisfies conditions H4
and H5 with the same constant +,

ii) There exists a constant p with w — pu < 0 such that —(ul + F) is accretive
for every g € AP(X),

i) [z—y, f(t,z,0)=f(t,y,¢")] < ylz—yl+dll¢—¢'|, Vi€ R, z,y € X, $,¢" € C.

Theorem 2.52 Let condition H6 hold. Then for 6 sufficiently small (see the esti-
mate (2.219) below), equation (2.210) has an almost periodic mild solution.

Proof. First we fix a function g € AP(X). In view of Proposition 2.25 we observe

that the equation

dz
—=A F
o x+ F(t, x)

has a unique almost periodic mild solution, where F(t,x) = f(t,z, g:). We denote
this solution by Tg. Thus, we have defined an operator T' acting on AP(X). We
now prove that T is a strict contraction mapping. In fact, let us denote by U(t, )
and V(t, s) the Cauchy operators

Ul(t,s)x

S(t — ) + / S(t— &) F(EUE ). g e, (2.216)

V(t,s)x

S(t — s)a + / S(t— (€ V(E, s)r he)d,  (2.217)

for given g,h € AP(X),z € X,t > s.
Putting u(t) = U(t, s)x,v(t) = V (¢, s)x for given s, x, from the assumptions we
have

[u(t) — (@), f(t, u(t), ge — f(t,0(t), he] < m(t, [Ju(t) —v@)]),
where m/(t, ||Ju(t) — v(t)]]) = v||Ju(t) — v(t)|| + d||h — ¢]|. Using this we get

lu(t) —o@I < lult —n) = o =)l +nm(t, [ult) —v@)]]) +

+ / 1S(t — )16, ul€), he) — F(t,ut), hy) | d +

-n

+ [ IS = 16, 00).00) ~ Ft0(0) 00

)
and S(t — &) f(&,v(§), ge) are uniformly continuous on the set ¢ < § <t < b,
every € > 0 there exists an 1y = no(¢) such that
[S(t = &) f(&ul§), he) — f(tult), he)l| < e,
“S(t_g)f(gav(g)vgf) _.f(tvv(t)agt)” < g

for all ||t — &]] < o and t < & € [a,b]. Hence, denoting ||u(t) — v(t)|| by a(t), for
1 < 1np we have
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a(t) —e*"a(t —n) < nm(t, a(t)) + 2ne. (2.218)
Applying this estimate repeatedly, we get

n

alt) — ew(t—s) < Z ew(tfti)m(ti’ a(t)A; + 2 Z ew(titi)Ah
i=1

i=1

where tg = s < t; <ty < .. <t, =tand |[t; —t;—1| = A;. Thus, since ¢ is arbitrary,
and since the function m is continuous, we get

alt) e a(s) < [ et Imig,a©)de

_ /ew(t—s)(w(g)+5||h—g\|)df-

Applying Gronwall’s inequality we get

e—wt

a(t) < e a(s) 4 75k — g

Because of the identity a(s) = ||u(s) —v(s)|| = U (s, s)x — V (s, s)z| = 0, from the
above estimate we obtain

eYtw _ o7
sup U&= Dz = V(£ t - Da|| < ———d|h —g]|.
t—1<E<t w

Now let us denote by T}, T, gt, t > 0 the respective evolution semigroups corresponding
to equations (2.216) and (2.217). Since Th and Tg are defined as the unique fixed
points ug, vg of T,%, Tgl, respectively, we have

ITh — Tyl = [luo — voll |1 Ty uo — Tyvol| <

< | Thuo — T)uoll + | Tyuo — T — vo|
eYtw _ oY _
< T5||h—9||+€w Hlluo — wol|

No|lh =gl + e[| Th = Tgl|,
where N = (e7% — ¢7) /w. Finally, we have

e’(e¥ — 1)
Th—-Tg|| < ———-—2_.
I gl < w(l —ew—H)
Thus, if the estimate

w(l —ev™H)
ev(ev — 1)

holds true, then 7T is a strict contraction mapping in AP(X). By virtue of the
Contraction Mapping Principle T" has a unique fixed point. It is easy to see that this
fixed point is an almost periodic mild solution of equation (2.210). This completes
the proof of the theorem.

5 < (2.219)
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Remark 2.30 i) In case w = 0,7 = —pu we get the estimate
S<el —1=p+p?/2+ ..
which guarantees the existence of the fixed point of T.

i) Ifw+v < 0, then we can choose = —~, and therefore we get the accretiveness
condition on —(F, + uI). However, in general, the condition w + v < 0 is a
very strong restriction on the coeflicients of equation (2.210), if f depends
explicitly on t.

Examples

In applications one frequently encounters functions f from R x X x C' — X of the
form

f(taxvgt) = F(tvx)—'_G(tvgt)» vt € Ra {AS Xa gt € C?

where F satisfies condition ii) of Definition 2.19 and G(t,y) is Lipschitz continuous
with respect to y € C, i.e.

1G(t,y) = Gt 2)| < 6lly — =], Vi€ R, y,z€C

for some positive constant §. With f in this form numerous examples of partial
functional differential equations fitting into our abstract framework can be found
(see e.g. [22], [129], [142], [179] and in [226]).

In order to describe a concrete example we consider a bounded domain €2 in R™
with smooth boundary 992 and suppose that

A(z,D)u = Z aq(x)D%u

|a]<2m
is a strongly elliptic differential operator in 2. Then, defining the operator
Au = A(J:’ D)u’ VU, S D(A) e WQmVQ(Q) m WOWL,Q(Q)

we know from [179, Theorem 3.6] that the operator — A is the infinitesimal generator
of an analytic semigroup of contractions on L?(Q2). Now let f,g: Rx QxR — R
be Lipschitz continuous and define the operators F'(t,w)(z) = f(¢,z,w(z)) and
G(t,w)(z) = g(t,z,w(z)) where t € R, x € Q and w € L?(Q2). Then, for any
positive constant r, the boundary value problem

a“étf) = A(z, D)u(t, ) + f(t,z,u(t,x)) + g(t,z,u(t — r,z)) inQ,
u(t,z) = 0 on N

fits into the abstract setting of equation (2.210).
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2.6.2. Bounded and Periodic Solutions to Abstract Functional Differ-
ential Equations with Finite Delay

Let us consider the following functional evolution equation with finite delay
u'(t) + Au(t) = f(t,ur), t>0, u(s)=e¢(s), s€[-r0], (2.220)

in a Banach space (X, - ||), with A the generator of a strongly continuous semi-
group of linear operators and f a continuous T-periodic function which is Lipschitz
continuous in ¢ € C. Here r > 0 is a constant. We recall that in this subsection the
notation C([—r,0], X) stands for the space of continuous functions from [—r,0] to
X with the sup-norm, |¢|lc = max,e[—, g [[#(s)]/, and define u; € C([-r,0], X) by
ut(s) =u(t+s), s € [-r,0], for a function wu.

In this subsection, we will study the relationship between the bounded solutions
and the periodic solutions of Eq.(2.220). For this purpose, we will use the solution
map P defined along the solution by the formula

P¢ = uT('vd))v ¢€C([_Ta0]vX)a
(i, (PO)(s) = ur(s,0) = u(T+s5,6), s € [-r,0],),
where u(-, ¢) is the solution of Eq.(2.220) with the initial function ¢.
It is possible to carry the idea and techniques used in finite dimensional spaces

to general Banach spaces by using fundamental results of solution operators one of
which is the compactness of the above defined operator P (see Theorem 1.13).

Recall that every continuous solution to the following equation

{u(t) =T(t — a)p(0) + [/ T(t — s)f(s,us)ds,0 < t, , (2.921)
ug = ¢
is called mild solution to Eq.(2.220) on [0,4+00). Under the above assumption, the

Cauchy problem 2.221 has a unique solution on [0,400). We recall below some
standard definitions.

Definition 2.20 Mild solutions of Eq.(2.220) are bounded if for each By > 0, there
is a By > 0, such that ||¢||c < By and ¢t > 0 imply ||u(t, ¢)|| < Bz V solution u of
Eq.(2.221).

Definition 2.21 Mild solutions of Eq.(2.220) are ultimate bounded if there is a
bound B > 0, such that for each B3 > 0, there is a K > 0, such that ||¢||c < Bs
and t > K imply ||u(t,¢)|| < B V solution wu of Eq.(2.221).

Lemma 2.38 (Horn’s Fized Point Theorem) Let Ey C Ey C Eo be convex subsets
of Banach space Z, with Ey and Es compact subsets and Ey open relative to Fs.
Let P: Ey — Z be a continuous map such that for some positive integer m,

PI(E)) C E; 1<j<m-1,
PI(E)) C Ej, m<j<2m-—1.

Then P has a fixed point in Ey.
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Proof. The proof can be found in [110].

Now we study the periodic solutions for the finite delay evolution equation
Eq.(2.220). As is well known, a fixed point of P corresponds to a periodic solu-
tion. Hence, we will find conditions suitable to apply Horn Fixed Point Theorem so
that P has fixed points.

Theorem 2.53 Let the above assumptions be satisfied. If the mild solutions of
Eq.(2.220) are bounded and ultimate bounded, then Eq.(2.220) has a T-periodic

mild solution.
Proof. Let the map P be defined as above. We see that

P™(¢) = umr(¢), ¢ € C([-r,0]). (2.222)

Next, let B > 0 be the bound in the definition of ultimate boundedness. Using
boundedness, there is By > B such that {||¢||c < B,t > 0} implies ||u(¢, ¢)|| < Ba.
And also, there is By > 2B5 such that {||¢||c < 2Bz,t > 0} implies ||u(t, ¢)|| < Ba.
Next, using ultimate boundedness, there is a positive integer m such that {||¢]c <
2Bs,t > (m — 2)T} implies ||u(t, )| < B. These imply

1P ole = Juli=1DT +-¢)llc < Ba

for i =1,2,3,... and |¢|lc < 2B, (2.223)
1P~ olle = llu(G=1)T+-d)lc <B

for i >m and ||@||c < 2Bs. (2.224)

Now let

H={¢peC(-r0,X):|dllc < Bs}, Es=(cov.(P(H))),
K={¢ecC(-r0,X):|l¢lc < 2B}, Ey=Kn Es, (2.225)
G={peC([-n0,X):|¢llc <B},  Eo=(cov.(P(G))),

where cov.(F) is the convex hull of the set F' defined by cov.(F) = {7 X\ifi : n >
1,fie F,\ > O,Z?Zl A; = 1}. Thus Ey, Eq and E5 are convex subsets and Fj is
open relative to Es.

Note that G € H, thus Eyg C FEs. Next, we show that Ey C K. For this, note
that from the definition of By, ||Pu|| < By for u € G. Thus for e € cov.(P(G)),
one has e = > \je; with e; € P(G), and |le|| < Y Ailes]] < > A\;By = By. This
shows Fy C K. Therefore, Eg C KNFEy; = E; C E5. Next, as H and G are bounded
subsets and P is a compact operator, P(G) and P(H) are precompact subsets. Now,
it is known that cov.(P(G)) and cov.(P(H)) are also precompact subsets. Therefore
Ey and F5 are compact subsets. From (2.223) and (2.224), one has

PY(E,) Cc PYK)=PP"YK)CP(H)CE, i=1,23,.., (2.226)
PY(E,) Cc PYK)=PP YK)cCP(G)CEy i>m. (2.227)
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Since the continuity of P follows from Theorem 1.2 we are now in a position to apply
the Horn’s Fixed Point Theorem to get a T—periodic mild solution of Eq.(2.220).

2.7. ALMOST PERIODIC SOLUTIONS OF NONLINEAR EVOLU-
TION EQUATIONS

2.7.1. Nonlinear Evolution Semigroups in AP(A)

In this section we will consider the following fully nonlinear evolution equation

d
0e d—;& + A(t)u, (2.228)

where A(t) denotes a (possibly nonlinear multivalued) operator from D(A(t)) € X
to X, where (X, || - ||) is a given Banach space and D(A(t)) stands for the domain
of a given operator A(t) and R(A(t)) for the range of A(t). It will be assumed in
this subsection that A(t) is almost periodic in the sense of Bohr (see condition C2
below).

Our method is based on fundamental results of Crandall-Pazy [52] on the ex-
istence of evolution operator U(t,s) to Eq.(2.228) and the semigroup of nonlinear
operators associated with it defined as

[Tho](t) = U(t,t — h)v(t — h),t € R, (2.229)

where v € AP(A) , here AP(A) denotes the space of X-valued almost periodic
functions v with v(t) € A C X (for the precise definition of A see condition A2
below). Unfortunately, in this section we cannot say anything about the strong
continuity of this semigroup as for the previous sections. However, this suggests to
state similar results.

The main result of this section is Theorem 2.55 in which a sufficient condition is
found for all generalized solutions to Eq.(2.228) to approach a unique almost peri-
odic one. As we consider the general case of A(t), e.g. D(A(t)) may depent on ¢ , the
almost periodic dependence of A(t) on ¢ will be stated in terms of the Yosida approx-
imant of A(t), but not on A(t). Proposition 2.27 will be useful to compare this with
the usual form of ¢-dependence and especially for Lipschitz perturbation. We give
two examples on the applications of our result to functional and partial differential
equations. Our condition on Eq.(2.228) will be imposed on the coefficient-operator
A(t) for Eq.(2.228) to have almost periodic evolution operator U(t,s) ®> which has
some advantages when we consider the perturbed equation (see Proposition 2.27 and
Corollary 2.29 and Remarks which follows) and the relation between the frequency
of the almost periodic solution and that of the coeflicient-operator A(t).

In what follows we introduce the notion of admissibility of the coefficient-
operator B(t) for a special case which will be frequently used later on.

5see e.g. [21], [53], [115], [130] for related results
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Definition 2.22 A single-valued operator B(t) is said to be admissible (with respect
to A ) if it satisfies the following conditions:

i) B(t) : D(B(t)) — X, and for some subset A C N, D(B(t)), B(t)x is continuous
with respect to (¢,2) € R x A,

ii) sup, |B(t)xo|| < oo for some zg € A |
iii) |B(t)z — Bt)yll < Lllz —y||,Vz,y € A .
Throughout the section we will need the following

Lemma 2.39 Let B(t) be admissible (with respect to A). Moreover, let B(t)x be
almost periodic in t for every fized x € A. Then for every almost periodic function
v € AP(A), the function B(t)v(t) is almost periodic in t.

Proof. Let us consider a sequence of translates B(t + 7,)x,z € K, where K is
a compact subset of A. We now show that there is a subsequence {7,, } such that
B(t+7,)x converges uniformly in z € K. To this end, by using the diagonal method
we can choose {7, } so that the sequence {B(t 4 7,,2} converges at each x from a
countable subset K7 that is dense in K. From the inequality

|B(t 4+ 7o )x — Bt + 1)zl < ||B(t+ 70, )z — B(t 4 7o )21 || +
< Bt + Ty )w1 — B(t + 7y )21 || +
HB(t + 7o )x1 — B(t + 7, )|
2Lz — 21 ]| +

HIB(E + 7o )xr = B(E+ 7oy )21 |

IA

it follows that for any positive € there exists a natural number N(z1,¢) such that
|B(t + Tn,)r — B(t + 7, )x|| <& (ng,n; > N) (2.230)

for all z € U(x1,e) :=={z : || — 21|| < e/4L}. The open balls U(x1,¢e) cover the set
K. Hence, one can pick up finitely many such balls. This implies immediately the
uniform convergence.

Now suppose that v(+) is an almost periodic function with values in A. Then we
have to prove that for any sequence {71} there is a subsequence {7,, } such that the
function B(t + 7y, )v(t + 75, ) is uniformly convergent in ¢. To this end, first define
K = {ye€ A:y=uv(s) for some s }. Obviously, K is compact. Consequently, by
choosing the subsequence {7, } such that v(t + 7, ) is convergent uniformly in ¢
and B(t + 7, )y is convergent uniformly for ¢t € R,y € K we get the convergence
of B(t + 7n, )v(t + Tn, ).

Next we recall the basic notions and results from the Crandall-Pazy theory on
the existence and uniqueness of generalized solutions to Eq.(2.228). Below we shall
always identify a multivalued operator A with its graph in X x X.
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Definition 2.23 A subset A of X x X is said to be in class A(w) if for each A > 0
such that Aw < 1 and each pair [x;,y;] € 4,7 =1,2, we have

1+ M) — (2 + )| > (1= Aw)s — ] (2.231)
A is said to be accretive if A € A(0) .

Let us denote Jy = (I + AA)~!. Below are the main properties of accretive sets.

Lemma 2.40 Let w be real and A € A(w). If A > 0 and M\w < 1, then the following
statements hold:

i) Jyx is a (single-valued) function
i) [ Ixe = Iyl < (1= )7 e =yl Va,y € D(Jy).

In this section as a standing hypothesis we always assume that the following
condition A are satisfied:

(A1) A(t) € A(w) for allt € R
(A2) D(A(t)) = A is independent of ¢,

(A3) R(I+MA(t)) c Aforallte Rand 0 < A < A, where Ao > 0 is given,

Below we shall use the following notations: Jy(¢) stands for the resolvent (I +
AA(t))™! and A, (t) for the Yosida approximant (I — Jy(¢))/A . As usual, since
D(A(t)) may depend on ¢ and then the function A(¢)x may not be defined for all
t despite that x € D(A(t1)) for some ¢; , the dependence on t of A(t) is stated in
terms of that of Yosida approximant Ay (t) and the resolvent Jy(t) as follows:

(C1) There is a bounded uniformly continuous function f : R — X and a monotone
increasing function L : [0, +00) — [0, 4+00) such that

[Ax(t)z — Ax(m)z|| < [1f () = F(T)IL=])
forallt e R,0 < A< A,z € A,

(C2) For every fixed z € A the function A, (f)x is almost periodic in t.

Under the assumptions Al, A2, A3, C1 the following theorem holds true:

Theorem 2.54 Let the conditions A1, A2, A3, C1 hold. Then

n t o
Ut,s)z = lim ] Je-sym <5 +i 5) x (2.232)
1=1

n—+00 - n

exists for x € A and s <t . Moreover, U(t, s) has the following properties:
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Ut 8)z —U(t, syl < ez —y|| Vs<t, z,y€A
it) U(s,s) =1, Vs,
iii) U(t,s)U(s,r) =U(t,r) forallr <s<t,
w) U(t, s)x is continuous with respect to s < t,x € A.

v) For every fized positive h the following limit

nEI-ll}oo 1_[1 Jhn(t 4 ih/n)x
1=

is uniformly with respect tot € R .

Proof. The theorem is an immediate consequence of [52, Theorem 2.1].

We say that u(t) is a generalized solution to (2.228) on [s,T] if u(t) = U(t, s)x
for some z and t € [s,T].
We now show the existence the nonlinear semigroup (2.229) on AP(A).

Proposition 2.26 Let conditions A1, A2, A3, C1, C2 hold. Then for every h >0
and every almost periodic function v(t) with values in A the function U(t,t—h)v(t—
h) is also almost periodic in t.

Proof. By virtue of Lemma 2.39, it suffices to show that for every = € A the
function w(t) = U(t + h,t)z is almost periodic. In fact, from conditions A2, C2 and
Theorem 2.54, observe that for 0 < A < X9, Ax(¢) is admissible. Now applying
Lemma 2.39 we see that for every n sufficiently large (e.g h/n < A\g ) the function

i=1 "

is an almost periodic function. Furthermore, by Theorem 2.54, the convergence in
the limit

e ih
Ult+h,t)x= 1 Jpm | t+ — 2.233
wrnte= tim [l (14 5) (2233)
is uniformly in ¢. Thus, U(t + h, t)x is almost periodic in ¢. The proof is complete.
Corollary 2.28 Let the conditions of Proposition 2.26 be satisfied. Then a gener-
alized solution of Equation (2.228) defined on the whole line is almost periodic if

and only if it is a common fized point of the semigroup T", h > 0 defined by (2.229).

Proof. The corollary is an immediate consequence of Proposition 2.26.
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2.7.2. Almost Periodic Solutions of Dissipative Equations

The main result of this section is stated in the following:

Theorem 2.55 Let the conditions of Proposition 2.26 be satisfied. Moreover, let
w(t) be a function such that

i) limsupp_ oo w(t) <0, supiegw(t) < +oo
i) A(t) € Aw(t)) for all t .

Then Equation (2.228) has a unique generalized almost periodic solution u(t) which
is defined as a limit

u(t) = lin+1 U(t,t —mh)z
. . - mmh
= dmHm f] Jewgn (G =m0 Ja o (2:234)

i=1

for some sufficiently large h. Moreover, there exist positive constants N, p such that
every generalized solution x(t) defined on [s,400) satisfies

lu(t) — z(t)|| < Ne P9 |lu(s) — x(s)|| V> s. (2.235)

Proof. By virtue of Proposition 2.26, the semigroup (7");,>0 is well defined in
AP(A). From the assumptions it follows that there exist positive numbers p, T
such that w(t) < —p < 0, for ¢ € [-T,T]. By Proposition 2.26, the semigroup
(T™)1,>0 associated with the evolution operator (U(t, s));>s defined by (2.229) acts
on the function space AP(A). We now show that this semigroup has a common fixed
point. To this end, by applying Theorem 2.54 to Eq.(2.228) in different intervals
(=00, =T, [-T,T], [T, +00) we have

|U(t, )z — UL, s)y|| < Nett=9)|ja —y||, V¢t > 5,2,y € A, (2.236)

where N = e2(#+7) 5 = sup, w(t). Suppose h is any positive number such that
Ne Pt < 1. It is seen that T" is a strict contraction. Thus, by the Contraction
Mapping Theorem (see e.g. [18]) it has a unique fixed point. Furthermore, this fixed
point is also a unique common fixed point for the semigroup (7");,>0. Now applying
Corollary 2.28 we get the first assertion of the theorem. The estimate (2.235) follows
from (2.236). The theorem is proved.

The following assertion on perturbation will be useful to compare our results with
the previous ones.

Proposition 2.27 Let condition C2 be satisfied for A(t) with A = X. Moreover, let
B(t) be an admissible nonlinear operator with D(B(t)) = X such that for every fixed
x the function B(t)x is almost periodic. Then the operator (A(t) + B(t)) satisfies
condition C2.
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Proof. Let us define the operators B, J{' : AP(X) — AP(X) by the following

formulas

[Bu](t) = B(t)u(t), Wt
[T () = T3 ()u(t).

Consider the operator Ty acting on the space Lip(AP(X)) of Lipschitz continuous
operators acting on AP(X) defined as

Ty = J{{=ABy — ABJ].

From Lemma 2.40, and the assumptions it follows that

Lip(Ty) < ALip(B).

1
(1= w)

Thus, for A > 0 sufficiently small Lip(T)) < 1. According to the Contraction Map-
ping Theorem there is a unique operator ¢, such that ¢, = Th¢,. Consequently,

T+ MA+ B+ 05 = T+ +MA)gy+ABJIL + ABoa
= T+ (=ABpy — ABJ + ABJ + ABgy) = 1

On ther other hand, since sup,Lip(B(t)) < +oo we can show easily that [A(t) +
B(t)] + (w — sup: Lip(B(t)))I is accretive. So, for A > 0 sufficiently small, we can
well define the operators [(I + M(A(t) + B(t))]~! and JTP | It is easily seen that

[+ oaJu(t) = T Pu(t)
— [T+ MA@ + B ult)
for every u € AP(X) . This shows that for every u € AP(X) the function [(I +
AA(t) + B(t))] " tu(t) is almost periodic.
Now we consider the perturbed equation

d
0€ dit‘ + A(t)u + B(t)u, (2.237)

where B(t) will be assumed to be admissible.

Corollary 2.29 Let the conditions of Theorem 2.55 hold with A = X . Moreover,
let the admissible operator B(t) satisfy the following conditions

i) D(B(t)) =X, for every fized x € X, B(t)x is almost periodic in t,

it) The perturbed equation (2.237) satisfies condition C1 (i.e. (A(t) + B(t)) sat-
isfies C1 ).
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Then there exists a positive constant & such that if sup, |B(t)|| < & the perturbed
equation (2.236) has a unique almost periodic generalized solution u(t). Moreover,
any other generalized solution v(t) defined on [s,+00) of the perturbed equation
approaches u(t) at exponentially rate, i.e

lu(t) = o)l < Ne~" ) u(s) — v(s)[, V> s.

Proof. In fact, by [22, Theorem 3.2, p.158] one sees that there is a v such that
the operator vI + A(t) + B(t) is m-accretive. Now Proposition 2.27 and Theorem
2.55 apply.

Remark 2.31 i) As a particular case we can take an operator A(t) = A(t +
T) Vt, where 7 is a given positive constant, and D(A) = X. Then condition
C2 is satisfied for A(¢). According to Proposition 2.27 condition C2 is satisfied
also for the perturbed equation (2.237) with B(t)z = g(¢t) V¢, z , where g(t) is
an almost periodic function.

ii) In the above case, using the identity J{™?(t)z = J{(x — AB(t)) one can
show that condition ii) in Corollary 2.29 is satisfied without any additional
assumption.

iii) In case the operator A(t) in Eq.(2.237) is independent of ¢ one can show
that condition ii) is also automatically satisfied if B(t) satisfies a condition
similar to C1 but in the usual terms, i.e. there are functions h, L with similar
properties as in the definition of condition C1 such that

[1B(t)x — B(r)z|| < |h(t) = h(T)|L(|z]), VE,7, 2.

In fact, by the proof of Proposition 2.27, ¢ u(t) = Q(t)u(t) for some Lipschitz
continous Q(t). We now show that Q(t) is also admissible. To this end, put
u(t) =z for a given z € X,Vt € R. Then

A

lQoll = 1780) + TSI BOQ0 + B(t)J 0]
< 1RO+ - IBOLO)
A

+

g I1B@OI + KQ)0].

From this and the admissibility of B(t) it can be easily seen that
sup [|Q(£)0]] < oo

Now we show that A 4+ B(t) satisfies condition C1. In fact

A

g 1BOR® + B(t)J{ (z) -

[QM)x —Q(r)z|| <
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—Br)Q(r)a + B(r)J{ @)
(b — AL @) +
B — BOQ(r)z] +

+HIB®)Q(T)r — B(T)Q(7)z| }

() = h(T)[L(IJ5 (2)]) +

IN

A
1-)w
A
1-—)w

IN

+

{KllQ()x — Q(1)x] +
HA(E) = (7)IL(IQ(T)x])}-

From this and the admissibility of B(t), Q(t) and the assumption that B(t)
satisfies condition C1

Qe — Q(r)al) < ——

T 1o U = ROl Ea(l])),

where L; is a monotone increasing functions. This shows that (4 + B(t))
satisfies condition C'1.

2.7.3. An Example

Let X = L2[0,1] = L? be the set of Lebesgue integrabale real valued functions on
[0,1] with the usual norm |ju|| =< u,u >*/?

1
<u,v >= / u(€),v(€)dé,u,v € L2
0

Let o : R — R be continuously differentiable, ¢(0) = 0 and suppose that there are
constants m and M such that 0 < m < ¢'(u) < M < oo for all u € R. Let

() Rx[0,]]xR—R

be in L2, and for every fixed (t,u) € R x L%, r(t,u(:),-) be L?-almost periodic in
t. Moreover, suppose that

i) supser [I7(2,0,-)| < oc;
i) |r(t,x, ) —r(t,y,-)| < K|z —y[,Vz,y € R;
iit) |7 (t,u(-),-) = r(r,u-), ) < |h(t) = h(T)|L(|ul]), Yt 7,u € L*

where h(-) is a bounded, uniformly continuous function, L is a monotone increasing
function [0, 00) :— [0, 00). Now applying Remark 2.31 (iii) following Corollary 2.29
we have
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Theorem 2.56 Let all assumptions made above be met. Then for the Lipschitz
coefficient K sufficiently small each solution of the following equation

u(t, &) = (o(ug))e + r(t,u,&),t e R,0< € < 1,
{u(t, 0) = u(t, 1§ :50 vt e R (2.238)

such that u(t,-) € L? for t > 0 approaches a unique generalized solution of (2.238)
ast — oo.

Proof. Take Au := (o(ug))€ with

D(A) = {ue L?:u(0)=u(l) =0, with u(¢) and /(€)
absolutely continuous on [0,1],4” (¢) € L?}

and [B(t)u](¢) = r(t,u,&), V& t,u € L. As shown in [197, Section 4] A is m-
accretive, we are now in a position to apply Remark 2.31 (iii) to finish the proof.

2.8. NOTES

The results of Section 1 are taken mainly from [167] and [160]. The topics of Section
1 have been discussed earlier in [186], [185], [218], [222] in the case of autonomous
equations with methods quite different from what is presented here. For the peri-
odic equations with Floquet representation the problem has been treated in [217].
Since even simplest infinite dimensional equations, such as functional and parabolic
differential equations, have no Floquet representation, periodic equations should be
treated directly. Evolution semigroups method has been used first in [167]. Theorem
2.2 is taken from [160]. An earlier version of it has been stated in [167]. Note that
in [31] this result has been stated in more general terms, though its proof, based on
the method of [167], seems to be incomplete. Other results of this section are the
nonautonomous analogues of the corresponding results in [186], [222].

The approach of Section 2 has been first used in [160]. The results for abstract
ordinary differential equations have been known earlier in [218], [222] in the case
the operator A generates a Cp-semigroup. In [186], [185] Volterra equations have
been considered. Similar conditions for the admissibility of function spaces A(X)
have been stated. Theorem 2.6 has an earliear version in [137, Lemma 3, p.93] for
the case where the first order equation generates a Cy-semigroup and F = AP(X).
More complete proofs can be found in [8], [26], [192]. In [26] the theorem was proved
for arbitrary B-class F and A as the generator of a Cp-semigroup. The case of second
order equations with 7 = AP(X) was considered in [8, Theorem 4.5, p.375]. In the
case F = AP(X) the theorem was formulated in general terms in [221, the proof of
Theorem 4.4] (for which, seemingly, additional conditions should be assumed).

The decomposition theorem 2.14 in Section 3 is taken from [169] and [70]. An
earlier version of it for periodic solutions has been stated in [168]. The main results
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of this section extend a classical result in ordinary differential equations on periodic
solution [4, Theorem 20.3, p. 278]. Earlier extensions of this result for solutions
bounded on the positive line can be found in [147], [40], [45], [206]. To our view,
the version of this section for equations defined on the positive line should be true.
Since this area is currently very dynamic, the references should be updated in the
near future.

The main results of Section 4 are taken from [206]. The main method is the
applications of the fixed point theorems due to Chow and Hale. If the equation is
described by the compact semigroup, the fixed point theorem is related to the well
known theorem by Schawder. In other case, we use the theory of semi-Fredholm
operator for the closedness of the operator for the fixed point.

Section 5 is taken from [170]. The method of using extensions of almost periodic
sequences to study almost periodic solutions of differential equations can be read in
(67, Section 9.5].

Sections 6 and 7 are taken from [18], [19] and [138]. Earlier results for finite
dimensional or bounded case can be found in [149], [200], [123], [124], [147], [40].



CHAPTER 3

STABILITY METHODS FOR SEMILINEAR
EVOLUTION EQUATIONS AND NONLINEAR
EVOLUTION EQUATIONS

3.1. SKEW PRODUCT FLOWS OF PROCESSES AND QUASI -
PROCESSES AND STABILITY OF INTEGRALS

Let X be a metric space with metric d and let w : Rt xRt x X — X, Rt := [0, 00),
be a function satisfying the following properties for all t,7,s € R* and z € X:

(pl) w(07 S, 33) = Z;
(p2) w(t+T7,sx)=w(t,T+sw(Tsx)).

Let ) be a nonempty closed set in X'. We call the mapping w a Y-quasi-process
on X or simply a quasi-process on X, if w satisfies the condition,

(p3) the restricted mapping w: R™ x RT x )+ X is continuous,

together with the conditions (pl) and (p2). In case of ) = X, the concept of quasi-
processes is identical with that of processes investigated in [53], [54] [77], [78] and
[120]. We emphasize that the concept of processes does not fit in with the study
of p-stabilities in functional differential equations in contrast with the concept of
quasi-processes, as will be seen in Section 3.3. The p-stability is a useful tool in the
study of the existence of almost periodic solutions for almost periodic systems.

Denote by W the set of all quasi-processes on X. For 7 € Rt and w € W, we
define the translation o(7)w of w by

(o(r)w)(t,s,x) = w(t, 7+ s,x), (t,s,7) € RT x RT x X,

and set 75 (w) = U, 5o o(t)w. Clearly v (w) C W. We denote by H,(w) all functions
X : RT xR xX +— X such that for some sequence {7,} C R", {o(7,)w} converges
to x pointwise on Rt x Rt x X, that is,

lim (o(7,)w)(t,s,z) = x(t,s,z) ¥(t,s,2) € RT x Rt x X.

n—oo

The set H,(w) is considered as a topological space with the pointwise convergence,
and it is called the hull of w.
Consider a Y-quasi-process w on X satisfying

(p4) Hy(w) C W.

163
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Clearly, H,(w) is invariant with respect to the tanslation o(7),7 € R". For any
t € RT, we consider a function m(t) : X x Hy(w) — X X Hy(w) defined by

m(t)(z,x) = (x(t,0,z),0(t)x)

for (x,x) € X x Hy(w). 7(t) is called the skew product flow of the quasi-process w,
if the following property holds true:

(p5)  7(t)(y, x) is continuous in (¢,y,%) € RT x ¥ X Hy(w).

The skew product flow 7(t) is said to be Y -strongly asymptotically smooth if,
for any nonempty closed bounded set B C Y x H,(w), there exists a compact
set J C Y x H,(w) with the property that {m(¢,)(yn,xn)} has a subsequence
which approaches to J whenever sequences {t,} C R™ and {(yn,xn)} C B sat-
isfy limy, oot = 00 and 7(¢)(yn, xn) € B for all t € [0,¢,]. In case of Y = X,
the Y-strong asymptotic smoothness of w(¢) implies the asymptotic smoothness
of m(t) introduced in [77], [78]. Clearly, if 7(t) is completely continuous, then it
is X-strongly asymptotic smooth. In Section 3.3, we shall see that the )-strong
asymptotic smoothness of 7(t) is ensured when w is a quasi-process generated by
some functional differential equations.

Now we suppose that H,(w) is sequentially compact and we discuss relation-
ships between some stability properties for the quasi-process w and those for the
“limiting” quasi-processes x € Qy(w); here Q, (w) denotes the w-limit set of w with
respect to the translation semigroup o(t). A continuous function pg : RT — Y
is called an integral of the quasi-process w on R, if w(t,s,u(s)) = p(t + s)
for all t,s € RT (cf. [78, p. 80]). In the following, we suppose that there ex-
ists an integral p : RT +— Y of the quasi-process w on RT such that the set
Ot (u) = {u(t) : t € RT} is contained in ) and is relatively compact in X. From
(p5) we see that m(0)(u(s), o(s)w) = (w(d, s, (), 0(s+d)w) = (u(s+9),o(s+)w)
tends to (u(s),o(s)w) as § — 07, uniformly for s € R™; consequently, the integral
4 must be uniformly continuous on R*. From Ascoli-Arzéla’s theorem and the se-
quential compactness of H,(w), it follows that for any sequence {7/} C R*, there
exist a subsequence {7, } of {7}, }, a x € H,(w) and a function v : R* + Y such that
lim,, o o(7p)w = x and lim,,_, p(t + 7,) = v(¢) uniformly on any compact inter-
val in RT. We shall use the following expression. Let Y and Z be two pseudo-metric
spaces, and f, f,,n = 1,2,..., be functions mapping ¥ and Z. If f*(¢§) — f(£) in
Z as n — oo, uniformly on any compact set in Y, then we write as

(&) — f(€) compactly on Y,
for simplicity. Therefore, in the above case, we write as
(u™,0(mh)w) — (v, x) compactly,

for simplicity. Denote by H, (u,w) the set of all (v, x) such that (u™, o (m,)w) —
(v, x) compactly for some sequence {7,,} C R™. In particular, we denote by Q, (11, w)
the set of all (v, x) € H, (1, w) for which one can choose a sequence {7,} C R™ so
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that lim,, o 7, = 00 and (™, 0(7,)w) — (v, x) compactly. We easily see that v
is an integral of the quasi-process x on R whenever (v, x) € Hy(, w).

For any zo € X and € > 0, we set Vo(zg) = {z € X : d(z,z0) < e}. We will give
the definition of stabilities for the integral u of the quasi-process w.

Definition 3.1 The integral u: R™ — ) of the quasi-process w is said to be:

i)  Y-uniformly stable (Y-US) (resp. YV-uniformly stable in Q,(w)) if for any & >
0, there exists a 6 := d(g) > 0 such that w(t, s, YNVs(u(s))) C Vo(u(t+s)) for
(t,s) € RTxR™T (resp. x(t, s, YNV5(v(s))) C V-(v(t+s5)) for (v, x) € Qo (11, w)
and (¢,s) € RT x RT);

ii) Y-uniformly asymptotically stable (J-UAS) (resp. YV-uniformly asymptoti-
cally stable in Q,(w)), if it is Y-US (resp. Y-US in Q,(w)) and there ex-
ists a dg > 0 with the property that for any ¢ > 0, there is a tg > 0
such that w(t,s,Y N Vs, (1(s))) C Ve(u(t + s)) for t > to, s € RT (resp.
x(t, 8, YNVs, (v(5))) C Ve(v(t+s)) for (v,x) € Qo (p,w) and t > ty, s € RT);

iii) Y-attractive (resp. Y-attractive in Q,(w)) if there is a d9 > 0 such that
for y € YN Vs, (u(0)) (resp- y € ¥ N V5 (¥(0)) and (v,x) € Qo(p,w)),
d(w(t,0,y), p(t)) — 0 (vesp. d(x(t,0,y),v(t)) — 0) as t — oo;

iv) Y-weakly uniformly asymptotically stable (Y-WUAS) in Q, (w) if it is Y-US
in Q,(w) and Y-attaractive in 2, (w).

We assume the following property on Y, w and p:

(p6) There is a §; > 0 such that for any s € R* and to > 0, w(to,s,y) € Y
whenever y € Y and w(t, s,y) € Vs, (u(t + s)) for all ¢ € (0, to].

If Y = X, then (p6) is clearly satisfied. In Section 3.3, we will give a nontivial
example for which (p6) is satisfied.

Theorem 3.1 Let Y be a closed set in a metric space X and suppose that w is a
Y-quasi-process on X for which H,(w) is sequentially compact and that the skew
product flow w(t) : X x Hy(w) — X x H,(w) of the quasi-process w is Y-strongly
asymptotically smooth. Also, suppose that p : RT — Y is an integral of w on
R* such that OF (u) is a relative compact subset of Y and that (p4) and (p6) are
satisfied. Then the following statements are equivalent: The integral p is

i) Y-UAS.
it) Y-US and Y-attractive in Q,(w).
i) V-UAS in Qo (w).
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i) Y-WUAS in Qy(w).

Proof. We shall show that (ii) implies (i). We may choose &y so that for z €
Vs, (v(0)) N Y and (v,v) € Qy(p,w),d(v(t,0,2),v(t)) — 0 as t — oo. Let g =
0(d0/2)/2. Since p(t) is Y -US, in order to prove the Y -UAS, it is sufficient to show
the existence of ¢ for a given e such that w(t, s, Y NV;, (1(s))) C Vsiey(u(t+5)),s €
R™*, for some t € [0,to]. Suppose it is not the case. Then there exists sequences
ok, 0, > 0, and z € Y such that zp € Vi, (u(ow)) but w(t, ox, z) & Vo) (u(t+ow))
for t € [0,2k]. We can see w(t,on, xx) € Vs, 2(u(t 4 ox)) for all £ > 0. Now we
may assume (u'* o(ty)w) — (v,v) compactly as k — oo, where t; = o + k for
some (v,v) € Q(u,w). Since 7(t) is Y-strongly asymptotically smooth, taking a
subsequence if necessary, we can assume that w(k, og, 2x) — = for some x € Y as
k — oo. Note that x € ¥ N V;,/2(v(0)) C V5, (v(0)) but v(t,0,2) ¢ Vs (v(t)) for
all t € RT, which contradicts the Y-attractivity in Q,(w) of u(t).

It is clear that (iii) implies (iv).

We shall show that (i) implies (iii). Let 7, — oo as k — oo and (u™, o(7)w) —
(v,v) € Qu (11, w), compactly. Let any o € RT be fixed. If k is sufficiently large, we
get

v(o) € Viey2)2(i(i + ).

Let y € Y N Vscy2)/2(v(0)). Then (o(mp)w)(t,0,y) = w(t, 7, + 0,y) € Vepa(u(t +
Tk +0)) for t > o, because y € Vi(c/2)(p(mx +0)). Since (o (1x)w)(t, 0,y) — v(t,0,y)
and p(t + 71 +0) — v(t+0),v(t,0,y) € Vo/o(v(t + o)) for all t > o, which implies
v(t) is Y-US.

Now we shall show v(t) is Y-UAS. Let y € Y N Vs, 2(v(0)) and v(o) €
Vs, /2((i + ). Since pu(t) is Y-UAS, we have w(t, 7, +0,y) € Vo (u(t + 7% +0))
for t > t(/2) because of y € Vi, (u(mx + 0)). Hence v(t,0,y) € V. )2(v(t + o)) for
t>to(e/2).

We shall show that (iv) implies (i). In order to establish this assertion, it sufficies
to show that (iv) yields the Y-US of the integral u. To do this by a contradiction,
we assume that the integral p is Y-WUAS in Q,(w), but not Y-US. Then there
exist an € > 0, ¢ < min{dy,d1}, and a sequence {(tn,sn,¥s)} in RT x RT x
Y such that d(yn,u(sn)) — 0 as n — oo, d(w(tn, Sn,Yn), 4(tn + sn)) = € and
d(w(t, sp, Yn), w(t + s,)) < € for 0 <t < t,,, where 7 is the one ensured in (p6) and
dp is the one given for the YV-attractivity in ,(w) of the integral u. Take a positive
constant v, v < ¢, so that x(¢,s,Y NV, (v(s))) C Vo(v(t+s)) for (¢,s) € Rt x R
and (v,x) € Q(u,w), which is possible by the Y-US in Q,(w) of the integral pu.
Since d(yn, p(sn)) — 0 as n — oo, there exists a sequence {7,}, 0 < 7, < tp, such
that d(w(Tn, Sn, Yn)s 4(Tn + $n)) = v/2 and d(w(t, sp, yn), p(t + s,)) > /2 for all
t € [Tn,tn)

We assert that 7,, — oo as n — oo. Suppose that the assertion is false. Then,
without loss of generality, we may assume that 7,, — 79 and (u°",0(s,)w) —
(i, ) as n — oo, for some 79 < oo and (i, W) € Hy(p, w). From (p5) it follows
that 7(75,)(Yn, o (s )w) tends to 7(79)(i2(0),w) in ¥ X H,y(w) as n — oo, which
implies that (o(s,)w)(Tn,0,yn) = W(Tn, Sn, Yn) tends to w(7o,0, 4(0)) = (7o) as



CHAPTER 3. STABILITY METHODS 167

n — oo. On the other hand, since d(w(7p, Sn, Yn), 1(Tn + $n)) = v/2, we must get
d(w(70,0, 2(0)), (1)) = 7/2, a contradiction.

Now we may assume that (™" o(7, + s,)w) — (v,Xx) as n — oo, for
some (v, x) € Qx(p, w). Notice that 7(t)(yn, 0(sn)w) = (W(t, Sn,Yn), o(t + sp)w) €
Vs, (u(t + sn)) x H(w) for t € [0, 7,]. By virtue of (p6), we get w(t, sp,yn) € Y for
all t € [0, 7,]. Since 7(t) is V-strongly asymptotically smooth, taking a subsequence
if necessary, we can assume that w(7,, $n, yn) — ¢ for some § € ) as n — oo. Note
that § € V,(r(0)). We first consider the case where the sequence {t, — 7,,} has a
convergent subsequence. Without loss of generality, we can assume that ¢, — 7, — ¢
as n — 0o, for some t < 0o. Then (p5) implies that 7(t,, — 7,) (W(Tn, Sny Yn ), 0 (Tn +
$p)w) = (W(tn, SnsYn), o0 (tn + sp)w) tends to 7(£)(F,x) in ¥ x Hy(w) as n — oo.
Letting n — oo in the relation d((o (7 +5n)W) (tn—Tn, 0,W(Tn, Sy Yn)), (tn+5n)) =
d(w(tn — TnySn + Tn,UJ(Tn, Snyyn))a ,Uf(tn + Sn)) = d(w(tnv Sns yn)v,u(tn + =§n)) =g,
we get d(x(t,0,9),7(t)) = e. This is a contradiction, because of x(¢,0,7) €
x(0,Y N V,(v(0)) C Ve(v(f). Thus we must have lim, oo(t, — 7) = oo.
Now, letting n — oo in the relation d((o(s, + 7n)w)(t,0,w(Th, Sn,Yn)), u(t +
Tn + 8n)) = d(w(t + Ty Sny Yn), 1t + T + 85)) < € for t € [0,t, — 7], we get
d(x(t,0,9),v(t)) < e < dp for all ¢ > 0. Then, from the Y-attractivity in Q,(w)
of the integral u, it follows that d(x(¢,0,9),v(t)) — 0 as t — oco. On the other
hand, since d(w(t + Tn, Sn, Yn), W(t + o, + Sn)) > /2 for t € [0,t, — 7], we must
get d(x(t,0,9),v(t)) > /2 for all ¢ > 0; hence d(x(t,0,7),v(t)) /~ 0 ast — oo, a
contradiction.

When X = Y, the stabilities for the integral u(t) of the process w is defined.
For example, the integral u(t) of the process w is uniformly stable in Q,(w) (US in
Qs (w) ), if for any € > 0, there exists a 6 := §(¢) > 0 such that v(t,s, Vs(v(s))) C
Vo(v(t+ s)) for (v,v) € Qy(p,w) and (t,5) € RT x R*. The other stabilities for
the integral p(t) of the process w are given in a similar way.

The next theorem follows from Theorem 3.1, immediately.

Theorem 3.2  Suppose that w is a process on X for which Hy(w) is sequentially
compact and that the skew product flow ©(t) : X x H,(w) — X x H,(w) of the
process w is X -strongly asymptotically smooth. Also, suppose that u: RT +— X is
an integral of w on R such that O%(u) is a relative compact subset of X. Then
the following statements are equivalent:

1) The integral p is UAS.

it) The integral u is US and attractive in Qy(w).

iii)  The integral p is UAS in Q,(w).

iw) The integral 1 is WUAS in Qg (w).
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3.2. EXISTENCE THEOREMS OF ALMOST PERIODIC
INTEGRALS

3.2.1. Asymptotic Almost Periodicity and Almost Periodicity

A process w : RT x R x X — X R = (—00,00), which satisfies (pl)—(p5) for
X = Y is said to be almost periodic if w(t, s, ) is almost periodic in s uniformly with
respect to t, x in bounded sets. Let w be an almost periodic process on X'. Bochner’s
theorem (Theorem 1.18) implies that Q, (w) = H,(w) is a minimal set. Also, for any
v € Hy(w), there exists a sequence {7,} C R" such that w(t, s+ 7,,7) — v(t, s, x)
as n — oo, uniformly in s € R and (¢, z) in bounded sets of RT x X. Consider a
metric p* on H,(w) defined by

" o~ 1 pn(u0)

p*(u,v) 7;02,11_’_[);(”’@)

with pf (u,v) = sup{d(u(t, s, z),v(t,s,z)) : 0 <t < n,s € R,d(z,z9) < n}, where
xo is a fixed element in X. Then v € H,(w) means that p*(o(m,)w,v) — 0 as
n — o0, for some sequence {7,} C R*. Let u(t) be an integral of the process w.

Definition 3.2 An integral u(t) on RT is said to be asymptotically almost peri-
odic if it is a sum of a continuous almost periodic function ¢(t) and a continuous
function +(t) defined on RY which tends to zero as t — oo, that is

pu(t) = ¢(t) + ¥ (t).

Let u(t) be an integral on R™ such that the set O (u) is relatively compact in
X. Tt is known (cf., e.g. [231, pp. 20-30]), that when X = R", u(t) is asymptotically
almost periodic if and only if it satisfies the following property:

(L) For any sequence {t/,} such that ¢/, — oo as n — oo there exists a subse-
quence {t,} of {t,} for which u(¢ + t,) converges uniformly on R*.

Indeed, using Bochner’s criterion (Theorem 1.18) for almost periodic functions,
we see that argument employed in [231, pp. 20-30] works even where X is any
separable Banach space, under the condition O%(u) is relatively compact in X.
Therefore, the above equivalence holds true where X is a separable Banach space,
too. Now, for an integral u on RT of the almost periodic process w we consider the
following property:

(A) For any £ > 0, there exists a d(¢) > 0 such that v(t) € V.(u(t + 7)), for all
t > 0, whenever (v,v) € Qy(p,w),v(0) € Vs (1u(7)), and p*(o(T)w,v) < d(e)
for some 7 > 0.

Theorem 3.3 Assume that u(t) is an integral on R of the almost periodic process
w such that the set OF (u) = {u(t) : t € R1} is relatively compact in X. Then u(t)
is asymptotically almost periodic if and only if it has Property (A).
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Proof. Assume that p(t) has Property (A), and let {¢/} be any sequence such
that t;, — oo as n — oo. Then there exist a subsequence {t,} of {t/,} and a
(v,v) € Qy(u, w) such that (u',o(t,)w) — (v,v) compactly on R. For any ¢ > 0,
there exists an ng(e) > 0 such that if n > ng(e), then v(0) € Vi) (u(t,)) and
p*(o(tn)w,v) < (), where §(¢) is the one for Property (A), which implies

v(t) € Vo(pu(t+t,)) for t>0.

Thus p(t) satisfies Property (L) and hence it is asymptotically almost periodic.

Next, suppose that u(t) is asymptotically almost periodic, but does not have
Property (A). Then there exists an ¢ > 0 and sequences (v™,v") € Qu(p, w), 7, > 0
and t,, > 0 such that

Vn(tn) € 8‘/6(/1'(tn + Tn)), (31)
and
N 1
pr (", o(mh)w) < e (3.3)
where OV is the boundary of V.. We can assume that for a function v(t)
d(v™(t),v(t)) — 0 uniformly on R as n — oo, (3.4)

because v™ € Q(u) and p(t) is asymptotically almost periodic.
First, we shall show that 7,, — oo as n — 0. Suppose not. Then we may assume
that for a constant 7 > 0,7, — 7 as n — 0o. Since

p*(o(r)w,v") < p™(o(T)w, o(Tn)w) + p* (o (Tn)w, v"),

we have by (3.3)

p*(o(T)w,v™) — 0 as n — oo.

Here we note that since

w(t,s+1,v(s)) = (o(r)w)(t,s,v(s))
= lim 0" (¢ s,0"(s))

= lim v"(t+s) =v(t+s),

n—oo

we have w(t,s + 7,v(s)) = v(s +t). Since

d(p(7),¥(0)) < d(pu(r), (1)) + d(p(7), " (0)) + d(¥"(0),¥(0))

and
d(p(7), 1(mn)) — 0 as n — oo,
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it follows from (3.2) and (3.4) that d(u(7),v(0)) = 0. Then u(t+7) = w(t, 7, u(1)) =
w(t,7,v(0)) = v(t) for all t € R*. In particular,

d(u(t, +7),v(tn)) =0 for all n. (3.5)
On the other hand, for sufficiently large n we get

d(p(tn +7),v(tn)) = dp(tn +70), " (tn)) — d(p(tn + ), p(tn + 7))

—d(V"(tn),v(tn))
> £— S
- 4 4

by (3.1), (3.4) and the uniform continuity of u(#) on R™. This contradicts (3.5).
By virtue of the sequential compactness of H,(w) and the asymptotic almost
periodicity of p(t), we can assume that
(1, 0(1n)w) — (n,v) compactly on R (3.6)
for some (n,v) € Q, (1, w). Since

d(n(0),¥(0)) < d(n(0), u(mn)) + d(p(7n), v"(0)) + d(¥"(0), v(0)),
(3.2), (3.4) and (3.6) imply 7(0) = v(0), and therefore
U(t) = U(tv 0, 77(0)) = U(tv 0, V(O))
= lim (o(r)w)(t,0,"(0))
= nlirréo v™(t,0,v7(0))
= nILH;O v (t) = v(t)
by (3.3), (3.4) and (3.6). Hence we have

d(p(rn + 1), (1) < d(p(mn +1),n(t)) +d(v (1), v" (1))
< €

for all sufficiently large n, which contradicts (3.1). This completes the proof of
Theorem 3.3.

The following theorem is an extension of the well known result (cf., [231, Theo-
rem 16.1]) for X = R™ to the case of dimX’ = oo.

Theorem 3.4 If the integral (t) on RT of the almost periodic process w is asymp-
totically almost periodic, then there exists an almost periodic integral of the process
w.

Proof. Since w(t,s,x) is an almost periodic process, there exsits a sequence
{tn},tn — 00 as n — oo, such that (o(t,)w)(t,s,x) — w(t,s,z) as n — oo uni-
formly with respect to ¢,z in bounded sets and s € R. The integral u(t) has the
decomposition pu(t) = ¢(t) + 1 (t), where ¢(t) is almost periodic and ¥ (t) — 0 as
t — oo. Hence we may assume ¢(t + t,) — ¢*(t) as n — oo uniformly on t € R,
where we note ¢*(t) is almost periodic. Since (¢*, w) € Q,(u, w), *(t) is an almost
periodic integral of w.
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3.2.2. Uniform Asymptotic Stability and Existence of Almost Periodic
Integrals

We shall show the existence of an almost periodic integral under the assumption of
uniform asymptotic stability.

Lemma 3.1 Let T > 0. Then for any € > 0, there exists a d(¢) > 0 with the
property that d(u(s), ¢(0)) < 6(¢) and p*(o(s)w,v) < d(e) imply P(t) € Ve(u(s+1))
fort € [0,T], whenever s € RT and (¢,v) € Qo (1, w).

Proof. Suppose the contrary. Then, for some ¢ > 0 there exists sequences
{sn}, sn €eRT, {1}, 0< 7, < T, and (¢™,v") € Qu (1, w) such that

p*(o(sn)w,v") <

)

S|

qbn(o) € Vl/n(ﬂ(sn)>7
9" (t) € Ve(u(sn + 1)) for t € [0,7,)

and
" (1n) € OVe(1u(sn + 7))

Since 7, € [0,T], we can assume that 7,, converges to a 7 € [0,T] as n — oo.
Since Q,(u,w) is compact, we may assume (¢",0") — (¢,v) € Q,(u,w) and
(u,o(sp)w) — (n,v) € Qo (p, w) as n — oo, respectively. Then ¢(7) € OV (n(1)).
On the other hand, since ¢(0) = 7(0), we get ¢(¢t) = n(¢t) on RT by (p2). This is a
contradiction.

Theorem 3.5 Suppose that w is an almost periodic process on X, and let u(t) be
an integral on RY of w such that the set O (u) is relatively compact in X. If the
integral p(t) is UAS, then it has Property (A). Consequently, it is asymptotically
almost periodic.

Proof. Suppose that u(t) has not Property (A). Then there are sequences

{tn}stn > 0,{rn},mn > 0,(¢",v") € Qy(p, w) and a constant §;,0 < §; < Jp/2,
such that

5"(0) € Vigu(u(ta) and p* (0" o(ta)w) < (3.7)

and
@"(ry) € OV, (u(tn +15)) and ¢™(t) € Vs, (u(t +t,)) on [0,7,), (3.8)
where d¢ is the one given for the UAS of p(t). By Theorem 3.2, p(t) is UAS in
Qs (w). Let §(-) be the one given for US of u(t) in 2, (w). There exists a sequence

{gn},0 < gn < ry, such that

?"(qn) € OVs(s, 2y /2(1tn + Gn)) (3.9)
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and

" (t) € Vs, (ﬂ(t +1tn)) \ %(51/2)/2(:“(15 + tn)) on [QM rn]7 (3'10)

for a large n by (3.7) and (3.8). Suppose that there exists a subsequence of {¢,},
which we shall denote by {g, } again, such that ¢, converges some g € R™. It follows
from (3.7) that there exists an ng > 0 such that for any n > ng, ¢+1 > ¢, > 0 and
¢"(t) € Vs(s, s2)/4(pu(tn +1)) for t € [0,q + 1] by Lemma 3.1, which contraicts (3.9).
Therefore, we can see that ¢, — 0o as n — oo.

Put p, = r, — ¢, and suppose that p,, — oo as n — co. Set s, = qn + (Pn/2).
By (3.7) and the compactness of Q,(u, w), we may assume that ((¢™)", o (s,)v"™)
and (pintén o (t, + s,)w) tend to some (¢,v) and (n,v) € Oy (1, w) compactly on
R as n — oo, respectively. For any fixed ¢t > 0, one can take an n; > 0 such that
for every n > ny, 7, — S, = pn/2 > t, because p,, — oo as n — oo. Therefore for
n > ny, we have q, < t+ s, < rp, and

@™ (t+ sn) & Vssy/2)/2(p(t + tn + 5n)) (3.11)

by (3.10). There exists an ng > ny such that for every n > ngy

O™ (t+ sn) € Vis,72)/8(0(t)) and n(t) € Vies, 2 /st +tn +s0)).  (3.12)
It follows from (3.11) and (3.12) that for every n > no,

d(@(t),n(t) = d(@"(t+ sn), u(t +tn + sn)) — d(pu(t +tn + sn),n(t))

_d(¢n(t + 5n)7 ¢(t))
> §(6,/2)/4. (3.13)

However, since 1(0) € Vs, /2(¢(0)), the UAS of p(t) in Q4 (w) implies d(¢(t), n(t)) —
0 as t — oo, which contradicts (3.13).

Now we may assume that p, converges to some p € RT as n — oo, and that
0 < p, < p+1 for all n. Moreover, we may assume that ((¢™)%,0(g,)v™) and
(utntan o (t, +gn)w) tend to some (¢, u), (v,u) € Uy (1, w) as n — oo, respectively.
Since d(¢(0),v(0)) = 0(41/2)/2 by (3.9), we have ¥(p) € Vs, 2(v(p)). However,
we have a contradiction by (3.8), because d(¢(p),v(p)) > d(p(ty, + 10), " (r ))
d(1(p), " (an +p)) = d(¢" (qn +Pn), " (qn +p)) = d(¢" (gn +pn), ¢" (1)) — d(pu(tn
Tn),V(pn)) — d(¥(pn),v(p)) > 01/2 for all large n. Thus the integral u(t) must have
Property (A).

3.2.3. Separation Condition and Existence of Almost Periodic Integrals

We shall establish an existence theorem of almost periodic integrals under a sepa-
ration condition. When (v,v) € Q4 (i, w), we often write v € Q,(u).

Definition 3.3 Q,(u,w) is said to satisfy a separation condition if for any v €
Q, (w), () is a finite set and if ¢ and ¥, ¢,v € Q,(u), are distinct integrals of
v, then there exists a constant A(v, ¢, 1) > 0 such that

d(6(1),¥(t)) = Av, 6,4) for all ¢ € R.
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To make expressions simple, we shall use the following notations. For a sequence
{a}, we shall denote it by a and 8 C « means that [ is a subsequence of «. For
a={ax} and f = {0}, a + S will denote the sequence {ay, + (i }. Moreover, L,z
will denote limg_,oc (¢ + o), whenever a = {a} and limit exists for each ¢.

Lemma 3.2 Suppose that Q,(u, w) satisfies the separation condition. Then one can
choose a number Ao independent of v € Qy(w), ¢ and V¥ for which d(p(t),¥(t)) > Ao
for all t € R. The number \g is called the separation constant for Qq(u, w).

Proof. Obviously, we can assume that the number A(v, ¢, ) is independent of ¢
and 9. Let v; and v are in Q,(w). Then there exists a sequence 7' = {r}.} such
that
UQ(t7 S, :ZZ) = khngo(o—(r;c)vl)(ta S, ‘T)

uniformly on R* x S for any bounded set S in R* x X, that is, L.v; = vo
uniformly on R* x S for any bounded set S in R x X. Let ¢!(t) and ¢%(t) be
integrals in €2, (). There exist a subsequence r C 7/, (¢, v2) € Hy(¢',v1) and
(Y2, v9) € Hy(¢?,v1) such that L,.¢' = ¢! and L,¢? = 1% in X compactly on R.
Since Hy(¢',v1) C Qp(p,w),i = 1,2, and 42 also are in Q,,(u). Let ¢! and ¢?
be distinct integrals. Then

tei?JfRdWl(t +15), QP (t+ 1)) = teillf)lij d(¢'(t),¢*(t)) = a1z >0,

and hence

tei?)fR A (1), 9*(t)) = Pra > a1z >0, (3.14)

which means that ! and ? are distinct integrals of the process va(t,s,x). Let
p1 > 1 and py > 1 be the numbers of distinct integrals of processes v1(t, s, ) and
va(t, s, x), respectively. Clearly, p; < ps. In the same way, we have ps < p; =: p.

Now, let @ = min{a; : i,k = 1,2,---,p,i # k} and 8 = min{Bj,, : j,m =
1,2,---,p,j # m}. By (3.14), we have a < 3. In the same way, we have a > (.
Therfore a = (3, and we may set \g = a = (5.

Theorem 3.6 Assume that u(t) is an integral on R of the almost periodic process
w such that the set O (p) is relatively compact in X, and suppose that Q,(u, w)
satisfies the separation condition. Then u(t) has Property (A). Consequently, 11(t)
1s asymptotically almost periodic.

Proof. Suppose that u(t) has not Property (A). Then there exists an € > 0 and
sequences (¢F,v*) € Qu (u, w), 7 > 0 and 5, > 0 such that

d(p(ty + %), d"(tr)) = (< Xo/2), (3.15)

d(u(r), 6" (0)) = 1/k (3.16)
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and
p*(o(m)w, v*) = 1/k, (3.17)

where )¢ is the separation constant for Q, (i, w).

First, we shall show that ¢+ 7 — oo as k — oo. Suppose not. Then there exists
a subsequence of {7}, which we shall denote by {7} again, and a constant 7 > 0
and that 7, — 7 as k — oo. Since

pH(o(m)w,v*) < p*(a(T)w, o(T)w) + p* (o (mi)w, v*),
(3.17) implies that
p*(o(T)w,v") — 0 as k — oo. (3.18)
Moreover, we can assume that
(", v%) — (¢,v) compactly on R
for some (¢, v) € Qy (11, w). From (3.18), it follows that v = o(7)w. Since
d(u(1), $(0)) < d(u(r), u(,)) + d(p(7,), $*(0)) + d(¢*(0), $(0)) — 0
as k — oo by (3.16), we get u(7) = ¢(0), and hence
pu(t+7) = (o(T)w)(t,0,u(7)) = (o(r)w)(t,0,$(0)) = v(t,0,$(0)) = ¢(t).

However, we have d(u(ty + 1), #(tx)) > €/2 for a sufficiently large k& by (3.15),
because

d(u(ty, + ), 8" (1)) = d(pte + 1), &" (tr)) — (6" (tk), B(tx))-

This is a contradiction. Thus we must have ¢, + 7, — 0o as k — oo.
Now, set qx = t1, + 7 and v*(t) = ¢*(tx +t). Then

(u®, o (gr)w) € Hy(p,w) and (%, o (tp)v") € Qo (1, w),

respectively. We may assume that (u?%,o(qr)w) — (fi, w) compactly on R for some
(i, w) € Qy(p, w), because g — 0o as k — oo. Since

pr(w, o(ti)) < p(w,o(gr)w) + p*(o(gr)w, o (te)v®)
= p'(w,0(qp)w) + p* (o (me)w,v"),

we see that p*(w,o(ty)v") — 0 as k — oo by (3.17). Hence, we can choose a
subsequence {v¥i} of {v*} and a 7 € Q5 (u) such that

(ij’o'(tkj)vkj) — (v, w) compactly on R.

Since
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Jim {d(u(ty, +7,), oM (tr,)) — d(v™(0),2(0)) — d(1(0), p(gr, )}

< d((0),7(0))

< jlggo{d(:u’(tkj + Tkj)? ¢kj (tkj)) + d(ij (0)7 5(0)) + d(ﬁ(0)7 /’L(qkj))}7

it follows from (3.15) that d(zz(0),#(0)) = €, which contradicts the separation con-
dition of Q,(u, w).

If for any v € Q,(w), 2, (1) consists of only one element, then Q,(u, w) clearly
satisfies the separation condition. Thus, the following result (cf.[54]) is an immediate
consequence of Theorems 3.4 and 3.6.

Corollary 3.1 If for any v € Q,(w), Q,(u) consists of only one element, then
there exists an almost periodic integral of the process w.

3.2.4. Relationship between the Uniform Asymptotic Stability and the
Separation Condition

Theorem 3.7 Assume that p(t) is an integral on R™ of the almost periodic process
w such that the set OF () is relatively compact in X. Then the following statements
are equivalent:

i) Qo (u, w) satisfies the separation condition;

it) there exists a mumber 0o > 0 with the property that for any € > 0 there
exists a to(e) > 0 such that d(¢(s),¥(s)) < do implies d(o(t), ¢ (t)) < e for
t > s+ to(e), whenever s € R,v € Qy(w) and ¢,1p € Qy(1).

Consequently, the UAS of the integral u(t) on R implies the separation condition
on Qg (p, w).

Proof. 1If we set §o = Ag, then Claim i) clearly implies Claim ii).
We shall show that Claim ii) implies Claim i). First of all, we shall verify that
any distinct integrals ¢(t), ¥ (t) in Q,(u), v € Q,(w), satisty

liminf d(6(1). v(1)) > 4. (3.19)

Suppose not. Then for some v € Q,(w), there exists two distinct integrals ¢(¢) and
Y(t) in Q, () which satisfy

lim inf d(6(1), (1)) < 8. (3.20)
Since ¢(t) and ¥(t) are distinct integrals, we have d(¢(s), 9 (s)) = € at some s and for
some € > 0. Then there is a t; such that t; < s —to(e/2) and d(¢(t1), ¥ (t1)) < do
by (3.20). Then d(¢(s),9(s)) < €/2, which contradicts d(¢(s),%(s)) = e. Thus
we have (3.19). Since O*(u) is compact, there are a finite number of coverings
which consists of mg balls with diameter dy/4. We shall show that the number of
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is at most mg. Suppose not. Then there are mg + 1 integrals in
2,---,mg+ 1, and a t5 such that

d(¢ (ta), ¢’ (t2)) > 6o/2 for i # j, (3.21)

by (3.19). Since ¢’ (t2),j = 1,2,--+,mg + 1, are in O+ (u), some of these integrals,
say ¢'(t), ¢’ (t)(i # j), are in one ball at time t5, and hence d(¢’ (t2), ¢*(t2)) < do/4,
which contradicts (3.21). Therefore the number of integrals in Q,(u) is m < my.
Thus

integrals in €, (p) i
Qu(p), ¢ (1), 5 =1,

Qu(p) = {81 (1), 6* (1), -, o™ (1)} (3.22)

and
liminf d(¢7 (1), ¢ (1)) > 6o, # J. (3.23)

Consider a sequence {71} such that 7, — —o0 as k — oo and p*(o(13)v,v) — 0
as k — oo. For each j = 1,2,---,m, set ¢/**(t) = ¢?(t + 71.). Since (¢/*, o(m4)v) €
H,(¢7,v), we can assume that

(¢"*, o (mp)v) — (7, v) compactly on R
for some (¢7,v) € H,(¢’,v) C Qy (1, w). Then it follows from (3.23) that
d(y7 (), (t)) > &, for all € R and i # j. (3.24)

Since the number of integrals in 2, (1) is m, Q, (1) consists of ¥ (¢), 2 (t), - - -, v™(t)
and we have (3.24). This shows that Q,(u, w) satisfies the separation condition.

3.2.5. Existence of an Almost Periodic Integral of Almost Quasi- Pro-
cesses

By using the same arguments as in the proof of Theorem 3.3, we can see that p(t)
on R* of the quasi-process w is asymptotically almost periodic if and only if it has
Property (A). Hence we have the following theorem by using the same arguments
as in the proof of Theorem 3.5, if O () is contained in Y.

Theorem 3.8 Let Y be a nonempty closed set in X. Suppose that w is an almost
periodic quasi-process on X, and let ju(t) be an integral on RT of w such that the set
O™ () is contained in Y and relatively compact in X . If the integral u(t) is Y-UAS,
then it has Property (A). Consequently, it is asymptotically almost periodic.

3.3. PROCESSES AND QUASI-PROCESSES GENERATED BY AB-
STRACT FUNCTIONAL DIFFERENTIAL EQUATIONS

3.3.1. Abstract Functional Differential Equations with Infinite Delay

We shall treat abstract functional differential equations on a fading memory space
(resp. uniform fading memory space) and show that quasi-processes (resp. processes)
are naturally generated by functional differential equations.
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We first explain some notation and convention employed throughout this section.
Let X be a Banach space with norm | - ||x. For any interval J C R, we denote
by BC(J;X) the space of all bounded and continuous functions mapping J into
X. Clearly BC(J;X) is a Banach space with the norm || - ||gc(s,x) defined by
¢llBewix) = sup{flo(t)[x : ¢ € J}. If J = R™,R™ = (—00,0], then we simply
write BC(J; X) and || - [[gc(s;x) as BC and || - [|gc, respectively. For any function
u: (—o00,a) — X and t < a, we define a function u; : R~ — X by u:(s) = u(t + s)
for s € R™. Let B=B(R;X) be a real Banach space of functions mapping R~
into X with a norm || - ||g. The space B is assumed to have the following properties:

(A1) There exist a positive constant N and locally bounded functions K(-) and
M(-) on R with the property that if u : (—o00,a) — X is continuous on o, a)
with u, € B for some o < a, then for all ¢ € [0, a),

(i
(ii

(iii

Uy € B,
uy is continuous in ¢ (w.r.t. || - ||5),

Nfu(t)|x < lluells < K(t — o) supy< o< luls)l[x + M(t = 0)||ue| 5.

)
)
)
(A2) If {¢"} is a sequence in BNBC converging to a function ¢ compactly on R~
and sup,, ||[¢"||lBc < oo, then ¢ € B and ||¢" — ¢|jg — 0 as n — oo.

It is known [107, Proposition 7.1.1] that the space B contains BC and that there
is a constant J > 0 such that

[¢lls < JlldllBc, ¢ € BC. (3.25)
Set By = {¢ € B: $(0) = 0} and define an operator Sy(t) : By — By by

opt+s) if t+s<0,

[So(t)¢](s) =
0  ift+s>0

for each ¢ > 0. In virtue of (A1), one can see that the family {So(¢)}+>0 is a strongly
continuous semigroup of bounded linear operators on By. We consider the following
properties:

(A3)  lim [[So(t)¢lls =0, ¢ € Bo.
(A37)  lim [|So(t)]| = 0.

Here and hereafter, we denote by ||| the operator norm of linear bounded operators.
The space B is called a fading memory space (resp. a uniform fading memory space),
if it satisfies (A3) (resp. (A3’)) in addition to (Al) and (A2). It is obvious that
B is a fading memory space whenever it is a uniform fading memory space. It
is known [107, Proposition 7.1.5] that the functions K(-) and M(-) in (A1) can
be chosen as K(t) = J and M(t) = (1 + (J/N))||So(t)||. Note that (A3) implies
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sup;sq [1S0(t)|| < oo by the Banach-Steinhaus theorem. Therefore, whenever B is
a fading memory space, we can assume that the functions K(-) and M(-) in (A1)
satisfy K(-) = K and M(-) = M, constants.

We provide a typical example of fading memory spaces. Let g : R™ — [1,00)
be any continuous, nonincreasing function such that ¢(0) = 1 and g(s) — oo as
s — —oo. We set

€9 CUX) = {6 € CR™X), tim_0(s)x/g(s) = O}
Then the space CJ equipped with the norm

o
6lly = Sup ”g((szyx, ¢ €Cy,

is a separable Banach space and it satisfies (A1)—(A3). Moreover, one can see that
(A3’) holds if and only if sup{g(s +t)/g(s) : s < —t} — 0 as t — oo. Therefore,
if g(s) = e~*, then the space Cg is a uniform fading memory space. On the other
hand, if g(s) = 1+ |[s||* for some k > 0, then the space C? is a fading memory
space, but not a uniform fading memory space.

Throughout the remainder of this section, we assume that B is a fading memory
space or a uniform fading memory space which is separable.
Now we consider the following functional differential equation

2—1: = Au(t) + F(t,u), (3.26)
where A is the infinitesimal generator of a compact semigroup {T'(¢) }+>0 of bounded
linear operators on X and F(t,¢) € C(R" x B;X). In what follows, we shall show
that (3.26) generates a quasi-process on an appropriate space under some conditions
and deduce equivalence relationships between some stability properties of (3.26) and
those of its limiting equations as an application of Theorem 3.1.

We assume the following conditions on F"

(H1) F(t,¢) is uniformly continuous on R x K for any compact set K in B, and
{F(t,¢) |t € R"} is a relative compact subset of X for each ¢ € B.

(H2) For any H > 0, there is an L(H) > 0 such that |F(¢,¢)||x < L(H) for all
t € Rt and ¢ € B such that ||¢||z < H.

For 7 € R*, we denote the 7-translation F'™ of F(t, ) by
FT(t,¢)=F(t+1,0), (t,¢)€R" xB.
Clearly, F7 is in C(R* x B;X), too. Set

H(F)={F7;7 e R},
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where {F7;7 € Rt} denotes the closure of {F7;7 € R} in C(R x B;X). The
subspace H(F) of C(R™ x B; X) is called the hull of F. It is known [107, Proposition
8.1.3] that H(F) is metrizable. Clearly, the hull H(F) is invariant with respect to the
T-translation; that is, G™ € H(F') whenever G € H(F) and 7 € R". Moreover, from
(H1) and [107, Theorem 7.1.4] it follows that H (F) is a compact set in C'(R* xB; X).
If G € H(F), one can choose a sequence {r,} C RT so that F™ tends to G in
C(RT x B; X)), that is, F(t + 7, ) — G(t, ¢) compactly on RT x B. Assume (H1)
and (H2), and let {¢/,} with ¢/, — oo as n — oco. Then the family of functions
{F({t+t),¢):n=1,2,...} is equicontinuous on the set [—.J, J] x B for each J > 0.
Indeed, if (sg,¢0) € [—J,J] x B and § := ||s — so|| + ||¢ — ¢o||s is small, then
so+t, € RT and s+t € RT for sufficiently large n and

(s + t,, @) — Fs0 + ty, do)Ix
(s + £, & — do)llx + [[F(s + t,, 60) — F(s0 + £, bo)lIx
L6 + sup{[[F(t, ¢o) — F(7, do)llx : t, 7 € RT, [t — 7| < 6}

IAINA

by (H2). Therefore the desired equicontinuity follows from (H1). For each (¢, ¢) €
R x B, the set {F(t +t),,¢) : n > ng} is relatively compact in X by (H1); here
no is a positive integer such that ¢/, +t € RT for n > ng. Since B is separable,
by the Ascoli-Arzéla theorem and the diagonalization procedure, one can select a
subsequence of {F(t+t/,¢) : n = 1,2,...} which is uniformly convergent on any
compact subset on R x B. Hence there exist a subsequence {¢,} C {t,,} and a
continuous function G : R x B — X such that

F(t+tn,¢) — G(t,¢) compactly on R x B. (3.27)

We denote by Q(F) the set of all functions H : R x B — X for which one can
choose a sequence {t,} C R so that t, — 0o as n — oo and F(t + tp, ¢) — G(t, ¢)
compactly on R x B. Note that the conditions (H1) and (H2) are satisfied for G(¢, ¢)
as well as F(t, ). We denote by Q(F) the set of all elements G in H(F) for which
one can choose a sequence {7,} C R so that {r,,} — 0o asn — oo and F™ — G
in C(R x B;X). If G € H(F), the system
du +

i Au(t) + G(t,u) teR™, (3.28)
is called an equation in the hull of System (3.26). In particular, if G € Q(F), then
it is called a limiting equation of (3.26).

Under the conditions (H1) and (H2), it is known that for any (o, ¢) € RT x B,
there exists a function v € C((—o00,t1); X) such that u, = ¢ and the following
relation holds:

t
u(t) =T — 0)p(0) + / T(t—s)G(s,us)ds, o <t<t,
(cf. [91, Theorem 1]). The function u is called the (mild) solution of (3.28) through
(0, ¢) defined on [0, t1] and denoted by u(t) := u(t, o, ¢, G). In the above, ¢; can be
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taken as 1 = oo if sup,<, [[u(t)[[x < oo (cf. [91, Corollary 2]). In the following,
we always assume that (3.26) is regular, that is, the following condition is satisfied,
too:

(H3) For any G € H(F) and (0,¢) € RT x B, Equation (3.28) has a unique
solution through (o, ¢) which exists for all ¢t > o.

3.3.2. Processes and Quasi-Processes Generated by Abstract Func-
tional Differential Equations with Infinite Delay

Consider a mapping ® : R x Rt x B x H(F) — B defined by
@(t,s,(b, G) = ut—l—s(svd)aG) € Ba (t,S,(,ZS, G) eR" xR x B x H(F)

Proposition 3.1 Assume that B is a fading memory space and that conditions
(H1)—(H3) are hold. Then the mapping ® is continuous.

Proof. Assume that the mapping ® is not continuous. Then there exist an
e > 0, (tg,s0,0°,G) € RT x RT x B x H(F) and sequences {t;} C R¥, {sx} C
Rt {¢*} C B and {G}} C H(F) such that (t, sk, d", Gx) — (to,s0,¢°, G) and
|®(ty, 51, dF, Gi) — ®(to, 50, ¢°, G| > 3¢ for k € N (N denotes the set of all posi-
tive integers). Since ®(t, so, #°, G) € B is continuous in ¢t € RT by (Al-ii), we may
assume that |z} — x;, |3 > 2¢ for all k € N, where z(t) = u(t + so, 50, ¢°, G) and
2R (t) = u(t + s, g, 9, Gy) for k € N. There exist v > 0, oy and 7, 0 < op <
T < tx, such that v < min{e/(1 + M), Ne/K},

k k
||xok 7‘%07@”3:73 ||x7'k 7‘%‘%”5:267

l2f —zells <v (0<t <o)

and
||xfff —xz|ls <2 (0<t<Tk)

for k € N; here the functions M(-) and K(-) in (Al) may be chosen as positive
constants M and K, respectively, because B is a fading memory space. By choosing
a subsequence if necessarily, we may assume that o, — g € [0,t0]. We claim that

o0 > 0. (3.29)

Indeed, if (3.29) is false, then we have, for any 0 < ¢ < min{oy, 1},
t

l2* () — z(t)|x = |T(t)xk(0)+/0 T(t —7)G(sk + 7, 2%)dr

()2 (0) — /0 T(t — )G(s0 + 7 2.)dr|x

IN

Co{(1/N)[6* — 6Ol + 2 / L(H)dr},
0
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where H = sup{|z:|s, [2f] : 0 <t < 7,k € N} and C1 = supg< < ||T(s)|]; hence

v = lzg, —%als

K sup |z"(t) — z(t)|x + M|¢" — ¢°|5
0<t<og

KC{(1/N)|¢"* — ¢°|5 + 20, L(H)} + M|¢* — ¢°|5 — 0

IN

IA

as k — oo, a contradiction.

Next we prove that the set O := {z%(t) : 0 < t < 7, k € N} is relatively
compact in X. To do this, we consider the sets O, = {z¥(t) : n <t < 7, k € N}
and O, = {z*(t) : 0 <t <5, k € N} for any 17 > 0 such that 5 < infj, 7. Then
(0) = max{a(0,), a(0,)}, where a(-) is Kuratowski’s measure of noncompact-
ness of sets in X. For the details of the properties of «(-), see [133, Section 1.4]. Let
0 < v < min{1,n}. Since z¥(t) is a mild solution of % = Au(t) + Gi(t + s, u;)
through (0, ¢*), we get

ah(t) = T(t)e*(0) + /t T(t — s)h*(s)ds
0
= T[T - n)é(0) + / T(t - — 5)h*(s)ds] +

+ / "D s (s)ds

= T(n)*t—n)+T() / T(t — s — v)h*(s)ds +

t—n

+ /t T(t — s)h*(s)ds

for t > n, where h¥(t) = Gy (t + s, 2F). The set {ftt__: T(t—s—v)h*(s)ds : n <
t <7, k € N} is bounded in X, and hence T(u){ftt__: T(t —s—v)hF(s)ds : n <
t < 71, k € N} is relatively compact in X by the compactness of the semigroup

{T(t)}+>0. Similarly, one can get the relative compactness of the set T'(n){z*(t—n) :
n<t<m, k&N}. Since

a(0,) = o t T(t—s)h*(s)ds:n <t <t keN})

t—v

< CL(H)v,

letting v — 0 in the above, we get a(O,) = 0. Hence

a(0) = a(0,) = a({T(t)e"(0) + /Ot T(t—s)h*(s)ds: 0 <t <m, keN})

a({/ot T(t—s)hF(s)ds:0<t <n, keN})

IN

C1L(H)n
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for all 0 < n < infy 7, which shows a(O) = 0; consequently, O must be relatively
compact in X.

Since the set {z¥(0,), x(ok) : k € N} is relatively compact in X, |[T(t — o) —
I(z*(o1) — x(0%))|x — 0 as |t — ox| — 0. Therefore, repeating almost the same
arguments as in the proof of (3.29), we obtain inf{r, — oy : k € N} =: 2a > 0,
because of the inequality |25 —a,, |p < K sup,, <<, |#%(t)—a(t)|x+ M|k —2,, |5
ore < Ksup,, <;<,, |2 (t) —x(t)|x. Noting that [*(t) — 2*(s)|x < sup{|T(t—s)z—
zlx :2€ 0} + C1L(H)|t —s| when 0 < s <t < og+aand ¢t < s+ 1, we have that
2% (t) is equicontinuous on [0, oo+ a]. Hence, one may assume that z*(¢) converges to
some continuous function y(¢) uniformly on [0,%y + a] as k — oo. Putting yo = ¢Y,
we have z§f — y, in B uniformly on [0, 00 + a], because of zf = ¢* — ¢" in B.
Letting kK — oo in the relation

(1) = T(t)p*(0) + /t T(t —7)Gr(sp + 7, 2%)dr
0

for t € [0, 0% + a], we have

y(t) = T(t)y(0) + / T(t — 7)G(s0 + 7, y2)dr

for t € [0,00 + (a/2)]; hence y(t — s¢) = u(t, s0, ¢, G) = x(t — s0) on [sg, 59 + 00 +
(a/2)] by (H3). Consequently |y,, — %, |s = 0. This is a contradiction, because we
must get |yy, — Too|s = 7 by letting k — oo in |z¥ — z,, s = 7. This completes
the proof of the proposition.

Now we take X = Y = B and consider a function w§ : R x Rt x B +— B
defined by

wg(t7s7¢) = ut+5(81¢7G)7 (t157¢) S R+ X R+ x B.

By virtue of (H3), we see that the mapping w§ satisfies (p1) and (p2) with X = B.
Moreover from Proposition 3.1 it follows that wg satisfies (p3). Thus the mapping
wg is a B-quasi-process on B. In fact, wg is precisely a process on B in a sense of
[53], [54], [77], [78]. We call w§ a process on B generated by (3.28).

Now we consider the process wf on B generated by (3.26). (H3) yields the
relation u(t + 7,5+ 7,0, F) = u(t,s, ¢, F7) for t € R and (s,7,¢) € RT x RT x B.
Hence (U(T)wg)(tv 5, (rb) = U)g(t, T+ 5, QS) = ut+7'+S(T + s, (rba F) = ut+s(sa ¢7 FT) =
wh (t,s,¢) for (t,s,4) € R* x R* x B; in other words,

O'(T)’wg =wk’

Therefore Hy(wf) = {w§ : G € H(F)} and Q,(wk) = {w§ : G € Q(F)}. In par-
ticular, the process wj satisfies the condition (p4). Moreover, we see that H,(wf)
is sequentially compact and that a mapping 75(t) : B x H,(w§) — B x H,(w§)
defined by

m5(t) (6, wg) = (u(0,6,G), 0 (t)wi),  (¢,wg) € Bx Hy(wg),

satisfies the condition (p5), and hence 75(t) is the skew product flow of wj.
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Lemma 3.3 The skew product flow wp(t) is B-strongly asymptotically smooth
whenever B is a uniform fading memory space.

Proof. Let B be any bounded closed set in B x H,(wf). Then there is an H > 0
such that B C By x H,(wf), where By = {¢ € B : |p|g < H}. Let L := L(H) be
a constant in (H2), and set

1
Q1= {/ T(r)h(r)dr : h e BC([0,1]; X) with |h|gc(o,1):x) < L}-
0

By the same reason as the one for the set O in the proof of Proposition 3.1, we see
that the set @7 is relativly compact in X. Then there exists a compact set Op in
X satisfying

T(l)XH/N+Q1 C Ogp, (330)
where N is the constant in (A1), and Xg,ny = {z € X : |[z[x < H/N}. Denote by

Jp the set of all elements ¢ in BC with the property that ¢(0) € Op for § € R~
and

|p(t) — d(s)|x < sup{|T(t —s)z — z|x : 2 € Og} + C1 L|t — 5]

for all s, ¢ satisfying s —1 <t—1 < s <0, where C; = SUPp<s<i [|T(s)]|. From (A2)
and Ascoli-Arzéla’s theorem, we see that Jp is a compact set in B.
Now, let {t,} C R and {(¢", wB ")} C B be sequences with the property that

UMy — ooty = 00 and 7 (t) (", wB ) = (ut(0, 0™, Gyp),w )EBforalltE[Ot]
We shall show that {75(t,)(¢", wg %)} has a subsequence which approaches to the

compact set Jp X H,(wf). We may assume that ¢, > 2 for n = 1,2,---. Set
x™(t) =u(t,0,¢",Gp),n=1,2,---. Since |z}|g < H for t € [0,t,], we get

2"(t) = T1)a2"(t-1) —&—/t 1 T(t — s)Gp(s,z2)ds

= T(1)z"(t-1) +/0 T(r)h™ (7)dr

for any t € [1 tn], where h™!(1) = G, (t — 7,27 ). Note that h™! € BC([0,1];X)
with |h™? n(t — 1)| < (1/N)|z}_4|p < H/N. It follows
from (3.30) that the set {z"(t) : 1 <t <t,, n=12---} C Op. Moreover, if
1<s<t<t,and |t —s| <1, then

[z"(t) —z"(s)lx < [T(t—s)z"(s) —2"(s)|x + \/ (t = 7)Gn(7, 27 )d7|x
sup{|T(t — s)z — z|x : 2 € Op} + C1L|t — s|.

N

Therefore, if we consider a function y™ defined by y™(t) = 2™ (¢) if 1 <t < t,, and
y"(t) = 2"(1) if t < 1, then y;' € Jp. Observe that

utn (Oa ¢n7 Gn) = y;‘,nn + So(t’fb - 1)[%‘? - xn(l)g]’
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where £(0) = 1 for § < 0. Since |z} — 2™ (1)¢|g < H + JH/N by (3.25), we get
lug,, (0,¢",Gn) =yt |5 < [|So(tn — 1)||(1 4+ J/N)H — 0 as n — oo, because B is a
uniform fading memory space. Thus {7g(t,)(¢", wg")} approaches to the compact
set Jp x Hy(wk).

Suppose the following condition:

(H4) Equation (3.26) has a bounded solution @(t) defined on R such that ug €
BC.

A subset F of C(R";X) is said to be uniformly equicontinuous on R*, if
sup{||[z(t + 6) —z(t)|x : t € RT,z € F} — 0 as § — O0F. For any set F in
C(RT;X) and any set S in B, we set

R(F) = {x(t):teR", zcF}

W(S,F) = {z():R—X |z € S,z|gr+ € F}

and
V(S,F)={z; |t e R, 2 € W(S,F)}.

Lemma 3.4 Let B be a fading memory space. If S is a compact subset in B and if
F is a uniformly equicontinuous set in C(R*,X) such that the set R(F) is relatively
compact in X, then the set V(S,F) is relatively compact in B.

Proof. We shall prove that any sequence {xfk},tk > O,mfk € V(S,F), contains

a convergent subsequence. Taking a subsequence if necessary, we may assume that
tr, — to < oo and xf := ¢* — ¢ in S as k — oo, because S is compact. Let

xy = yr + So(te)y",

where .
S (s) = { xk(s) $>0
x"(0) s <0,
F =z — 2" (0)x
and

x(0)=1 6 <0.

Then ¢ — ¢ := ¢ — ¢(0)x in B as k — oo. Clearly £* := yf lies in BC, and
the sequence {¢¥} is equicontinuous on R~. Moreover, for each § < 0 the set
{€¥(0) : k =1,2,...} is relatively compact in X, because it is contained in the set
R(F) which is relatively compact in X. By applying the Ascoli-Arzéla theorem and
(A2), we can assume that {¢¥} is a convergent sequence in B. On the other hand,
since supyq |So(t)]| < 00 , we have [[So(t)u — Soltk )l < supyso | So(t)[¥% —
Y|l — 0as k — oco. If tg < 0o, then Sy(tx)y — So(to)y as k — oo, if tg = oo, then
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So(tx)yy — 0 as k — oo by (A3). As a result, {So(t)1*} is a convergent sequence
in B. Therefore, the sequence {xfk} has the desired property.

By noting Lemma 3.4, for the solution @(t) of (3.26) whose existence is assumed
in (H4), we have the following lemma by using the same arguments as in the proof
of Proposition 3.1.

Lemma 3.5 Oy g+ := {u(t) | 0 < t} is compact in X, a(t) is uniformly continuous
on RT and Xy g+ = {u; | 0 < t} is compact in B.

Therefore, for any sequence {7/} C R™ one can choose a subsequence {7,,} C
{7/}, v € C(R;X) and G € H(F) such that lim,, . F'™ = G in C(RT x B;X)
and lim, o |Us4r, — U¢|g = 0 uniformlu on any compact set in R™, that is,

(™, F™) — (v,G) compactly.

Denote by H(u, F') the set of all (0, G) € C(R;X) x H(F) such that (a™,F™) —
(v, G) compactly for some sequence {7,,} C R". In particular, we denote by Q(u, F')
the set of all elements (7, G) in H (%@, F') for which one can choose a sequence {7, } C
R™" so that lim,, o 7, = o0 and (@™, F™) — (v, @) compactly. We can easily see
that o is a solution of (3.28) whenever (0,G) € H(a, F).

For any function ¢ : R — X such that & € B and ¢ is continuous on R, we
define a continuous function u% : R* +— B by the formula

() =&, teRT

It is clear that % is an integral of the process w on RT. Also, we get Hy (1%, wg) =
(g, w) : (5,G) € H(a, F)} and Qo(ufs, wh) = {4, 0d) : (5,G) € Qa, F)}.

The B-stabilities for the solution @(t) of (3.26) is defined via those of the integral
p% of the process wf in Definition 3.1 with X = ) = B. For example, the solution
a(t) of (3.26) is B-uniformly stable in Q(F)(B-US in Q(F)), if for any € > 0 there
exists a d(¢) > 0 such that |u.(s,¢,G) — g < € for t > s > 0 whenever (7,G) €
Q(a, F) and |¢p — U5|g < d(g). The other B-stabilities for a(t) are given in a similar
way; we omit the details.

3.3.3. Stability Properties for Abstract Functional Differential Equa-
tions with Infinite Delay

Combining the above observation with Theorem 3.1 and Lemma 3.3, we get the
following result on B-stabilities (cf. [101]). We emphasize that the additional condi-
tion that B is a uniform fading memory space cannot be removed because a fading
memory space 5 must be a uniform fading memory space whenever there is a func-
tional differential equation on B which has a B-UAS solution ([107, Theorem 7.2.6],
[159]).

Theorem 3.9 Let B be a uniform fading memory space which is separable, and
suppose that the conditions (H1)—(H4) are satisfied. Then the following statements
are equivalent:
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i11)  The solution u(t
i) The solution u(t) of (3.26) is B-WUAS in Q(F).

Next we shall construct a quasi-process with X = BC, associated with (3.28);
here and hereafter, BC, denotes the space BC which is equipped with the metric p
defined by

L _6-¥h
P(d’,l/})*nz::oﬁma ¢, ¢ € BC,,

where |¢p — 1|, = sup_,,<g<g |#(0) — ¥ (0)|x. Then (BC,p) is a metric space. Fur-
thermore, it is clear that p(¢*, ¢) — 0 as k — oo if and only if ¢*¥ — ¢ compactly
on R™.

We first provide an example which shows that a process on BC, cannot be
always constructed for functional differential equations with infinite delay.

Example 3.1 Consider a scalar delay equation

1/n*)x(t —n), (3.31)

NE

i(t) =

Il
-

n

which is a special case of (8.26) with B = CJ(R) (g(s) = s+ 1), A = 0 and
F(t,¢) = 3 521(1/n*)é(—n).

It is clear that the conditions (H1)—(H3) are satisfied for this equation. Consider a
sequence {¢*} C BC defined by ¢*(0) = 0if —k < 0 <0, k*if 0 < —k — 1 and
linear if —k —1 < § < —k. Clearly ¢* — 0 in BC,. Let denote by z(t, s, ¢) the
solution of (3.31) through (s, ¢). Then

X k = ' TL3 kS—TL S
(1,0,6%) /0;10/ 6" (s — n)d

Y

1/(k+2)3/1¢k(s —k —2)ds
0
> k/(k+2)°*>1

for k > 10. Note that z(¢,0,0) = 0 and z1(0,¢*) /4 21(0,0) in BC,. Hence
the associated mapping w : R™ x R™ x BC, — BC, defined by w(t,s,¢) =
Tits(s, @), (t,s,¢) € RT x R x BC,, is not continuous on Rt x R* x BC,,.

From the above example, we see that the concept of processes does not fit in with
the study of the p-stabilities in functional differential equations. In what follows, we
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shall consider a subset ) of BC, and construct a J-quasi-process on BC, associated
with (3.26) to overcome the above difficulty.

Let U be a closed and bounded subset of X whose interior U? contains the
closure of the set {@(t) : t € R}, where @ is the one in (H4). Set

BC! = {¢p € BC,: ¢(f) €U for all € R™}.

It is clear that BCg is a nonempty closed subset of BC,. With X = BC, and
Y= BCPU, we shall construct the quasi-process associated with (3.28). Consider a
function w§ : R x R* x BC, — BC, defined by

wf(ts,qb) = uys(s, 0, G), (t,s,0) € RT x RT x BC,,
which is the restriction of w§ to R* x Rt x BC,,.

Lemma 3.6 wf 5 a BCg—quasi—pmcess on BC,,.

Proof. From (H3) we easily see that w,? satisfies (p1) and (p2) with X = BC,,.
We shall show that wf satisfies (p3) with X = BC, and Y = BCg. Suppose
the condition (p3) is not satisfied for wS. Then there exist a point (£,5,¢) €
R* x R x BC, and sequences {t,} C R*, {s,} € R* and {¢"} C BCY
such that (t,,sn,¢") — (£,5,¢) in RT x RT x BC, as n — oo and that
inf,, p(ut, 15, (Sn, ®", G), uz15(S, ¢, G)) > 0. Then there exists an integer [ > 0 such
that inf,, [us, 4o, (Sn, @™, G) —uzy5(5, ¢, G)|Bc([-1,0:x) > 0, and hence there exists a
sequence {7,} C [, 0] such that

inf |u(t, + sp + Tny Sn, @™, G) — u(t + 5+ 74,5, ¢,G)|x > 0. (3.32)

Since u(t, 3, ¢, G) is continuous in t € R, we get inf,, [u(t,+5,+Tn, Sn, d", G)—u(t,+
5+7n, 5,0, G)|x > 0. Therefore it must hold that t,, +7, > 0 for all sufficiently large
n, because of p(¢™,¢) — 0 as n — oco. Thus we can assume that lim, ... 7, = 7
for some 7 € [—1,0] with ¢ + 7 > 0. Since lim,_, [¢" — ¢|g = 0 by (A2), it follows
from Proposition 3.1 that lim,, o [ts, 45,17, (S0, @, G) — uzrs47(5,6,G)|s = 0;
which implies that lim,, oo [u(ty + Sp + Tn, Sny ¢, G) —u(t+5+7,5,¢,G)|x = 0 by
(Al-iii). Therefore lim,, oo [u(ty + Sn + Tn, S0, @, G) —u(t + 5+ 75, 5,6, G)|x =0,
which is a contradiction to (3.32).

The mapping wf constructed above is called the BCg—quasi—process on BC,
generated by (3.28).

Now we consider the BCg—quasi—process wff on BC, generated by (3.26). By
the same calculation as for wg, we see that o(T)w} = w'fT, Hy(wl) = {u§ :
G € H(F)} and Qq(wf) = {w§ : G € Q(F)}. Moreover, we see that Hy(w]) is
sequentially compact and the BCg— quasi-process wg satisfies the condition (p4).
For t € R, consider a mapping 7,(t) : BC, x Hg(wg) — BC, x Hg(wg) defined
by
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T‘—P(t>(¢7 U’f) = (ut(07 (b, G),a(t)wf), (¢vw;();) € BCP X Ha(w;};)

Notice that lim, . |¢" — ¢|g = 0 whenever {¢"} C BCF[,] satisfies the condition
lim,, o0 p(¢™, ®) = 0. Therefore, repeating almost the same argument as in the proof
of Lemma 3.6, one can see that m,(t) satisfies the condition (p5) with J = BCS,
and hence 7,(t) is the skew product flow of w?".

Lemma 3.7 The skew product flow m,(t) is BCg-stmngly asymptotically smooth.

Proof. 1t suffices to show that for the set BCI()J X Hy(w') there exists a compact
set J C BCg x Hy(w?l') with the property that {m,(t,)(¢", wf")} has a subsequence
which approaches to J whenever sequences {t,} C RT and {(¢", w§")} C BCpU X

Hy(wf) satisfy limy, oo tn, = 00 and 7rp(t)(¢",wf") - BCg X Hy(wf) for all t €
[0, ¢y]. This can be done by the same arguments as in the proof of Lemma 3.3. Indeed,

since the set U is bounded in X, putting B = BCLJ x H, (wf) we can construct the
set Jp as in the proof of Lemma 3.3. Then the set J := (Jp N BCPU) X Hq(w)') is a
compact set in BCg X Hqy(w}). By virtue of (A2) and Ascoli-Arzéla’s theorem, .J has
the desired property, because the function x™(t) in the proof of Lemma 3.3 satisfies
2"™(t) € Op and |2"(t) — 2™(s)|x < sup{|T(t —s)z —z|x : 2 € O} + C1 L|t — s| for
any s, t with 1 <s<t¢t<t, and |t —s| <1.

For any function £ : R — X such that & € BC;J and £ is continuous on R, we
define a continuous function uf; :R" — BC, by

.u“f)(t) :Etv t€R+

It follows from (H4) that pj is an integral of the quasi-process wg on RT. Let
1 > 0 be chosen so that the interior of U contains the n-neighborhood of the set
{u(t) : t € R}. Then we easily see that (p6) is satisfied with §; :=n as Y = BCg,
w = w} and p = pf because of the inequality |u(t + s,5,¢, F) — a(t + s)[x <
p(wf(t,s,gb),ug(t)). Also, we get Ha(,u;‘,wf) = {(ug,wf) : (0,G) € H(a, F)} and
Qo('u,;,pr) = {(:U‘vapG) : (’DvG) € Q(ﬂ‘?F)}

The BCg—stabz’lities of the integral ug of the quasi-process wf yield the p-
stabilities with respect to U for the solution @(t) of (3.26). For example, the solution
a(t) of (3.26) is p-uniformly stable with respect to U in Q(F)(p-US with respect to
U in Q(F)), if for any € > 0 there exists a §(g) > 0 such that p(a:(s, ¢, G),0:) < &
for t > s > 0 whenever (7,G) € Q(u, F), p(¢,05) < d(¢) and ¢(s) € U for all
s € R™. The other p-stabilities with respect to U for u(t) are given in a similar
way; we omit the details.

The following result is a direct consequence of Theorem 3.9 and Lemmas 3.6
and 3.7.

Theorem 3.10 Let B be a fading memory space which is separable and suppose
that the conditions (H1)—(H4) are satisfied. Also, let U be a closed and bounded
subset of X whose interior contains the closure of the set {a(t) : t € R}. Then the
following statements are equivalent:



CHAPTER 3. STABILITY METHODS 189

i) The solution u(t) of (3.26) is p-UAS with respect to U.

) o
it) The solution u(t) of (3.26) is p-US with respect to U and p-attractive with
respect to U in Q(F).
)

i1i)  The solution u(t) of (3.26) is p-UAS with respect to U in Q(F).
w) The solution u(t) of (3.26) is p-WUAS with respect to U in Q(F).

In the above, if the terms p(u¢(o, ¢, F), @) and p(us(o, ¢, G), ;) are replaced by
lu(t, o, F)—u(t)|x and |u(t, o, G)—0(t)|x respectively, then we have another concept
of p-stability, which will be referred to as the (p, X)-stability. The equivalence of
these two concepts of p-stabilities are given by the following proposition.

Proposition 3.2 Let U be a closed and bounded subset of X whose interior U’
contains the closure of the set {u(t) : t € R}. Then the solution u(t) of (3.26) is
p-US if and only if it is (p, X)-US.

Proof. The proof of the “only if” part is obvious. We shall establish the “if” parts.
Take any ¢ > 0, (0,¢) € Rt x BC with ¢(s) € U, for all s € U, p(¢,1,) < 6(g),
where §(-) is the one for (p,X)-US of the solution u(t) of (3.26). Then v(t) =
v(t, o, ¢, F) satisfies

[v(t) —a(t)|x < e for t > o. (3.33)
To estimate p(vy,4;), we first estimate |@; — vy];. Let ¢ > o, and denote by k
the largest integer which does not exceed t — o. If j < k, then j < t — o; hence
Uy — vi|j = Sup_ ;<< [U(t +5) —v(t + s)[x < € by (3.33). On the other hand, if
7 >k+1, then j >t — o, hence

|us —v|; = max{ sup |a(t+s)—v(t+s)x,
—j<s<o—t
sup [alt+5) — v(t + 5)|x}
o—t<s<0
<max{ sup [$(0)— (o +0)|x,sup|v(d) —u(0)x}
—j<6<0 o<

<l|p—u(o)]; +¢
by (3.33). Then

k %)
p(og, ) = Z+ Z )27 fvp — g/ [1 + v — el + &
J=1 j=k+1
k oo .
< Y27 /(l+e)+ Y 27lp—ol; +el/[L+ | — tol; +é]
j= J=kt1

k [eS)
< > o27e/(l+e)+ Y 276 —teli/[1 + |¢ — tol;]
i—1 j=k+1
< e+4(e) < 2,

which shows that the solution @(t) of (3.26) is p-US with 4(-/2).
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3.4. EQUIVALENT RELATIONSHIPS BETWEEN BC-STABILITIES
AND p-STABILITIES

3.4.1. BC-Stabilities in Abstract Functional Differential Equations with
Infinite Delay

Let B be a fading memory space which is separable. We shall discuss some rela-
tionships between BC-stabilities and p-stabilities, and extend some results due to
Murakami and Yoshizawa [161] for X = R" to the case where dimX = cc.

The solution @(t) of (3.26) in (H4) is said to be BC-totally stable (BC-TS) if
for any € > 0 there exists a §(¢) > 0 with the property that o € RT,¢ € BC
with |, — ¢|pc < d(e) and h € BC([o, 00); X) with sup,¢(y,o0) [A(t)[x < 6(¢) imply
|a(t) — u(t,o,¢, F + h)|x < ¢ for ¢ > o, where u(-, 0, ¢, F' + h) denotes the solution
of

d
di;‘ = Au(t) + F(t,u;) + h(t), t>o, (3.34)
through (o, ¢).

The other BC-stabilities for @(t) are given in a similar way; we omit the details.

Theorem 3.11 Assume that conditions (H1)—(H4) hold. If u(t) of (3.26) is BC-
UAS, then it is BC-UAS in Q(F') and BC-TS.

Proof. First, we shall show that @(¢) is BC-UAS in Q(F).
Let (6(-),d0,t0(-)) be the triple for BC-UAS of @(t), where we may assume
dp < 6(1). We first establish that

o €RT, (3,G) € Qu,F) and |¢ — 5,|pc < 5(%)
imply |z(t,0,¢,G) —v(t)|x <n for t > 0. (3.35)

Select a sequence {t,,} with t,, — oo as n — oo such that (a'", F'») — (v(t), G(t, ¢))
compactly, and consider any solution x(, 0 +t,, ¢ — Uy + Up4t,, F'). For any n € N,
set 2" (t) = x(t + tn,0 + tn, ¢ — Uy + Uot,, F), t € R. Since the solution u(t) of
(3.26) is BC-UAS, from the fact that |22 — G,4+, |Bc = |0 — vo|pc < §(n/2) it
follows that

2™ () — At + t)|x < g for all t > o and n e N. (3.36)

Observe that the set {2™(c) : n € N} is relatively compact in X. In virtue of this
fact and (3.36), repeating almost the same argument as in the proof of Lemma
3.5 we can see that the set {x™(¢) : t > o, n € N} is relatively compact in X and
that the sequence {2™} is uniformly equicontinuous on [0, 00). Thus we may assume
that 2™(t) — y(t) compactly on [o,00) for some function y(¢) : [0, 00) — X. Since
2"(o) = ¢(0) — (o) + u(o + t,), we obtain y(c) = ¢(0). Hence, if we extend the
function y by setting y, = ¢, then y € C(R,X) and |z} — y¢|p — 0 compactly on
[0, 00). Letting n — oo in the relation
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t

2"(t) =Tt —o0){¢(0) —v(o) +u(c +t,)} + / T(t—s)F(s+tn,z0)ds, t>o,

o

we obtain .

y(t) = T(t — 0)6(0) + / T(t - 5)G(s,ys)ds, t> o,

which means that y(t) = z(t, 0, ¢, G) for t > o by the regularity assumption (H3).
Then (3.35) follows from (3.36) by letting n — oo.
Repeating the above arguments with n = 2, we can establish that

S RJr, (0,G) € Qu, F) and |¢p —ve|pc < g
imply |2(t,0,6,G) — 5(t)|x < e for t > o+ to(g). (3.37)

Next, we suppose that the solution @(t) is not BC-TS. Then there exist an €,0 <
g < &, sequences {7, } C R, {r,},rn > 0,{¢n} C BC, {hn}, hyy € BC ([T, 0); X),
and solutions {x(-, 7, @n, F + hy,)} such that, for all n € N,

1 1
M)n - ﬂTn|BC < — and sup |hn(t)‘ <= (338)
n t>7, n

and
|2 (T +70) — (T +7n)|x =€ and |2"(t) — a(t)|x < e Vt € (—00, T +74), (3.39)

here 2" (t) := x(t, Ty, On, F 4+ hy ). We first consider the case that {r,} is unbounded.
Without loss of generality, we may assume that

(,L’LTW,'FT‘n_tO’FTnJFTn_tO) N (@G)

compactly, for some (7, G) € Q(u, F') and that z™(t+ 7, +7, —to) — z(t) compactly
on (—oo,tp] for some function z, where tg = to(¢/2). Repeating almost the same
argument as in the proof of the claim (3.35), we see by (3.38) that z satisfies (3.28)
on [0, to]. Let n — oo in (3.39) to obtain |z(t) — 0(t)|x < € on (—o0, o] and |z(to) —
9(to)|x = e. This is a contradiction, because |zo — To|pc < € < do implies |z(to) —
B(to)|x < € by (3.37). Therefore the sequence {r,} must be bounded. Thus we may
assume that {r, } converges to some 7,0 < r < co. Moreover, we may assume that
{z"(1p, + 1)} — & compactly on (—oo,r]. Consider the case where the sequence {7, }
is unbounded; hence we may assume that (a™, F™) — (w, H) compactly, for some
(w,H) € Q(u, F'). Then &(t) satisfies

£(t) = T(DE() + / T(t - s)H(s,£,)ds

on [0,r], and moreover we have [y — wo|pc = 0 and [£(r) — w(r)|x = € by letting
n — oo in (3.38) and (3.39). This is a contradiction, because we must have £ = w on
[0, 7] by (H3). Thus the sequence {7,,} must be bounded, too. Hence we may assume
that lim,, o 7, = 7 for some 7 < oo. Then &(t — 7) satisfies (3.26) on [r, 7+ 7], and
moreover we have |y — @,|pc = 0 and [£(r) — @(7 4+ r)|x = ¢ by (3.38) and (3.39).
This again contradicts the fact that the solution @(t) of (3.26) is BC-UAS.
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3.4.2. Equivalent Relationship between BC-Uniform Asymptotic Sta-
bility and p-Uniform Asymptotic Stability

Theorem 3.12 Assume that conditions (H1)—(H4) hold. If the solution u(t) of
(3.26) is BC-UAS, then it is p-US w.r.t.U for any closed bounded set U in X
such that U* D Oj.

Proof. We assume that the solution @(t) of (3.26) is BC-UAS but not p-US
w.r.t.U; here U C {z € X : |z|x < ¢} for some ¢ > 0. Since the solution (t) of
(3.26) is not (p, X)-US w.r.t. U as noted in Proposition 3.2 there exist an € € (0, 1),
sequences {7, } C R, {tm} (tm > 7n), {¢™} C BC with ¢"(s) € U for s € R~
and solutions {u(t, 7, @™, F) =: 4™ (t)} of (3.26) such that

plo™ ar, ) < 1/m (3.40)
and that
|@" () — U(tm)|x =€ and |G (t) —a(t)|x < & on [Tim,tm) (3.41)
for m € N. For each m € N and r € R, we define ¢™" € BC by

o™ (0) if —r<6<0,
¢m,r(0) —
O™ (—1) 4 Ut 4 0) — W — 1) if O < -1

We note that [¢™" — Gy, o = 6™ — i, ||_ro) and
sup{|¢"" — o™ |p:m e N} =0 as r — oc. (3.42)

For, if (3.42) is false, then there exist an € > 0 and sequences {my} C N and
{ri},rp — 00 as k — oo, such that [¢™ ™ — ¢™k|g > ¢ for k = 1,2,---. Put ¢~ :=
™"k — ¢k Clearly, {1*} is a sequence in BC which converges to zero function
compactly on R~ and sup,, [¢*|gc < oo. Then Axiom (A2) yields that [1/*|z — 0
as k — oo, a contradiction. Furthermore, the set {¢™,¢"™" : m € N,r € R"} is
relatively compact in B. Indeed, since the set {@; : ¢ € RT} is relatively compact
in B, (3.40) and Axiom (A2) yield that any sequence {¢™7}22; (m; € N) has a
convergent subsequence in 5.

Therefore, it sufficies to show that any sequence {¢™s'"i };ﬁl(mj € N,r; €
R™) has a convergent subsequence in B. We assert that the sequence of functions
{¢™373(0)}32, contains a subsequence which is equicontinuous on any compact set
in R™. If this is the case, then the sequence {¢™7""7}2°, would have a convergent
subsequence in B by the Ascoli-Arzéla theorem and Axiom (A2), as required. Now,
notice that the sequence of functions {%(7,,, +0)} is equicontinuous on any compact
set in R™. Then the assertion obviously holds true when the sequence {m;} is
bounded. Taking a subsequence if necessary, it is thus sufficient to consider the case
mj; — 00 as j — oo. In this case, it follows from (3.40) that ¢ (0) — u(7,, +0) =:
w?(0) — 0 compactly on R~. Concequently, {w’(#)} is equicontinuous on any
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compact set in R, and so is {¢™7(6) }. Therefore the assertion immediately follows
from this observation.

Now, for any m € N, set u™(t) = 4" (t+7p,) if t < b, — 7 and u™(t) = u™ (ty, —
Tm) if £ > t,, — Ty Moreover, set u™"(t) = ¢"™"(¢t) if t € R~ and ™" (t) = u™(t) if
t € R*. Since |uf*|p < K{1+4t][p,00)} + M|[¢™ |5 < K{14t][0,00)} + M Jc by (3.25)
and (Al-iii), by using the same arguments as in the proof of Lemma 3.5 we see that
{u™(t)} is uniformly equicontinuous in C'(R™,X). Then it follows from Lemma 3.4
and the relative compactness of the set {¢™, ¢™" : m € N, r € R} that the
set W = {u/"",u" :m e N,t € Rt,r € Rt} is compact in B. Hence F(t,¢) is
uniformly continuous on R* x W by (H1). Define a continuous function ¢y, , on
R* by g (t) = F(t + 7, uf) — F(t+ T, uy ") i 0 <t <ty — Ty, and gy, (8) =
G, (b —Tm) i & >ty — T Since |uy " —ul|g < M|¢p™" —¢™|g (t € RT,m € N)
by (Al-iii), it follows from (3.42) that sup{|u;"" —u}*|g: t € RT,m € N} — 0 as
r — 00; hence one can choose r = r(¢) € N in such a way that

sup{|gm.»(t)|x : m € N,t e RT} < §(¢/2)/2,

where 4(+) is the one for the BC-TS of @(t). Moreover, for this r, select an m € N
such that m > 2"(1 + d(¢/2))/d(¢/2). Then 27" |¢™ — @, |/[1 + |¢™ — br,,|r] <
p(@™, U, ) <2778(e/2)/[1 + d(e/2)] by (3.40), which implies that

9™ — U, | < d(e/2) or [¢™" — @7, |Bc < 0(e/2).
The function «™" satisfies uj"" = ¢™" and
u™n(t) = u™(t)
t
= T(t)¢™(0) —|—/ T(t — $){F(s+ Tm,uy")}ds
0

t

= Tt)™"(0)+ [ T(t—s){F(s+ Tm,us"") + gm.r(s)}ds

S—

for t € [0,t,, — T ). Since @™ (t) = u(t + 7,) is a solution of

d

di: = Au+ F(t + T, ut)

with the same §(-) as the one for u(t), from the fact that sup,sg|gm(t)|x <
0(£/2)/2 < 6(g/2) it follows that [u™"(t) — (t + Twm)|x < €/2 on [0,tym — Tim)-
In particular, we have [u™" (ty, — Tm) — G(tm)|x < € or |[4™(t;) — @(tm)|x < &,
which contradicts (3.41).

Theorem 3.13 Assume that conditions (H1)—(H4) are hold. Then the solution
u(t) of (3.26) is BC-UAS if and only if it is p-UAS w.r.t. U for any closed bounded
set U in X such that U* D Oz == {u(t) : t € R}.

Proof. The “if” part is easily shown by noting that p(¢, &) < |¢ —&|pc for ¢, € €
BC. We shall establish the “ only if” part. The solution @(t) of (3.26) is p-US w.r.t. U
by Theorem 3.12. Thus it suffices to establish the following assertion:
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(*) For any € > 0 there exists a t*(¢) > 0 such that p(¢,a,) < §1 := 6*(dp/4)
with ¢(s) € U, s € R, implies p(us(7, ¢, F), @) < € for all t > 7+t*(e), where
0*(+) is the number for p-US of @(t) and &g is the number for the BC-UAS in
Q(F) of u(t).

If this assertion is not true, then there exist an ¢ > 0 and sequences {73} C
R*, {tx}, tx > 7% + 2k, {¢*} C BC, and solutions {u(t, 7y, ", F)} such that

p(dF ) < 61, #F(s) €U, s € R™ (3.43)
and
p(uty (T, *, F), s, ) > € (3.44)

for all k € N. Since (t) is p-US, (3.43) and (3.44) imply that
]
p(ue(1i, 0%, F), i) < ZO for all ¢ > 7, (3.45)

and p(uy(Ty, %, F), ) > 6*(¢) for all t € [1g, 7 + 2K] or
P(Utsry ik (Thy B, F), g m i) > 0% (e) for all t € [k, k], (3.46)

respectively. Set u*(t) = u(t + 7 + k, 71, ¢*) for t € R.. Since p(¢,v) > 27 —
Ul1/[1+|¢—vh] = 2716(0) —(0)|x /[1+]4(0) —(0)|x], we have |¢(0) —(0)x >
2p(¢,v)/[1 — 2p(¢, )] whenever p(¢, 1) < 1/2; hence (3.45) implies that

do

[u(t) — a(t + 75 + k)|x < 5 for all t € [k, k]. (3.47)

— 09

We shall show that the set O := {u*(t) : —k+1 <t < k, k € N} is relatively compact
in X and that {u*(t)} is a family of equicontinuous on any bounded interval in R. To
certify the assertion, we use the Kuratovski’s measure «(+) of noncompactness of set
in X. Let 0 < v < 1. Since u*(¢) is a mild solution of dq;(tt) = Au(t)+F(t+7x+k, ur)
through (—k, #*), we get

t

ukf(t) = T(t+k)e"(0) + / T(t — s)F(s+ 7 + k,ul)ds
-k
= T()[T(t+k—1)¢"(0) + /H T(t—1—s)F(s+ 1 + k,u)ds]
—k

—|—/t T(t — s)F (s + 7 + k,u")ds
= T()[u*Et -] +Tw) /t—'/ T(t—s—v)F(s+ 1 + k,u¥)ds

t—1

¢
—|—/ T(t — s)F (s + 7 + k,u")ds
¢

—V
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fort > —k+1. It follows from Axiom (Al-iii), (H2) and (3.47) that sup,¢|_ o) [F'(s+
Te+k, ub)|x =: Cy < 0o. Then the set {ftt__ly T(t—s—v)F(s+mp+k,ub)ds : t > —k+
1} is bounded in X, and hence T(z/){ftt:f T(t—s—v)F(s+1p+k,uf)ds : t > —k+1}
is relatively compact in X because of the compactness of the semigroup {T'(¢)}¢>o0-
Similarly, one can get the relative compactness of the set T'(1){u*(t—1) : t > —k+1}.
Thus we obtain

t
a({ T(t—s)F(s+ 1 + k,uf)ds : t > —k +1})
t—v

S CQCSVa

a(0)

IN

where C3 = supg<,<; [|T(7)|. Letting v — 0 in the above, we get a(O) = 0;
consequently, O must be relatively compact in X. To certify the assertion on the
equicontinuity, let —k+1 < s <t <s+ 1. Then

uF(t) = T(t — s)u®(s) + /t T(t—7)F (T + 7 + k,uk)dr. (3.48)
Hence s
[t (1) = u*(s)[x < |T(t = s)ut(s) —ub(s)x
+| /: T(t—s)F(r+ 7+ k,uf )dr|x
< sup{|T(t — s)z — z|x : 2 € O} + CoCs]|t — .

Since the set O is relatively compact in X, T'(7)z is uniformly continuous in 7 € [0, 1]
uniformly for z € O. This observation proves the assertion.

Now, applying the Ascoli-Arzéla theorem and the diagonalization procedure,

one may assume that u*(t) — w(t) compactly on R for some w(t) € BC(R; X).
Then uf — w; compactly on R by Axiom (Al-iii). Also, we may assume that
(a7k+k’F‘rk+k)
— (v, G) compactly on R™ x B for some (v,G) € Q(u, F). Letting k — oo in (3.47)
and (3.48), w(t) = u(t,0,we,G) on R and |wy — Tg|pc < /]2 — do] < Jo. Then
|w(t) —o(t)|x — 0 as t — oo, by Theorem 3.11. On the other hand, letting k — oo
in (3.46), we have p(w¢,v;) > 0*(¢) for all t € R, a contradiction. This completes
the proof of Theorem 3.13.

3.4.3. Equivalent Relationship Between BC-Total Stability and p-Total
Stability

The bounded solution @(t) of (3.26) is said to be p-totally stable with respect to
U (p-TS w.r.t.U) if for any € > 0 there exists a §(¢) > 0 with the property that
o€ RT,¢(s) € U for s € R™, with p(4,,¢) < §(¢) and h € BC([o,00); X) with
SUP; [0, 00) |h(t)|x < d(e) imply p(ag, ui(o, ¢, F + h)) < e for t > o.

In the above, if the term p(ut(o, ¢, F + h), @) is replaced by |u(t,o, F + h) —
a(t)|x, then we have another concept of p-total stability, which will be referred to
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as the (p,X)-total stability ((p,X)-TS). As was shown in Proposition 3.2, these
two concepts of p-TS are equivalent.

We shall discuss the equivalence between the BC-TS and the p-TS, and extend
a result due to Murakami and Yoshizawa [161, Theorems 1]) for X = R” to the
case of dimX = oo.

Theorem 3.14 Assume that conditions (H1), (H2) and (H4) hold. Then the solu-
tion u(t) of (3.26) is BC-TS if and only if it is p-TS w.r.t. U for any bounded set U
in X such that U* D Oy = {u(t) : t € R}.

Proof. The “if” part is easily shown by noting that p(¢, ) < |¢—1|sc for ¢, ¢ €
BC. We shall establish the “only if” part. We assume that the solution @(t) of (3.26)
is BC-TS but not (p, X)-TS w.r.t.U; here U C {z € X : |z|x < ¢} for some ¢ > 0.
Since the solution @(t) of (3.26) is not (p, X)-TS w.r.t.U, there exist an ¢ € (0,1),
sequences {7, } C RY, {t;} (6 > Tin), {¢™} C BC with ¢"(s) € U,s € R, {hn}
with hy, € BC([Tm, 00)), and solutions {u(t, T, o™, F + hy,) := @™ (t)} of

Cc% = Au(t) + F(t, us) + hm(t)
such that
p(@", s, ) <1/m and |hplir, o) < 1/m
and that
[&" (t) — U(tm)|x =€ and |a™(t) — a(t)|x <& on [T, tm) (3.49)

for m € N. Thus if we can show that {u™(¢)} is a family of uniformly equicontinuous
on RT, where {u™(t)} is given by the parallel style as in the proof of Theorem 3.12,
we have the conclusion by using the same arguments as in the proof of Theorem
3.12.

For any m € N, set u™(t) = 4™ (t + 1) if t <ty — T, and W™ (t) = W™ (t — 7o)
if ¢ > ty, — 7. Moreover, set u™"(t) = ¢™"(t) if t € R~ and u"™"(t) = u™(t)
if t € RT. In what follows, we shall show that {u™(¢)} is a family of uniformly
equicontinuous functions on R*. To do this, we first prove that

inf(ty, — Tm) > 0. (3.50)

Assume that (3.50) is false. By taking a subsequence if necessary, we may assume
that limy,—eo(tm — 7m) = 0. If m > 3 and 0 < t < min{¢,, — T, 1}, then

[u™(t) — a(t + 7 )|x =

_ \T(t)¢m(0)+/0 Tt — $){F (5 + T t™) + hon (s + 7) b

t
()il / Tt — 8)F (s + Ty s 40, )ds|x
0

< Co{|¢™ — 1 + / (2L(H) + 1)ds)
< Co{2/(m — 2) + HRL(H) + 1)},
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where H = sup{|ts|s, [ul'|5:0 < s <tym—Tm, m € N} and Ca = supg< < ||T(s)]]-
Then (3.49) yields that

e <Cof2/(m—2)+ (tm — ™) 2L(H) + 1)} — 0

as m — oo, a contradiction. We next prove that the set O := {u™(¢) : t € RT, m €
N} is relatively compact in X. To do this, for each 1 such that 0 < 1 < inf,, (tm—7m)
we consider the sets O, = {u™(t) : t > n, m € N} and O, = {u™(t) : 0 < t <
n, m € N}. Then a(0) = max{a(0,), a(0,)}, where a(:) is the Kuratowski’s
measure of noncompactness of sets in X. Let 0 < v < min{1,n}. If n <t < t,, — T,
then

u™(t) = T(t)e™(0)+ /o Tt — s){F(s+ Tm,ul") + hn(s + 7m) }ds
TW)[T(t—v)u™(0) +

+/_VT(t—1/—s){F(s+Tm, W™ + h(s + ) }ds]
0
+/ T(t— s){F(s+ Tm,ul") + h(s + ) }ds
_ T(y)um(t—y)—i-/t_ Tt — $){F(s + T ™) + h(s + 1) bds.

Since the set T'(v){u™(t — v) : t > n, m € N} is relatively compact in X because
of the compactness of the semigroup {T'(¢)}:>0, it follows that

a(0,) < Co{L(H) + 1}v.

Letting v — 0 in the above, we get «(O,) = 0 for all n such that 0 < n <
inf,, (t;m, — 7m ). Observe that the set {T'(¢)¢"(0) : 0 <t <1, m € N} is relatively
compact in X. Then
a(0) = a(0y)
= a({T(t)¢™(0)

—|—/tT(t—s){F(s+Tm, ul') + h(s+7m)}ds: 0 <t <n, meN})

= {/ (t—){F(s+Tm,us’) + h(s +7y)}ds: 0 <t <n, meN})
= Co(L(H)+ 1)y

for all n such that 0 < n < inf,, (t; — 7m), which shows «(O) = 0; consequently O
must be relatively compact in X.

Now, in order to establish the uniform equicontinuity of the family {«™(¢)} on
Rf,letc <s<t<s+1landt<t, —Tm. Then
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[u™ () —u™(s)lx < [T(t—s)u™(s) —u™(s)|x +
+| /t Tt — T){F(T + T, ) + h(T + T ) }dT|x
< sup{s\T(t —s)z—z|x:2€0}+Co{L(H) + 1}|t — s|.
Since the set O is relatively compact in X, T'(7)z is uniformly continuous in 7 € [0, 1]

uniformly for z € O. This leads to sup{|u™(t) —u™(s)|x : 0< s <t <s+1, me
N} — 0 as [t — s| — 0, which proves the uniform equicontinuity of {u™} on R*.

3.4.4. Equivalent Relationships of Stabilities for Linear Abstract Func-
tional Differential Equations with Infinite Delay

Next, we consider the case where (3.26) is linear, that is,
(H5) F(t,¢) is linear in ¢ with sup;>q |F(t,-)|[x < L.

Theorem 3.15 Assume that the conditions (H2) and (H5) hold. Let B be a fading
memory space. Then the following statements hold:

i) If the null solution of (3.26) is BC-TS, then it is BC-UAS .

it) Assume that B is a uniform fading memory space. If the null solution of
(3.26) is B-TS then it is B- UAS.

Proof. Claim i). Let 0 € Rt and ¢ € BC with |¢|pc < min(1,8(1)), where §(-)
is the one given for the BC-TS of the null solution of (3.26). Then u(t) := u(t, o, )
satisfies |u(t)|x < 1 for all t € R. Now, for any e > 0, 0 <e <1, and a > 0, we set

(I+2at)(1+cat), t>0
a(t) :==a(t,a,e) =

1, t <0,

and define v(t) and h(t) by
v(t) =alt —o)u(t), teR

and
h(t) = a(t — o)u(t) + a(t — o) F(t,ur) — F(t,v), t> o, (3.51)

respectively, where @ denotes the right hand derivative of a. Clearly h(t) is contin-
uous in ¢t > ¢ and it satisfies

h(t)]x 2afu(t)|x +[F(t alt — o)ur — vr)|x

<
< 2a+ Lla(t — o)us — vl

for t > o by (H2), because of |a(t)| < 2a for t > 0. We first assert that v(t) is the
(mild) solution of (3.34) with h(t) given by (3.51); that is, v(¢) satisfies the relation
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t

v(t) =Tt —o)v(o) + / T(t—s){a(s — o)u(s) + a(s — o) F(s,us)}ds, (3.52)
for all 7 > ¢ > o. Indeed, one can take sequences {z,} C D(A) and {h"} C
BC([o, 7]; X) such that h™ is continuously differentiable on [0, 7] and |z, — $(0)|x +
SUP, i<y [W(t) — F(t,us)|x — 0 as n — oo. Set u™(t) = T(t — o)ay + [ T(t —
s)h™(s)ds and v"(t) = a(t — o)u™(t) for ¢t € [0, 7]. Then u™(t) — wu(t) and v™(t) —
v(t) in X as n — oo uniformly for ¢ € [0, 7]. From [179, Theorem 4.2.4] it follows
that «™ is continuously differentiable on (o, 7] with (du™(¢))(dt) = Au"(t) + h"(t).
Hence v™ is continuously differentiable on (o, 7] with (dv™(¢))(dt) = Av™(¢t) + a(t —
a)u™(t) + a(t — o)h™(¢t). Then, from [179, Corollary 4.2.2] it follows that

() =Tt — o)v™ (o) + / T(t —s){a(s —o)u™(s) + a(s — o)h"(s) }ds

o

for t € [0, 7]. Letting n — oo in the above, we get (3.52) as required.

Now, for each positive integer n we set S, := sup{|¢|p : ¢ € BC,|d|gc < 1
and supp ¢ C (—oo, —n]}, where supp ¢ denotes the support of ¢. Observing that
Sy, — 0, by (A2), as n — oo, we take so large n := n(e) that S,, < d(1)/(8L), and
then choose o := a(e) such that 2a(1 + LJn) < 6(1)/2. We claim that |hljs,o0) <
0(1). To see this, for any ¢ > o we consider functions ¢, ¢" and w™ in BC' defined
by

q(0) = at—o)u(t+0)—v(t+0)
[a(t—0o) —a(t+0 —o)u(t+0), 6<0,

q"(0) = linear if —n—-1<60<-—n,
0 ifO<-n-—1,

and w" = ¢ — ¢". Then the support of w” is contained in (—oo, —n], and |w"|pc <
2sup,cg |a(s)] < 4/e. Consequently, |w”|p < (4/€)S, < 6(1)/(2L). Also, since
14" Bc < |gl—n0 < 2an, we get |¢"|s < J|¢"|pc < 2an. Then |h(t)|x < 20+
Llg|ls < 6(1) or |h|js,n0) < 6(1) as required. Since the null solution of (3.26) is
BC-TS, we get |v(t)|x < 1 for all t > 0. Hence, if t > o + (1 — ¢)/(ea(e)), then
lu(t)|x < 1/a(t — o) < €, which proves the first claim of the theorem.

Claim ii). Let 0 € RT and ¢ € B with |¢|g < §(1), where §(-) is the one given
for the B-total stability of the null solution of (3.26). In what follows, we employ
the same notation as in the proof of the first claim. Since B is a uniform fading
memory space, we may assume that the functions K(-) and M(-) in (A1) satisfy
sup,so K(t) =: K < 00, sup;soM(t) == M < oo and M(t) - 0 ast — oo. In
virtue of (Al-iii), we obtain |us|g < K sup, <.« [u(s)|x + M|uy|s < K + M§(1) for
t > 0. Similarly, we can get sup;s, |v¢|s < (2/e) K + M4(1). Take an tg := to(g) > 0
so that -

L(2/e+1)(2K/e + M6(1))M (to) < 6(1)/2,
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and then choose an « := a(e) > 0 so that
2a{1 + Lto(K + M6(1))} < 6(1)/2.

Ift >ty + o, then

|h(t)|x < 2a+ Lla(t —o)us — v¢p
< 20+ L{K 7t51<11é)<0|a(t—o) —a(t—o+0)||u(t+0)|x
+M (to)la(t — o)ui—t, — vi—1,|B}
< 20+ L{2aKty + (2/e + 1)(2K /e + M35(1)) M (to)}
< 4(1)

by (Al-iii). On one hand, if o <t <ty + o, then

h(t)]x

IN

200+ L{K —i1<1103<0 la(t — o) —a(t — o + 0)||u(t + 0)|x
+Mla(t — o) — 16|}
< 20+ L{2Ka(t — o) +2Ma(t —0)d(1)}

< 8(1)/2.

We thus obtain |h|[s,c) < d(1). Then the B-UAS of the null solution of (3.26) follows
from the same reasoning as in the proof of the first claim.

It is natural to ask if the additional assumption that B is a uniform fading
memory space can be removed in the second claim of Theorem 3.15. As the following
example shows, however, one cannot remove the assumption, in general.

Example 3.2 For X =R and g(s) = 1 — s, we consider the space Cg constructed
in Section 3.3, and define a functional G : RT x Cgo — R by

G(t,¢) = #=) (t,9) € RY x Cy.

g(=t)’
For each t € RY, G(t,-) : CJ — R is a bounded linear operator with [|G(t,-)|| < 1.
Moreover, one can see that G is continuous on RT x C’g. ‘We now consider the linear
functional differential equation

d

d—? = —u(t) + G(t,u), t>0. (3.53)
We first show that the null solution of (3.53) is CS—TS. Indeed, if c e RT, ¢ € CS
with |¢|y < /3 and h € BC([o,00); R) with |A|[, ) < £/3, then the solution v(t)
of (d/dt)u = —u(t) + G(t,ur) + h(t), t > o, through (o, ¢) satisfies

t

@] = Ie’(t’”)¢(0)+/ e (G (s, 05) + h(s))ds]

o
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t
< 60+ [ I (-0)|/(1+5) + [n(s))ds
tO'
< lolyt [ €Nl + Mo
< 2|¢|g+‘h|[a,oo)<5

for t > o, which shows the C9-TS of the null solution of (3.53). We claim that the
null solution of (3.53) is not C’g—UAS. Indeed, if this is not true, then for any ¢ > 0
there exists a to := to(¢) > 1 such that sup, ¢ [u(c +to,0,d)| < € whenever ¢ € C’g
with |¢]; < 1. For each ¢ > 0, choose a nonnegative function ¢7 in CY so that
¢7(0) = 0 and [¢7|g = ¢7(—0)/g(—0) = 1. Then

sup |u(o + to, 0, 7| < €. (3.54)
>0

On the other hand,
o+to

u(o +tg,0,¢0%) = e ¢7(0) —|—/ e (=) G (s, us)ds

(e

to
- / eeft“G(H + 0, Ugts)dl
0

_ /t° I (14 0)/(1+ 8+ 0)d
0

v

/to e?dh - (1+0)/(1+to+0)
0
> (1—e ™) (140)/(1+t+ o).

Hence we get sup,~ [u(o +t9,0,¢7)] > 1— e~ > 1—e~!, which is a contradiction
to (3.54). Consequently, the null solution of (3.53) cannot be CJ-UAS.

As a direct consequence of Theorems 3.11 and 3.15, one can obtain the following
result which is an extension of [93, Theorem| and [98, Theorem 3] with X = R" to
the case where dimX = oo.

Theorem 3.16 Let B be a fading memory space, and assume (H1)-(H2) and (H5).
Then the following statements hold.

1) The null solution of (3.26) is BC-TS if and only if it is BC-UAS.

it) Assume that B is a uniform fading memory space. Then the null solution of
(3.26) is B-TS if and only if it is B-UAS.

We note that in Claim ii) of Theorem 3.16, the additional condition that B is a
uniform fading memory space cannot necessarily be removed as Example 3.2 shows.
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3.5. EXISTENCE OF ALMOST PERIODIC SOLUTIONS

3.5.1. Almost Periodic Abstract Functional Differential Equations with
Infinite Delay

In this section, we assume that B is a fading memory space which is separable.
Now we shall consider the following functional differential equation

d
=5 = Aut) + F(t,w), (3.55)
where A is the infinitesimal generator of a compact semigroup {T'(¢) };>0 of bounded
linear operators on X and F(t,¢) € C(R x B;X).

We always impose the following conditions on (3.55) in addition to (H1)—(H2):

(H6) F(t,¢) is almost periodic in ¢ uniformly for ¢ € B, where F(t, ¢) is said to
be almost periodic in ¢ uniformly for ¢ € B, if for any € > 0 and any compact
set W in B, there exists a positive number [(e, W) such that any interval of
length (e, W) contains a 7 for which

‘F(t+77¢)_F(tv¢)|X <e
forallt € R and all p € W.

A sequence {F*} in C(R x B;X) is said to converge to G Bohr-uniformly on
R x B if F* converges to G uniformly on R x W for any compact set W in B as
k — oo. It is known (e.g. [121], [231, Theorems 2.2 and 2.3]) that F'(¢, ¢) is almost
periodic in ¢ uniformly for ¢ € B if and only if for any sequence {tx} in R, the
sequence {F(t + tx, $)} contains a Bohr-uniformly convergent subsequence.

We denote by H(F) the set of all functions G(¢,¢) such that {F(t + tg, ¢)}
converges to G(t, ¢) Bohr-uniformly for some sequence {tx}. In particular, Q(F) is
the subset of H(F') for {t;} which tends to co as k — oo. Clearly G(t, ¢) is almost
periodic in ¢ uniformly for ¢ € B if G € H(F). For @(t) assured in (H4), we shall
denote by Q(a, F') the set of all (7,g) € H(a, F) for which there exists a sequence
{tx},tx — 00 as k — oo, such that F(t + tx, ¢) — G(t,¢) € H(F) Bohr-uniformly
and @(t + t) — (t) compactly on R. We can see that (@, F') is nonempty and
that ©(t) is the solution of

% — Av(t) + Gt v), (3.56)
whenever (0,G) € Q(a, F).

The following proposition follows from Theorem 3.4, immediately.

Proposition 3.3 Assume that conditions (H1), (H2), (H4) and (H6) hold. If the
solution u(t) of (3.55) is an asymptotically almost periodic solution, then (3.55) has
an almost periodic solution.



CHAPTER 3. STABILITY METHODS 203

3.5.2. Existence Theorems of Almost Periodic Solutions for Nonlinear
Systems

We shall discuss the existence of an almost periodic solution of an almost periodic
system (3.55).

Theorem 3.17 Assume that conditions (H1), (H2), (H4) and (H6) hold. If the
solution u(t) of (3.55) is BC-TS, then it is asymptotically almost periodic in t.
Consequently, (3.55) has an almost periodic solution.

Proof. By Theorem 3.12, the solution @ of (3.55) is p -TS w.r.t.U for any bounded
set U in X such that Oy g+{u(t) : t € R} C U™

For any sequence {7/} such that 7/, — oo as k — oo, there is a subsequence
{m} of {7}} and a (v,G) € Q(u, F) such that u(t + 7,) — o(t) compactly on R
and F(t+ 7, ¢) converges to G(t, ¢) Bohr-uniformly on R x B. We shall show that
u(t + 73) is convergent uniformly on R™.

Suppose that 4(t+73) is not convergent uniformly on R*. Then, for some £ > 0
there are sequence {t;},{k;} and {m;} such that

kj — 0o,m; — 00 as j — oo,

(T, +t5) — (T, +t;)|x =€ (3.57)
and
|U(Ty,; +t) — (T, +1)|x < e on [0,t;). (3.58)

Put v7(t) = u(my, + t) and w’(t) = (7, + t). Since the sequences {v(t)} and
{w?(t)} converge to ¥(t) uniformly on any compact interval in R, we can assume
that

o > ) . . 1
(e wd) = D227l w11+ 10— wfls} < 2, G =120 (3:59)
J=1

The set {vé, wg : j € N} is relatively compact in B, because the set X g+ is
compact in B by Lemma 3.5 and v}, € X r+. Moreover, the set {v7(t), wi(t):j €
N, ¢t € R*} is contained in the compact set Oz g+. From these observations and

Lemma 3.4 it follows that the set W := {vf, w! :jeN, te Rt} is relatively
compact in 5. Consequently,

sup{|F (t + 7, ¢) — G(t,d)|x :t € R, ¢ €W} -0 as k — oo. (3.60)
Define a continuous function ¢/ on RT by

qj,r(tj) t; <t.
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By (3.60), we can choose jo = jo(¢) € N in such a way that
sup{le’ (t)|x : j = jo, t € RT} < d(¢/2)/2,

where 4(-) is the one for BC-TS of the solution u(t) of (3.55). Since the function v/
is the solution of p
€T .
o Ax(t) + F(t + Ty, w0) +¢7" (1)
for ¢ € [0,¢,], and since w’(t) is a BC-TS solution of
dx
i Azx(t) + F(t + ij,xt)
with the same §(-) as the one for @(t), from the fact that sup,sq |¢/ (t)|x < d(e/2)

it follows that |v7(t) — wi(t)]x < €/2 on [0,¢;]. In particular, we have [v7(t;) —
w’(tj)|x < e, which contradicts (3.58).

The following theorem follows immediately from Theorems 3.11 and 3.17.

Theorem 3.18 Assume that conditions (H1)—(H4) and (H6) hold. If the solution
u(t) is BC-UAS, then it is asymptotically almost periodic in t. Consequently, (3.55)
has an almost periodic solution.

Question. Assume that conditions (H1), (H2) and (H4) hold and F'(¢, ¢) is periodic
(we do not assume the regularity assumption on (3.55)).

i) Does there exist an almost periodic solution of (3.55) if @ is BC-US 7
ii) Does there exist a harmonic solution of (3.55) if @ is BC-UAS ?

The B-stability implies the BC-stability. Therefore, the following results are
direct consequences of Theorem 3.18.

Corollary 3.2 Assume that conditions (H1)—(H4) and (H6) hold. If the solution
a(t) of (3.55) is B -TS or B -UAS, then it is asymptotically almost periodic in t.
Consequently, (3.55) has an almost periodic solution.

3.5.3. Existence Theorems of Almost Periodic Solutions for Linear Sys-
tems

We consider the case where (3.55) is linear. First, we shall give the existence theorem
of a bounded solution of

d
di; = Au(t) + F(t,u) + f(b). (3.61)
Proposition 3.4 Assume that conditions (H1), (H5) and (H6). If the null solution

of (3.55) is BC-TS, then for any bounded and continuous function f(t) defined on
R, (3.61) has a bounded solution defined on RT which is BC-TS.
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Proof. The solution w(t), w(t) =0on R™, of

dw 0(1)

— = Aw(t F(t —=J(t

W — Ault) + Fltw) + 50

satisfies |w(t)|x < 1 for t > 0, where Q = sup,cg |f(t)|x and 0(1) is the one given
for the BC-TS of the null solution of (3.61). Putting

alt) = f(%wux

a(t) is a bounded solution of (3.61) and satisfies

_ 2Q
la(t)|x < 50 < 00

on R*.

This u(t) also is BC-TS with same pair (g,0(¢)) as the one for BC-TS of the
null solution of (3.55). Because, if |, — ¢|pc < d(¢) and h € BC([o,>0); X) with
SUP[0,00) [A(t)|x < d(e), then y(t) := u(t, 0, ¢, '+ f +h) —u(t) is a solution of (3.55)
through (o, ¢ — 4,) and |y(t)|x = |u(t,0,¢, F + f + h) —a(t)|x < e for all t > o,
where u(t,o, ¢, F + f + h) denotes the solution of

fiit‘ — Au(t) + F(t,u) + F(£) + h(t), t> o,

through (o, ¢).

We have the following theorem from Proposition 3.4 and Theorems 3.14 and
3.18, directly.

Theorem 3.19 Assume that conditions (H1), (H5) and (H6) hold. If the null solu-
tion of (3.55) is BC-TS (equivalently, BC-UAS), then for any almost periodic func-
tion f(t), (3.61) has an almost periodic solution.

Question. Assume that conditions (H1), (H4)-(H6) hold. Does there exist an al-
most periodic solution of (3.61) if @ is BC-US ?

Under some additional conditions, we can derive the differentiability of the al-
most periodic solution ensured in Theorem 3.19.

Theorem 3.20 Assume that conditions (H1), (H5) and (H6). Suppose that the
semigroup {T'(t)}1>0 generated by A is analytic and compact, and that F(t,¢$) and
f(t) are locally Holder continuous in t uniformly for ¢ in bounded sets. Then the
almost periodic solution ensured in Theorem 3.19 is continuously differentiable, and
it satisfies the equation (3.61).
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Proof. By considering A—pul and F(t, ¢)+u1¢(0) with a sufficiently large constant
w instead of A and F(t,¢) respectively, it suffices to establish the theorem under
the assumption that

1T < ce™, t>0; (3.62)

here ¢ and A are some positive constants. Let p be the almost periodic solution of
(3.61) ensured in Theorem 3.19, and set Q(t) = F(¢,p:) + f(¢). We claim that the
function @ : R — X is locally Holder continuous. If the claim holds true, then
the conclusion of the theorem follows from [179, Theorem 4.3.2]. Now, let r be a
constant satisfying » > sup{|p;|s : t € R}, and let ¥ € (0,1) be the Holder exponent
for F(t,¢) and f(t). Then there is a constant C' such that

[F(t1,0) = F(t2,0)|x + |f(t2) = f(t2)x < Clts —t2]” (3.63)

for (t1,¢), (t2,¢) € R x B with [t1] < r,|ta] < r and |¢p|p < r. If s > 1 and
0 < h <1, then

Ip(s + h) —p(s)|x

IN

s+h )p(0) — T'(s)p(0)|x

h— dr — ST — d
+|/ T(s+ 7)Q(T)dr /0 (s — 7)Q(7)dr|x
s+h s+h
= |/ dT\x—l—/ |T(s+h—7)Q(T)|xdr
1| / / AT (0)(~A) T (s - T)Q(r)dbdr x;
here we used the relations
h
[T(h) — Iz = / AT (r)adr, z€X,
0

and
—AT(0 4 7)x = (—A)' =T (0) (- A)*T(1)z,

where z € X, § > 0, 7 > 0, 0 < a < 1,(—A)?, the fractional power of —A,
is well-defined in virtue of (3.62) (cf. [179, Section 2.6]). Using the inequality
(=A)T(7T)| < cam™ e~ for 7 > 0 (cf [179, Theorem 2.6.13 (c)]), one can easily
deduce that

Ip(s+h) —p(s)|x < Cih”, s>1, 0<h<1,

for some constant C; > 0. Since p(t) is almost periodic, the above inequality must
hold for all s € R. We thus get |psn — pe|pc < C1hY fort € Rand 0 < h < 1, and
consequently

Ipesn —pils < Coh?, teR, 0<h <1, (3.64)

by (3.1), where Co = C1J. Then, if |[t| < r and 0 < h < 1, it follows from (3.63)
and (3.64) that
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Qt+h) = Q()x < [F(+hpren —pe)lx + [F(t+ h,pe) — F(t,pe)lx
+f(E+h) = FB)lx
< {Cy sup ||F(r, )| +C}n’,

[7|<r+1

which shows the local Holder continuity of Q(¢), as required.

3.6. APPLICATIONS

3.6.1. Damped Wave Equation

Consider the equation

Ut = Ugg — U + f(t,z,u), >0, 0<x<],
(3.65)
u(0,t) = wu(l,t) =0, >0,

where f(t,2,u) is continuous in (¢,2,u) € Rx(0,1) x R and it is an almost periodic
function in ¢ uniformly with respect to x and u which satisfies

1

and )
|f(t,x,u1) - f(taxaUQ)‘ S 6|u1 - u2|

for all (¢,z,u), (t,z,u1), (t,z,u2) € R x (0,1) x R and some constant J > 0. We
consider a Banach space X given by X = H{(0,1) x L?(0,1) equipped with the
norm |[(u,v)| = {|Jusl2: + [Jv]|22}1/? = {fol(ui + v?)dz}1/2. Then (3.65) can be
considered as an abstract equation

i(ﬁ)%ﬁ)*(miu)) (3.66)

in X, where A is a (unbounded) linear operator in X defined by

a(0)=()

for (u,v) € H?(0,1) x H}(0,1). It is well known that A generates a Cy -semigroup of
bounded linear operator on X. In the following, we show that each (mild) solution
of (3.66) is bounded in the future, and that it is UAS. Moreover, we show that each
solution of (3.66) has a compact orbit in X. Consequently, one can apply Theorem
3.5 or Corollary 3.2 to the process generated by solutions of (3.66) and its integrals
to conclude that (3.65) has an almost periodic solution which is UAS.

Now, for any solution ( :E:; ) of (3.66), we consider a function V(t) defined
by
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1
Vit) = / (u2 4 2 uv + v?)dx
0

with A = . Since |Jul|z2 < ||ug| 2 for u € HE(0,1), we get the inequality

1
12°

11 13
T (Iuwallze + llvl72) < V) < Sllwalze + I0llZe). (3.67)

Moreover, we get

%V(t) 2/0 (O = 1)0% = 22 — xaw + ul + o) (X 4 1) 3o

6
200 = DollEs — 2MluellZ> + AerllullZs + ey {vllZ2)

IN

A _ 1 _
+3lullze + AE2llullze + e L)+ g (esllullz: + 3 HwllZ-)

+(eallvl|F2 + 5T

for any positive constants €1,e2,¢3 and 4. We set 1 = 1—10,52 = %,53 = % and
4 = 3 to get
d 1
—V(t) <
V() <

By (3.67) and (3.68), we get

7
— 5 l0lf3 - g lualfs + 472, (3.69)

Ly < -+ o

for some positive constants C; and C. Then V(t) < e~ 110V (¢g) + &2 for all
t > to, and hence sup,>,, [(u(t),v(t))|x < oo. Thus each solution of (3.66) is
bounded in the future.

. u(t) a(t) . .
Next, for any solutions ( o(#) ) and ( o(#) of (3.66), we consider a function
V (t) defined by

V(t) = /0 (e — )2 + 22(u — @) (v — B) + (v — 7)2}dz

with A = % By almost the same arguments as for the function V (t), we get
11

5 Al = @alda + o — )3} < V() <

13 _ _
1o e — |72 + v —0)Z2} (3.69)

and

(3.70)
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for some positive constant Cs. Then, by (3.69) and (3.70) we get

_ _ 11
[z () = @ (D72 + [J0(t) =) |72 < T
11
< e~ Calt=to) 1/ (4
< I (t0)
< e B g (to) — U (to) |72

+[[v(to) — B(to)l|72}

for any ¢ > ¢y, which shows that the solution ( ZE:; ) of (3.66) is UAS.

Finally, we shall show that each bounded solution (u(t),v(t)) of (3.66) has a
compact orbit. To do this, it sufficies to show that each increasing sequence {7, } C
R such that 7, — 0o as n — oo has a subsequence {7} such that {u(7)),v(7))}
is a Cauchy sequence in X. Taking a subsequence if necessary, we may assume that
{f(t+7n,z,u)} converges uniformly in (x, u) in bounded sets and ¢ € R. Therefore,

for any v > 0 there exists an ng > 0 such that if n > m > ngy, then

sup |f(t+7—n71'7£)_f(t+Tm7l'7f)|
(t,z,£)ER%(0,1)xO*(u)
= sup |f(t+7—n7Tmaxa€)7f(t7x7£)|<7'

(t,z,£)ER%(0,1)xOF(u)
Fix n and m such that n > m > ng, and set u"(¢t) = u(t + 7),v" (t) = v(t + 7) and
frt,z,&) = f(t+7,2,€) with 7 = 7, — 7p,. Clearly, (u™,v7) is a solution of (3.66)

with f7 instead of f.
Consider a function U defined by

1
U(t) = / {(ugp —ul)? 4+ 2\ (u —u") (v —v7) + (v —v7)*}dx
0
with A = 1—12 Then
11 B B 13 . .
1o Ule = wflizz + llo = 7|72} < U#) < S{llus = ufl7z + [lv — 7|72}

and

d
U@ < A = 2)[lv = o7 |72 — 2\[Jus — uf|[7

1
+2A/ i — " |{Jo — 07| + 12y u) — F7 (") e
;
+2/ o — o7 || f (2 w) — F7(E 70| da
0

Since
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|f(t,x,u) - fT(t,C(:,uT)| < ‘f(tvx7u> - f(tmc,uT)\ +
+|f(t,ac,u7) - fT(t>x7uT)|

< -+
—|lu—u ,
S 05 Y
we get
d 11
U@ < ffllvaTllLr I\uzfu;lliz
1 1 1
+ﬁ(EIIU—UTIILz+10||v—vTH%z)+%Ilu—uTHiz
1.1 -
+35 Gl = uTl3e +20%)
1 T2 1 T2 T2 1 2
+g(esllo = vTlIze + —llu —uTllz2) + (eollo = w772 + —27)
€5 €6
€
< o= vTlEa (<14 2 +eo)
1 1 1 1 1 1 1.,

J— T2 PR JR— PR P p— JR—
Hlug —ul|l72(— 6+120+36+24+36€5)+( + =)

Putting €5 = 1 and ¢ = %, we have

—C(llug — ullZ2 + lv — vr|72) + 497
< —CLU(t) + 492,

—~

~
~—
IN

where C' and C; are some constants independent of . Then

4 2
U(rm) < eCrmU(0) +
Cy
or
C1Tm 87
[t (Tin) = e (7)1 22 + [[0(7m) — v(7a) |72 < Ke ter

where K = 2U(0). Take n; > ng so that Ke= 171 < g—j Then

9
e (7m) — uz(Tn)H%2 + [|v(mn) — U(Tm)||2L2 < 0—172

if n > m > ny, which shows that {(u(7,),v(7,))} is a Cauchy sequence in X, as
required.

3.6.2. Integrodifferential Equation with Duffusion

We consider the following integrodifferential equation with diffusion
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ou 0%u 3
a(tax) - @(tvl’) —u (t,I)

(3.71)

¢
+/ k(t,s,x)u(s,x)ds + h(t,z), t>0, 0 <z <.

In [90, p.85], the equation (3.71) with & = 0 and h = 0 was treated under the Dirich-
let boundary condition, and the uniform asymptotic stability of the zero solution
was derived. In what follows, we shall treat the equation (3.71) under the Neumann

boundary condition

gz (t,0) = gz (t,m) =0, t>0, (3.72)

and give a sufficient condition under which (3.71) possesses a bounded solution
which is BC-TS. Consequently, one can apply Theorem 3.17 to assure the existence
of an almost periodic solution of (3.71)—(3.72).

We assume that the functions h(t,z) and k(t,s,z) are continuous functions
satisfying 2 < h(t,z) < 7 and 0 < k(t,s,2) < K(t — s) for some continuous
function K(7) with fo T)dr < 1/4. Note that one can choose a continuous
nonincreasing function g : R — [1,00) so that g(0) = 1, lims__o g(s) = oo
and [ K(7)g(—7)dr < oo (cf. [15]). We now consider the Banach space X =
C(]0,7]; R), and define the linear operator A in X by

2
(A6)@) = T5(@), 0<z<m,

for
¢ € D(A) :={¢ € C*[0,7] : £'(0) = &' (w) = 0}.

Then the operator A generates a compact semigroup T'(¢) on X, and (3.71)—(3.72)
is represented as the functional differential equation (5.1) on X with

0
F(t.0)(@) = hit,a) = (0.0) + [ k(t.t+ 5,0)0(s,2)ds

for ¢ € CY(X). We refer to a (mild) solution of (5.1) as a (mild) solution of (3.71)~

(3.72).

Lemma 3.8 Let ¢(0,2) = 3/2 for all (6,x2) € R~ x[0,n]. Then the solution u(t,z)
of (3.71)—(3.72) through (0, $) satisfies the inequality

1 <wu(t,z) <2 on [0,00) x [0,7].

Proof. 1t is clear that there exists a (unique) local solution u(t,z) € C([0,a) x
[0,7]) of (3.71)—(3.72) through (0, ¢) for some a > 0. We shall prove that

1 <u(t,z) <2 on [0,a) x [0,n]. (3.73)
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Then a = oo and the conclusion of the Lemma 3.8 must hold. We will prove (3.73)
by a contradiction. Assume that (3.73) is false. Then there exists a t; € (0,a)
such that 1 < w(t,z) < 2 on [0,#1] x [0,7] and wu(ty,z1) = 2 or u(ty,z1) = 1 for
some z; € [0, 7]. Consider a function p(t,z) € C([0,t1] x [0,7]) defined by p(t,x) =
ffoo k(t,s,x)u(s,xz)ds+h(t,z), and choose a sequence {p,(t,z)} € C1([0,t1]x[0,7])
such that 2 < p,(¢t,2) < 7.5 on [0,¢;] x [0, 7] and that p,(t,z) — p(¢, z) uniformly
on [0,¢;] x [0, 7] as n — oo. There exists a (classical) solution vy, (¢, ) of

2

%(t,x):%(t,x)—v?’(t,x)—i—pn(t@), 0<t<t, O<z<m,
Ov Ov

JE— = — = <

6x(t’0) 8x(t’1) 0, 0<t<t,

v(0,2) =3/2, 0<z<m.
Clearly, v, (t, ) — u(t,x) uniformly on [0,¢1] x [0, 7]. We now assert that
V1.9 < v,(t,x) < V7.6 on [0,t1] x [0,7]. (3.74)

If this assertion holds true, letting n — oo in (3.74) we obtain /1.9 < u(t,z) < /7.6
on [0, 1] x [0, 7], which contradicts u(t1, 1) = 1 or u(t1,x1) = 2. Consider the case
(3.74) does not hold true. Then there exists a (t2,22) € [0,¢1] x [0, 7] such that
U (ta, z2) = V7.6 (or v,(ty,z2) = V/1.9) and that /1.9 < v,(t,z) < /7.6 on
[0,2) x [0,7]. If 25 € (0,7), then §%v,,/0x? < 0 and dv,, /Ot > 0 (or H%v,/0x? >0
and v, /Ot < 0) at (t2,x2); consequently 7.5 > p,, = —0%v,, /02 + Ov,, /Ot + v3 >
v =176 (or 2 < p, = —0%v,/02% + Ov, /Ot + v < v} = 1.9) at (t2,22), a
contradiction. Thus we must get /1.9 < v, (t,x) < V/7.6 for all (¢,z) € [0, 2] x (0, 7)
and o = 0 or 2o = 7; say xo = m. Hence, by the strong maximum principle
(183, Theorem 3.7] we get Jv,/0x(t2, ) > 0 (or Ov,/0xz(t2,m) < 0). But this is a
contradiction, because of dv,dx(t2, ) = 0. Therefore, we must have the assertion
(3.74).

Proposition 3.5 Let u(t,z) be the solution of (3.71)—(3.72) ensured in Lemma 3.8.
Then u(t,z) is BC-TS. Hence, if h(t,z) and k(t,t + s,z) are almost periodic in t
uniformly for (s,x) € R~ x [0, 7], then u(t,x) is asymptotically almost periodic in
t uniformly for x € [0, 7).

Proof. 1In order to show that u(t,x) is BC-TS, it is sufficient to certify that
|u(t,z) —v(t,z)| < &, t>o, ze€l0,7, (3.75)
whenever v(t, z) is a solution of

o 0% 3 K
a(t,x) = @(t,z) —v°(t, ) +/ k(t, s, x)v(s, x)ds

— 00
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+h(t,z) +r(t,x), t>o, 0<z<m,

v ov
%(t,O)—%(t,ﬂ)—O, t>0’,
lr(t,z)| < e/2 and

where r(t,z) € C([o,00) x [0,7]) With Sup;>, g<z<r |
=u(t,z) —v(t,x). Then w(t, z) is a

X
SUPg<y 0<s<r U0, ) —v(0,7)| < €. Set w(t, )
(mild) solution of

ow 0w
O 1) = T 1) — w1, 2) (e, 2ol ) + 0200, 2)

¢
+/ k(t,s,x)w(s,x)ds —r(t,z), t>o, 0<z<m,

—0o0

ow ow
Assume (3.75) is not true. Then there exists an (t3,23) € (0,00) X [0, 7] such that
lw(t,x)| < e on [o,t3) x [0,7] and |w(ts,x3)| = €, say w(ts,z3) = e. Consider a
function V(¢,x) defined by V(¢,z) = w(t,z) — € for (¢,2) € [o,t3] x [0, 7]. Clearly,
V(t,z) is a (mild) solution of

aa—‘;(t, z) = %(t, x) — (V4 e)(u?(t, z) + u(t, z)v(t, z) + v2(t, x))

t
—|—/ k(t,s,x)w(s,x)ds —r(t,z), o<t<t;, 0<z<m,

— o0

oV oV
- = < ta.
o (t,0) 5 (t,m) =0, o<t<ts

If V(¢,z) is smooth, then

an(t )_al
022\ T By

= e(u®(t,x) +ult,2)v(t,z) +v3(t,z)) — /_ k(t,s,x)w(s,x)ds + r(t, )

(t,2) — (u(t,z) + u(t, x)v(t, z) + v*(t, z))V(t, )

> e{(v(t,x) + (1/2)u(t,z))* + (3/49)u*(t,z)} — 5/_ k(t,s,x)ds —e/2
> 3e/d—e/d—¢/2=0

on (o,t3] x [0, 7]. Then, repeating the same argument as in the proof of Lemma 3.8,
we can get a contradiction by applying the strong maximum principle. In the case
V(t,x) is not smooth, we can get a contradiction again by approximating V (¢, )
by some smooth functions as in the proof of Lemma 3.8. Thus we must have (3.75).
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3.6.3. Partial Functional Differential Equation

We consider the scalar partial functional differential equations

% = Au+ F(t,z,u (-, x)) (3.76)
and
ou _
Frin Au+ F(t,z,u(-, ) + f(t,x) (3.77)
in R x © together with the boundary condition
g—z +k(x)u=0 on R x0Q, (3.78)

where (2 is a bounded domain in R’ with smooth boundary 99 (e.g., 992 € C?*+e
for some «a € (0,1)), and A and 9/0n respectively denote the Laplacian operator
in R’ and the exterior normal derivative at 92, and moreover x € C*+*(9€) with
k(z) > 0 on 0N. As the space X, we take

X = C(Q),

where  is Q U 9Q and C(Q) is the Banach space of all real-valued continuous
functions on € with the supremum norm, and we define the operator A by the
closed extension of the operator A with domain D(A) = {¢ € C%*(Q) : 9¢/on +
k€ =0 on 90}. By [212, Theorem 2], A generates an analytic compact semigroup
{T'(t)}+>0 on X. In fact, {T'(t)}+>0 is represented as

T(t)é)(z) = /Q Utiz,y)d()dy, =€, (3.79)

where U(t; x,y) is the fundamental solution of the heat equation with the boundary
condition (3.78) (cf. [68], [116], [108]).

On F and f we impose the following conditions:

(HI’) F:RxQxCY(R)— Ris continuous in (¢, z,¢) € RxQxCY(R) and linear
in ¢; here g is a (fixed) continuous nonincreasing function such that g(0) =1
and g(s) — oo as s — —o0;

(H2') f:R x Q+ R is continous in (¢,z) € R x

(H3)  F(t,x,¢) is almost periodic in ¢ uniformly for (z,¢) € @x CJ(R), and f(t,z)
is almost periodic in ¢ uniformly for z € Q, where g is the function in (H1°).

Set
B=CJ(C(Q)),

and define F: R x B— X and f: R+~ X by

F(t,¢)(x) = F(t,z,¢0(-,x)), (t,z,¢9) € R xQx B,
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and
f(t)(x):f(tv‘T)v (tvx) ERXQ»

where ¢(:, ) is an element in Cj)(R) defined by ¢(0, ) = ¢(0)(z) for § € R, and
g is the function in (H1’). Observe that if the set W is compact in B, then the set
{¢(,x) : ¢ € W, x € Q} is compact in Cg(R). From this fact, we can easily see
that (H¢’) implies (Hz) for ¢ = 1,2, 3. Then (3.77) together with (3.78) is represented
as the (abstract) equation (3.61). From (3.79) we can see that the (mild) solution
u(-, 0,0, F + f) of (5.7) through (o, ¢) satisfies the relation

u(t,x) = /QU(t—a;x,y)d)(y)dy (3.80)
+ / /Q Ut — 12, y){F(s,y,uls + ) + F(s,9)}dyds

for (t,7) € [0,00) x Q, where u(t,z) = u(t, o, ¢, F + f)(x). Henceforth, the function
u satisfying (3.80) will be called a (mild) solution of (3.77) and (3.78).

In what follows, in order to ensure the BC-TS of the null solution of (3.77) and
(3.78), we consider the following condition;

(H4’) there exist positive constants a and b, a < b, such that

sup | F(t, z,&) + b6(0)| < alé|pc, &€ BC(R7;R).

t,

It is easy to check that if F(¢,z,£) = —b&(0 f k(t, s, x)&(s)ds with
Sup; f |k(t,s,z)|ds < a < b, then (H4’ ) is satisfied.

Lemma 3.9 Assume (H1’), (H3’) and (H4’). Then the null solution of (3.77) and
(3.79) is BC-TS.

Proof. Let e >0 and o € R be given. To prove Lemma 3.9, it suffices to certify
that ¢ € BC(R™;X) with |¢|pc < € and h € BC([o, 00); X) with sup,~, |h(t)|x <
(b— a)e imply |u(t,o,6,h)|x < e for t > o. If this is not the case, then there exists
a 7 > o such that |u(r,0,¢,h)|x = ¢ and |u(t,0,¢,h)|x < e for t < 7. Set ¢(t) =
F(t,ve) +bv(t) + h(t) for t € [0, 7], where v(t) := u(t,0,¢, F + f + h). The function
q : [o,7] — X is continuous, and it satisfies |¢(t)|x < be on [o, 7] by (H4’). Take a
sequence {Q"} C C1([o, 7] x Q; R) with the properties that Q := sup{|Q"(¢, )] :
tefo7], z€Q n=12..} < be and that sup,<,, [¢"(t) — q(t)|x — 0 as
n — oo, where ¢"(t)(z) = Q" (t z), x € Q. Let V"(t,x) be the (classical) solution
of linear partial differential equation

% :Au—bu—FQn(t,J?) in (G7T] x 0

which satisfies the boundary condition (3.78) on (o, 7] x 92 and the initial condition
V*(o,z) = ¢(0)(z), x € Q. Set v"(t)(x) = V"*(¢t,z) for x € Q. Then v"™(t) =
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T(t—o0)¢(0) + f; T(t — s){—bv"(s) + ¢"(s)}ds for t € [o,7] (cf. [116, Theorems
2.9.1 and 2.9.2]). Applying Gronwall’s lemma, one can see that v™(¢) tends to T'(t —
a)¢(0) + f; T(t — s){—bv(s) + q(s)}ds = v(t) uniformly on [o,7] as n — oco. Set
k = max(|]¢(0)|x,Q/b), and take a positive integer ng so that k + 1/ng < €. We
claim that
V™ (t,z)| <k+1/n, (t,z)€o,7]xQ, (3.81)

for all n > ng. If this claim is not true, then there exists some n > ng and (tg, zo) €
(o, 7] xQ such that [V (tg, z0)| = k+1/n (say V™ (tg, z0) = k+1/n) and [V (t,z)| <
k+1/non [o,ty) x Q. Set W(t,z) = V*(t,x) —k —1/n for (t,z) € [0, 7] x Q. Then
W (to,0) = 0 and W (¢,z) < 0 for all (¢,z) € [0,t0) x . Moreover, we get

ow ovn

ﬁ(tﬂﬁ) = W(tw)

= AW(t,z) —b(W(t,x) + k+1/n) + Q"(t, ),

and hence AW (t,z) — (9/0t)W (t,x) — bW (t,x) = bk + 1/n) — Q"(¢t,x) >
Q — Q"(t,x) > 0 on (o,tg] x Q. If xg € Q, then W(t,z) = 0 on [o,t9] x Q
by the strong maximum principle (e.g., [183, Theorems 3.3.5, 3.3.6 and 3.3.7]),
which is a contradiction because of V"(o,x) = ¢(0)(z) < k + 1/n. We thus ob-
tain zp € 90 and W(t,z) < 0 on [o,t] x Q, and hence OW/dn > 0 at (¢, xo)
by the strong maximum principle, again. However, this is impossible because of
(OW/0m)(to, x9) = (OV™/0n)(to,x0) = —k(xo)V™(to,20) < 0. Consequently, the
claim (3.81) must hold true. Letting n — oo in (3.81), we get |v(t)|x < k < € for
all ¢ € [0, 7], which is a contradiction to |v(7)|x = €. This completes the proof.

Combining Theorem 3.19 with Lemma 3.9, we can immediately obtain the fol-
lowing result.

Proposition 3.6 Assume (H1’)-(H4’). Then there exists an almost periodic (mild)
solution of (3.77) and (3.78).

Under the additional assumption on F(t,z,¢) and f(t,), we can deduce the
existence of an almost periodic classical solution of (3.77) and (3.78).

Proposition 3.7 In addition to (H1")-(H4’), assume that F(t,z,§) and f(t,z) are

locally Hélder continuous in (t,x) € R x Q uniformly for & € CS(R) in bounded
sets. Then there exists an almost periodic classical solution of (3.77) and (3.78).

Proof. Combining Theorem 3.19 with Lemma 3.9, we see that (3.77) has an
almost periodic solution (say, p(t)), which is continuously differentiable and satisfies
(3.78) on R. Set P(t,z) = p(t)(x) for (t,x) € R x Q. Clearly P(t,x) is almost
periodic in ¢ uniformly for z € Q. It remains to prove that P is a classical solution
of (3.77) and (3.78). Set Q(t,z)(= Q(t)(x)) = F(t,z, P(t+-,2))+ f(t,z) for (t,x) €
R x Q. The function Q : R xQ +— R is continuous in (¢, ), and moreover it is locally
Hélder continuous in ¢ uniformly for z € Q as seen in the proof of Theorem 3.20. We

assert that Q(t,x) is Holder continuous in x € € uniformly for # in bounded sets. If
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the assertion is true, then Q(t,x) is Holder continuous on [s,r] x Q for any r > s;
consequently P(t,z) = [, U(t—s;z,y)P(s,y)dy + f; Jo Ut —752,9)Q(7, y)dydr is
a classical solution of (3.77) and (3.78), as required (cf. [116, Theorem 2.7.1]). Now,
in order to prove the assertion we first show that the function z € Q + P(t+-,z) €
C’g (R) is Lipschitz continuous, uniformly for ¢ € R. By the same reason as in the
proof of Theorem 3.20, we can assume that the semigroup {7'(¢)};>0 satisfies (3.62).
Take a constant o with 1/2 < o < 1. Recall that (—A)?, the fractional power of —A,
is a closed linear operator. It is known (e.g., [90, Theorem 1.6.1]) that the Banach
space D((—A)%), which is the space of the definition domain of (—A)%* equipped
with the graph norm, is continuously imbedded to the space C*(Q). If t > o, then

t

[(=A)"p(t)x = I(—A)“(T(t—a)p(U)Jr/T(t—S)Q(S)dS)\x

o

IN

calt =)~ M |p(o)|x +

t
+ / calt — )% =) ds . sup |Q(s) |x.
o seR

Passing to the limit as ¢ — —o0, we get sup,cgr |(—=A)*p(t)|x < oo; hence
supser | P(t,)c1(q)(=: C) < oo. Then

sup{|lz —y| Y P(t+0,z) — P(t+0,y):tcR, <0, z#y} <C,
and consequently
sup{|z —y| " [P(t + -, 2) = P(t+-y)lcom) : t €R, z#y} <CJ

by (3.25). Thus the function z € Q — P(t + -,z) € C§(R) is Lipschitz continuous,
uniformly for ¢ € R. Therefore, in virtue of the Holder continuity of F (¢, z,¢) and

f(t,x), we can see that Q(t,x) is Holder continuous in = € € uniformly for ¢ in
bounded set, as required.

3.7. NOTES

The concept of processes discussed by Dafermos [53], [54], Hale [77], [78] and Kato,
Marttynyuk and Shestakov [120] is a useful tool in the study of mathematical analy-
sis for some phenomena whose dynamics is described by equations that contain the
derivative with respect to the time variable. Indeed, Hale [77] derived some stability
properties for processes and applied those to get stability results for some kinds of
equations, including functional differential equations, partial differential equations
and evolution equations. These equations have the same property that the space of
initial functions is identical with the phase space and solutions take values at time
t in the phase space.

Hino and Murakami [101], [103] generalize the concept of processes and get a
more extended concept which is called quasi-processes. Furthermore, they discuss
some stability properties for quasi-processes and obtain some equivalence relations
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concerning with stabilities for quasi-processes in connection with those for “limit-
ing” quasi-processes. Theorems 3.1 and 3.2 due to Hino and Murakami [101], [103]
are generalizations of [77, Theorem 3.7.4]. Furthermore, Hino and Murakami [102],
[104] have given existence theorems of almost periodic integrals for almost periodic
processes and almost quasi-processes those include Dafermos’s result [53]. That is,
Theorems 3.3-3.7 and Theorem 3.8 are due to [102], [104], respectively.

For functional differential equations on a uniform fading memory space with X =
R", an axiomatic approach and B-stabilities were given by Hale and Kato [79] and
Hino, Murakami and Naito [107]. Henriquez [91] extended fundamental theories on
functional differential equations with infinite delay to the case where X is a general
Banach space. Theorem 3.9 is given by Hino and Murakami [101], [103], which is
an extension of results for X = R™ by Hale and Kato [79], Hino [94] and Murakami
[155], [156] to the case of dim X = oo. For functional differential equations on
a fading memory space with X = R", p-stabilities properties were discussed by
Hamaya [81], [82], Hamaya and Yoshizawa [83], Murakami [157] and Yoshizawa
[232]. Theorem 3.10 is given by Hino and Murakami [101]. Proposition 3.2 is an
extension of Murakami and Yoshizawa [161] for X = R"™ to the case of dimX = co.
As pointed out in [15], some integrodifferential equation can be set up as functional
differential equations on a fading memory space (not uniform) and BC-stability is
more practical. Thus the BC-stabilities would seem to be more usual than the p-
stabilities. This fact would produce some difficulties when one tries to discuss the
existence of periodic solutions or almost periodic solutions under some BC-stability
assumption. Theorems 3.11-3.13 and 3.14 are due to Hino and Murakami [105] and
[106], respectively. Theses theorems show that equivalent relations established by
Murakami and Yoshizawa [161] for X = R™ hold even for functional differential
equations with infinite delay on a fading memory space B = B((R7;X) with a
general Banach space X.

Theorems 3.15 and 3.16 are due to Hino and Murakami [100]. For a linear ordi-
nary differential equations, Massera [147] proved that the null solution is TS if and
only if it is UAS. For functional differential equations on a uniform fading memory
space B with X = R"™, Hino [93] proved that the null solution of homogeneous
systems is B-TS if it is B-UAS, and that the converse also holds under a mild as-
sumption. Moreover, Hino and Murakami [98] have established a similar relation
for BC-TS and BC-UAS in linear Volterra integrodifferential equations.

For functional differential equations on a uniform fading memory space B with
X = R", Hino [92] obtained a result on the existence of almost periodic solutions
by assuming the existence of a bounded solution which is B-TS or B-UAS. Hino and
Murakami [96], Hino, Murakami and Naito [107] and Sawano [194] also obtain results
concerning with the existence of almost periodic solutions of nonhomogeneous lineat
systems under some stability properties of the null solution of homogeneous systems.
Murakami and Yoshizawa [161] have discussed the existence of an almost periodic
solution for functional differential equations on a fading memory space with X = R"
in the context of BC-stability. For nonhomogeneous systems, see Hino [95] and Hino
and Murakami [98].
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Hino and Murakami [100] have established a result on the existence of an al-
most periodic solution of nonhomogeneous linear systems on a fading memory space
B(R™;X) with a general Banach space X. Theorems 3.17 and 3.18 due to Hino,
Murakami and Yoshizawa [108] would be considered as some extensions of Hino [94,
Theorem 4] and Murakami and Yoshizawa [161, Corollary 1] to the case where X
is a general Banach space, and of Hino and Murakami [97, Theorem 1] to a nonlin-
ear equation. Proposition 3.4 is due to Hino, Murakami and Yoshizawa [109] and
Theorem 3.19 is due to Hino and Murakami [97].

Applications 3.6.1 and 3.6.3 are given by Hino and Murakami [102] and [100],
respectively. Application 3.6.2 is given by Hino and Murakami [99].



220 CHAPTER 3. STABILITY METHODS



CHAPTER 4

APPENDICES

4.1. FREDHOLM OPERATORS AND CLOSED RANGE
THEOREMS

Let X be a Banach spaces, and T a linear operator from a linear subspace D(T') of
X to X, where D(T) denotes the domain of T. Denote by R(T'), N(T) the range of
T and the null space of T, respectively. For a complex number A, set T := A\ — T,
where T is the identity. The resolvent set, p(T), is the set of A such that N(7Ty) = {0},
R(Ty) = X, and Ty ! is continuous, where R(T) denotes the closure of R(Ty). The
set o(T') := C\ p(7T) is called the spectrum of T It is classified into three disjoint
subsets: the continuous spectrum C,(T) = {\ € o(T) : N(T») = {0}, R(T») = X,
and Ty ! is not continuous; the residual spectrum R, (T) = {\ € o(T) : N(T)) =
{0}, R(T») # X}; the point spectrum P,(T) ={A € o(T) : N(T)) #{0}}. If T is a
closed operator, A € p(T) if and only if N(T)) = {0}, R(T)) = X.

If Ain P,(T), X is called the eigenvalue of T, N(T)) is called the (geometric)
eigenspace of T" with respect to A, and its dimension is called the geometric mul-
tiplicity of A, [223, p.163]. The space My = U5, N(IY) is a linear subspace of
X, and is called the generalized eigenspace of T with respect to A. The dimension
of M)y is called the algebraic multiplicity of A,[64, p.9], [223, p.163]. If there is a
positive integer k such that N(T7¥) = N(Tfﬂ) for all j =1,2,---, then X is said to
have finite index and the smallest such &k for which this is true is called the index,
or the ascent of \.

Let T be a compact, linear operator on X: that is, T((B) is relatively compact
in X for every bounded set B of X. Then the Fredholm alternative [195, pp.94]
says that R(I —T) is closed and dim N(I —T) = dim N (I — T*) is finite, where T*
denotes the dual operator of T'. In particular, either R(I —T) = X, N(I - T) = {0},
or R(I-T)# X,N(I—T) # {0}. This implies that, for A # 0, R(T)) is closed, and
either R(T») = X, N(T») = {0}, that is, A € p(T), or N(T») # {0}, R(T») # X,
that is, A € P,(T). Furthermore, the spectrum o (7') is a nonempty set, and is either
a finite set or a countable set with the only limit point A = 0, which belongs to
o(T). of. [240, pp.296-298]. Hence, if A € o(T) and A # 0, then A € P, (T),R(Ty)
is closed, dim(X/R(Ty)) = dim N(T») = dim N(T7) is finite and y € R(Ty) if and
only if (y,2*) = 0 for all * € N(Ty). Notice that, if dim X = oo, then 0 € o(T),
see [64, p.5].

Let T be a bounded linear operator from X to a Banach space Y. It is said to
be a Fredholm operator from X to Y if

i) dim N(T) is finite,
i) R(T) is closed,

221
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iii) dim N(7™) is finite.
Recall the following two facts.
iv) N(T*) = R(T)*.

v) If M is a closed subspace of Y, then codimM = dim M*, codimM* = M,
cf. [122, p.140], where M+ = {yx € Y* :< y,y* >= 0 for y € M}, and
codimM = dim Y/M, codimM~+ = dim Y*/M~L.

Hence dim N(T™*) = codimR(T), that is, the condition iii) is equivalent that
iii)’ codimR(T) is finite.

If T satisfies the condition ii) and at least one of the conditions i) and iii), it is called
a semi-Fredholm operator. The set of Fredholm operators from X to Y is denoted by
®(X,Y), whereas &4 (X,Y)(®_(X,Y)) denotes the set of semi-Fredholm operators
which satisfies ii) and i)(iii)). If X =Y, &(X) := &(X, X), P4 (X) := ¢, (X, X).
If T is a compact operator on X, Al — T is a Fredholm opertor for A # 0 whose
index is zero. These definitions are adopted for closed linear operators provided its
domain is dense.

We will use the closed range property of an operator having a form I — T in
applications of the Chow-Hale fixed point therem for the existence of periodic solu-
tions of periodic linear functional differential equaitons. For this purpose we recall
perturbation results of semi-Fredholm operators. If the perturbation is compact, we
have the following result [195, p.128, p.183].

Theorem 4.1 If T € &, (X,Y) and if K : X — Y is a compact operator, then
T+58ed,(X,Y).

Theorem 4.2 Let T be an injective, closed linear operator from X to Y. Then
R(T) is closed if and only if there exists a constant ¢ > 0 such that |z| < ¢|Tx| for
x € D(T).

Proof. T~ is a closed operator whose domain is R(T). If R(T) is closed, then
T~ becomes a bounded linear operator from the closed graph theorem. Hence,
there exists a constant ¢ > 0 such that [T 1y| < cly| for y € R(T); or |z| < ¢|Tz|
for x € D(T).

The converse implication is proved easily.

If T is not injective in the above theorem, we take the quotient space X/N(T).
Set [z] := x + N(T) for x € X. Since N(T) is a closed subspace, this be-
comes a Banach space with the norm |[z]| = inf{|z + y| : y € N(T)}. Define
[T): D(T)/N(t) = Y by [T]([z]) = T(z),z € D(T). Then R(T) = R([T]) and T is
a closed linear operator and R(T) = R([T]), see [64, pp.28-29]. Hence we have the
following corollary.
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Corollary 4.1 Let T be a closed linear operator from X toY. Then R(T) is closed
if and only if there exists a constant ¢ > 0 such that |[z]| < c|Tz| for x € D(T).
In particular, if there exists a constant ¢ > 0 such that || < ¢|Tz| for x € D(T),
R(T) is closed.

If T is a closed linear operator such that D(T) = X, it is a bounded linear
operator. Suppose that dim N(7') is finite. Then there exists a closed subspace Z
of X such that X = N & Z. Now we define a map 7 : Z — X/N by n(z) = [2] for
2 € Z. Since 7 is a continuous isomorphism, 7! is also continuous from the closed
graph theorem. Therefore, there is a constant k7 such that

I[2]] < |z| < kz|z| for z € Z.
Let Pz be the projection onto N along Z.

Lemma 4.1 Let T be a bounded linear operator from X toY, and N,Z, Pz, kz be
defined as in the above. Then the following statements are equivalent.

i) R(T) is closed.
ii) There exists a constant ¢ such that |[z]| < ¢|Tz| for z € X.
iii) There exists a constant cz such that |(I — Pz)z| < cz|Tx| for z € X.
In fact, ii) implies iil) as cz = cky, while iii) implies ii) as ¢ = cz.

Proof. 1t suffices to prove that the conditions ii) and iii) are equivalent. If the
condition ii) holds, then

|(I — Py)x| < kz|[(I — Pz)z]| < ckz|T(I — Py)x| = ckz|Tx|.
Conversely, if the condition iii) holds, then
|[2]] = [[(I = Pz)z]| < |(I — Pz)x| < cz|Tx|.
We refer the following result [195, Therem 6.4, p.128] as a perturbation of semi-
Fredholm operators.

Theorem 4.3 LetT € &, (X,Y), and cz be the constant appearing in the condition
(3) in the foregoing lemma. If S : X — Y is a bounded linear operator satisfying
ISI| <1/2¢z, then T+ S € ®.(X,Y) and

dim N(T' + S) < dim N(T).

The best possible estimate of kz is known as follows, cf. [64, p.6] and [181, B.4.9,
pp.29-30, 28.2.6, p.386).

Theorem 4.4 Let N be an n-dimensional subspace of X. Then there exists a pro-
jection P such that R(P) = N and ||P| < v/n.
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Summarizing these results, we have the folowing perturbation theorem for the
application to the existence of periodic solutions later.

Theorem 4.5 Suppose that T € &, (X,Y). Let dim N(T') = n, and ¢ be a positive
constant such that |[z]| < c|Tz| forx € X. If S : X — 'Y is a bounded linear operator
such that |S|| < 1/2¢(1+ /n), then T+ S € 2(X,Y), and dim N(T + S) < n.

Proof. Take a closed subspace Z such that X = N & Z and that |Pz|| < /n.
Let € X, and set (I — Pz)x = z. Suppose y € [z]. Then y = y — z + z implies that
y — z = Pz(y). Hence

2l < 1z =yl + [yl < [1Pzlllyl + |y < (1 4+ Vn)lyl-
Since this inequality holds for all y € [z], we have that |z| < (1 + /n)|[#]|. Since

[2] = [], it follows that |(I—Pz)z| < (14+/n)|[z]|. Hence |(I—Pz)z| < c(1+v/n)|Tx|
for z € X: we can take cz = ¢(1 4+ /n).

Theorem 4.6 Suppose that T € &, (X,Y). Set dim N(T') = n. Then there exists
a closed subspace Z of X such that X = N(T) & Z, and Q := T|Z, the restriction
of T to Z, has a bounded inverse, and || Q™| < c(1+ /n), where c is the constant
in the previous theorem.

Proof. Take the subspace Z as in the proof of the previous theorem. Take a
z € Z. Tt is represented by z = (I — Pz )z for some = € X. Since T Pzx = 0, we have

2] = (I = P.)z| < c(1 + vn)|Ta| = c(1 + Vn)|T(I = Pz)x| = c(1+v/n)|Tz|.

This implies the assertion.

4.2. ESSENTIAL SPECTRUM AND MEASURES OF NONCOM-
PACTNESS

Let A be a closed linear operator from X to X. We will use the definition of the
essential spectrum E,(A) by Browder [39]. The complex number ¢ lies in E,(A)
whenever at least one of the following conditions holds:

i) R(¢{I — A) is not closed;
ii) Up>oN((¢I — A)™) is of infinite dimension;
iii) The point ¢ is a limit point of o(A4).

The point A € E,(A) is called a normal point of A. If it lies in 6(A), A\[— A € & (X)
and we call it the normal eigenvalue of A.

Let T be a bounded linear operator from X to X. The spectral radius r,(T) of
T is defined as 7, (T") = sup{|A| : A € o(T)}, and the following Gelfand formula is
well known
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re(T) = lim || T7|Y/™.

Similary the radius of the essential spectral radius r.(7) is defined for E,(T), and
the corresponding formula is given by Nussbaum [176]. To present it, we introduce
the Kuratowskii measure a of noncompactness of bounded sets of X, cf. [80], [215].
Let B be a bounded set of X. We define

a(B) = inf{d > 0 : B has a finite cover of diameter < d}.

For the bounded linear operator T, we define «(T') as the infimum of k such that
a(TB) < ka(B) for all bounded sets B C X. Properties of a(B) and «(T) are
found in these books. In particular, a( B) = 0 if and only if B, the clolsure of B, is
compact; «(T") = 0 if and only if T' is compact; the Nussbaum formula is given as

re(T) = lim a(T™)Y/™. (4.1)

n—oo

If o(T) < 1, then T is called a-contraction. Let C(I, E) be the Banach space
of continuous functions from a compact subset I of R to F with the supremum
norm. If H is a bounded subset of C(I, F), its a-measure is computed as follows,
Set H(t) ={¢(t) : ¢ € H}, H(I) = UerH(t). From the definition of a-measure, it
is clear that

sup{a(H(t)): t € I} < a(H). (4.2)

If H is equicontinuous, the following result holds, [133, Lemma 1.4.2, p.20].

Lemma 4.2 If H is a bounded, equicontinuous set of the space C(I, E), I being a
comapct interval, then

a(H)=a(H(I)) = sup{a(H(t)) : t € I}.

For a bounded set H C C([a,b], E) and for ¢t € [a,b] we use the following
notations:

w(d;t, H) =sup{|o(r) — é(s)| :rys €t —6,t+ 6], € H}
w(t,H) = inf{w(d;¢t,H) : 0 >0} = 51351+w(5;t’ H)

and
w(H) = sup{w(t,H) : a <t < b}.

The following lemma can be found in [177] which generalizes the above lemma.

Lemma 4.3 Let H be a bounded subset of C([a,b], E). Then

max{(1/2)w(H), aiggba(H(t))} < a(H) < 2w(H) + aiggba(H(t))
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In what follows we will use the measure of noncompatness to verify the compact-
ness of convolution operators. Let T'(t) be a Cyp-semigroup on E. For u € C([a, b], E),
we put

t
T xu(t) = / T(t — s)u(s)ds for t € [a,b],
a
For a subset U C C([a,b], E) we put T U = {T xu : u € U}, which is a subset of
C([a,b], E), and (T «U)(t) = {(T *u)(t) : w € U}, which is a subset of E. If T'(¢) is
compact for ¢t > 0, we can prove directly that H = T *U is equicontinuos. However,
we have a more general results in this case.

Let us define
v = tli%l-i- sup{||T(s)|| : 0 < s < t}.

Then, we have the following theorem.

Theorem 4.7 Let U be a bounded set in C([a,b],E), and T(t) a Co-semigroup on
E. Then, fora <t <b,

wt, T+«U) < 2ypsup{a(T *U(s)) :a < s < t}.

Proof. Suppose that a < ¢ < t. Set M = sup{a(T xU(s)) : a < s < t}. Let
g1 > 0. Then the set T xU(c) is covered by a finite set B;,i = 1,2,---,n of E with
diameter less than M + ;. For ¢ = 1,2, -+ n, take v; € U such that T xv;(c) € B;.
Let T+ u € T «U. Then there exists an index i such that T * u(c) € B;. Set
f=Txu,g; =T *v;. If c <ty <ty <b, we have that

|f (1) = f(E2)] < |F(0) = gi(t)] + [ £ (t2) — gi(t2)] + 19:(t1) — gi(t2)].
We estimate the right side. Set
N =sup{|T *u(t)| : t € [a,b],u € C}, S =sup{||T ()| : t € [a,b]}.

Since T x u(c), T * v;(c) € B;, we have that

|f(t1) —gi(t)l < (Tt — o)

/C T(c—s)(u(s) —vi(s))ds

e [ 126 = 9llute) (o

IT(t1 — )|||T *u(c) — T * vi(c)| + 2N S(t; — ¢)
|

9)
IT(ty — &) |(M + 1) + 2NS(t; — c).

INIA

The similar estimate is valid for |f(t2) — g(¢2)|. As a result we have that
[f(t) = f(t2)] < (1T =)l + [|T(E2 — o)) (M +&1)
+2NS(t1 — C+t2 — C) + |gi(t1) — gi(t2)|.
Let o > 0. Since g1, 92, -, gn are continuous, there exists a d(e2) such that, if

0 < §(e2), then |g;(t1) — gi(t2)| < ez for i = 1,2,--- and for t1,te such that |¢t; —
t|,|t2 — t| < §. Thus we have that, if |t — ], |t2 — ¢| < & < (e2), then
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[f(t) = flt2)] < ([Tt — )| + 1Tt — ) N(M +e1)
+2NS(t1 —c+ta — ¢) +es.

Since f € T U is arbitrary, it follows that, if § < §(e2) and t — § > ¢,

w(;t, T+U) < 2sup{||T(s)]|:0<s<t+dJ—c}(M+ey)
+4(t+ 86— c)NS + e5.

Taking the limit as 6 — 04, we have that
wt,T+«U) < 2(M+ El)ﬁsup{HT(s)H 0<s<t+d—c}
+4(t — c)NS + es.
Since €9 is arbitrary,

wt, T+U) <2(M + 61)6lir£1+sup{||T(s)|| 0<s<t+d—c}+4(t—c)NS.

Let ¢ — t — 0. Then

wt, T*xU) <2(M +¢ey) liI(I)lJrSup{HT(S)H 0<s<r}

Since £ is arbitrary, we obtain that w(t,T *U) < 2M~r, as desired.

Theorem 4.8 Let U be a bounded set in C([a,b], E), and T(t) be a Cy-semigroup
on E. Then
a(T+U) < ypsup{a((T «U)(t)) : a <t < b}.

In particular, if T(t) is a Cy-contraction semigroup, then
a(T +U) = sup{a((T = U)(t)) : a < t < b}

Proof. Set M := sup{a((T xU)(t)) : a < t < b}. Take € > 0 and a sequence
a=1t <ty <- <ty <tyyr =b. Then every set B; := (T «U)(t;),1 <j<n
has a finite cover U;B(7,7),1 < i < kj, such that diamB(i,j) < M + €. For a
multi-index ¢ := (i1,---,i,), where 1 < i; < kj,j =1,---n, weset V, := {T*u:
(T *u)(t;) € B(ij,7)}. Then T «U C U,V,. Suppose that T« u,T xv € V,, and that
tj <t< tj+1,1 <j<n. Since

Txu(t)=T(—t;) / ' T(t; — s)u(s)ds + /t T(t — s)u(s)ds,
we have that

T u(t) =T o) < T =t)[IIT *ult;) =T xov(t;)| +

+ [ 17 = 9lluts) = o(o)las.
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Set 0 :=max{t;11 —t; : 1 < j <n},vs =sup{||T(s)|| : 0 < s <}, N =diamT *U.
Ifa<t<bt#t;,1<j<n,then

|T s u(t) — T xv(t)] <vs(M +¢€)+ 0ysN.

Since |T xu(t) — T * v(t)| is continuous, this inequality holds for all ¢ € [a, b]; hence
diamV, < v5(B +¢) + dvsN, and o(T *U) < v5(M + &) + dvsN. Taking a limit
as 0 — 0+, we have that a(T *U) < lims_,o4 ¥s(M + €). Since € > 0 is arbitrary
small, we obtain the first estimate in the lemma.

Since yp < 1 for a contraction semigroup T'(¢), in view of the inequality 4.2 we have
at once the second assertion in the lemma.

Let H = {f1, fa,- -} be a sequence of strongly measurable functions on I := [a, b]
to E, and set H(t) :== {f,(¢t) : n > 1},t € I, and

S:—{/bfn(t)dt:n21}.

Is the behaviour of measure of noncompactness like the one of the norm in E with
respect to integration? Heinz [89] gives answers to this problem for the Kuratowskii
measure « and the Hausdorff measure (3, where

B(B) :=inf{r > 0: B has a finite cover of balls of radius < r}.

for bounded sets B. Since the discussion is rather simple for the case of 3, we present
here his result for 3 in the very restricted style, and this result is sufficient for our
use. Before proceeding we remark that (B) < «(B) < 28(B). Suppose that B is
contained in a closed subspace F of E. If we compute a(B), 3(B) by taking the
covering of B in the set F only, we denote a(B, F), 3(B, F), respectively. However,
it is clear that a(B) = a(B, F), 8(B) = B(B, F).

We recall defintions of measurability. A function ¢ : I — FE is said to be finitely-
valued if it is constant on each finite number of disjoint measurable subset of I. A
function f is said to be strongly measurable if there exists a sequence of finitely-
valued functions {¢,(t)} strongly convergent to f(t) for ¢t € I\ Jy for some Jy C I
such that p(Jy) = 0, where p is the Lubesgue measure. Then the set {f(t) : ¢ €
I\ Jp} is separable.

Let J,,n > 1, be the null set such that {f,(¢t) : t € I\ J,} is separable. Set
J = Up>1Jn, Then J is a null set, and H(t) is separable for ¢ ¢ J: that is, there
exists a countable set D C E such that H(t) C D. Let E; be the smallest closed
subset of E which contains D. It is the closure of the set of finite linear combinations
11 + caxo + -+ + g, x; € D, 1 < i < k. Hence F; is a separble Banach space,
and H(t) C By fort & J.

Put

h(t) := sup{|fn(t)| : n > 1}.

If h(t) is integrable on I, the set S defined in the above is a bounded set of E.
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Theorem 4.9 Suppose that E is a separable Banach space. Let
H = {f17f27"'}

be a sequence of measurable functions from I = [a,b] to E for which h(t) is integrable
on I. Then B(H(t)) is measurable, and

b b
6({/ fn(t)dt:n>1}> g/ B({fult) :n>1})dt.

Proof. First, let us approximate B(H(t)) by a sequence of suitable funcions
ri(t),k = 1,2,---, as follows. Let D be a countable set such that D = E, and
let C be the the family of all closed balls with centers in D and with rational radii.
Then C is a countable set. The set of all finite sequences {A1, Aa,---, A4} of sets in
C is again countable and can thus be written as a sequence {Cj},k =1,2---, where

Ck? = {Alf7A§7 e 7A];(k:)}
Put ")
Vi = U AN, k> 1,
and define nonnegative simple functions Ry on I by

[ B(Vy) itH(t) CV,
Ry (1) { 00 ' otherwise ’

for k> 1, and Ry = h. Since
{tel:H({t) Vit =L /7 (Vo)
and since f;, }(V}) are measurable set, R* is measurble. Finally, set
re(t) = min{Ro(t), Ry (8), -+, Re(D)}, te T,
for k > 1. Then cleary B(H(t)) < ri(t) < Ro(t) = h(t) for t € I. Moreover, we have

BUH () = Tim r4(2)
k—o00

a.e. on I. In fact, since h(t) is integrable on I, the set I, := {t € I : h(t) = oo}
is a set of measure zero. Suppose that ¢t ¢ I. Then B(H(t)) < h(f) < co. Set
p = [(H(t)), and let € > 0. Then there exists a finite number of balls B; with radii
less than p 4 £/3 such that the union of the balls covers the set H(t). Let B be one
of the balls, and let ¢ be its center. Take a point ¢’ € D such that |c — ¢/| < &/3.
For x € B, we have |z — | < |z —¢| + |c — | < p+ 2¢/3. Take a rational number
p' such that p+2¢/3 < p’ < p+ ¢, and let B’ be the ball with the center ¢/ and
with the radius p’. Then B C B’. If we replace each B; by such a ball, we have a
member C,, of C such that H(t) C V,, and R, (t) = B(Vin) < B(H(t)) + €. Since
B(H(t)) < ri(t) < Ry (t) for k > m, it follows that
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BH(1)) <ri(t) < BH(?)) + ¢

for k > m. Hence we have proved limy_,o ri(t) = G(H(t)) a.e. on I.
Thus the proof of the theorem is complete if we prove that, for k > 1,

b
3(S) < / ri()dt.
Let k be fixed. Set
Ji={t € I'\ I : m(t) = Ri(1)},

for 1 = 0,1,2,"',k, and IQ = Jo,Ii = J,L \ UOSjSi*l‘]jvl S ) S k. Then I =
IgULL U--- Ul Ul is a decomposition by a disjoint measurable sets. Set

Si:{/lifn(t)dt:nzl}.

Since S C So + 81 + -+ + Sk + Soo, B(S) < B(So) + B(S1) + -+ + B(Sk) + B(Seo)-
Since p(I) = 0, we have S, = {0}, and 5(Ss) = 0. If we prove

B(S;) < /I ri(t)dt

i

for 0 < i < k, we complete the proof. This is obvious for ¢ = 0 since

fn(t)de
Iy

< [ttt < [ bae= [ neeyar
Iy Iy Iy

Let 1 <i <k, and ¢t € I;. Then H(t) C V; and R;(t) = B(V;); othewise, R;(t) = oo,
which is impossible since R;(t) < Ry(t) = h(t) < oo for ¢ € I;. As is well known from
the integration theory, this implies that S; C wp(I;)coV;, where @oV; is the convex
closure of V;. Hence we have

8(5) < Bu(L)VE) = w(1)AVE) = [ Rt = [ netojar

Corollary 4.2 Let K be a countable or uncountable family of measurable functions
on I =la,b] to E such that h(t) := sup{|f(¢)| : f € K} is integrable on I. Assume
that K (t) .= {f(t) : f € K} is relatively compact in E fort a.e. on I. Then the set

T:{/bf(t)dt:feK}

is relatively compact in E.

Proof. 1t suffices to prove that any sequence of T" has a convergent subsequence.
Let S be a sequence of T made of a sequence H = {f1, fa,---} in K. As ramarked
before the previous theorem, there exists a separable closed subset Fy of E and null
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set J C I such that H(¢t) C Ey. Forn =1,2,---, Redefine f,,(¢t) =0 for t € J. Then
the integral of f, does not change, f,(t) € F; for t € F; and S C E;. Hence we
have X
a(s.E0) < [ o), Ede= [ s (), B
a nNJ

Since B(H(t), E1) = B(H(t), E), and since S(H (t), E) = 0 a.e. on I, the last integral
is zero. Hence B(S, E) = (S, F1) = 0, which implies S is relatively compact.

4.3. SUMS OF COMMUTING OPERATORS

In this section we collect some known notions and results concerning spectral prop-
erties of sums of commuting operators. Throughout the paper we always assume
that A is a given operator on X with p(A4) # @ , (and thus it is closed).

We recall now the notion of two commuting operators.

Definition 4.1 Let A and B be operators on a Banach space G with non-empty
resolvent set. We say that A and B commute if one of the following equivalent
conditions hold:

i) R(\, A)R(p, B) = R(p, B)R(\, A) for some (all) A € p(A), u € p(B),

ii) © € D(A) implies R(u, B)x € D(A) and AR(p, B)x = R(p, B)Ax for some
(all) pu € p(B).

For 6 € (0,7), R > 0 we denote (0, R) = {z € C: |z| > R, |argz| < 6}.
Definition 4.2 Let A and B be commuting operators. Then

i) A is said to be of class £(6 + /2, R) if there are positive constants 6, R such
that 0 < 7/2, and

(0 +7/2,R) C p(A) and sup IAR(A, A)|| < oo,
AES(0+7/2,R)

ii) A and B are said to satisfy condition P if there are positive constants
0,0’ R, 0" < 6 such that A and B are of class X(6 + 7/2, R),X(7/2 — 0', R),
respectively.

If A and B are commuting operators, A+ B is defined by (A+ B)x = Az + Bz
with domain D(A 4+ B) = D(A) N D(B).

In the sequel we will use the following topology, defined by A on the space X,
lzllz, = |R(\, A)x||, where A € p(A). It is seen that different A € p(A) yields
equivalent norms. We say that an operator C' on X is A-closed if its graph is closed
with respect to the topology induced by 74 on the product X x X. It is easily seen
that C' is A-closable if x,, — 0,2,, € D(C), Cx,, — y with respect to 74 in X implies

y = 0. In this case, A-closure of C is denoted by 6A.
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Theorem 4.10 Assume that A and B commute. Then the following assertions
hold:

i) If one of the operators is bounded, then
0(A+ B) C o(A) +o(B).

it) If A and B satisfy condition P, then A+ B is A-closable, and

)

o((A+B) ) Co(A)+a(B).

A -
In particular, if D(A) is dense in X then (A+ B) = A+ B, where A+ B
denotes the usual closure of A+ B.

Proof. For the proof we refer the reader to [11, Theorems 7.2, 7.3].

Note that the assertion ii) of Theorem 4.10 can be improved a little.

Proposition 4.1 Let A and B be commuting operators such that there are positive
constants R,v,6,0 <0 <0 <m1<~vy+4§ and
i)
(0 +7/2,R) C p(A) and sup [AY[R(A, Q)] < oo,
AES(9+7/2,R)

ii)
S(7/2—0',R) C p(B) and sup  [A°|R(A B)| < oo.
AeX(w/2—0",R)

Then the assertion i) of Theorem 4.10 holds also true.

Proof. The proof of the proposition can be taken from that of [11, Theorem 7.3]
by taking into account the convergence of all the integrals used in the proof of [11,
Theorem 7.3].

4.4. LIPSCHITZ OPERATORS

Let X and Y be given Banach spaces over the same field R, C. An operator A :
X — Y is called Lipschitz continuous if there is a positive constant L such that

Az — Ayly < Lllz —ylx, Y,y € X.
For a Lipschitz continuous operator A the following

[All:== sup  [|Az — Ay[|/[|z —y]
z,yeX, z#£y
is finite and is called the Lipschitz constant of A. The set of all Lipschitz continuous
operators from X to Y is denoted by Lip(X;Y) and Lip(X; X) = Lip(X) for short.
A member A € Lip(X) is said to be invertible if there is a B € Lip(X) such that
A-B=DB-A=1. B is called the inverse of A and is denoted by A~!
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Theorem 4.11 (Lipschitz Inverse Mapping) Let X be a Banach space, A is an
invertible member of Lip(X) and B is a member of Lip(X) such that ||B]|-|| A7 <
1. Then A + B is invertible in Lip(X) and

I(A+B)~H < A7 = 1Bl - [|A~H) ™

Proof. We first prove the following assertion: If A € Lip(X) such that ||4] < 1.
Then (I — A) is invertible in Lip(X) and

(=A< @A~ (4.3)
In fact, for z,y € X

|
Thus I — A is injective. If z,w € R(I — A), then

(I = Az = (I = Ayl = [le -yl - [|Az = Ay[| = (1 = [[A]) ][z = y]|-

17— A) " = (I = A wl| < 1= AN |z —wl.
For z € X by induction we can prove that
|Bri1z — Brzx|| < ||A|"||Az||, Yn =0,1,2,...

where by induction we define By := I, B, := 1+ AB,,_1, Yn = 1,2.... Indeed, this
holds true for n = 0, so if we assume it to be true for n — k, then

||Bk+1£L' — BkﬂfH = ||ABk£L' — ABk_llL'”
< [IA[l- |Brz — Bi-17||
< (1Al Al Az,

so the assertion follows by induction. For any positive integer p,

E n+k+1x - n+kx)

||Bn+px - Bux|| =

p—1

Z Br k1@ — Bnyga)]|

IN

< Z LA™ ¥ Al] < [1A™ [ A=l (1 — (1A~
k=0

Since ||A]| < 1 and X is a Banach space, Cx = lim,, oo B2 exists for all x € X
and
1€z — Bpal| = lim {|Bnypr — Boal| < [|A[" [ A1 ~ JA[H~

Since A is continuous,

Czx= lim Byz = lim (I — AB,,_1)z =2+ ACx.

n—oo n—0o0
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This shows that C = I + AC, so C is a right inverse of I — A, i.e. (I — A)C = I.
Finally, this shows the surjectiveness of I — A, proving the assertion that I — A is
invertible in Lip(X).

We are now in a position to prove the theorem. In fact, we have (A + B) =
(I+BA Y Aand |BAY| < ||B||-||A~1|| < 1. By the above assertion, (I+BA~1)~1
exists as an element of Lip(X). Hence (A + B)™! = A71(I + BA™!)~!. and

(I +BA™H) ™ < (@~ |B]|- A7)~

A modification of the above theory for Lipschitz continuous operators from a
Banach space X to another Banach space Y can be easily made. For instance, the
following is true:

Theorem 4.12 Let A be an invertible member of Lip(X,Y). Then for sufficiently
small positive k, the operator A+ B is an invertible member of Lip(X,Y) if | B|| < k.

Proof. Set C = AY(A+ B) — I. Then C is a member of Lip(X), and for all
z,y € X,

ICz—Cylx = [(A7'(A+B) = A7 A)w — (AT (A+ B) — A7 A)y|
IATH - IB -l = yll.

IN

Thus for sufficietly small positive k, I + C' is invertible, so is A + B.
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(p, X)-total stability, 196
A-closure of C, 231
AP(X), 27
APS(X), 139
BUC(R,X), 15
BUC!(R,X), 48
Cy-semigroup, 7
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Sar, 117

U(t, o), 110

A(X), 26

A(Z,X), 134
Aap(X), 105

T, (X,Y)(D_(X,Y)), 222
o, (X), 222

«a(B), 225
a-contraction, 225
or, 120

e-period, 26
e-translation, 26
YT 120

c*, 231

p-Uniform Asymptotic Stability, 192
p-total stability, 195
p-totally stable, 195
p-stabilities, 188
p-stability, 188
a(g), 133

ar (P), 78

op(f), 27
T-anti-periodic, 141
k(t), 112

ro(T), 224
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re(T), 225
sp(u), 24
B-stability, 185
Sp(w), 115
Ta-topology, 231

A and B commute, 231

abstract functional differential equa-
tions with infinite delay, 176

accretive, 17

admissibility of a function space, 48

admissibility of an operator, 153

almost periodic, 168

almost periodic function, 26

almost periodic integrals, 168

almost periodic solution, 202

anti-periodic, 45

approximate point spectrum, 14

Approximation Theorem, 27

asymptotic smoothness, 164

asymptotically almost periodic, 168

autonomous functional operator, 62

B-class, 59

BC-stability, 190

BC-totally stable, 190

BC-Uniform Asymptotic Stability, 192
Beurling spectrum, 24

Bochner’s criterion, 27

Bohr spectrum, 27

class £(6 + 7/2, R), 54
commuting operators, 231
compact semigroup, 10
condition C, 89

condition H, 35

condition H1, 47
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condition H2, 47
condition H3, 47
condition H4, 144
condition H5, 144
condition H6, 147
condition P, 54

decomposition of solution operators,
110

equation in the hull, 179
essential spectral radius, 225
essential spectrum, 224
evolution semigroup, 31
evolutionary process, 32

fading memory space, 177
Fourier- Carleman transform, 25

generalized solution, 156

integer and finite basis, 86
integral of the quasi-process, 164

Kuratowski’s measure of noncompact-
ness, 181

limiting equation, 179
limiting quasi-processes, 164
Lipschitz Inverse Mapping, 233

mild solution of functional evolution
equation, 62

mild solution of higher order equa-
tions, 56

mild solution on R, 48

mildly admissible, 49

monodromy operator, 35

normal point, 224
Nussbaum formula, 225

operator L, 49

point spectrum, 14
processes, 163

quasi-process, 163

regular, 180
relatively dense, 26
residual spectrum, 14

semi-Fredholm operator, 222
semigroup of type w, 17, 144
separation condition, 172

skew product flow, 164

solution on R, 48

solution operator U(t, o), 110
Spectral Decomposition Theorem, 82
spectral inclusion, 13

spectral mapping theorem, 11
spectral radius, 224

spectral separation condition, 85
spectrum of a function, 25

spectrum of a sequence, 133
strongly asymptotically smooth, 164
strongly continuous group, 14
strongly continuous semigroup, 7

totally ergodic, 29
trigonometric polynomial, 26
type number, 122

ultimate boundedness, 151
uniform fading memory space, 177

weak spectral mapping theorem, 15
weakly admissible, 48



