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Chapter 1

Introduction

Dynamical systems theory is a mathematical area unifying the treatment of an enormous
set of applications ranging from automata theory to economics and population models as
well as to physical processes of various kinds. Despite their variety, common ground of these
models is that the system can mathematically be represented by a quantity called state. The
dynamical system then describes the evolution of the state in time. In the present work
we consider the subarea of time-invariant nonlinear control and observation problems with
infinite dimensional state spaces. Here the focus lies on the interaction of the system with its
environment via inputs and outputs. Our examples arise from partial differential equations
modeling wave phenomena on bounded domains.

As for ordinary differential equations, in the finite dimensional situation one has a well
established theory of systems with inputs and outputs. However, to treat e.g. partial differ-
ential equations, one has to pass to infinite dimensional state spaces. In the past decades
a successful linear theory has been developed for such systems. On the one hand, there
is the functional analytic approach based on operator semigroups which allows the unified
treatment of large classes of problems in an efficient way. On the other hand, specific partial
differential equations can very successfully be treated directly. It should be remarked that
the applications of the general theory to concrete problems often require methods or results
from the PDE approach. The theory for nonlinear infinite dimensional systems is much more
restricted. There are almost no results on an abstract level, whereas the direct PDE approach
mostly focuses on nonlinear state equations or feedbacks.

In engineering applications, problems are often cascades or even more complex networks
of interacting subsystems. They can easily become quite complicated. Here abstraction is
important to keep the overview, see e.g. Section 2.4 in [19] or Section 2.3 in [43]. In this
thesis we present a general theory for a class of nonlinear control and observation systems.

Generally speaking, inputs influence the dynamical system. The ability to steer the state
to certain points with the use of inputs is a desirable feature called controllability. There are
several controllability concepts depending on what the reachable states are.

On the other hand, the system’s state is not always visible from the outside world. Instead
one measures an output, which might carry only reduced information. Mathematically, this
is modeled as an output map, which receives the state and yields the output. The system
is called observable if its state can be recovered from the output to some extent. Again,
specifications of this informal description lead to various observability notions.

If the output is used as (part of) the input, we speak of a feedback control or a closed-loop
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system. Feedback controls are important especially for stabilization. To stabilize a system
means to steer it to a state where it is at rest, possibly under uninfluenceable disturbances.

Before we come to the description of our aims and main results, we give an overview on
the existing work. For the well understood area of linear and nonlinear systems on finite
dimensional state spaces we refer to the monographs by E. Sontag [42] and J. Zabczyk [57].
Relevant for us are linearization principles that can be found e.g. in Sections 1.2, 2.8, 3.7
and 6.4 of [42]. In the linear finite dimensional setting, controllability and observability
can be characterized in a strikingly simple way. One has to compute the rank of a certain
(possibly large) matrix determined by the given operators. This characterization is called
the Kalman-rank-condition named after R. Kalman [24], see also Sections 1.5 and 1.6 of [57]

The development of linear time-invariant systems on infinite dimensional spaces started
with bounded control and observation operators. Such system can always be described by
the state space representation

2'(t) = Az(t) + Bu(t) forallt >0, (1.1)
z(0) = xo, (1.2)
y(t) = Cz(t) + Du(t) forallt >0, (1.3)

where z is the state, u is the input, y is the output, A generates a strongly continuous
semigroup, and B, C', D are bounded linear operators on appropriate spaces. Several books
are available on the topic. We mention R. Curtain and H. Zwart [14] which contains all the
relevant further references. For the well-developed semigroup theory, on which all results in
the area of linear control problems are founded, we refer the reader to the books [33] by A.
Pazy and [15] by K.-J. Engel and R. Nagel..

Inputs acting on (parts of) the boundary of the spatial domain can not be represented by
bounded linear operators. The same is true for point controls as well as boundary or point
observation. So there is a need for unbounded control and observation operators. When
working in such a framework, it is not clear a priori if the mathematical model has a solu-
tion. Therefore it has to be determined which of these maps are ‘admissible’. First general
and abstract descriptions were given by A. J. Pritchard and D. Salamon in [34], [38] and
[39]. With the articles [52] and [53], G. Weiss established the notions of admissible control
and observation operator that are now widely accepted. For the time being we concentrate
on control problems, since observation is a dual concept to control in the linear case. In
short, Weiss’ idea can be summarized as follows. Instead of the equations (1.1)—(1.3), he
took its solution operators as the starting point. Guided by the finite dimensional case, he
introduced abstract control systems encoding the fundamental properties of solutions to (1.1)
and (1.2). Then he proved that these systems can be represented by a semigroup generator
A and a control operator B. Further they also yield solutions of the corresponding state
space representation (1.1)—(1.2). Conversely, such systems can be constructed by means of
a semigroup generator and an admissible control operator. The approach can be compared
to evolution equations, where the semigroup yields the solution of the Cauchy problem given
by its generator. The research monograph [49] written by M. Tucsnak and G. Weiss compre-
hensively presents the theory of linear observation and control on infinite dimensional spaces
and provides a large amount of examples. B. Jacob’s and J. R. Partington’s survey [22] is
also very readable.

Control systems only deal with the state and take no account of the output. Similarly
when working with observation systems one assumes that there is no input. The concept
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of well-posed linear time-invariant systems addresses the system as a whole, that is with
inputs and outputs. In particular one can couple well-posed systems. Under different names,
they first appeared in [39] as well as in [54] and [13]. An exhaustive discussion was given
by G. Weiss and O. Staffans in the series of papers [55], [44] and [45]. Newcomers find a
very readable and nearly complete overview of this field in the recent survey [50]. We also
recommend the book [43] due to its detailed exposition. In Section 6 of [50] one finds a
collection of the many problems arising in natural sciences that can be described as well-
posed linear systems. Indeed, all kind of equations such as the wave equation, the heat
and Schrodinger equation as well as Maxwell’s equation fit into the framework. Hence, a
successful and rich theory was build upon this definitions.

In general well-posed systems do not posses a unique state space representation as in
(1.1)-(1.3). For the subclass of regular linear well-posed systems a description via (1.1)-(1.3)
is possible. The precise definition goes back to [54]. Regularity has been characterized in
[55] using the transfer function. The latter is an appreciated tool in applications, used also
by engineers. However, already the finite dimensional case indicates that these methods in
the frequency-domain can probably not be generalized to nonlinear systems.

Controllability and observability for infinite dimensional systems is a complicated matter.
Other than in finite dimensions, there are several different controllability and observability
notions. Apart from that, their verification mostly depends on the special structure of the
problem. However, these properties have been checked for large classes of problem. We refer
to Chapters 6 to 9 and 11 of [49)].

By now there have only been a few papers which tackle nonlinear systems on infinite
dimensional spaces on an abstract level. In [8] M. Baroun and B. Jacob together with L.
Maniar and R. Schnaubelt introduce and represent a class of locally Lipschitz observation
systems. Moreover, they prove a result on linearized observability for semilinear state equa-
tions and linear observation operators. See also [7] for earlier results. With the same methods
feedback systems where studied in [23]. H. Bounit and A. Idrissi in [20] and [9] started the
investigation of bilinear systems. They generalized the linear approach to problems where
the scalar input is multiplied with the current state. We will treat problems like (1.1)—(1.3)
with nonlinear B and C, as well as linear or semilinear A.

We now depict the aims and main results of the thesis. Control problems are in the
focus, since here up to now there are no results on a general level, whereas some progress
was already made on observation systems as noted above. Nevertheless we also consider
observation systems. In contrast to the linear case, duality arguments can not be used in the
nonlinear setting. In fact, our proofs in both cases differ in many respects. Our first step is
to extend Weiss’ ansatz to nonlinear problems. To this end, we generalize the central notion
of control system. We obtain a fairly general class of nonlinear systems with the property
that the state can be split into two summands; one depending on the initial state and one
on the input. We are able to show that many results such as the representation theorem
remain valid in this setting but now the control operator B can be nonlinear. Our reasoning
is based on the functional equations inherited from dynamical systems which consequently
are the same for linear and our additive control systems. A difficulty we had to deal with
is that statements not automatically extend from dense subsets to the whole space as they
do for bounded linear operators. For example the representation theorem (Theorem 4.9) at
first only holds for inputs from the class of step functions. To overcome the problem, we
have to impose a polynomial growth condition. Moreover, equicontinuity on compact time
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intervals has to assumed, whereas in the linear case the operator norms of the input maps
are increasing with time and so equicontinuity is immediately clear.

For nonlinear systems, in general we can not expect “global” controllability. On the
other hand a well-known linearization principle from the finite dimensional theory says that
controllability of the linearized system yields “local” controllability of the original system.
We prove that this linearization principle is true for our class of systems which encompasses
both admissibility and controllability.

At the beginning we consider the case that the evolution of the systems state in absence
of inputs is governed by a linear strongly continuous semigroup. Then we turn our attention
to semilinear state equations. Here we first have to establish a local existence and uniqueness
theory for mild solutions. We now have to deal with much more technical difficulties due to
the fact that solutions might only exist for finite times. Still the linearization principle holds
also in this situation.

We remark that it is crucial for our reasoning that the part of the state depending on the
initial state is governed by a linear strongly continuous semigroup (or a semilinear perturba-
tion of it). In particular we have the interpolation and extrapolation spaces corresponding to
its generator. The application of the Laplace transform is a central step in our proofs which
also is only possible because of this linear component of the system. For the linearization
theorem and the semilinear state equation we make use of the contraction mapping principle.
These results also heavily depend on Duhamel’s formula.

To treat the output, we define observation systems by a natural functional equation.
Here the underlying state equation is linear. As in [8] we represent these systems by a
semigroup generator and a nonlinear observation operator, but we further provide a more
explicit representation on the domain of the generator. Again we need a polynomial growth
condition on the observation operator in order to prove exponential boundedness of the
outputs. Our linearization result is complementary to the one in [8], where a semilinear
state equation and a linear observation operator was considered. Finally, we introduce and
represent regular additive well-posed systems with inputs and outputs. However, it seems
that here our approach is restricted to linear observation operators.

All our results are illustrated by the linear or semilinear wave equation with nonlinear
control or observation, which act in the interior or via Dirichlet or Neumann boundary
conditions.

Of course, results on particular systems were found before the abstract theory was devel-
oped. To our knowledge, except for the finite dimensional case, nonlinear control operators
have not been considered before. As remarked above, the focus in the PDE literature lies
on semilinear state equations. We refer to the classical treatise [10] by T. Cazenave and
A. Haraux for semilinear evolution equations, i.e., systems without inputs and outputs. A
standard book in the field is [11] by J.-M. Coron. It represents numerous known results and
by that displays the state of the art. Another general reference is the (two-parted) research
monograph [30], [31] by I. Lasiecka and R. Triggiani. J.-L. Lions’ book [32] is an important
early contribution.

We list here results on the main examples in the thesis, namely Dirichlet boundary control
and mixed boundary control for the wave equation. For the well-posedness of the linear wave
equation with Dirichlet boundary control, see [27] and also [26]. Controllability of the system
was established in [28] where the control area is the whole boundary. The case that the control
acts only on a part of the boundary was first considered in [32]. In [58], E. Zuazua studied

10



the Dirichlet boundary controllability of the semilinear wave equation.

Our example on the wave equation with mixed boundary control is taken from [47]. In
this article reference is made to the earlier work [35] as well as to [36] although the latter, from
the “PDE-world”, yields well-posedness of a related but different system. The results of [29]
imply the exact controllability in this example. Here statements depend heavily on geometric
properties of the controlled part of the boundary and we mention [6] for the most general
such conditions. We have not found no results on the semilinear version of this system.

We give a short outline of the thesis. This introduction is the first chapter. In the
preceding Chapter 2, we recall the general concept of dynamical systems. By specializing
the situation we obtain the class of well-posed linear systems. As said before, our approach
is based on this theory, so we also repeat several results on linear admissible control and
observation operators. In the last section we explain how the systems treated in this work
fit into the framework of dynamical systems.

Chapter 3 is mainly dedicated to Cauchy problems governed by a generator A. We discuss
several solution concept for this type of equations. Strong solutions in the extrapolation space
of A best fit our needs and we give a characterization of them. We also touch on semilinear
Cauchy problems where matters are more involved, so that the detailed discussion is shifted
to Chapter 5. We conclude with the introduction of the solution space of a linear control
system. It enters into the concept of classical solutions.

The main results of this work are contained in the Chapters 4 to 6. In the first one of
them we state the definition of additive control systems and prove the first representation
theorem. Under mild continuity assumptions the control system yields the strong solution of
the corresponding state space representation. This leads to the definition of LP—admissible
control operators. Next we verify the above indicated linearization principle.

Chapter 5 is devoted to perturbations of the state equation. In the framework of mild
solutions we establish a well-posedness theory involving inputs. We also generalize the lin-
earization theorem from the preceding chapter. Here we also have to prove that the derivative
of the control operator is admissible for the perturbed semigroup.

Chapter 6 deals with the output. On the one hand we define additive observation systems
and represent them via observation operators. Again a linearization result analog to the one
of Chapter 4 is valid. In the final section we treat regular semilinear well-posed systems.
Each of the Chapters 4 to 6 contains a section with applications mainly to wave equations.

We provide three appendices on extrapolation spaces, the Laplace transform and on
boundary control systems, where we collect needed notions and results from the literature.
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Chapter 2

Dynamical systems

In this chapter we discuss the fundamental concept of dynamical systems. The material is
taken from Section 2 of [42], though we added feedthrough terms. See also [19]. We first
introduce some notation which is used throughout the thesis.

Let J and U be nonempty sets. We will mostly have J = [0, 00). Denote by U” the family
ofall maps u: J — U. Let 7 > 0 and u € U%>). The left shift operator Sr Ul0:) 5 l0:o0)
is given by

(Sru)(t) :=u(t+ 7).

If U is a vector space (i.e., including 0) we set

0, tel0,7)
u(t—71), te€]|r,00)

u(t), te€[o,7)
0, te[r,o00)

(Sru)(t) = { L (Pt = {

The map Pru can be regarded as the truncation of u to the subinterval [0, 7), and S; is the
right shift operator. Note that S§u = u = Sou and Fyu is the zero function.

Clearly S* is the left-inverse of S, this means that S*S,u = u for all u € U%*) and
7 > 0. Moreover, for every u € U [0,00) and all 7 > 0 we have

u= Pru+ S;:Slu.

Note that P. as well as S; and S* are linear. Restricted to proper function spaces — such
as LP([0,00),U) with a Banach space U — these operators are bounded with norm one, and
S* is the dual of S;. In Definition 2.1 below for brevity we use the symbol R2 := {(t,s) €
R? |t > s}. It is needed only here and in Definition 2.6. B

2.1 Time-invariant dynamical systems

We model a system which at every instant of time resides in some state and accepts inputs.
Moreover, the current state can be observed via an output function. The current output may
also depend on the current input. It is however independent of how the current state was
reached, i.e., independent of states and inputs of the past.

It is further natural to assume that the transition of the state is evolutionary, a condition
called composition property. This means, if r < s < t are three instants of time, then the
state at time ¢ can either be calculated from the state at time r and inputs made between r
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and t or from the state at time s using only inputs between s and ¢. Theoretically, we can
stop the system, observe the current state and continue the evolution. Consistency ensures
that the state of the system does not change in “zero time”. Finally, causality tells us that
the current state only depends on past input.

Definition 2.1. A dynamical system (with outputs) ¥ = (R, X, U, ¢,Y,n) consists of
e a set of states X, a set of input-values U and a set of output-values Y — each nonempty;
e a state transition map ¢ : Dy, — X, defined on a set Dy, C RQZ x X x UR, satisfying

— ‘consistency’ V€ X,uc U®,s € R: (s,s,z,u) € Ds and ¢(s,s,z,u) = .
— ‘composition property’ Va € X,u € UR,r,s,t e Rwitht>s>r:

(t,r,x,u) € Dy, = (s,r,z,u) € Dy and (t,s,z1,u) € Dy
and ¢(ta37$17u) = qﬁ(t,r,x,u),

where 21 = ¢(s, 7, x,u).

— ‘causality’ Va € X,ui,us € UR,s,t € R with t > s

u1|[s) = U2|[s) and (¢, 5,7,u1) € Dy
= (t,S,aZ,UQ) € Dy, and gﬁ(t,s,:c,m) = ¢(t,8,$,ug);

e anoutput mapn:Rx X xU =Y.

Remark 2.2. a) More generally one can replace R in the above definition by a so called time
set, which is a subgroup 7 of (R,+), so that 0 € 7 as well as —t € T and t + 7 € T for
all t,7 € T. To avoid that the system is trivial one should require 7 # {0}. Using time
sets one can describe discrete-time and continuous-time uniformly. Since we do not consider
discrete-time systems, we stick to R.

b) It is natural to assume that for all 2 € X there is some input u € UR and times s,¢ € R
with ¢t > s such that (t,s,z,u) € Dy. Else the set of states X might be chosen to large. ¢

Let the system modeled by the last definition reside in the state x € X at time s. Further
assume that at instants 7 € [s,t) inputs u(7) were made. Then the system’s state at time ¢
is z(t) = ¢(t, s, x,u), provided that (¢, s,z,u) € Dy. In this situation the output is given by
y(t) = n(t, ¢(t, s, x,u), ul(t)).

We should mention that generally only the output y is known and that the input u and
the initial state x can possibly be chosen or are also known. Writing y(t) = y(¢, s, z,u), we
immediately derive the composition property

y(t’ r? l’? u) = y(t7 87 ¢(S’ r? '1:7 u)7 u)

for all (t,r,z,u) € Dx; and s € [r,t]. Moreover, the causality of ¢ implies the following. Let
(t,s,2,u1) € Dy, with t > s and let us € UR satisfy 1[5ty = U2l[s)- Then we infer

y(t,s,z,ur) = n(t,z(t),ui(t)) and y(t,s,z,ug) = n(t, z(t), ua(t)).

These values may differ, but only if uj(¢) # ua(t). In many cases the input v and the output
y belong to some vector-valued LP spaces and are thus defined only almost everywhere. Then
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all the above equations containing u(t) or y(t) should hold for almost every t. Examples for
such system may be obtained from solving a PDE with functional analytic methods.

Now we are going to specialize the situation. Starting from Chapter 3 we will only
consider ‘time-invariant’ systems, defined next. One uses the term time-varying for systems
as in Definition 2.1. It is important to remark that even if one starts with a time-invariant
system, the linearization along a non-constant trajectory in general will be a time-varying
system.

Definition 2.3. A system ¥ = (R, X,U,¢,Y,n) is called time-invariant if for all z € X,
u € UR, v e U and s,t € R with t > s we have (t,z,v) = n(0,z,v) as well as
(t,s,z,u) € Dy = (t—s,0,2,S5%u) € Dy, and ¢(t, s, x,u) = ¢(t — 5,0, 2, Siu).

For time-invariant systems, the evolution of the state thus solely depends on the time
span t — s and not on the actual times ¢t and s. Consequently we only need inputs from
U0:%°) " To shorten the notation one drops the 0 in the argument of ¢, i.e., one considers
the state transition map ¢p : D& — X given by ¢°(r,z,u) = ¢(7,0,z,u), where DY =
{(t — 8,2, 8%u) | (t,s,2,u) € Dg} C [0,00) x X x Ul%>). For simplicity for ¢* and D, we
write ¢ and Dy, respectively again. Similarly one drops the 0 in the argument of 7. Definition
2.1 with this new state transition map and output map then reads as follows.

Definition 2.4. A time-invariant dynamical system ¥ = (R, X,U, ¢,Y,n) consists of
e a set of states X, a set of input-values U and a set of output-values Y,
e a state transition map ¢ : Dy, — X defined on Dy; C [0,00) x X x Ul%®)  satisfying
— ‘consistency’ Vz € X,u e Ul . (0,z,u) € Dy, and ¢(0,x,u) = x.
— ‘composition property’ Vz € X,ue U%® ¢ 7 ¢ [0, 00) :
(t+71,2,u) € Dy, = (1,z,u) € Dy and (¢,z1,S7u) € Dx;
and (L, 21, S2u) = (¢ + 7,2, u),
where 21 = ¢(7, z,u).
— ‘causality’ Vz € X, up,uy € Ut €]0,00) :

u1|[0’t) = u2|[0’t) and (t,z,u1) € Dy = (t,z,uz) € Dy and ¢(t,x,u1) = ¢(t, x,uz);

e anoutput mapn: X xU =Y.

Next we define linear systems. For this we need X, U and Y to be vector spaces (over the
same field K). The term ‘linear time-invariant system’ is often abbreviated LTI. We make
no use of this acronym since we do not treat linear systems very much.

Definition 2.5. A dynamical system ¥ = (R, X, U, ¢,Y,n) is called linear if for all s,t € R
with t > s the set Dy := {(z,u) € X x UR|(t,s,2,u) € Dx} is a vector space, for all t € R
the map n(t, ., .) : X x U — Y is linear and

V(x,u), (x1,u1), (x2,u2) € Dyyts, a € K: ¢(t, s, ax, au) = ad(t, s, z,u)
and ¢(t,8,[1}1 + T2, u1 + uQ) = ¢(t,$,$1,’d1) + ¢(t,s,a;2,u2).
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In short, a system is linear if state transition map and output map are linear in the
state and input arguments. For a linear time-invariant system Y one demands that for all
t € [0,00) the set Dy := {(z,u) € X x U®®) | (t,2,u) € Dy} is a vector space,

V(I‘,U), (xlaul)a (x27u2) € Dz,taa eK: d)(t,OZZE,OéU) = O[gZS(t,LE,U)
and ¢(t, x1 + w2, u1 + uz) = ¢(t, r1,u1) + ¢(t, x2, u2),

and that n: X x U = Y is linear.

It is desirable to find a subset of UR such that every input in it can be applied to any
initial state for all times. This is the subject of our last definition.

Definition 2.6. Let ¥ = (R, X,U, ¢,Y,n) be a dynamical system and Q@ C U®. Then ¥ is
called Q2—complete if Ri X X xQC Dsy.

Clearly, a time-invariant system ¥ is Q—complete if [0,00) X X x Q C Ds,. If for a given
system one finds an Q C UR with R2 x X x Q C Dy, that is rich enough for ones needs, then
it might be a good idea to assume that Dy, = R2 x X x Q. If Q is clear from the context, we
simply say that ¥ is complete. R

2.2 Linear control and observation systems

Mainly all theory concerning control and observation problems fit into the framework intro-
duced above. As an example, in this section we show that the functional equations demanded
for a well-posed linear system can be deduced from our assumptions in Definitions 2.1 and 2.4.
We introduce a metric structure on our sets X, U and Y in order to describe the regularity
properties of such systems.

Let X, U, Y and Q C U® be Banach spaces. Further let ¥ = (R, X,U, ¢,Y,n) be an
(-complete linear system. For ¢,s € R with ¢t > s we define the functions U; s : X — X via
U sz = ¢(t,s,2,0). The resulting family U = (U s)i>s satisfies the functional equations of
an evolution family, namely

Ussv = and U ro = Uy Us p

for all z € X and s,t,r € R with t > s > r. This follows immediately from consistency and
the composition property. It is clear that U s is linear for all s, € R with ¢ > s. The family
U actually is an evolution family in the sense of Definition 5.1.3 in [33] if in addition the
following conditions are satisfied.

o Uy € L(X) for all s,t € R with ¢ > s.
e For every x € X the map {(t,s) € R?|t > s} — X; (¢,5) — U s is continuous.

Given s € R, x € X and u € Q, then z(t) := 25 5.4(t) := ¢(t, s, x,u) is the system’s state
at time t > s. Due to the linearity of X, we have z(t) = ¢(t,s,z,0) + ¢(t,s,0,u). This
decomposition suggests the definition of the operators ®; s : Q — X; Oy su := ¢(t, 5,0, u) for
s,t € R with t > s. Then we may write

z(t) = ¢(t,s,x,0) + &(t,5,0,u) =Up sz + Py su  for t > s.
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Hence the influence of initial state x and input v on the state z can be separated. The effect
of the input is added to the unaffected evolution of the initial state.

Again the linearity of X yields that ®, is linear for every pair s,t € R with ¢t > s.
Consistency and the composition property for the family ® = (®; 5);>s become

P u=0 and Oy u = ¢(t,s,0(s,7,0,u),0) + P(t,s,0,u) = Up s Ps yu + Py su

for all w € Q and r,s,t € R with ¢ > s > r. The pair (U, D) appears in Definition 3.1
of [40], where Q = L ([tg,00),U) for some t; > 0 and p € [1,00). If natural continuity

loc
assumptions are added, it is called nonautonomous control system. Various special cases

have been considered before e.g. in [12], [18], [21] and [1]. The setting of [40] was refined and
applied in [41].

Let us specialize the situation further by assuming that the system 3 is time-invariant.
In this setting a successful and encompassing theory was developed which we now want to
describe. Here the evolution family ¢/ is time invariant, i.e., U; s = U;—s o for all 5, € R with
t > s. It is easy to see that in this case T; := U; ¢ yields a semigroup on X. Equivalently, we
can also directly define the maps T : X — X for ¢t > 0 by

Tix := ¢(t,x,0) forz e X.
The consistency and the composition property then imply that
Tox =2 and Typrx =T Trx (2.1)

for x € X and ¢t > 0. Again, the linearity of T is a consequence of the linearity of 3. By
adding the following assumptions, T becomes a strongly continuous linear semigroup on X.

o T, € L(X) for every t > 0.

e For all z € X the map [0,00) — X; ¢t — Ty is continuous.’

Similar to the definition of ® above, for ¢ > 0 and u € Q we set ®,u := ¢(¢,0,u). The
resulting maps ®; : 2 — X are called input maps. They are linear because X is linear. Again,
for fixed x € X and u € Q the state z(t) = 2z, (t) = ¢(t, z,u) can be written as

z(t) = Tz + ®pu for t > 0. (2.2)

Once more using consistency and the composition property, for the family ® = (®¢)¢>0
we obtain the rules

dou =0 and Oy u=T®ru+ O.S7u (2.3)

for all t,7 > 0 and each u € 2. We recognize the functional equations that Weiss postulates
for an abstract linear control system (T, ®) in Definition 2.1 of [52]. Assuming further that

e &, € L(N,X) for all t > 0,

Tt is well known that with the help of the semigroup properties, continuity of ¢t — Tz at 0 extends to
continuity on all of [0, 00).
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the pair (T, ®) indeed fulfills the definition in [52], except that there the space of input
functions is restricted to Q = LP(]0,00),U) for some p € [1,00]. In Chapter 4 we define and
discuss ‘additive control systems’ as a nonlinear generalization.

The output y can be dealt with in the same fashion. We discuss only the time-invariant
case. Here the output at time ¢ > 0 is given by y(t) = yzu(t) = n(é(t, z,u),u(t)). The
linearity of 3 implies that

77(¢(t7 €, u)? u(t)) = 77(¢(ta €, 0) + ¢(t7 0, u)? u(t)) = 77(¢(75: €, 0)’ O) + 77(¢(75: 0, u)? u(t))

forx € X, u € Q and t > 0. We thus define the linear operators ¥, : X — Y10:20) and
Fy : Q — Y10 through

\POO‘/L' = 77(¢(-,33,0)a0) and FOOU = n(gb('aoau)vu('))‘
We then can write
y(t) = Voo (t) + Fou(t) for x € X,u € Q and ¢t > 0.

Again the dependence of y on = and v is separated, which could be expected for linear
operators.

Let us first investigate WUs,, the so called (extended) output map. Calculations using the
composition property lead to

StV = Yoo Ty for all ¢,7 > 0 and every z € X. (2.4)

To introduce a continuity condition for ¥, its range has to lie in a topological space. We
think of I' = LP([0,00),Y") for some p € [1,00). However, in principle the output could be
e.g. constant for all times and consequently just locally integrable on [0, c0).

To avoid the use of the Fréchet space Lfoc([o, 00),Y’), we impose the continuity condition
on the truncated maps ¥; := P;¥,. Assume that the families T and ¥ = (¥;);>¢ satisfy the
following conditions.

e T is a strongly continuous semigroup on X.
e Let U, belong to £(X,T) for all ¢ > 0.2

Then (T, ¥) is an abstract linear observation system in the sense of Definition 2.1 in [53]. We
will use an analogous definition for our possibly nonlinear ‘additive observation systems’ in
Chapter 6. The composition property translates to

S:\I]t_H—:IZ = Pt_t,_T_TS;.k\I/OO.T = Pt\I/OO(TT.T) = \I/t(TTJZ‘)

for all £,7 > 0 and every = € X.

The operator Fy, is called (extended) input-output map. A short calculation shows that
we have the composition property

SEFou = Vool ru + FioS7u for w € Q and ¢, 7 > 0. (2.5)

2This is actually the same as to assume that ¥y, : X — L

r([0,00),Y) is continuous.
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This looks more complicated and, unlike in the previous discussion, the other operators ¥,
and @, appear. As before we introduce the truncated maps F; := P,Fy for t > 0. The
composition property for the family F' = (F}):>0 then becomes

SrFpru=9P9u+ F,Siu forue Qandt,T>0.
As before we add continuity assumptions.
e Let T be a strongly continuous semigroup on X.
e Assume that ®; € £L(Q,X), U, € L(X,I') and F; € L(Q,T') for all ¢t > 0.

Then the quadruple (T, ®, ¥, F') is an abstract linear system on €, X and T' in terms of
Definition 1.1 of [54]. The names abstract control/observation system and abstract linear
system are outdated, the latter was replaced by well-posed linear systems, see Definition 2.2
in [44] and the text before it. In the following, we will call the tuples (T, ®) and (T, V) linear
control system and linear observation system respectively.

Since our theory is based on the work of G. Weiss, let us repeat some linear results.
We follow the papers [52] and [53]. It should be remarked that similar results were proved
independently by D. Salamon in [39].

It can be observed that the state z of many linear dynamical systems obtained by modeling
natural phenomena satisfies the differential equation

2'(t) = Az(t) + Bu(t); 2(0) = m, (2.6)

with linear operators A and B. If state space and input space are finite dimensional, this
equation can be solved. In this case the operators A and B can be seen as matrices A € R"*"™
and B € R™™ for some n,m € N and the solution is given by

t
2(t) = el +/ A=) By(s)ds for t > 0.
0

The same is certainly true if A € £(X) and B € L(U, X) are bounded on the spaces X
and U which may have infinite dimensions. However, for partial differential equations with
boundary control ‘unbounded’ A and B have to be considered. This means that A is merely
a closed operator in X with a domain D(A) not being the whole space X, and B does not
map into X. It is well known that (2.6) with B = 0 is well-posed if A is the generator of a
strongly continuous semigroup on X. So one is seeking necessary (and sufficient) conditions
for B under which (2.6) is well-posed.

Motivated by the question what properties a solution of (2.6) should have and guided
by the finite dimensional case, Weiss introduced the concept of linear control systems we
encountered above. He then proved the following representation theorem.

Theorem 2.7. Let X and U be Banach spaces and let p € [1,00). Further let (T, ®) be a
linear control system on X and LP([0,00),U). Then there exists a unique linear operator
B e L(U,X_1) such that for all w € LP([0,00),U) and every t > 0 we have

¢
@tu:/ Ti_sBu(s)ds. (2.7)
0
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Moreover, for all xo € X and u € LP([0,00),U) the function given by z(t) = Tixo + Pru is
the unique strong solution of (2.6), meaning that z belongs to C([0,00), X) and we have

2(t) = zo + /Ot(Az(s) + Bu(s))ds for allt > 0.

This is Theorem 3.9 of [52]. We refer to Appendix A for details on the space X_; as well
as on the spaces X7 and X 4 needed below. Note that we have the continuous embeddings
X1 — X — X_4, so that £(U, X_1) includes £(U, X ). The notion of strong solution is
discussed in the following chapter.

Next we turn our attention to the output. Here the state of a linear dynamical system is
observed through a linear operator C'. We add the equation

y(t) = C=(t) (2.8)

to (2.6). Again, there is no problem if C' belongs to £(X,Y). But if C is defined on a
subspace W of X, then even in the absence of an input (that is u = 0) it is not clear whether
z(t) = Tyxg lies in this space for all zp € X and ¢t > 0. If W is T—invariant, then for zo € W
and u = 0 the solution of (2.6) & (2.8) is given by

y(t) = CTixg for t > 0. (2.9)

We expect that this map has an extension to all of X which depends continuously on .
In Theorem 3.9 of [53], which we now repeat, a necessary condition for such ‘admissible’
operators C' is given.

Theorem 2.8. Let X and Y be Banach spaces and let p € [1,00]. Further let (T, ¥) be a
linear observation system on X and LP(]0,00),Y). Then there is a unique linear operator
C € L(X1,Y) such that for all xo € X1 and every t > 0 we have

(Yooro)(t) = CTxo.

Note that £(X,Y) is a subspace of £(X7,Y"). In the spirit of this approach we now define
‘admissible’ control and observation operators. In short, via (2.7) and (2.9) they must yield
a linear control systems respectively a linear observation system. These abstract conditions
have been checked for many operators in applications. Often this is difficult, see e.g. [49].

Definition 2.9. Let X, U and Y be Banach spaces and let p € [1,00). Moreover, assume that
A generates a strongly continuous semigroup T on X.
A linear operator B € L(U,X_1) is called LP—admissible control operator for T if for all
t > 0 the map ®; : LP([0,00),U) — X_; defined by (2.7) actually lies in L(LP(]0,00),U), X).
A linear operator C' € L(X1,Y) is called LP—admissible observation operator for T if for all
7 >0 the map U, : X; — LP([0,00),Y") defined by

CTixg, te [0,7’)

0, t € [r,00)

(\117'330) (t) = {

has a continuous extension to an operator U, € £(X, LP([0,00),U)).
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Let B e L(U,X_1)and C € L(X1,Y) be LP-admissible for T as in the last definition. It is
easy to see that the families (®;);>0 and (U;),>¢ yield linear control and observation systems
(T,®) and (T,¥) on X and LP([0,00),U) as well as on X and LP([0,00),Y") respectively.
Hence the following proposition directly follows from Theorem 2.7.

Proposition 2.10. Let T be a strongly continuous semigroup on a Banach space X and
let B € L(U X_1) be an LP—admissible control operator for T. Then for all xg € X and
uw e LY ([0,00),U) the function z : [0,00) — X given by z(t) = Tyxg + Pu is the unique

strong solution of (2.6).

Under the conditions of the last definition it is not hard to verify that if for one 7 > 0 we
have ¥, € £(X, LP([0,00),U)), then C is LP-admissible for T. We refer to Proposition 4.3.2
of [49]. Clearly this is equivalent to the existence of a number K, > 0 with

T p
||\I’T.',U0HL;D([O’OO)’Y) = (-/0 HCTt:UQHI;/ dt) < KTHJJ()HX for all zg € X;.

Similarly, B is LP—admissible for T if ®; € L(LP(]0,00),U), X) for one t > 0. It is remarkable
that it suffices to check that ®;u € X for one ¢ > 0 and all u € LP(]0,00),U). This can be
prove using the closed graph theorem, see Proposition 4.2 of [52].

Assume that C' € £(X1,Y) is an LP—admissible control operator for T. Unfortunately,
in general the representation (U,,xz¢)(t) = CTyzg does not extend to all zp € X. To obtain
such a formula on X, the Lebesgue extension of C is introduced. This is the linear operator
Cr : D(Cp) — Y with domain

D(Cp) = {m eX

-
%C’/ Tsx ds converges in Y as t — 0+} .
0

The value Crz is defined as the limit above. Since for zp € X; the function [0,00) — X7;
t — Tz is continuous at t = 0, it is clear that X; is a subset of D(Cp). It is shown in
Theorem 4.5 of [53] that z € X belongs to D(C}) if and only if U,z has a Lebesgue point
at t = 0. We will take this characterization as the definition of our Lebesgue extension in
Definition 6.2.

More generally Theorem 4.5 of [53] says that Tyx is contained in D(C7) if and only if
U,z has a Lebesgue point at ¢, and then

(Vo) (t) = Cp Ty,

As a consequence, for every x € X this equation holds for almost all ¢t > 0.

It is a very nice feature of linear control theory that results can be derived by duality.
Assume that X and U are reflexive. In this case the family of duals T* = (T}):>0 is a
continuous semigroup on X*, see Proposition A.4. Let B € L(U,X_1) and p € (1,00). We
identify X*; with X 4 (see Proposition A.3 and the preceding text) so that we have B* €
L(X1.4,U*). As usual we also identify LP([0,00),U)* with L¥' ([0, 00), U*) where p’ € (1, 00)
is the dual exponent for p. Then B is an LP—admissible control operator for T if and only if
B* is an LP ~admissible observation operator for T*. For the proof we refer to Theorem 6.9
in [53]. We mention that in this case

dF = A, 9% forall T >0,
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where ¢ € L£(X*, LV ([0,00),U*)) is the continuous extension of Wéz* = P B*T{ yz* for
x* € Xy 4 and §I; is the time-reflection operator given by

f(r—t), telo,7)

for suitable f defined on [0, c0). (2.10)
0, t€r,o00

(- )() = {

In the same way C' € £(X7,Y) is an L?-admissible observation operator for T if and only
if C* € L(Y*, X _14) is an L ~admissible control operator for T* and then

U =046, forall 7> 0,
where ¢ € £(LY ([0, 00), Y*), X*) is defined by ®%u = Jg Tx_,C*u(s) ds. Let us call (T*, ¥9)
and (T, ®%) the dual systems corresponding to (T, ®) and (T, ¥), respectively.

2.3 Additive dynamical systems

We saw that linearity of a dynamical system allows us to separate the effect of the input
from the evolution of the system that is free of influences. This is not a property of linear
systems alone, we can simply assume it. As we shall see in our examples, linear systems with
modified input or output satisfy this assumption. First we introduce the term ‘additive map’.

Let M and N be nonempty sets and let (E,+) be a commutative group. We call a map
f € BEMXN qdditive if there are maps f; € EM and fo € EV such that f(a,b) = fi(a)+ f2(b)
for all (a,b) € M x N. Additive maps can be characterized as follows.

Lemma 2.11. For a function f € EMN the following statements are equivalent.
(a) f is additive.
(b) Ya,a* € M, by,by € N': f(a,by) — f(a,b2) = f(a*,b1) — f(a*,bs).
(c) Yai,az € M, b,b* € N : f(a1,b) — f(a2,b) = f(a1,b*) — f(az,b").
)

Proof. Tt is obvious that (a) implies (b) and that (b 1mphes (c). If (c) is satisfied, choose
any (ag,bo) € M x N and define f; € EM and f, € EVN via

fila) = f(a,bo) = f(ao,bo)  resp.  fa(b) = f(ao,b).
Then by condition (c) we have
fi(a) + f2(b) = f(a,bo) — f(ao, bo) + f(ao,b) = f(a,b) — f(ao,b) + f(ao,b) = f(a,b)
for all (a,b) € M x N. 0

Informally speaking, (c) express that the difference f(aq,b) — f(a2,b) is independent of
b. Similarly (b) means that f(a,b1) — f(a,b2) does not depend on a. It should be clear that
(b) and (c) can be replaced by the conditions

(b) 3a* € M Va € M, bi by € N : faby) — fabs) = f(a* b)) — f(a*,by).
(¢’) I* e N Vaj,as e M, be N : f(a1,b) — f(az,b) = f(a1,b*) — f(az,b*).
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In the proof above, fi was chosen such that fi(ap) = 0. Of course adding a constant
to fo and subtracting the same from f; doesn’t change the identity f(a,b) = fi(a) + f2(b).
Therefore one of the values fi(ag) or fa(by) can be chosen. However fi(ag) = f2(bp) = 0 can
only be achieved if f(ag,by) = 0. This special case is characterized in the following lemma.

Lemma 2.12. For a function f € EM*N the following statements are equivalent.

(i) ao,bo) € M x N, f1 € EM, fo € BN ¥(a,b) € M x N 1 f(a,b) = fi(a) + fo(b) and
fi(ao) = f2(bo) = 0.

(i) I(ag,bo) € M x N, f € EM, fo € EN V(a,b) € M x N : f(a,b) = fi(a) + f2(b) and
f2(bo) = —fi(ao)-

(iii) I(ap,bo) € M x N V(a,b) € M x N : f(a,b) = f(a,by) + f(ao,b).
In any of this equivalent cases we have f(ag,by) = 0.

Proof. The implication (i) = (ii) is trivial. If (ii) holds then for all (a,b) € M x N we have

f(a,bo) = fi(a) + fa(bo) = f1(a) = fi(ao)  and  f(ao,b) = fi(ao) + fa(b).
Adding up these equations, we obtain f(a,by) + f(ao,b) = fi(a) + f2(b) = f(a,b). Thus
(iii) is satisfied. In case (iii) is valid, we define f; € EM and fo € EN by fi(a) = f(a,bo)
and fa(b) = f(ao,b) respectively. Then clearly f(ag,bo) = f(ao,bo) + f(ao,bp) which means
0 = f(ag,by). We conclude that fi(ag) = f2(bp) = 0 and (i) is fulfilled. O

Let ¥ = (R, X, U, ¢,Y,n) be an Q—complete time-invariant dynamical system. We may
assume that Dy, = [0,00) X X x Q. Let ¢(t, ., «) be additive for every ¢t > 0. Then there are
functions T; : X — X and ®; : Q — X such that

o(t,z,u) = Ty(z) + ®p(u) forall x € X, u € Q.

Let t > 0, x € X and u € Q. As argued above, we may assume that Ty(z) = ¢(t, z,0) —
#(t,0,0) and ®;(u) = ¢(t,0,u). Note that then T;(0) = 0. From Definition 2.4 we further
infer the identities

©o(u)
(I)t+7' (u)

#(0,0,u) =

(
p(t+ 7,0 U) o(t, ¢(7,0,u), STu) + ¢(t,0, S7u)
= Cb(t, ¢(7_7 Oa U), 0) - ¢(t7 07 0) + qb(t’ Oa S:’LL) = Tt(CI)T(u)) + CDt(S;'ku)

So the conditions (2.3) are satisfied as in the linear case, and we also have Ty(z) = ¢(0,x,0)—
#(0,0,0) = z. On order to fulfill (2.1) we assume that T; is linear for every ¢ > 0. Then we
can derive

Tirrx = é(t, ¢(7,x,0), S50) — ¢(t, (7,0,0), .570)
= Ty(Trx + ¢(7,0,0)) + ©:(0) — Te(¢(7,0,0)) — ¢(0)
= ’]I‘t(']I‘Tac + ¢(T, 0, 0)) = TtTT.’B.
These are the type of control systems we are going to study. As for the linear systems we will

add some regularity assumptions. We will further restrict the choice of €. See the Definitions
4.1 and 4.3.
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We now describe the observation systems treated in this work. Let ¢, 7 > 0, x € X and
u € €. Consider the output y : [0,00) x X x Q@ — Y given by

y(t, z,u) = n(d(t, z, u), u(t)).
The composition property from Definition 2.4 yields the identity
y(t+ 7, 2,u) = (ot o(r, x,u), Siu), u(t + 7)) = y(t, o(1, 2, u), Siu). (2.11)

We could assume that y(¢, ., .) is additive, i.e., y(t,z,u) = y(t,z,0) + y(¢,0,u) — y(¢,0,0).
But would lead to the identity

77(¢(75> €, O) + ¢(t7 0, ’LL), u(t)) = y(ta Z, u) = y(tv €, 0) + y(ta 0, u) - y(ta 0, O)
77(¢(ta Z, O)v 0) + 77(¢(ta Oa u)a u(t)) - 77(¢(757 07 0)? 0)7

which is reasonable only if 7 is linear. Instead, we consider the operator Wy : X — Y[0:20)

defined by
Voo ($) (t) = y(tv €, 0) = 77(¢(t» €, O)a 0)'

Assume that ¢(t,0,0) = 0 for all ¢ > 0, so that with the above notation
Tix = ¢(t,x,0) and O (u) = ¢(t,0,u).

Note that in this case we have T;0 = 0 = ®,(0) for all ¢ > 0. Plugging in u = 0 into the
composition property (2.11) we obtain

Uoo () (¢ +7) = y(t, &(7, 2, 0), 570) = y(t, Trz, 0) = Voo (Tr) (¢).
It follows that S¥W.(z) = WUso(T,x) for all 7 > 0 and x € X which equals (2.4). The systems
introduced here are discussed in Sections 6.1 — 6.3.

On the other hand, the composition property (2.11) with z = 0 yields
y(t+7.0,u) = y(t. 6(,0,u), Stu).

For the method used in Section 6.4 it is crucial, that we have the additive structure as in
(2.5). The reasoning above indicates that we have to assume that 7 is linear. In this case,
we set

Foolu)(£) = (t, 0,u) = n(6(t,0,u), u(t)) for u € Q.
Then with (2.11) we infer

Foo(u) (t + T) - y(tv ¢<T7 0, u), S:u) - y(tv ¢<T7 0, u), O) + y(t7 0, S;ku)
= y(t, Dr(u), 0) + Foo (S7u)(t) = Yoo (P (u))(t) + Foo (STu)(t).

for all uw € Q and ¢,7 > 0. This means that (2.5) is satisfied. From the causality property in
Definition 2.4 one easily derives that F, also fulfills P,F\(u) = P,Fx(Pyu) for every u € Q
and all ¢ > 0.
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Chapter 3

Solvability of Cauchy problems

Throughout let X be a Banach space. In the first two sections we define and compare several
solution concepts for evolution equations. A related topic is the discussion of the solution
space Z in Section 3.3.

3.1 Inhomogeneous Cauchy problems

We define what we mean by a ‘solution’ of the inhomogeneous Cauchy problem
(t) = Ax(t) + F(£); 2(0) =z, (3.1)

and study the properties of such functions. The following results are essentially known but
since they are crucial for our thesis we give a detailed exposition for convenience. Good
references are Section 4.2 in [33] and Section 3.8 in [43].

We have to specify the objects in 3.1. Let xg € X. It is known that the homogeneous
problem (that is (3.1) with f = 0) is well-posed if and only if A is the generator of a strongly
continuous semigroup T on X. So let A be such a generator.

The generator A at hand, we can construct a space X _1 such that there is an extension
A e L(X,X_1). Seen as an unbounded operator in X_; this extension is the generator of
the extension of T to X_1. For more details see Appendix A. In linear control theory, we
have f = Bow for some B € L(U,X_1) and u € LP([0,00),U), where p € [1,00). It is thus
reasonable to postulate that

[ e Llloc([oa OO), Xfl)'

We now formulate a first solution concept.

Definition 3.1. A function z : [0,00) — X is called classical solution of (3.1) in X if z €
C([0,00), X) N CL([0,00), X 1) and (3.1) is satisfied for every ¢t > 0.

We point out that in evolution equations one usually looks for classical solutions in X7,
that is functions z € C([0, 00), X1) N C([0,0), X) where X; is D(A) with a norm equivalent
to the graph norm (again see Appendix A). Since B maps into X_1 we can not work with
such solutions.

Unfortunately, due to the low regularity of f, we can not expect that classical solutions
of (3.1) in X exist. In fact, if 2 € C1([0,00), X_1) is a classical solution then f has to be
continuous in X_; as the identity f = 2’ — Az shows. This setting is not suitable for us.
Therefore we need a somewhat weaker notion of solution.
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Definition 3.2. A function z : [0,00) — X is called strong solution of (3.1) in X if it belongs
to C'([0,00), X) and satisfies the ‘integrated equation’

2(t) — xg = /Ot(Az(s) + f(s))ds for all t > 0. (3.2)

Note that the left-hand side of (3.2) belongs to X. Therefore also the value of the integral
on the right-hand side has to lie in X. However, it is calculated in X_; because under the
given assumptions the functions Az and f belong to L'([0,t], X _1).

It is clear that classical solutions of (3.1) in X are strong solutions of (3.1) in X. The
fact that Az and f are locally integrable with respect to || . | -1 implies that a strong solution
of (3.1) in X as a function z : [0,00) — X_; is absolutely continuous and differentiable
almost everywhere. In particular we have 2/(t) = Az(t) + f(¢) for almost every t € [0, 0),
c.f. Proposition 1.2.2 in [5].

Uniqueness is a crucial property of strong solutions. To be more precise, if there is a
strong solution (or even a classical solution) of (3.1), then it is given by the ‘variation of
constants formula’ (3.3). This is the claim of Proposition 3.4.

Definition 3.3. The mild solution of (3.1) is the function z € C([0,00), X_1) given by

2(t) = Tyao + /O T f(s) ds. (3.3)

The existence of the integral as well as the continuity of the function [0,00) — X_i;
t+ J¢ Ty—sf(s)ds are shown in Proposition 1.3.4 of [5].

Proposition 3.4. A strong solution z of (3.1) in X is a mild solution. In particular for
each initial value xg € X, there is at most one strong solution of (3.1) in X.

Proof. Let z € C(]0,00),X) be a strong solution. We have to show that (3.3) holds for all
t > 0. For t = 0 the claim is trivial. Thus let ¢ > 0. Consider the function g : [0,t] - X_;
defined by ¢(s) = Ti—s2(s). With the proof of the product rule as well as the boundedness
of | T,|| for o € [0,t], one shows that g is differentiable almost everywhere on [0,¢]. In fact,
if z is differentiable at some s € [0, ], then g has the derivative

g/(s) = —ATy_z(s) + Tt_sz'(s) =T—sf(s)

at s. Moreover, g is absolutely continuous: We use the notation mr; = sup,cpq/|To || > 1.
For points 0 < a; <b; <... <ay < b, <t we can estimate

leg (br) = glar)l|-1 < ZHTt b (2(bk) — 2(ax)) |- 1+Z||Tt be?(ak) = Tr—apz(ar)]| -1
k=1

<Zm’ﬂ‘t” (bx) — z(ar)| - 1+Z /t AT, z(ay) do
ag

< Z mr |2 (br) — z(ar)||-1 + ZHAHz:(x,X_l) mr e ||2(ak) || x (b — ag)-
k=1 k=1

-1

Let £ > 0. Using the absolute continuity of z as well as its boundedness on [0, ] it is easy to
find a number § > 0 such that > ;" (by — ax) < J implies that the right-hand side is less or
equal .
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Since g is absolutely continuous and differentiable almost everywhere, it is the antideriva-
tive of ¢’ (see Proposition B.4). Therefore we have

z(t) — Ty = g(t) — g(0) = /Ot g (s)ds = /Ot T—sf(s)ds. O

We have seen that the mild solution is the only candidate for a strong solution (or even
a classical one). On the other hand, the mild solution clearly exists for all o € X and every
f € L ([0,00),X_1). We are thus looking for a condition under which the mild solution is
of a stronger type.

Unfortunately, there are examples for mild solutions that are not strong solutions. Assume
there is an € X \ X; and some ¢y > 0 with T:x ¢ X; for all ¢ € [0,%y]. Take A € p(A) and
set x_1 := (A — A)x. Then Tyx_; € X 1\ X for all t € [0,tp]. Consider f : [0,00) — X_;
defined as f(t) = Tix_1. Due to continuity, f is measurable and locally integrable. The mild
solution of (3.1) with this f and xo = 0 is given by

t t
z(t) = T:0 + / T, Tsx_1ds = Tix_q / 1ds =tTiz_1
0 0

for ¢ > 0. Since z(t) ¢ X for t € [0,tp], it can not be a strong solution. The next result
characterizes strong solutions. It is proved below.

Theorem 3.5. Let 79 € X, f € Li.([0,00),X_1) and let z € C([0,00), X_1) be the mild
solution of (3.1). Then z is the strong solution of (3.1) in X if and only if z € C([0,00), X).

One implication is trivial. The crucial step in the proof of the other is to approximate f
by functions in C*(]0, 00), X_1). Therefore we first show that if f has higher regularity, then
also the mild solution has better properties.

The ‘homogeneous part’ z, : [0,00) — X; ¢t — Tixg clearly belongs to C([0,00), X) N
C1([0,00), X_1). We thus focus on the ‘inhomogeneous part’ of the mild solution, that is

t
Zih ¢ [0,00) = X _1; zin( ):/0 Ti—sf(s)ds

Clearly, for the mild solution to be a strong solution zin(t) has to belong to X for all ¢ > 0.
This is the case if and only if for all £ > 0 the term = (’]1‘ zin(t) — zin(t)) converges with respect
to||.]|-1as T — 0F. If £ > 0 and 7 > 0, some transformations including a change of variables
lead to

(T zin(t) — 2in(t))

_Tt/TT of (s ds—i—/’]I‘ts s—i—T)—f())ds—f T of (t+ s)ds. (34

The convergence of two of the summands on the right-hand side can easily be discussed.
We do this in a lemma. In the proof of Proposition 3.7 we then only have to treat the third.

Lemma 3.6. Let f € L] ([0,00),X_1). Assume that f has a Lebesque point at t > 0. We
then obtain

=0 asT—0".

e (e 5)ds = £(0)

-1
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Hence this is true for almost every t > 0. In particular, if f has a Lebesque point at 0, then

l

for all t > 0. If f is continuous, then both is true for all t > 0.

-0 asT—0"
-1

Tk [ T (o) ds - th<0>\

Proof. We only have to prove the first claim. Let ¢ > 0. For all 7 € (0, 1] we have

%/0 TT_sf(tJrs)ds—f(t)H

(7 - s 1f’ — s
;/0 T, o(f(t+5) - f(£)d /0 (T,_of(t) — F(£)d
< mpa L[5+ 9) = SOl ds+ 1 s @) = £(O)-1 ds,

< +

-1

-1

The right-hand side converges to zero as 7 — 07 for almost every ¢ > 0 due to Lebesgue’s
differentiation theorem (see Theorem B.2) and the strong continuity of T. O

We use these facts in the proof of the next proposition.

Proposition 3.7. Assume that f € C*([0,00), X _1). Then zy € C(]0,00), X) and it satisfies

Az (t) =Ty f(0) + /Ot Ti—sf'(s)ds — f(t) forallt>0.

Proof. In a first step we show that zj,(¢) fulfills the asserted identity for all ¢ > 0. From
formula (3.4) we deduce the estimate

L) - z0) - Tef0) - | T, (s) ds + f(t)]

-1

<

1/0Tqusf(t +5)ds — f(t)‘

|
-1

T, / T, f(s)ds — Tof <0>]

-1

[ T+ ) = feyds = [ Ta(s)ds

-1

for t € [0,00) and 7 € (0,1]. Because of Lemma 3.6 and the continuity of f it remains to
prove that the term

[Tt - s - [ Tear(s)as
0 0

-1

- H/ot ’]I‘t_s[%(f(s +7) = f(s)) = f'(s)]ds

-1

converges to zero as 7 — 07. This follows from the dominated convergence theorem. Indeed,
since f € C'(]0,00), X_1), the integrand converges to zero pointwise for all s € [0,1] as
7 — 0F. Moreover, for all s € [0,¢] the fundamental theorem yields

ITe—s[7(f(s +7) = £(5)) = f'()]-1 = ‘ Tt—si/OT(f’(s +o) = f(s))do

<2mr; sup |f'(o)]l-1.
oe[0,t+1]

-1
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Because the area of integration [0, ¢] has finite measure, the first step of the proof is finished,
and we obtain

AZih(t) == th(O) - f(t) + /Ot thsf'(s) ds.

Clearly, the right-hand side is continuous in X_; as a function of ¢, i.e., Az, € C(]0,00), X_1).
Recall that zj € C([0,00), X_1) and that R(\, A) € £L(X_1,X) where A € p(A). Hence the
first claim follows from the identity

Zih = R()\, A) 9} ()\Zjh — Azih). OJ

We will see below that f € C1([0,00), X) is a sufficient conditions for a mild solution to
be a classical solution in X. This is also true, if we merely assume that f is continuous and
at the same time zy, is continuous, see Corollary 3.9.

Since classical solutions are differentiable, we look at the difference quotient for zj,. By
a straightforward calculation one can verify the equations

T

%(']I‘Tzih(t) —zin(t)) = %(zih(t +7) — zn(t)) — * ; T,_sf(t+s)ds, (3.5)
Lzn(t) — 2zt — 7)) = 2(Tram(t —7) —zm(t — 7)) + L ; T;—sf(s)ds (3.6)

fort > 0,7 > 0 and t > 7 > 0 respectively. Very similarly to Lemma 3.6 one checks that

t

L Teuse)as- 1)

t—1

—0 asT—0" (3.7)
-1

for almost every ¢t > 0. Again, for f in C(]0,00), X_1) this is true for all ¢ > 0.

Proposition 3.8. Let f € C([0,00),X_1) and assume that z € C([0,00),X). Then zp
belongs to C1([0,00), X_1) with 2}, (t) = Azin(t) + f(t) for all t > 0. That is, zn satisfies
(3.1) with z9 =0 for all t > 0.

Proof. Fix t > 0. From (3.5) for every 7 > 0 we obtain

15 (zin (4 7) — 2 (t) — Azin(t) — f()] 1

t+1
< 1T (®) = n®) ~ Azl + [ Tearmaf(s)ds = 100

-1

Since 2z, (t) € X, the first term right-hand side converges to zero as 7 — 07. The other can
be treated as in Lemma 3.6.
On the other hand, for ¢ > 0 and 7 € (0, ¢] equation (3.6) implies

1 (zin(8) = zin(t = 7)) — Azin(t) — F()]| -1

< I3 (Trzm(t = 7) — zin(t — 7)) — Az ()] -1 +

¢
1
p=

-7

T f(s)ds = ()

-1

Again we have to show that the right-hand side converges to zero as 7 — 0%. For the
second summand one can use (3.7). Moreover, an elementary lemma of semigroup theory
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(see Lemma B.14) yields Trzin(t — 7) — zin(t — 7) = [y ToAzin(t — 7) do. Because of the
continuity of zj and the boundedness of | T, || for o in compact sets, we have

I3 (Trzin(t — 7) = zin(t — 7)) = Azin(t)l| -1 =

%/ TyAz(t —7)do — Azih(t)‘
0

-1

in(t —71)— Azp(t))do||  +

-1

< mr | Al zox,x_)llzin(t —7) = zin ()| x + %/O Ty Azin(t) — Azin(t)||_; do.

% (T, Azin(t) — Azip(t)) do
0

-1

The right-hand side converges to zero as 7 — 0F. This shows that zy, is differentiable on
[0,00) with 2, (t) = Azn(t) + f(¢) for all ¢ > 0. From the last equation it is clear, that z{,
belongs to C(]0,00), X_1). Hence zy, is continuously differentiable. O

Remark. Without any further assumption on f € LL ([0, 00), X_1) and with nearly the same
proof (mainly replace ||.||—1 by ||+ ]|—2), one can show that the mild solution z is differentiable
and satisfies (3.1) almost everywhere on [0, 00) as a function z : [0,00) — X_». O

The last two propositions at hand, one can easily deduce the following result.

Corollary 3.9. Let z € C(]0,00), X_1) be the mild solution of (3.1). If f € C*([0,0), X_1)
orif f € C([0,00), X_1) and z € C([0,00), X), then z is the classical solution of (3.1) in X.
In case f € C1([0,00), X 1), the derivative 2" also is the mild solution of the problem

w(t) = Aw(t) + F(1); w(0) = Awo+ F(0).

We thus have .
2(t) = Ty(Axg + f(0)) —i—/o Ti—sf'(s)ds fort>0.

Proof. Let z € C([0,00),X_1) be the mild solution of (3.1). Then z(t) = z4(t) + zin(t),
where as before zj, (t) = fo Ti—sf(s)ds and z(t) = Tixo for t > 0. Recall that z;, belongs to
C(]0,00), X)NC*(]0,00), X_1) and its derivative is given by 2{ (t) = ATixg = Az (t) = TrAxg
for t > 0.

First, assume that f € C([0,00),X_;) and z € C([0,00),X). Then z, = z — 2, is
contained in C([0,00), X). Proposition 3.8 thus implies that z;, € C!([0,00),X_1) with
2 (t) = Azn(t) + f(t) for all ¢ > 0. As a consequence, also z = z, + zj, belongs to
C*(]0,00), X_1) and satisfies 2/(t) = Azy,(t) + Az (t) + f(t) = Az(t) + f(t) for all t > 0. This
means that z is the classical solution of (3.1) in X.

Second, let f € C1([0,00), X_1). Then Proposition 3.7 yields z, € C([0,0), X). Since in
particular f € C([0,00), X_1), we are again in the first situation. Proposition 3.7 additionally
implies the equation

(1) = 2 (8) + Azin(t) + f(£) = TeAwo + Tof (0) +/ Ty o f'(s)ds + f(b),

so that the last assertion is true. O

Finally we are able to prove Theorem 3.5. It says that the mild solution is the strong
solution if and only it is a continuous function with values in X.
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Proof of Theorem 3.5. Let z € C(]0,00), X_1) be the mild solution of (3.1) and assume that
z € C([0,00), X ). We have to verify that z satisfies (3.2), i.e.,

t
2(t) —zo = / (Az(s) + f(s))ds forall t > 0.
0
The claim is trivial for ¢ = 0. Thus let ¢ > 0. Moreover, take a sequence (f,) in C1([0,¢], X_1)
with || fo— fll10,9,x_,) — 0 as n — oo. For brevity, we write || || 11 instead of || [ 1(0.4,x_1)
in this proof.

For n € N let z, be the mild solution of (3.1) with the forcing term f,, i.e., z,(t) =
Tixo + fg Ti—sfn(s)ds. By Corollary 3.9 these are classical solutions, so that

on(t) — o = /0 (Azn(s) + fuls)) ds.

for all n € N. The vectors z,(s) approximate z(s) = Tszo + [; Ts—of(0)do uniformly for
s € [0,t], because

Izn(s) = 2(s)[|-1 < /OS\Ts—o(fn(ff) — f@)-1do <mrilfn— fllpr =0 asn— oo

Since ||+||—1 is stronger than ||.||_2, it follows that ||z,(¢) — z(t)||-2 — 0 as n — oo. Using
the above estimate once more together with A € £(X_1, X_2), we further get

) =0 [ (4509 + 16N as| = | [CAnlo) - 2t as+ [ ) - 900

-2

t t
< ”AH£(X71,X72)/0 lzn(s) — 2(s)-1 d8+/0 [ fn(s) — f(s)][-2ds
<N Allgx_y,x_oymret | fn — fllor +ellfo — fllr = 0 asn — oo,

for a constant ¢ > 0 with ||z||—2 < ¢[|z||-1 for all z € X_;. Combining both, we end up with

2(t) —xo — /Ot(Az(s) + f(s))ds

-2

) =20~ [ (A42() + () ds

—0 asn — oco.
-2

< [J2(t) = zn(t)]| -2 +

This shows the claimed identity for z, at first as an equation in X_5. But since z(t) — xq is
contained in X for all £ > 0 the proof is finished. O

3.2 Perturbed Cauchy problems

In Chapter 5 we investigate perturbations F' : X — X of the Cauchy problem (3.1). That is,
we consider the problem

2(t) = A=(t) + F(2(0)) + J(); 2(0) = . (3.8)

Let us first discuss the notions of solution of this problem. We assume that F' is contin-
uous. Then, up to a certain point, we can proceed as in the first part.
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Let J = [0,7] or J = [0,T) for some T' > 0, or let J = [0,00). Similar as above, any
function z € C(J, X)NC(J, X _1) that satisfies (3.8) for every ¢ € J is called classical solution
of (3.8) on J. A strong solution of (3.8) on J is a function z € C'(J, X) with

2(t) —xo = /Ot(A(z(s)) + F(z2(s)) + f(s))ds forallte J

As before we see that classical solutions are strong solutions. Again, from Proposition 1.2.2
in [5] we deduce that any strong solution z € C'(J, X) as a function z : J — X_; is absolutely
continuous, differentiable almost everywhere on J and satisfies (3.8) for almost every t € J.
Additional to the argumentation after Definition 3.2, we use that F o z is continuous and
therefore locally integrable as a function from J to X_;.

A mild solution of (3.8) on J is a function z € C(J, X_1) with z(¢) € X for almost all
t € J that satisfies the fixed-point equation

z(t) = Tyxo + /Ot Ti—sF(z(s))ds + /Ot Ti—sf(s)ds. (3.9)

In the proof of Proposition 3.4 we solely used that strong solutions of (3.1) are absolutely
continuous and differentiable satisfying (3.1) almost everywhere on J. Hence with the same
proof we can show that any strong solution of (3.8) on J is a mild solution of (3.8) on J.
We saw that even in the simplest case F' = 0 we can not expect to find classical solutions.
If F # 0, in general the situation is even worse. Since by (3.9) mild solution are fixed-points,
at first it is not clear if any such solution exists. Moreover, at this point we do not know
if mild solutions are unique. Hence we can not deduce uniqueness for strong and classical
solutions. In Chapter 5 we establish these properties under certain mild assumptions.

3.3 The solution space

We come back to special case of linear control systems. There is a sufficient condition for the
existence of classical solutions (in X). In short it states that if the input is ‘smooth’ and if
the initial state and the first input value satisfy a certain ‘compatibility condition’ then the
strong solution of Proposition 2.10 actually is a classical solution. The precise formulation is
given in Proposition 3.13.

The following is well known for Hilbert spaces and can be found e.g. in Section 2 of [51].
Most of these results are also true in a Banach space setting. Since we have not found a
reference for that, we decided to include it in this work.

Let X and U be Banach spaces, p € [1,00) and let A be the generator of a strongly
continuous semigroup T on X. Further let B € L(U,X_1) be an LP—admissible control
operator for T. Denote the corresponding control system on X and LP([0,00),U) by (T, ®).
For the whole section fix any A € p(A).

Due to the causality ®;u = ®;Pu for t > 0 and u € LP(]0,00),U), the operators ®;
posses an obvious extension to L} ([0,00),U). We write x, for the constant function equal
to v € U on all of [0,00). Then @y, is defined as O, P, y,.

Definition 3.10. The solution space for (T, ®) is the vector space
Z = X1+ R\, A)B(U) = R(\, A)(X + B(U)).
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It is easy to see that this definition is independent of the choice of A € p(A). For a
proof we refer to Lemma 2.2 of [51]. Obviously Z is a subspace of X. Since B0 = 0 we also
have X; C Z. Consequently, Z is dense in X. We shall define a norm on Z such that the
embeddings

X1 7> X

are continuous. To this end, we identify Z with a factor space of X x U. The latter is a
Banach space when it is equipped with the norm given by

I, 0)lxxv = (2l + [[0l]3) " for (z,0) € X x U,
Consider the set
N ={(z,v) e X xU|R(\ A)(z + Bv) =0} = {(z,v) € X x U |z + Bv =0}.

This is the kernel of « € L(X x U, X) given by v(x,v) = R(A, A)(x + Bv). Let us check that
¢ is actually bounded. For (z,v) € X x U we have

1
le(@,v)llx < RO, Ao+ Boll 1 S llellx + [Bllollo S (lel + Il0]3)”,

where we write < if there exists an (unspecified) number ¢ > 0 such that the left-hand side
is less or equal to ¢ times the right-hand side for all parameters appearing in this equation.
Hence N = ker(:) is a closed subspace of X x U. Note that Z = Ran(:). It follows that

XxU/n = {{(@,0)lx | (x,v) € X x U}

is a Banach space with the norm given by

. ~ ~ 1 ~ ~
1 N llxwoy = int { (1o + 2l + o+ 812) " | (,9) € N}

Here [(z,v)|y = (z,v) + N denotes the equivalence class of (z,v) € X x U. Since 0 € N we
have ||[(z,v)|n|lxxu/y < [[(@,0)[lx <y for (z,v) € X x U. In particular the linear mapping

m: X XU —= XxU/N; (z,v) = [(z,0)]xx0/n
is bounded. We identify Z with XxU/N via
Z;XXU/N_>Z; Z[(x"u)]N:L([L"U):R()\,A)(.T—FBU)

Because ¢ : X x U — X is onto and we factorized its kernel, 7 is an isomorphism. The norm
“transported” to Z by [ is given by

)

lwllz = 7 wllxxoyy = inf { (l2ll + [0]3)" | (@0) € X x U : RO\, A)(@ + Bv) = w} .

We still have to show that the embeddings X; — Z and Z — X are continuous. First let
xz € X1. Then z = R(\, A)(A — A)z and consequently

1
lzllz < (1= Al + [013)7 = |\ = Azllx < Jlzlh- (3.10)

Now let w € Z. For every pair (z,v) € X x U with «(z,v) = w the boundedness of ¢ yields
the estimate y
2
lwllz = ll(z, v)llx < el (l=ll% + lollg) ™
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Unless X = {0}, we have [|¢|| > 0 (e.g. ¢(x,0) # 0 for x € X \ {0}). Therefore ﬁ“w”x is a
lower bound for {||(z,v)||xxv | (z,v) € X x U : R(A A)(xz + Bv) = w} and it follows

Jwl[x S Wf{[[(z,v)[[xxv | (z,v) € X XU : R A)(x+ Bv) = w} = [lw]|z.

We introduced the solution space, because every classical solution with continuous inputs
automatically maps to Z.

Remark 3.11. Let zp € X and let uw € L} (0, ) U) be continuous. Assume that z €
CL([0,00), X) satisfies 2/(t) = Az(t) + Bu(t); 2(0) = g for all t > 0. Then z € C([0, ), Z).
Indeed, we have

(A= A)z(t) = Az(t) — 2/(t) + Bu(t) <=  2(t) = RO\, A)(A2(t) — 2/(t) + Bu(t)). (3.11)

Due to the assumption, the map f : [0,00) = X xU; f(t) = (Az(t) —2'(t), u(t)) is continuous.
Hence also z =7omo f:[0,00) — Z is continuous. O

We first formulate a simple version of the sufficient condition and later reduce the general
case to that situation. To this end, we need the vector-valued Sobolev space W1#(]0, 00), U).
It consists of those absolutely continuous and almost everywhere differentiable functions
u € LP([0,00),U) for which also v’ € LP([0,00),U). We write @ instead of u’. For an element
u € WHP(]0,00),U) we thus have

t
0)+ / u(s)ds for all t > 0. (3.12)
0

The space Wli’f ([0,00),U) is the subspace of L} ([0, 00), U) where all this holds locally. More
precisely u € I/VI})C ([0,00),U) if and only if u belongs to LI, ([0, c0),U) is absolutely continu-

ous and differentiable almost everywhere on [0, 00) and the derivative @ lies in L ([0, 00),U).
Identity (3.12) is still valid.

Lemma 3.12. Let u € VVi)’f([O, 00
C([0,00), X) of 2'(t) = Az(t) + Bu
It even belongs to C([0,00), Z) N C*([0,0), X).

U) with u(s) = [5 @(o)do for all s > 0 and set w(t) = ®,u for
X) is the strong solution of w'(t) = Aw(t) + Bu(t); w(0) = 0.

loc

),U) with uw(0) = 0. Then the strong solution z €
(t); 2(0) = 0 actually is a classical solution (in X ).

Proof. Take 1w € LP([0, 00),
t > 0. Then w € C([0,0),
Further set

t t rs
z(t) = / w(s)ds = / / Ts_sBu(c)dods fort > 0.
0 0 Jo

This clearly defines a function z € C'*([0, 00), X) with z(0) = 0. Fubini’s theorem (integration

in X_;) yields
t S t t
2(t) = / / T, Bu(s — o) do ds — / / T, Bi(s — o) ds do
0 Jo 0 Jo

t t—o t
= / ’]I‘J/ Bi(s)dsdo = / T,Bu(t — o) do = Pyu.
0 0 0

This shows that z is the strong solution of 2/(t) = Az(t) + Bu(t); z2(0) = 0. We even have

() = wlt) = /(Aw( )+ Bi(s ))ds_A/ w ds+B/ s)ds = A=(t) + Bul(t)

0

for all t > 0. Hence z is a classical solution. The last claim now follows from Remark 3.11. O
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We can now prove the main result of this section. This is the Banach space version of
Proposition 4.2.10 in [49]. Where it is important, we write A|,, for the extension or restriction
of A to X, cf. Appendix A. We do this only occasionally, because otherwise many formulas
would blow up unnecessarily.

Proposition 3.13. Let u € Wli’f([(), 0),U) and xo € X satisfy (Alo)xo+ Bu(0) € X. Then
the strong solution z € C([0,00), X) of 2'(t) = Az(t) + Bu(t); 2(0) = x¢ is indeed a solution
of this equation in the classical sense. It belongs to C([0,00), Z) N C([0, ), X).

Proof. Take u € LP([0,00),U) with u(s) = u(0) + [J @(o) do for all s > 0 and set w(t) = @i
for t > 0. We consider @ € VVI})’f([O, o0),U) given by u(t) = u(t) — u(0), so that a(0) = 0.
The linearity of ®, implies that the strong solution z from the claim has the decomposition

2(t) = Tyzo + Pexy(o) + Pt for t > 0.

Set zc(t) = Tywo + Prxu) and zn(t) = ®4@ for t+ > 0. From Lemma 3.12 we infer that
2 € O([0,00), Z)NC([0,00), X) is the classical solution of 2, (t) = Az, (t)+ Ba(t); zu,(0) = 0.
For the other part z. we clearly have

t
zo(t) = Tixo +/ TsBu(0)ds for all ¢t > 0.
0

We see that z is differentiable with respect to ||+||—; and that
2

'(t) = (Alo)Tyzo + T Bu(0) = Ti((Alo)xo + Bu(0))

for t > 0. Due to the assumption (Ap)zo+ Bu(0) belongs to X. It follows that 2. is contained
in C([0, ), X) and consequently z. € C*([0, 00), X) since

2e(t) = xo + /Ot 2L (s) ds.

Using Lemma B.14, we derive

Az () + Bu(t) = Azo + A /0 "2 (5)ds + Bu(t) = Az + A /0 ", (Azo + Bu(0)) ds + Bu(t)

= Axo + T(Axo + Bu(t)) — Axo — Bu(t) + Bu(t)
= Ti(Azo + Bu(t)) = z.(t),

showing that z. is a classical solution. We conclude that z = 2. + z, € C*([0,00), X) is a
classical solution. Remark 3.11 yields that z € C([0, 00), Z). O

Remark 3.14. In Lemma 3.12 we proved that ®; maps
WP ([0,00),U) = {u € W"([0,00),U) | u(0) = 0}

to Z. We shall show that the restriction of this linear operator is also bounded. We equip
WP([0,00),U) with the norm given by |Jully1, = (J|ul?, + HaHfgp)l/p. Let T > 0 and
u e W P([0,00),U). Then for all ¢ € [0,T] we have

t
lu@llv < [ Nals)llvds = [lallLro.g.0)-
0
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If p =1 the right-hand side is less or equal to ||u|/y1.1, else we continue the estimate
lu(@ o < ¢ lill oo.g.0y < T Nill o o.00).0y < T |ull o

This means that ||ul| oo ((o,r,0) < T ||lul|y1p for all u € WLl’p([O, 00),U). It is now easy to
see that W, ([0, 00), U) is complete.
Fix t > 0. In the proof of Lemma 3.12 we saw that %@tu = ®,4. Combined with (3.11)
this yields ®;u = R(\, A)(A®u — ®4u + Bu(t)). Therefore we have
el z < (NG — Bral% + u(t)[3).
We estimate both summands on the right-hand side by ||ul|y1.,. Above we already showed

that |lu(t)[v < |lull e (o,g,0) < t"/?'||u|yy1.0. For the other one recall that ®; is a bounded
linear operator between L£(LP([0,00),U) and X and hence

Ay — Byl x < [A[l[@ellllullzr + [[@ellllall e < (A + DIPl[([[ullze + [l 2r)

. 1
S UL+ D@l + lalf) 7 = (A + Dll@el ulw-

We have shown that there is a constant ¢; > 0 such that |®¢||z < etflullyrp for all u €
WLl’p([O, o0),U). We stress that ¢;; < ¢, for t1 < to. O
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Chapter 4

Additive control systems

In this chapter let X and U be Banach spaces. Let us recall some notation. The symbol
U10:20) stands for the family of maps u : [0,00) — U. We write x, for the constant function
equal to v € U on all of [0,00). For 7 > 0 we have the left shift operator S¥, the right shift
operator S; and truncation operator P-.

The vector space of piecewise constant and right continuous functions from [0, c0) to U
is denoted by Qg, so a map u : [0,00) — U belongs to € if there is an m € Ny as well as
0=ty <...<ty <ooand vy,...,v, €U such that

m
U= Z Dy i) Uk
k=1

If m = 0, then w is the zero function. This representation is unique if we additionally assume
that vy # vg4q for k=1,...,m — 1 and v,, # 0. However, sometimes a representation with
vy, = 0 is useful. In particular if we consider Pyu where t > t,,.

Definition 4.1. A Fréchet domain is a subset Q C U/[0:>) (or a set of equivalence classes of such
functions) containing €2 such that for all u € © and every 7 > 0 we also have S¥u, Pru € Q.

Examples for Fréchet domains are ) itself, the set of piecewise continuous functions and
LP([0,00),U) for some p € [1,00], but also L ([0,00),U).

loc
Definition 4.2. Let Q C U[**°) be a Fréchet domain and let T = (T¢)+>0 be a (strongly con-
tinuous) semigroup on X. A family & = (®;);>0 of maps ®; : Q — X satisfies the composition
property for T if

Dy, (u) = TP, (u) + P(Sfu) forallt,7 >0 and u € Q. (4.1)

We say that @ is causal if ®4(u) = ®,(Pyu) for all t >0, u € Q.
Let ® be as in the above definition. Then from the composition property (4.1) with

t =7 = 0 we deduce that ®o(u) = ToPo(u) + Po(Sgu) = 2Pg(u) for all u € 2 and therefore
®y = 0. Moreover, causality implies the equation

q)t<PsX'u) = q)t<PtPsX'u) = q)t(Pth) for t < s.
Hence we write ®4(x,) := ®;(P;xv) even though x, might not belong to .
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Note that we have not introduced a topology on Fréchet domains. Starting from Section
4.2 we will work with continuous ®; on the Fréchet domain LP([0,00),U). For now we only
pose regularity assumptions on the map

@ :[0,00) x U = X; p(t,v) = Pr(xy).

We mention that ¢(0,v) = ®¢(x,) =0 for all v € U.

Definition 4.3. Let X be a Banach space and let {2 be a Fréchet domain. An additive control
system on X and 2 is a pair (T, ®) consisting of a strongly continuous semigroup T on X and
a causal family ® = (®;);>0 of maps ®; : 2 — X satisfying the composition property for T as
well as the following conditions.

(i) For all v € U the function (., v) : [0,00) — X is continuous at 0.
(i) For all "> 0 the family {¢(o,.) : U — X |0 € [0,T]} is equicontinuous.

The operators ®; are called input maps of (T, ®).
Clearly, condition (ii) implies that for every compact subset K of [0,00) the family

{¢(0,+): U — X |o € K} is equicontinuous.
4.1 Representation of additive control systems

For the time being let 2 be a Fréchet domain and (T, ®) an additive control system on X
and 2. We first discuss several basic properties of this system. These facts will then lead to
a representation of (T, ®) by a control operator B : U — X_; as in Theorem 2.7.

Since S¥x, = xo for all v € U and 7 > 0, the composition property for ¢ has the form

o(t+ 7,v) = Typ(r,v) + p(t,v) fort,7 >0 and v € U. (4.2)
As a first application of this equation, we show that ¢(.,v) is continuous on [0, 00).
Lemma 4.4. For every v € U the function ¢(.,v) : [0,00) — X is continuous.
Proof. First let t,7 > 0. The composition property (4.2) yields
It +7,0) =@t v)llx = [ITep(r,v) + @t v) — @t v) [ x < ([Teflllo(T,v)]x-

Since ¢(0,v) = 0, the right-hand side converges to 0 as 7 — 0 by condition (i) in Definition
43. If t > 0 and 7 € [0,¢], then p(t,v) = p(t — 7+ 7,v) = Ti_ro(T,v) + @(t — 7,v) and thus

|’(10(t7 U) - QD(LL -7, U)”X = ”Tt—T‘70(7_> ’U) + So(t - T, ’U) - So(t - T, U)HX
< [Te—r[llle(m,v)lx < sup [ Ts|llle(7, v)llx-
s€[0,t]
Again the right-hand side converges to 0 as 7 — 0. 0

Corollary 4.5. The mapping ¢ : [0,00) x U — X is continuous.
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Proof. Fix t > 0, v € U and let € > 0. First choose a radius d; > 0 such that for s €
[t — 01,t 4 01] N [0,00) we have |[¢(t,v) — ¢(s,v)||x < §. Clearly [t — d1,t + 1] N[0, 00) is
compact. Thus by condition (ii) in Definition 4.3 there is a do > 0 with the property that
lv — 0|l < &2 implies [[p(s,v) — @(s,0)|[x < § forall s € [t — 51,1+ 1] N [0,00) and v € U.

Set § := min{d;,d2}. Let s > 0 and ¥ € U be such that |t — s| + ||v — 0||y < . Then
obviously |t — s| < 01 and ||[v — ?||y < d2, so that

le(t,v) = ¢(s,0)llx < llp(t,v) = @(s,0)lx + llels,0) —@(s,0)[[x <5+ 5= O

In the next lemma we prove exponential boundedness for ¢(.,v) for fixed v € U. This
guarantees the existence of the Laplace transform of ¢(.,v). For the needed facts on the
Laplace transform of vector-valued functions we refer to Appendix B. We first state straight-
forward consequences of the above corollary.

Remark 4.6. Due to the continuity of ¢, for all v,v € U the sets {||¢(o,v)||| o € [0, 1]} and
{ll¢(e,v) — ¢(o,0)|| |0 € [0,1]} are bounded. Hence the constants L(v) and L(v,?) in the
following lemma are finite. The continuity of ¢ also implies that the set {L(v)|v € K} is
bounded for every compact subset K C U. Finally, from condition (ii) of Definition 4.3 we
deduce that L(v,0) = 0 as ||v — 9|jy — 0. O

Lemma 4.7. Let w > 0 and M > 1 be such that ||T;|| < Me“* for all t > 0. Then for all
v,0 €U and t > 0 we have

le(t,v)llx < L(v)e”  and ot v) = ¢(t,0)|x < L(v,7)e

with constants (both depending on w and M)

e 2e¥ — 1
L(v) :== M| sup [[¢(0,v)]x + [[¢(1,0)[|x — < M—; sup [[¢(o,v)]|x,
o e’ —1 ev —1 o€(0,1]

)

N . - e”
L(o,) == M ( sup [lp(,0) = 0(0,0)|x + l(1,0) = (1,0} x 5 )
o€l0,1] " =
2e“ —1 -
<ML s [plove) — el

e —1 4ep0,1]

Proof. We only prove the second estimate, as the first can be shown analogously. Let v, o € U.
Using (4.2) in an easy induction, we derive

gp(n,?}) - (p(n, ﬁ) = Tn—l(@(lvv) - 90(176)) + Sp(n - 177}) - (P(n - 1717)

n n—1
=D Toi(p(l,0) = (1,0)) = Y Ti(p(1,0) = ¢(1,7))
k=1 k=0

for all n € N. The exponential boundedness of ||T;|| thus yields

n—1
- w . evn —1 -
() = ol )llx < M3 e Jle(t,e) = pl1,0)lx = MG lle(1,0) = o(LD)lx
k=0
e ~ w(n—
< Mew 1 HSO(LU) - 90(177))”)(6 (1),
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Let ¢ € [0,00) and take the integer n € N with ¢t € [n — 1,n). Equation (4.2) then yields

90(”7 U) - QO(TL, 77) = thp(n -, v) + 90(75’ U) - TtSO(n -, f}) - @(t f}),

or equivalently

(P(tv ’U) - @(ta ’D) = Tt(@(n —t, ﬁ) - (p(ﬂ -1, U)) + So(n7 ’U) - QO(TL, U)'

Since n —t € (0, 1], we now obtain the claimed estimate

le(t,v) = o(t, )l x < [ITelllle(n —t,0) = p(n = 1,0)[[x + [lp(n, v) = p(n,0)|lx

Me¥ - wln—
le(1,0) = o(1,5) ]| xe Y

< Me*" sup [[¢(o,v) — ¢(0,9)|x + —
o€[0,1] e —1

< L(v,)e*". O

From the last result we deduce that for each A € C with Re A > max{w(T),0} and every
v € U the Laplace transform

9/0\()" U) = (90( " v))/\(/\)

converges absolutely. On the other hand, all complex numbers A with Re A > max{w(T), 0}
belong to p(A), where A is the generator of T. Recall from Appendix A that we may assume
that A — A € £(X, X_1) is isometric for any fixed X € p(A).

Proposition 4.8. The function ¢(.,v) : [0,00) — X is continuously differentiable with
respect to ||+ ||-1 on X. The derivative is given by

dhp(t,v) = Tid19(0,v) = TAA — A)p(A, v), (4.3)
where A € C with Re A > max{wp(T),0} can be chosen freely.
Proof. Let v € U. Take A € C with Re A > max{wy(T),0}. We write (4.2) in the form
%(@(t + 7,0) — @(t,v)) = Tt%(p(T, v) fort>0,7>0. (4.4)

On this equation we apply the Laplace transform with respect to t. The operational properties
Lemma B.8 and Proposition B.15 yield

1 T
RO\ A)ko(r,0) = 27000 ) = 7 [ (s, 0) ds — 13(00)
TJo

1 T
= 1 — 1)@\ v) - e)‘T—/ (s, v) ds .
TJo
Because ¢(.,v) is continuous at 0 and ¢(0,v) = 0, the right-hand side converges to
AB(A, ) = eMp(0,v) = AG(A, v)

with respect to ||+ ||x as 7 — 0T. Thus also the left-hand side converges as 7 — 0. We
obtain

RN, A)2o(,0) = Ag(A, 0)[[x = RN, A) (30(7,0) — A = A)P(\,0)) l|x
Sto(r,v) = AA = AP\, v)||-1 = 0, asT — 0F.
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This shows that ¢(.,v) is differentiable at ¢ = 0 with respect to ||.||—; on X, and that
1p(0,v) = M\ — A)@(A\,v). From equation (4.4) we deduce that ¢(.,v) is differentiable
from the right at every ¢ > 0 (with respect to ||.||=1 on X) and that (4.3) is valid. The
differentiability from the left at £ > 0 can be seen by the inequality

I3 (¢ (t,v) = @(t = 7,0)) = Tedip(0,v) | -1
= [ Te—rp(7,0) + Lo(t = 7,0) = 1o(t — 7,v) = Ted1p(0,v) 1
< Te—rllllz(r,v) = 010(0,v) | -1 + I Te=r 0160(0, v) — T1010(0, v) |1,

where we used (4.2). The right-hand side converges to 0 as 7 — 0F. O

Since 01¢(0,v) exists in X_; for every v € U, it defines a map
B:U— X_1; B(v)=01p(0,v). (4.5)
The following theorem states (among other things) that B represents ®. It is the main result

of this section.

Theorem 4.9. Let X and U be Banach spaces and Q a Fréchet domain. Let (T, ®) be an
additive control system on X and ). Then there is a unique continuous map B : U — X_4
such that for all step function u € Qy we have

By (u) = /0 T, JB(u(s))ds for allt > 0. (4.6)

Proof. As indicated, B : U — X_; is the map defined in (4.5). The first step is to prove
that B is continuous. Fix A € C with Re A > max{wy(T),0}. Proposition 4.8 then yields
B(v) = A(A = A)p(A,v) for v € U and therefore

1B(v) = B(0)[| -1 < [A[[A = Allix x 18N v) — @A, 0)||x  for all v, 0 € U.

Hence it suffices to show that the map U — X; v — @(\,v) is continuous.
Let ¢ > 0. Choose w > 0 and M > 1 with ||T;|| < Me*t for all t > 0. Let v,9 € U. With
Lemma 4.7 we infer

200 0) = 2O D)lx < [ e BN gt ) = (8, ) x e

< / T emRer-wt gy 2
</ =

sup |[l¢(o,v) — ¢(0,0)|x
— 1 o€l0,1]

M 21 b llo(o,0) — o(o,8)]
= su g,v) — ag,v .
Re)\ —w ew — ]. O’E[OI,)l] QO ’ (’O ’ X

By condition (ii) in Definition 4.3 there is a 6 > 0 such that

sup [lp(a,0) — p(o,8)|x < ener =@ 1
up QOO',’U —QOO',’U X > 5
o€l0,1] M 2ew — 1

provided that ||v — 0|y < 4. It thus follows that B : U — X_; is continuous, since
e\, v) — (N, 0)||lx <e forall v,o € U with |Jv — ||y <.
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Next we prove (4.6) for step functions u. First recall from Proposition 4.8 that ¢(.,v) is
continuously differentiable for all v € U. From the equations (4.3) and (4.5) we deduce

t t
o(t,v) = p(t,v) — p(0,v) = / Orp(s,v)ds = / TsB(v)ds forallt > 0.
0 0

Let v € U. The causality of ® implies that

B, (x0) = B4 (Prx) = plt,0) = /Ot T,B(v)ds = /Ot T,_sB(xo(s))ds forallt>0. (4.7)

Let u € Qo be a step function. It has the form u = > 1, L, tx) Uk for some m € N,
0=ty < ... <ty <ooand vy,...,v, € U. The representation (4.6) is proved by an
induction over m.

First, let m =1, i.e., u = P, Xv,- We write 7 :=1; and v := v;. For ¢t < 7 the causality
of ® implies that ®;(u) = +(PPrxy) = Pt(Pixy) = ¢(t,v). Thus (4.6) for 0 < t < 7 follows
from (4.7). Let t > 7. Note that S*P;x, = xo. The composition property (4.1), equation
(4.7) and a change of variables yield

(I)t(u) = Tt—Tq)T(PTXU) + q)t—T(S;—kPTX’U) = Tt—TSD(Ta U) + So(t -7, 0)

=T, /OT 'JI‘TSB(u(s))ds+/O_T Ty (745 B(u(r + 5)) ds
_ /O T, ,B(u(s))ds + / T, .B(u(s))ds — /0 T, . B(u(s)) ds.

The reduction from m + 1 to m works pretty similar. Let u = Zzzrll L,y 1) vk and set
=300 iy )V It <ty then Pou = Py@i, so we are in the case m.

If t > t,,, the composition property (4.1) and the causality lead to the equation ®;(u) =
Ti—t,, Pt,, (P, 1) + Pry,, (S u). Since P, u = P, uand Sf u has only one “step”, from the
induction hypothesis we infer

tm tm

Tt—tmq)tm (U) = Tt—tm 0 Ttm_sB(u(s)) dS = 0 Tt_sB(U(S)) dS

as well as

t—tm t
By s (u) = / Ty s Bu(s +tm))ds = | Ti_sBlu(s))ds.
0 tm
The claimed identity for ®;(u) now is obvious.

Finally, B is unique due to the fact that B(v) is the derivative at ¢ = 0 (in X_1) of
®;(xy) = Jy TsBo(v) ds = ¢(t,v) seen as a function of ¢. O

Definition 4.10. Let X and U be Banach spaces and let 2 be a Fréchet domain. Moreover,
let (T, ®) be an additive control system on X and Q2. The map B : U — X_; from Theorem 4.9
is the control operator associated to (T, ®).

Remark 4.11. Let (T, ®) and B be as in the last definition.

(a) It is easy to see that B is linear if ®; is linear for every ¢ > 0. Indeed, this follows
from the fact that for v € U the value B(v) is the limit of %CI)TXU as 7 — 07. Because B is
continuous, it belongs to £(U, X_1) in this case.
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(b) Let (T,®W") and (T, ®®) be two additive control systems on X and Q with the
associated control operators By, Bs : U — X_1. For fixed a3, a0 € C and all ¢ > 0 set

P, .= a1<1>£1) + agq)f).

By a straightforward calculation one verifies that (T, (®):>0) is an additive control systems
on X and  and that the associated control operator is a3 B1 + aoBs. O

4.2 Admissible control operators

Let (T,®) be an additive control system on X and a Fréchet domain 2. Further let A be
the generator of T and let B be the control operator associated to (T, ®). For u € Qg and
zo € X consider the function z : [0,00) — X given by

z(t) := Tixo + P¢(u) for ¢t > 0. (4.8)

Obviously Bu is a piecewise constant function with values in X ;. Thus it is locally inte-
grable. Using representation formula (4.6), we see that z is the mild solution of

Z(t) = Az(t) + B(u(t)); 2(0) = x. (4.9)

Actually, we want z to be the strong solution in X of (4.9). Moreover, we want this to be
true not only for step functions. To this end, a topology on (2 is needed. In this section and
the following, we work with the Fréchet domain 2 = LP([0,00),U) where p € [1,00). We
exclude p = oo because 2 is not dense in L*°([0, 00), U). The density of Qg in LP([0,00),U)
is a crucial point in the proof of Proposition 4.17. We abbreviate ||.|/zr := ||« HLp([o,oo),U)-

The linear operator S; : LP(]0,00),U) — LP([0,00),U) is isometric. From the dominated
convergence theorem one infers that for all u € LP(]0,00),U) we have

|Prullpr — 0 and || Sfu—uljr -0 as7t—07.

These facts are needed in Lemma 4.14 below. Observe that ||Su — ul|f — 0 as 7 — 07 if
and only if w is uniformly continuous. This is another reason for not working with ||| zee.

We have to add another condition to Definition 4.3. In the remark below we make clear
that this is the concept which should be compared with the linear theory.

Definition 4.12. Let X and U be Banach spaces and p € [1,00). A continuous additive control
system on X and LP([0,00),U) is an additive control system (T, ®) on X and LP([0,00),U)
with the additional property that ®; : L?([0,00),U) — X is continuous for every ¢ > 0.

An additive control system on X and LP([0,00),U) is called equicontinuous if for all T' > 0
the family {®; : LP([0,00),U) — X |t € [0,T]} is equicontinuous. It is called Lipschitz (on
bounded sets) if @, is Lipschitz (on bounded sets) for every ¢ > 0.

Remark 4.13. Let us check that this definition is compatible with the definition of a linear
control systems given by G. Weiss in Definition 2.1 of [52], also see page 17 of this thesis. Let
(T, ®) be a linear control system on X and LP([0,00),U). In Proposition 2.3 of [52] it was
shown that the mapping [0, 00) x LP(]0,00),U) — X; (t,u) — ®su is continuous. From the
composition property (4.1) it follows easily that the operator norms ||®;|| are non-decreasing
in t. We deduce properties (i) and (ii) of Definition 4.3 and that (T, ®) is equicontinuous.
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Conversely let (T, ®) be a continuous additive control systems on X and LP([0,00),U)
and assume that the input maps ®; are linear for all ¢ > 0. Because the input maps are
continuous we have ®; € L(LP([0,00),U), X). Hence (T, ®) satisfies Definition 2.1 of [52]. ¢

We consider z from (4.8) but with general v € LP(]0,00),U). In order to be the strong
solution of (4.9) in X, the function z has to belong to C([0,00),X), see Theorem 3.5.

Since [0,00) — X; t — Tixo is continuous, we only have to check that t — ®(u) lies in
C([0,00), X).

Lemma 4.14. Let (T, ®) be a continuous additive control system on X and LP(]0,00),U).
Then for all w € LP([0,00),U) the map [0,00) — X ; t — ®y(u) is continuous.

Proof. Let uw € LP(]0,00),U). We first prove right continuity of ¢ — ®;(u) at ¢ = 0. Take
7 € [0,1]. From the composition property (4.1) we derive

(I)l(SlfTu) = TT(bl*T(Pl*TSl*TU) + ¢T(Sik—7—5177u) = TTQI*T(XO) + (I)T(u)
Therefore we can estimate

@ (w)|lx = [[®1(S1-7u) — T P17 (x0) |l x = [[®1(P1S1—7u) — T P17 (x0)|lx
< || @1(P1S1—7u) — @1(x0) I x + [T+ P17 (x0) — P1(x0)|lx-

One easily sees the identity P1S1_,u = Si_,.Pru. Since Sj_; is isometric, the norms
|S1—7 Pru|| » = || Prul|» converge to zero as 7 — 0F. Thus the continuity of ®; implies

||(I>1(P151,7-u) — (I)l(XO)”X —0 asT— 0+.

Recall from Lemma 4.4 that [0,00) — X; s +— ®4(x0) is continuous. From the boundedness
of [|T,|| for o € [0,1] we then deduce that

[T+ ®1-7(x0) — @1(x0)llx < ITA[1®1-+(x0) — P1(x0)llx + [IT+®1(x0) — P1(x0)|Ix
|@1-7(x0) — P1(x0)llx + [IT-®1(x0) — P1(x0)[Ix

<mT

converges to zero as 7 — 0.

Next we show right- and left continuity. To this end, let ¢ > 0. Using the composition
property (4.1), we write

Dy (u) — Py(u) = T Py(u) — Pyp(u) + D, (Sfu)

for arbitrary 7 > 0. The strong continuity of T implies that the term | T,®:(u) — P¢(u)| x
converges to zero as 7 — 0. The first step yields ||®,(Sfu)||x — 0 as 7 — 0.
For 7 € [0,¢] from (4.1) we derive ®4(S;u) = Ti—+Pr(x0) + Pi—r(u). It follows that

14 (u) = Prr(u)]x < [[@r(u) = @1(Sru)l[x + [|Te—r P7(x0) |l x
< [|®¢(u) = @4(Sru)llx + mer | P (x0) ] x-

As argued before, the expression ||®,(xo)||x tends to zero as 7 — 07. Since S; is isometric,
we further have

|lu— Srullze = | Pru+ Sy Siu — Srullpe < ||Prulle + ||Siu —ul|p — 0 asT— 0",

Using the continuity of ®; we thus derive ||®¢(u) — ®(S;u)||x — 0as T — 0. O
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Analog to Corollary 4.5 we see that (¢,u) — ®;(u) is continuous. Since the proof is very
similar, we omit it.

Corollary 4.15. To the conditions of Lemma 4.1/ add the assumption that (T, ®) is equicon-
tinuous. Then the mapping [0,00) x LP(]0,00),U) — X; (t,u) — ®(u) is continuous.

As intended, we can now check that T and ® are the solution operators for the problem
(4.9) determined by the generator A and the control operator B.

Proposition 4.16. Assume that (T, ®) is a continuous additive control system on X and
LP([0,00),U). Further let uw € LP([0,00),U) satisfy (4.6) and let xg € X. Then the function
z:]0,00) = X; 2(t) = Tewo + $i(u) is the strong solution in X of (4.9).

Proof. Let u € LP(]0,00),U) and zp € X be as in the claim. Since (4.6) holds for w, the
function z is the mild solution of (4.9). From Lemma 4.14 we deduce that z belongs to
C([0,00), X ). Theorem 3.5 yields that z is the strong solution of (4.9) in X. O

Thanks to Theorem 4.9 we can apply the above result to step functions u € €y. Next we
show that polynomial boundedness of the control operator B (with an exponent 7 € [1, p])
is a sufficient condition for (4.6) to hold for all u € LP([0,00),U). But first recall from
Proposition 1.3.4 in [5] that, if Bu € L} ([0,00), X_1) for some u € LP([0,00),U), then the
integral

¢
/ T, B(u(s)) ds
0
exists for all ¢ > 0 and defines a continuous function in ¢ with values in X_;.

Proposition 4.17. Let B € C(U,X_1) be the control operator of the continuous additive
control system (T,®) on X and LP([0,00),U). Moreover, assume that there are n € [1,p]
and ¢ > 0 such that ||B(v)||-1 < (1 + ||v||}}) for allv € U. Then (4.6) is satisfied for all
u € LP([0,00),U).

Proof. In a first step we prove that Bu € L ([0,00), X_1) for all u € LP([0,00),U). Thus
let uw € LP([0,00),U). Since B : U — X_; is continuous and u : [0,00) — U is measurable,
also the map Bu : [0,00) — X_1 is measurable. Further, the growth bound of B yields

P
n

IBu(s)]) "1 < 5 (1+ u()[[})F < (20)F max{L, [u(s) [} for all s € [0,50).

Clearly, for fixed ¢ > 0 the map [0,] — R; s — max{1, ||u(s)||;} belongs to L'([0,],R).
With Bochner’s theorem we derive that s — B(u(s)) € L%([O,t],X_l) for every ¢t > 0. This
means that Bu lies in Li ([0, 00), X_1).

The second step is to actually verify (4.6). Since Bu € L ([0,00), X_1) the integral

loc

/0 T, B(u(s)) ds

exists for all ¢ > 0 and we have to show that it equals ®,(u). To this end, take a sequence (uy,)
in Qo with ||u, — ul|lzr — 0 as n — oo. After passing to a subsequence, we may assume that
(up) converges to u pointwise almost everywhere on [0, 00) and that we can find a function
g € LP([0,00),R) with [Ju,(s)|ly < g(s) for almost all s € [0,00) and n € N. This fact is a
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corollary to Theorem VI.5.2 of [25]. Again fix ¢ € [0, 00). If we can show that the right-hand

side of
/ Tt s dS

o

can be made arbitrarily small, then the claim is shown.

On the one hand, the continuity of ®; implies that ||®;(uy,) — ®(u)||x — 0 and thus also
| Pe(upn) — Pe(u)||=1 — 0 as n — oo. On the other hand (4.6) is valid for the inputs u,,
because they are piecewise constant. Therefore we can estimate

'@t@n) _ /Ot T Bu(s)) ds| = H/Ot T (Blun(s)) — B(u(s))) ds
< mas [ 1Bun(s)) — Blu(s)) -1 ds

for all n € N. With the help of the dominated convergence theorem, we check that the
right-hand side converges to zero as n — oo. First the integrand ||B(un(s)) — B(u(s))||-1
converges to zero as n — oo for almost all s € [0,¢]. This is true because B is continuous and
the functions w, converge to u pointwise almost everywhere on [0, ¢]. Moreover, we have

1B (un(s)) = Bu())l-1 < e(1 + Jun(s)llf7) + [1B(uls))-1 < e+ e(g(s))" + | B(u(s)) | -1

for s € [0,t]. Clearly Holder’s inequality implies that s — g¢(s) belongs to L"(]0,t],R) C
L([0,t],R). In the first step we already showed that s — ||B(u(s))||-1 € L*([0,],R). Hence
the right-hand side above lies in L'([0, ], R). O

< () = a1+ 1) - [T Bt as

-1

-1

We can characterize polynomial boundedness of B in terms of an estimate for .

Lemma 4.18. As in Proposition 4.17, let B € C(U,X_1) be the control operator of the
continuous additive control system (T, ®) on X and LP([0,00),U). Let w € R and M > 1 be
such that | T¢|| < Me*t for all t > 0. Then for n > 1 the following assertions are equivalent

(i) 3e=0Vo e U ||B(v)ll-1 < e(1+ [[olly)-

(i) e >0V e U, t >0: |p(t,v)]-1 < c%(e‘“t — 1)+ [Jv]If)-
Proof. Assume that (i) holds. Let v € U and ¢t > 0. Since p(t,v) = [{ TsB(v)ds and
|ITsB(v)||-1 < Me*?||B(v)||—1 for all s € [0,00), we obtain

t
I, v)[ -1 < M/O ¢ ds | Bv)]|-1 = (¢ = DIB)]-1 < e7 (¢ = (1 + [v]lF).

On the other hand assume that (ii) is satisfied. Again let v € U. Because B(v) is the
derivative of ¢(.,v) at 0 with respect to ||.|—1, we have
— lim L < M im L(ewT — ny — n
1Bt = Jim Lp(r,0)ll-1 < 2 (i L = 1)1+ ollf) = M1+ ol O
The preceding results now lead to the definition of an ‘admissible control operator’ B.
For such an operator we expect that for every input u — in LP([0, 00), U) say — the differential
equation (4.9) has a unique strong solution in X. We saw that it is crucial that B is the

control operator of a continuous additive control system on X and LP([0,00),U). Hence the
informal definition above can be turned into real assumptions on B as follows.
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Definition 4.19. Let X and U be Banach spaces and p € [1,00). Further let T be a strongly
continuous semigroup on X. A continuous map B : U — X_; is called LP—admissible control op-
erator for T (or shortly LP—admissible for T) if Bu € Li .([0,00), X_1) for all u € LP([0,00),U)
and the family ® = (®;)¢>0 of input maps ®, : LP([0,00),U) — X_; given by

Dy (u) = /Ot Ti—sB(u(s))ds fort >0

yields a continuous additive control system (T, ®) on X and LP([0,0),U).

We mention that the family ® = (®;);>0 defined above is always causal and satisfies the
composition property for T. The first claim is obvious. To verify the second let ¢,7 > 0 and
u € LP([0,00),U). By splitting the integral at 7 and a change of variables we obtain

(I)t-‘rT(u) - /OH_T Tt—l-T—sB(u(s)) ds
T t+7
= /0 T, T,_sB(u(s))ds + /T Ty (s—ryB(u(s —7+7))ds
_T, /0 T, ,B(u(s))ds + /0 Ty o Blu(s + 7)) ds = TP, (u) + &4(S ).

Note that we only used that Bu : [0,00) — X_; is locally integrable for all u € LP([0, 00),U).

Remark 4.20. (a) A linear operator B € L£(U, X_1) is LP—admissible for T if and only it is
‘p-admissible’ as in Definition 4.1 of [52]. This follows from Remark 4.13.

(b) Let (T, ®) be a continuous additive control system on X and LP([0,00),U) and let
B : U — X_1 be the associated control operator obtained in Theorem 4.9. Then B is
LP—admissible if Bu € L{ (]0,00), X_1) for all u € LP([0,0),U).

(c) It is easy to see that negatives and sums of LP—admissible operators for the same space
U and semigroup T are again LP—admissible. Compare this to Remark 4.11 (b). O

Properties of continuous additive control systems

At the end of this section we gather additional results. Throughout let (T, ®) be a continuous
additive control system on X and LP(]0,00),U) for an exponent p € [1,00).

It is a consequence of the composition property that certain assumptions on ®; auto-
matically hold uniformly for ¢ in compact subsets of [0,00). We say that ®, is Lipschitz on
bounded sets for all ¢t > 0 if

Vp>0,t>03M,; >0 Vuy,up € LP([0,00),U) :
[url[ze, luallr < p = [[@¢(ur) — Pr(ua)lx < Mp¢llur — ua|Le-

Lemma 4.21. Let (T, ®) be a continuous additive control system on X and LP([0,00),U)
and assume that ®; is Lipschitz on bounded sets for every t > 0. Then ®; is Lipschitz on
bounded sets uniformly for t in compact subsets of [0,00), i.e.,

VT'>0,p>03M,7r >0 Vu,us € LP([0,00),U),t € [0,T] :
[url[ze, [uzllr < p = [|Pe(u1) — Pe(uz)|lx < Mprllur — ugl| L.

Further the control operator B € C(U, X_1) associated to (T, ®) is Lipschitz on bounded sets.
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Proof. Let T > 0 and p > 0 and fix t € [0,T]. For better readability we set 7 := T — ¢, so
that T =t + 7. Let uj,us € LP(]0,00),U). As in the proof of Lemma 4.14, the composition
property (4.1) yields
¢t+T(STU/1) - <I>t+‘r(S”ru2) = th>‘r(s7'ul) - th)T(STU2) + <I>t(ul) - q)t(UQ)
= T:®7(x0) — Te®r(x0) + Pe(ur) — e(u2)
= (I)t(ul) — ‘I)t(UQ).
The linear operator S; : LP([0,00),U) — LP([0,00),U) is isometric. Hence [|Syu;|r» < p if
l|lujllr < pfor j =1,2 and ||S;ur — Sruz||rr = ||ur — uz||zr. We deduce that
e (u1) = @¢(ug)||x = [|P7(Srur) — Pr(Sruz)lx
< My7|[Srua — Sruz||e = Mpr|lur — ugl| .
To prove the second statement, take w > max{0,wo(T)} and choose M > 1 such that
| T|| < Me*t for all t > 0. Further let A > w. We may assume that ||z||_; = |R(\, A)z||x

for z € X. The function ¢ : [0,00) x U — X was given by ¢(t,v) = ®+(Px,). Recall that
the control operator B associated to (T, ®) was defined as

B(v) =AM\ —A)p(A\,v) forallveU.

For v1,v2 € B(0,p) C U we have ||Pixy, ||z = ||lvj]l for j = 1,2. Lemma 4.7 and the first
part then yield

M(2e* -1
ot vn) — ol m)lx < LD up (o, 01) — plo ) e
e - o€[0,1]
M(2e¥ —1
< (ew_l)Mp,lHPIXm — PiXu, || Lre™t
M(2e* -1
= (Qw_l) pillvr — vapet for all ¢ > 0.

As a consequence, we can estimate
IB(v1) = B(va)[[-1 = M| R\, A)A = A)(o(+, 01) = 9o, 02)) (V)] x

< )\/ M||¢ (t,01) — o, v2)|x dt
MX(2e¥
= —_1 / e Nt oy — vallu. O
Corollary 4.22. Under the assumption of the last lemma, the representation (4.6) is satisfied
for all w € LP(]0,00),U) N LS. ([0,00),U).

Proof. Let u € LP([0,00),U) N L5.([0,00),U) and let ¢ > 0. Then there is some p > 0 with
|lu(s)||lz < p for almost all s € [0,t]. It follows

[1B(u(s)ll-1 < |B(u(s)) = B(O)[|-1 + [[BO)][-1 < Nplu(s)[lo + [[B(O)[|-1

for almost all s € [0,¢], where N, > 0 is the Lipschitz constant of B on B(0,p). As in
the proof of Proposition 4.17 we see that Bu belongs to L!([0,],U) and is therefore locally
integrable. The claim follows by repeating the steps of the mentioned proof with the map

L2([0,00), U) A L2([0,00), U) = X135 w s /Ot T, Blu(s)) ds

and some minor modifications. O
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We say that ®; is bounded on bounded sets for every ¢ > 0 if for every p > 0 and each
t > 0 there is a constant b,; > 0 such that for all u € LP([0,00),U) with |lul/z» < p we have
|®+(u)||x < byt Obviously this property is weaker than the Lipschitz property stated above.
The following lemma is verified in the same fashion as the last one, so we omit the proof.

Lemma 4.23. Assume that ®; is bounded on bounded sets for every t > 0. Then Py is
bounded on bounded sets uniformly for t in compact subsets of [0,00). This means

VT >0,p >0 3c,7 >0 Vuec LP([0,00),U),t € [0,T]: |Jullrr <p = [|Pe(u)||x < cpr-
Further the control operator B € C(U, X_1) associated to (T, ®) is bounded on bounded sets.

Remark 4.24. In Lemmata 4.21 and 4.23 assume the respective properties hold globally, so
that one can delete the amendment “on bounded sets” everywhere. From the proofs it is
clear that all statements remain true, there simply is no p. O

In the next section we will assume that ®; : LP([0,00),U) — X is differentiable for all
t > 0. This is a property that is hard to achieve if the underlying spaces U and X are
complex vector spaces. However it is sufficient to assume that ®; is ‘R—differentiable’.

Let V, W be Banach spaces and O C V an open subset. Then a map F': O — W is called
R-differentiable at x € O if there exists a F'(z) € Lg(V, W) such that for all £ > 0 we find a
0 > 0 with

|1F(z + h) — F(z) — F'(z)hllw < ellh]lv

for all h € V with |||y <. Here
Lr(V,W)={T:V — W |W is R-linear and 3¢ > 0Vz € V : ||Tz||w < c||z|v}.

The map F' is called R—differentiable if F' is R—differentiable at every point = € O.

Clearly L(V,W) C Lr(V,W). Thus the difference is that F’(z) lies in the larger Lg(V, W).
If F is R-differentiable and we know that F'(z) € £L(V, W), then F is differentiable. In the
very same way as for linear operators one shows that Lg(V, W) is a vector space and that a
norm on Lr(V, W) is given by

Pl ze(v,wy = inf{e > 0| || Pz|w < c[|z]|y for all z € V'}.

The usual rules of differentiation are valid. For example, let us recall the fundamental
theorem. Let F : O C W be R-differentiable and assume that F' : O — Lg(V,W) is
continuous. Then we have

F(z) — F(w) :/OlF'(w—l—a(:L‘—w))(:r—w)da

for all z,w € O with {w+ o(z —w)|o € [0,1]} C O.

All the following statements remain true if we replace every occurrence of the word “dif-
ferentiable” by “R-differentiable”. This fact will be used in our examples. However, in order
to keep the exposition clear, we decided not to present the details. We just mention that most
operator norms ||« ||z, have to replaced by |||z, (v,w) and that the Laplace transform
e.g. in Proposition 4.30 can only be defined for real A.
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Remark 4.25. Let @, : LP(]0,00),U) — X be differentiable for all ¢ > 0. Then the derivative
is causal and satisfies a composition property. More precisely, for all u,w € LP(]0,00),U)
and t,7 > 0 we have

O} (u)w = ®}(Pu) Pw and P, (ww = T @ (u)w + Py (Siu)Siw. (4.10)

As before we write ®}(x,) := ®}(Pixy). To verify (4.10), let u € LP([0,00),U), t > 0 and
€ > 0. The causality of ® yields

for all h € LP([0,00),U). We find a radius 6 > 0 such that for all h € LP(]0,00),U) with
|Ph||r < 0 the right-hand side is smaller than e||P;hl/zr. Since ||Pih|rr < ||h]lze, the
uniqueness of the derivative implies the first part of (4.10).

For the proof of the second part let 7 > 0. For ¢ > 0 choose § > 0 such that for
h € LP(]0,00),U) with [|Sth||Lr < § we have

(1) = @r(w) = @ (Whllx < 5o
On the other hand we may assume that from |[|h||r» < § it follows that
[@:(S5u + S7h) = ®,(S5u) — B)(S7u)S3hllx < JI|S2h] s
Using (4.1) and the fact that ||SZh|/rr < ||h|Lr We obtain
[ @7 (u+ h) = Pppr(u) — Ty @ (u)h — @4 (S7u)Srh| x

< | Te(@7 (u+ h) — @4 (u) — DL (u)h)||x + | Be(SE(u+ ) — e(SFu) — ®4(SFu)S*hl|x

g €
< h =IS5h| e < €llh
< ge—mrlblls + 5 1Sthlzr < bl

)

for all h € LP(]0,00),U) with ||h||zr < 6 and the claim is shown. O

Again we have a result of the type of Lemmata 4.21 and 4.23.

Lemma 4.26. Assume that ®; : LP([0,00),U) — X is continuously differentiable for every
t > 0. Then @} is continuous at every x, uniformly for t in compact subsets of [0,00) in the
following sense

VoeU T >0,e>030>0Vte[0,T],uec LP([0,00),U)
[@lle <0 = [[®i(x0 + ) — Ri(x0)ll (e x) < e

Proof. Fix v € U. Clearly Sixy, = xo for all 7 > 0. Let T > 0 and ¢ > 0. Since by
assumption the derivative ®7. : LP([0,00),U) — L(LP(]0,00),U), X) is continuous at Pryu,
we find a radius § > 0 with

sup |7 (xo + @) — @7 (x0)ll£zr,x) < €.
weB(0,0)
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Using the composition property and the causality from (4.10) for ¢ € [0,T] and 7 := T —t > 0,
we infer the identity

D (xv + Sr1)Srw — Op(xw)Srw = @y (xw + SrU)Srw — D (Xo) Srw
= T4’ (xo + SrU)Srw + B4 (Syxy + S5S,1) Sy Srw — T (x0)Srw — B4 (Syxy) Sy Srw
= ®y(xv + Ww — Dy (x0)w + Ty P (Pr(xo + S-))x0 — Te® (Prxu) X0
= @ (x0 + W) w — Dy (x0)w

for all w,w € LP(]0,00),U). Let ||u||zr < 0. Then ||S;al/rr = ||u||Lr < due to the fact that
S is isometric on LP([0, 00),U). We conclude that

9% (xo + @) — Pi(xo)ll 2r,x) = |Slﬁpl||q),T(Xv + S;1) S;w — O (xw) Srw| x

Jwl|=
< ”mﬁp 9% (X + Sr0)W — Pl (X)W x
wl|=1

= |7 (xv + S7U) — (I)i.l‘(Xv)H[,(LP,X) <e. O

4.3 Linearization

Let A : D(A) — X be the generator of a strongly continuous semigroup T on X. Further
let B € £L(U, X_1) be an LP-admissible control operator for T. As usual (T, ®) denotes the
corresponding additive control system on X and LP(]0,00),U).

We now investigate the dependence of the strong solution of (4.9) on the data. For
convenience we repeat equation (4.9):

2 (t) = Az(t) + B(u(t)); 2(0) = zo. (4.11)

Given zg € X and u € LP([0,00),U), we write z(.,z9,u) € C(]0,00),U) for the strong
solution of (4.11), that is z(t, xg, u) = Tz + Py(u).

A pair (z,,v.) € X x U is called equilibrium point of (4.11) if Az, + B(v.) = 0. We
then also call (z,,v,) an equilibrium point of the system (T,®). Set us, := x,,. Clearly
2(, T4, uy) is the constant function equal to z,. Since z(.,x., u.) € C1([0,00), X), it is the
classical solution in X of (4.11).

If additionally B is differentiable at v,, we consider the so called linearized problem at
(24, ux) given by the linear inhomogeneous Cauchy problem

() = A (t) + B'(w)a(t); 2 (0) = &, (4.12)

where 7o € X and u € LP(]0,00),U). The aim of this section is to show that the following
linearization principle is valid, which we state in a simplified form. Surely the conditions
given so far are not strong enough.

A) The operator B'(v.) € L(U, X_1) is LP—admissible for T.

Hence problem (4.12) is well-posed, meaning that it has a unique strong solution z;( ., Z, @)
for all 7p € X and uw € LP([0,00),U).

B) For any fized T > 0 the map

X x LP([0,00),U) = C([0,T], X);  (w0,u) = 2(+,T0,u)|[071]
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is differentiable at (7., u.) with derivative given by (Zo,u) — 2(+, To, u)|j0,7]-
Since the derivative is close to the map in a small neighborhood of (z.,u.) we will be able

to show that z(7T, xg,u) can be steered to any state near x, provided the linearized problem
is controllable in a certain sense, see Definitions 4.35 and 4.36.

C) Finally, if problem (4.12) is controllable, then problem (4.11) is controllable for data
close to (s, usy).
Actually the equilibrium point (z.,vs) is only used ind part C).

Since we are dealing with unbounded operators A and B, we have to pose our conditions
on the more regular object ®. In fact, if B : U — X_; is differentiable, we can derive that
©(t, +) is differentiable for all ¢ > 0, but with respect to || . ||-1, so that dap(t,v) € L(U, X_1).
In order to show that ¢(t,v) € L(U, X), we need to assume B'(v) € L(U, X_1) is admissible
for all v € U. Actually, we also need that the map v — ®.(v) is continuous where ®!(v) are
the input maps associated to B’(v). In this case we have dap(t, v) = ®(v).

We proceed as in Section 4.1 where we gave a minimal set of assumptions to derive
a representation result (Theorem 4.9). For fixed v € U we will first obtain an operator
Bl(v) € L(U, X_1) which then turns out to be the derivative B’(v). Recall the notation

T2 [07 OO) xU = X; go(t,’U) = (I)t(Pth) = (I)t(Xv)'

We are working with the standing assumption stated next: Let (T, ®) be a continuous
additive control system and assume that there is an open set O C U with the following
properties.

(HO) For all ¢ > 0 the function (¢, .) : U — X is differentiable on O.
(H1) For all v € O the family dap(+,v) : [0,00) = L(U, X) is strongly continuous at 0.

(H2) For all w € U and every s € [0,00) the map dap(s,.)w : O — X is continuous,
equicontinuous for s in compact subsets of [0, c0).

Note that for every v € O we have d2p(0,v) =0 € L(U, X), because ¢(0,7) =0 for all v € U.

We can treat the derivative 02 very similar to the way we treated ¢ in the last section.
The reason is that dq¢p satisfies a composition property analog to (4.2). As a special case of
(4.10) in Remark 4.25 we have

Oop(t + 7,v) = Ty 020p(T,v) + Oa(t,v) forall t,7 > 0,v € O. (4.13)

This equation can also be derived by the chain rule directly from (4.2). Properties (H1) and
(H2) are pretty much the same for dx¢ as (i) and (ii) of Definition 4.3 for ¢. Therefore many
results of the preceding section can be transferred to ds¢.

Lemma 4.27. Under the assumptions (H0) — (H2) the following assertions are valid.
(a) For allv € O the family O2p(.,v) : [0,00) — L(U, X) is strongly continuous.

(b) The function Oz : [0,00) x O — L(U,X) is strongly continuous, that is, the map
(t,v) — O2p(t, v)w 1is continuous for every w € U.

52



The proof is analogous to those of Lemma 4.4 and Corollary 4.5 and we thus skip it.

Let [a,b] C [0,00) and K C O both be compact. Then, due to the continuity of dap(+, « )w
for every w € U the set {||O2¢(t,v)w|x |t € [a,b],v € K} is bounded. From the uniform
boundedness principle we infer that the set

{||O2p(t,v)|| | t € [a,b],v € K} is bounded.

This fact at hand, we can repeat the proof of Lemma 4.7 to derive exponential boundedness
of [|02p(+,v)]| for v € O.

Lemma 4.28. Assume that hypotheses (H0) — (H2) hold. Let w > 0 and M > 1 be such that
| T¢|| < Me“t for allt > 0. Then for all v,% € O we have

020 (t, V)l (v, x) < La(v)e*" for allt >0,
[G26p(t,v) — Daip(t, D) || £ (v, x) < La(v, v)e?t  for allt >0

with constants (both depending on w and M)

e” 2e” —1
Lafe) = M ( sup xp(or0)] + |0up(L o) S ) < Mo sup [[daplovo)]
o€0,1] ev —1 e —1 5e0,]

- - . e
£, 8) = M s 10(0,0) — Dol D)+ o) = 1, )] )
ogel0,

Sllp (3280 g, v _(92()0 0-7/1) .
ogc 071}

<M

Remark 4.29. If K C O is compact, then {L2(v)|v € K} is bounded. This is just another
formulation of what was said before the last lemma. O

Fix v € O. As an exponentially bounded strongly continuous family, Oa¢(,v) has a
Laplace transform (), v) := (dap(+,v)) (\) € L(U, X). Tt exists at least for all A € C
with Re A > max{wy(T),0} and it is given by

@(A,U)w = / e Mdyo(t,v)wdt for w e U.
0

For more details we refer to Appendix B.

Below we say ‘Os¢(.,v) is strongly differentiable with respect to ||.|[-1 on X’ This
means that for arbitrary w € U the mapping [0,00) — X; ¢t — O2p(t,v)w is differentiable
with respect to [|.|[—1 on X. Thus the derivative [daip(t,v)w] =: 0102¢p(t,v)w defines a
linear map 01029 (t,v) : U — X_;. The representation (4.14) below shows that this operator
is bounded.

Proposition 4.30. Let (H0) — (H2) be satisfied. Then for allv € O the function O2p(.,v) :
[0,00) — L(U,X) is strongly differentiable with respect to ||.||-1 on X. Its derivative
0102¢(t,v) € L(U, X_1) is given by

B1020(t, v) = T41020(0,v) = TAAN — A)dap(A,v)  for all t > 0, (4.14)

where X € C with Re A > max{wy(T),0} can be chosen freely. We see that 0102¢(+,v) is
strongly continuous.

53



Proof. For v € O and w € U one can repeat the proof of Proposition 4.8 with dyp(.+,v)w in
place of ¢(.,v). O

For the time being, fix some A € C with Re A > max{wo(T),0}. Let v € O. We set
Bl (v) := 8102¢(0,v) = A(A — A)dap(\, v) € L(U, X_1).
Then equation (4.14) yields
%[agcp(t,v)w} =T;B'(v)w fort>0,0€ O and w € U.

Recall that do¢(0,v) = 0. As in the proof of Theorem 4.9 we use the fundamental theorem
of calculus to derive the identity

Oap(t,v)w = /Ot T,B'(v)wds = /Ot T;_ B (v)xw(s) ds. (4.15)

We want to show that B'(v) is LP-admissible for T. To this end, we consider the family
®l(v) = (®L(v))i>0 of operators ®i(v) € L(LP(]0,00),U), X_1) defined through

®l(v)u = /Ot T;_B'(v)u(s) ds (4.16)

for arbitrary u € LP(]0,00),U). Then obviously ®.(v)x., = d2¢(t,v)w. Due to Proposition
4.2 in [52] and Remark 4.20 it suffices to find one ¢ > 0 such that ®, maps LP(]0, 00),U) to
X. In Proposition 4.33 we give a sufficient condition for this to be true.

First we want to identify B'(v) with B’(v). In particular, d;¢(t, . ) has to be differentiable
for every t > 0. To achieve this, it seems we have to replace condition (H2) by the following
somewhat stronger assumption.

(H2’) For every s € [0,00) the map dag(s, ) : O — L(U, X) is continuous, equicontinuous
for s in compact subsets of [0, c0).

Proposition 4.31. Under the conditions (H0), (H1) and (H2’) we have the following. For
every t € [0,00) the map dp(t, «) : U — X_1 is continuously differentiable on O and

Ba010(t, v) = B1090(t,v) = TIAN — A)dap(M,v) = Ty BL(v).
Moreover, B : U — X_1 is continuously differentiable on O with B'(v) = B'(v) forv € O.

Proof. Let t > 0 and v € O. There is a radius » > 0 with B(v,r) C O. Let h € B(0,r).
Using (4.3), i.e., the identity d1¢(t, w) = A(A — A)T@(\, w) for every w € U, we obtain

1016(t, v + h) — Dup(t, v) — T B (v)h]| 1
= HA()‘ - A)Tt ((O\()‘? v+ h) - {0\()‘7 U) - @(Aa 'U)h) H—l
< AN = Allzex x ) ITell [P v 4+ h) = @A, v) — 20(A, v) A x.
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Let ¢ > 0. We show that the right-hand side can be estimated by e||h||y provided ||h||y is
“small”. It suffices to estimate the last factor. From the fundamental theorem we infer

1B\ v+ h) = B\ v) — Faip(A, v) x
H/ T (s, v+ h) = 9(s,0) = Bap(s, v)h) ds

<

Take w > 0 and M > 1 such that ||T,|| < Me*? for all ¢ > 0. Lemma 4.28 yields

2e¢¥ — 1
|(Dap(s, v+Th)—Dap(s,v))h||x < e M "

X

ds. (4.17)
X

e / (O2p0(s,v 4+ Th) — Oa(s,v))hdr

— Sl[lopl]Haﬂp(UaU"‘Th)_aQ‘P(UvU)HE(U,X)HhHU'
oe|0,

for all 7 € [0,1] and s € [0,00), Moreover, by the equicontinuity of da2¢p(s, .) : O — L(U, X)
there is some ¢ > 0 such that for all h € B(0,r) with ||[v +7h —v||y < ||h|ly < 0 we have

e’ —1
0561[10;7)1}||62g0(a,v+7h) d2p(0,0) ||, x) < (ReA — W)mg'

For arbitrary s € [0,00) and h € B(0,r) with ||h] < § we thus obtain
1
As / Oap(s,v + Th)h — O2p(s,v)hdT
0
2% —1
sup [[02p(0, v + 7h) — Gap(0, 0) || w0 1Pl

e =1 5¢l0,]
< (Re X — w)e” BeA=wls o |,

X
<e” Re)\sewsM

Continuing estimate (4.17), we infer
IGO0+ R) = 60 0) — (o)l < [ (Re = w)e WA ds|afly = bl

It remains to show that 0201¢(¢, +) is continuous. This can be done similar to the proof
of Theorem 4.9. Let t > 0. For v, € U as above we derive

182010 (t,v) — D2D1p(t,0) | cwx 1) < IMIA = Allex x o ITell1F20(N, ) — Bop(N, D) || 20rx) -

Hence, it suffices to prove that ||92(\, v) — dap(A, ) cw,x) — 0as |lv—2o[[y — 0. By means
of Lemma 4.28, one directly verifies that

1920(A, v) = Do (N, D)l cv.x) < /0 e~ M| 9pp(s, v) — a5, D) | (v x) ds

* - eA—w 2e¥ —1 ~
< [ emer s sup [102p(, v) = 020, 9) 0.
0 e’ —1 ,e0,1]

For given € > 0 and the same corresponding ¢ > 0 as above, we conclude that
[020(A, v) — Dap( A, D) | v x) < &
if |lv — ||y < 6. O
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Remark 4.32. The following modification is immediate. Let conditions (HO) — (H2) be satis-
fied. Further assume that the family

{0200(5,+) : O = L(U, X)|s €[0,1]}

is equicontinuous at some v, € U, i.e., for all € > 0 exists some ¢ > 0 such that B(vs,d) C O
and for all h € B(0,5) we have

81[10P1]||3280(5»U* +h) = (s, vl cux) < €
se|0,

Then B : U — X_; is differentiable at v, with derivative B!(v,). O

We next assume that ®; : LP([0,00),U) — X is differentiable for every ¢ > 0. For fixed

v € U consider the family ®'(x,) := (®}(xv))t>0 of bounded linear operators ®}(x,) from

LP([0,00),U) to X. In Remark 4.25 we have seen that ®'(x,) is causal and satisfies the
composition property

O (o) = Ty (o)t + B () SZu (4.18)

for all t,7 > 0 and u € LP([0,00),U). Hence (T, ®'(x,)) satisfies Definition 2.1 of [52].
Consequently it is a continuous additive control system, see also Remark 4.13.

We are now able to prove the first part of the linearization principle stated at the beginning
of this section on page 51.

Proposition 4.33. Let A : D(A) — X be the generator of a strongly continuous semigroup
T on X and let B : U — X_1 be an LP—admissible control operator for T. As usual the
corresponding input maps are denoted ®; for t > 0.

Assume that @y : LP([0,00),U) — X is continuously differentiable for everyt > 0. Then
B is continuously differentiable and B'(v) is LP—admissible for T for each v € U. More
precisely, B'(v) is the control operator associated to (T, ® (xy))-

Proof. Recall that we use the abbreviation || ||r» := ||« || Lr(j0,00),07)- We first check conditions
(HO), (H1) and (H2’) with O = U. To this end, let ¢ > 0 and v € U.

(HO): Clearly ¢(0,.) = 0 is differentiable and we may assume that ¢ > 0. Let ¢ > 0.
Because ®; is differentiable at Py, there is a 6 > 0 such that for all u € LP([0,00),U) \ {0}
with ||Jul|z» < & it follows that

Tal 2P0 + 1) = ®u(Pocs) = ¥y(Poc)ullx < et

For h € U\ {0} with ||h||y < t~"76 we have 0 < ||Pixp|lze = |||l t/? < §. For convenience
we write ug 1= Pix, and u := Pyxp. Clearly ug + v = Pi(xo + Xn) = PiXv+n so that
O (up +u) = gp(t, v+ h). Under these assumptions we infer

le(t, v+ h) — o(t, v) — D4 (xv) Pexnllx

t/p
IIhII

IIhH

AT [®¢(uo +u) — Py(uo) — P4 (uo)ullx

1/;0

t
T | @eluo +w) = @(uo) - @) (uo)ul|x t77 < e T
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Hence ¢(t, .) : U — X is differentiable and its derivative is given by
Dop(t, v)w = Py Pixy) Pixw = P4 (xw)Xw for all t >0 and v,w € U. (4.19)

(H1): We have to prove strong continuity at 0 for the map dap(+,v) : [0,00) = L(U, X).
We use that the operator norms ||®}(x,)|| are non-decreasing in ¢t. This is true because
®’(yy) is the family of input maps of a linear control system, see Proposition 2.3 in [52]. For
completeness we repeat the reasoning.

Let 7 > 0 and u € LP(]0,00),U). The composition property (4.18) and causality yieldy

(I):t-i-r(Xv)S U= th) (o) PrS u+q)/(Xv)S*S U= (I)/(Xv)

Therefore we have || ®}(xy)ul|x < [}, (o) [|S-ullze = ||, (xo)||||u|lLr and consequently

12 (Oxo) | < 1147 Oco) -

Now (H1) follows easily. Let w € U and recall that d2¢(0,v)w = 0. For § € [0, 1] we compute

1020000, v)wllx = [[®5(Psxw) Psxwllx < [125(Psxo) ll| Psxuwllr
< (125 (Prxo) || PsxwllLe — 0 as d — 0.

(H2’): Finally let T > 0. We check that the family {O2p(t,.) : U — L(U,X) |t € [0, T}
is equicontinuous. Take ¢t € [0,7] and v, 0 € U. As above one sees that ||} (x,) — P (x3)| <
|2/ (xw) — - (x5)]|- Consequently,

1920(t, v)w — Dap(t, Dywllx < [[@1(x0) = (x| Pexwllze < 7719 (x0) — 2 (o) wlle

for all w € U. Hence ||d20(t, v) — Oap(t, 0)|| < 77| @4 (x0) — O4(xa)-

Let € > 0. Due to the continuity of ®/. there is some & > 0 such that for all u,@ €
LP([0,00),U) with [Ju —al[zr < 5 we have HCD’ (u) — ®L(W)|| < TP, If v and ¥ satisfy
v —o||y < 6T, then ||Prx, — Prys|l» < 6 and thus

1020(2, v) — Dap(t, B)[| < ¢77]|DH(Pixw) — PH(Pixa) | < T |97 (Pryw) — ®4(Pry)| < e.

This means that dxp(t, .) : U — L(U, X) is equicontinuous for ¢ € [0, 7.

The last step is to show that ®}(y,) and ®{(v) coincide. Using (4.15), (4.16) and (4.19)
we already have

D} (xo) Xw = Dap(t,v)w = ®L(v)xy, fort >0 and v,w € U.
By linearity we infer that ®}(x,)u = ®(v)u for all piecewise constant functions u € Qq. Since

®/(x,) and ®}(v) both belong to L(LP(]0,00),U), X_1) and g is dense in LP([0, 00), U) the
operators ®}(x,) and ®.(v) are equal. From Proposition 4.31 we deduce

Dl (xo)u = BL(v)u = /Ot T B'(v)u(s)ds = /Ot Ti—sB'(v)u(s) ds (4.20)

forallt > 0 and v € LP([0,00),U). Due to uniqueness, B’(v) is the control operator associated
o (T,®'(xy)). In particular, this means that B'(v) € L(U, X_1) is LP—admissible for T. [
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We mention that under the conditions of the last proposition using (4.10) in the same
induction as in the proof of Theorem 4.9 we obtain

B! (u)w — /0 Ty B (u(s))w(s) ds

for each step function u € Qg as well as all w € LP(]0,00),U) and ¢t > 0.

It is now easy to verify also part B) of the linearization principle. Recall that for xy € X
and u € LP([0,00),U) we denoted the strong solution of (4.11) by z(.,zo,u).

Corollary 4.34. To the conditions of Proposition 4.33 add the existence of an equilibrium
point (x4, vs) € X x U. We write ux, = Xy,. Then for every Tp € X and u € LP([0,00),U)
the strong solution z(., %o, u) € C(]0,00), X) of the linearized problem (4.12) is given by

Zl(t, f(), ﬂ) = Tt.%'() -+ (I);(XU*)Q.

Moreover, for T'> 0 the map X x LP([0,00),U) — C([0,T], X); (zo,u) — 2(+,T0,u)|o1] i
differentiable at (., us) with derivative given by (To,u) — z(«, To, ).

Proof. The first part is a direct consequence of Proposition 4.16 and (4.20). Let 7" > 0. Take
To € X and u € LP([0,00),U). Plugging in the definition of z and z;, we obtain

| 2(t, 24 + Zo, us + 1) — 2(t, T4, us) — 2(t, Zo, W) x
= || Tyws + TiZo + Py (us + ) — Tyws — Py(us) — TyTo — Py (us) ]| x
= || Py (us + @) — Py(us) — Py(us)ul|x for all t € [0,T].

Let ¢ > 0. Lemma 4.26 yields some § > 0 with [|®}(xy, + @) — ®(xv.)llz(zr,x) < € for all
t € [0,T] provided w € B(0,8) C L?([0,00),U). With the fundamental theorem we derive

120+, @s + Zo, us + 1) = 2(, s, us) = 21(+, T, W) || oo (0,77, x)

1
— sup [ @a(ue +71) — By(u) — B (w)ii]|x = sup /(J(@Q(u*+aa)—q>g(u*>)adaH

te[0,T te[0,7) X
< sup  sup | @ (ux + 1) — Py(ws) |l oo x) 1@llze < elltllze < e(||allze + [1Zollx)
t€[0,7] weB(0,5)
for all 7y € X and u € LP([0,00),U) with ||Zo||x + ||@||zr < 0. O

Before we can show the last part of the linearization principle, we have to introduce
some notions. There are several controllability concepts in the literature. See e.g. Chapter
11 of [49] for the linear case. We follow the definitions in Section 3.1 of [11] which treats
finite dimensional systems. The lineariziation principle relates the global property ‘exact
controllability’ of the linearized system to the ‘local controllability’ of the original problem.
It relies on the general fact that derivatives describe the local behavior of functions.

Definition 4.35. A linear control system (T,®) on X and LP([0,00),U) is called ezactly
controllable in time T > 0 if Ran &7 = X.
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In the situation of this definition, for all x1,z9 € X we find an input u € LP([0, 00),U)
such that ®7ru = 1 — Trxp and therefore Trxg+®7ru = x1. This means that the state can be
steered from arbitrary initial states to arbitrary final states. The last definition has particular
importance if U is a Hilbert space and p = 2, since then LP(]0,00),U) is a Hilbert space. In
this case ®p € L(LP([0,00),U), X ) has a bounded right inverse @# € L(X,LP([0,00),0)).
In fact, let P € L(H, X) be a linear operator mapping a Hilbert space H to the Banach space
E. Assume that P is onto, i.e., Ran P = E. Then there exists an operator P# & L(E,H)
with PP#z = z for all z € E. Such an operator is called bounded right inverse of P. See
Appendix C for more details. This is the reason we need a Hilbert space in the theorem
below, which is the main result of the section.

Definition 4.36. Let (T, ®) be an additive control system on X and LP([0,00),U). Assume
that (T, ®) has an equilibrium point (z.,v.) € X x U. We write us = x,,. Then (T, ®) is called
locally controllable at (x4, us) in time T > 0 if for every R > 0 there are radii 1,72 € (0, R]
such that for all zg € B(z,7r1) and 1 € B(x.,72) we find an input u € LP([0,00),U) with
2(T, xg,u) = x1 and ||2(t, z0,u) — z«||x < R for all t € [0,T].

Letting R go to zero, we see that we can consider local controllability only at equilibrium
points (z.,v4) € X x U.

Theorem 4.37. Let X be a Banach space and let U be a Hilbert space. Assume that (T, ®) is
an additive control system on X and L*([0,00),U) which has an equilibrium point (z.,vs) €
X xU. We write uy := Xy, . Further let ®; : L*([0,00),U) — X be continuously differentiable
for every t > 0. Finally, assume that (T, ®'(xy,)) is ezxactly controllable in some time T > 0.
Then (T, ®) is locally controllable at (z.,us) in time T > 0.

Proof. As a preparation, we first transform the problem. For that we need the ‘remainder’
orem : 12([0,00),U) — X given by

() = Dy (s + ) — Dylu) — D (u)
for ¢ > 0. By assumption, ®;°™ is continuously differentiable with derivative
(D) (1) = B} (1 +w) — Bl(u,) for w € LA([0,00), 1),

For zg,z1 € X and u € L*([0,00),U) set Z; := z; — x, for j = 0,1 and & := 71 — Ty
as well as @ := u — uy. The identity x1 = 2(T, zg, u) is equivalent to the identity

7= Z(T, Ty + To, Ux + ﬂ) - Z(Ta Ty, U*) = TT(%O + CU*) + q)T(U* + a) — Trx, — (I)T(ﬂ)
= Ty + B (@) + (), (4.21)

and thus to the equation
O (us)u = 11 — Trzo — P} (0) = € — D)™ (1). (4.22)

Let Q = (¥ (us))? € L(X,L?([0,00),U)) be a bounded right inverse of ®/(u.), cf.
Corollary C.11. Surely Q # 0. If we find a fixed-point @ € L?([0,0),U) of

u=Q(§— 2™ (u) = Q€ — QO™ (u) =: C(u),
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then (4.22) is satisfied. Clearly an operator C : L?([0,00),U) — L%([0,00),U) is defined by
the above equation. Hence the next step is to check that C is strictly contractive on a ball
B(0,p) C L*(]0,00),U) for some p > 0.

Let R > 0. Lemma 4.26 yields a number pg > 0 with

1
I < 5o
Il

for all @ € L?([0,00), U) with ||@|| ;2 < po and each ¢ € [0, T]. On the one hand, we thus have

19 (us + ) — Df(us)

o™ (@ HX_H/ ! (s + 0T0) — ®h(us)) T do

X

< sup (|0 (us +7) — (w1 2 <

< < ———p0. 4.23
e 2||Q||” iz < 2IIQH (4.23)

for all t € [0,T] and every @ € L?([0,00),U) with ||u]|z2 < po. On the other hand, it follows

that
1

I=35q

for all w € L?([0,00),U) with ||w| ;2 < po. We can now fix the constants

I(@F™) (W) < 197 (us + w) — () (4.24)

1
: p P
p =min< po, R ( + || 97 (u*)!) }, ro=-—=r—— and 7 =——.
{ 4Q 4Q|mr,r 4|Q

Note that rg < r1. Let 2o € B(0,79) and Z1 € B(0,71). The choice of rg and r; yields

~ - p [Tz p p
1€llx < [[Z1]lx + [Tz |70l x < + < : (4.25)
AN mrr 4lQI — 2(Ql
By the chain rule, C is continuously differentiable with C'(w) = —Q(®%™) (w) for all

w € L%([0,00),U). From (4.24) we deduce
I ()l < 1IRII@FE™) (w)]| < 5 <1
if ||wl]|z2 < po. For 1y, us € B(0, p) we thus have

1
JeG@) ~ @l = | [ ¢/ + ol - ) - (@ - 1) do
0 12

sup  ||C"(w)|[[|[ur — 2|2 < gllan — Ua 2
weB(0,p)

IN

Further, the estimate (4.23) with t =T and (4.25) lead to the bound

IC@)lz2 < 11QI(IENx + 127" @) < IRl 57 + Q55T = #-

2HQII 2HQII

Of course, B(0, p) as a closed subset of L?([0,00),U) is a complete nonempty metric space.
The contraction mapping principle yields the existence of a fixed-point u of C in B(0, p).
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For zg € B(x«,70) and x1 € B(z4,71), as above let ¥; = x; — z, for j = 1,2. The fixed
point @ € B(0, p) found above fulfills equation (4.22) and therefore also z(T', zg, us + 1) = x1.
Moreover, formulas (4.21) and (4.23) imply that

12(8 s + o, s + 1) = 2(F, 2 ) [ x < HTtHHonx 12 (@) | x + [P () 12 2

< merlEol + grbor + 19wl < (qror + 19wl ) o < 7

2IIQH

for all ¢t € [0, 7] due to the choice of 79 and p. Here we also used that ||®}(u,)|| is non
decreasing in t. O

Remark 4.38. The proof of the last theorem works if ®/(u,) has a bounded right inverse
Q. If we know that such @ exists then we do not need that (T, ®) is a control system on
L?([0,00),U), we can take any other exponent p > 1 instead. However, in general it is not
easy to find a bounded right inverse in the non—Hilbert case. O

4.4 Applications

Let us start with a description of the structure of the examples in this section. Take Banach
spaces X, U; and let A be the generator of a strongly continuous semigroup T on X. Further
let B! € £(U;, X_1) be an LP-admissible control operator for T. We denote the corresponding
input maps by ®, € £(LP(]0,0), ), X).

Let U be another Banach space. We introduce a measurable map M : U — U; and aim
to replace the input maps <I>7l5 by the operators

B, (u) = /0 "I, BM(u(s)) ds.

Clearly they correspond to the control operator B : U — X _1; B(v) = B'M(v). In order
to really obtain an additive control system (T, ®), we need further assumptions. Let M be
continuous and assume that there is a constant ¢ > 0 and an exponent n > % such that

M ()|, < c(||vllf; +1) forallve U. (4.26)

Note that if this is true for one n > 0, then it also holds for all larger expontents 77 > 1. We
will now frequently use the following type of estimate without further comments

(a+b)° < (2max{a,b})® = 2° max{a® b°} < 2°(a®+b°) fora,b,e>0.
For brevity, as before, we write ||+ [|Len := ||+ ||Lon([0,00),0) @0d ||« [[Lr = || + || £r(0,00),07) -

Fix any u € LP"([0, 00),U). We first show that M ow lies in LI ([0,00),U;). To this end,
take ¢ > 0. From (4.26) we infer that

p t p
( [intctniy,as) < ([ el +17ds) = cllfuC)llo + Wamgoz

1 1
< c(lfull gon +t77)" < c2(|[ul[Lpn +t7) < €27(7 + 1)(ulFpn + 1).
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This means that M ou € LP([0,t],U;). We define N : LP"([0,00),U) — L¥ ([0,00),U;);
N(u) = M owu. The last estimate then reads
IN ()|l zeqo,,00) < ce(llullfon +1)  forall t > 0,u € LP7([0,00),U), (4.27)

where ¢; = 02’7(75% +1). As already announced above, for every ¢t > 0 we now define ®; :
LP1(]0,00),U) — X through

B, (u) = BLN (1) = /0 T, BM(u(s)) ds.

We shall prove that (T, ®) is a continuous additive control system on X and LP"([0, c0),U),
where ® = (®4);>0. Since Bou € L{ .([0,00), X_1) for all u € LP7([0,00),U), it then follows
that B is LP"-admissible for T.

As argued after Definition 4.19, the family & is causal and satisfies the composition
property for T. To verify condition (i) of Definition 4.3, take v € U. Because (T, ®!) is a
linear control system, we obtain

t
@0l = | [ TeaB M) ds| = @hargllx + 0 ast 0",
X

see Proposition 2.3 of [52]. Also condition (ii) of Definition 4.3 is satisfied. We easily deduce
this from the fact that M is continuous. Indeed, let v € U and T' > 0. Then for all ¢ € [0, T
and ¥ € U we have
lo(t,v) = o(t,0) | x < 194 cezr ) PN (x0) = PN (x3) || 20
<N1®%ll 2 e x) IXar () — 1) L £eo,71,00)
1 -
< NPl (e, ) T7 1M (0) = M (D) v,
Obviously for € > 0 there is a § > 0 such that | M (v) — M(?)||y, < 5(H<I>ZTH£(Lp,X)T1/P)*1.
We next show that the family {®; : LP"([0,00),U) — X |t € [0,T]} is equicontinuous for
each T' > 0. Let u,h € LP"([0,00),U), T > 0 and t € [0,T]. We then compute
19e(u+h) — @:(u)|x < [LIPN (u+ h) — PN (u)]| o
< NPT (u() + h(2)) = M(u( )l oo,r1,00- (4.28)

To estimate the right-hand side we need the following lemma. This type of expression will
now appear several times here and in Sections 5.3 and 6.3.

Lemma 4.39. Let V and W be Banach spaces and p € [1,00). Assume that G:V — W is
continuous and satisfies

IG)|lw < er|lvl|i, + ca forallv eV, (4.29)

where c1,co > 0 and n > % are fized numbers. Set q := pn. Further let (J, u) be a measure
space. If ca # 0 require that J is finite.
Then Go f € L}, (J,W) for every f € L9(J, V'), Moreover, for all f € LY(J, V) and e > 0

there is a number 6 > 0 such that for h € LI(J, V') with [|h||pe(sy) < 0 we have
IG(f() +h(+) = G ey < e
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Proof. The first claim can be shown as in the preceding text. To verify the second, let
f € LYJ, V). Let (hx) be any sequence in L4(J,V) with ||hx|re — 0 as & — oo. Then
we find a subsequence (hy,) with | kg, (t)||yy — 0 for almost all ¢ € J. The subsequence can
further be chosen such that there is a function g € L9(J,R) with || kg, (t)] < g(t) for almost
every t € J. For simplicity let us write (hy) again. Observe that

IG(f() + hie()) = GU DT vy /HG t) + hi(t)) = G(f (1))} dt.

Using the continuity of G, we infer that the integrand converges to zero pointwise almost
everywhere on J. On the other hand we have

IG(F(t) + ha(8) — GUED) lw < eall £(&) + h@®IE + el FOIY + 26
< 1@+ DO + 2| + 2e2
< 127+ DIF O] +27eag(t) + 2ea.

The right-hand side as a function of ¢ is p-integrable (recall that u(J) < oo if ¢z # 0). By
the dominated convergence theorem we have

IG(f(+) +hi(e)) = G oy = 0 ask — oo,

Now assume the claim is false. Then there is an g > 0 and for every k£ € N a function
hy € LI(J,V) with [|hg][Lacryv) < % and ||G(f(+) + hx(+)) — G(f(. ))HLP(JV > &b, But this
contradicts the existence of the subsequence of (hy) constructed above. O

Applying this lemma to (4.28), we finish the proof of the fact that (T, ®) is an equicon-
tinuous additive control system on X and LP"([0c0), U). As we already said, by Remark 4.20
(b) the map B is an LP"-admissible control operator for T because B ou = B'M (u(.)) is
locally integrable.

In the following let n > 1. We add the condition that M is continuously R—differentiable
and satisfies the estimate

1MW)y < el +1) forall v e U (4:30)
where ¢ > 0. The value of ¢ is not important, so we took the constant from (4.26). Again we

drop the R in Lr(U, U;) to keep the formulas simple. In the same way as above we infer that

”7

M'(u(4)) € Ly, ([0,00), L(U, Uh))

loc
for every u € LP"(]0,00),U). Using Holder’s inequality, we deduce that M'(u(.))w(.) is
contained in LP([0,T],U;) for all u,w € LP"([0,00),U) and T > 0, and that
/ !/
I8 D amomyony < TN, g o

<M @D g Tl

HwHLM([o,T],U)

Hence for fixed u € LP"([0, 00), U) the linear mapping w — M'(u(.))w(.) from LP"([0, 00),U)
to LP([0,T1],U;) is bounded.
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We can now prove that P,N : LP7([0,00),U) — LP([0,t],U;) is R—differentiable for
each ¢ > 0 with derivative given by (P.N)'(v)w = M'(u(.))w(.). To this end, fix u €
LP1([0,00),U) and t > 0. Using the fundamental theorem, we then write

IN (u+ ) = N(u) = M (w( )P 2o o,,07)

t p
= ([ 101uts) + b)) = M(u(s)) ~ M (u(s))h(s) [, ds )

t 1 » 1/p
< </0 (/0 IIM/(u(s)+o—h(s))_M/(u(s))HL(UM)H;Z(S)HUda) ds)

for h € LP"([0,00), U). Minkowski’s and Holder’s inequalities yield

t 1 p /p
( / ( ||M'<u<s>+oh<s>>—M’<u<s>>||ﬁ<U,Ul>rh(s)HUda) ds>
0 0

s o
< [ (10 uts) + o) = M) gy ) ds ) o

< OIHM’(u(.) +oh()) = M'(u(.))

< OIHM’(u(.) +ah(.)) — M'(u(.))]

5 (o, 97 Ml ono)

o do || k|| Len-
Ln=T([0,t],L(U,Uy))

Let € > 0. We apply Lemma 4.39 (with n — 1 instead of n and % instead of p) to the term
under the integral on the right-hand side to obtain a number § > 0 with

1M (u(.) + oh(+)) = M (u())] <e

_pn_
Ln=1([0,t],L(UU)) —

forallo € [0,1] and h € LP7([0, 00), U) with ||oh||en < ||h| zen < d. Hence we have proved the
claimed differentiability of P,N. Finally with o = 1 it also follows that (P.N)’ is continuous.
Indeed, for u,h € LP"([0,00),U) and €, > 0 as above as well as arbitrary w € LP"([0, 00),U)
we have

1M (u+ h(2)) = M (u()))w(e) | < |M(u+ h()) = M (u())] [w]| Lo

LT ([0,00),£(U,TL)

< eljwl|zon,

showing that the map PN is even continuously R-differentiable. As a consequence, ®; is
continuously R-differentiable for every ¢ > 0. In fact, from the linearity of ®. we derive

194(u+ h) — @4(u) — L(PN) (u)hl|x
= | ®4(PN (u+ h) = PN (u) = (PN (w)h) | x
< (194l £ze x) 1PN (u+ B) = PN (u) — (BN (w)h]| o
<Pl e x) 1N (w + h) = N(u) = (PN) ()b 2ojo.9,00)
for u, h € LP([0,00), U). Thus the derivative of ®; at u is given by ®}(u)w = &L M’ (u(.))w(.)
for w € LP([0, 00),U).

We summarize the preceding results in a lemma.
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Lemma 4.40. Let X, U; and U be Banach spaces. Assume that (T, ®') is a linear control
system on X and LP(]0,00),U;) for an exponent p € [1,00). Denote by B' € L(U;, X_1)
the control operator of (T, @l). Let M : U — U be a continuous map satisfying (4.26), i.e.,
assume that there exist constants n > % and ¢ > 0 such that

M ()|, < c(||lvll +1) forallv e U.
Then the family ® = (®y)i>0 of maps O : LP1([0,00),U) — X given by

@@:AEHHMW@NS

yield a equicontinuous additive control system (T, ®) on X and LP"([0,00),U).
Further assume that n > 1, that M is continuously R—differentiable and that the derivative
satisfies the growth bound

1M (0) | ey < ellollf " + 1) for allv e U.

Then ®; is continuously R-differentiable for every t > 0 with derivative given by ®)(u)w =
LM (u( - ))w () for u,w € LP([0,00), U),

Let (x4, v) € X x U be an equilibrium point of (T, ®). Then by a little abuse of notation
we write ®}(x,,) = ®.M’(v.). Whenever the linear control system (T, ®!) is exactly control-
lable in some time 7' > 0 and we find a bounded right inverse for M'(v,) € L(U,U;), we can
apply Theorem 4.37, also see Remark 4.38. This requires that M’(v,) is onto. In view of
Proposition C.10 it is rather promising to look for invertible derivatives M’(v).

The case p=2and n=1

Obviously the above argumentation is not valid for 7 = 1. Note that for our linearization

result Theorem 4.37 we need pn = 2 which is equivalent to p = % Moreover, I am only

aware of linear L?-admissible control operators B! that yield exactly controllable systems for
infinite dimensional X and U;. Thus we also have to take p = 2 which results in n = 1.

Let U; = U be a Hilbert space. So far we have not used the special form of <I>é in this
section. This is mainly because B’ is possibly unbounded. However, if B! € L(U, X) is
bounded, we can directly verify that ®; is R—differentiable, even if N is not differentiable. It
helps that we can pull the norm ||.||x under the integral.

Lemma 4.41. Let X be a Banach space and U be a Hilbert space. Assume that (T, ®') is a
linear control system on X and L*([0,00),U). Denote by B' € L(U,X) the control operator
of (T, ®'). Assume that M : U — U is Lipschitz, i.e., assume that there is a constant ¢ > 0
such that

|M(v) — M©@)||lv <c|lv-2|u forallv,velU.

Further, let M be continuously R-differentiable with || M'(v) — M'(0)|| ) < cllv —ollu for
allv,o € U. Then for every t > 0 the map ®, : L*([0,00),U) — X given by

@@:AEHHMW@NS

is continuously R-differentiable with derivative given by ®,(u)w = M’ (u(+))w(.) foru,w €
L?([0,00),U). Moreover, the derivative is Lipschitz.
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Proof. Clearly (4.26) is satisfied with n = 1. In the last section we saw that Mow : [0,00) — U
is locally square integrable for all u € L?([0,00),U). Moreover, in the same way we derive
that M’ ou € L2 ([0,00), Lr(U)) as well as that

loc

(M (@) = M (u(a)))w( )l < [M(@(4)) = M)l 22(0,00),25 ) 1w 22
< cljt — ul| g2 ||w]| g2

for all u,@ € L%([0,00),U). Let t > 0, u € L?([0,00),U) and & > 0. For all h € L%([0,0),U)
with ||h]|z2 < 2(em.||B|)"'e we can estimate

Hcpt(u 4 h) — By(u) — /Ot T, B'M (u(s))h(s) ds

X

< [ [ B ) + b)) - M (u))h(s)x do ds
1 rt
< mrallBlews) [ 1M (uls) +oh(s) = M'@(s) | 11 ds do

1
= mT,tHBl”L(U,X)/O 1M (u(s) + oh(.)) = M ()l L2(0,00),0) dollBl] 2

B'|lcwx)lhlze < ellhll 2,

< cmry

showing that ®; is R—differentiable at u. Very similar on sees that the derivative is Lipschitz
and thus @, is continuously R—differentiable. O

The last paragraph of the previous subsection holds accordingly. More precisely, if
(z4,v4) € X x U is an equilibrium point of (T, ®) and M'(v,) € Lg(U) is invertible, then
exact controllability of the underlying linear system (T, ®!) passes over to (T, ®).

In case B! is not bounded, we consider “smooth” inputs. We mention that U as a Hilbert

space satisfies the Radon-Nikodym property. This means that every absolutely continuous
function w : [0,00) — U is differentiable almost everywhere. The vector-valued Sobolev space

H'([0,00),U) = {u € L*([0,00),U) | u is absolutely continuous and v’ € L*([0,00),U)}.

is a Hilbert space. The closed subspace Hi ([0,00),U) consists of those u € H'(]0,00),U)
with 4(0) = 0. In contrast to L?([0,00),U) this Sobolev space is continuously embedded
in L*°([0,00),U). This means that there is a constant d > 0 with ||| fe < d||h]| g for
h € H{([0,00),U). We will drop the constant and write ||+ || < ||+ z1-

Let Z be the solution space for (T, ®!) introduced in Section 3.3. From Theorem 11.3.6
in [49] (see also Section 2 of [51], especially Theorem 2.5) we know that

O (HL([0,00),U)) = Z

provided that (T, ®') is exactly controllable in time 7" > 0. In the following we want to
replace L2([0,00),U) in our reasoning by Hj ([0,00),U). Consequently, X has to be replaced
by Z. In Remark 3.14 we derived that ®, € L(HL([0,00),U),Z). Unfortunately, Z might
not be invariant under T, see e.g. Example 10.1.9 of [49]. Hence we can not directly translate
Theorem 4.37 to this situation. However we have the following result.
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Proposition 4.42. Let U be a Hilbert space and B € C(U, X 1) be an L?—admissible con-
trol operator for T with the corresponding input maps ®; : L*([0,00),U) — X. Assume
that B(0) = 0. Moreover, let the restrictions ®; : Hi([0,00),U) — Z be continuously R-
differentiable for all t > 0. Finally, assume that ®(x0)(HL([0,00),U)) = Z for some
T > 0. Then we find radii 1,79 > 0 such that for all xg € X1, x1 € Z with ||xoll1 < 71 and
lz1]|z < 72 there is an input u € H{([0,00),U) with

1 = Trxo + <I>T(u).

Since x,, does not belong to H{([0,00),U) (not even locally) for v # 0, we are committed
to the equilibrium point (0,xo). The proof the above proposition is similar to the one of
Theorem 4.37. So we think an outline is sufficient.

Proof. Note that B(0) = 0 implies that (0, o) € X x U is an equilibrium point of 2/(t) =
Az(t) + Bu(t). Moreover, in this case ®:(xo) = 0 for all ¢ > 0. Again one considers the
remainder 5™ : H{ ([0,00),U) — Z. In this situation it is given by

O™ (u) = @r(u) — 27(x0) — L7 (x0)u = 1 (u) — 7 (x0)u,

so that @7 (u) = ®/(xo)u+ P5™(u) for u € H{ ([0,00),U). By our assumptions, 5™ is con-
tinuously differentiable with derivative (®5™)’(u) = &/ (u) — ®4(xo) for u € HL([0,00),U).
In particular, we have (®4™)'(xo) = 0.

Let Q € L£(Z, HL([0,00),U)) be a bounded right inverse of ®(xo) € L(H{ ([0,00),U), Z).
Take 2o € X1 and 21 € Z. If we find an input u € H{([0,00),U) satisfying

u=Q(x1 — Trzo — PF"(u)) =: C(u),
then we get ®/-(xo)u = 21 — Trag — D™ (u) or equivalently
x1 = Trxg + q),T(Xo)u + (I)ggm(u) = Trxzg + <I>T(u).

The existence of such an element u can be shown with the contraction mapping principle
applied to the restriction of C : HL([0,00),U) — H{([0,00),U) to a certain ball. The following
estimates are essential. Let u1,us € H{ ([0,00),U). We then obtain

1C(ur) = Clug)ll gy < [QUIPT™ (ur) — DT (u2)|2
1
< el /0 I(@F™) (uz + o (ur = ug))(ur — up)||z do

<@l sup [(@F™) (@)l (m1,z)llua — uallpn-
a€B(0,p)

Due to the continuity of (®™)’ the factor SUP;F (0. p) | (Dre™y (ﬂ)HL’(Hﬁ,Z) can be made small
by choosing p > 0 small. On the other hand, for u € H{ ([0, 00),U) we compute

IC(w) |y < NQUIzr = Traollz + |95 (u)]2)
< QN Izallz + [ Traolls + (|97 (u)l2)
S QI (lzallz + 1Tz [Hlzollr + [[@7™ (w)ll2),

by means of the embedding X; — Z from (3.10). The right-hand side can be controlled
using that || ®F™ (u)||z tends to zero as |ju||y1 — 0, and by keeping ||z1]|z and ||zg|[; small,
which yields the radii r1,72 > 0. O
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We are now looking for assumptions under which N maps H{ ([0,7],U) to itself for all
T > 0 and the restriction is continuously R-differentiable. If this is the case, ®; is R—
differentiable on HL([0,00),U) for all t > 0 with ®}(u) = ®.N'(u) for u € HL([0,00),U).
Then the differentiability conditions of Proposition 4.42 are satisfied. In contrast to Lemma
4.41 we do not need global Lipschitz bounds here.

Lemma 4.43. Assume that M € CZ(U,U) and let M as well as M’ be Lipschitz on bounded
sets, i.e., for every p > 0 there is a constant c, > 0 such that for all v, € U with
lvllu, |10]|lu < p the inequalities

1M () = M(@D)||lu < cpllv=llu and [ M'(v) = M'(®)| gz ) < cpllv = v

hold. Further assume that M(0) = 0. Then N maps Hj ([0,00),U)) to itself. Moreover, for
every T > 0 the restriction N : H{([0,T],U) — H{([0,T],U) is continuously R—differentiable.

For a clear notation we again suppress the R in Lr(U) and Ly (U, Lr(U)).

Proof. Note that the derivative of a Lipschitz and differentiable map is bounded. We infer
the bounds || M'(v)||z@) < ¢p and [|[M" ()| zw ) < ¢p for all v € U with [[v][y < p.

Fix any u € HL([0,00),U) and take p > |||z so that u(t) € B(0,p) C U for all t > 0.
From the assumption we derive

M (u()lo = |M (u(t)) = M(O)]l < epllu®)llo

for almost all ¢ > 0. This shows that N(u) lies in L?([0, c0), U).
Because M is Lipschitz on B(0, p), the function M o u is still absolutely continuous.
Indeed, for arbitrary m e Nand 0 < ay < b; < ... <ay, < b, we can estimate

m

D IM (u(br)) — M (w(ap)llo < c¢p > llulbr) — ular)|v-
k=1

k=1

Using that w is absolutely continuous, for every € > 0 we find a § > 0 such that the right-hand
side is less or equal € provided that Y 7r; (by — a) < 9.

If w is differentiable at ¢ > 0, then by the chain rule (M o u)'(t) = M'(u(t))u'(t). Hence
this is true almost everywhere on [0,00). The boundedness of |[M’'(v)| ) for v € B(0, p)
implies that

1M (u(®)u' ()0 < M (wE)ll cnllv' () lo < eplle’ () lu

for almost all + > 0 so that M’(u(.))u/(.) belongs to L?([0,00),U). Since finally (M ou)(0) =
M(0) = 0, we deduce that M o u lies in H{ ([0, 00),U).

Next, let h € H{([0,00),U). We claim that the truncation of M'(u(.))h(.) to [0,7] is
the derivative of PrN at u applied to h. Let us first show that M’(u(.))h(.) belongs to
H{([0,00),U). We can clearly bound

M (u( )R L2 < 1M () e (po,00), e 1Pl 22 < €pll ]l 11,
and linearity implies that M’'(u(0))h(0) = M'(0)0 = 0.
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Again we have to make sure that M’'(u(.))h(.) is absolutely continuous. Similar to the
above procedure this is derived from the fact that M’ is Lipschitz on B(0, p). The central
estimate is

> IIM (w(be) ) h(br) — M (u(ag))h(ar)||u
=1

< D IM ()l e 1(be) = hlaw) o + Y11 (w(br)) — M (w(ap) |l e b (ar) o
k=1 P

< cp ) _llu(br) = u(ar)lly + collhllzoe D llu(br) — ulan)llv-
k=1 k=1

Now we use that u, h are absolutely continuous and that A is bounded. Applications of the
product rule as well as the chain rule next yield that

& (M (@)h(®)] = [M" (u(t)u' (O)]A(t) + M (u(®) (1),

whenever u and h are differentiable at t > 0. For almost all ¢ > 0 we have

MY (u())u’ ()11 (t) + M (u(t) h(8) v
< M () |z, Pl o llu® o + 1M ()| con IX ()l
< cpllhll oo [[u®)llo + ol B (B0

Since the right-hand side is square integrable as a function of ¢, we deduce that the function
[M" (u( ) (D]A() + M'(u(.))R'(+) belongs to L?([0,00),U). This in turn means that
M'(u(+))h(+) is contained in H{ ([0, 00),U). Moreover, we obtain

M7 (u())w' (OIR() + M () (D2 < epllhllzes o[22 + o2 2
S (ol g2 + D)l e

Note that we have also shown that [|[M'(u(.))h(.)| g is bounded by a constant times ||h|| g1
and consequently the linear operator H{([0,00),U) — HL([0,00),U); h = M'(u(+))h(.) is
bounded for fixed u € H{ ([0, 00),U).

Now let 7' > 0. We still have to prove that PrM'(u(.))h(.) yields the derivative of
PrN at u. To keep the following estimates as simple as possible, here we deviate from our
habit to abbreviate ||« |12(j0,00),0) Py ||« |lz2- Instead, for the rest of the section we write
[« llz2 = I+ |20, 77,0y~ Similarly let ||« |[z1 denote ||« || g1 (jo,7),07)- We can then also drop the
truncation Pr.

Clearly, the expression ||N(u + h) — N(u) — M'(u(+))h(.)||z1 is less or equal v/2 times

1M () +R()) (W' () +R ()= M (u( ) (2 ) = [M" (u())u' (D] 4) = M (w( ) (L)l
M (u(e) +h(e)) = M(u(s)) = M'(u())h() 2. (431)

We treat both summands separately. The reasoning is analog to what we did before, so we
decided to be rather brief. The second summand is the easy part. With Minkowski’s and
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Holder’s inequalities we derive that
M (u(s) +h(+)) = M(u(s)) = M (u())h()]l L2
H/ (M'(u(+) + oh(+)) — M'(u(.)h(.) do

L2

< [ N @) +0h(2) = M )AC) 2 do

1
< [ M (u(s) + oh(a)) = M (u()) 2 o,m,c)) do 1Al Lo

S ; M (u() + oh(a)) = M'(u()) | r2qo,m,c0)) o 1] -

Let e > 0 and o € [0,1]. Surely for § < 601#1 and all h € HL([0,00),U) with ||h]|z < §
we have ||h| | 2 < ||h||gr < . On the other hand we can choose § so small that ||h|p~ < 1
provided that [|h]g1 < 0. Then u(t) + oh(t) € B(0,p+ 1) C U for all t > 0. We can thus
estimate

T
!\M'(U(-)+0h(-))—M’(U(-))H%zqoﬂ,n(m):/0 1M (u(t) + oh(t)) — M (u(t) |2 dt

T
<y [ APInIE dt < bl <

Now we consider the other summand in (4.31). The same techniques as above yield that
for all h € H{([0,00),U) with |||z < 1 we have

1M () +h()) (W' () +h ()= M (u( )’ () = [M" (u())u' (D]h(2) = M (u( ) (4|2
< M () + A () = M (u(O))R' ()] 2
M (u() + () () = M (u())a' () = [M" (u( ) (O] 2

1
< [TUM () + R DR (2 do
0
/ 1M (u) + oh( )l () = M () (]R() 12 do
/ 1M (ul ) + oh( Dl e do 10z 7] 2

+/ M7 (u(e) + oh( ) («) = M7 (u())u'(2)]A( )| 2 do
< cortllhlFn
+/ 1M (u(+) + oh( ) (0) = M (u())u' (Ol 2(po,1,2(0) do |2 oo

To treat the second part of the right-hand side let (hx) be a sequence in H{ ([0, 00),U)
with ||hg]lgr — 0 as k — oco. Note that ||hi(t) || < ||hk|lzee S ||hk| g1 converges to zero for
all £ > 0. Choosing a subsequence (again denoted (hy)) we can assume that |||z < 1 for
all £ € N. We shall show that by the dominated convergence theorem

1M (u() + ol ())u'(+) = M7 (u())u ’(-)}H%z([o,ﬂ,c(m)

= [ I ute) + o) (6) — Ml O
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converges to zero as k — oo. Clearly, the integrand tends to zero for almost all ¢ > 0 as
k — oco. On the other hand, it can be estimated by 2C%+1Hu’(t)||%] for almost every ¢t > 0.
As in the proof of Lemma 4.39 we conclude that for arbitrary € > 0 we find a radius § > 0
such that for all h € H{([0,00),U) with ||h||g1 < § the expression in the last display is less
or equal €2 for all o € [0, 1].

It remains to prove that N’ is continuous. Once more we use that M’ is Lipschitz on
bounded sets. Let u, h,w € H{([0,00),U) and choose p > max{|u+h| e, ||u| =} We infer
that

(V2)THIM (w(s) + h())w(e) = M (u())w()|

<M (u(a) 4+ h(e)) = M (u()w() | 22
F M (u(e) + () (uw+R) (2) = M (w( )’ (D]w(+) | 22
M (u() + () = M (u()]w'(+) ] 22

< cpllu+h —ullpe ([|wll g2 + [Jw'l|g2) + 1[M" (u 4 h( )R ()]w(s)]l g2
M (u+h( ) (2 ) = M (u( )’ ()l 220,177,010l 2

< cpllhllzee(wllze + 1w’ 22) + cpllA | L2 lw]l £
+ M (w~+ h())u' () = M (u( )’ (Dl 20,11, 200wl zos-

The term || M"(u + h(.))u'(+) — M"(u(+))w' (<)l 22(jo,17,c(v)) I8 of the same type as the one
the last step. Hence the right-hand side tends to zero as ||hl/;2 < ||h] g1 — 0. O

4.4.1 The Dirichlet Laplacian

To prepare our examples with the wave equation, we collect some known facts on Sobolev
spaces and the Dirichlet Laplacian. In this paragraph we follow Sections 3.6 and 3.7 of [49].
We shall also frequently use notation and results from Appendix A.

Let O C R" be an open and bounded set. Every f € L (O) can be considered as the
distribution (a “continuous” linear functional on C2°(Q)) via

C2(0) = C; his (b f) = / h(z)f(z) dz
@
For o € N{j, the distributional derivative of f is the distribution given by
(0" ) = (=D)"h, 1) = (1) [ %

By saying e.g. 0°f € L?(0), we mean that there is another function g € L?(0) such that
the distribution determined by g equals 0“f, i.e.,

(hig) = [ g@h(a)de = (1) [ f@)0°h@)de = (n,0")
(@)
for every h € C2°(0O). Let us collect some facts on the Sobolev spaces
H™(O) = {f € LL.(0) |Va € N} with |a| <m: 0*f € L*(0)}.

where m € Ny. Choosing a = 0, we see that H™(O) is a subset of L?(0). Actually it
is a dense subset, because C2°(Q) is contained in H™(Q). This follows from the fact that
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if f € L (O) is continuously differentiable in the classical sense the distribution defined
by the classical derivative coincides with the distributional derivative. More precisely, for
f € Cl*l(O) we have 9 f € C(O) C Li. .(O) and partial integration yields

loc
/h )0° f(2) dw = (— |a\/aa z)da = (h,0°f) for all h € CZ(0).

The Sobolev space H™(Q) is a Hilbert space, when equipped with the norm given by
1m0y = D 10 fII72(0

aeNy
|a|<m

For m =1 this reads

1£ 170y = 1120y + D110 7 2(0)
=1

Where no confusion is to be expected, we write ||+ || gm instead of ||« || gm ) and similar with
|« 2. We shall further need the completion of C°(O) with respect to ||« |1, that is

HY(0) == C(0) ' < m\(0).
Finally, H~1(0O) is defined as the dual space of H}(O).
Let f € LL_(O). Then Af denotes the distribution defined by

n

(o AF) =3 (h02f) = 3 (—1)X(02h, f) = /62 z)dz for h € C2(0).
7j=1 7j=1
Moreover, the symbol V f stands for the “vector of distributions” Vf = (01 f,...,0nf).
Assume that f € HY(O) and let j € {1,...,n}. Since then 9;f belongs to L?(0) the
distributional derivative 8? f =0;(0;f) is given by

(h, 02 F) = — (01, 05 f) = /af V0;h(x) de = —(0,f | 9;F) 12

for h € C°(O), where (. |.)2 denotes the inner product on L?(O). Note that in this
situation Vf € (L%(O))". Tt follows that

n

(h,Af) == (0;f[9h) 2 = —(V.f | VR) 2y (4.32)

j=1
for f € HY(O) and h € C(0).
Next we show that f € H(O) with Af € L*(O) and g € H}(O) satisfy
(Aflg)r2 = —(Vf|Vg) 2y (4.33)
In fact, we find a sequence (hy) in C°(O) with ||g — hi|lgr — 0 as k — oo. Using Holder’s

inequality, the claim follows from

(AF19)i2 = (“D(VFIV9)azye| < |[(AF[9)r2 = (i A)| + [(VF I Vg) 2y + (i, AF)]

= [(Aflg—he)rel + ](W [ V9) w2y — (VF | Vhi) 12y

< |ASfll2llg = a2 + Z||3jf||L2||5j9 = Ojhy| L2
j=1
< (1Aflle2 + 1) [lg = hallgr — 0 as k — oo
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The Dirichlet Laplacian on O is —Ag, where Ag is the linear operator in L?(O) with
domain D(Ag) = {f € H}(O)|Af € L?(0)} defined as Agf = —Af. Hence the graph is

{(£,9) € L*(0) x L*(O) | f € Hy(0) and — Af = g}.
Equation (4.33) yields

(Aof 19)r2 = —(Aflg)r2 = (VI Vg)12)n = (f | Aog) L2 (4.34)

for f,g € D(Ap), showing that Ay is symmetric. To prove that Ay is self-adjoint and even
strictly positive, we need Poincaré’s inequality.

Theorem 4.44 (Poincaré inequality). Let O C R™ open and bounded. Then there is a
constant ¢ > 0 such that for all f € H}(O) we have

Ifllz20) < eIV fll 220y

For a proof we refer to Proposition 13.4.10 of [49]. See Theorem 3 in Section 5.6.1 of
[16] for a version of this result on general Sobolev spaces Wy (O). Note that the special
version for L?(O) has an elementary proof. Further note that this result also holds for some
unbounded sets O. For example it suffices that O is bounded in one direction, actually
Proposition 13.4.10 cited above only assumes this.

The first consequence of Poincaré’s inequality is that ||.||z1 on HE(O) is equivalent to
the norm given by ||V f||(z2)», since we have

1
IV Fllzye < Uf i = (1F132 + IV FIRi2yn) ™ < VE 11V g2y

for all f € H3(O). We mention that this norm corresponds to the scalar product defined by
(VFIVg) 2y for f,g € H}(0), which we already encountered.

If we can prove that Ay is onto, then it follows that 0 € p(A4p) and that Ay is self-adjoint
(see Lemma A.7). To this end, let g € L*(O). From the Cauchy-Schwarz inequality we derive

(g1 Pzl < lgllzzlfllzz < Ngllzzll flar S Ngllzz IV Fllzzyn  for all f € Hy(O).

Hence f +— (g| f)z2 is a bounded functional on H{(O). Therefore the Riesz representation
theorem yields a function fo € Hg(O) with (g]f)r2 = (Vfo|Vf) 12y for every f € Hg(O).
Using (4.33) we conclude

(h9) = (g1B) 2 = (Vfo | VR) sy = (~1)(h, Afo) for every h € C(0),

This means —Afy = g € L?(0) and thus fo € D(Ap) as well as Agfo = g.
The second consequence of Poincaré’s inequality is that Ag is strictly positive. Indeed,
set m = ¢~ > 0 where ¢ > 0 is from Theorem 4.44. Then we have

(Aof | f)rz = (VI V) g2y = mllf|2. forall f € D(Ag).

We emphasize that from (4.33) it follows that [|. [, actually equals [[V(.)[|(z2)n, see
(A.6). Clearly C2°(0) is a subspace of D(Ag) C H}(O). On the other hand C2°(0O) is dense
in Hj(0). Since [D(Ag)]s/, is the closure of D(Ag) with respect to || ||, we get

[D(Ao)lyy. = Hg (O).
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4.4.2 A wave equation with distributed control

This example is based on Example 11.2.2 of [49]. Assume that O C R" is open and bounded
with boundary 9O of class C2. Tt can be shown that in this case D(Ag) = H2(O) N H}(0),
see Theorem 3.6.2 in [49]. Further let O, C O be open and nonempty. A linear wave equation
with inner control and zero Dirichlet boundary condition is

atzw(t?§) = Aw(t,f) + M(t>§)7 (t7§) € (07 OO) x O
w(t,€) = 0, (£,€) € (0,00) x DO (4.35)
w(()?g) = fO(g)a atw(oaf) = gO(g)a §€0

for some initial values fy, go : @ — C and a control p : [0,00) x O — C. To model that the
control p only acts on O, let pu(t, &) = 0 for almost all £ € O\ O. and every ¢ > 0.

Via z(t) = (w(t, +),0w(t, +)), xo = (f,9) and u(t) = p(t, ) for ¢ > 0 this problem can
be written formally equivalent in the form (4.9), that is

2 (t) = Az(t) + Blu(t);  2(0) = . (4.36)

More precisely, to satisfy the boundary condition (see below) set X = H}(O) x L*(O) =
[D(AQ)]1/2 X [D(AQ)]Q Further let

AD(A)-)X, A(fug):(gv_AOf)u

where D(A) = [D(Ag)]1 x [D(Ao)]i, = (H*(O) N HG(O)) x Hg(O). Finally set U = L*(O.)
and define the linear operator

B':U = X; Blv=(0,v).

In this we consider L?(O;) as a subset of L?(O) where v(¢) = 0 for almost every £ € O\ O.
for elements v € L%(O;.). Obviously B! is bounded, i.e., B! € £(U, X). Thus this operator is
L?—admissible for every strongly continuous semigroup on X.

We shall see that A is the generator of a unitary group T on X. Indeed, one easily checks
that A is skew-symmetric using that X is a Hilbert space with inner product given by

(Fr.90) | (f2o92)). = (AL F1 | A Fo , T (91192)r2
X L

for (f1,91),(f2,92) € X. The calculation is omitted because we do a similar calculation in
the example of Subsection 4.4.4. Using that —Ag : D(4g) — L?(O) is onto we deduce that
A is onto. It follows that 0 € p(A) and that —A is skew-adjoint. Stone’s theorem (see e.g.
Theorem I1.3.24 in [15]) yields the claim.

As usual, let T be the group generated by A and let ® be the family of input maps
corresponding to B'. In Example 11.2.2 of [49] the authors provide sufficient conditions under
which (T, ®') is exactly controllable in some time specified below. They read as follows. If
there exists a reference point £y € R” and a radius € > 0 such that

{ﬁeg‘d(f,rfo)<€}§5c where F£02{5660|(§—€0)1/(§)>0},
then (T, ®') is exactly controllable in any time T' > 2sup{|¢ — &| | € € O}.
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We take the system (4.36) as our starting point. In this example, let us explain the
connection between the abstract problem (4.36) and the partial differential equations (4.35).
Let z € C([0,00),X) be a strong solution of (4.36) and for ¢t > 0 let w(t,.) be the first
component of z(t). Then w(t, .) lies in H}(O) for each ¢ > 0, which means that it satisfies
the Dirichlet boundary conditions of (4.35) in the sense of traces. From the corresponding
properties of z it follows easily that [0,00) — L?(O); t + w(t, .) is absolutely continuous
and differentiable almost everywhere on [0, 00), see the text after Definition 3.2. Since (4.36)
holds for almost all £ > 0 we can further infer the equations

Ow(t, «) = g(t) and  Oyg(t) = —Agw(t, . ) + u(t)

for almost every t > 0, where g(t) denotes the second component of z(¢). From the first
equation we derive that ¢ — w(Z, +) belongs to the Soblev space H ([0,00), H1(0)). By
the second equation, we then see that w satisfies also the first line of (4.35) in a generalized
sense, that is 92w (t, .) = —Aow(t, «) + u(t) holds in H~1(O) for almost all ¢ > 0.

Take a function m € C?(R,R) with m(0) # 0 and m(a) = 0 for all @ € R with |a| > R
for some radius R > 0. We set M (v) = m(||v||%)v for v € U. Since m is bounded on R, this
defines a map M : U — U.

One could think of M being a fuse that blows if the energy ||ul|? gets to large. In this
case m would be something like a cut-off function, that is constant on a neighborhood of the
origin and then rapidly decreasing to zero near R. However, this is only an interpretation.

Using that U — R; v — |[v]|#, = (v|v) is R—differentiable, with the product rule we infer
that M is R—differentiable. The derivative is given by

M (v)w = m(||Jv||H)w 4+ m/(||v||%)2 Re(v |w)v  for v,w € U.

Clearly M’ is continuous. From the fact that m(a) = m/(a) = 0 for |a| > R we further deduce
that it is bounded. Indeed,

1M @)l gy < Im(Ulol?)] + 20m’ (]3] o]
= [l + @Ry 0l < R (4.37)
- o, ol > R

for all v € U. It follows that M is Lipschitz. Applying the product rule once more, we see
that M is two times R—differentiable with

[M" (v)w]h = 2m/([v]|7) Re(v | h)w + 2m’(||v]|F) Re(v | w)h
+2m/(||lv||%) Re(h | w)v + 4m” (||v]|#) Re(v | ) Re(v | w)v.
As before we infer that M" is bounded and conclude that M’ is Lipschitz.
Note that M (0) = m(0)0 = 0. Therefore (0,0) € X x U is an equilibrium point of (T, ®).
We further have
M’ (0)w = m(0)w + 2m/(0) Re(0 | w)v = m(0)w.

Because m(0) # 0 the operator M’(0) € Lg(U) is invertible and we may apply Theorem 4.37
provided that the linear system is exactly controllable. For every R > 0 it then yields radii
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r1,72 > 0 such that for all xg,z; € X with ||zo||x < r1 and ||z1||x < r2 we find a function
u € L?([0,00),U) with

z1 = Trzo + Pru as well as | Tixo + Prul|x < R for all t € [0,T].

Using that 0 € p(A), it is easy to construct other equilibrium points (z.,v¢) € X x U.
Indeed, take any v, € U. Then for x, € X the identity Az, + B(v.) is equivalent to
r, = —A7'B(v,) = —A7'B'M(v,). Due to the interpretation, we should then consider
M (v) = m([jo — v.l3 ).

We further remark that we can replace M with the map given by M (v) = My(v)v, where
My € C*(U, Lr(U)) has bounded support and My(0) € Lg(U) is invertible. More generally,
instead of the bounded support it suffices to assume that the operator norm | My(v)]| is
bounded and that ||M|(v)| as well as || My (v)|| decay sufficiently as [|v| — oo.

4.4.3 An example with the transport equation

One of the most elementary linear control systems with an unbounded control operator is
the one dimensional transport equation with input on the left boundary. To get an exactly
controllable system, the space domain has to be bounded. We choose the interval [0, 1]. Then
the system is described by

O (t,€) = —gew(t,€), 20, £€[0,1]
w(t,0) = u(t), t>0 (4.38)
w(0,£) = x0(¢), ¢ €0,1].

This problem but with infinite space domain [0, 00) can be found in Example 10.1.9 of [49].
We proceed analogously and formulate (4.38) as ‘boundary control system’. For this concept
see Appendix C. We have to check the conditions of Definition C.2.

Set X = L%[0,1], U = C and Z = H'(0,1). Clearly Z is continuously embedded in
X. Further set Gz = z(0) and Lz = —2’ for x € Z. Since |Gz| < |||z~ < 2] and
|Lz|| 72 = ||2'||z2 < ||x||g1 this defines bounded operators G € L(Z,U) and L € L(Z,X).
Formally system (4.38) is equivalent to

Z(t)=La(t);  2(0) = =,
Gz(t) = u(t).

Obviously kerG = H{(0,1) = {f € H'(0,1)]| f(0) = 0} is dense in L?[0,1] and has a
bounded right inverse. Hence we consider the restriction of L to H}(0,1), that is Ax = —a
with domain D(A) = H{(0,1). It is well-known that A generates the strongly continuous

semigroup T on X given by
0, s €10,t)
f(S—t), Se[t71]a

(Tef)(s) = {

which is called the vanishing right shift semigroup. So (L,G) is a boundary control system.
Further we know that the dual semigroup T* is formed by the vanishing left shift operators
f(8+t), s € [Oal_t)
0, sel—t,1]

(T; f)(s) = {
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for t € [0,1) and Ty = 0 for ¢t > 1. It is generated by A*f = f’ with domain
D(A") = Hg(0,1) = {f € H'(0,1) [ f(1) = 0} = Xy 4.

See e.g. Examples 2.3.7 and 2.8.7 in [49]. In particular we can apply Proposition C.5 and
obtain an operator B! € L(U,X_;) with Lz = (A|o)x + B'Gx for x € Z. For a better
description of B! we identify X_1 = (X1 ,4)*. Then for z € Z and f € HE(0,1) we have

- [ @@ s~ [ fn(e e = (7, 1a)  (4°F0) = (f, Lo~ (Al
— (. B'Ga)e = (B')* f. G} = 2(0) (B /.

Integration by parts applied to the first integral on the left-hand side now yields that

1 1
SOB)f =~ 0e1) + J0(0) + [ F@a@)ae— [ (o)
= f(0)z(0).
We obtain the identity (B!)*f = f(0) for f € HL(0,1). Note that B! € L£(C,X_;) is
determined by B'1, so (f, B'1) = ((BY)*f,1) = (BY)*f = f(0). This means that Blv = vd
with the delta functional &y € (Hg(0,1))*. By an easy calculation one verifies that (f, T;do) =

(f,6:) = f(t) for f € HL(0,1). Let u € L?([0,00). It is still simple but tedious to check that
the input maps defined by T and B! can be expressed as

u(t—s), se€]0,t)

l _
(Phu)(s) = {0’ b

if t <1 and (®lu)(s) = u(t — s) for s € [0,1] if ¢ > 1. We see that ®lu € X for all t > 0
and so B! is L?>-admissible for T. Further note that ®} equals the time-reflection operator
Iy from (2.10). We conclude that the control system (T, ®!) is exactly controllable in time
1. In fact, for x € L2]0,1] we have ®{I;2 = Pjz = x and thus ®! is onto.

Let us finally introduce the map M : U — U. To this end, choose a non-negative function
m € CL(R) with 1(0) > 0, suppm = [—1,1] and 1(—a) = r(a) for all a € R. For simplicity
assume that [' 7i(s)ds = 1. We define m € C%(R) by

m(a) :2/ m(b)db—1 for a€R.
Then m is increasing and we have m(a) = —1 for a € (—o0, —1) as well as m(a) = 1 for
a € (1,00). Clearly m’ = 2r and m(0) = 2[_01 m(b)db—1=0. For v € U = C we define
M(v) = (m(Rev),m(Imv)).

More precisely M (v) = 1o My ot 'v where ¢ : R? — C is the isometric R-linear invertible
map given by (a,b) + a + ib and My : R? — R?; My(a,b) = (m(a),m(b)). However, here
and in the following we suppress ¢ and its inverse. Obviously My is two-times continuously
(partially) differentiable. It follows that M is two-times continuously R—differentiable. We

identify M’(v) with
/oy [m (Rew) 0
Mo(v) = ( 0 m/(Imv) )
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Note that M’(0) is invertible. We shall now prove that M and M’ are Lipschitz. Let v, o € C.
By the mean value theorem there are a,b € R with

M (v) — M(3)] = /(m(Rev) —m(Re )2 + (m(Imv) —m(Im 3))?

= \/(m’(a))Q(Rev —Re®)2 4+ (m/(b))?(Imv — Im )2

/ ~
<[] oo (rylv — 9.
In the same way, using equivalent matrix norms, we get

M) = M @)lew) S (m’<Rev> — m'(Re?) 0 )
|

0 m/(Imv) — m/(Im 0) L®)

= |m'(Rev) — m/(Re?d)| + |m/(Imv) — m/(Im &)
S Im” || oo mylv — 9.

Recall that B(v) = B'M(v) and ®;(u) = ®.M o u. Since M(0) = 0, it follows that (0,0) €
X xU is an equilibrium point for (T, ®). Thus the conditions of Proposition 4.42 are satisfied.
This means that we find radii 71,72 > 0 such that for all zg € B(0,71) € X; and z; €
B(0,75) C Z we find an input u € H; ([0, 00),U) with

1 = Trxg + Pru.

We mention that we can get rid of some simplifying assumptions. Instead of the special m
constructed above, we can take any function m € C?(R,R) with the property that m(0) = 0,
m’ and m” are bounded and m/(0) # 0. More generally we can also take two different such
functions m1, mo acting on the real and imaginary part.

4.4.4 A wave equation with boundary control

We continue to use the notation of Subsection 4.4.1. In this example we discuss the wave
equation with a forcing term on the boundary. To this end, assume that O C R is a bounded
domain with boundary O of class C2. Consider an open subset I' C O of the boundary
(open relative to 00). Denote by o the surface measure on 0. We remark that ¢(90) < oo
due to the regularity of 0O and the fact that O is bounded.

Following Section 10.9 of [49], we repeat some known linear results. A linear wave equation
with Dirichlet boundary control is

Ofw(t,€) = Aw(t,€), (t,€) € (0,00) x O
w(t,€) =0, (,€) € (0,00) x DO\ T (439)
w(t, €) = u(t,€), (t,€) € (0,00) x I
w(0,6) = fo(€),  9w(0,€) = go(§),  £€O.

Here fo, g0 : © — C are (probably given) initial values and p : [0,00) x I' — C is the input.

We can think of w being the displacement of an object over O. Then dw and 07w are
velocity and acceleration, respectively. The differential operator A acts only on the space
variable . The object is kept in place on one part of the boundary — namely 0O \ T" — while
it is forced to a displaced position u on the other part I'.
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Equation (4.39) is in the form of a ‘boundary control system’. In Appendix C we described
a transformation of such systems to a control problem of the form (4.9), i.e

2 (t) = Az(t) + Blu(t);  2(0) = . (4.40)

As to be expected, we then have z(t) = (w(t, +),w'(t, +)), zo = (fo,90) and u(t) = u(t, +).
The transformation is carried out in Section 10.9 of [49]. Let us depict the outcome of this
procedure, the operators A and B'. We mention that under natural conditions, solutions of
problem (4.40) yield solutions of (4.39). See Proposition C.7 for more details.

Set X := [D(Ag)]o x [D(Ag)]_1/, = L*(O) x H~1(O). In the last identity we used Remark
A.12 to identify [D(Ag)]_1/, with ([D(Ag)]i,)*. Note that X is a Hilbert space with inner
product given by

(f1.91) | (f2,92) ) = (fil fo)r2 + (Ag g A_l/ g2
(100 [ (20922 (40 "0 [ 40 02) ,

Further consider the subspace D(A) := [D(Ao)]1/, x [D(Ao)]o = Hg(O) x L*(0) as well as
the linear operator

A:D(A) = X; A(f,9) = (g,—Aof).

The extension Ag : Hi (O) — H~1(0) is onto because 0 € p(Ay), see (A.4). It follows that A
is onto. Moreover, this map is skew-symmetric. Indeed, for (f1, g1), (f2, g2) € D(A) we have

(A(fl’gl) ' (f2’92)> = (911 f2)r2 + (Ail/g( Ao) i ‘ 4" 292)

= 1)< ‘(_ )4g AUf?)Lz - (Aal/Q Ay Aoy ’QQ)LQ
= (D[(4 01 [ 45~ A0) ), + (11 9212

(— 1)<f1,91 ‘A f2,gz)) :

This shows that 0 € p(A) and that A is skew-adjoint. As in the example of Subsection 4.4.2,
from Stone’s theorem we infer that A generates a unitary group T on X.

Set U := L?(T"). As usual, elements v € L?(T) are seen as members of L?(00) via zero
extension on 9O \ I'. It is shown in Section 10.9 of [49] that

B':U— X_1; B'vw=(0,49Dv)

is an L?-admissible control operator for T. Here Ag stands for the extension to L?(0) =
[D(Ag)]o and D € L(L?*(00), L*(0)) is the Dirichlet map for O. The latter is constructed in
Section 10.6 of [49]. This operator yields the unique solution z = Dv of the Dirichlet problem
Az =0, trz = v for every v € L?(00). We remark that tr is an extension of the common
trace operator tr € L(H'(O), L?(00)). For more details we refer to the reference above.

In Corollary 11.6.4 of [49] we find sufficient conditions for exact controllability of the
linear control system (T, ®') associated to (4.39) which we repeat here. Let v € L>®(00,R")
be the outward normal vector field on 0O. If there is a point £y € R” such that

{£€00[(§—&) v(§) >0} CT,

then (T, ®') is exactly controllable in any time T > 2sup{|¢ — &| | € € O}. We remark that
this follows by duality from Theorem 7.2.4 in [49], also see Theorem 11.2.1 therein.
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For the nonlinearity M we choose the same map as in the example with the distributed
control, see Subsection 4.4.2, namely

M:U—=U;, M) =m(|%)v,

where m € C?(R,R) was a function with m(0) # 0 and m(a) = 0 for |a| greater than a
number R > 0. It makes no difference that there we had U = L%(Q,) for a subset O. C O
and here we have U = L?(I"). We saw that in order to apply Proposition 4.42 we need that
M € C3(U,U), M(0) = 0 and that M as well as M’ are Lipschitz. All this conditions were
verified in Subsection 4.4.2. The conclusion of the previous example holds accordingly.

We shall introduce another interesting nonlinearity M. Take any measurable function
b:T x T x R? — R? with the property that b(., .,0) € L?(T' x T'). Moreover, let there be a
nullset ' C T' and function x € L?(I"' x T, [0, 00)) with

VE,CeT\N Vo, B € C: [b(E, ¢, ) = b(&,C,B)] < K(E, Q) — B (4.41)

We aim to define a nonlinear operator M : L*(I") — L?(T) via
M) = [ b ¢0(0) do(0). (442

where v € L?(T") and ¢ € T'. We first check that for fixed ¢ € '\ A and every v € L?(T") the
function T' — C; ¢ = b(£,¢,v(¢)) belongs to L}(T"). This follows from the estimate

< K(& QO]+ [b(§,¢,0)| for ¢ €T\N, (4.43)

since the right-hand side is integrable as a function of {. If k is also bounded, then the map
I'xT — C; (£¢) = b(&,¢v(¢)) belongs to L2(T" x T).

Next we prove that M (v) lies in L?(T') for v € L?(T). Using that T' has finite measure,
the case v = 0 follows from standard estimates. For arbitrary v, % € L?(I") we have

2
/F|M(v)(§) — M(3)(§)[?do(§) < /F </F\b(§,(,v(g)) _ b<£’<’®(<))|d0(<)> do ()
2
S/F</F n(§,<)!v(<)—ﬁ(c)\da<g)) do(€) < al3z ey v = Bl32(ry-

This shows that M(v) — M(%) is contained in L?*(T") for all v,4 € L?*(T'). Consequently
M (v) = (M(v) — M(0)) + M(0) belongs to L?*(T") for every v € L?(T"). On the other hand
we see that M is Lipschitz, more precisely we obtain

1M (v) = M(0)|| 2y < 16l z2exryllv = Ol g2y for all v, € L*(D). (4.44)

Hence (4.26) is satisfied with ¢ = ||&[[z2(rxr) and n = 1.
Via B(v) = B'M(v) for v € U, this “convolution map” M yields an example for an
L?-admissible control operator B : U — X_; for T.
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Chapter 5

Control for semilinear state
equations

In this chapter let X and U be Banach spaces and let T be a strongly continuous semigroup
on X with generator A. Further let p € [1,00). Again, we use the abbreviation |||/ zr :=
I+ |l 2 ([0,00),07)- Later we will focus on the case where U is a Hilbert space and consider only
p = 2 so that L%([0,00),U) is a Hilbert space.

Given maps B : U — X_; and F': X — X, we are now looking at the problem
2(t) = Az(t) + F(2(t)) + B(u(t)); 2(0) = mo, (5.1)

where u € LP([0,00),U) and zp € X. As it was discussed in Section 3.2, every strong solution
z € C(J,X) of (5.1) satisfies the fixed-point equation

2(t) = Tyxo + /Ot Ty sF(z(s))ds + /Ot Ti_sB(u(s))ds forte J. (5.2)

Here J C [0,00) is an interval with min J = 0. Other than in the case F' = 0 it is not clear
whether such ‘mild solutions’ exist, even for small times. For B = 0 such existence results
are well-known, see Section 6.1 in [33]. In the first part of this chapter we extend this theory
to infinite dimensional control theory with unbounded operators.

5.1 Existence and uniqueness of mild solutions

Throughout assume that B € C(U, X_;) is LP-admissible for T. Among other things, this
means that Bu € L ([0,00), X_1) for all u € LP([0,0),U) and for each t > 0 the integral

loc
Dy(u) = /Ot T;_sB(u(s))ds for u € LP([0,00),U)

defines a continuous map ®; : LP(]0,00),U) — X. In Lemma 4.14 we saw that for every fixed
u € LP([0,00),U) the map t — ®;(u) belongs to C([0,c0), X).

The following result guarantees the existence of mild solutions for every pair zo € X and
u € LP([0,00),U). In addition to that, it yields a minimal existence time 7' > 0 which is
uniform for data in closed balls around the origin. For technical reasons we take T < 1.
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Lemma 5.1. Assume that F : X — X is Lipschitz on bounded sets. Further assume that @,
is bounded on bounded sets for each t > 0. Then for all r,p > 0 there is a time T > 0 (see
(5.3) below) such that for all initial values xo € B(0,7) C X and all inputs u € B(0, p) C
LP(]0,00),U) there exists a function z € C([0,T], X) satisfying

z(t) = Trxo + /Ot Ti_sF(2(s))ds + ®¢(u) fort e [0,T],

i.e., z is a mild solution of (5.1) on [0,T].
Proof. Due to Lemma 4.23, ®; is bounded on bounded sets uniformly for ¢ € [0, 1], that is
Vp >0 3dcp1 >0 Vue LP([0,00),U), t €[0,1]: |ullzr < p = ||Pe(w)]|x < cpa-

The assumption on F' means that for each R > 0 there is a Lipschitz constant L(R) > 0
such that for all x1,z9 € X with ||z1|x, ||z2]|x < R we have

[F(z1) = F(22)llx < L(R)|21 — 22 x-

Let r,p > 0. Take zg € B(0,7) C X and u € B(0,p) C LP([0,00),U). For T € (0,1] and
z € C([0,T],X) we consider the function Cy, . (2) € X% given by

Caou(2)(t) = Tz + /Ot Ti—sF(z(s))ds + ®¢(u) fort > 0.

One easily sees that this defines a map Cy, o, : C([0,7],X) — C([0,T], X). Clearly, if z is a
fixed-point of Cy, , then it is a mild solution. We will show that C,,, maps the closed ball
B(0,R) C C([0,T],X) contractively to itself, provided that R > 0 is chosen large enough
and 7' > 0 is small enough.

Recall that we wrote mr; = sup,cjo /| To|| for t > 0. The continuity of the map

¢
0,00) = R; ¢ ‘ / T,F(0) ds
0 b's
implies that it has a maximum ¢ > 0 on [0, 1]. We set
1
R .= maX{4Cp,1, 40, 4m]‘,17’} and T := min {1, w} . (53)

Then for all z € B(0, R) we estimate

Cona)Ollx < mrglizolx + [ mrdFs)) ~ FO)Lx ds + @il +] [ Tor0)ds
0 0 X

t
<mrar +mr1L(R) / z(s)||x ds + cp1 + ¢
0
R R R
< 7 +mr 1 L(R)TR+ I + I <R foralltel0,T].

This means that Cy, ,(z) lies in B(0, R). On the other hand, for 21,22 € B(0, R) we obtain

[Coaae1)(0) ~ Canae2)Ox = | [ Teos(Fl(6) = Fleas)) as

< mr 1 L(R)T |21 — zall Lo (o,17,x) < 1ll21 — 22/l Lo o,77,3)

X

for all ¢ € [0, 7. The contraction mapping principle yields a fixed-point z € B(0, R) of Cy 4.
As argued above, z is a mild solution of (5.1). O
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We point out that for all zg € X and u € LP(]0,00),U) there is a mild solution of (5.1)
and it is even unique in a specific ball B(0, R). In the following lemma we show a stronger
form of uniqueness, namely that whenever two solutions exist, then they are equal on their
common domain.

Lemma 5.2. Let F' : X — X be Lipschitz on bounded sets as in Lemma 5.1. Further let
zo € X and u € LP([0,00),U). Assume there are functions z; € C(J1,X) and z3 € C(J2, X)
(where Jy, JJo C [0,00) are intervals with min J; = min Jy = 0) satisfying

zj(t) = Tz + /Ot T sF(zj(s))ds + ®¢(u) forte J; (j=1,2).

Then we have z1(t) = z2(t) for allt € Jy N Ja.

Proof. Assume T = {t € Jy N Ja| 21(t) # 22(t)} was not empty and set to = inf 7 > 0. By
definition of typ we have z1(t) = z2(t) for all ¢ € [0,¢y) provided that to > 0. Since z; and 2z
are continuous, it follows that z; = z5 on [0,¢g]. The latter is also true if ¢y = 0, because
Z1 (O) = ZQ(O) = X0-

The assumption 7 # () implies that [0,¢9] # J; N Jo. Hence there is a § > 0 with
[0,t0 + 6] € J1 N Ja. We find a radius R > 0 such that ||z1(t)|x,||22(t)||x < R for all
t € [0,tp + d]. We can thus estimate

1)~ 220)llx = | [ Tea(Pla(o) - Flaalo))) ds

X

t
< mT,tOJr(;L(R)/O |z1(s) — z2(s)||x ds for t € [0,to + 4.

Gronwall’s inequality (see e.g. Lemma 6.1 and Corollary 6.2 in [3]) now yields the bound
|z1(t) — z2(t) || x < Oexp(mro+sL(R)t) =0 fort e [0,t9 + d].
This means that z; = 2z on [0, tp + J] and thus contradicts ¢y = inf 7. O

Standing assumption: Let F' € C'(X, X) be Lipschitz on bounded sets and assume
that @, is bounded on bounded sets for every ¢t > 0.

For g € X and u € LP([0,00),U) define the mazimal ezistence time
too(zo,u) = sup{T > 0|3z € C([0,T], X) mild solution of (5.1)}.

Due to Lemma 5.1 we have to (g, u) > 0 for all zp € X and u € LP(]0,00),U). It might be
that too (20, u) = 00, e.g. for g = z, and u = x,, with Az, + F(x.) + B(v.) = 0.

Next, for all zg € X and u € LP(][0,00),U) we construct a mild solution z(.,zo,u) on
[0, too (0, u)). Here we shortly write too := too (20, u).

For t € [0,t) take any T € (f,ts). Then there is a solution zr € C([0,7],X) of
(5.1). Set z(t,zp,u) = zr(t). Lemma 5.2 implies that z(.,zp,u) is well-defined and that
z(s,zg,u) = zp(s) for all s € [0,T]. Hence z(.,xz,u) is continuous and it satisfies (5.2) for
every t € [0,%s). This means that z(.,zg,u) is a mild solution of (5.1) on [0,ts).

We call z(.,z0,u) the mazimal mild solution of (5.1) (for the data z¢ and u). It is
maximal in the sense that for every mild solution Z € C(J, X) for the data z¢ and u we have
J C[0,te) and Z = z(+,x0,u) on J.

The uniqueness shown above also implies that the maximal mild solution satisfies a com-
position property as in the next lemma.
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Lemma 5.3. Assume that the conditions of Lemma 5.1 are satisfied. Let u € LP([0,00),U)
and xo € X. Then for all 7 € [0, ts(z0,u)) we have

too(2(T, o, u), Stu) = too(xo,u) — T and Srz(v,xo,u) = 2(w, 2(7, o, u), Stu).

This means that the shifted function S’z (., zo,u) € C([0,toc(x0,u) —7), X) is the maxi-
mal mild solution of

2(t) = Az(t) + F(2(t)) + B((Stu)(t)); 2(0) = 2(7, z0, u).

Proof. Abbreviate to := too(z0,u) and x; := 2(T, zg,u). For t € [0,ts — T) We compute
T+t
Srz( ., wo,u)(t) = 2(17 +t, 20, u) = Trysz0 + / Trit—sF'(2(s,20,u)) ds + @7 su
0

=T, T,zq +/ T, T,_sF(2(s,x0,u))ds
0

t+7
+ Ty (s—r)F'(2(8, 20, u)) ds + Ty ®ru + @45 u

T

=T, (TTxo + / T, sF(2(s,x0,u))ds + CI)TU)
0
t
# [ T P (s + o, w) ds 4 @187
0
t
— Ty 2(r, 2o, u) + / Ty JF((S2( -, 20, u))(s)) ds + 15w,
0

Hence S¥z( .+, x0,u) is a mild solution of (5.1) for the data z, and Siu on [0, s —7). It follows
that too (27, Stu) > too—7 and S¥z(., o, u) = 2(+, z+, SFu) on [0, ts— 7). Reading the above
identity backwards also yields too (7, Sfu) < too —7. We thus have to (27, Stu) = too—7. O

The maximality of z(.,x,u) is equivalent to a ‘non-extendability’ expressed in the fol-
lowing statement.

Lemma 5.4. Under the assumptions of Lemma 5.1 we can show that if too 1= teo(x0,u) < 00
for some zog € X and u € LP([0,00),U), then ||z(t,x0,u)||x — 00 ast — too™.

Proof. Assume that this was not the case. Then we find a sequence (t,) in [0,ty) with
tn — too as n — 0o and some r > 0 with ||z(¢,, zg,u)||x < r for all n € N.

We set z,, := z(tn, o, u) for n € N. Note that [|S} ulr» < ||ul/zr =: p for every n € N.
Lemma 5.3 yields that oo (zn, S§,u) = tec —t, — 0 as n — oo. This contradicts the fact that
by Lemma 5.1 there is some 7' > 0 (depending only on r and p) such that to(z,, 57 u) > T
for all n € N. O

The inversion of this “blow-up result” yields a condition for global existence. In short,
if the norms ||z(¢,zo,u)||x can be bounded for all ¢ > 0, then the maximal existence time
too(xo,u) can not be finite. A simple example is the following corollary. Note that it can be
applied especially if F' is (globally) Lipschitz.

Corollary 5.5. In addition to the conditions of Lemma 5.1 assume that there is a constant
¢ >0 with ||F(x)||x < c(||z||x + 1) for all z € X. Then t(zg,u) = oo for all z9 € X and
u € LP([0,00),U).
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Proof. The claim follows by a contradiction argument. Assume we had to 1= too(x0,u) <
oo for a some data xg € X and u € LP([0,00),U). Since (T, ®) is a continuous additive
control system, the function [0,00) — X; ¢t — Tzg + P¢(u) is continuous by Lemma 4.14.
Consequently the term ||Tixg + ®;(u)||x is bounded for ¢ € [0, t]. We can thus estimate

t
12(¢, 20, w)l[x < [ Trzo + @ (u)llx +/0 ITe—sF(2(s, 20, u)) | x ds

t
< s[up ]||']I‘S:L‘o—|—<1>s(u)||x +cmqr7tootoo+c/0 |z(s, xo, u)|| x ds
s€(0,to

for all t € [0,t]. Set c1 = supycpq )l Tswo + Ps(u)||x + emr i teo. Then Gronwall’s
inequality yields
|2(t, xo,u)||x < crexp(ct) forallt e [0,ts].

This contradicts the assumption that ||z(¢, zo, u)||x — oo for t — t ™. O

In the addendum of the next result we will assume that ®; is Lipschitz on bounded sets
for every t > 0. Due to Lemma 4.21 we can choose a uniform Lipschitz constant for ¢ in
compact subsets of [0,00). It is clear that in this situation ®; is bounded on bounded sets
for every t > 0 and that (T, ®) is equicontinuous. Recall that ®, is globally Lipschitz if

E|Mt >0 Vu,ﬂ S Lp([O, OO), U) : H<I>t(u) — q)t(ﬂ)HX < MtHu — ’INL”LP.

We mention that one can choose a uniform Lipschitz constant for ¢ in compact sets, see
Lemma 4.21 and Remark 4.24.

Let us assume that we know the existence time ¢1 := too(Zx, ux) of some data z, € X and
us € LP(][0,00),U). We shall need that for any 7 € [0,¢;) the maximal existence time of data
“close to” x, and u. can be bounded from below by 7. We also show continuous dependence
on the data.

Lemma 5.6. As in Lemma 5.1 assume that F' is Lipschitz on bounded sets and that ®; is
bounded on bounded sets for all t > 0. Further let (T, ®) be equicontinuous. Then for all
zy € X, uy € LP([0,00),U) and every T € [0,too(zs,u)) there are radii r,p > 0 such that for
all g € B(xx,7) and u € B(uy, p) we have too(xg,u) > 7.

Let ®; be Lipschitz on bounded sets for all t > 0. Then there is a constant K, > 0 such
that for all x,% € B(zx,r) and u, i € B(us,p) we have

||Z( '7$7u) - z( -, ﬂ)HL‘”([O,T},X) < KT(”x - '%HX + Hu - 7jHLP)'
If @, is globally Lipschitz for all t > 0, then p can be chosen independently of . and ..

Proof. 1) Let 7 € [0, too(24,ux)). Due to continuity, z(.,z«,u.) is bounded on [0,7]. Set
¢ 1= maxc(o[|2(t, T+, ux) | x exists. Consider the radii

rg:=2+4c and po = [[ul[r + 1.
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and z(.,Z,%)|[p1) are fixed-points of the contractive maps Cz sz and Czg respectively. The
Lipschitz constant was i. We obtain the estimate

12(2,2,0) — 2(t, 7, 0)|| x = [|Caa(2(+, 2, 0))(t) = Cza(2(+, 7, 0))(1)] x
| () = Cea(z(+, 7, W) ()| x + ICe.a(2(+, 7, W) () — Caa(z(+,7,u)) ()]l x

Lo (o,11,x) + mra [ — 7] x + Sl[lopl]\\%(ﬂ) — & ()| x
oel|0,

for all ¢ € [0, T]. It follows that

12(e,2,0) = 20+, T, @) oo o,11,x) < 2mra[T =T x +2 sup [|@5(a) - Bo(@)][x  (5.4)

o€l0,1

for all 2,7 € B(0,79) and @,u € B(0, pg), where for convenience we estimated % < 2. The
supremum exists because t — ®;(u) is continuous for u € LP([0,00),U).
2) In case T > 7 the proof of the first part is finished. Else take (the minimal) N € N
with NT'> 7. Set t; = j% and abbreviate u j := St*ju* for j=0,...,N.
For each j € {0,..., N — 1} the equicontinuity of ®; yields a number /; > 0 with
N-1 -1 B
sup ||Po(0) — Do (uyj)|lx < e:= (2 Z (2mq1-71)k> for all @ € B(uxj,1;). (5.5)

Now set
ri=(2mr1)" " >0 and p:=min{l,lo,...,In_1} > 0.
Since 7, p < 1 it follows that rg > ||z«||x + 7 and pg = ||u«||zr + 1 > ||us| e + p. We thus
have the inclusions B(z,r) C B(0,79) and B(ux, p) € B(0, po).
Let xg € B(wy,7) and u € B(ux, p). We inductively show that for all j € {0,..., N} we
obtain t(zg,u) > t; as well as

-1
[2(t, w0, u) — 2(t, 4, us) || x < (2mra)’ (|20 — 24| x +2 (Z(Qmm)k) €
k=0

for all t € [0,¢;]. For j = 0 this is trivial, since ||2(0, zo, u) — 2(0, z«, us) || x = ||zo — z«||, and
too(xo,u) > tg = 0 by Lemma 5.1.

Assume that the claim is true for some j € {0,..., N — 1}. Using the choice of r and p,
we calculate

12(t, 2o, w)l x < [l2(tj, zo,u) — 2(t, 2o, ) [ x + [[2(E), T ws) || x
j—1
< (2mr1)||To — 24| x + 2 (Z@mm)k) e+c

k=0
Sl—‘rl—i-C:T’().

Observe that [|S7 ullrr < [lul|r < po and in the same way [|u.j][r < [Ju.]| < po. Lemma 5.3
and the first step then imply the inequality

Y

too(2(t5, 0, u), St u) = tos (o, u) —t; > T =

=R
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which means that to(zo,u) > t; + 5 = t;4+1. On the other hand we clearly have
lettenu)lx Sc<ro  and  [Syu— gl < Jlu—w < p <1
From Lemma 5.3, (5.4) and the induction hypotheses we deduce

”Z(tj + S,.%'(],U) - Z(tj + S,$*,u*)||X = ||z(s,z(tj,:v0,u),5’z‘ju) - z(s,z(tj,x*,u*), S;;u*)”X

< 2mra | 2(t, o, u) — 2(t5, o, u)||x + 2 Sup ]H@U(SZU) = Do (thag) I v
o€l0,1

-1
< 2mr, ((ZmT,l)Jon — Tul|x +2 (Z(Qmm)k) 5) + 2¢

k=0

J
= (@mr) " ao - alx +2 (Z@mm)k) e+ 2

k=1

for all s € [0, §]. The induction hypotheses further implies the estimate

7j—1
|2(t, mo, u) — 2(t, Ts, ux) [ x < (M) |20 — 24| X + 2 (Z(zmm)k) €
k=0

J
S (2m11~’1)]+1|]x0 - .%’*HX + 2 (Z(Qm'[[‘71)k) E.

k=0
for ¢t € [0,;]. In particular we have shown that to (2o, u) > tn = 7.

3) We still have to prove the addenda. Assume that ®; is Lipschitz on bounded sets for
every t > 0. Then automatically ®; is Lipschitz on bounded sets uniformly for ¢ in compact
sets by Lemma 4.21. We thus find a constant M, ; > 0 such that

|®4(u) — ®4(@) | x < My 7llu—illze for all u,@ € B(O,po), t€[0,7).  (5.6)

Let x,% € B(xs,r) and u, @ € B(ux, p) C B(0,pg). Above we have shown that ||z(¢,z,u)| x

and ||z(¢,Z,a)||x are less or equal to ro for all ¢ € [0,7]. The assumption on F yields a
number L(rg) > 0 with

|z(t, z,u) — z(t, 2, 0)|| x
t
<mr.llr— 2| x + /0 mr || F(2(s,2,u) — F(2(s,2,0)) || x ds + | @4 (u) — ®¢(a)||x
t
<mrqllz —Zlx + Mpyrllu— @l r + mT:L(To)/O |2(s, 2, u) — 2(s, T, 0)| x ds

for every t € [0, 7], where we also used (5.6). With Gronwall’s inequality, we derive

[2(t, 2, u) = 2(t, &, 4)||x < (mrrlz =2 x + Mpg,rllu — @l e) exp(mer, - L(ro)t)

< max{my,r, Mp, 7} (|2 = Z|x + [lu = @[ 1s) exp(mr,; L(ro)7),
for all ¢ € [0, 7]. This means that

”Z('vxvu) - Z('? ~777’)HL°° < KT(H‘T - ‘i'HX + Hu - ﬂHLp)v
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where K; = max{mr,, M, ;} exp(tmrL(ro)).

4) In case ®; is globally Lipschitz for all ¢ € [0, 1], as before deduce that the property
holds uniformly for ¢ € [0,1] (see Remark 4.24). Estimate (5.4) then directly implies

12(e, 2, 0) = 2(+, T, @) | oo jo,11,x) < 2mral|T =Tl x +2 sup [[@6(a) — o ()| x

o€el0,1

< 2mr||7 — Tl x + 2My|a — @ o (5.7)

_ — —1

for all 2,7 € B(0,79) and @,u € B(0,pp). Choosing p = (2M1 Z,]j:_()l(Qmml)k) , the
induction in step 2) works in the same way if we replace ¢ with M;||@ — @||z» and use (5.7)
instead of (5.4). O

Remark 5.7. Let the conditions of the first part of Lemma 5.6 be satisfied. A close inspection
of step 2) in the proof shows that the map

B(w4,7) X Bus,p) — C([0,7], X);  (z0,u) — 2(+, 70, u)

is continuous at (x.,u.). To see this, one only has to replace € in (5.5) by an appropriate
smaller number. O

We summarize the results of this section in a theorem.

Theorem 5.8. Let X and U be Banach spaces and let T be a strongly continuous semigroup
on X with generator A. Assume that B € C(U, X_1) is an LP—admissible control operator for
T with p € [1,00) and denote the corresponding input maps by ®; fort > 0. Let F : X — X
be Lipschitz on bounded sets and assume that ®; is bounded on bounded sets for each t > 0.

Then for every pair (zg,u) € X x LP(]0,00),U) there exists a mazximal existence time
too(z0,u) € (0,00] and a unique mazimal mild solution

z2(w,x,u) € C([0, too (0, 1)), X)

of (5.1). If too(xg,u) is finite, then ||z(t, xo,u)||x — 00 ast — too(z0,u).

Additionally assume that (T, ®) is equicontinuous. Then the mazimal existence time is
lower semi-continuous in the sense that for every pair (x.,u.) € X x LP([0,00),U) and each
time T € [0, too (T, us)) there are radii v,p > 0 such that for all (zo,u) € B(xy, 1) X B(ux, p)
we have too(zo,u) > 7. Moreover, the map

E(‘T*a T‘) X E(u*a p) - C([07 T]a X)7 (:Iio, U) - Z( 5 20, u)
is continuous at (., us). Finally, this map is Lipschitz if ®, is Lipschitz on bounded sets for
every t > 0.
5.2 Linearization

For convenience, we repeat problem (5.1). Let A be the generator of a strongly continuous
semigroup T on X and let B € C(U, X_1) be LP—admissible for T. As usual, the corresponding
input maps are denoted by ®; : LP([0,00),U) — X. Further let F': X — X be Lipschitz on
bounded sets. We are looking at the inhomogeneous Cauchy problem

Z(t) = Az(t) + F(2(t)) + B(u(t)); 2(0) = xp. (5.8)
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Assume that @, is bounded on bounded sets for all t > 0. Then Lemma 5.1 yields the existence
of the unique maximal mild solution z(.,zg,u) for all o € X and u € LP([0,00),U).

We next derive a linearization principle very similar to the one in Section 4.3. To this
end, assume that (5.8) has an equilibrium point (z.,v.) € X x U, i.e.,

Az, + F(z.) + B(vs) = 0.

As before, we abbreviate u, := X,,. The maximal mild solution corresponding to the data
(4, uy) is given by z(t, x4, us) = x, for all £ > 0.

Moreover, we assume that F' and B are differentiable at z, and v, respectively. The
linearized problem of (5.8) at (x4, us) then reads

7(t) = (A+ F'(z.))a(t) + B'(v)@; - 2(0) = Zo. (5.9)

As in part A) of the linearization principle on page 51 of the thesis we claim that this linear
problem is well-posed. We have to show that B’(v.) is LP—admissible for the semigroup
generated by A + F'(z,). Indeed, due to Proposition 4.33 the linear operator B'(v,) is
LP—admissible for T. Corollary 5.5.1 in [49] (a far more general result) then yields the claim.

We shall establish a perturbation theory for our nonlinear problem. To this end, we
first collect some properties that the “perturbed control system” (5.8) inherits from the
unperturbed one, namely (5.8) with F' = 0. For the time being we replace the perturbation
F'(z,) by an arbitrary bounded operator P € L£(X). Other properties of F’'(x,) are not
important here.

To have a proper spectral theory at hand, vector spaces are mostly assumed to be complex.
In the text before Remark 4.25 we already mentioned that this seems to cause problems in
applications: Sometimes nonlinear terms are not differentiable in the common sense, but
merely R—differentiable. Clearly the generator of a semigroup T in £(X) has to be C-linear.
The perturbation results refereed to below are based on Hille—Yosida generation theorem,
see Theorem I1.3.8 in [15]. The latter, although formulated for complex vector spaces, is
valid if we consider T as a family in Lr(X). We simply have to exclude part (c) of the
cited theorem. Thus again every appearance of the word “differentiable” can be replaced by
“R—differentiable”.

Admissibility under bounded perturbations of the generator

It is well known that A+ P : D(A) — X is the generator of a strongly continuous semigroup
S on X. For every 7 > 0 the operator S; € L(X) satisfies the equations

S,z =T,z + / SePT,_gzdo =T,z + / S,_,PT,zdo. (5.10)
0 0

Moreover, the norms on X given by ||R(A\, A)z||x and ||R(A\, A + P)x| x are equivalent if
A > w + 2M]||P||. Here, as usual, w € R and M > 1 are numbers with ||T;|] < Me*! for all
t > 0. As a consequence, we can say that “the spaces X_; for both A and A + P coincide”.
With our notation from Appendix A this means [D(A)]-1 = [D(A + P)]—1. For a proof of
these statements we refer to Theorem I11.1.3, Corollary I11.1.4 and Corollary III.1.7 of [15].
As for T we use the symbol msg; := sup,¢(o4[[Se||-
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Proposition 5.9. Let B € C(U, X_1) be LP—admissible for T and assume that ®; is bounded
on bounded sets for all t > 0. Further let P € L(X). Then B is also LP—admissible for S.
The corresponding input maps ®,, ®F € C(LP([0,00),U), X) are related by

t
OF (u) = ®y(u) —i—/ St—sP®g(u)ds for all u € LP(]0,00),U) and t > 0. (5.11)
0

Proof. Let u € LP([0,00),U). Since B is LP—admissible for T, the function Bu : [0, 00) — X_;
is locally integrable. Thus for ¢ > 0 and u € LP(]0,00),U) we may define

®F : 17(]0,00),U) = X_1: @f(u):/otStsB(u(s))ds.

We have to show that (S, ®7) is a continuous additive control system on X and LP(]0, o), U).
The needed properties can be derived from (5.11). Hence, we first verify this equation. Let
u € LP([0,00),U). Using the representation (5.10) and Fubini’s theorem, we infer

OF (u) = /0 'Sy B(u(s)) ds = /0 t {THB(U(S)) + /0 S PT, o Bu(s)) dcr] ds
— B, (u) + /0 ‘s.p /0 Ty JBlu(s)) ds do = ®y(u) + /0 'S, P, (u)do
= ®y(u) + /Ot St—sPPs(u)ds

for all ¢ > 0. Note that by Lemma 4.14 the map [0,00) — X; s — P4(u) is continuous.
Therefore the last integral exists in X and consequently ®f (u) € X for all t > 0. Proposition
1.3.4 in [5] further yields that

t
0,00) = X; ¢ / S, PB4 (1) ds
0

is continuous. We deduce that [0,00) — X; t + ®] (u) is continuous for all u € LP(]0, 00), U).
Similarly one checks this properties for u = x, where v € U is arbitrary.

Let 7' > 0. We next show that the family {U — X;v +— ®F(x,) |t € [0,T]} is equicon-
tinuous. To this end, let vg € U and € > 0. Because {U — X;v — ®(xov) |t € [0,T]} is
equicontinuous, we find a number § > 0 such that

3

P ) <epi=m e
H t(X'U) t(X'UO)HX — 61 1 + mS,THPHT

for all v € U with |[v — vg||ly < ¢ and every ¢ € [0,T]. For such v and ¢ it follows that

IF () = 8 () < 140x0) = @il + [ 180-0P(@:0) = Bl ds

<ei(l+msr] PIT) = .

It remains to verify that ® : LP(]0,00),U) — X is continuous for all ¢ > 0. Let ¢ > 0 and
ug € LP([0,00),U). For h € LP([0,00),U) consider

@t(u() + h) — @t(u()) = <I>t(u0 + h) — @t(uo) + /Ot St_sP(QS(uo =+ h) — (I)S(U()>) ds.
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Due to the continuity of ®;, we only have to show that the integral on the right-hand side
converges to zero as ||h||r — 0. Let (hg) be any sequence in LP([0,00),U) with ||hg||zr — O
as k — oo. Taking a subsequence, we may assume that ||hg|/z» < 1 for all & € N. Choose
p = |jup||zr + 1, so that ||ug + hg|/» < p for all k € N.

Again the continuity of @, yields that ||S;—s P(Ps(uo+hg) — Ps(uo))||x — 0 as k — oo for
each s € [0,t]. On the other hand, Lemma 4.23 yields a constant ¢, ; > 0 with ||®4(u)||x < cpy
for all u € LP([0,00),U) with ||u||z» < p. Thus we obtain the estimate

1St—s P(®s(uo + i) — Ps(uo))llx < msy|Pll2cp
for all £ € N. The claim now follows from the dominated convergence theorem. O

Assuming that ®; : LP(]0,00),U) — X is continuously differentiable, we can now show
the well-posedness of (5.9) without referring to Corollary 5.5.1 of [49]. In fact, if B is LP—
admissible for T then it is LP—admissible for S by the last proposition. Proposition 4.33 then
shows that B’(v.) is LP—admissible for S.

Remark 5.10. The last step of the preceding proof simplifies considerable if we assume that
the additive control system (T, ®) is equicontinuous. It is easy to see that in this case also
(S, ®%) is equicontinuous. O

In the addendum of Lemma 5.6 the condition appeares that ®; is Lipschitz on bounded
sets. This is another property that translates over to <I>f .

Lemma 5.11. Let B be LP—admissible for T and let the input maps @, : LP(]0,00),U) — X
be Lipschitz on bounded sets for allt > 0. Then ®F : LP([0,00),U) — X is Lipschitz on
bounded sets uniformly for t in compact subsets of [0, 00).

Proof. Take any T' > 0 and p > 0. From Lemma 4.21 we know that the ®; are Lipschitz on
bounded sets uniformly for ¢ in compact subsets of [0,00). We use the notation introduced
in this lemma. Let ¢ € [0,7] and uy, us € LP(]0,00),U) with ||ui||ze, [|u2|lzr < p. Once more
using (5.11), we then obtain

1F (u1) — @ (ug) || x < [|®¢(ur) — Dy (uz)||x + /t St—s P(Ps(u1) — ®5(uz2))ds
0 X

< Mrp(1+ ms || P|[T)[Ju1 — uz| e O

Assume that ®; is continuously differentiable for all + > 0. Then ®! is differentiable at
constant functions. More importantly, we can express the derivative of ®! at such points
through the derivative of ;.

Lemma 5.12. Let B be LP—admissible for T. Further assume that the corresponding input
maps P, : LP([0,00),U) — X are continuously differentiable for all t > 0. Then for every
v € U the perturbed input map ®F : LP([0,00),U) — X is differentiable at x, for all t > 0.
The derivative is given by

t
(@FY (xu)i = B} (x)ii + /0 Si_ PO (xu)ids for @€ LP([0,00), U). (5.12)
Proof. Let v e U, t >0 and € > 0. Lemma 4.26 yields a radius 6 > 0 such that
19 (xw + ) — @ (x0) | czr x) < e(1+ms ]| P~
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for all w € B(0,6) and every s € [0,t]. For @ € B(0,d) C LP([0,00),U) formula (5.11) yields

t
|2 (v +3) = 0 () - ¥~ [ 8P (x)ads
<[ @e(xo + @) — Pe(xw) — PHxo)allx

‘/ St_sP(®s(xo + @) — s (x) — Pl(x0)@) ds

H/ t(Xo + 00)d — Py(xy)a) do

X

X

X

+ msg|| Pt sup

1
ow | [ @0 + 0~ ¥ (x)) do

X

< (L +mgl|Pl[t) sup  sup (| (xo +T) — Q(x0)ll e x)lltl e < ell]| e
s€[0,t] we B(0,6)

Hence the claim is shown. O

Remark 5.13. Under the conditions of the last lemma, for v € U and ¢ > 0 we define the maps
orem : LP([0,00),U) — X and (@)™ : LP([0,00),U) — X by

() = Pe(xo + 1) — Prx0) — P (x0)T,
(7)™ (@) = F (xv + @) — € (xo) — (2) (x0) .

Using (5.11) and Lemma 5.12 we easily deduce the identity

(®Fyrem (@) = drem (g / St—s PO (u)ds for @ € LP([0,00),U). O
Remark 5.14. To the assumptions of Lemma 5.12 we add that (T, ®'(x,)) is exactly control-
lable in some time 7' > 0, see Definition 4.35. Then (T, (®¥)’(x,)) is also exactly controllable

in time 7' > 0 provided || P|[z(x) is “small enough”. Indeed, this follows from Remark C.12
and equation (5.12) since

T
H/ Sr_sP®(xy)ds
0

< Tmg |27 (Xo)ll 222,00 | Pll 2(x)
£(L2,X)

Note that the smallness condition in Remark C.12 involves the norm of a right inverse of the
unperturbed operator ®/(xy). O

We come back to problem (5.8). Recall that (x,,v.) is an equilibrium point for this
equation. We assumed that F' : X — X is differentiable at x.. Consider the remainder
Frem: X — X given by

F*™ (%) = F(ay + %) — F(x4) — F'(2.)7.
Clearly, if F' is differentiable at x, + &, then F*™ is differentiable at & € X with derivative
(F™™)(2) = F'(zs + T) — F'(z2).
In particular this implies that (F"*™)’(0) = 0. We shall see that a mild solution of

2'(t) = (A4 F'(z:))2(t) + F**™(2(t)) + B(us + @) — B(ux); 2(0) = Zo. (5.13)
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is given by Z := z(., &y + Zo,usx + @) — 2(+, T4, us). Let S be the semigroup generated by
A+ F'(x,). For the sake of a short notation we denote P := F'(x,) € L(X). By Proposition
5.9 the control operator B is admissible for S. Let ® : LP([0,00),U) — X for t > 0 be
the corresponding input maps. Further let o € X, @ € LP([0,00),U) and t € [0, %) where
too = too(Tx + Zo,ux + @). We first mention that z(s,z. + Zo,us + @) = x. + Z(s) for all
s € [0,ts0) since z(u, Ty, usx) = 4. On the other hand, we may write

Z(t) = z(t, xx + To, us + @) — 2(t, T, Us)
t
— Tyas + Tido + / Ty o F(ws + 3(5)) ds + &4 (us + 1)
0
t
— Tz — / Ti—sF(xy)ds — Py(us)

_'JI‘tonr/ Ty ' (2,)5(s) ds+/ T, F™™m(3(s)) ds
+ Oy (us +a) — Py(us) fort €[0,tx0). (5.14)

We emphasize that this is a fixed-point equation for Z. From (5.10) we easily obtain the
following identities for the two integral terms on the right-hand side.

/Tt F'(14)2 ds—/ Si_sF'(x4)2 ds—/ St F' (s / Ts_ o F'(2.)2(0) do ds,

/']I't,sFrem( ds—/ Si—s F™M (2 ds—/ St s F' (s / Ty F™"(2(0))do ds.
0

Plugging them into the last identity for Z and using once more (5.10) together with (5.11),
by a tedious but easy calculation, we derive

t
Z(t) = Sy +/ St_sF™™(%(s)) ds + ®F (us + 1) — @ (u,) forallt € [0,t00).  (5.15)
0

The calculation is carried out at the end of this section on page 96. Equation (5.15) means
that Z is a mild solution of (5.13). We additionally assume that ®; is continuously differen-
tiable for every ¢ > 0. Then by Lemma 5.12 the derivative (®})'(u.) exists, and with the
operator (&)™ defined in Remark 5.13 we may write

Z(t) = Stxo + /Ot St F™™(2(s)) ds + (®I)°™ (@) 4+ (®F) (uy) . (5.16)

We nee the following adaption of Definition 4.36. The system (5.8) is called locally
controllable at (4, u) if

VR > 0 3rg,m € (0, R] Vo, 1 € X with ||zo|x < ro, |21 <71 Fu € L*([0,00),U) :
2(T,zo,u) =x1 and ||z(t, zo,u) —z«]| < R forallt € [0,T].

The main result of this section is the following linearization theorem. In short, it says

that (5.8) is locally controllable near the equilibrium point if the linearized problem (5.9) is
exactly controllable. The latter notion was introduced in Definitions 4.35.
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Theorem 5.15. Let X be a Banach space and let U be a Hilbert space. Assume that A
is the generator of a strongly continuous semigroup T on X and let B : U — X_1 be an
L%-admissible control operator for T. Denote by ®; : L*([0,00),U) — X, t > 0 the corre-
sponding input maps. Let F': X — X be Lipschitz on bounded sets. Assume that we have an
equilibrium point (z.,v.) € X X U satisfying

Az, + F(zy) + B(vs) = 0.

Write uy := Xo, - Assume that ®, is continuously differentiable and Lipschitz on bounded sets
for every t > 0. Let F' be continuously differentiable on a neighborhood O C X of x, and set
P := F'(z,). LetS be the strongly continuous semigroup generated by A+ P and let ®f be the
perturbed input maps from (5.11). Finally, assume that the linearized system (S, (®F) (us))
is exactly controllable in time T' > 0. Then the system (5.8) is locally controllable at (x4, wus).

Proof. From Lemma 5.12 we infer that @5 is differentiable at u,.. Thus the last condition
makes sense. Since L?([0,00),U) is a Hilbert space and by assumption the bounded linear
operator (®£)'(u,) is onto, it has a bounded right inverse

Q = (7)) (u.))™ € L(X,L2([0,00),1)).

We use the notation F™™ M and (&)™ introduced above. As remarked there, F™™ is
continuously differentiable on O := O — z,.

Lemma 5.6 yields radii » > 0 and p > 0 such that (29, u) > T for all zg € B(z,,r) C X
and u € B(ux, p) C LP([0,00),U). We may assume that B(z.,r) C O. Moreover, there is a
constant Kp > 0 with

[2(+,21,u1) = 2(s, 22, u2) || Lo (0,77, x) < Kr(ll71 — 22l x + [Jur — v/ 12)

for all 21,29 € B(xy,r) and all uj,us € B(us,p). Let g € B(0,7) and @ € B(0, p). Instead
of the mild solution z, we first treat the shifted function (., Zo, @) € C([0,T], X) given by

Z(0,Z0,0) = 2(w, T + To, U + U) — 2( 0, Tu, Us).
Observe that 2(.,0,0) = 0. From the above Lipschitz estimate we obtain
12(s, @1, 01) — 2(+, T2, U2) || oo (o,1),x) < Kr(1T1 — To2llx + (|91 — G2/ £2) (5.17)
for all 71,75 € B(0,r) and @, 49 € B(0, p). In particular, we have
12(t, Zo, @) [ x < Kr(||lZollx + [|7ll12)

forall ¢ € [0,T]. As a consequence, we can choose r > 0 and p > 0 so small that 2(¢,z,a) € O
for all t € [0, 7). In (5.16) we saw that Z satisfies the equation

T
AT, &0, @) = Spito + / Sp_y FM(3(s, 79, @) ds + (BR)™ (@) + (0 (us )i
0
Let #; € X and set £ := &1 — SpZg. If we find an input @ € B(0, p) with
’ P P
i=0Q (g _ /0 Sp_o(FPYem™ (5(s, Fo, 1)) ds — (@T)rem(a)> —. (@),
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then we obtain
T
(T, %o, 1) :SchoJr/O Sp_ o F*m(5(s)) ds + (D)™ (i) + (8 (us)ii = &1.

Hence we are looking for a fixed-point of the map C : B(0, pg) — B(0, pg) defined through
the equation above. We will find a radius py € (0, p] such that C is strictly contractive on
B(0, po) provided Zg € B(0,79) and #; € B(0,r1) for some rg,r; > 0. To this end, we need
several estimates.

Let R > 0. Lemma 4.26 yields a radius p; > 0 with
_ _ 1 _
(@™ @)l 2(x,p2) = 194 (us + ) = D (ua)ll£(x,2) < m(l +msr|P|IT)™

for all @ € L?([0,00),U) with |[@|[z2 < p1 and each t € [0,7]. Using Remark 5.13, for
@y, 12 € L%(]0,00),U) with |12, |Gz L2 < p1 we estimate

(@)™ (1) — (@7)"™ (a2)l|x
<127 () — @7 (42| x + me .|| P|T S[ulf;}lquem( 1) — &7 (a2)l|x
telo

< (1 msr|[P|T) sup

/0 (@) (@5 — o (iin — 1)) (1 — o) do

t€(0,17] X
< (I +mgr||P|T) sup  sup (@) (@)| oer2,x) U1 — Gal| 2.
t€[0,T] e B(0,01)
For such 1 and iy we thus obtain
1(®7)"™ (1) — (P7)"™ (@) || x < 4IIQH |1 — 12| (5.18)
Since (®4)™(0) = 0 for @ € B(0, p1), it follows
[(@F)" ™ (@) x < [paiyz (5.19)
4||Q|| e
Further, because F' is differentiable at x,, we find a number R; > 0 such that
1
Fr (w = ||F(zs +w) — F(zy) — F'(x)wl||x < w 5.20
[ F7 (w) || x = [ F( ) — F(z) (z«)wllx 8HQHmS,TTKTH | x (5.20)

for all w € B(0, R1) C X. We may assume that Ry < R. Moreover, as F’ is continuous, we
may choose R; so small that w € O and

1

Fremy/ (., = |F'(zs +w) — F' L <
I )llecey = 1 (e w) = F@)lleco) < qrams =

(5.21)

for all w € X with ||w|x < R;. We can now fix the constants. Set

pO:min{p Pl, —— a } ro = min { 7, po, P , al and 7| =
2K 4HQng7T 2KT

Po
4Ql
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Let 9 € B(0,70) and #; € B(0,r1). For all @ € B(0, pg) from (5.17) we infer
H (t To, U )HX < KT(HxOHX + HUHL2) <Ri <R forallte [0 T] (5.22)
Therefore we can use (5.19) and (5.20) to deduce

T
IC@)ll> < [1Q (Hfflll + ISz llllZollx +/ [S7—s F(2(s, 20, @) [ x ds + ||(<1>5)rem(ﬂ)llx>

0 %0, U L
S%‘i‘f"f—HQ”mST/ [ (5, 2o, @)l ds + Zl1al 22

oy NQlmsr T o
S — + ’ Z\S,Xo, U ds 4+ —
2 8||Q||mSTTKT 0 1205, 20, Wllx 4
310(] o 3p0 1, )
<20 4 2 G0 Dl eomn < 25+ g0l + lz2) < po

for all % € B(0,pg). As a result, C maps B(0,pg) to itself. To show that C is strictly
contractive on this ball, take @y, @2 € B(0, pg). We abbreviate Z; := Z(., %o, @;) for j = 1,2.
Employing (5.18) and (5.21), we derive

T
IC(t1) = C(ag)l| > < HQII/ [Sr—s (F™™ (21(5)) — F*™(22(5))) || ds
I QII(@E)™™ (@) — (©7)"°" (@2) x

< HQnmST// [(F™) (2a(s) + ol21(5) = 22(5)) (1 (5) = 22(9)) | dords
+ ZHﬂl — Ug|| 2
Qllms T T N 1,
< 0T ) 15169 = 26V s + Flin — ol
< BT \ay — e + i — iallge = < i — o
=~ 4KTT Ul u2|| 1.2 1 Ul 2|2 = D) U1 u2(|r2-

Of course, B(0, p) as a closed subset of L2([0, 00),U) is a complete nonempty metrical space.
The contraction mapping principle yields the existence of a fixed-point @ of C in B(0, p).

Finally we translate the results back to the original problem. Let zg € B(zx, 1) and
z1 € B(zy,r1) and set & := x; — x, for j = 1,2. Take the corresponding fixed point
@ € L?([0,00),U) obtained above. Then for u := u, + @ we infer the identity

2(T,xo,u) = 2(T,Zo,0) + T = T1 + T4 = 1.

Moreover, in (5.22) we saw that ||z(t,zo,u) — 4[| x = ||[Z(t, 20 — T, u — us)||x < R for all
t € [0,T]. Thus the proof is finished. O

Proof of equation (5.15)
Using (5.14), we have to verify the identity

Ttxg—i—/ Ty F(2.)5(s ds+/ T, ™™ (3(s)) ds + @, (us + 1) — i(us)

— Sy30 + / Se_oF™ (3(s)) ds + BF (s + 1) — BF ().
0
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As announced in the text above, on the left-hand side we plug in

/']I‘t F'(1,)Z ds-/ St sF'(24)2 ds—/ St s F' (. / Ts—oF'(2:)Z(0) do ds,

/0 T, JF™™(3(s)) ds = /O Si_ s F™™ (5(s)) ds — /O Si_oF'(22) /O T,y F*™(5(0)) do ds.

t
On the right-hand side we use (5.10) in the form S;z¢g = T;Z¢ —I—/ St sF' (1) TsZo ds as well
0
as (5.11), more precisely

t
OF (u + 1) = Bo(us + 1) + /0 St_o ' ()4 (s + @) ds,
t
OF (uy) = By(us) +/() St s F' (24)®s(us) ds.

We end up with the equation

Ttl’O‘f‘/ St—sF'(:)2 dS—/ St—sF' () / Ts—oF'(24)2(0) do ds

+ /0 Sy_ s F™™ (5(s)) ds — /0 Si_oF'(2.) /0 T, F*™(5(0)) do ds
+ Dy (uy + 1) — Py(ux)

t t
= Tyie+ / Sy_oF' () Tso ds + / Sy_sF™™™ (3(s)) ds
0 0

t t

+ / St o F' ()4 (s + @) ds — / St_oF' ()4 (1) ds
0 0

+ Oy (us + 1) — Dy (uy).

After deleting all terms that are equal on both sides, this is

t

/ Si_oF'(2.) { / T, o F'(2.)%(0) do — / T, F*™ (5(0)) da} ds
0
_ / St_oF' () [Taio + (s + i) — By(ws)] ds.
0
It remains to show that the brackets under the integral are equal, that means
- / T, o F(2.)3(0) do — / T,y " (2(0)) do — TaFo — Bs(ue + i) + By (us) = 0.
0 0

But this is just (5.14) again.

5.3 Applications

Due to the structure of the space X = [D(Ag)]o x [D(Ag)]_1/, the wave equation behaves
relatively well under polynomially bounded perturbations of the state equation. We shall see
this in two examples.
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5.3.1 The wave equation with Dirichlet boundary control

As in the example of Subsection 4.4.4 we consider the wave equation with Dirichlet boundary
control. Here we leave the input unmodified but we add a nonlinear term to the state
equation. First recall the following notation and facts. Let n € N and let O C R"™ be a
bounded open domain with boundary 9O of class C2. The Dirichlet Laplacian on O was
—Ag, where Ag is the strictly positive operator in L?(Q) given by

D(4g) = {f € Hy(O)|Af € L*(0)} and Aof = —Af.

We had X = L?(0) x H™1(0) and D(A) = H}(O) x L*(O) C X. The skew-adjoint operator
A:D(A) — X was defined as

It is the generator of a unitary group T on X. Further we fixed a relatively open part I' C 90O
of the boundary and set U = L?(I"). The linear operator B! € L(U, X_1) given by

Bl(v) = (0, AgDv)

is L2-admissible for T. Here D € L(L?(00), L*(0)) is the Dirichlet map for 0. See Section
10.6 of [49] for details. We treat the nonlinear wave equation

Ofw(t, &) = Aw(t, &) + Fo(w(t,€)), (t,€) € (0,00) x O
w(t, &) =0, (t,€) € (0,00) x O\ T
w(t,€) = ult, &), (t,€) € (0,00) x T (5:23)
W(0>£) = f0(§)7 815&)(0,5) = 90(£)> § €0

In Subsection 4.4.4 we discussed that the linear version (4.39) of this equation (with F = 0)
can be transformed to the control problem

2 (t) = Az(t) + Blu(t);  2(0) = .

with z(t) = (w(t, +), W' (t, ), u(t) = wp(t, ) and zo = (fo,90). We do not deal with the
question in which sense the solutions this problem or our modified problem yield solutions of
(5.23). However, in Subsection 4.4.2 we made comments on that.

Adding Fy(w(t,&)) to the state equation in (4.39) clearly corresponds to adding a term
F(z(t)) to the last problem, where we put F(f,g) = (0,Fpyo f) for (f,g) € X. Therefore
(5.23) corresponds to the system

Z(t) = Az(t) + F(2(t)) + Blu(t);  2(0) = xo. (5.24)

We shall show that we can apply the theory developed in the previous sections. In the

following we assume that Fy : R? — R? is continuously differentiable. Moreover, let there be
a number « € (1,2] with

|Fo(a)| < |a]* and \Fé(a)|£(Rz) < la|*™! for all a € R% (5.25)

We emphasize that in this case Fy(0,0) = (0,0) and F}(0,0) € £(R?) is the zero operator.
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Remark. It is only a matter of calculation to see that conditions (5.25) are satisfied for the
standard nonlinearity Fy(a) = |a|* 'a. Actually, in this situation we have

Fl(a) = lal*™! + (o — 1)]al*?a? (a —1)la]* 3ab
0 (a —1)]al* 3ab la|*t + (o — 1)|a|*3p?

for a = (a,b) € R?\ {(0,0)}. To verify the bound for F}j(a) use that £(R?) can equivalently
be seen as R* with the maximum norm and estimate each entry separately. We will not use
this special form. Note that F{(a) belongs to £(C) if and only if a = (0,0), since only then
the entries on the anti-diagonal are additive inverse to each other. O

Recall that writing Fy o f for a function f : @ — C we actually mean o Fyo: ' o f where
¢ : R? — C is the isometric R-linear invertible map given by (a,b)  a + ib. However, for
the sake of a simple notation we suppress ¢ and its inverse.

It is easy to verify that Fyyo f belongs to L¥*(Q) for all f € L*(O). The arguments were
given in Section 4.4. Indeed, Fp o f is measurable due to the continuity of Fy. So choosing
a representative f : @ — C, the claim follows from the estimate |Fo(f(€))[7* < |f(€)[? for
almost all £ € O. We also see that

2
oo fll, 2 0 S Wlao) for every f € L(O).

This in turn shows that the map G : L2(Q) — LY*(0); f — Fy o f is bounded on bounded
sets. Next we prove that G is R—differentiable with derivative given by

G'(f)g = Fy(f(.))g(.) for f.g € L*(O).

It is obvious that this defines a R-linear map G'(f) on L?(O) for every f € L?(0). In order
to see that it is also bounded with values in L7*(0), let f € L?*(O) and note that due to the
growth bound (5.25) we have

2
/ lce=n) 2 / < a—1
Fyofe L=D(0,L(R?)) and IlFoofHLﬁ(m(Rg))NIIfILQ(O).

Now using Holder’s inequality with exponents v > 1 and o = -5, we obtain

2 s\
HF(S(f(-))g(-)HLg(O) < (/O”Fol(f({))HZ(Rz)lg(fﬂ“df)

S e

))HQHL2(O) S 1% 19l 22 0)-
Therefore G'(f) belongs to Lr(L*(O), L¥*(0)) and satisfies

||G/<f)HER(L2((9),L%(O)) S.z Hf”?ﬁ_(l(/)) (526)
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Again with Holder’s inequality and using also Minkowski’s inequality, we derive the estimate

AN
([ IF(r(© + b€ — Fo(r(©) — Fi(F€)me)1? de
< (s
< [[([1F57© + (&) — R ea M@ ) ar
< (IR +rhC) = BN, 25 o &) P20

T (0.£(r2)

[ (R(©) + i) - F@)AE) ar

for all h € L?(O). For € > 0 Lemma 4.39 (with to J = O) yields a number § > 0 such that
for h € L?(0) with |A[lz2(0) < 0 the right-hand side is less or equal to €[|h[|z2(0). In the
very same way we show that G’ is continuous. In fact,

IG"(1) = G"(Dl ., Loy < oo f - Fyo fll, 2, for f, f € L*(O).

(O,L(R?))

We have shown that G is continuously R—differentiable. From (5.26) we easily deduce
that G’ is bounded on bounded sets. As a consequence, G is Lipschitz on bounded sets.
Indeed, let 7 > 0. Then for all f, f € L*(O) with || f[l 120, If]l12(0) < r we have

IG(H -G, /HG’ Fs(f =Dl lf = Fllzzo) ds S 7 HIF=Fllrzo)- (5:27)

As announced we now define F(f,g) = (0,Fyo f) = (0,G(f)) for (f,g) € X. In order
to check that F(f,g) is contained in X for every pair (f,g) € X, we need an embedding of
L?/*(0) into H~1(0). Since the existence of such embeddings depends on the dimension n of
O we distinguish the cases n € {1,2} and n > 3. The standard Sobolev embedding theorem
(see Theorem 4.12 in [2]) yields!

2,00), n€{l,2}
H} P for all [2,00),
0(0) = LP(O) for a pe{[Q,nz_”], n> 3.

Thus by duality we have the embedding

LY(O) — H Y0) = (H}(0)) forallg=17p € {(1 2, med{l2} (5.28)

[2%.,2], n>3.

Plugging in g = %, we see that F' maps X to itself if @ € (1,2] in case n € {1,2} and
if a € (1, "T“'z] in case n > 3. For the remainder of the example let us assume that these
conditions are fulfilled.

To see that F is Lipschitz on bounded sets, we take r > 0 and (f,g), (f,§) € X with
ICF D)l (> @) lx < 7. Then 1 fllz2c0 Hf||L2 y < 7 and (5.27) together with the embed-
ding (5.28) yield

1E(f,9) = F(f,9)llx = IG(f) = G(Dlla— S NG =GP,

S = Fllzzo) < I 9) — (F,9)x-

Tndeed, we have H} (O) < L*(O) in case n = 1. However this doesn’t make a difference in the following.

(©)
|
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Since G is differentiable, it follows that F' is continuously R-differentiable with derivative

F'(f,g9) = (0,G'(f)) for (f,g) € X.

To verify this, take (f,g),(h,0) € X and let ¢ > 0. There is a radius 6 > 0 such that
1G(f +h) = G(f) = G'(F)ll 12700y < llbllz2(0) provided |[hl|r20) < 6. Let [|(h,0)[[x < 4.
Since [|h| 20y < [|(h,0)||x we can deduce

IF(f +h.g+0) = F(f,9) = (0,G'(/)h)lx = |G(f + 1) = G(f) = G'(H)Hhllm-1(0)
SIG +h) = G(f) =GNl 2 ) < ellbllzz0) < ell(h, 0)lx-

Clearly, for each fixed (f,g) € X the mapping X — X; (h,0) — (0,G(f)h) is R-linear and
bounded. We skip the elementary proof which as a side product also gives

for all (f,g) € X, see (5.26).
Since F(0,0) = (0,0), with the linearity of A and B’ we conclude that an equilibrium
point of (5.24) is given by
. = (0,0), v, =0.

Because F'(z.) is the zero operator, it trivially belongs to £(X). The theory of the previous
sections can be applied. In this example we have P = 0. Therefore the semigroup S generated
by A+ P from (5.10) equals T. Consequently also the perturbed input maps ®* from (5.11)
coincide with the unperturbed input maps ®!. Thus whenever (T, ®') is exactly controllable
in some time T > 0, then the assumptions of Theorem 5.15 are satisfied. We gave a sufficient
condition for that in Subsection 4.4.4. In this case, for every R > 0 there are radii 1,79 > 0
such that for all g € B(0,71) € X and z; € B(0,72) C X we find an input u € L?([0, 00), U)
with
x1 = 2(T, xo,u) as well as |z(t, z0,u)||x < R forallte][0,T].

5.3.2 The wave equation with mixed boundary control

As a second example we study the wave equation with mixed boundary control. Let O C R"
be a bounded domain with Lipschitz boundary d0. Take nonempty relatively open disjoint
subsets [y, I} € JO of the boundary such that ToUT} = 00. Further assume that 0Ty = I\ I}
and OI' are nullsets. Note that then 0O \ (Ihy UT}) = 0y U 0T} is a nullset. According to
Section 7 in [47] the system (for simplicity we chose b = 1)

Biw(t,€) = Aw(t,€), (t,6) € (0,00) x O
w(t, &) =0, (t,€) € (0,00) x Iy
5.30
%w(t,g) + dyw(t, ) = V2ul(t, §), (t,€) € (0,00) x I (5:30)
w(ové.) = fO(f)? atw<07§) = 90(5)7 E € 0.

can be formulated as control system of the form (4.9). The operators A and B are not easy
to grasp. Therefore we repeat their construction in detail.
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We can see L?(I}) is a subspace of L?(00) as follows

LX) = {h € L*(D0) | h = 0 almost everywhere on 0O \ T} }
= {h € L*(00) | h = 0 almost everywhere on Iy},

where we used that 0O \ (Iy UT}) is a nullset for the second equation. With the Dirichlet
trace operator tr € L(H(0), L?(00)) we define

H} (0) ={f € H'(O)] tr f = 0 almost everywhere on Iy}.

It is easy to see that Hf, (O) is the closed subspace of H'(O). We mention that Hgj(O)
(0))

Hj(0). Clearly we have tr(HE, (0)) C L2(P1) Remark 13.6.14 in [49] says that tr(Hf,
is dense in L?(I). For our interpretation of -2 3, We recall Green’s formula

(L1t g)r20) = (Af19) 20 + (V1V9) 120 (5.31)

for f € H?(O) and g € H'(O), see Lemma 1.5.3.7 in [17]. Here % € L(H?*(0),L?*(00)) is
the continuous extension of % f(&) = Vf(€) - v(€) defined on C?(O). We shall now extend
this definition. To this end, let f € HIlO (0) with Af € L*(O). We say that a%ﬂpl exists? in
L?(I1) if there is a function h € L?(T}) with

(h| trg) 2y = (Af19)12(0) + (V| V9)(12(0))n  for all g € HE (O).

Due to the fact that tI‘(HF (O)) is dense in Lz(Fl) there is at most one such h € L?(I}). We
can thus define -2 5, fIr == h. Instead of saying 8 flr, exists and equals h € L%(T}) we simply
write ayfh‘l = h. From (5.31) it is clear that ayfh‘l = 6Vf I, for f € H*(O).

We now consider the operator A; in L?(O) defined as A; f = —Af with domain

D(A1) = {f € Hp,(0) |Af € L*(O) and g fIr, = 0}.

We emphasize that the last condition % flr, = 0 ensures that (4.33) holds for all f € D(A;)
and g € Hllo (0), ie.,
(Aflg)re = =(VfIVg) L2y

Moreover, it is proved in Theorem 13.6.9 that the Poincaré inequality is valid for f € H%O (0),
meaning that there is a number ¢, > 0 such that

1fllz2 < cpllVfll(z2)n for all f € Hy, (O).

For this reason we can argue exactly as for the Dirichlet Laplacian in Section 4.4 and obtain
that A; is strictly positive. Further |[.| g1 is equivalent to the norm [[V(.)|(z2)» which is
induced by the inner product given by (Vf[Vg) 2y for f,g € HFO (0).

Next we construct the so called Neumann map N € L(L?*(I}), HFO(O))- Let v € L%(Ty).
Then for all g € Hf, (O) we have

(W] trg)p2ry| < lloll 2y lerllllglla < floll 2y el Vgllz2yn

*Actually -2 f|r, can be defined as a functional on tr(Hp, (O)) for all f € Hf, (O) with Af € L*(O) if the
space tr(H%0 (0)) is normed properly, but this is not important here.
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showing that (v| tr(.))z2(n) is a bounded functional on Hllo (O). The Riesz representation
theorem yields an element Nv of Hllo (O) with

(v]| trg)remy = (VNv|Vg) 2y forall g€ Hllo (O). (5.32)

Thus a map N : L3(Ty) — HIlO (0) is determined. We claim that ANv = 0 for all v € L?(I7).
In fact, for g € C2°(O) from the last equation, (4.32) and the fact that trg = 0 we infer

(9, ANv) = (=1)(VNv|Vg) = (-1)(v| trg)r2(ry) = 0.
From (5.32) we derive that %Nvm =v € L?(I1). We set X = Hi, (O) x L?*(0) and

D(4) = {(f,9) € X |g € Hp,(0),Af € L*(0), 5 fIr, = — tr g}
It is shown in Section 7 of [47] that the operator A : D(A) — X; A(f,g9) = (g9,A1f)

is m-dissipative and therefore generates a semigroup of contractions T on X. Further
let U = L?Ty). An L2-admissible control operator B! € L£(U,X_;) for T is given by
Bv = (0,—v2A;Nv).

We add a nonlinear term Fy(w(t,€)) to the state equation in (5.30), i.e.,

Ofw(t, &) = Aw(t, &) + Fo(w(t, §)), (t,€) € (0,00) x O
w(t, &) =0, (t, &) € (0,00) x I
5.33
D 0.6)+ O(t.2) = Vult. ), o)) xry
W(O,f) = fO(g)a 8tw(0,£) = 90(5)7 §€ 0.

As in the previous example, this corresponds to the problem
(1) = Az(t) + F(2(t) + Blu(t);  2(0) = o,

where F(f,g) = (0, Fpo f) for (f,g) € X. Under the assumption that Fp : R? — R? satisfies
(5.25) we proceed as above and derive that G(f) := Fyo f belongs to L”/*(0) for f € LP(O).
Due to the regularity of the boundary 0O we have the Sobolev embedding

[2,00), mne{l,2}

2, 2%], n>3.

HY(O) < LP(O) forall p € {
2

Recall that a > 1 and choose p = 2. We infer that G(HL(0)) C G(L**(0)) C L?*(0) if

{ae (1,00), ne{l,2}

ac(l,25], n>3.

In this case F' maps X to itself.

From Theorem 1.3 of [48] we know that the linear control system defined by A and B! is
exactly controllable if the semigroup T is exponentially stable. Sufficient conditions for that
are given in Section 7.6 of [49], see especially Corollary 7.6.4. The assumptions are that the
boundary 90 is of class C? and that there is a reference point & € R™ such that Iy, I can
be represented as

Ly ={€00[(§—&) - v(§) <0} and I ={{€dO|(§—%&) v(£) >0}
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Further it is assumed that Iy, [} are nonempty, open and closed. Hence these conditions only
allow a disconnected boundary 00O. The conclusion of the previous example holds accordingly.

In Theorem 1.2 of [29] the authors prove exponential boundedness under conditions in-
cluding the case

{£€00](§—&) v(§) >0} ST

Here T'y = () is possible and 9O must not be connected. However, they assume that the
boundary is smooth.
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Chapter 6

Observation systems

We now turn our attention to the output. The first three sections are devoted to nonlinear
observation systems without inputs. In the final section we consider regular systems with
both inputs and outputs.

In this chapter let X, U and Y be Banach spaces and p € [1, 00| be fixed. The space U
only appears in Section 6.4.

Definition 6.1. Let T = (T¢);>0 be a strongly continuous semigroup on X and assume the
map ¥ : X — LV

15c([0,00),Y) is continuous. Then the pair (T, Uy,) is called an observation
system on X and L ([0,00),Y") if Uy, satisfies the composition property
SV (z) = Yoo (Trx) forall z € X and 7 > 0. (6.1)

The operator U, is called (extended) output map of (T, D).

Note that LI ([0,00),Y) is a Fréchet space. Thus Uy is continuous if and only if
| PeWoo () — PrWoo () Lr([0,00),v) cOnverges to zero as ||z — Z|[x — 0 for each ¢ > 0. Equiv-
alently one considers the family (¥);>¢ of operators ¥; : X — LP(]0,00),Y) defined by
U, (z) := P¥s(z) for t > 0 and = € X. Then one requires that ¥ is continuous for every

t > 0. For this operators the composition property translates to
SiWy,(x) = (Trz) forallz e X and t,7 > 0. (6.2)

We work with ¥, most of the time.

6.1 Representation of observation systems

Definition 6.2. Let (T, U.,) be an observation system on X and L! ([0,00),Y). The Lebesgue

loc
extension associated to the system (T, W) is the operator C, in X with the graph

Se}.
Y

By definition a vector z € X belongs to D(Cy) if and only if L [ W (2)(s) ds has a limit
in Y as 7 tends to zero from above. In this case we define Cpz as the limit. Thus € D(Cp)
if Wso(x) has a right Lebesgue point at 0, cf. Appendix B.

{(fv,w) EX XY |Ve>036>0Vr € (0,0]: ij_/OT\I’OO(x)(s)ds

Standing assumption: For the time being let (T, ¥,) be an observation system on X and
L ([0,00),Y).

loc
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Proposition 6.3. For z € X andt > 0 we have Tyx € D(CL) if Yoso(x) has a right Lebesgue
point at t and then CL(Tyx) = Yso(x)(t). Hence for every x € X we have

Uso(2)(t) = Cr(Tx)  for almost all t > 0.

Proof. The composition property (6.1) yields

1/tt+’r \Ijoo(x)(S) Qs — 71—‘/07' \Ijoo(x)(t N s) ds — 71_/07— \I{OO(Ttl')(S) ds.

T

This immediately proves the first claim. The last statement follows from Lebesgue’s differ-
entiation theorem, see Theorem B.2. ]

Remark 6.4. From the last result we derive that D(Cp) is dense in X. Indeed, for each x € X
we can find a sequence (t,) in [0, 00) with ¢, — 0 as n — oo and Ty, x € D(Cp) for all n € N.
Since T is strongly continuous, we deduce ||Ty, xz — z||x — 0 as n — oc. O

At this point it is not clear why Cp is called an ‘extension’. Recall from Chapter 2
that in the linear theory the operator Cf, is defined as the extension of an LP-admissible
observation operator C' € £(X1,Y). In turn we shall find that the restriction of Cf, to X is
continuous, see Theorem 6.8. To prove this result, we will add one more assumption on ¥.
It is automatically satisfied if the system (T, V) is linear, cf. Remark 6.13.

As in Section 4.1, a first step is to apply the Laplace transform. Of course have to make
sure that (Us(x)) (A) exists. In this regard we state a special case of Lemma B.8.

Lemma 6.5. Let 2 € X and A\ € C. Then (Uo(z)) (N) exists if and only if (Vo (Trx)) (N)
exists for one and hence all 7 > 0. In this case we have

(Uso(x)) (N) = /OT MU (2)(s) ds + e (U (Trz)) (N for all 7 > 0. (6.3)

Proof. Let x € X, A € C and 7 > 0. Further let N > 7. The composition property (6.1) and
a change of variables imply

N T N-—7
e N x)(s)ds = e N x)(s)ds e A7) x)(s+7)ds
| e i@ ds = [T e @) ds+ () (s + ) d

T N—T1
— / e (2)(s) ds 4 e / e MU (T, ) (s) ds.
0 0

The left hand side converges as N — oo if and only if the right-hand side does. This
calculation also shows the identity (6.3). O

As a consequence, we obtain a characterization of D(C7), see Proposition 6.7. Let us first
state a lemma that simplifies the proof of the latter.

Lemma 6.6. Let f € L'([0,1],Y) and g € C'([0,1],C). Then we have
%/ g(s)f(s)ds — %/ g(0)f(s)ds =0 asT— 0.
0 0

Consequently, %f&' 9(0) f(s)ds converges if and only if % Jo 9(s)f(s)ds converges as T — 07
and then the limits are equal.
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Proof. Due to the mean value theorem, 1|g(s) — g(0)| is bounded by max,¢o,17l9'(o)| for all
€ (0,1]. We thus obtain

L " g(s)f(s)ds — 1 / " 9(0)f(s) ds

< [ L9 — 9Ol (5) v ds
< max ()] [ 1(s)y ds.

~ ogl0,1]

Y

Since f € L([0,1],Y) the right-hand side converges to 0 as 7 — 0. O

Proposition 6.7. Let x € X and A € C be such that (Vs () (N) exists. Then x belongs to
D(CyL) if and only if the “difference quotient”
L (o (T2)) (V) = (Wo(2)) (V) = (2 (oo Tr2) = e (2)) ) ()

o~

converges to some y in'Y as 7 — 07. In this case we have Cp(x) = M(Pso(x)) () — y.

Proof. From (6.3) we easily deduce

~ ~ o~

(BT ()~ (Bc(2)) ) = 2 =) (@) () e~ [0 (a)(5) ds. (6.)

Sl

Clearly lim, o+ %(e” —1) = A and lim,_,o+ e’ = 1. An application of the last lemma with

f = Uy(z) and g = e ) yields that the limit of L [T Wo(z)(s)ds as 7 — 0F exists if
and only if it does for 1 [ e W, (z)(s)ds. This means that 2 € D(Cy) if and only if the

right-hand side of (6.4) converges if and only if the left-hand side of (6.4) converges. O

We saw that x € X is contained in D(Cp) if and only if Uy (x) is “differentiable under
the Laplace transform”, provided abs(¥(x)) < oco. To put this into a correct framework,
we consider weighted LP—spaces. In Appendix B on page 142 we introduce the space

L5 ([0,00),Y) := {f € Liye([0,00), Y) [ #1) f € LP([0,00),Y )},

where € R. It is a Banach space when equipped with the norm given by

£ g = ™) FllLopo,00).v) =/ le™"* £ (I3 ds.
0

o~

If a locally integrable function f : [0,00) — Y belongs to L ([0,00),Y), then f(A) con-
verges absolutely for all A\ € C with ReA > p. Moreover, we can estimate ||f(A)|ly <
le=BeAmCI| | £l 2. Obviously [leBeA=m()]| o = 1. Further for all 7> 0 the left shift

operator S7 maps LF ([0,00),Y) to itself. In fact, for every f € LF([0,00),Y) we have

0o Lp
571y = ([~ el as) < ey,
T
We can now state and prove the main result of this section. Recall that “differentiable”
in applications often means “R-differentiable”. We made comments on that in the previous

chapters, see e.g. the text before Remark 4.25.
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Theorem 6.8. Let X and Y be Banach spaces, p € [1,00] and let (T, Uy,) be an observation
system on X and LY. ([0,00),Y). Assume that we have ¥, € C'(X, L}L([O, x),Y)) for some

loc

pu € R. Then D(A) C D(CL) and the restriction C := CL‘D(A) : X1 —= Y is continuous. For
x € D(A) we have the formula

~

Cx) = (Too()) (1) — (¥ () Az) (1)-
Proof. The first step is to show the inclusion D(A) C D(CpL). To this end, take = € D(A).
The orbit [0,00) — X; ¢t — Tz is differentiable at ¢ = 0. By the chain rule also the
map g : [0,00) = L,([0,00),Y); t = Uo(Tsx) is differentiable at ¢ = 0 with derivative
U (x)Az € L}L([O,oo),Y). Let € > 0. Due to the differentiability of g, there is a number
d > 0 such that for 7 € (0, 0] we have

~

1L (oo (Tr)) (1) — (o)) ()] — (Wl () A2 (1)l
< [ [T (Tr) — Wooa)] — W () Aall s = [ 2(g(r) — 9(0)) — g'(O)]] 5, <.

Proposition 6.7 now yields that x is contained in D(Cf) and that

o~

C(x) = Cp(x) = p(Voo()) (1) — (W (x)Az) (1) for all z € X1

In the second step we now show that C' is continuous. To this end, let x € X;. We may
assume that p > 0. For all z € X; with ||z — Z||; <1 we have ||Z]|; < ||z||; + 1 and thus

~

IC(@) — C@)lly < pll(ool)) (1) — (U@ () Iy + (Ve () A) (1) — (WL (@) AZ) (1)
< Vo (@) — Voo () 13, + W (@) A — WL (2) A £ WL (2) AZ|
< Voo () — W ()] 1y + [V (@) |l — Flls + 1L () — W (@) 121
< il (@) — oo (@) 13, + [V (@) 1 — 2]

([ () — WL (@) (el + 1)-

In the third line we used the equivalence of ||.||; and the graph norm of A. Let ¢ > 0. Since
Up : X — L}L([O, 00),Y’) is continuously differentiable, we find a number §; > 0 such that
for all € X with ||z — Z||x < d; we have

Wao(@) — U@y <2 and (V@) — W@ ooy < =
Recall that ||z — Z||x < ¢||z — Z||; for some ¢ > 0. Thus if ||z — Z||; < min{1, %1,5} then
IC(z) = C@)ly < ne + 1 (@)lle + elllzll +1) = e(u + [ (@) + |zl + 1),

which implies that C' is continuous at x and thus on Xj. ]

Remark 6.9. The first step of the preceding proof works if we only assume that ¥y, maps X
to L,([0,00),Y) and that it is differentiable in D(A) equipped with |[.]|. In fact, the chain
rule can still be applied if we merely have

Va € D(A) 3V, (z) € L(X, L,,([0,00),Y)) Ve > 035 > 0 Vh € D(A) :
[hllx <6 = [[Woo(@ + h) — Voo (z) — Wi ()]s, < ellh]|x.

Hence also this weaker assumptions imply that D(A) C D(Cp). Certainly, for the continuity
of C it suffices that

¥z € D(A),e > 036> 0VE € D(A) : [z — #lx <6 = [ W() — We(@)llgexppy <& O
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Under the conditions of Theorem 6.8, for all x € X; the mapping [0,00) — Y; t — CTyx
is continuous and coincides with ¥, (x) almost everywhere on [0,00). Thus ¥ (x) has a
continuous representative.

Clearly C is linear if W, is linear. Then, due to continuity, we even have C' € L(X;,Y).

Definition 6.10. Let (T, ¥,,) be an observation system on X and L}L([O, o0),U) as in Theorem
6.8. The continuous map C' : X; — Y is called the observation operator associated to (T, Us).

We shall give a sufficient condition for ¥ (z) € L}L([O,oo),Y) for all x € X for some
1 € R. For better readability we write || [|z» instead of ||+ || zr(j0,00),v)-

Lemma 6.11. Let v > 0 and M > 1 be such that || T,|| < Me"* for allt > 0. Further assume
there exist n > 0 and ¢ > 0 with

@ (@) e < c(|z)|% +1) forallz € X. (6.5)

Then we have

YN
1 ()| 1r < cM”ej] —llal} " +e(t+1) for allz € X,t>0.

Estimating t +1 < (1 + %)ew’t fort > 0, we see that there is a constant ¢ > 0 such that
1 (z) ||l e < é(||2||% +1)e™™  for all x € X,t > 0. (6.6)

Proof. Let z € D(A). In an easy induction we first show that for all n € N we have

n—1

The case n = 1 is trivial. Assume the claim holds for some n € N. Then the composition
property (6.2) and the induction hypothesis yield

Upt1(z) = PoWUni1(z) + SpSpWiin(z) = Yy (x) + Sp ¥ (Tya)

n—1 n
=Y S0 (Tex) + Sp W (Tpz) = Y SpW(Tia).
k=0 k=0

From the condition (6.5) we now derive

H\If ( ‘Lp < ZHSk\I}l ’]Tka; ’Lp ZH\Iﬁ Tka;) ‘Lp < CZ 1 + HTkCCHX)

e — 1
<cn+eM Z 2% = cM"Ha:H;](m +cn

< eM"
- e —1

lz)| %™ + cn.
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Now let t > 0. Take n € N with ¢t € [n — 1,n) and set 7 = ¢ — n + 1. The above estimate
and (6.2) imply

W (@)L < ([ Pa1%e(@) || e + 1901571 Wrin—1(2)[|Lr < [[¥n1(2)][r + [ e (Tr-12)| e

< W1 (@)l ze + 191 (Tn12)| e

1
< eM—— HaneW(" 1>+c(n—1)+cM"Hx||”eW<" Uye
(&
e’ n _yn(n—1) n _nt
= M |lall% ™" +en < M [k + eft + 1), 0
€

Corollary 6.12. Under the assumptions of the Lemma 6.11 for all w > max{wy(T),0} the
function Yoo (x) belongs to Lulm([O, 00),Y) N LE,([0,00),Y) for every x € X. Moreover, there
are constants c1,¢p > 0 with ||\I/oo(az:)||L3”7 < cq(|z|% + 1) where ¢ € {1,p}.

Proof. Let x € X and w > max{wy(T),0} =: a. Fix any v € (a,w). For n € N, from (6.6)
we derive the estimate

noock
[l = [ e U@ @ ds = 3 [ e 0@)(s) [ ds
o k-1
n
Z —wnp(k—1) "I/k( )HI[),P([k_l,k},Y) Sewnpze—wﬁpknqjk(x)”zip
=1 k=1
S k
< P (||z||% + 1)P Z(e—(w—v)np) )
k=0

The geometric series on the right-hand side converges. Hence Lemma B.9 yields that W (z)
belongs to Lf, ([0,00),Y) as well as the claimed estimate for ||\Ifoo(x)||L£n. On the other
hand, using also Holder’s inequality, we obtain

n k
(@)1, / e (@)(s) [y ds = Y- [ e e (@)(s) I ds
k=1"""

< Z ME=D 1B ()| Lt e pg vy < €7 e W (@) | 1o h—1.40v)

k=1 k=1
n o0
<@ T e < o E(lelk + 1) 3 (e
k=1 _
As above, it follows from Lemma B.9 that W (z) lies in L}m([(), 00),Y). O

Remark 6.13. Let (T, V) be a linear observation system on X and LP([0,00),Y). Since
U € L(X,LP(]0,00),Y)) the assumptions of Lemma 6.11 are satisfied with n = 1 and
¢ = | %l zex,1r)- Consequently Yoo () is contained in L ([0,00),Y) N LE([0,00),Y) for any
w > wo(T). See also Proposition 2.3 in [53]. It is further easy to prove that we actually have

T € L(X,LL([0,00),Y)) N L(X, LP(]0,00),Y)).

Because ¥y, : X — Li([O, 00),Y) is linear, it clearly is continuously differentiable. Con-
sequently also the assumptions of Theorem 6.8 are satisfied in this situation. The Lebesgue
extension C', is linear in this case. Therefore we have C € £L(X1,Y). O
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Remark 6.14. Let v > 0 and M > 1 be as in Lemma 6.11. Further assume that ||U;(x)|rr < ¢
for all z € X. Then with the same technique we derive the estimate ||¥,(x)|zr < en for
n € N. A reasoning analog to Corollary 6.12 yields Wy () € L,([0,00),Y) N LE([0,00),Y)
for all p > 0, since

n n
5.0y <3N, )]y < 63 ke,
k=1 P
Again the series on the right-hand sides converge. 0

6.2 Linearization

As before let (T, Uy ) be an observation system on X and L} ([0,00),Y") for Banach spaces

X, Y and some p € [1,00]. Denote by A the generator of the semigroup T.

Take z,. € X7 with Az, = 0, i.e., an equilibrium point of the problem 2/(t) = Az(t).
Then Tz, = z. for every t > 0. Assume that ¥, : X — LP([0,00),Y) is differentiable at x,
for all t > 0. Let us check that the family ¥'(z,) = (¥/(z.)):>0 of linear operators ¥/ (z,) €
L(X,LP([0,00),Y) together with T yield a linear control system on X and LI ([0,00),Y).

To this end, for ¢, 7 > 0 consider the map F;  : X — LP(]0,00),Y); Fy-(x) = S:V . (2) =
Uy (Trx). By the chain rule F; ; is differentiable at 2* and we get

SEU (@) = Fl(2.) = W(T )T, = ¥(2,)T.

Very similarly one verifies that P, W} (z.) = W/ (x,) for all t > 7 > 0.

As for controllability, there are several observability concepts. Some of the most important
linear concepts are discussed in Section 6.1 of [49]. We repeat one of Definition 6.1.1 therein.
Definition 6.15. A inear observation system (T, W' ) on X and L (]0,00),Y) is called ezactly

observable in time T > 0, if UL € £(X, LP([0,00),Y) is bounded from below. This means that
there is lower bound k7 > 0 such that

|Whz|| e > kr||z||x forall z € X. (6.7)

For the moment, let X be reflexive and recall the notion of the dual system (T*, ®¢) from
the end of Section 2.2. We saw that W* = ®%51, for all 7 > 0. Standard arguments on dual
operators yield that a linear observation system (T, V) is exactly observable if and only if
(T*, ®%) is exactly controllable, see Theorem 11.2.1 of [49].

The following definition is taken from [8]. Obviously a linear observation system is locally
exactly observable if and only if it is exactly observable.

Definition 6.16. An observation system (T, Uy) on X and L? ([0,00),Y) is called locally
exactly observable around x, in time T > 0 if there is a radius p > 0 and a lower bound I > 0
such that

|Urazy — Uras||re > Ir|o1 — 22||x  for all 21,20 € B(xs,p).

It is clear that the linear system (T, W ) from Definition 6.15 is exactly controllable in
time 7' > 0 if and only if W/, is one-to-one and the left inverse @ : Ran(¥4) — X is bounded.
Moreover, Ran(Wl) is a closed subspace of LP([0,c),Y).
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Compared to this, from the condition in Definition 6.16 we can merely deduce that Up
is one-to-one on B(z, p) and that the left inverse Q : Up(B(z«, p)) — B(wx, p) is Lipschitz.
However, it is easy to see that a linear observation system is exactly observable in time 7" > 0
if and only if it is locally exactly observable around 0 in time 7.

Once more the exact observability of the linearized system implies the exact local ob-
servability of the original system. Note that the proof of the following theorem only uses
elementary arguments. Compared to that, the structure of the proof of Theorem 4.37 is
notably more complicated.

Theorem 6.17. Let X andY be Banach spaces, p € [1,00] and let (T, VUy,) be an observation
system on X and LY ([0,00),Y). Assume that we have ¥, € CY(X, LP([0,00),Y)) for all

t > 0. Moreover, letljf);zere be some x, € D(A) with Az, =0 such that (T, V. (x,)) is exactly
observable in time T > 0. Then (T, V) is locally exactly observable around x, in time T.
Proof. The assumption yields a lower bound kr > 0 with
U (zs)x||Le > kr||z||x  for all z € X.
Define W™ : X — LP(]0,00),Y); U™ (x) = Up(z) — Up(zs) — U(24) (2 — 24) so that
Up(z) = Up(xs) + Ur(zs) (2 — 24) + U™ (2)  for all z € X. (6.8)

It is clear that W™ is continuously differentiable with derivative given by (¥7™)(z) =
U (z) — Wh(xy). Note that we have (UF*™)(z,) = 0.

Since the map X — L(X, LP([0,00),Y)); x — (Us™)/(z) is continuous, we find a radius
p > 0 with [[(UF) (2)l|zx,00) < skr for all @ € B(xy,p). Let 1,25 € B(zs,p). By the
fundamental theorem we have

Ur(21) — Ur(a2) = Up(a.) (21 — x2) + ™ (21) — U™ (22)
1
— (o) (or —a2) + [ (G (@24 olar - ) (o1 - ) do
Since z, := x9 + o(z1 — o2) is contained in the ball B(x.,p) for all o € [0,1] we obtain

krllzy — zol|x < |97 (24) (21 — 22) | 2

1
< [¥r(z1) — Yp(a2)] e +/0 (7)) (26)] £(x,Lp) dollz1 — 22| x

rom (6.9)
<[ Or(z1) = Yr(2)lle + sup [[(F™) ()| £ (x, o) 121 — 22llx
z€B(0,p)
< 197 (21) = Or(z2)| e + skrllo: — 22| x.
Subtracting kr||z1 — z2||x the claim follows. O

6.3 Applications

Let X and Y; be Banach spaces and let A be the generator of a strongly continuous semigroup
T on X. Further assume that C! € £(X1,Y;) is an LP-admissible linear control operator for
T. Denote by ¥/ : X — LV (]0,00),Y;) the extended output map defined by C* and T.

loc
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Let Y be another Banach space. We are looking at a class of continuous maps M : ¥Y; - Y
with the property that there are constants n € (0, p] and ¢ > 0 such that

IM)lly < clylly, +1) forall y € V. (6.10)
As in Section 4.4 we will frequently use the fact that for a,b,e > 0 we have
(a+b)° < (2max{a,b})® = 2° max{a® b} < 2°(a® + b°).

For z € X we set Uy, (x) = M o Ul 2. Then for almost every ¢t > 0 we have

oo () () |y

The right-hand side as a function of ¢ is locally integrable. Hence W () lies in L; o/ 27(10,00),Y)
for all z € X. We obtain a map

P D
a n

— ML) < (W) + 1) < @o)F([Wha@)]f, +1).

Yoo X%L"

loc

([0,00),Y).

We shall show that (T, ¥s,) is an observation system on X and L 7([0,00),Y). First, let us
1)

loc
verify the composition property (6.1). Take 7 > 0 and = € X. Using (6.1) for W._, we derive

SIWU.(x)(t) = M(\Iléox(t +7)) = M(\I/C{OTTx(t)) = Uoo (T, 2) (1)

for almost all ¢ > 0.

We next prove that ¥, = P,U,, : X — L”/7([0,00),Y) is continuous. Note that ¥, =
P, M o U!. (Clearly the latter equals M o W! if and only if M(0) = 0.) We proceed as in the
second step of the proof of Proposition 4.17. Let (x,) be a sequence in X with z,, — x as
n — oo. We apply the dominated convergence theorem to

19 2) — el g = ([ Darute) - cat o) )

Due to the boundedness of ¥!, we then have ||U.(z, — 2)|z» — 0 as n — co. Passing to
a subsequence we may assume that Ulz, converges to Wlz pointwise almost everywhere on
[0,7]. Since M is continuous, it follows that | M (¥lx(t)) — M (Ul (t))|ly — 0 as n — oo.
Moreover, the subsequence can be chosen such that we find a function f € LP([0, 7], R) with
Wl (t)|ly; < f(t) for almost all ¢ € [0, 7]. By (6.10) we obtain

1M (Bra(t)) = M (Ypaen () lly < M (T ()ly + | M (Trzn(0) ||y
< e e, + ell Uz ()|, + 2¢ < ell ()Y, + ()" + 2¢

for almost every ¢ € [0, 7]. Each of the summands on the right-hand side defines a function
in L*/7([0,7],R). Thus the conditions of the dominated convergence theorem are satisfied.
With a reasoning similar to the final step of Lemma 4.39 we conclude that ¥y is continuous.

It is easy to see that W, satisfies the assumption of Lemma 6.11. Indeed, let x € X and
7 > 0, then with (6.10) we can estimate

T p p 77/p T 77/p
||‘I’r(f€)||Lg§</ cn<||\1fisv<t>|9+1>ndt) §2c( / max{uwiw(tnm,updt)
0 0
— 2cfjmax{[Wollyi, 1Dy o < 27 e[ €]l + )

< 27 emax{7", 1} (| Wa[], +1).
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Plugging in 7 = 1 we infer
[0 ()

With Corollary 6.12 we conclude that e, () € L, ([0,00),Y’) ﬂLZ/f?’([O, 0),Y"), where w > 0
is such that | T¢|| < Me** for some M > 1 and all ¢ > 0.
In our example below we have p = 2 so that n € (0,2] and Lolm([O, o0),Y) is contained in
L3,([0,00),Y). Hence, in the following we assume that (6.10) holds with 1 = 2.
Additionally, let M be continuously R-differentiable and assume that the derivative M’
satisfy the growth bound

l l
Lo <2712 oy Il +1) < 27 emax{ 0717y, D2 % + 1)

1M ()]l o vr,v) < elllylly; + 1) forally € V. (6.11)

As before, we drop the R. The constant ¢ > 0 has no special importance and without loss
of generality, we may assume it is as in (6.10). In the same way as before we deduce that
M' oWl x € L([0,00), L(Y},Y)) as well as

Mo Wz € L([0,00), £(V;,Y))

for all z € X. We briefly write || |12  for ||+ |22 ((0,00),c(v1,v))- Let ,h € X and recall from
Remark 6.13 that W', € £(X, L2([0,00),Y)). It follows that

1M (W) TR ()| S/O M (Wl (1))l ovi,vy e~ W) ly; dt
<M (Wez ()22, 1 Ve bl 22
< eal(lzllx + DIl cx,z2) 1Al x

Hence M'(W! 2(.))¥L h(.) is contained in the space L3_([0,0),Y) and the linear map X —
L3, ([0,00),Y); h v M/ (WL 2(.))W! h(.) is bounded. We next prove that W, is continuously
R—differentiable with derivative given by

U (x)h = M' (W z()U h(.) forz,he X.

We argue as in Section 5.3. Using Fubini’s theorem and Holder’s inequality we infer the
estimate

e 4 1) — () = M (B ) H ()
= / e P M (W (a + h)(8)) — M (e (t) — M (Use(t)) Ui h(t) [y dt
< [Tete / M (Ve (t) + P BL() — M (Ve (t)) 0| Eeh(2) s dr
/ 1M (WS () + W h(L)) — M (B (2)) 2 0 drl| Ceh 2
/ 1M (W (e) + () = M (U )2 e Al Wil 2, z2) 1l x -
It remains to show that || M’ (¥ z(.)+rUl h(.))—M' (¥ z(. N2, can be made arbitrarily
small for all € [0, 1] by choosing ||h||x small. This mainly follows from Lemma 4.39 with

n =1 and p = 2 there. We have to make sure it can be applied.
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Set f:= Wl x and f}, := W' h. Then [ fullze < @l ||IR)lx decreases with ||A]|x. On the

other hand we have || fp.|| 2 = le=*() £, || 2. Minor modifications of the proof of Lemma 4.39
show that

1M (W) + reh(e)) = M (W ()l .
= /OOO e HM(f(t) +rfu(t) = M'(FO) v,y At

can be controlled by || fxl|z2 and thus by |[A[|x. Let us summarize these results in a lemma.

Lemma 6.18. Let X, Y; and Y be Banach spaces and let (T, \Iléo) be a linear observa-
tion system on X and LP([0,00),Y]). Denote by C' € L(X1,Y]) the observation opera-
tor of (T,W.)). Let M :Y; — Y be a continuous map satisfying (6.10). Then the map

Uy : X — LZZ([O, 00),Y); Uoo(z) = M o Ul 2 yields an observation system (T, W) on X
and L*/([0,00),Y). Moreover, Uy, maps X to L}, ([0,00),Y) N Lff,;’([O, 00),Y)

Additionally let n = 2 and assume that M is continuously R—differentiable and that the
derivative satisfies the growth bound (6.11). Then Uy, is continuously R—differentiable as a
map from X to L} ([0,00),Y) with derivative given by W' (x)h = M' (V! x(.))W h(.) for
x,h e X.

6.3.1 A wave equation with Neumann boundary observation

We repeat some known results from Section 7.1 of [49]. Let O be a bounded domain with
boundary 00 of class C?. The surface measure on 00 is denoted o. Since O is bounded and
00 is continuous, it is clear that 0(00) < co. In Subsection 4.4.2 we already encountered
the linear wave equation

D2w(t, &) = Aw(t, &), (t,€) € (0,00) x O
w(t, &) =0, (t,€) € (0,00) x 0O (6.12)
w(07€> = fO(f): 8tw(07£) = gO("g)v 5 €0

with initial values fo, go : Q@ — C, see (4.35). The difference is that there is no input u. We
saw that setting z(t) = (n(t, . ), dn(t, +)) and z¢ = (fo, go) this problem can be written as

Z(t) = Az(t); 2(0) = zo.

The state space was X = Hi(O) x L?(O) so that the boundary condition is satisfied in the
sense of traces. Moreover, we had D(A) = (H2(O) N H(0)) x H(O) C X and

A:D(A) = X5 A(f,9) = (9, —Aof),

where —Ag is the Dirichlet Laplacian also defined in Section 4.4. We argued that A is
skew-adjoint and thus the generator of a unitary group T on X.

In Subsection 4.4.2 we discussed how the abstract equation and the partial differential
equation are connected. We do not repeat the arguments because they work analogously in
the present situation.

Let v € L>®(00,R"™) be outward normal vector field on 0O. Recall that the normal

derivative % is the continuous extension of the map

2.C%0) —» L*(00);  Zf(&) =Vf(€) v(E).
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to an operator 8% € L(H*(0),L?*(00)). Consider an open subset I' C O of the boundary.
Set Y =Y; = L?(I") and define C' € £L(X1,Y) by
C'(f.g9) ==& flr=Zf1Ir.

It is shown in Theorem 7.1.3 of [49] that C' is an L?-admissible observation operator for T.
We can choose M as in the example of Subsection 4.4.2. More precisely, we define

M(y) =m(|ly|3)y foryey,

where m € C?(R,R) was a function with m(0) # 0 and m(a) = 0 for |a| greater than a
number R > 0. We saw that M is two-times continuously R-differentiable with bounded
derivatives and thus M as well as M’ are Lipschitz. As a consequence, (6.10) is satisfied
with n = 1 and hence with n = 2. Also (6.11) holds. With Theorem 6.8 we infer that
D(A) € D(CL) and that the restriction C := CL|p(4) is continuous as a map from X; to Y.

Let us briefly show that in this example Theorem 6.17 can be applied with p = 2 and
the equilibrium point z, = 0. However, we have to adapt the proof, more precisely, we have
to replace the estimate (6.9). First note that with a reasoning analog to Section 4.4 one
can show that ¥; : X — L([0,00),Y) is continuously R-differentiable for all + > 0 with

derivative given by
Wi (x)h = M'(Ulz()Ulh(.) for z,h € X.

Here we only use that M : Y — Y is continuously R—differentiable and both M and M’ are
Lipschitz. Plugging in z. = 0 we obtain

W, (0)h = M'(0)Wlh = m(0)Wih.
Recall that in the proof of Theorem 6.17 we used the identity

1
U5 (0) (21 — x2) = Up(z1) — Up(20) — /0 (U™ (25) (21 — 22) do, (6.13)
for x1,z9 € X where x, = x9 + o(x1 — x2). Here we have
(™) (20) (w1 — w2) = [Wi(35) — WH(0)] (w1 — w2) = [M' (Wi () — M'(0)] W} (w1 — 22)(+)

The left-hand side of (6.13) equals m(0)Wh(x1 — z2). Let us assume that (T, ¥l) is exactly
observable in time 7" > 0. Theorem 7.2.4 of [49] yields that this is the case if there is a vector
& € R™ such that {£ € 00| (§ — &) - v(§) > 0} CT'. Then we find a constant kp > 0 with

Im(0)¥h (1 — x2) || L2 = [m(0)[kr |21 — 2|x-

As in (6.9) we want to bound the L*-norm of the integral on the right-hand side of (6.13)
by q|m(0)|kr||z1 — x2||x for some number ¢ € (0,1). Using (4.37) we can estimate

(/0 T ( /Olll(‘l’%em)’(%)(xl — )y da)Q dt>1/2

T 1 9
_ ( ([ 1@ 0) ~ MO e b~ 220y o) dt)

< (lml|zoe + [m|| oo R+ [m(0) )| W7 (21 — 22) | £2((0,00). 1)

< (Imllzee + | 2o B + [m(O)D 17l 2,2y |21 = 221 220,000, 1) -

1/2

Hence, the condition on m is that ||m||pe + |[|[m/]| LR 4+ |m(0)| < |m(0)|kr.
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Above we made heavy use of the special structure. In view of the efforts made in Section
4.4 it becomes clear that it does not suffice to assume that M : Y — Y is continuously
R-differentiable and that M, M’ are Lipschitz. We can then still prove differentiability of
U, : X — L'([0,00),Y), but we have to apply Theorem 6.17 with p = 1. However, even if
M’(0) is invertible, we can not derive the lower bound (6.7) for ¥}(0) with p = 1, because W',
satisfies (6.7) with the stronger norm ||.||z2. We emphasize that there is no Hilbert space
assumption in Theorem 6.17.

One alternative is to consider bounded observation operators C! € £(X,Y). In this case
the output Py = Ul = PtClT(_)x is a continuous function and therefore we can infer that
U, is differentiable with values in L?([0, 00),Y).

6.4 Regular additive well-posed systems

To complete the text we now discuss the dependence of the output on the input. We saw in
Section 2.3 that the additive structure is only justifiable if the output map is linear. Hence,
the nonlinearity resides in the input.

Definition 6.19. Let X, U and Y be Banach spaces and p € [1,00). An additive well-posed
system on X, LP([0,00),U) and LP([0,00),Y") is a quadruple ¥ = (T, ®, ¥y, £, ) consisting of

(i) a strongly continuous semigroup T on X,

(ii) a family @ = (P4)¢>0 of maps ®; : LP([0,00),U) — X such that (T, ®) is a continuous
additive control system on X and LP([0,00),U),

(iii) a linear operator Uy, : X — LI

system on X and L ([0,00),Y),

loc

([0,00),Y) such that (T, V¥,) is a linear observation

(iv) a map Fy : Lt ([0,00),U) — L{. ([0, 00),Y) satisfying the composition property
S; Fo(u) = Voo @y (u) + Foo (Sfw) (6.14)
as well as the causality P,Fy(u) = P;Fo(Pyu) for all u € LY ([0,00),U) and t > 0.

The operators ®; are called output maps, the map U, is the (extended) output map and
we call Fy, the (extended) input-output map.

Let v € U. In the definition below we consider the output Fx(x,). It is called the step
response of X corresponding to v. To provide a motivation, for the moment assume that 3
is a finite dimensional linear system given by matrices A, B, C and D. It is well-known that
in this situation ¥, can be represented

t
yo(t) = C/ e’*Bvds + Dv for t > 0. (6.15)
0

Obviously, this function is continuous and thus has a Lebesgue point at 0, namely y,,(0) = Dv.

Definition 6.20. An additive well-posed system ¥ = (T, ®, ¥, Fy) on X, LP([0,00),U) and
LP([0,00),Y") is called regular if there exists a map D : U — Y such that for all v € U the
integral

L B ds

converges to D(v) in Y as 7 — 0T. The operator D is called feedthrough operator of X.
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We shall now see that for regular systems the analog of (6.15) is valid. In fact, also the
output corresponding to inputs from €2y can be represented accordingly. The space of step
functions Qg was introduced at the beginning of Chapter 4.

Theorem 6.21. Let ¥ = (T, ®,V, ) be a regular additive well-posed system on the spaces
X, LP(]0,00),U) and LP([0,00),Y) for an exponent p € [1,00). Then for each u € Qo and
almost every t > 0 we have ®(u) € D(CL) as well as

Fao(w)(t) = Cuy(u) + D(ul). (6.16)
Proof. For all uw € L}, ([0,00),U), t > 0 and 7 > 0 the composition property (6.14) yields
t+T T
1 s)ds = / Fao(u)(t + 5) ds_/ (55 Foo (w))(s) ds
t
—1 / (Woo®y () (5) ds + 1 / Fao (S7u)(s) ds. (6.17)
0 0

Fix u € Qy C LP ([0,00),U). There are 0 =ty < t1 < ... < ty, and vy, ..., vy, € U with

m
U= Z Ly ) Uk
k=1

Since Fyo(u) belongs to Li .([0,00),U), Theorem B.2 yields a nullset ' C [0,00) such that

for all t € [0,00) \ NV we have
t+7
1 Fo(u)(s)ds — Fo(u)(t) as7— 0"

TJi

with convergence in Y.

Let t € [0,00) \ W. If t < t,, there is exactly one k € {1,...,m} with t € [tx_1,tx)
and we set 0g := tp —t. If t > t,, we set o = 1. Then for all s € [0,dp) it follows
Si(u)(s) = u(t + s) = u(t). To express it differently, we have Ps, S} (u) = Ps; Xu(t)-

Let € > 0. There is some 0 € (0,d¢) such that for all 7 € (0, §] we have

t+1
L B () (s) ds — Foo(u)(t)H <.
t Y
Choosing § small enough, causality and regularity yield
/ B (Sru)(s) ds — H = 1] P Espuy(s) ds - D(u(t))H
0 Y

— |4 Bt o) ds - Do) <5

Y

For sufficiently small 7 > 0 it follows

%ﬁ%@mmaw—&wwuﬂwww

iy HTF (u)(s) ds — B </ Foo(Siu)(s) ds = D{u (t))>Hy
) /HT s H /lpst s)ds = D)
<5+5=
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This means that ®;(u) € D(CL) and that Cp(P¢(u)) = Foo(u)(t) — D(u(t)). O

Imposing further continuity assumptions on Fy, we can extend (6.16) to larger subspaces
of LY ([0,00),U). To this end, as for the output map W, we consider truncations of the
input-output map. For ¢ > 0 define the operator F; : LP([0,00),U) — LP([0,00),U) by
Fyu := P, Fsou for u € LP([0,00),U).

We say that F; is Lipschitz on bounded sets if for every radius p > 0 there is a constant
¢p > 0 such that

[ 2 (u) — Fi(@)]] e (j0,00),v) < Cpllt — @l 2o ((0,00),07)
for all u, @ € LP([0,00),U) with ||u||z», ||| zr < p. If the set {c,|p > 0} is bounded, then we
call F} (globally) Lipschitz.
Of course we can plug u € LV ([0,00),U) into the definition F;(u) := PFy(u). By

that we obtain an extension of F}; to L‘f ([0,00),U). We then have Fy(u) = F;(Pyu) due to
causality. In case F}; : LP(]0,00),U) — LP([0,00),U) is e.g. Lipschitz, it follows that

2 (u) — Fe(@)] e ([0,00),y) < cllPru — Prii]| L ((0,00),07)

for all u, @ € LY ([0,00),U).
Without proof we repeat Lemma 6.1 of [44] which is a corollary of Lebesgue’s differenti-
ation theorem, see Theorem B.2. The generalization to p € [1,00) is immediate.

Lemma 6.22. Let W be a Banach space, p € [1,00) and u € L?
almost every t > 0 we have

([0,00),W). Then for

loc

T p
(1 lu(t + s) —u(t)ugvdt) 50 asT 0t
0

Theorem 6.23. Let ¥ = (T, ®,V, Fy) be a regular semi-linear well-posed system on X,
LP([0,00),U) and LP([0,00),Y) for an exponent p € [1,00). Further assume that Fy, is
Lipschitz on bounded sets for a time tg > 0. Then for each u € L*([0,00),U) and almost
every t > 0 we have ®4(u) € D(CL) as well as

Foo(u)(t) = Cr®:(u) + D(u(t))-

If Fy, is Lipschitz, the assertion is true for all u € L}, ([0,00),U).

loc

Proof. We continue equation (6.17) from the last proof. For all u € L} ([0,00),U), t > 0
and 7 > 0 the composition property (6.14) yields

i/tHTFoo(u)(s)ds: / Fo(u)(t+s) ds-/OT(S;‘Foo(U»(S)dS
= 1 (et (@) (e ds+ L[ Be(S7u(s)ds
- / (Uoo®y(u)) (s) ds + / = Fo(Xu()(s)] ds

+1 /0 Foo(Xu(o))(5) ds. (6.18)
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At ﬁrst let Fy, be Lipschitz on bounded sets. Take any u € L%([0,00),U) and set
p i= = Then |PaSf om0y = It ullsgoaen < " i < p and clearly
2150 | Pro Xu(oll o000y < 147 lullioe < p for all ¢ > 0.

We claim that the first summand on the right-hand side of (6.18) converges. To prove
this we show the convergence of each of the other terms. For the last expression on the
right-hand side this follows from the fact that X is regular, more precisely,

/F Xu(t))(s) ds — ((t))H —0 asT—0".
Y

Since Fy(u) belongs to Li. .([0,00),U), Theorem B.2 yields a nullset A C [0,00) such
that for all ¢ € [0,00) \ N1 we have

L[ B w)(s) ds = Bo(u)(t) as r— 0F

TJi

with convergence in Y. For the remaining term, assume that 7 < ty. Using the Lipschitz
property of Fy, we then infer the estimate

L TR(S7)(s) = Pela) ()] ds s%/TuFoowz‘u)(s) P (e (9 ds

l/p
= 1 ([TIRe(S10(5) = exao)(5) 1§ ds )
=T PHP (Fio (Sfu) = Fyo (Xu) ) e ([0,00),7)

SCPT pHP (Stu_Xu )HLP(OOO)U)

co (L NS7)(s) — ulo)l ds)l/p-

By Lemma 6.22 there is another nullset Ay C [0, 00) with

Y

T p
o (L[ 1(S70s) (ol ds) 0, as s 0F

for all t € [0,00) \ Na. Let t € [0,00) \ NV, where N := N7 UN5. From (6.18) we obtain

t+7

i/of(\lloo@(u))(s) ds = %t Fo(u)(s)ds — i/OT[FOO(Sfu)(s) — Fo(xu@)(5)] ds
—/O Foo(Xu()(s)ds — Fao(u)(t) — D(u(t))

as 7 — 0T for all with convergence in Y. By the definition of the Lebesgue extension C7, this
means that ®;(u) € D(Cp) and that Cp®;(u) = Fo(u)(t) — D(u(t)).

If F is Lipschitz, then all arguments remain valid even for u € L} ([0, 00),U) since then
we do not need estimates for || P, S;ul|rr(j0,00),0) a0d || Pro Xu(t)ll £r([0,00),0)- O

The output of the system Y corresponding to the initial state xg € X and the input
u € LP([0,00),U) is defined as
y = Voo + Fo(u).
Combining the last two propositions with Proposition 6.3, we obtain that y is represented by
the Lebesgue extension C, and the feedthrough operator D.
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Corollary 6.24. Let ¥ = (T, ®,V, Fy) be a regular semi-linear well-posed system on X,
LP(]0,00),U) and LP([0,00),Y") for an exponent p € [1,00). Then for all xg € X and u € Q
as well as almost all t > 0 we have the identity

Uooo(t) + Foo()(t) = CLTyag + Crdy(u) + D(u(t))
= Cp(Tyzo + ®1(u)) + D(u(t)). (6.19)

The nullset depends on xg and wu.
If Fy, 1is Lipschitz on bounded sets for a time ty > 0, then the assertion is true for all
u € L>®([0,00),U). Finally, if Fy, is Lipschitz, then (6.19) holds for all u € L}, ([0,00),U).

6.4.1 A wave equation with point control and point observation

In this example we revisit the linear wave equation with zero Dirchlet boundary conditions
from Subsection 4.4.2, but with the one dimensional domain (0,1). Moreover, we consider
different control and observation operators, namely a ‘point control’ and a ‘point velocity
observation’. Formally the system can be described by

F(t, €) = BZw(t, €) + p(t)dey (£), t=>0, £€(0,1)
G(1,0) = (1, 1) =0, t>0 60
( 33 ) = fo ( )7 8tw(0>£) = 90(‘5)7 §€ (07 1)

(t) = —0w(t, &) t>0.

Here &y € (0,1) is a fixed point in the domain, p : [0,00) — C is the input and v : [0,00) — C
is the output.

To show that these equations can be described by a well-posed linear system, we use
the Dirichlet Laplacian Ay defined in Subsection 4.4.1. Set X := H{(0,1) x L?[0,1] and
U :=Y :=C. Note that in then X = [D(Ag)]1/, X [D(Ap)]o with the notation introduced in
Appendix A.

With the framework developed in [4] it can be seen, that a well-posed linear system on
X, L*([0,00),U) and L?([0,00),Y) is determined by the operators A, B! and C' constructed
as follows. As in the example of Subsection 4.4.2 the generator of a unitary group T on X is
given by

A(fa g) = (ga _A()f)
with domain D(A) = H2(0,1)NHE(0,1) x H3(0,1). Recall that X_1 = L?[0,1] x H1(0,1) =
[D(Ap)lo x [D(Ag)]-1,. The observation operator C' € £(X1,Y) and the control operator
B' € L(U, X_1) are defined as

C'(f,9) = d¢y9 = 9(&) and B'(v) = (0,v5,).

Here 8¢, € L(H}(0,1),Y) is the delta functional given by d¢,(h) = h(&). Its boundedness is
clear due to the continuous embedding Hg(0,1) < C[0, 1].

We mention that C! and B! can be identified with the operator matrices C! = [0, d¢,] and
B! =0, 55*;)]T. Formally problem (6.20) is equivalent to the system

() = A=() + Blu(t);  2(0) = o

6.21
y(t) = C'2(1), (621
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where z(t) = (w(t, ), Ow(t, ), xo = (fo,90), u(t) = pu(t) and y(t) = v(¢). As before we do
not discuss the question in which sense solutions of the last equation are solutions of (6.20).

The regularity of the system under consideration is shown in Proposition 5.9 of [50]. It is
remarkable that in this example a ‘transfer function’ can be determined explicitly. Let wq :=
wo(T) be the growth bound of T. A transfer function is an analytic map G : C,, — L(U,Y)
linking the Laplace transform of the input with the Laplace transform of the output via the
equation

y(s) = G(s)u(s) for s € Cyy.

It is unique up to an additive constant. For more details on transfer functions we refer to
[55]. In our case we have

sinh(s&p) sinh(s(§p — 1))

f .
Sinh(s) or Res >0

G(s) =

Note that G(s) — —3 as s — co. By Theorem 5.8 of [55] it follows that our system is regular
with feedthrough operator D = —% e L(U,Y)=C.

Denote the well-posed linear system on X, L?([0,00),U) and L?([0,00),Y’) associated to
(6.21) by (T, ®!, W' FL). Let M be the nonlinear map introduced in Subsection 4.4.3, i.e.,

M : C — C given by
M(v) = (m(Rev),m(Imv)),

where m is a function in C?(R) with the properties that m’ and m” are bounded, m(0) = 0
and m/(0) # 0. Further recall that M is Lipschitz. Since M(0) = 0, it follows that the
map N given by N(u) = M ou maps the space L?([0,00),U) to itself and obviously also
L% .([0,00),U). Moreover, N is Lipschitz.

As before we replace the input u by N(u). More precisely, we consider the nonlinear maps
@y : L*([0,00),U) — X for t > 0 as well as Fy : L2 ([0,00),U) — L% ([0,00),Y) given by
®;(u) = ®LN (u) and Fyo(u) = EL N(u) respectively.

In Section 4.4 we already saw that (T,®) is a continuous additive control system on
X and L?([0,00),U), where ® = (®;);>0. Hence, in order to verify that the quadruple
(T, ®, V! , F,) is an additive well-posed system, it remains to check F, is causal and satisfies
the composition property (6.14). To this end, let ¢ > 0 and u € L% _([0,00),U). It is clear
that M (u(.)) = PLM(Pu(.)) and SfM(u(.)) = M(Sfu(.)). The claim now follows from

the fact that FL is causal and fulfills (6.14). For convenience we carry out the calculation
PFo(u) = PELM (u(L)) = PtFl PM(u(+)) = P.FELPM (Pu(.))
— PELM(Pu(.)) = PE(Pu),
Si Fao(u) = S;F M (u(+)) = ‘Pl@M( (+)) + Fo Sy M (u(+))
— 0L @y (u) + B M(S}u(+)) = Uloy(u) + Fu(Sfu).

Next, from the fact that (T, ®!, ¥! , FL) is regular we infer that (T, ®, ¥’ , ) is regular

with the feedthrough operator given by D(v) = D'M (v) for v € U. Indeed, we have

L (o)) ds = D'M()] =

-
1 ; (Folo(XM(v))(S) ds — D'M(v)| — 0, asT — 0",
for all v € U. Finally, note that F; is Lipschitz for every ¢ > 0 because N is Lipschitz.

122



Let 29 € X and u € L% _(]0,00),U) and set y := WX 20 + Fy(u). Then, by Corollary 6.24

y(t) = Cp(Tyzo + ®4(u)) + DM (u(t))

holds for almost every ¢t > 0, where C7, is the Lebesgue extension of C.
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Appendix A

Extrapolation spaces

This chapter was written on basis of Paragraph 3 in [52] and Section 6 of [53]. Another
source is Section II.5a of [15]. In this an the following appendices, we collect known facts
from the literature and fix some notation. For the convenience of the reader we give several
shorter proofs of statements that are crucial for the thesis.

Let X be a Banach space with norm || . || x. Further let A : D(A) — X be a linear operator
in X. Recall that the graph norm on D(A) is given by

2]l = [le]x + [[Az]x.

It is known that operator A is closed if and only if (D(A),||.||4) is a Banach space. In any
case A: D(A) — X is bounded when D(A) is equipped with the graph norm.

In the following we assume that A is closed and has nonempty resolvent set p(A) # 0.
For u € p(A) we use the abbreviation R, := (u — A)~! € £(X). We fix some A € p(4). If
0 € p(A), the choice A = 0 is convenient. Another norm ||.||; on D(A) is defined through

[l = [lzflia = [(d = A)zllx.

The straightforward proof is omitted. We write X; for D(A) endowed with ||.]];. Let us
prove that ||. || and ||. || 4 are equivalent. To this end, take z € D(A). From

el < Alllellx + [[Azllx < (1+ [AD ]2l
we see that ||.[|1 is dominated by ||.+|4. On the other hand we have

lzlla = llzllx + 1A = Az = Az[x < (1 + ADlllx + (A = A)zllx
= (L ADIRA = Azl x + [lzlle < 4+ ADIRA ]l + ll2]]s-

As a consequence, X7 is a Banach space and we have
Ae [,(X 1, X )

Note that these properties are independent of the choice of A € p(A). Let x € X;. From the
estimate

lzllx = [1RA(A = A)z|lx < [[Rall [[z]l for z € X, (A.1)
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we infer that X is continuously embedded in X. It is clear that A — A € £(X;,X) and
Ry € L(X, X1) are isometric isomorphisms.

Set D(AY) := X. Then for m € N the iterated domain D(A™) is defined recursively by
D(A™) :={z € X |z € D(A) and Az € D(A™ 1)}

Due to the linearity of A, this is a vector space. Obviously we have D(A™) C D(A™~1) for
every m € N. As we shall see, it is consistent to denote Xy := X and ||.|lo := |||l x. Unless
we say otherwise, the following statements are verified by straightforward inductions.

For pu € p(A) and m € N the operator 1 — A maps the space D(A™) onto D(A™~1). Since
clearly every restriction of y — A is one-to-one it follows that

= Alpamy : D(A™) — D(A™ 1)

is an isomorphism. Now for all m € N we may recursively define the norms ||. | = ||+ ||m.2
on D(A™) by
[2llm = llzllmx = [[(A = A)zllm-1-

Where a distinction between the different restrictions is necessary or leads to a better under-
standing, we shortly write A, := A|pam). We further write X, for D(A™) equipped with
.

Let m > 2. Due to the definition of ||. ||, the operator A — Al,, : X, = X1 is an
isometric isomorphism. Inductively it follows that X,, is a Banach space. Clearly A maps
Xm to X;n—1. Using also that A commutes with A — A, we infer that A, € L(Xn, Xm-1)-
In fact, using the definition of || .||, we even have

Al 2 Xy = sUP [ (Alm) {1 (A.2)

z€Xm,
lzllm=1

= sup{ (A = Alp-1)(Alm)2llm—2 |2 € Xpn with (A = Alp)e |1 =1}

= Sup{[[(Alm-1) (A = Alm)llm2 |2 € X with (A= Al)a 1 =1}

= S [Alm—1€llm—2 = [[Alm-1ll£(Xpm_1.%m_2) = [All(x1,5)-
m—1,
l€llm—1=1

From an estimate analog to (A.1), we infer that X, is continuously embedded in X,,_;.

Again let m € N. We consider B := A|,,11 : D(A™!) — X,, as an operator in X,,,. The
corresponding graph norm is given by [|z||p = ||2|lm + || Bx||m for z € D(A™*!). Essentially
with the same proof as above we see that ||.| g and ||« ||;n+1 are equivalent. It follows that B
is closed. We already argued that for u € p(A) the map p— B : D(A™!) — X, is one-to-one
and onto and hence p € p(B). But this means that for each m € N we have

p(A) € p(Alm)-

Let T € £(X) and assume that T leaves X, invariant, that is T'(X,,) C X,,. Using the
completeness of X, and the closed graph theorem we deduce that T'|x,, belongs to £(Xp,).
If T even commutes with A, then as in (A.2) one derives the identity

1T Ml 2(xm) = 1T £¢x)-
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We apply these results to the case where A is the generator of a strongly continuous
semigroup T on X. Let us write T|,, := T¢|x,, and T|y, := (T¢|m)e>0-

Proposition A.1. Let A be the generator of a strongly continuous semigroup on X. Then
for all m € N the family T|,, is a strongly continuous semigroup on X,,. Its generator is
Almy1, the restriction of A to D(A™*1). Moreover, ||T¢|mllz(x,) = ITellz(x) for all t > 0.

Proof. We only treat the case m = 1. The other cases follow inductively. Clearly, restricting
semigroups to subspaces preserves the semigroup laws. The strong continuity of the family
follows from the estimate

IThe — 2zl < A The — 2f|x + [ ThAz — Az[|x

and the strong continuity of T. Denote the generator of T|; by B : D(B) — X;. Let
x € D(A?). Then we have w := (A — A)z € D(A) and consequently

i ) ), = [0~ 03—~ 0 ] = -1 ]

converges to zero as h — 0%. This means Alpazy € B. It is standard to conclude that
Alp(az) = B from p(42) 1 p(B) 2 p(A) N p(B) # 0. 0

Now additionally let A be densely defined, meaning that D(A) is dense in X. Then for
all m € N the space D(A™) is dense in X,,,_;. Indeed, assume that the claim is true for some
m € N and take z € X,,,. Then for w := (A—A)x € X,,,_; there is a sequence (wy) in D(A™)

converging to w with respect to ||« ||;m—1. Setting zj := Rywy, for k € N we obtain a sequence
(zg) in D(A™*) with

& = il = 1O = A)(@ = 28) ot = w0 = wpllms =0 as k — oo.

We remark that Al,, € L£(X, Xim—1) is the continuous extension of Al,,11 with respect to
I« lm on Xppy1 and ||« ||;m—1 on X, respectively.

Let pu € p(Alm+1). Then p— Al,, is the continuous extension of p— Al +1. Consequently
p — Al is one-to-one and onto, as it is easy to see using the equivalence of ||. ||, and
||  |lm,u- Therefore we have u € p(Al,,). Together with our previous results, we conclude that

p(A) = p(Al,,) for all m € N. (A.3)

The denseness of D(A™) is equivalent to the fact that the space X,,—1 is the completion
of D(A™) with respect to ||.||m_1. Note that for z € D(A™™!) we have Ryz € D(A™) as
well as x = (A — A)R)z and we thus derive that

[#]lm-1 = |(A = A)Bxz|[m—1 = | RA|m-

This motivates the construction of the spaces X_,, with negative index. Formally inserting
m =0, for x € X we set

lll—1 = llzll-1x = [[Raz]lx.
Again it is easy to see that this yields a norm ||.||—1 on X. We define X_; as the completion
of X with respect to ||.||—1. Note that as topological space X_; is independent of the choice

127



of A € p(A) since the norms 1,x and
immediately from the resolvent equation

1,u are equivalent for each p € p(A). This follows

Ry — R, = (up—AN)R\R, for p € p(A).

We shall see that X_; has very similar properties as X,, for m € Ny. Indeed, in the
following paragraphs we frequently refer to arguments given earlier.
First, X_1 is a Banach space by definition. Moreover, from the estimate

]l -1 < [[Rall ey 1zl x for all z € X.

we see that X is continuously embedded in X_;. Next the operator A — A : D(A) — X has
an isometric extension to X. For 2z € D(A) we have (A— A)x € X and the claim follows from

(A = A)z| -1 = [[BA(A = Azl x = ||z][x-

Extending the notation above, we write A — A|p € £(X, X_1). From the fact that A — A is
onto we deduce that A — A|y is onto and hence is an isometric isomorphism.

With the same arguments, using also the equivalence of 1, and 1,u, We see that
i — A has a continuous extension u — Alp € L(X, X_;) for any other u € p(A), which is an
isomorphism between X and X_;.

Also the resolvent Ry : X — D(A) has a continuous extension Ry|_1 € £(X_1, X) which
is an isometric isomorphism. This is clear, because |Ryz|x = ||z||-1 for z € X. It is only
a matter of calculation to verify that A\ — Alp and Ry|_; are inverse to each other. Since X
is continuously embedded in X_;, we may interpret Ry|_; as an element of £(X_;). More
precisely, for z € X_; we have (Ry|—-1)x € X and thus

[(Rxl-1)z[-1 = [|Rx(Rxl-1)zl|x < [|BAllzcoll(Bal-1)zllx = [ RAllzox) ] -1-

Now successively for all m € N we introduce a norm —mon X_ 41 via

el = el = I(Brl i)l for @ € Xopin

Then we define the Banach space X_,, as the completion of X_,,;1 with respect to —m. As
above, we see that X_,,11 is embedded continuously in X_,,. Further the maps A — A|_,,,12
and Ry|—m+1 posses continuous extensions denoted

A— A’—m-{-l € ﬁ(X_m_H,X_m) and R)\’_m € ﬁ(X_m,X_m_H).

Actually these operators are isometric isomorphisms. Finally we may consider Ry|_,, as

an element of £(X_,,). Inductively one easily verifies that for p € p(A) the operators

w—Al_p : Xy — X_n—1 are one-to-one and onto. We already discussed the case m = 0.
Let m € Z, m < 0. Unless 0 € p(A), we set

Al = A= (A= Alp) € L(Xpm, X;m—1).
With symbolically the same identity as (A.2) (there we had m > 2) we derive
Al Xm-1) = 1Al £(x1,5)-
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Combined with (A.2), we obtain this identity for every m € Z. Moreover, for all k,l € Z we
have Al = (A];)|x, if & <. Hence the notation is justified. On the other hand Al is the
continuous extension of Alxy1 : Xp11 — Xi.

Again let m € Z with m < 0 and consider B := A, as an operator in X,,_1. Using that
A — A|_,, isometrically maps X_,, to X_,,_1 we see that the operator norm corresponding to
B is equivalent to ||+ ||—m. The completeness of X_,, implies that B is closed. As mentioned
earlier, for u € p(A) the operator u — B = u — A|_,, is one-to-one and onto. We conclude
that the statement of (A.3) can be extended to

p(A) = p(Al,,) for all m € Z. (A4)

Again assume that some 7" € £(X) commutes with A. Then clearly T also commutes
with Ry. In particular, for x € X we have

[Tx||-1 = [|[RATz| x = |[TRxx||x < [T zx) 7] -1-

We infer that 7" has a continuous extension T'|_1 € L£L(X-1) with |T]-1llzx_,) < |7l zcx)-
It is easy to see that T'|_; commutes with A — Alp and with Ry|_1. As in (A.2) we deduce
the identity |71/ zx_,) = [|T']|z(x)- For convenience we give the proof. From the fact that
A —Alp € L(X,X_;) is an isometric isomorphism we deduce

[Tllzexy= sup [Tz|x = sup [[(A—Alo)Tz||-1= sup [[(T|-1)(A— Alo)z[-
zeX zeX zeX
llzllx=1 llzllx=1 llzllx=1

= sup [[(T|-1)¢ll-1 = T[-1llzx -
cex

-1
ll€ll-1=1
Iterating this procedure, for all m € N we construct extensions T'|_,, € L£(X_,,) of
T|_m+1 and thus of T. Each extension satisfies

1T =mllex_m) = TNl 2(x)-

Once more we apply the previous results to the case when A generates a strongly contin-
uous semigroup T on X. Let m € N. For ¢ > 0 let us denote the extension of T; to X_,, by
T¢|—. Then the latter operators form a family T|_,, := (T¢|—)e>0 in L(X_p,).

Proposition A.2. Let A be the generator of a strongly continuous semigroup T on X. Then
for all m € N the family T|_,, in L(X_.,) is a strongly continuous semigroup on X _,. Its
generator is A|_m+1 seen as a densely defined operator in X _,,.

Proof. As in Proposition A.1 we only treat the case m = 1 since the other cases follow
inductively. The semigroup laws are verified in a straight forward calculation. Proposition
[.5.3 in [15] yields the strong continuity of T|_;. Indeed, we only need that X is dense in
X_1 and that T is the restriction of T|_; to X.

Now let B : D(B) — X_; be the generator of T|_;. We shall show that Ay C B, that
is X € D(B) and Bz = (A|o)x for x € X. To this end, take x € X. Then Ryz € D(A).
Because Ry|-1 € £(X_1,X) is isometric and T; commutes with Ry for each ¢ > 0, it follows

|3 (Thz —2) = (Alo)z|_| = |Bag (Taz — 2) = (Ral-1) (Ao,
= H%(’]I‘hR)\x — Ry) — ARWHX —~0 ash—0".

Now the claim follows from the fact that p(Alg) N p(B) = p(A) N p(B) # 0. O
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Note that from a theoretical viewpoint the spaces X,,, together with the semigroup T are
all equal in the sense that starting from X,,, where mg € Z is arbitrary, any other space and
corresponding semigroup can be constructed. We can summarize this in a diagram

A—A A—A

/X — Xy — X1 —— ...

|= lm |

X1~ X ~— X1 ~— ...

Ry Ry

It is common to denote by [D(A)] the Banach space D(A) equipped with the graph
norm. So, we sometimes use the notation [D(A)]; for X especially if the variable X is used
otherwise. In generalization of that we define [D(A)],, as X,, for all m € Z. In particular
[D(A)]o is X.

Let us now examine the dual space X* = £(X,C) of X. Because A is densely defined,
we have its dual operator A*, which is closed. Further it is known that p(A) = p(A*) and
R(p, A*) = R(u, A)* for € p(A). (See e.g. Theorem 2 of Section VIIL.6 in [56])

Assume that A* is densely defined. Thus A* has all the properties needed to repeat the
above construction. We obtain the spaces (X*); for k € Z. To avoid confusion we write
Xk,d := (X*)g. The respective norms are denoted ||. ||z 4. In particular we write ||.||o,q for
the norm on X*.

Recall that X4 is continuously embedded in X*. It is easy to see that hence X** is
continuously embedded in (X 4)*.

With the following result we connect the extrapolation spaces to their counterparts on
the side of the dual operator. Especially for reflexive spaces it yields a crucial identification
to establish duality results.

Proposition A.3. The canonical embedding J : X — X**; x — (x,.)x extends to an
isometric operator J : X_1 — (X14)*. For x € X_q it is given by

(o, JT) x, 4 = nli_}rrg()(:cn, ) x, v € X4, (A.5)

where (x,,) is any sequence in X with ||z, — z||-1 — 0 as n — oo. If X is reflexive, the
extension of J is an isometric isomorphism.

Proof. Fix x € X. For p € X1 4 C X* we have ¢ = R(\, A*)(A— A*)p. We infer the estimate

[(Jz) ()| = (=, p) x| = [(z, RA, A7) (A = A%)p) x| = [(Raz, (A — A" o) x|
< [[Razllx |(A = A%l x- = [lz]-allell1a-

It follows that Jx € (X;4)* and HJa:H(XLd)* < [[z]|-1. To see that actually HJxH(XLd)*
equals ||z||-1 take y € X* such that |ly][x~ = 1 and ||Ryz||x = [(Raz,y)|. Since then
RO\ A%)y € D(A*) = X1.4 and RO A%)ylla = |6 — AR, Al = lyllxe = 1 we
obtain

[z)l-1 = [Bazllx = [(Raz, )| = [(z, Ray)| < sup  [(J2)(0)| = [T (x, )~ -
»EX1,d,
llellr,a<1
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We have shown that J : X — (X;4)* is bounded where X is equipped with _1.
Because X is dense in X_1, the claimed bounded extension J : X_; — (X1,d)* of J exists
and satisfies (A.5) as well as

I all e, e = Jim |2, = Jim a1 = ol for @ € X,

where (z,,) is any sequence in X with |z, —z|[-1 — 0 as n — oc.

Let us now assume that X is reflexive, i.e., J(X) = X**. We have to prove that the
extension J : X_1 — (X1,4)* is onto. It suffices to show that X** is dense in (X7 4)*.

First recall that X is reflexive if and only if X* is reflexive. Furthermore X 4 is reflexive,
because A — A* € L£(X 4, X™*) has a bounded inverse. In fact, if j; 4 and j, are the canonical
embeddings, the following diagram is commutative.!

A—A*

X14 X*

jl,di Lj*
kk kkk
(Xp0)™ <o X
Let U € (X;4)* be such that (x,¥) = 0 for all x € X**. There is some 9 € X4
representing W, i.e., ¥ = j; ¢g%. In particular, we have

0=(x,V) = (¢,x) forallxe X"

Thus ¢ = 0 (as an element of X* O X 4) and therefore ¥ = 0. This shows that X** is dense
in (Xl,d)*- ]

Let k € Z. Since (A — A)¥ € £(X}, X) is an isomorphisms, the space X}, are reflexive if
and only if X is reflexive. Further X is reflexive if and only if X™ is reflexive. Therefore X
is reflexive if and only if X}, 4 is reflexive.

Let X be reflexive. In the same way as above we can identify X_; 4 with X7. Shifting
these results from the level k = 1, inductively we obtain

X—ngl:,d and X_kagXZ

for all £ € Ng. Finally, using that X;, ;4 and X}, are reflexive we obtain the identifications for
every k € Z.

In Corollary A.5 below we will assume that the family of duals (T} ):>¢ is again a strongly
continuous semigroup, which in general is not true. In any case we write T* := (T});>0. We
repeat Corollary 1.10.6 of [33] without a proof.

Proposition A.4. Let X be reflexive and let T be a strongly continuous semigroup on X.
Then the family of duals T* is a strongly continuous semigroup on X*.

Y Let P:= A—A*, then (P**) "' = (P™1)* € £(X™**,(X1,4)**). Fory € X; sand w € (X1.,4)* we calculate
(w, (P71 ). (PY)) = (PT1)'W, jx(PY)) = (Py, (PT")'w) = (PT'Py,w) = (¢, w) = (w,j1.4(¢)). Thus
jr.a = (P**)" ! 0 j. o P. Because (P**)™!, j. and P are onto, so is j1,4.
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The dual operator A* of A is the generator of T*. In fact, let y € X* be such that
%(']I‘;;y — y) converges in X* to some z as h — 0. Then for all x € D(A) the identity

(,2) = lim (&, 1 (Thy — y)) = lim (5(Thz — 2),y) = (Az,y)

shows that y € D(A*) and that A* is an extension of the generator of T*. Since a half-plane
is included in the resolvent set of both of these operators, they actually coincide.

Corollary A.5. Let T be a strongly continuous semigroup on X and assume that also T*
is strongly continuous on X*. Fort >0 we set S; = Tf|x, ;. Then S} coincides with T; on
X_1 via

JTyx =S} Jx forx e X_q,

where S} is the dual of Sy with respect to ||.||1,4 and J is from Proposition A.3.
Proof. Let x € X and ¢ € X 4. In view of the calculation
<%S?JCU>X1,(1 = (Ste, Jﬂ?)Xl,d = (7, Stp) x
= (Tiz, o) x = (o, JTex) x, 4
the assertion follows from the density of X in X_; as well as the boundedness of the operators

T, € ﬁ(X_1>, J e ,C(X_l, (Xl,d)*> and S? € ﬁ((Xl,d)*) O

The intermediate space X,

Now let X be a Hilbert space with inner product (. | .). We still assume that A is a densely
defined linear operator in X. Note that in this case one usually defines the graph norm via

% = lzlk + 1Azl

since then (D(A),||+]|4,2) is an inner product space too. However, ||.] 4,2 is equivalent to
||+ ||a and thus all statements in this chapter are also valid for ||. |4 2. Recall that the relation

A ={(y,2) e X x X |Vz € D(A) : (Az|y) = (z]2)}

defines an operator A’ in X, the adjoint of A. We mention that A’ is closed. The following
well-known statement will be needed. For a proof see e.g. Proposition 2.8.4 in [49].

Lemma A.6. Let B be a densely defined closed operator in X. For all A € p(B) we have
X € p(B') as well as
A-B)"=[0-B)7"

Assume that B is a self-adjoint operator in X, which means that it coincides with its
adjoint, i.e., B = B’. The last lemma yields o(B) = p(B)¢ C R. Moreover, if 0 € p(B) then
B! is self-adjoint since then

(Bfl)/ _ (B/)fl — B*li

A (densely defined) operator B in X is called symmetric if we have B C B’. In the
following lemma we give a simple condition under which this weaker property implies self-
adjointness. This is a special case of Proposition 3.2.4 in [49].
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Lemma A.7. Let B be a densely defined symmetric operator in X. Further assume that B
is onto. Then 0 € p(B) and B is self-adjoint.

The space X1, is defined as the domain of the ‘square root’ A2 of A. In order to
construct the operator A2, it is necessary that A has the following property.
Definition A.8. A self-adjoint operator B in X is called positive if we have (Bx|xz) > 0 for
all z € D(B). We then write B > 0. If there even is a number m > 0 with
(Bz|z) > m|z||% forall z € D(B)

we say that B is strictly positive and we write B > 0.

It is possible to characterize the (strictly) positive operators among the self-adjoint in
terms of the spectrum. We combined Proposition 3.3.3 and Remark 3.3.4 of [49].

Lemma A.9. A self-adjoint operator B in X is positive if and only if o(B) C [0,00). It is
strictly positive if and only if o(B) C (0, 00).

The construction of the square root of a strictly positive unbounded operator is based on
the existence of the square root of a bounded positive operator. Without a proof we repeat
Theorem 12.3.4 of [49].

Theorem A.10. Let T' € L(X) be positive. Then there is exactly one positive operator
S € L(X) with S>=T.

We write T2 := S and call T"/2 the square root of T. Note that for z € X with T2z = 0
we also have Tx = T"/*T"?¢ = T"/?0 = 0 and hence ker(T"/?) C ker T. Very similarly one
sees that Ran(T"/?) D RanT.

Proposition A.11. Let A be a strictly positive operator in X. Then there is exactly one
strictly positive operator A7 in X with (AY?)? = A.

Proof. Lemma A.9 yields that 0 € p(A). We saw that A~! € £(X) is self-adjoint. For all
y € X there is a vector x € D(A) with Az = y. We obtain the inequality

(A7ly|y) = (AT Az | Az) = (2| Az) = (Az[z) > 0

showing that A~! is positive. Theorem A.10 yields the square root A="? := (A=1)"/? € £(X)
of A1, From the inclusion
ker(A™"?) C ker(A™!) = {0}

we derive that A~"/? has a (probably unbounded) inverse
A= (A7 Ran(47?) — X.

Note that A2 is onto. Further we have D(A) = Ran(A~') C Ran(A~"/?) = D(A"?). Next
we prove that

D(A) = D((AY?)?) := {z € X |z € D(AY?) and AY?z € D(A?)}.
Let € D(A). Then for w := Az € X we have 2 = A~'w = A=/2A7"?w and thus
APy = APPAT AT = A7Pw € Ran(A™7?) = D(AY?).
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This fact also implies that AY?AY?2 = w = Az and hence A C (AY?)2. Conversely let
z € D((A"?)?). Since then A"?z belongs to D(A"?) = Ran(A~"/2) we find some w € X with
A2z = A=2w. Applying A~"/2 to this equation yields

z=A"PAPw = A7'w € Ran(A™") = D(A).

We have thus shown that D(A) and D((A"?)?) coincide.
To see that A'? is symmetric, we take x1, 72 € D(A"?) and set w; := A/?z;. Then we
have z; = A~"2w; where j € {1,2}. Using that A~"2 is self-adjoint we deduce

(A221 | 29) = (w1 | A™wy) = (A7 2wy |wy) = (1 | AV?22).

As mentioned earlier, A7? is onto. Therefore by Lemma A.9 the square root AY? is
self-adjoint and 0 lies in p(A"7?). Taking z; = zo = z in the last equation yields

(A2 | z) = (A~2w; | wy) > 0.

This means that A" is positive. Since 0 € p(A7?), with Lemma A.9 we infer that A2 is
even strictly positive.

It remains to show the uniqueness of A"2. Assume B is another positive and particularly
closed operator in X with B2 = A. As above, from the facts that

ker B C ker A = {0} and RanB D RanA =X

it follows that 0 is contained in p(B). Consequently B must be strictly positive and the
inverse B! € £(X) is positive. For x € X we further derive

B 'B 2 =B 'B'AA "2 = B 'B'BBA 'z = A" l2.

Thus B~! is the square root of A~!. Due to uniqueness, we have B~! = A~"/2 and conse-
quently also B = A"/, O

Let A be strictly positive. As in the bounded case, the operator A2 constructed in the
preceding theorem is called the square root of A. Note that due to the self-adjointness, A is
densely defined and closed. Moreover, since A is strictly positive, at least C\ (0, 00) belongs
to its resolvent set p(A). Hence we may apply the theory developed in the first part of the
chapter. Let us choose A = 0 so that

|lz|l1 = ||Az||x for x € D(A).

Still X; denotes D(A) endowed with ||.|[1. It is obvious, that ||.||; is induced by the inner
product defined via
(@|y) = (Az|Ay) for z,y € D(A).

Also the square root A2 is strictly positive. Thus we can construct corresponding inter-
polation and extrapolation spaces. We discuss in detail what that means. First,

[l := | A2 x  for & € D(AY?)
defines a norm on D(A"?) corresponding to the scalar product (. | . )1/2 on D(A'?) given by
(x|y)y, = (A2 A?y)  for z,y € D(AY?).
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We use the symbol Xy, for D(AY?) equipped with ||. |1/, Hence X1/, is a Hilbert space,
continuously embedded in X. On the other hand, it is dense in X since D(A) C Xy,

Successively, for m € N we obtain the spaces X/, as D((A7?)™) endowed with the norm
I s given by
[l = Al -1y = (A7) "] x.
It becomes clear that Xz, = X;. As a consequence, X is dense in X/, with continuous
embedding. We know that

A€ L(Xyy, X)  and  AV?| = AV?x € L(X1, Xup).

These operators are actually isometric isomorphisms.
Using the inverse A="72 € £(X) we also define X _1/, as the completion of X with respect
to the norm given by
]| <12 := |A=?2||x for z € X.
As before we see that X_./, is a Hilbert space and that X is dense in X_1/, with continuous
embedding. Moreover, A2 has a bounded extension

Ao € L(X, X _1p).

In fact, the latter is an isometric isomorphism.
The inverse is A_I/Q\_l/Q € L(X_15,, X) the extension of A2 to X_1/,. Inductively we
define X_,,, as the completion of X_(.-1), with respect to the norm given by ||z _n, =

HA‘I/Q\,(m_n/sz,(mﬂ)h. As above, we infer that X_a.;, = X_j for £ € N. Again, we shall
sometimes write [D(A)]n/, for X/, = [D(A"?)];n, where m € Z. Summing things up we have
the chain of continuous embeddings

X192 Xy = X = Xy = X,
Each of these space is dense in the subsequent.

There is a way to define X1/, and X_/, without referencing A2, Nevertheless, we still
need that A is strictly positive. Since A"? is self-adjoint, for z € D(A) we have

Izl = /(A2 | A2z) = /(A | ). (A.6)
Thus X1, is the completion of D(A) with respect to this norm. We can also take this property

as the definition of X,/,. Similarly, we have [z[|_.;, = /(A7 z|2) for z € X.
This facts at hand it is easy to verify that A has continuous extension to Xi/,. Indeed,
for z € D(A) we have Az € X, and the claim follows from

|Azl|_y, = /(A1 Az| Az) = /(2] Az) = \/(Az | 2) = |jzly.
Let us denote this extension (which actually is an isometric isomorphism) by

A|1/2 S ﬁ(Xl/Q,X,1/2). (A7)

Remark A.12. In Proposition A.3 applied to A"/? we consider ([D((A"?)*)]1)*. Luckily we can
forget about this nasty notation, because A"? is self-adjoint and hence ([D((A72)*)];)* =
([ID(AY2)])* = X5 J,- Since as a Hilbert spaces X is reflexive, we obtain an isometric isomor-
phism between X_./, and X{"/2. O
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Appendix B

Laplace transforms

In this section we recall the definition of the Laplace transform of vector-valued functions.
We also repeat some of its main properties. For an extensive treatment of this topic see [5].

We assume that the reader is familiar with the theory of the Lebesgue-Bochner integral
as it is introduced e.g. in [25]. However we shortly repeat some results on antiderivatives.
Throughout, let V' be a Banach space over the field K where K=R or K=C, J C R be an
interval and f : J — V be a locally integrable function.

Antiderivatives and integration by parts

The classical rule of integration by parts is based on the fundamental theorem of calculus.
In this subsection we repeat generalizations of these results. The following notion plays a
crucial role. A function F : J — V is called antiderivative of f, if

t
F(t)=F(to)+ | f(s)ds forall to,t € J.

to

In other words: the formula in the fundamental theorem of calculus holds for F' and f.
Recall that a function G : J — V is called absolutely continuous on [a,b] C J if

Ve>03d6>0VmeN,a<a1 <01 <...<a,n <b, <b:

i(bk —ap) <6 = iHG(bk) —Glap)|| <e.
k=1 =1

The function G is called absolutely continuous, if it is absolutely continuous on every compact
subinterval of J. Clearly absolutely continuous functions are continuous (take m = 1).

A scalar function is an antiderivative of a locally integrable function if and only if it is
absolutely continuous, see Theorem 7.20 in [37]. Example 1.2.8 in [5] shows that this is not
true for vector-valued functions. The validity depends on a property of V' called the “Radon-
Nikodym property”. We don’t go into details. Nevertheless we have the somewhat weaker
statement Proposition B.4. We only comment on the proofs, because they would go beyond
the scope of this text.

Lemma B.1. Let F': J — V be an antiderivative of f. Then F is absolutely continuous.
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The proof is quite easy using the following fact. If [a,b] C J is a compact subinterval,
then ||f]| : [a,b] — R is integrable and thus for every ¢ > 0 there is a § > 0 such that
Jullf(s)|lds < e for all measurable sets M C [a, b] with |[M| < 4.

Antiderivatives are differentiable almost everywhere on J with derivative f. This follows
from Lebesgue’s differentiation theorem repeated below. A point ¢ in the domain of f is
called right-Lebesgue point of f if

t+6
%/t If(s) = f(t)|ds =0 asé— 0.

Similarly left-Lebesgue points are defined by integrating from ¢ — ¢ to t. The point ¢ is called
Lebesgue point of f if it is a left- and a right-Lebesgue point of f. This is the case if and only
if

t+8 t+6 3
s ()= fOllds =55 |If(s) = fOllds+ 5] [If(s) = f(B)llds =0 asd— 0T
5 t t—4

Using uniform continuity on compact sets we easily deduce that for continuous f every
point of J is a Lebesgue point. This is part of the fundamental theorem of calculus. As-
tonishingly, for arbitrary locally integrable f almost the same holds. This is the claim of
Lebesgue’s differentiation theorem:

Theorem B.2 (Lebesgue). Let f : J — V be locally integrable. Then for almost all t € J
we have

t+0
%/t |f(s) — f(t)[|[ds =0 asd— 0.

In particular f has a right-Lebesgue point at almost every t € J.

The addendum simply follows from the estimate

t+0

5 (s)ds — f(t)

t

46 t+4
7w - soas <1 - swlas

valid for all ¢t € J and § € R\ {0} such that ¢4+ J € J. The rest is based on the scalar version
of this result, see Theorem 1.4 in Chapter 3 of [46].

Note that t € J is a Lebesgue point of f if and only if some antiderivative of f is differ-
entiable at ¢ and its derivative is f(¢). As immediate consequence we obtain the following.

Corollary B.3. Let F : J — V be an antiderivative of f. Then F is differentiable almost
everywhere on J with derivative f.

As already remarked, not every absolutely continuous function with values in V is an
antiderivative unless V has the “Radon-Nikodym property”. The following weaker implication
is correct for every Banach space V.

Proposition B.4. Let G : J — V be absolutely continuous and differentiable almost every-
where on J. Denote its derivative’ by G' : J — V. Then G' is locally integrable and G is an
antiderivative of G'.

'Tf G is not differentiable in ¢ € J, then G’(t) can be defined arbitrarily
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Since this is not easy as 1-2-3, we refer to Proposition 1.2.3 of [5]. The purpose of the
next lemma is to prepare a technical detail in the proof of the rule of integration by parts.

Lemma B.5. Let F': J =V and g : J — K be absolutely continuous. Then Fg:J —V is
absolutely continuous.

Proof. Recall that absolutely continuous functions are continuous and therefore bounded on
compact sets. Let [a,b] C J be compact and set mp = maxe[q4) | F'(t) |, my = max,e(qp/9(t)]-
For m € N and points a < a1 < b; <... < ay < by, < b we then estimate

> lg(or) F (o) — gar) F(ar)ll < Y _la(be)| [1F(br) = Flaw)ll + Y1 F (0l 1g(br) — g(a)]
k=1

k=1 k=1

<mg Y _||F(br) — Flag)| +mp > _|g(br) — glar)|.
P k=1

Let € > 0. Using the assumptions, we can now choose a number § > 0 such that the inequality
Yore (b — ax) < ¢ implies that the right-hand side of the above displayed estimate is less or
equal €. 0

The rule of integration by parts is an essential tool for dealing with integrals over an-
tiderivatives.

Proposition B.6 (integration by parts). Let f : J — V be locally integrable and g : J — K
absolutely continuous and differentiable almost everywhere. Moreover, let ' : J — V be an
antiderivative of f. Then gf as well as g'F are locally integrable and for all to,t € J we have

[ 95176 ds = 9O F ()~ gla0)Flto) ~ [ 9/(5)F(s) s,

to to
where g’ : J — K is the derivative of g.

Proof. The last lemma yields that the function gF : J — V is absolutely continuous. With
the product rule we infer, that gF is differentiable almost everywhere with derivative g f+¢'F.
By Proposition B.4 the latter function is locally integrable and gF' is one of its antiderivatives.
In particular we have
t
gO)F(t) = g(to) F(to) + | (9(s)f(s) + 4 (s)F(s))ds forall to,t € J.
to

Proposition B.4 further yields, that ¢’ is locally integrable. Because g and F' are continuous,
these functions are locally bounded. Holder’s inequality therefore implies that ¢gf and ¢'F
are locally integrable. Thus we may split the integral in the last equality and reorganize it
to obtain the claim. O

Definition and properties of the Laplace transform

In this section we consider locally integrable functions of the type f:[0,00) — V.
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The scalar function e~*(+) belongs to L>®([0, N],K) for all A\ € K and N > 0. Holder’s
inequality implies that [0, N] — V;t — e~ f(t) is integrable. In case the family of integrals
(JN e~ M f(t) dt) has a limit

f(A) :== lim Ne_’\tf(t) dt

N—o00 /0

in V, then f()\) is called the Laplace transform of f at A. The domain of convergence of fis
the set of all A € K for which f(\) exists. We say that f is Laplace transformable if this set
is nonempty.

In the most comfortable situation the function [0, 00) — V; t = e A f(t) is integrable for
some A € K. By means of the dominated convergence theorem we then infer that f(\) exists

and equals the Bochner integral
o0
/ e M f(t)dt.

0

~

We say that f(\) converges absolutely.

Due to Holder’s inequality, this is the case for all A € K with Re A > 0 if f € LP([0,00),V)
for some p € [1,00], because then e *(+) lies in L¥' ([0, 00),K). As usual p/ € [1,00] is the
dual exponent of p. If f € L*([0,00),V), then f()\) converges absolutely whenever Re A > 0.
Of course f()\) converges absolutely for all A € K if f has support in some compact interval
[0, 7.

The most important condition for the existence of f(\), is ‘exponential boundedness’:
Assume there are w € R and M > 0 such that || f(¢)|| < Me“! for almost all ¢ € [0,00). The
dominated convergence theorem then yields that f()\) converges absolutely for every A € K
with Re A > w. We define the exponential growth bound of f as

~

wo(f) = inf{w € RISM = 0t > 0+ /(1) < Me},

where by convention inf () = co and inf R = —oco. See Example 1.4.4 in [5] for a function f
with wo(f) = oo and nonempty domain of convergence.

~ ~

Lemma B.7. Assume that f(\g) exists for some Ao € K. Then f(\) exists for every A € K
with Re A > Re Ag.

In preparation of the proof, for i € Klet G, : [0,00) = V be the antiderivative of e h() g
with G,(0) = 0. That is

t
Gut) = /0 e #f(s)ds fort>0.

~ ~

As an antiderivative, G, is continuous. If f(u) exists, then G, has the limit f(u) =
limy o0 Gu(N), in particular G, is then bounded.

Proof. Let A € K, Re A > Re A\g. Then for arbitrary N > 0 integration by parts yields

N N
/ e_)‘tf(t)dt:/ e~ (A=do)te=ot £ () 4t
0

0

N
= e M ING (N) + /0 (A= Ao)e” Aty (1) dt.
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o~

Because we assumed that f(Ao) exists, the antiderivative G, is bounded. On the other hand
e~(A=2)(+) helongs to L'([0,00),K), since Re(A — A\g) = Re X — Re\g < 0. Using Holder’s
inequality and the dominated convergence theorem, we conclude that the limit of the above
integrals as N — oo exists and equals

FO) = (A= Xo) / b e~ A2Gy (1) dt.
0

This completes the proof. O

We can now deduce that the domain of convergence is an open right half-plane together
with some (possibly empty) subset of its boundary. Let

~

abs(f) = inf{ReA| X € K: f()\) exists},

where we put inf ) = co and inf R = —oo. This quantity is called the abscissa of convergence

~

of f. Assume that abs(f) € R. Then clearly f(u) does not exist if Reu < abs(f). In turn,
by Lemma B.7, the Laplace transform of f at A exists for all A € K with Re A > abs(f).

Operational properties

We are interested in the behavior of the Laplace transform under certain operations. Linearity
of integral and limit imply that the Laplace transform is linear. To be more precise, let
frg € LL ([0,00),V) and o, 8 € K. If F(\) and g()) both exist for some A € K, then also
(af + Bg) (N) exists and equals arf(N) + BG(N).

Let 7 > 0. Recall that left shift S*g € V10:20) and right shift S;g € V[0 of some
g € V1) where given by (SFg)(t) = g(t + 7) for t > 0 as well as (S;g)(t) = 0 for t € [0, 7)
and (S;g)(t) = g(t — 1) for t € [r,00). Obviously S} and S, map Li..([0,00), V) to itself.

Lemma B.8. Let f € Ll _([0,00),V) and 7 > 0. Then for all A € K the Laplace transform
f(N) exists if and only if (SEf) (M) exists. If this is the case, then

(SEE) = F0) = e [ eMf(s) ds. (B.1)
0
Proof. Let A € Kand N > 7. A change of variables yields

N N
/ e NS f(t)dt = / e M) f(t 4 ) dt = e)‘T/ e M f(s)ds
0

0 T

=M /0N+T e M f(s)ds — e /T e M f(s)ds.

0

The left-hand side has a limit as N — oo if and only if the right-hand side converges. This
fact shows the claim and also proves the given formula for (S¥f) (). O

-~

In case f(\) exists for some A € K, by reorganizing (B.1) we obtain
FON) = e M(SEF) (N + / e M f(s)ds forall 7> 0.
0
1
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Weighted Lebesgue spaces and absolute convergence of the Laplace transform

o~

By definition the Laplace transform f(\) converges absolutely if and only if f belongs to a
‘weighted L'-space’. More generally, for p € [1,00) we set

LA([0,0), V) i= { f € Lise([0,00), V) | ) f € 17(10,00), V) }.

Clearly LA ([0, 00), V) is a vector space and HfHL’; := |le=*) f|| L» defines a norm || ||Lz; on it.
It is further easy to see that LX([0,00), V) equipped with this norm is complete. Bochner’s
theorem implies that L% ([0, 00), V) = L%, ,([0,00), V). Hence it suffices to consider weights
u € R. Holder’s inequality yields that the spaces are ordered as follows. For p1, uo € R with
w1 < uo we have

L,(10,00),V) € L7, ([0,00), V) and  |[fllzn, <|[fllgz, ~forall fe L, ([0,00),V).

(Compare the case p =1 to Lemma B.7.) Let f € LF([0,00),V) and A € K with Re A > p.

~

Then f(\) converges absolutely and we obtain the estimate

o~

1Tl < [ RN @y de= [ e Merte st pe) v ar
< Hei(Re/\iu)(.)HLP’([O,OO),R)HJCHLZ’

o~

If p =1 we might as well take Re A > p. Then we have || f(\)|y < ||f||L%{ < HfHL}L At the

beginning of this chapter we argued that LP(]0,00),V) C L}L([O, 0), V) for all 4 > 0. Now
we have seen that LP([0,00),V) = L{([0,00), V) C LE([0,00), V) for p > 0.

Lemma B.9. Let f € LL ([0,00),V) and pn € R. Assume that the sequence of the norms

|1Pnfllzy is bounded, i.e., ||Pofllpn < c for some ¢ = 0 and all n € N, Then f belongs to
LE([0,00), V) and we have HfHLL <ec.

Proof. For simplicity we write ||g||y for the function [0,00) — R; ¢ — ||g(¢)||v/, where g is a
map from [0,00) to V.

Obviously the functions P, (e #(*) f) = e #(:) P, f converge to e #(*) f pointwise almost
everywhere on [0,00) as n — oo. Hence also Py|le #()f||!, — |le () f|I?. as n — oo
pointwise for almost everywhere on [0, 00). The assumption further implies that

| Palle=#) £,

= <
L1((0,00).K) ||Pnf||Lﬁ <cP forallneN.

Corollary VI.5.10 in [25] yields that |le™(+) f||?, belongs to L'([0, 0c), V') which in turn means
that f € LE([0,00), V). The last claim follows from the fact that |||le=#(*) f|[}[| 1 = Hf”zig O

Laplace transforms of antiderivatives

As a continuous function an antiderivative F' of f is locally integrable. Its exponential growth
bound is closely related to the abscissa of convergence abs(f).

Preceding the proof of Lemma B.7, we defined Gy as the antiderivative of e (+) f with
G (0) = 0. For convenience set Fy = Gy, i.e.,

Fo(t)—/otf(s)ds for t > 0.
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Also recall that G is bounded if f(\) exists. In this case let

Cy= sup [|GA(1)].
te[0,00)

Lemma B.10. Assume that wo(Fp) < oo. Then abs(f) < wo(Fp). If this is the case, then
FN) = AFo(\)  for all A € K with Re A > wo(Fp).

Proof. Let X\ € K with Re A > wg(Fp). Then for every N > 0, integration by parts gives
N N
/ e Mft)dt = e MV Ey(N) + / e MFy(t) dt.
0 0

Because Fo()) exists and e *N Fy(N) — 0 due to the exponential boundedness of Fp, the

~

left-hand side converges as N — oo. Hence f(\) exists and satisfies the claimed identity. [

The next lemma shows, that the assumption wy(Fp) < oo is not artificial.

Lemma B.11. Assume that abs(f) < oco. Then wo(Fy) < max{0,abs(f)} < oco. More
precisely, this means that

Vw > max{0,abs(f)} IM = M, >0Vt >0: |[Fp(t)]| < Me“".

o~

Proof. Let w > abs(f) and additionally w > 0. Then f(w) exists, and hence G,, is bounded.
The case w = 0 follows from the inequality

IFo(t)|| = |Go(t)|| < Co = Ce**  for all t > 0.

Let w > 0. For every t > 0 an integration by parts yields

Fo(t) = /Ot e“SeT S f(s) ds = e“'G(t) — /Ot we’Gy(s) ds
Obvious estimates lead to
IR(0)] < Gl + [ e Guls)] ds < Cue +C [ e s
= C,e®t + O, (¥ —1) < 2C,e*" forall t > 0. O

Corollary B.12. Let F : [0,00) — V be an antiderivative of f. If abs(f) < oo, then F(\)
exists for every A € K with Re A > max{0,abs(f)} and we have

F(\) = +(f(N) + F(0)).

Proof. Let A be as in the claim and N > 0. Integration by parts yields

N N
/ e ME(t)dt = —+e M F(N) + 1F(0) + / Le M f(t)dt
0 0

N
= —te M E(N) — e F(0) + £ F(0) + %/ e Mf(t) dt.
0

From Lemma B.11 we derive that e N Fy(N) — 0 as N — oco. Moreover, Re X > 0 and
Re A > abs(f) imply that e *VF(0) — 0 as N — oo and f(\) exists. Hence the left-hand
side converges as N — oo, which means that F/(\) exists. Also the claimed identity for F/(\)
now is obvious. O
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We saw in Lemmas B.10 and B.11 that f is Laplace transformable if and only if Fj is
exponentially bounded, i.e., abs(f) < oo if and only if abs(Fy) < wo(Fp) < 0o. More precisely
we know that

abs(f) < wo(Fp) < max{0,abs(f)}.

Thus, if abs(f) > 0, then we have abs(f) = wo(Fp).

In case abs(f) < 0, the antiderivative Fy has the limit f(0) = limy o0 Fo(t). Thus
we can not expect that ||Fy(t)|| decreases exponentially as ¢ — oo. Instead we then have
abs(f) = wo(Fy — f(0)). We won’t use this fact. For a proof we refer to Theorem 1.4.3 in [5].

Laplace transforms of strongly continuous operator families

Let W be another Banach spaces and let (7});>0 be a strongly continuous family of operators
Ty € £(V,W). In this subsection we define the Laplace transform T'(A) of (T})¢>o.

Later we will focus on a strongly continuous semigroup T on a Banach space X, as this
is our most important example. Moreover, we will see that its Laplace transform can be
identified with the resolvent of its generator. Let us also start with this example to motivate
the approach.

It is known that strongly continuous semigroups are exponentially bounded. Regarding
T as a map T : [0,00) — £(X), one might expect that T(\) € £(X) is obtained as before,
at least for Re A > wo(T). However we do not know if T : [0,00) — £(X) is measurable. To
avoid this problem, we make use of the strong continuity.

For x € V consider the function f; : [0,00) — W; ¢ = Tiz. It is continuous and hence
locally integrable. In case f,(\) exists for some A € K and z € V', we set

N
TNz = fo(\) = lim e M Tz dt.

N—o00 /0

If A € K is such that T'(\)z exists for all z € V, then a mapping T'(\) : V — W is determined.
We call T'(\) the Laplace transform of (Ti)i>0 at A. As before, we define the quantity

abs((T})i>0) = inf{Re A | A € K : T'()\) exists}
=inf{ReA | A eK:Vz e V: ?;()\) exists} = sup abs(fy).
eV
Lemma B.7 yields that T'(\) exists for all A € K with Re A > abs((T});0).

Assume that T(\) exists for some X € K. We show that T(\) € L(V,W). Clearly, the
linearity of T} for every ¢ > 0 implies that T()\) is linear. Let N > 0. Using the uniform
boundedness principle, one easily sees that {||7;|| | ¢ € [0, N]} is bounded. Therefore we have

N
/ e_’\tTtm dt
0

This means that the linear mapping V — W; & — fON e MTyz dt is bounded for each N > 0.
A corollary to the uniform boundedness principle then yields that T'(\) as the pointwise limit
of these bounded operators is itself bounded.

N
< / e RN dt sup |7, |z
0 te[0,N]
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Let us now assume that (7});>0 is exponentially bounded. Obviously the exponential
bounds pass over to f,, more precisely abs(f;) < wo(fz) < wo((Tt)i>0). As expected, we can
thus estimate

abs((13)>0) < wo((Ty)e>0)-

There is an estimate for | T(A)||, which is of special importance in the case (T});>o = T.

Lemma B.13. Let A € K with Re A\ > wo((T3)¢>0). Moreover, choose w € R, M = M, > 0
with wo((Ty)>0) < w < Re X and | T;|| < Me“t for allt > 0. Then we have

M

TN < ——— .
l ()II_Re/\_w

Proof. Let z € V. Observe that e ) f, € L([0,00), W) and |le MTyz| < Me~(ReA=w)t| g
for t > 0. It follows that

~ 0 o0 M
T — —)\tT </ M —(ReA—w)t - )
Tl = | [ e Twar] < [ are e dt = = o] 0

Let A be the generator of T. To obtain an identification of T()\) as the resolvent of A,
we need the elementary (but important) lemma stated below. We further make use of the so
called ‘rescaled semigroup’. For p € K and ¢ > 0 consider S} = ¢*'T,. Simple calculations
show that this defines a strongly continuous semigroup S# on X with generator p + A.

Lemma B.14. For allx € X and N > 0 we have
N N
/ Tixdt € D(A) and A/ Tizdt =Tyz — .
0 0
If x € D(A), we even have
N N
/ ’]I‘tAxdt:’]I‘Na:—:c:A/ T,z dt.
0 0

For a proof see Lemma I1.1.3 in [15]. We remark that the first part can be checked using
the definition of the generator. The second part follows from the fundamental theorem of
calculus.

Proposition B.15. Let A € K. Assume that T(A)x converges absolutely for all x € X. Then
A€ p(A) and R(A, A) = T(N).

Proof. Let € X. First we show that T(\)z € D(A) and that (A — A)T(\)z = z. Set
St =8, A = e AT, for ¢ > 0. Recall that S is a strongly continuous semigroup with generator
—A+ A and that D(—A+ A) = D(A). For 6 > 0 a change of variables leads to

LSsT(N)z — T(N)z) = & S(;/ Sex dt — g/ Sex dt
0 0

00 0o )
1 1 1
=z Sxdt—f/ Sardt:—f/Sxdt.
6/6 ¢ 60 ‘ 50 !

Since the functioll t > Siz is continuous, the right-hand side converges to —T as § — oo.
This shows that T(A)x € D(A) and that (—=\ + A)T(A\)z = —z. Hence (A — A)T(A\)z = x.
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Now let 2 € D(A). We have to prove that T(A\)(A — A)z = z. Lemma B.14 yields
N N
(=X + A)/ S dt :/ St(—A + A)e dt
0 0

for every NV > 0. By the assumption the right-hand side converges to ']I‘()\)(—)\ + A)x as
N — oco. Because on the other hand fo Stx dt converges to T(/\) as N — oo and —A + A is
closed, we obtain (—A+A)T(A\)z = T(\)(=A+A)z. The first steps now finishes the proof. [

Note that the assumption of Proposition B.15 is satisfied for A € K with Re A > wy(T).
As a corollary we obtain the following basic result from semigroup theory.

Corollary B.16. Let A € K with Re A > wo(T). Then A € p(A) and ||R(), A)|| < Re%_w for
every pair w € R, M > 1 such that wo(T) < w < Re X\ and || T¢|| < Me“t for all t > 0.
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Appendix C

Boundary control systems

The contents of this chapter are taken from Section 10.1 of [49] except for the last section
which is standard. Some control problems obtained from partial differential equations such
as the ones in Subsections 4.4.3 and 4.4.4 naturally lead to ‘boundary control systems’. These
are equations of the form

Z(t) = L2(t);  2(0) = o, (C.1)

Here z(t) is the state of the system at time ¢t > 0, z¢ is the initial state and w is the control.
We shall see that the following solution concept for (C.1) is justified.

Definition C.1. Let X, U, Z be Banach spaces and let Z C X be continuously embedded in
X. Further let L € £(Z,X) and G € L(Z,U) as well as 29 € X and u € L. .([0,00),U). Then
a solution of (C.1) is a function

z € C([0,00), Z) N CY([0,0), X)

which satisfies (C.1) in the classical sense.

Next we give conditions under which problem (C.1) can be transformed to control systems
in the common form

2 (t) = Az(t) + Bu(t); 2(0) = xo. (C.2)

Definition C.2. Let X, U, Z be Banach spaces where Z C X is continuously embedded in X.
Further let L € £(Z,X) and G € L(Z,U). We define the linear operator A in X by its graph

A={(z,y) e X x X |z € Z and Gz =0 and y = Lz}.

Then the pair (L, G) is called boundary control system on X, U and Z if the following conditions
are satisfied.

(i) The subspace ker GG is dense in X.
(i) The operator G has a bounded right inverse G# € L(U, Z)
(iii) The map A is closed and p(A) # 0.
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Observe that the operator A is the restriction of L to ker G. It is densely defined due
assumption (i). Hence A satisfies all conditions necessary for the construction of the spaces
X1 and X_; as described in Appendix A and we have the extension Ajyp € £(X, X_1).

We first show that ||. ||z is equivalent to ||+ |1 on D(A). As a closed subspace the domain
D(A) = ker G endowed with ||.||z is complete. Let x € D(A). Using the boundedness of L
and the equation Ax = Lz we obtain

Izl < Mzl x + 1 L2l x < (Al + [ Ll 2izx)) 2]l 2,

where ¢ > 0 is such that ||w|x < cljw||z for all w € Z. Since also X; is complete, the open
mapping theorem yields the claim.

Remark C.3. It is possible formulate Definition C.2 only in terms of L and G. To this end,
replace condition (iii) by

(iii’) IXN € C: X\ — L|ger : ker G — X is one-to-one and onto.

It is clear that (iii) implies (iii’). To show the other implication, let A € C be as in (iii’).
Using the equivalence of ||(A — A).||x, ||+][1 and ||. ||z on D(A) we get

A = Azllx S llzll S llzllz  for all x € D(A).

Thus the bounded inverse (A — A)~! € L(X, (D(A),|.||z)) exists. Because Z is continuously
embedded in X, the operator (A — A)~! belongs to £(X) which in turn means that A is
closed as well as that A € p(A). O

Remark C.4. Note that in order to satisfy (ii) it is necessary that G is onto. However, if Z is
a Hilbert space then this is also sufficient. We have put this and related statements at the
end of the chapter. O

Proposition C.5. Let (L,G) be a boundary control system on X, U and Z. Then there is
a unique operator B € L(U, X_1) such that

Lw = (Alp)w + BGw for allw € Z.
For each A € p(A) we further have R(\, A)B € L(U,Z) and GR(\,A)B = 1dy.

Proof. Let G € L(U, Z) be the bounded right inverse of G from (ii) of Definition C.2. We
define a linear map B : U — X_; via

Bv:= (L — Alg)G¥v forve U.

In order to prove that B is bounded, let A € p(A). We may assume that ||z|_; is given by
|R(A, A)x||x for x € X. Now for all v € U we estimate

1Boll—1 < [LGT 0l —1 + [[(Alo) G|y
<R Dl oo ILGFolx + Aol 2, x o G0l x
S (Il ez x) + DIGTollz S 1Gllezo) vl

This shows that B is bounded.
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Let w € Z. It is easy to see that (Idz —G¥G)w € ker G. Because L and Aly coincide on
ker G, we thus have
BGw = (L — Alp)G*Gw + (L — Alo)w
= —(L — Alp)(Idz —G#G)w + (L — Alp)w = Lw — (Alo)w.

This however implies the first identity in the claim. Moreover, by inserting w = G#wv for
v € U it becomes evident that B is unique. Now let v € U. We compute

Bv = LG*v — (Alg)G* v+ A\G7v = (\1dx —A|o)G*v — (A\1dz —L)G¥v.
From the fact that (A — L)G#v belongs to X we infer
R(\, A)Bv = G%v — R\, A)(A\— L)G"v e Z. (C.3)

This identity implies that R(\, A)B € L(U, Z). Since R(\, A)(A — L)G*v lies in X; = ker G,
we finally obtain

GR(\, A)Bv = GG¥v — GR(\, A)(\ — L)G#v = v. O

Although the notation suggests that (A, B) defines a linear control system, it is in general
not clear whether this is true. Nevertheless A and B are called generator and control operator
corresponding to (L, G) respectively. Further Z is the solution space for (L,G). As usual X
is called state space and U is called input space.

Take any A € p(A). Then the solution space Z has a remarkable decomposition. For all
w € Z there exist unique x € X; and v € U with w = 2 + R(\, A)Bv. That is

Z = X1+ R(\, A)B(U).

Indeed, X is a subspace of Z. From (C.3) we know that R(\, A)Bv € Z for all v € U. On
the other hand let z € Z and set v = Gz. Proposition C.5 yields that GR(X\, A)B = Idy and
therefore
Gz=GR(\A)Bv < G(z— R(\ A)Bv)=0.
This means that z := z— R(\, A) Bv is contained in ker G = X and clearly z = 2+ R(\, A) Bv.
In order to show uniqueness, let x,,xp € X1 and v,, vy, € U satisfy
ZTa+ RN\, A)Bv, = x, + R(\, A)Bv, <= x,—x, = R(\ A)B(vy, — v,)

Note that the left hand side of the last equation belongs to D(A) = ker G. Thus applying G
and using GR(\, A)B = Idy again yields 0 = G(z, — x1,) = vp — va, which in turn implies
xa —zp = R(A\, A)B0 = 0.

We see that Z equals the solution space introduced in Section 3.3. There the decompo-
sition w = x + R(\, A)Bv is not necessarily unique, so we are in a special situation here.

In Section 3.3 a norm on Z was given by w = x + R(\, A)Bv + (||z||? + ||[v]|?)"?. We

easily see that it is equivalent to ||.||z. In fact, let w =z + R(\, A)Bv € Z. Then we have

r =w— R(\ A)Bv as well as v = Gw. Hence, using the equivalence of ||.||; and ||.|z on
D(A) we derive

Iz + [[ollfy = [lw = R(A, A)Bo||? + [|Gwl[?
< lw = RO\, A)BGulZ + |Gz, lwlZ

2
< (lwllz + 1R A Bllew, ) Gl ez lwllz)” + 1G22 lwlZ-
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The other way around we have
[wllz = llz + R(A, A)Bolz < [lzllz + [ R(A, A)Bul|z
S Mzl + 1RO A)Bll e z)llollo < 201+ [|RO, A)BIN (| 1F + [lol|E) 7.
Now assume that (A, B) define a linear control system on X and LP([0,00),U) for some
p € [1,00). Recall that by Proposition 3.13 the strong solution z € C([0,00), X) of 2/(t) =
Az(t) + Bu(t); 2(0) = xo actually is the classical solution and even satisfies
z € C([0,00), 2) N C([0,00), X).

provided that u € VVI})’S([O, o0),U) and xg € X satisfy Az + Bu(0) € X.
Note that leaving out the information that z € C(]0,00), Z), this statement does not refer
to Z. Nevertheless for xg € X, v € U and A € p(A) the following equivalences hold
Arg+Bv e X <= Arg— Arzg— Bve X < z9— R(\,A)Bve X,
<— JreXi:xo=ax+ RN ABveZ

We emphasize that in this situation we have Gy = v.

Definition C.6. Let (L, G) be a boundary control system on X, U and Z as in Definition C.2.
Then (L, G) is called LP-well-posed if the corresponding generator A and the control operator
B define a linear control system on X and LP([0,00),U) for some p € [1,00).

Now we can state and prove the main result of the chapter.

Proposition C.7. Let X, U and Z be Banach spaces where Z C X is continuously embedded
in X. Further let p € [1,00) and let (L,G) be an LP—well-posed boundary control system on
X, U and Z. Then for all xog € Z and u € Wfl(l)’f([o,oo),U) with Gxg = u(0) problem (C.1)
has a solution z. It is the classical solution of z'(t) = Az(t) + Bu(t); z(0) = xo, where A is
the generator and B is the control operator corresponding to (L,G).

Proof. In a first step we check that the conditions of Proposition 3.13 are satisfied. Since
xo € Z, thereare z € X7 = ker G and v € U with 29 = z+ R(\, A)Bv. Because GR(\, A)B =
Idy;, it follows

u(0) = Gxg = Gz + GR(\, A)Bv = v.

Therefore we have
Az + Bu(0) = Az = AR(\, A) Bu(0) + AR(\, A) Bu(0) + Bu(0)
= Az + AR(\, A)Bu(0) — (A — A)R(\, A)Bu(0) + Bu(0)
= Az + AR(\, A)Bu(0) € X.

Now let z € C([0,00), Z)NCY([0,0), X) be the classical solution of 2/(t) = Az(t) + Bu(t);
2(0) = xo from Proposition 3.13. The differential equation is fulfilled pointwise and we derive

2(t) = RN A)(N — Alo)z(t) = RO\, A)(Az2(t) — 2/(t) + Bu(t)) for all t > 0.
Note that R(\, A)(Az(t) — 2/(t)) € X1 = ker G. Applying G we thus get
Gz(t) = GR(\, A)(Az(t) — 2/ (1)) + GR(\, A)Bu(t) = u(t) for all ¢t > 0.
With the representation of L from Proposition C.5 we finally infer the equation
Lz(t) = (Alo)z(t) + BGz(t) = (Alo)z(t) + Bu(t) = 2/'(t) for all t > 0.
This means that z is a solution of (C.1). O
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Bounded right inverse

In this section let V, W be Banach spaces and let T' € L(V,W). A map S: W — V is a right
inverse of T, if T'S = Idw. In case S is linear and bounded, i.e., S € L(W,V), it is called
bounded.

Clearly, a right inverse exists if and only if T is onto. However, unless T' is one-to-one
and onto, right inverse are never unique. For example consider the map

T:C*—=C; T(ab)=a.

Here, for each ¢ € C a right inverse S, : C — C? is given by S.a = (a,c). Note that Sy is
bounded. Another bounded right inverse is given e.g. by a — (a,a).

We shall characterize the existence of a bounded right inverse. To this end, we need the
following notation. Let Vg, Vi C V two subspaces. Then we write

V=WaeWh

if Vo nVp = {0} and for all x € V there are 2y € Vy and x; € V; with v = v; + vy. In this
case Vp is called a complement of V; in V' (and vice versa).

Lemma C.8. Let T € L(V,W) and assume that T has a bounded right inverse S € L(W,V).
Then we have

V1 :=Ran S = ker(Idy —ST),
so that V1 is a closed subspace of V. Moreover, V can be decomposed into V ="V; @ kerT.

Proof. Let © € V. Then z — STx = 0 is equivalent to x = S(Tx). Since T is onto, we infer
that x € ker(Idy —S7T) if and only if z € Ran S.
We set x1 = STz and xg = x — x1. Clearly x1 € V7 and © = zg + z1. We further have

Teg=Te —TSTx =Tx —Tx =0.

This means xg € ker T'. For x € ker TNV} the first statement yields 0 = x— STz = x-S0 = z.
We conclude that ker T'N'V; = {0}. O

Lemma C.9. Assume that T' € L(V,W) is onto and that ker T has a closed complement Vi
in'V. Then T has a bounded right inverse S with Ran S = V.

Proof. In the first step we show that T'|y; is onto and one-to-one. Let y € W. Using that T
is onto, we find a vector x € V with Tx = y. Moreover, there are zg € kerT and 1 €
with = ¢ + x1. It follows that

(Tl)(x1) =Tx1 =T(x0 + 711) =TT = 3.

Thus Ty, is onto. Next take x; € Vi with (T|y,)(z1) = Tx; = 0, i.e., 1 € kerT. Since
kerT NV; = {0} by assumption, we deduce that ;1 = 0 and hence Ty, is one-to-one.
Therefore the open mapping theorem yields a bounded inverse S € L(W, V1) of T|y,. In
particular we obtain

TSy = (Tw)(Sy) =y
for all y € W. We consider S as an element of L(W, V). Then clearly Ran S = V. O
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Summing things up, we have shown the following result.

Proposition C.10. Let V and W be Banach spaces and let T' € L(V, W) be onto. Then the
following assertions are equivalent.

(i) 3S € LW, V)Vye W : TSy=y.
(ii) ker T has a closed complement in V.

Despite the fact that bounded right inverse of T' € L(V, W) are not unique we denote
them by T# whenever such operators exist.

In Hilbert spaces the orthogonal complement of any subspace is also a closed complement.
This fact lets us simplify the last proposition.

Corollary C.11. Let V be a Hilbert space and W be a Banach space. For T € L(V,W) the
following are equivalent

(a) IT#* € LW, V)Vy e W : TT#y =y.
(b) T is onto.

Let V be a Hilbert space and assume that T is onto. Let T% be the bounded right inverse
of T' constructed in Lemma C.9 corresponding to V; = (ker T)*, ie., T7# is (T| (ery 1)~
seen as an operator in L(W, V).

Take any other right inverse S : W — V of T. Using Pythagoras’s theorem one easily
deduces ||T#y|ly < ||Sy|lv for all y € Y. In case S is linear and bounded it follows that
IT#(| cowy < 1Sl 2ewvy-

Remark C.12. Assume that T € £(V, W) has a bounded right inverse 7% € L£(W, V). Further
let Re L(V,W). Then T+ R € L(V,W) is onto if

IRl vy < IT# 1z (C.4)

Indeed, in this case the Neumann series for (T'+ R)T# = Idy +RT7, since in particular
|IRT#|| vy < 1. Denote the inverse of (T'+R)T# by S € L(W), so that (T+R)T#S = Idy.
It follows that T#S € L(W,V) is a bounded right inverse of T+ R.

With the notation of Lemma C.9 and the reasoning above, the largest possible bound for

IRl vy in (C4) is 1(T1v) I Zhyvs)- 0

152



Bibliography

1]

Paolo Acquistapace and Brunello Terreni. Classical solutions of nonautonomous Ric-
cati equations arising in parabolic boundary control problems. Appl. Math. Optim.,
39(3):361-409, 1999.

Robert A. Adams and John J. F. Fournier. Sobolev spaces, volume 140 of Pure and
Applied Mathematics. Elsevier/Academic Press, Amsterdam, second edition, 2003.

Herbert Amann. Ordinary differential equations : an introduction to nonlinear analysis,
volume 13 of De Gruyter studies in mathematics. de Gruyter, Berlin, 1990.

Kais Ammari and Marius Tucsnak. Stabilization of second order evolution equations by
a class of unbounded feedbacks. ESAIM Control Optim. Calc. Var., 6:361-386, 2001.

Wolfgang Arendt, Charles J.K. Batty, Matthias Hieber, and Frank Neubrander. Vector-
valued Laplace Transforms and Cauchy Problems. Monographs in Mathematics ; 96.
Springer Basel AG, second edition, 2011.

Claude Bardos, Gilles Lebeau, and Jeffrey Rauch. Sharp sufficient conditions for the
observation, control, and stabilization of waves from the boundary. SIAM J. Control
Optim., 30(5):1024-1065, 1992.

Mahmoud Baroun and Birgit Jacob. Admissibility and observability of observation
operators for semilinear problems. Integral Equations Operator Theory, 64(1):1-20, 2009.

Mahmoud Baroun, Birgit Jacob, Lahcen Maniar, and Roland Schnaubelt. Semilinear
observation systems. Systems Control Lett., 62(10):924-929, 2013.

Hamid Bounit and Abdelali Idrissi. Regular bilinear systems. IMA J. Math. Control
Inform., 22(1):26-57, 2005.

Thierry Cazenave and Alain Haraux. An introduction to semilinear evolution equations,
volume 13 of Ozford Lecture Series in Mathematics and its Applications. The Clarendon
Press, Oxford University Press, 1998.

Jean-Michel Coron. Control and nonlinearity, volume 136 of Mathematical Surveys and
Monographs. American Mathematical Society, Providence, RI, 2007.

Ruth F. Curtain and Anthony J. Pritchard. Infinite dimensional linear systems theory,

volume 8 of Lecture Notes in Control and Information Sciences. Springer-Verlag, |,
Berlin-New York, 1978.

153



[13]

[14]

[15]

[17]

[18]

[19]

[20]

[21]

[22]

23]

Ruth F. Curtain and George Weiss. Well posedness of triples of operators (in the sense
of linear systems theory). In Control and estimation of distributed parameter systems
(Vorau, 1988), volume 91 of Internat. Ser. Numer. Math., pages 41-59. Birkhauser,
Basel, 1989.

Ruth F. Curtain and Hans Zwart. An introduction to infinite-dimensional linear systems
theory, volume 21 of Texts in Applied Mathematics. Springer-Verlag, 1995.

Klaus-Jochen Engel and Rainer Nagel. One-Parameter Semigroups for Linear Evolution
Equations. Graduate texts in mathematics ; 194. Springer-Verlag, New York, Berlin,
Heidelberg, 1999.

Lawrence C. Evans. Partial differential equations, volume 19 of Graduate Studies in
Mathematics. American Mathematical Society, Providence, RI, second edition, 2010.

Pierre Grisvard. Elliptic problems in nonsmooth domains, volume 24 of Monographs and
Studies in Mathematics. Pitman (Advanced Publishing Program), Boston, MA, 1985.

Diederich Hinrichsen and Anthony J. Pritchard. Robust stability of linear evolution
operators on Banach spaces. SIAM J. Control Optim., 32(6):1503-1541, 1994.

Diederich Hinrichsen and Anthony J. Pritchard. Mathematical Systems Theory I : Mod-
elling, State Space Analysis, Stability and Robustness, volume 48 of Texts in Applied
Mathematics. Springer, Berlin, Heidelberg, 2010.

Abdelali Idrissi. On the unboundedness of control operators for bilinear systems. Quaest.
Math., 26(1):105-123, 2003.

Birgit Jacob. Time-varying infinite dimensional state-space systems. PhD thesis, Bre-
men, 1995.

Birgit Jacob and Jonathan R. Partington. Admissibility of control and observation oper-
ators for semigroups: a survey. In Current trends in operator theory and its applications,
volume 149 of Oper. Theory Adv. Appl., pages 199-221. Birkh&user, Basel, 2004.

Weisheng Jiang, Bin Liu, and Zhibing Zhang. Robust observability for regular linear
systems under nonlinear perturbation. FElectron. J. Differential Equations, 218:1—14,
2015.

Rudolf E. Kalman. On the general theory of control systems. In Automatic and Re-
mote Control, Proc. First IFAC Congress Automatic Control, Moskow, pages 481-492.
Butterworths, London, 1960.

Serge Lang. Real and Functional Analysis, volume 142 of Graduate Texts in Mathematics.
Springer-Verlag, New York, third edition, 1993.

Irena Lasiecka and Roberto Triggiani. A cosine operator approach to modeling
Ly(0, T'; Lo(T'))—boundary input hyperbolic equations. Appl. Math. Optim., 7(1):35-93,
1981.

Irena Lasiecka and Roberto Triggiani. Regularity of hyperbolic equations under
Ls(0, T'; Lo(T))-Dirichlet boundary terms. Appl. Math. Optim., 10(3):275-286, 1983.

154



[28]

Irena Lasiecka and Roberto Triggiani. Uniform exponential energy decay of wave equa-
tions in a bounded region with Lo (0, 00; Lo(T"))-feedback control in the Dirichlet bound-
ary conditions. J. Differential Equations, 66(3):340-390, 1987.

Irena Lasiecka and Roberto Triggiani. Uniform stabilization of the wave equation with
Dirichlet or Neumann feedback control without geometrical conditions. Appl. Math.
Optim., 25(2):189-224, 1992.

Irena Lasiecka and Roberto Triggiani. Control theory for partial differential equations:
continuous and approximation theories. I, volume 74 of Encyclopedia of Mathematics
and its Applications. Cambridge University Press, Cambridge, 2000.

Irena Lasiecka and Roberto Triggiani. Control theory for partial differential equations:
continuous and approrimation theories. II, volume 75 of Encyclopedia of Mathematics
and its Applications. Cambridge University Press, Cambridge, 2000.

Jacques-Louis Lions. Controlabilité exacte des systemes distribués. C. R. Acad. Sci.
Paris Sér. I Math., 302(13):471-475, 1986.

Amnon Pazy. Semigroups of linear operators and applications to partial differential
equations. Applied mathematical sciences ; 44. Springer, New York, 1983.

Anthony J. Pritchard and Dietmar Salamon. The linear quadratic control problem for
infinite-dimensional systems with unbounded input and output operators. SIAM J.
Control Optim., 25(1):121-144, 1987.

Richard Rebarber and George Weiss. Optimizability and estimatability for infinite-
dimensional linear systems. SIAM J. Control Optim., 39(4):1204-1232, 2000.

Anibal Rodriguez-Bernal and Enrique Zuazua. Parabolic singular limit of a wave equa-
tion with localized interior damping. Commun. Contemp. Math., 3(2):215-257, 2001.

Walter Rudin. Real and complex analysis. McGraw-Hill Book Co., New York, third
edition, 1987.

Dietmar Salamon. Infinite-dimensional linear systems with unbounded control and ob-
servation: a functional analytic approach. Trans. Amer. Math. Soc., 300(2):383-431,
1987.

Dietmar Salamon. Realization theory in Hilbert space. Math. Systems Theory,
21(3):147-164, 1989.

Roland Schnaubelt. Feedbacks for nonautonomous regular linear systems. SIAM J.
Control Optim., 41(4):1141-1165, 2002.

Roland Schnaubelt and George Weiss. Two classes of passive time-varying well-posed
linear systems. Math. Control Signals Systems, 21(4):265-301, 2010.

Eduardo D. Sontag. Mathematical control theory, Deterministic finite-dimensional sys-
tems, volume 6 of Texts in Applied Mathematics. Springer-Verlag, New York, second
edition, 1998.

155



[43]

[44]

Olof Staffans. Well-posed linear systems, volume 103 of Encyclopedia of Mathematics
and its Applications. Cambridge University Press, Cambridge, 2005.

Olof Staffans and George Weiss. Transfer functions of regular linear systems. II. The
system operator and the Lax-Phillips semigroup. Trans. Amer. Math. Soc., 354(8):3229—
3262, 2002.

Olof J. Staffans and George Weiss. Transfer functions of regular linear systems. III.
Inversions and duality. Integral Equations Operator Theory, 49(4):517-558, 2004.

Elias M. Stein and Rami Shakarchi. Real analysis; Measure theory, integration and
Hilbert spaces. Princeton Lectures in Analysis, I11. Princeton University Press, Princeton,
NJ, 2005.

Marius Tucsnak and George Weiss. How to get a conservative well-posed linear system
out of thin air. I. Well-posedness and energy balance. ESAIM Control Optim. Calc.
Var., 9:247-274, 2003.

Marius Tucsnak and George Weiss. How to get a conservative well-posed linear system
out of thin air. II. Controllability and stability. STAM J. Control Optim., 42(3):907-935,
2003.

Marius Tucsnak and George Weiss. Observation and control for operator semigroups.
Birkhéduser Advanced Texts. Birkhduser Verlag, Basel, 2009.

Marius Tucsnak and George Weiss. Well-posed systems—the LTI case and beyond.
Automatica J. IFAC, 50(7):1757-1779, 2014.

Marius Tucsnak and George Weiss. From exact observability to identification of singular
sources. Math. Control Signals Systems, 27(1):1-21, 2015.

George Weiss. Admissibility of unbounded control operators. SIAM J. Control Optim.,
27(3):527-545, 1989.

George Weiss. Admissible observation operators for linear semigroups. Israel J. Math.,
65(1):17-43, 1989.

George Weiss. The representation of regular linear systems on Hilbert spaces. In Control
and estimation of distributed parameter systems (Vorau, 1988), volume 91 of Internat.
Ser. Numer. Math., pages 401-416. Birkh&user, Basel, 1989.

George Weiss. Transfer functions of regular linear systems. I. Characterizations of reg-
ularity. Trans. Amer. Math. Soc., 342(2):827-854, 1994.

Koésaku Yosida. Functional analysis, volume 123 of Grundlehren der Mathematischen
Wissenschaften. Springer-Verlag, sixth edition, 1980.

Jerzy Zabczyk. Mathematical control theory: an introduction. Systems & Control:
Foundations & Applications. Birkhduser Boston, Inc., Boston, MA, 1992.

Enrique Zuazua. Exact controllability for semilinear wave equations in one space dimen-
sion. Ann. Inst. H. Poincaré Anal. Non Linéaire, 10(1):109-129, 1993.

156



	Introduction
	Dynamical systems
	Time-invariant dynamical systems
	Linear control and observation systems
	Additive dynamical systems

	Solvability of Cauchy problems
	Inhomogeneous Cauchy problems
	Perturbed Cauchy problems
	The solution space

	Additive control systems
	Representation of additive control systems
	Admissible control operators
	Linearization
	Applications
	The Dirichlet Laplacian
	A wave equation with distributed control
	An example with the transport equation
	A wave equation with boundary control


	Control for semilinear state equations
	Existence and uniqueness of mild solutions
	Linearization
	Applications
	The wave equation with Dirichlet boundary control
	The wave equation with mixed boundary control


	Observation systems
	Representation of observation systems
	Linearization
	Applications
	A wave equation with Neumann boundary observation

	Regular additive well-posed systems
	A wave equation with point control and point observation


	Extrapolation spaces
	Laplace transforms
	Boundary control systems
	References

