N

N

An integrated semigroup approach for age structured
equations with diffusion and non-homogeneous
boundary conditions
Arnaud Ducrot, Pierre Magal, Alexandre Thorel

» To cite this version:

Arnaud Ducrot, Pierre Magal, Alexandre Thorel. An integrated semigroup approach for age structured
equations with diffusion and non-homogeneous boundary conditions. Nonlinear Differential Equations
and Applications, 2021, 28 (5), pp.49. 10.1007/s00030-021-00710-x . hal-03161177v2

HAL Id: hal-03161177
https://hal.science/hal-03161177v2

Submitted on 2 Dec 2021

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-03161177v2
https://hal.archives-ouvertes.fr

An integrated semigroup approach for age structured
equations with diffusion and non-homogeneous
boundary conditions

ARNAUD DUCROT?, PIERRE MAGAL? AND ALEXANDRE THOREL®
¢ Normandie Univ, UNIHAVRE, LMAH, FR-CNRS-3335, ISCN, 76600 Le Havre, France
email: arnaud.ducrot@univ-lehavre. fr
email: alexandre.thorel@Quniv-lehavre.fr
b Univ. Bordeauz, IMB, UMR 5251, F-33400 Talence, France
CNRS, IMB, UMR 5251, F-33400 Talence, France.

email: pierre.magal@Qu-bordeauz.fr

May 14, 2021

Abstract

In this work, we consider a linear age-structured problem with diffusion and non-homogeneous boundary
conditions both for the age and the space variables. We handle this linear problem by re-writing it as a
non-densely defined abstract Cauchy problem. To that aim we develop a new result on the closedness of a
commutative sum of two non-densely defined operators by using the theory of integrated semigroups. As
an application of this abstract result, we are able to associate a suitable integrated semigroup to some age-
structured problem with spatial diffusion and equipped with non-homogeneous boundary conditions. This
integrated semigroup is characterized by the description of its infinitesimal generator. Further applications
of our abstract result are also given to the commutative sum of two almost sectorial operators, for which
we derive a closedness results.

Key words. Age-structured problem with diffusion, non densely-defined operators, almost sectorial oper-
ators, integrated semigroups, commutative sum of linear operators.
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1 Introduction

The study of linear non-homogeneous abstract Cauchy problems involving non-densely defined operator has
a long history starting with the pioneer work of Da Patro and Sinestrari [7]. The theory related to such
equations has received a lot of interests in the last decades with a huge development of the so-called integrated
semigroups. We refer the reader to [2, 3, 4, 21, 27, 29, 33, 40], to the recent monograph of Magal and Ruan
[30] and the references therein cited. Indeed linear and semilinear abstract Cauchy problems with non-densely
defined operators allow to handle various different classes of equations such as delay differential equations,
age structured equations, parabolic equations with nonlinear and nonlocal boundary conditions and others
(see [30] for an overview of some possible applications of integrated semigroups to various types of equations).
Formulation of partial differential equations as an abstract Cauchy problem allows on the one hand to deal with
the existence and the uniqueness of mild solutions, and more interestingly to deal with various perturbation
results and spectral theory. On the other hand, this also provides a powerful tool to study semilinear problems
by using the constant variation formula. It allows in particular to study stability and instability properties,
to construct smooth invariant manifolds and also to deal with bifurcation theory. We refer to the reader to



[14, 25, 28] and references therein cited. See also [31] for normal form reduction for semilinear abstract Cauchy
problems, involving non-densely defined operators.

In this work we study the following linear age-structured problem with diffusion and non-homogeneous
boundary conditions

(O + 00 — Ap) u(t,a,z) = f(t,a,x), t>0,a>0, z€Q,

u(t,0,z) = g(t, x), t>0, ze€Q, (1.1)
Vu(t,a,z) - v(z) = h(t,a, ), t>0,a>0, ze€df, '
u(0,a,x) = ug(a, ), a>0, zeq.

Herein Q C RY denotes a bounded spatial domain with a smooth boundary 99, v(z) with z € 99 denotes
the outwards unit vector to 02, while f = f(¢,a,x), uo(a,x), g = g(t,z) and h = h(t,a,x) denote suitable
functions those regularities and specific properties will be described latter. The system (1.1) do not contain
any mortality terms and birth terms since it can be considered from our analysis and by using bounded
perturbation technics (similar to the ones presented in [30]).

Linear as well as non-linear age-structured equations with diffusion has been introduced in various contexts,

in particular in mathematical biology to model the interplay between the spatial motions of populations and
the history of individuals, that somehow generalizes diffusion equations with time delay. We refer to the
reader to the pioneer works of Gurtin and MacCamy [17, 18]. We also refer to the more recent developments
in [8, 10, 11, 12, 14, 22, 24, 42, 43, 44] and the references therein cited for various studies of (linear or non-
linear) age structured equations with spatial diffusion and more generally for analysis of problems coupling
hyperbolic and diffusive effects.
Here we aim at considering non-homogeneous perturbations both at the spatial boundary 92 and at the age
boundary a = 0. To our best knowledge this paper is the first work dealing such a boundary conditions. And
as a special case, we able to provide the form of the mild solutions for such a problem (see Lemma 4.5). Here
we consider a simple age structured model, but the analysis (and the mild solutions) obtained in the present
article can be extended in several ways to handle more realistic models, as for instance by taking into account
mortality rates. The study of such a problem can be handled using different strategies. In view of the recent
literature, to consider such a question, one may split the above problem into three sub-problems separately
taking into account the initial data at ¢ = 0, the non-homogeneous boundary condition at a = 0 and the
non-homogeneous Neumann boundary condition at 9. In other words, a solution of (1.1) can be considered
as u = uy + ug + uz wherein uq, us and ug respectively solve the following sub-problems

(Or 4+ 00 — Ap) ur (t,a,2) = f(t,a,2), t>0,a>0, z€Q,

ui(t,0,2) =0, t>0, x €, (12)
Vuy(t,a,z) - v(z) =0, t>0,a>0, ze0,
u1(0,a,2) = up(a, x), a>0, el
(Or 4+ 00 — Ap) ua(t,a,x) =0, t>0,a>0, z €,
us(t,0,2) = g(t,a:) t>0,zeQ, (13)
Vus(t,a,z) - v(z) = t>0,a>0, ze0Q,
u2(0,a,x) =0, a>0, €,
and
(Or 4+ 00 — Ap) us(t,a,2) =0, t>0,a>0, €,
uz(t,0,2) =0, t>0, x €, (1.4)
Vus(t,a,z) - v(z) = h(t,a,z), t>0, a>0, z €,
uz(0,a,x) =0, a>0, xze€.

Each of these sub-problems can be re-written as abstract Cauchy problems when considered in suitable
Lebesgue spaces. The first one can be handled by the commutative sum of two densely defined operators (see
[6]) while the second and the third can be handled using more recent results (see [14, 41]) on the commutative

eq-1in2



sum of one densely defined operator and one non-densely defined operator. More details on this approach
will be given in Section 4. This interesting approach allows us to deal with the existence of solutions for
(1.1) but does not directly provide a reformation of the full problem (1.1) as an abstract Cauchy problem.
In this work we develop another methodology to study (1.1) by deriving a new and rather general result on
the closedness of a commutative sum of two non-densely defined operators. As a special case, one can apply
our general result to problem (1.1) by re-writing it as a linear non-densely defined abstract Cauchy problem,
that generates a suitable integrated semigroup and for which we able to describe its infinitesimal generator.
This direct approach allows us to deal with the existence and uniqueness of mild solutions for such a linear
problem but it also provides a tractable analytical framework to handle related semilinear problem involving,
for instance, nonlinear and nonlocal boundary conditions both at age a = 0 and on the spatial boundary 9f2.
This non-linear issue will not be discussed in this paper (see [30] for non-linear studies related to integrated
semigroups). Furthermore, as a by-product of our general analysis, we also obtains a new abstract result
ensuring that the closure of the sum of two resolvent commuting non-densely defined operators becomes an
almost sectorial operator (see (2.7) below for the definition of such operators).

In the literature the properties of the sum of two resolvent commuting linear operators has been extensively
studied, starting from the pioneer work of Da Prato and Grisvard [6]. One may for instance refer to [5, 9,
32, 35, 36] where closedness, sectorial property or boundedness of imaginary powers of the commutative sums
of two operators have been investigated, under various assumptions and mostly for densely defined operators.
One may also refer to [20, 23, 37, 38] where the closability and the invertibility of the commutative sum of two
sectorial operators has been discussed using functional calculus, allowing possibly operators with non-dense
domains. Here we consider different settings where the functional calculus used in the aforementioned works
does not apply in general. Rather our arguments and our analysis are based on the integrated semigroups
theory, in the spirit of the works of Thieme [41] and Ducrot and Magal [14].

Attention le plan doit étre adapté & la nouvelle numérotation des sections !

This paper is organized as follows. In Section 2 we first recall important results on integrated semigroups,
that will be used in throughout this work. Then, we state our assumptions and general results on the closedness
and some properties of the commutative sum of two non-densely defined linear operators. Section 3 is devoted
to the application of our abstract result to handle problem (1.1).

2 Definitions, assumptions and main results

In this section we shall prove a result for the closedness of the resolvent commuting sum of two non-densely
defined linear operators. We also derive some conditions ensuring the closure is the infinitesimal generator of
an integrated semigroup. Throughout this section, we denote by (X, || - ||) a given and fixed Banach space.
Before going to the main result of this section let us recall some definitions.

2.1 Preliminary and definitions

In this subsection we present some materials on linear abstract Cauchy problems involving non-densely defined
operators and we recall some important results about integrated semigroups that will be used along this work.
We refer the reader to the monograph [30], the references therein cited and the references cited above for more
details on this topic.

In the following, when X and Z are two given Banach spaces we denote by £ (X, Z) the Banach space of the
bounded linear operators from X into Z and we denote for simplicity by £ (X) the space £ (X, X).

Definition 2.1 Let T : D(T) C X — X be a linear operator. We denote by
Graph (T) := {(z,Tz), x € D(T)} C X x X,

its graph. We say that the linear operator T is closable if it admits a closed extension, that is there exists a
closed linear operator T' : D(T") C X — X such that

Graph (T') C Graph (T").



In that case, we define the closure of T, denoted by T : D (T) C X — X, as the smallest closed extension of
T, namely

D(T)={xe€ X: Ay e X (x,y) € Graph (T)},
Tex =y, VzeD).

In other words, one has x € D(T) and y = Tz if and only if there exists a sequence (z,)n>0 C D(T) such that
|z —z|| = 0 and || Tz, —y|| = 0 as n — 0.

Throughout the rest of this paper, if T : D(T) C X — X is a linear operator, we use the notation R(T) to
denote the range of T', that is R(T) =T (D(T")) C X.

In the following we first recall some known results on integrated semigroups and then we recall some
important results on integrated semigroups generated by the so-called almost sectorial operators.

2.1.1 Integrated semigroups

In this section we consider a linear operator A : D(A) C X — X and we denote by p(A), the resolvent set of
A. We assume that (A, D(A)) that satisfies the following set of conditions.

Assumption 2.2 The linear operator A : D(A) C X — X satisfies the following weak Hille-Yosida property
(i) There exist wg € R and M4 > 1 such that (wa,00) C p(A) and

- M
H()\_A) k”ﬁ(D(A)) S ()\—:A)k’ VA >UJA) k 2 1

(ii) For all x € X, one has
A=Az =0 as \— oo

We denote by Ag : D(Ag) C D(A) — D(A) the part of A in D(A) the linear operator given by

D(Ay) = {x €D(A): Az e W} :
Agx = Az, Va € D(Ay).

(2.5)

Let us first recall that, since p(A) # 0, one has p(A) = p(Ap) (see Magal and Ruan [28, Lemma 2.1]) and
that, under Assumption 2.2 (i), Ag is the infinitesimal generator of a strongly continuous semigroup on D(A),
denoted by {T'4,(t)},~,- Moreover it satisfies the following estimate

1T, (t)Hg(m) < Mae®4t, ¥t >0.

Now recall that wo(Ao), the growth rate of the semigroup {T'a,(t)},>, is defined by

o (Ag) 1= Tim — (1740l (orm) )

t—00 t

Since p(A) = p(Ap) this in particular yields
(wo(Ag),00) C p(A).

Next, according to [27], under the above assumption, A is the generator of a unique non degenerate integrated
semigroup, denoted by {S4(t)},5q L (X, (A))7 that is defined for each z € X, ¢ > 0 and p > wy by

Salt)e = p / T ()11 — A)"ards + (1 — A) " = T, () — A) 'z,

and that furthermore satisfies



(i) For each x € X and t > 0,

t

Sa(s)ds € D(A) and Sa(t)z = A/t Sa(s)ds + tx.

0

(ii) For each ¢, s > 0 one has
Sa(t+s)—Sa(s) =Ta,(s)Sa(t).

We continue this section by recalling some results about the constant variation formula. To that aim we now
fix 7 > 0 and for each f € L'(0,7; X) we define the convolution S4 x f by

(Sax*f)( /SA f(t—s)ds, Vtel0,7].

Note that when f € C1([0,7]; X) the convolution map ¢ + (S * f)(t) is continuously differentiable from [0, 7]
into D(A).
Next, the existence and uniqueness of mild solutions for the non-homogeneous Cauchy problem

dutt) _
ek Au(t) + f(t), te(0,7],

u(0) =z € D(A),

for some 7 > 0 and f € L'(0,7; X), is related to the following condition.
Assumption 2.3 There ezist p € [1,00), M >0 and w € R such that for all f € C* ([0,00); X) one has

¢ 5
H (S f)(t HgM(/ epw(t5>f(s)||z’ds) , Yt >0.
0

Remark 2.4 For the purpose of this work, it is important to work with LP-estimates with suitable values for
p € [1,00). Indeed, as it will be clear in the sequel, such LP-framework will allow us to compensate a singularity
coming from almost sectorial perturbation (see (3.17)).

Under the above assumptions, namely Assumptions 2.2 and 2.3, the derivation-convolution operator % (Sax
-) enjoys the following properties. We refer to Magal and Ruan [27, 30] for the proof of the properties stated
below and for further properties.
Lemma 2.5 Let Assumptions 2.2 and 2.8 be satisfied. For each function f € L} ([0,00); X), the convolution
function (Sa * f) belongs to C* ([O,oo);D(A)) and the function u(t) = < (Sa * f)(t) is the unique mild (or
integrated) solution of the abstract Cauchy problem

du(t
Z(t ) Au)+ £(1), >0,
u(0) =0,
namely the function t — u(t) satisfies
t
/ u(s)ds € D(A), Vt>0 and wul(t / s)ds +/ f(s vt > 0.
0

Moreover, the following estimate holds for all f € LI, ([0,00);X)

t I
H (S % f)(t H <M (/ epw(f8>||f(s)||Pds> . Vt>0,
0

and, for each A > wy(Ag) one has

()\—AO)_léit(SA*f)(t):/o T, (t — s)(A— A)Lf(s)ds, V¢ > 0.
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In the sequel, for each 7 > 0 and each f € L'(0,7;X), we make use of the symbol ¢ to denote the
derivation-convolution operator, that is

(Saof) ()= S(Sax D). Ve .7

as soon as the map ¢ — (54 * f)(¢) is continuously differentiable on [0, 7].
Using this notation, let us also recall that, for each 7 > 0 and each f € LP(0,7; X), the following formula
holds for 0 < s<t<rt

(Sa0 f)(t) =Tao(t —5)(Saof)(s)+(Saof(-+s))(t—s) (2.6)

2.1.2 Analytic integrated semigroup

In this subsection we present some materials on linear abstract Cauchy problems involving non-densely defined
almost sectorial operators. We refer to Ducrot and al. [15] for the proof of the results recalled below and also
to Ducrot and al. [13] for further results related to analytic integrated semigroups and linear abstract Cauchy
problems.

Let B: D(B) C X — X be a closed linear operator. We denote by By the part of B in D(B). Throughout
this section we assume that B satisfies the following assumptions.

Assumption 2.6 Let B: D(B) C X — X be a linear operator on a Banach space (X, ||-||) . We assume that

(a) The linear operator By is the infinitesimal generator of a strongly continuous analytic semigroup of
bounded linear operators on D(B), denoted by {Tp,(t)},>-

(b) There exist wp € R and p* € [1,00) such that (wp,o0) C p(B) and

H(/\ - B)leL(X) =0 ()\11> as A — oo.

Let us recall that Proposition 3.3 in [15] ensures that the above set of assumptions is equivalent to the following
conditions: The operator By is sectorial on D(B) and B is p%—almost sectorial on X, meaning that there exist

weR, b€ (g,w) and M > 0 such that

o0 ={AeC\{w}: |arg (A —w)| < 8} C p(B),

1 _ 2.
A=l ||\ = B) 1HC(X)§M, YA€ Do 27)

We refer to [26] for more details.

Let us observe that, since p* < oo, the resolvent of B, (A\— B)~! — Oz(x) as A — oo in the operator norm
topology. Therefore the linear operator B : D(B) C X — X also satisfies Assumption 2.2 and the results
recalled in the previous subsection hold for the operator B. In particular, it is the infinitesimal generator of
an integrated semigroup on X denoted by {Sg(t)}i>0.

Denote by wy(Bo), the growth rate of the semigroup {7, (t)},-, and recall that, due to the results of the
previous section one has -

(wo(Bo),0) C p(B) = p(Bo).

Next recall that the integrated semigroup {Sg(t)},-, corresponds to the family of bounded linear operator on
X given by B

Sp(t) = (A — By) /Ot T, (s)ds (A — B) L,

for all A € (wo(By),00). Moreover, for any x € X, the map ¢t — Sp(t)z from (0,00) into X is differentiable,
so that the family
_ dSE(t)

= (A= Bo) T, (1) (A - B)™', fort>0,

Tp(t) :

constant-vazl



defines a semigroup of bounded linear operators on X. However when B is not densely defined then the family
{TB(t)},~, of bounded linear operator on X is not strongly continuous at ¢ = 0 and the map t — Tg(t)
exhibits a singularity when ¢t — 0.

Next, due to Assumption 2.6, the fractional powers operators (A — Bg)~ “ are well defined, for any A >
wo(Bp) and « > 0 by the usual formula

o 1 oo
()\ - BO) = ) / tailT(BO_)\) (t)dt and ()\ — Bo)o =1.
0

()

Now, since B is only assumed to be ---almost sectorial, the fractional powers of (A — B)~! are not well defined
for any power a > 0 but only for power « large enough linked to p*. More precisely, we have the following
result (see [34] or Lemma 3.7 in [15]).

Lemma 2.7 Let Assumption 2.6 be satisfied. Then, setting ¢* € (1,00] such that I% + q% =1, for each

1 _
o€ (q*,oo) and X > wo(By), the fractional power operator (\ — B)™% € L(X) is well defined. Moreover,

one has

(A= B)""(X) c D(B),
and the following properties are satisfied:
(i) (n=Bo) " (A= B) “=(A=Bo) “(u—B)"", ¥u>wo(Bo).
(i) A=By) “z=(\N-B)" "z, VzeD(B).
(iii) For each oo >0, B > qi
(A=Bo) “(A=B)"=(A=B)" .

The fractional powers allow to derive rather precise properties for the integrated semigroup {Sg(t)}i>o0-

Indeed, since (A — B)~* and (u — B)~" commute, it follows that (A — B)™® commutes with Sp(t) and T, (t),
that yields the following expression for the integrated semigroup Sg(t)

Su(t) = (A — By)® /Ot T, (5)ds (A — B)~® ¥t > 0

1 1
for any « € <*, oo) and for each A > wo(By). From this, we infer that for any A > wy(By) and « € (*, 1}
q q

dSx(t)
at

=(A—By)" Tp,(t)(AN\—B)"*, Vt>0.
As a consequence, for x € D(B), one also obtains, for any q% < «a <1, that

d253(t)$ a — —a
—E = (A= By)* Tg,(t)Bo(A — B) ™" (A= By) (A — B)x, Vt>O0.
Hence, fixing A > wo(Byp), one obtains that for each w > wy(By) and any « € (q%, 1) there exists some

constant M = M, ,, such that, for all x € D(B), the following estimate holds

Finally we recall some properties of the non-homogeneous abstract Cauchy problem

du(t)
i@ Buﬁf(t), t=>0,

u(0) =z € D(B).

d2 SB (t)SU
de?

M

(2.9)

< el =Bz, ¥t>o0. (2.8)



Theorem 2.8 Let Assumption 2.6 holds. Let 7 > 0 and f € LP (0,7; X) with p > p* be given. Then, the
convolution map t — (Sp * f) (t) is continuously differentiable and one has

(Sgx f)(t)e D(B), Vvtelo,],
and , .
(Spof)(t) =B / (S o f) (s)ds + / f(s)ds, Ve o,7).

1

q’

Moreover, for each B € (
holds

1 1 1
) (with — + = = 1), each A > wo(By) and each t € [0, 7], the following equality
q p

(S o f) (1) = (T % 1) (1) = / (A= Bo) T (t — 5) (A — B)~ f(s)ds.

as well as the following estimate

(S50 Nl < Ms | A=) / (= et | f(s) s,

wherein Mg denotes some positive constant and w > wo(By).

Remark 2.9 We may note that the above result ensures that the linear operator B satisfies Assumption 2.3
with any w > wo(Bo) and for any p > p*.

The above result allows us to obtain the following variation of constant formula:
(S50 f) (1) = Ty (t — 5) (Sp o f) (5) + (Sp o fs + ) (t—5), =520,

Finally, by using the above theorem and the usual uniqueness result of Thieme [40, Theorem 3.7], one derive
the following result.

Corollary 2.10 Let Assumption 2.6 be satisfied. Let p € (p*,00) be given. Then, for each f € LP(0,7;X)

and each © € D(B) the abstract Cauchy problem (2.9) has a unique integrated solution u € C ([0,7’] ,D(B))
that is given by

u(t) :=Tg,(t)x+ (Sgo f) (), Vte|0,7].

2.2 Assumptions and main results

We now formulate the main assumptions that will be used in this section and state our main result as well.
Let A: D(A) C X — X and B : D(B) C X — X be two closed resolvent commuting linear operators. Here
by resolvent commuting we mean that

A=A (u-B) = (u—B)"(A- A", VA€ p(4)Np(B), (2.10)

wherein p(A) and p(B) denote the resolvent set of A and B, respectively.
As far as operator A : D(A) C X — X is concerned, we assume that it satisfies the following set of
properties.

Assumption 2.11 (Assumption on the linear operator A) The closed linear operator A satisfies As-
sumptions 2.2 with parameters wa € R, Mg > 1 and Assumption 2.8 with some parameter p € [1,00) and,
without loss of generality, M = M and w = wa, that reads as for all f € LY. ([0,00); X) one has

loc

t .
1(Sa o O] < Ma ( / em<fs>||f<s>||pds) . w0,

hyp-commute



As far as the linear operator B : D(B) C X — X is concerned, we assume that it satisfies the following
set of assumptions.

Assumption 2.12 (Assumption on the linear operator B) The closed linear operator B : D(B) C X —
X satisfies Assumption 2.6 with parameters wp € R and p* € [1,00).

In order to state our main result, we need an additional assumption coupling the properties of the linear
operators A and B, that reads as follows.

Assumption 2.13 (Assumption coupling A and B) In addition to the two above assumptions, namely
Assumption 2.11 and 2.12, and the commutativity property (2.10), we assume that the parameters p and p*

satisfy

1 1
*+7*>1.
p P

Setting q* € (1,00], the conjugate exponent of p* defined by p% + q% =1, the above inequality rewrites as

1 1
— <.
q p

Before stating the main result that will be proved in this section, note that Assumption 2.11 allows us
to introduce the strongly continuous semigroup {Z'4,(t)}i>0 C £ (D(A)) generated by Ap, the part of A

in D(A), while Assumption 2.12 allows us to consider {Sp(t)}:>0 the integrated semigroup generated by B,

Tp(t) = %;(t) as well as {Tg,(t)}i>0 C L (D(B))7 the analytic and strongly continuous semigroup generated

by By, the part of B in D(B). Let us observe that from the commutativity property (2.10) one has, for all
t>0,

T, (Y D(A) N D(B) c D(A)ND(B), Tg,(t)D(A) N D(B) c D(A) N D(B),

and
Ta, ()T, (t)x = Tp, (t)Ta,(t)x, Yo € D(A)ND(B), Vit > 0.

Using the above notations, the main result of this section reads as the following theorem.

Theorem 2.14 Let Assumption 2.13 be satisfied. Consider the linear operator A+ B: D(A+B)C X — X
given by

D(A+ B) = D(A)N D(B),

(A+ B)x = Ax + Bz, Yx € D(A+ B).

Then, the following hold

(a) The linear operator (A + B) is closable and there exists g € R such that for all X > X\, we have

D(B)+ D(A) CR(A— (A+ B)). (2.11)

Moreover, A + B admits a closed extension, denoted by A/—i—\B : D (m) Cc X — X such that

p (A/—i—\B) is not empty and contains some interval of the form [X, oo), for some X eR.

(b) If moreover we assume that there exists A\g € R such that, for all X > g, one has

R(A—=(A+ B)) is dense in X, (2.12)

then the closure A+ B : D (A + B) C X — X satisfies Assumption 2.2 and the following properties hold
true:

(i) D (A+ B) = D(A)n D(B).



(ii) The strongly continuous semigroup generated by (A + B)O, the part of A+ B in D(A) N D(B) and
denoted by

{T(M—B)O(t)}tzo cr (D(A) N D(B)) :

is given by
Tears), (1) = Tao (O penane) © Tee O paaapmy 72 0-

(iil) The integrated semigroup generated by A+ B on X is given by

Sarp(t) = (SaoTa(t—)) (1), Vt>0.

(iv) The integrated semigroup {Sm(t)} satisfies the following reqularity property: for any r € [1,00)
with
1

1 1

<=+ —=-1

r. p p

and any w > wo(By) there exists a continuous function § : [0,00) — [0,00) with §(0) = 0 such that
for any function f € L. ([0,00); X), the map t —> (Sm* f) () is continuously differentiable

from [0,00) into X and the following estimate holds

I (Szzz o f) O < IO f L), VE=0.

Remark 2.15 Note that, because of (2.11), when D(B) is dense in X then (2.12) is automatically satisfied
and the above result has already been proved by Ducrot and Magal [14] and Thieme [}1] in a more general
framework. We also refer to Thieme [39] for results in the same direction with Hille-Yosida operators. Let us
also notice that when D(A) + D(B) is dense in X then (2.12) is satisfied. This point will be used latter to
consider our application to age structured problem with diffusion, namely (1.1).

Remark 2.16 From the above theorem, one may observe (see (ii)) that

wo ((A + B)O) < wo (AW) + wo (BW) < wo (AO) + wo (BO) s

wherein Aprapmy ond Bopapgy denote respectively the part of A and B in D(A)ND(B). Hence we
obtain that
(wo (Ao) +wo (Bo) ,00) C (wo (AW) + wo (BW) ,OO) ;

and, since p(A+B) =p((A+ B)O) (see Lemma 2.1 in [28]), one has

(wo (AWD(B)) + wo (BWD(B)) ,oo) Cp (m) .

As a special case, if wo (Ag)+wo (Bo) < 0 then 0 € p (A+ B) and for anyy € X, the equation — (A+ B)z =y
has a unique weak solution x € D(A) N D(B), in the sense of Definition 3.8 below.

Remark 2.17 From our proof given below (see Lemma 3.5), we shall obtain the following estimate for the

resolvent of A+ B

|6-a+B)7"| -0 1Y) s Ao
L£(X) Y

11
forany0<7<5—q—*.
As a special case of Theorem 2.14 we obtain the following corollary.

Corollary 2.18 Let Assumption 2.13 be satisfied. Assume furthermore that

10



(i) There exists Ao € R such that for all A > Ao, one has

R(A—(A+ B)) is dense in X.
(ii) The strongly continuous semigroup

{TAU (t)‘m o TBO (t)lm}t>0 cL (D(A) n D(B))

1s analytic.

Then, A + B is closable and its closure, denoted by A+ B : D (A + B) C X — X, satisfies Assumption 2.12

with pi replaced by v € (0,% — %) In particular the linear operator A+ B is v-almost sectorial for any

11
The above corollary directly follows from Remark 2.17 coupled with Proposition 3.3 in [15].

A more specific situation is concerned with the commutative sum of two operators satisfying both Assump-
tion 2.12. This result is presented in the next corollary.

Corollary 2.19 Assume that both linear operators A and B satisfy Assumption 2.12 respectively with exponent
pY € [1,00) and py € [1,00). Then, if there exists Ag € R such that, for all X > Ao, one has

R(A—(A+ B)) dense in X,

and
1 1
—~t=>1
Py DPB

then, A+ B : D(A)ND(B) C X — X is closable and its closure, denoted by A+ B:D(A+B)C X — X,
also satisfies Assumption 2.12 with any exponent p* € (1,00) such that

P
PP Dy -

3 Proof of Theorem 2.14

To prove Theorem 2.14 we closely follow the construction provided by Ducrot and Magal in [14] to handle the
closability of the commutative sum of two linear operators, one satisfying Assumption 2.11 while the other
is the generator of a strongly continuous semigroup. Here we extend this methodology to take care of the
additional difficulty coming from the fact that the linear operator B is, as A, also not densely-defined and that
the derivative semigroup Tg(t) = %(t} admits a singularity at ¢ = 0. Here we shall crucially make use the
fact that such a singularity is of polynomial type and thus belongs to a suitable Lebesgue space.

To perform our analysis and prove Theorem 2.14, we shall make use of exponentially weighted Lebesgue
and Sobolev spaces. More specifically, for any p € [1,00) and 1 € R we define the Banach space L} (0, 00; X)
by

L2(0,00; X) = {1 € LL.([0,00); X) : £ > eM4b(t) € LP(0,00; X)},

endowed with the weighted norm, denoted by || - |23 (0,00;x), and given by
||wHL1n’(O,oo;X) = ||envw||LP(O,oo;X)a V¢ € Lg(()vOO,X)
We also introduce the associated weighted Sobolev spaces Wnl’p (0, 00; X) given by
2
War(0,00: X) = {¥ € W (10,0003 X) + (,1) € L5 (0,005 X))

Before proving Theorem 2.14 we need to prove several preliminary lemmas and results. Our first lemma reads
as follows.

11



Lemma 3.1 Let Assumption 2.11 be satisfied. Recalling that wa, M and p are defined in Assumption 2.11,
let n > max (0,wa) be given. Then, for each f € L(0,00; X) the following limit exists in D(A)

Jim (Sa0 £t =) (1)

Moreover the operator Ka : L} (0,00; X) — D(A) defined by
Ka(f) = lim (Sa 5t =) (0).

s a bounded linear operator and satisfies the following estimate

141

A — M
KAl (25 0,00:), 5TT) < T ptenzmy = Ma ().

Proof. Fix n > max(0,wa) and f € LP(0,00; X). Next in order to prove the above result, let us show that the
function ¢t — (S4 ¢ f(t —-)) (t) satisfies the Cauchy criterion as t — co. To that aim, let us first observe that
due to the constant variation formula (2.6), for all 0 < s < ¢, one has

(Sa o f)(t) = Tay(t —5)(Sao f)(s) + (Sao f(s+:))(t—s)
Hence one gets, for all ¢ > 0 and h > 0,

(Sao f(t+h—))(t+h) =Tu(t+h—h)(Sao f(t+h—-))(h)
+(Saoft+h—h—))(t+h—h),

so that, for any ¢ > 0 and h > 0, one has

(Saoflt+h—=))t+h) = (Sao f(t—-))() .
— Ta()(Sa 0 Flt+h = )(0). 319
Now, for any ¢ > 0 and h > 0, one has

[Tao (0)(Sa o f(t+h =))W <[ Tao )l ;. meay | (Sa o f(E+h—-))(R)],

Next, since the strongly continuous semigroup {7, (t)}.>0 satisfies

||TAO (t)H,C(m) < MAewAt, vVt >0,

the estimate in Assumption 2.11 leads us to

T4, (£)(Sao f(E+h—))(h)]

h 1/p
< Myea! (MA/ ePeaD f(t+ h - l)||Pdl>
0

1 h 1/P
<My et (/ ‘fw(h””"“*h”ep"“*h”f(whz)il”dl> ,
0

hence

[Ta, (8)(Sao f(E+h—))(R)]

h 1/p
< M;r%e(w\—n)t (/ ePwa=m(h=0gpn(t+h=0)| ¢(4 4 p — l)||pdl> )
0

12



Recalling that n > max(0,w4), we infer from (3.13) and the above inequality that, for all ¢ > 0 and h > 0,
[(Sa o f(t+h—"))(t+h) = (Saof(t—))A)=ITa(t)(Saoc flt+h—-))(h)

1

1+ h B
<ot etonan ([T e - e
0

1

. t+h P 1
< ME elamt </ P || f (a)||”d0> < M Teleat | 5 1 0.000)
t

Since wq —n < 0, the above estimate ensures that the expect limit do exist.
Now we derive the estimate for K4. To do, note that since wq —n < 0 and (Sg ¢ f(0—-))(0) = 0, it follows
that for each k € N and ¢ € [k, k + 1] one has

[(Saoft=)@O <I[[(Saoef(t—:))(t) = (Saeflk—"-)) (k)
F(Sao f(k—))(k) = (Sao f((k—=1)=))(k=1)]

H(Sa 0 f(1=)A) = (Sa0f(0—-)O)]
< Mi‘-i-; ||f||L?,(o,oo;X) [e(wA*n)k +elwa—m(k=1) 4 4 1]

141

M
< % ”fHL;’(o,oo;)q )
and the result follows. ]
By using the approximation formula (see Magal and Ruan [27])
d t
—(Sax f)(t) = lim Ta,(t — )M\ — A)"Lf(s)ds, ¥t>0,
de A—o0 Jo

we deduce that for each 7 > 0, f € LP(0,7; X) and § € R
(Sacso f(t—)) )= (Sao (e f)(t—1)) (), Vtelo,7]. (3.14) |KA-delta (£
The above formula coupled with Lemma 3.1 yields the following lemma.

Lemma 3.2 Let 6 € R and n > max(0,w4) be given. Then, for all function f € L2_5(0700;X), the limit

Ka_s(f) := tliglo (Sa—so f(t—="))(t) exists in D(A),
and for all f € Lf}_é(O,oo;X) one has
Ka_s(f) =Ka (e f),

and .
IKa—s()l < Ma(n)]f]

Proof. The proof of this lemma directly follows from the application of Lemma 3.1 together with (3.14) by
noticing that

Lf;,(;(O,OO;X)'

fell_5(0,00,X) < e feLF0,00;X),

Our next lemma reads as follows.
Lemma 3.3 Let > max (0,wa) be given. Then, for each f € Wnl*p((),oo;X), one has
Ka(f) € D(A).
Moreover, the following identity holds true
Ka(f) + AKa(f) + £(0) =0,

13



Proof. Applying Assumption 2.11 with any constant function f(t) = for x € X and noticing that in such a
case one has:

(Saof)t)=Sa(t)z,

one obtains that S4(t) satisfies

t 1/p
1Sa(t)x|| < My </ e”"“‘sds> llzl|, Vt>0, Yz e X. (3.15)
0

Now let f € W,}’p ([0,00), X) be given. Then, for all ¢ > 0, one has

IF@l < /too 1£(s)llds < /too e (e £ (s)]) ds

Next set ¢ € (1,00], the conjugate exponent of p, namely % + % = 1 and using Holder inequality yields, for
any t > 0,

0o 1/q
TOE [ / d} 167 £l 000y < C @)™ (€7 v 0000
t

Herein the constant C(7, q) is given by C(n,q) = (qn)~/9. Next, applying (3.15) with 2 = f(t), one gets

t 1/p
1SA(F O] < Ma [ / epw-"“ds} COn e ' oomesy Wt > 0.
0

We infer from the condition 7 > max(0,w,) that
Sat)f(t) =0 as t— oo. (3.16)

On the one hand, let us observe that, since f € Wnl’p ([0,00), X), for all t > 0, one has

(Saof) () =Sat)f(0) + (Sa*f)(t) = Sa(t)f(0) + /0 (Sao f')(s)ds
Thus, this yields
(Sao f(t—2)) (1) Sa(t)f(t) = (Sax f'(t—.)) ()

/SAt—s (t —s)ds

= Sat)f(t) - / (Sao f'(t— ) (s)ds.

0
The above computation coupled together with (3.16) and the definition of K4(f) in Lemma 3.1 yields
t

KA(f) = — lim (SA < f’(t — )) (S)dS

t—o00 0

On the other hand, note that the map ¢t — (S4 ¢ f/(t —.)) (¢) satisfies, for any ¢ > 0, the following equation

A/o (SAof’(t—.))(s)ds+/0 [/t —s)ds

A / (Sao f(t =) (s)ds + () — £(0).
0

(Sao fi(t—1)) ()

Finally, since A is closed and f" € L (0, 00; X), letting ¢ — oo and using Lemma 3.1 (with f replaced by f')
yields K4 (f) € D(A) and the following identity

Ka(f') = —AKa(f) — £(0).
This completes the proof of the result. ]
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Lemma 3.4 Fiz n > max(0,wa). Then, for each f € L} (0,00; D(B)) one has
Ka(f) € D(B) and Ka(Bf)=BKa(f).

Here the notation f € L (0,00; D(B)) is used to mean f € L} (0,00; X), f(t) € D(B) for almost any t > 0
and t — Bf(t) belongs to L} (0,00; X).

The proof of this lemma is similar to the one of Lemma 4.2 in [14] and thus omitted.
To go further, we introduce more notations related to the linear operator B. According to Assumption
2.12 we denote by {Sp(t)},5, C L£(X) the integrated semigroup generated by B. We also consider By, the

part of B in D(B), {T,(t)}i>0 C £ (D(B)) the strongly continuous semigroup generated by By as well as
{Ts(t)}+>0 C L(X) the semigroup obtained by differentiating Sp(t) with respect to time, for ¢ > 0.
Recall also that for each w > wy(By) and each a € (q%, 1), there exists some constant M = M, ., > 0

such that

M
1Ts()llex) < raewt7 vt > 0. (3.17)
Now fix 7 > max(0,w4) and recalling Assumption 2.13, let us fix o such that
1 1
—<a< -,
q° p

With such a choice of the parameter «, observe that for any x € X and any A > 0 + wo(Bp) the map
t = e Mpt)x € L% (0,00; X). Hence, in view of Lemma 3.1, let us define for A > 7 + wo(By) the map

R (\ A, B) € L(X,D(A)) by

R(\ A, B)z = lim [sA o (e*W*-)TB(t - )x)] (t), VeeX
=Ky (e MTg()z).
Let us observe that, using Lemma 3.2, the following identities hold
RMNAB)=R((0,A,B—X)=R(0,A—X\,B), VYA>n+wy(By).

Next the following estimate holds true

1 1

Lemma 3.5 For any o € (?*7 5), for each w > wy(By), there exists some constant M > 0 such that, for any

A>n+w, one has
M

A= (n+w)r ™

IR (A, A, B) (3.18)

lex By <

In particular one has

lim [|R (A, 4, B)|l 2 5y, = O

Proof. Fix a € (q%, %) and w > wo(Byp) and recall that there exists M = M, such that (3.17) holds true.
Next using Lemma 3.1, one has for any x € X and A > n 4+ w,

”R()‘a Av B)l’” < MA (77) ||67>\.TB<')$HL§’,(O,OO;X) :

We infer from (3.17) that

— 0 1 P
W@AEMSMWMdAe“AWW%ﬂtWW

The change of variable s = (A — ( + w)) t ensures that estimate (3.18) holds true and this completes the proof
of the lemma. =
Our next preliminary result reads as follows.
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Lemma 3.6 For all A > 1+ wy (By) one has
R(M\ A,B)D(B) C D(A) N D(B),

and
A=(A+B) R\ A B)x =2, VYae D(B).
Proof. To prove the above lemma, let us fix A > 1+ wy(Bp). Next fix € D(B) and let us check that the map

ts e MTp(t)z = e Mg, (t)

belongs both to W, (0, 00; X) and to L? (0,00; D(B)). Note that the first statement follows from (2.8). The
second statement directly follows from the first one coupled with the following property of the semigroup
T, (t), that reads as

dTBO (t).’ﬂ

Tp,(t)r € D(By), Vt>0 and i

= ByTs(t)z, V> 0.

Hence (see (2.8)) t — e~ MTg, (t)z belongs to L2(0,00; D(By)) C L1 (0,00; D(B)). As a consequence of Lemma
3.3 and 3.4, one obtains that

R (N A, B)D(B) C D(A)ND(B), VA > 1+ w(Bo).

The second statement of the result follows from the same arguments as the ones developed in [14]. |
We continue this section by proving the following proposition.

Proposition 3.7 Let Assumption 2.13 be satisfied. Then there exists Ay € R such that, for all A\ > Xy, one
has

D(B) + D(A) C R(A— (A+ B)).
Proof. To prove the above proposition, let us define the part of B in D(A), that is linear operator Bj :
D(By) C D(A) — D(A) given by

D(By)={zxe D(B)ND(A): Bx € D(A)},
{ Bll’:BI, VJCED(Bl)
Let us also recall that the linear operator Ay : D(Ag) C D(A) — D(A), defined in (2.5), is the part of A
in D(A). Then, from Assumption 2.2, Ag is the infinitesimal generator of a strongly continuous semigroup
{Tao () }eo0-
Moreover, thanks to the commutativity property (2.10), for all A € p(B), we have

(A= B)"'D(4) ¢ D(A).

Then, we deduce that B; = B‘ and it follows that

D(4)

p(B)=p(B) and (A=B1)~' == B) g YA€ p(Bi) = p(B).

Due to Assumption 2.6, the linear operator Bj is the infinitesimal generator of a strongly continuous analytic

semigroup of bounded linear operators on D(B1) = D(B) N D(A) C D(B) and the following estimate holds
true

_ _ 1
1= B0 o, < 10 B) e = 0 (L ) as 2o

p*

This implies that the linear operator B; is the infinitesimal generator of an integrated semigroup (Sg, (t));~,
that is given by Sp, (t) = Sp(t) 5rgy, for all t > 0. B
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Moreover, from Assumption 2.3 and Remark 2.9, {S1(¢)}+>0 satisfies Assumption 2.11 for any p > p* on
the Banach space D(A).

Next using Theorem 4.12 in [14], the commutative sum Ay + Bj is closable and there exists © € R, such
that [@,00) C p(Ap + B1) wherein Ay + By denotes the closure of Ay + By : D(Ap) N.D(B1) C D(A) — D(A).

Thus, for any A > @ one obtains that

R (A — (4 + B1)) = D(A),

which implies

D(A)=R(A— (49 +B1)) CR(A— (A+ B)), YA>A\ (3.19) [DA barre in
Furthermore Lemma 3.6 ensures that
D(B) CR(A—(A+B)), VA>n+wo(By). (3.20) [DB barre in
Finally, (3.19) and (3.20) completes the proof of the proposition. |

In the sequel, we fix A\g > 7 + wo(By) and we study the solvability of the equation for y € X and x> Ao

—<A+B—X)x:y. (3.21)

Following [14] we recall the notion of solution for (3.21).

Definition 3.8 (Weak and Classical solutions) Lety € X and h) > Ao be given. We will say that © € X
is a weak solution of (3.21) if x and y satisfy the following equality

[(M+X—B)1+(A—A)—1]x: (M+X—B)*1(A—A)—1[y+(A+u)x]

for some A € p(A) and p € R such that p+ e p(B).
We will say that x is a classical solution of (3.21) if

x€ D(A)ND(B) and — {A+B*:\\i|$:y.

As proved by Ducrot and Magal in [14] and using Lemma 3.6, one has
Lemma 3.9 The following holds true:
(i) Lety € X and h) > Ao be given. Then, the following properties hold

(i1) If x € X is a classical solution of (3.21), then x is a weak solution according to Definition 3.8.
(i2) x € X is a weak solution of (3.21) if and only if t =R (XAB) Y.

(ii) Consider the closed set G C X x X given by
G = {(:E,y) EXXX: m:R(X,A,B)y}.

Then, there exists a closed linear operator Ls : D (LX) C X — X such that G = Graph (—L;),
0€p(Ls) and (~L3) " =R (X, 4,B).

We are now able to prove the closability of A + B. We will more particularly prove the following result.
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Proposition 3.10 Let Assumption 2.13 be satisfied. Then the linear operator A+B : D(A)ND(B) C X - X
1s closable and its closure, denoted by A+ B : D (A + B) C X — X satisfies for all A > g

D(A)ND(B)c D(ATB) c DA ND®B), D(ATB)cD(Ly),
AFBo=(Ly+X)a, VoeD(A+D).

Let us furthermore assume that there exists h) > Ao such that
R (X —(A+ B)) is dense in X.

Then, the closure A+ B coincides with Ly + X, namely D (LX) =D (A + B). Moreover one also has A €
p (A + B) and

(- (@TB)) =r(.A.B).

Proof. We first prove the first part of the proposition, namely the closability part. To that aim, fix h) > Ao
and consider Gy = Graph (A + B — X) Then, from (i1) in Lemma 3.9 and recalling that Ly is a closed linear

operator one gets o
GoCG = Gy C Graph (Lx) .

This means that Ly : D (LX) C X — X is an invertible closed extension of (A + B — :\\) and this completes
the proof of the first part of the result.

To prove the second part, assume now there exists A > Ag such that the range (X —(A+ B)) [D(A) N D(B)]
is dense in X.

Fix (z,y) € Graph (LX)v that isx € D (LX) and y = Lyz, namely r = —R (X, A, B) y. Then, there exists
a sequence {(Zn,Yn)}n>0 C (D(A) N D(B)) x X such that
Yn —y as mn—oo and Xxn—(A+B)mn =—Y, Vn>0.

Next, according to Lemma 3.9 (i2), one has

T, =—R (:\\,A,B) Yn, VN >0,

so that the sequence (2, ),>0 converges in X toward zo := —R (X, A, B) y € X. This ensures that © =z, €
D (LX)' Since A + B is closed, one also deduces that

Too € D(A+B) and Xmoo—(A—&-B)ajoo:—y.

Therefore « € D (A B) and (z,y) € Graph ((A+ B) = X). Hence D (L3) = D (A+ B) and Ly = A+ B -

~ ~ ~ -1 ~
A. Since 0 € p (LX) we obtain that \ € p (A + B) and ()\ — A+ B) =R (A,A,B). This completes the
proof of the proposition.
|
We are now in position to complete this section by proving Theorem 2.14.

Proof of Theorem 2.14.

Note that the above proposition already proves the first part of the theorem on the closability of A+ B. It
also show that when the range of A — (A + B) is dense, for all A large enough, then D(A + B) = D(A) N D(B)
and there exists A large enough such that [\, 00) C p (A+ B) and that

(A\-AFB) " =R(\A,B), YA>A\
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We will now prove (ii). To that aim observe that {T4,(t)T's,(t)}+>0 is a strongly continuous semigroup on
D(A) N D(B). Next, for any z € D(A) N D(B) and any A > A, one has

(A\- (A¥B),) z=R(\AB)z
= Jim (SA o (e*W*')TB(t - )m)) (t).

Since x € D(B), one has Tg(s)xz = Tpg,(s)z, for all s > 0 while since 2 € D(A) N D(B), one has Ty, (s)x €
D(A) for all s > 0. As a consequence for any ¢t > 0 we have

t
(SA o (e M) T (t — ~)x)> (t) = / Ta,(t — 8)e =) Tp (s)zds
0
t
:/ e Ta, (8)Tg, (s)xds.
0
Hence we get = € D(A) N D(B) and for any A > X we have

A=A+ B)O)71 x = /OOO e~ MT, (5)Tg, (5)xds,

that ensures that (A —+ B)O, the part of A+ B in D(A) N D(B), is the infinitesimal generator of the strongly
continuous semigroup {74, (t)T,(t)},~o (see [16]). This completes the proof of (ii).
We now turn to the proof of (iii). To that aim, let us first observe that due to Lemma 3.5, for all z € X,
one has
(/\—A+B)711:—>O as A\ — oo,

with respect to the operator norm topology in £(X). Hence, due to (ii), A + B satisfies Assumption 2.2 and
thus A + B is the infinitesimal generator of a non-degenerate and exponentially bounded integrated semigroup
{Sa75() }t>0 and for all A > 0 large enough, one has

(A\-AFB) 2= )\/ e MSag(Dadl, Vre X.
0

On the other hand, let us fix u > w4 and A € R. Then, we infer from Lemma 2.5 that for each £ > 0 one has

t
(= 40) 7 (Swo (N ITa(t =) ) (0= [ €T (s)n = A) Ta(s)ds.
0
Hence, using integration by parts we obtain, for all x € X and ¢t > 0,
(Sa0 (M ITp(t =) ) (1) = €™ (Sa 0 Talt =)o) (1)
t
+ )\/ e (Sq0Tg(s —)x) (s)ds.

0

Now, choose A > 0 large enough such that A > 1+ max (0,wy(B)). Then, for all z € X, we have
e M (SpoTp(t—)x)(t) =0 as t— oo,
and for all x € X and all A > 0 large enough,
(A-A+B) 2=R(\A4,B)
= lim (sA o (e*/\(t*')TB(t - )x)) (t)

t—o0

= /\/0OO e (Sq0Tg(s —-)x) (s)ds.
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This implies that
Sarpt)r = (SaoTp(t —)x)(t), Vt>0, Vr € X,

and this completes the proof of (iii).
Finally, let us complete the proof of (iv). To do so, let us fix 7 > 0 and let f € C* ([0,7]; X) be given.
Next observe that one has

ER—— :/O (Sa o Tl — ) f(t— 1) (), vt € [0,7].

Next, fix 1 > w4 and note that for any ¢ € [0, 7] one has
(1 — Ao) ™ Sz # £ (1) / / Ty (5) (1 — A) T (3) (¢ — )dscl

— (u- Ao>/TAO< )t — A T (s) [/ft—ndZ]d

Setting 0 =t — [ yields

(1= A0) S 10 = [ Tan(6)u— )T | [ floao] as.

0

so that, for each t € [0, 7], we get

(=40 (Sxe50 £) O = [ Tag(s)n = A To()f 2 = s)as

This ensures that
(Sazpof) (t) = (SA o (Tp(t— -)f(-)))(t), vt > 0.

Now, since for each ¢ € (0, 7] the map s — Tg(t—s)f(s) € LP(0,t; X), Assumption 2.11 for the linear operator
A ensures that, for all t € [0, 7],

| (So f) ()] < Mo ( / epr<t-s>||TB<t—s>f<s>|pds)”, vt > 0.

Hence, due to estimate (3.17), for each o € ( = p) and each w > wo(Bo) there exists some constant M = M, ,,
(independent of f) such that for any ¢t € [0,7] and any 1 < r < p—a it holds that

I Semo D) OF < M [ o erermartn o

! erram oy
<o ([ ) (f )

This prove (iv) for any f of class C! and the result follows from Theorem 3.6 in [30]. |

1/r /7

4 Applications
In this section, we study problem (1.1), that we recall below

(0t + 00 — Ap)ult,a,z) = f(t,a,x), t>0,a>0, z€Q,

u(t,0,z) = g(t, x), t>0, xe€Q, (4.22)
Vu(t,a,z) - v(z) = h(t,a,x), t>0,a>0, ze€d, '
u(0,a,z) = up(a, ), a>0, zeq.
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Herein © C RY denotes a bounded domain with a smooth boundary 9.

To handle the above problem, fix ¢ € (1,00) and p € (1,00) those specific properties will be discussed
below (see condition (2.11)). Our aim in this section is to consider (4.22) using the results of Theorem 2.14 on
the commutative sum of linear operators and to reformulate this partial differential equation as an abstract
Cauchy problem involving a non-densely defined operator that generated a suitable integrated semigroup with
a well described generator. Before going to the main result of this section, we need to introduce various spaces
and linear operators.

Firstly, we consider the Banach space

Y = W'a7 (99) x L), (4.23)
as well as the linear operator B’ : D(B’) CY — Y defined by
D(B') = {0} x W1(Q),

/()= (%). Qe

Here W'~ 44 (09) denotes the trace space on 9 associated to functions in W14(Q).

Define also the linear operator B : D(B(}) C D(B’) — D(B’) as the part of B in D(B’), that is the linear
operator given by

D(B}) = {(2}) e {0} x W29Q):V¢-v=0on 89} ,

8(0)-(2): + () enm

It is well known (see for instance Henry [19] and Yagi [45]) that B{ is a sectorial operator on D(B’) =

{0} x LI(Q).

Next, recalling the definition of the space Y in (4.23), let us define the Banach space

X =D(B') x LP(0,00;Y) = ({0} x LI(Q2)) x LP(0,00;Y).
We define the linear operator B : D(B) C X — X by
D(B) = D(B})) x L*(0,00, D(B')),

b (3)) - (a - géi(a,.» v @) € D(B),

as well as A : D(A) C X — X the linear operator given by

D(A) = {0557} % {p € W(0,00,Y) : 4(0) € DB},

(") = (). v (2) e v
2 —ap 2
Next we now consider the linear operator L : D(L) C X — X defined as the sum of these two linear
operators, that is
D(L)=D(A)ND(B) and Lz = Azx+ Bz, VYre D(A)ND(B).

In a more concrete form, the operator L expresses as

D(L) = D(4) N D(B) = {05577} x (W*(0,00:Y) N LP(0, 00, D(B"))) ,

() ) ()00

The main result of this section is concerned with the closability of the linear operator L and with property of
the integrated semigroup generated by L. Our result reads as follows.
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Theorem 4.1 Assume that the parameters p > 1 and q > 1 satisfy the following condition
1+q 1

L< 5=+ (4.24)

Then the linear operator L : D(L) C X — X is closable. Its closure L : D (f) C X — X enjoys the following
properties

(i) D(A)ND(B) C D(L) and D (L) = D(A) N D(B),

(ii) The linear operator L : D(L) C X — X satisfies Assumption 2.11 with parameter p replaced by any
r € (1,00) such that

1 1 1

Il Y

r 2q p
To prove this result we apply Theorem 2.14 with the linear operators A and B defined above. To that aim,

let us first recall some properties satisfied by these operators.

We start with the description of the linear operator A : D(A) C X — X. It enjoys the following properties.

Lemma 4.2 Let p > 1 be given. The linear operator A : D(A) C X — X satisfies Assumption 2.11. More
precisely, one has

(i) (0,00) C p(A) and for all XA > 0 one has

=27 (1) = (g yeomioas) ¥ (1) €%

1

H()\_A)_IH[,(X):O<)\_E) as A — oc.

and

(ii) The part of A in D(A), denoted by Ao : D(Aog) C D(A) — D(A) is the infinitesimal generator of a

strongly continuous semigroup, denoted by {T'a,(t)};>q, on D(A).
(iii) The integrated semigroup {Sa(t)};>o C L(X) generated by A : D(A) C X — X is given, for each
(8) € P (0,00,

(354 (0)) 0= G o) = ) 720 (i) o

wherein we have used x to denote the characteristic function of a set.

The proof of this lemma can be found in [27, 30].
We are now concerned with the linear operator B’ : D(B’) C Y — Y that enjoys the following properties.

Lemma 4.3 Let g > 1 be given. Then, the linear operator B’ : D(B') CY — Y satisfies Assumption 2.12
with p* = lz—fq. One furthermore has (0,00) C p(B') = p(By).

The proof of this lemma follows from the elliptic estimates derived by Agranovich et al. [1].
Using this property we are now able to discuss some properties satisfied by the linear operator B : D(B) C

X — X.
Lemma 4.4 Let q > 1 be given. Then the linear operator B : D(B) C X — X satisfies Assumption 2.12 with
p* = %qq. Moreover one has

(0,00) C p(B) = p(B') = p(By),

A-B)! (3’) B (a H(Z\A——Bg’))_jl(i/yﬂ)(av ')) '
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The proof of this lemma directly follows from the properties of the linear operator B’ stated in Lemma 4.3
above.

Using the above properties, we are able to prove Theorem 4.1. As already mentioned above, its proof is a
direct application of Theorem 2.14.
Proof. First note that due to Lemma 4.2 and Lemma 4.4, to apply Theorem 2.14, it is sufficient to check that
A and B are resolvent commuting and that R (A — (A 4 B)) is dense in X for all A large enough.
Resolvent commutativity: This property follows from the resolvent formula described in Lemma 4.2 and
4.4. Indeed, let X € p(A) and p € p(B) be given. Then, for each (y,1)? € X one has

-1 -1 -1 ’
(1—B)"'(A~ 4) @ B (My T e”'s>w<s>ds> Y @ |

0
v Y

(e‘”(u = By) Ty + foe NN (w =B (s)ds )T \w )T

1 1Y) _ -1 (’M_B,)il(y)
A—A)"Hu—B) <’(/J> =(A—A4A) <a s (M_BS/)—L(/J(CL,.)) )

0
- (e*'(u = By) 'y + Joe T (u— B) T p(s)ds

Hence A and B are resolvent commuting.
Density of the range: To prove that Ran (A — A — B) is dense for all A large enough, let us notice that one
has

while

D(A) = {OD(B,)} x L7 (0,00, Y),

D(B) = D(B') x L? (0, oo;m) ,

Hence D(A) + D(B) = X. Hence Property (2.11) in Theorem 2.14 applies and ensures that the range of
A — A — B is dense in X for all A large enough. Hence Condition (2.12) in Theorem 2.14 is satisfied.
As a conclusion, since p* = %, Condition (4.24) ensures that Assumption 2.13 is satisfied. Applying
Theorem 2.14 with the linear operators A and B completes the proof of Theorem 4.1.
N

Now let us come back to (4.22). Let p > 1 and ¢ > 1 be given satisfying (4.24). Let r > 1 such that

Now let T' > 0 be given and fixed. Consider ug = ug(a,z) € L? (0,00; L1(Q)), f = f(t,a,x) € L™ (0,T; LP (0, 00; LI(2))),
g=g(t,x) € L™ (0,T; L1(Q)) and h = h(t,a,x) € L" (O T;LP (0 oo; W™ i’q(aﬂ ) Next set F € L"(0,T; X)
the function defined by

0
F(t) = ( t(’,%) eL”(OT( (B/)xL(oooY)))
o ()
Then problem (4.22) formally rewrites as
do(t)
e Lou(t) + F(t), 0,7)
v(0) = vg
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wherein we have identified v(t) € D(L) = D(A) N D(B) together with the map
057y

0
s [T een)

€ D(A)ND(B) C X,
u(t,a,-)
while v(0) = vy is defined similarly with (¢, a, -) replaced by ug(a, -).
According to Theorem 4.1, L is closable, so that we consider the closure equation

do(t)  —
= LW+ F@), te(0,7), (4.25)
v(0) = vo.

Herein L denotes the closure of L. Next using the properties of the linear operator L, the above equation has
a unique mild solution u € C ([0, T);D(A)N D(B)) given by

o(t) = Ty, (tyvo + (Sp o F) (1), Vit € [0,T),

wherein {Tfo (t)}t>0 cL (D(A) N D(B)) denotes the strongly continuous semigroup generated by Ly, the
part of L in D(A) N D(B) while {Sz(t)},., € L(X;D(A) N D(B)) denotes the integrated semigroup on X
generated by L.

Now using the formula for 77 and Sg expressed in our general result Theorem 2.14 in term of T, and
T, , that respectively denote the strongly continuous semigroups generated by Ay and By, the parts of A and

B in D(A) and D(B); and Sa, Sp the integrated semigroups generated by A and B respectively, one may
obtain the formula below for the mild solution u = u(t, a, x) of (4.22).

’U(t) :TZO (t)Uo + (Sf & F) (t)
=Tao (1) Ty (t)vo + (Sa o (Ta(t =) F())) (¢)-

Recalling that {Sp/(t)},5q C L(Y) denotes the integrated semigroup generated by B’ and {Tg, (t)}t>0 C

L (D(B’ )) is the strongly continuous semigroup generated by By, the part of B’ in D(B’) then one obtains

the following explicit formula for the function u = u(¢,a,z) € C ([0, T]; L? (0, 00; L%(f2))), the mild solution of
(4.22).

Lemma 4.5 (Mild solution) The mild solution of the abstract Cauchy problem (4.25) (which corresponds
to (4.22)) is given —in'Y — fort € [0,T] and almost every a > 0 by

(Owli*%am) ) Ty (1) (ug(ao ' .)) + (SB/ o (;LE igg)) ), ift<a,
u(t,a,-) Ty (a) (g(t _0a7 )) + (SB/ o (];E: ii: Zg)) (a), ift>a.

The above formula for the weak solution of the abstract Cauchy problem (4.25) corresponds to the formal
expression of the solution of (4.22) that can be obtained using integration along the characteristics and also
to the decomposition (1.2)-(1.3)-(1.4) proposed in the introduction.
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