ON EXPONENTIAL DICHOTOMY OF SEMIGROUPS

B. SASU

ABSTRACT. The aim of this paper is to analyze the connections between the exponential dichotomy of a semigroup on
a Banach space X and the admissibility of the pair (¢7(N, X), ¢9(N, X)). We obtain necessary and sufficient conditions
for exponential dichotomy of exponentially bounded semigroups using discrete time techniques.

1. INTRODUCTION

Asymptotic behaviour of semigroups in Banach spaces is a classical and well-studied subject (see [2], [5], [11],
[12], [15], [18]). In the last decades an impressive progress has been made in the qualitative theory of evolution
equations, by associating to an evolution family or to a linear skew-product flow an evolution semigroup on
different function spaces and by expressing their asymptotic properties in terms of the characteristic particularities
of this semigroup (see [2], [10]). In fact, this new approach allowed, in certain situations, the treatment of the non-
autonomous case in the unified setting of the autonomous one. One of the main results in [2] states that a linear
skew-product flow is exponentially dichotomic if and only if the associated evolution semigroup is hyperbolic. In
[10] exponential stability and exponential dichotomy of an evolution family are related to the properties of the
infinitesimal generator of the evolution semigroup associated to it. An extensive study concerning the applicability
of the theory of evolution semigroups in dynamical systems has been presented in [2].

Discrete methods in the study of the exponential dichotomy of evolution equations have proved to be the
starting points for important results in this field (see [1]-[3], [6], [8], [9], [16], [1&]). These techniques have the
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origin in the work of Henry (see [6]). In [2] and in [9], it is proved by different methods the equivalence between
the exponential dichotomy of a linear skew-product flow and the exponential dichotomy of the discrete linear
skew-product flow associated to it. The main advantage of the discrete characterizations of diverse asymptotic
properties is that they are applicable for a large class of systems without imposing continuity or measurability
conditions. Therefore in what follows our central concern will be the study of a very general class of semigroups,
without requiring continuity or measurability properties — the class of exponentially bounded semigroups.

The purpose of the present paper is to obtain characterizations for the exponential dichotomy of exponentially
bounded semigroups in terms of the solvability of discrete-times equations on I?(IN, X)-spaces and to point out
the special properties of the autonomous case. We associate to a semigroup T = {T'(¢) };>0 the subspace

o0
Xi={zeX:) |IT(n)z|]” < oo}
n=0
and we discuss the properties implied by the solvability of a discrete-time equation associated to the semi-
group, under the assumption that X; is closed and complemented. We study when the admissibility of the pair
(I’(N, X),l%(N, X)) is a sufficient condition for exponential dichotomy of a semigroup. For p,q € [1,00),p > ¢
we prove that an exponentially bounded semigroup T = {T'(t) };>¢ is exponentially dichotomic if and only if the
pair (IP(N, X),19(N, X)) is admissible for T and X; is closed and it has a T-invariant complement.

2. EXPONENTIAL DICHOTOMY OF SEMIGROUPS

Let X be a real or a complex Banach space and let £(X) be the Banach algebra of all bounded linear operators
on X. In what follows we denote by || - || the norm on X and on £(X), respectively. An operator P € £(X) will
be called projection if P2 = P.

Definition 2.1. A family T = {T'(t)}4>0 C £(X) is called a semigroup on X if T(0) = I and T(t + s) =
T(t)T(s), for all t,s > 0.
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A semigroup T = {T'(t)}+>0 is said to be exponentially bounded if there are M > 1 and w > 0 such that
[|T(t)|| < Me*t, for all t > 0.

Definition 2.2. A semigroup T = {T'(¢)};>0 is said to be ezponentially dichotomic if there exist a projection
P € £(X) and two constants K > 1 and v > 0 such that:
(i) T(t)P = PT(t), for all t > 0;
(i) ||T(t)z|| < Ke ||z, for all x € Im P and all ¢ > 0;
(iii) [|T(t)z|| > & e“!||z||, for all 2 € Ker P and all t > 0;
(iv) T(t)| : Ker P — Ker P is an isomorphism, for all £ > 0.

Definition 2.3. If T = {T'(t)}+>0 is a semigroup on X and U C X is a linear subspace, U is said to be
T-invariant it T()U C U, for all t > 0.

\_/’\/\\_/

Let T = {T'(t)}+>0 be an exponentially bounded semigroup on X and let p € [1,00). We define the linear
subspace

Xi={zeX: Z [|T(n)x||P < oo}

In what follows we suppose that X; is closed and it has a closed T-invariant complement X5 such that X =
X, ® Xs.

For p € [1,00) let /P(N,X) ={s: N — X : > [|s(n)||” < oo} which is a Banach space with respect to the
n=0
norm

lIslly = O lls(m)IIP) /.

n=0
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Definition 2.4. Let p,q € [1,00). The pair (/#(N, X),¢4(N, X)) is said to be admissible for T if for every
s € L9(N, X)) there is v € ¢?(N, X) such that

(Eq) vy(n+1)=T(1)y(n) + s(n), VYneN.

Remark 2.1. If the pair (¢/?(IN, X), ¢4(N, X)) is admissible for T, then:

(i) for every s € ¢9(N, X)) there is a unique 75 € ¢P(N, X) such that 7,(0) € X5 and (vs, s) satisfies the equation
(Eq);
(ii) thereis & > 0such that ||7vs||, < af|s||q, for every pair (v, s) which verifies the equation (Ey) and v,(0) € X».

Indeed, if D is the linear subspace of all v € (N, X) with v(0) € X5 and there is s € ¢4(N, X) such
that the pair (v,s) satisfies (E;), we deduce that the operator W : D — (9(N,X), W~ = s is invertible.
Considering the graph norm on D, i.e. ||y||p = ||¥||p + ||[W7||q, by the Banach principle there is & > 0 such that
I7lle < Illlp < WAy, for all v € D.

Theorem 2.1. There are two constants K,v > 0 such that
|IT(t)z|| < Ke™||z||, Vt>0,Vxe€ X;.

Proof. Let Ty(t) := T(t)x,, for all £ > 0. Then we have that Ty = {T1(f)}+>0 is a semigroup on X;.
For every x € X; we consider the mapping ¢, : N — X, ¢, (n) = T(n)x. We define the operator

1—‘2‘)(1—>ép(1\1,)(1)7 szgﬂx

Then it is easy to verify that I' is a closed linear operator, so it is bounded. It results that

00
(2.1) DTyl < || ||, Ve € X
n=0
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In particular, from relation (2.1) we have that ||T}(n)|| < ||T||, for all n € N. Let m € N* be such that
m > 2P||T'||?P. Then from relation (2.1) we deduce that

m||Ta(m)e|[? < [TIIP D NTu()=|P < |ITI*P |jall?, Vo € X1
j=1
This implies that
1
Ty (m)al] < § e, Ve € Xi.
If M,w are the constants given by Definition 2.1, setting v = (In2/m) and K = Me“+t*)™ we obtain the
conclusion. O

If A C N we denote by x4 the characteristic function of the set A.
Theorem 2.2. If the pair (¢P(N, X),¢4(N, X)) is admissible for T, then:
(i) for everyt >0, the restriction T'(t)| : Xo — X» is an isomorphism;
(ii) there are K,v > 0 such that
1
[|T(t)z|| > 7 e’tl|z||, Yz e Xs.
Proof. Let a > 0 be given by Remark 2.1 (ii).
(i) It is sufficient to prove that for every h € N* the operator T'(h) : X3 — Xs is an isomorphism. Indeed, let
h € N*.
Injectivity. Let © € Xo, with T'(h)z = 0. We consider the sequence
v:N— X, ¥(n) = xqo,...h—13(n)T'(n)z.

It is easy to see that the pair (v, 0) satisfies the equation (Ey). Since 7(0) = z € X5 from Remark 2.1 (i) it follows
that v = 0. In particular this implies that x = v(0) = 0, so T'(h), is injective.
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Surjectivity. Let © € Xo. We define
s: N — X, s(n) = —xx{n-1}(n).

Let v € ¢?(N, X) be such that (v,s) verifies the equation (E;). From our assumption X = X; @ Xo, so there
are 1 € X7 and x5 € Xy with (0) = 21 + x2. Taking into account that y(h) = T'(h)y(0) — x, it follows that
T(h)ze —x = y(h) — T(h)zy. Since y(n) = T(n — h)y(h), for all n > h, it immediately follows that vy(h) € Xj.
Hence z = T'(h)xa, so T'(h), is also surjective.
(ii) Let M,w > 0 be the constants given by Definition 2.1. Let z € X5 and let n € N*. We consider the
sequences

s$,7: N — X, s(k) = —xqny (k) T(M)x (k) = Xqo0,...n} (B)T'(n — k)rlx

where T(j)‘_1 is the inverse of the operator T'(j); : Xo — Xp. It is easy to see that the pair (v,s) satisfies the
equation (Eq). Since (0) € X, from Remark 2.1 it follows that ||v||, < «|s||q. This shows that

n
DTG P < AP | fP
j=0
where A = o||T'(1)||. Since n € N* and = € X, were arbitrary we obtain that
o0
DTG =P <M |jallP, Vo € Xa.
j=0
Using similar arguments as in the proof of Theorem 2.1 it follows that there is h € N* such that

_ 1
‘|T(h)| 133” < 3 [|lz]|, Vze X.

This implies that
IT(h)z|| = 2||z|l, Vz e Xs.
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Taking K = 1/(Me“") and v = (In 2)/h we deduce that

1
IT(t)al] > = e*llall, Vt>0,Ye € Xo.

The first main result of this paper is

Theorem 2.3. If the pair (¢?(N, X),¢%(N, X)) is admissible for the exponentially bounded semigroup T and
the subspace X7 is closed and it has a T-invariant complement, then T is exponentially dichotomic.

Proof. From our assumption X = X; & X5. We denote by P the projection corresponding to the above
decomposition, i.e. Im P = X; and Ker P = X5,. Then it is easy to see that

T(t)P = PT(t), Vt>D0.
Applying Theorem 2.1 and Theorem 2.2 we obtain the conclusion. O

In what follows we study when the admissibility of the pair (¢?(IN, X)), ¢9(N, X)) is a sufficient condition for
exponential dichotomy.

Lemma 2.1. Let p,q € [1,00) with p > q and let v > 0. If s € ¢4(N,R) and
6B N Ry, G(n) =3 e M) By = 3 e Emsk)
k=0

k=n-+1
then 05, Bs € (P(N,R,).

Proof. Tt immediately follows applying Holder’s inequality. O

The second main result of this paper is
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Theorem 2.4. Let p,q € [1,00) with p > q. Then T is exponentially dichotomic if and only if the pair
(lP(N, X),0%(N, X)) is admissible for T and the subspace X1 is closed and it has a T-invariant complement.

Proof. Necessity. Let P be the projection and let K,v > 0 be the constants given by Definition 2.2. If
s € L9(N, X)) setting s(—1) = 0 we consider the sequence

v:N=X,  yn)=) Tn-kPsk—1)— > T(k—n)'(I-P)s(k-1)
k=0 k=n-+1

where T(k)l_1 is the inverse of the operator T'(k) : Ker P — Ker P. Using Lemma 2.1 we deduce that v €

¢P(N, X) and an immediate computation shows that the pair (v, s) verifies the equation (Ey4). It follows that the
pair (¢?(N, X),¢?(N, X)) is admissible for T.
It is easy to see that Im P C X;. Conversely, let z € X;. Then

||z — Pzf| < Ke™"*||T(n)(I — P)z|| < K1 +||P[]) e”""[|T(n)x]], ¥n € N
so x — Px = 0, which yields that x € Im P. It results that X; = Im P, so it is closed and it has a complement
— Ker P — which is T-invariant.

Sufficiency. It follows from Theorem 2.3. |

We present now an example in order to illustrate that for p < ¢ the exponential dichotomy of a semigroup
does not imply the admissibility of the pair (¢?(N, X), (?7(N, X)).

Example 2.1. On X = R? endowed with the norm ||(z1,x2)|| = |21]| + |72| we define T'(t) : X — X by
T(t)(z1,2) = (e txy, elxy), Vo = (z1,22) € R%,Vt > 0.

Then the semigroup T = {T'(t)}:>0 is exponentially dichotomic.
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Let p,q € [1,00) with p < g. Suppose by contrary that the pair (¢?(N,R?), £9(N,R?)) is admissible for T.
Let 7 € (p,q). We define s : N — R2, s(n) = (0,5(n)), where 5(n) = (n+ 1)~/". Then s € ¢¢(N,R?)\
¢P(N,R?). From the supposed admissibility there is 7 € ¢#(N,R) such that

wzfy(n)—k@, Vn € N.

Using relation (2.2) and the fact that lim 4(n) = 0 we deduce that

(2.2)

(2.3) F(n) = —e” Z 3(k) Vn € N.

Using Stolz-Cesaro theorem and relation (2.3) we have that

lim vl _ im =) = lim ! _ !
nsoo §(n)  nooo e~(MtDE(n 4 1) —em§(n) n—oocce— (ZE)/T e—1°
Since § ¢ ¢P(N,R) it follows that 4 ¢ ¢°(IN,R), which is absurd.

In conclusion the pair (¢7(N,R?),¢4(N,R?)) is not admissible for T.

Remark 2.2. The above example points out the fact that in Theorem 2.4 the condition p > ¢ is essential.

1. Ben-Artzi A., Gohberg I. and Kaashoek, M. A., Invertibility and dichotomy of differential operators on the half-line, J. Dynam.
Differential Equations 5 (1993), 1-36.

2. Chicone C. and Latushkin Y., Evolution Semigroups in Dynamical Systems and Differential Equations, Math. Surveys and
Monographs. Amer. Math. Soc. 70, (Providence, RI, 1999).

3. Chow S. N. and Leiva H., Existence and roughness of the exponential dichotomy for linear skew-product semiflows in Banach
space, J. Differential Equations 120 (1995), 429-477.

eoFirst ePrev eNext elast eGo Back eFull Screen eClose eQuit



4. Daleckii J.and Krein M., Stability of Differential Equations in Banach Space, Amer. Math. Soc., Providence, RI, 1974.
5. Engel K. J. and Nagel R., One-parameter Semigroups for Linear Evolution Equations, Graduate Texts in Mathematics, vol. 194,
Berlin, 2000.
6. Henry D., Geometric Theory of Semilinear Parabolic Equations, Springer-Verlag, New York, 1981.
7. Megan M., Sasu A. L. and Sasu B. On nonuniform exponential dichotomy of evolution operators in Banach spaces, Integral
Equations Operator Theory 44 (2002), 71-78.

, Discrete admissibility and exponential dichotomy for evolution families, Discrete Contin. Dynam. Systems 9 (2003),

383-397.

, Theorems of Perron type for uniform exponential dichotomy of linear skew-product semiflows, Bull. Belg. Mat. Soc.
Simon Stevin 10 (2003), 1-21.

10. Van Minh N., Rébiger F. and Schnaubelt R., Exponential stability, exponential expansiveness and exponential dichotomy of
evolution equations on the half-line, Integral Equations Operator Theory 32 (1998), 332-353.

11. Van Neerven J., The Asymptotic Behaviour of Semigroups of Linear Operators, Operator Theory Adv. Appl., 88, Birkhauser,
Bassel, (1996).

12. Pazy A., Semigroups of Linear Operators and Applications to Partial Differential Equations, Springer-Verlag, New York, 1983.

13. Palmer K. J., Ezponential dichotomies for almost periodic equations, Proc. Amer. Math. Soc. 101 (1987), 293-298.

14. Palmer K. J., Ezponential dichotomies, the shadowing lemma and transversal homoclinic points, Dynamics reported 1 (1988),
265-306.

15. Pong V. Q., On the exponential stability and dichotomy of Co-semigroups, Studia Math. 132 (1999), 141-149.

16. Sasu A. L. and Sasu B., Ezponential dichotomy and admissibility on the real line, Dynam. Contin. Discrete Implusive Systems,
13 (2006), 1-26.

, Exzponential dichotomy on the real line and admissibility of function spaces, Integral Equations Operator Theory, 54
(2006), 113-130.

18. Sasu A. L., Discrete methods and exponential dichotomy of semigroups, Acta Math. Univ. Comenian. 73 (2004), 197-205.

17.

B. Sasu, Department of Mathematics, Faculty of Mathematics and Computer Science, West University of Timisoara, Bul. V. Parvan
No. 4, 300223-Timigoara, Romania, e-mail: sasu@math.uvt.ro,
www.math.uvt.ro/bsasu

oFirst ®Prev ®Next ®last ®Go Back ®Full Screen ®Close ®Quit



