STABILITY OF PERIODIC SOLUTIONS TO PARABOLIC
PROBLEMS WITH NONLINEAR BOUNDARY CONDITIONS

LAHCEN MANIAR AND ROLAND SCHNAUBELT

ABSTRACT. We investigate non—autonomous quasilinear systems of parabolic
partial differential equations with fully nonlinear boundary conditions in the
setting of Sobolev—Slobodetskii spaces. We establish local wellposedness and
study the time and space regularity of the solutions. Our main results give
principles of linearized (orbital) stability for solutions in the vicinity of a peri-
odic solution. Our approach relies on a detailed study of regularity properties
of the linearized problem.

1. INTRODUCTION

In the qualitative theory of evolution equations, a first basic task is the investiga-
tion of the behavior of solutions in a neighborhood of an equilibrium. One typically
looks for stability, convergence or locally invariant manifolds such as the stable,
unstable and center manifolds. These local properties can be quite often tackled
using spectral information about the linearization at the equilibrium. If the given
problem is autonomous, then the linearized one is also autonomous so that one can
use the well developed semigroup theory.

One of the next steps is to study the vicinity of a given non—constant 7—periodic
orbit u, in an analogous way. However, here the linearization is non—autonomous
even if the given nonlinear problem is autonomous. So one cannot use semigroup
theory anymore. It has to be replaced by the theory of evolution families U (t, s), t >
s, which are the solution operators of non—autonomous linear evolution equations.
In this paper we will focus on 7—periodic or even time independent coefficients so
that the linearized problem is at least 7—periodic. In this case the spectrum of the
monodromy operator U(t,0) determines much of the asymptotic behavior of U (-, -)
which in turn should govern the qualitative properties of the nonlinear equation
near u,. But the presence of the periodic orbit causes further difficulties. If the
given coefficients are autonomous, then U(7,0) always has the eigenvalue 1 with the
eigenvector u/,(0), see Section 5. Correspondingly, we can at most obtain orbital
stability of u, with asymptotic phase; i.e., for each initial value ug near w, with
solution u there is a @ € [0, 7] such that u(t) — u.(t + 0) decays as t — oco.

In this paper we study quasilinear parabolic systems on a domain 2 C R™ with
fully nonlinear boundary conditions

Opu(t) + A(t, u(t))u(t) = F(t,u(t)), onQ, t>0,
Bj(t,u(t)) =0, onodQ, t>0, je{l,...,m}, (1.1)
u(0) = ug, on Q.

Here, the solution u(t, z) belongs to CV, A is a elliptic operator of order 2m in non
divergence form whose coefficients depend on the solution u and its derivatives up
to order 2m — 1, F is an substitution operator also acting on w and its derivatives
up to order 2m — 1, and B; are substitution operators at the boundary depending
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on v and its derivatives up to order m; < 2m —1. We only assume local smoothness
of the coeflicients and impose no growth restrictions. Moreover, we require that the
linearized boundary value problems (A(v), Bf(v),--- , Bl (v)) are parameter elliptic
and satisfy the Lopatinski-Shapiro conditions, see [3], [5], [6], and Section 2.

We establish local wellposedness and smoothing properties of (1.1) in Section 3.
To some extend we can follow here the approach of [11] and [12], where the au-
tonomous version of (1.1) and its behavior near an equilibrium was studied in detail.
For the reader’s convenience we briefly recall the necessary information about the
setting and several auxiliary results in Section 2. At this point we just note that
we work in an LP—setting and that from [6] we cite maximal regularity estimates on
bounded time intervals for the linear inhomogenous version of (1.1). In the proofs
of Sections 2 and 3, we focus on the parts which differ significantly from those in
[11] because of the time dependence of the coefficients in the present paper.

In Section 4 we then study in detail the linear inhomogeneous boundary value
problem (2.18) which is the linearization of (1.1) at a 7-periodic orbit, assuming
that the coefficients in (1.1) are 7—periodic. We first focus on the linearized prob-
lem with homogeneous boundary conditions which is governed by the linearized
generators Ao(t), t € R, see (4.16). In Lemma 4.4 and Proposition 4.6 we prove
that the Aquistapace—Terreni conditions hold, i.e., the operators Ay(t) are sectorial
with uniform type and that their resolvents satisfy a certain Holder estimate (see
(4.17) and (4.18), as well as [1], [2] and Section 4). These conditions imply that the
operators Ag(t) generate a parabolic evolution family U(-,-) solving the homoge-
neous linearized problem. Moreover, for the study of the asymptotic properties of
(1.1) we need a variation of constants formula for the linearized problem stated in
Proposition 4.9. This formula relies on the extension of U(-,-) to the extrapolation
spaces corresponding to Ag(t) (or equivalently, on regularity properties of the ad-
joints U(t, s)*), see Section 4. In our previous papers [14] and [15] we have developed
an extrapolation theory in the framework of the Aquistapace—Terreni conditions.
However, this theory is not fully applicable here due to the limited regularity of w..
Fortunately, using the structure of problem (1.1) we could establish a somewhat
improved version of the Holder estimate of Acquistapace and Terreni, stated in
(4.31), which allows to derive the extrapolation theory needed for the investigation
of (1.1), see Propositions 4.7 and 4.10. Based on these results we can then prove
the fundamental linear maximal regularity estimates for the time intervals R, and
R_ in Propositions 4.11 and 4.12.

Now we have all tools at hand to prove in Proposition 5.1 the principle of lin-
earized stability for the 7—periodic solution w, of (1.1) and 7—periodic coefficients.
Finally, if the coefficients do not depend on time and if the spectrum of U(r,0)
consists of a part being strictly in the open unit disk and of the simple eigenvalue
1, then Theorem 5.2 shows that w, is orbitally stable for (1.1) with asymptotic
phase. An analogous result was shown for nonlinear problems with linear boundary
conditions in Theorem 9.3.7 of [13] in a C* setting. To our knowledge there are
no related theorems for nonlinear boundary conditions. For quasilinear boundary
conditions we are only aware of different stability results of periodic orbits in the
context of Hopf bifurcation, see e.g. [19]. Finally, we want to point out that the
theory developed in this paper should be the basis for investigations of the qual-
itative behavior near u, beyond the stable case. In particular, we want to study
stable, unstable and center manifolds near an periodic orbit in future work.

Notation. Let {A € C: ReX > 0} = C; and J C R be a closed interval. We
set Dy = —i0y = —10/0x) and use the multi index notation. The k—tensor of the
partial derivatives of order k is denoted by V¥, and we let VFu = (u, Vu,..., Vku).
For an operator A on a Banach space we write dom(A), ker(A), ran(A), o(A)
and p(A) for its domain, kernel, range, spectrum, and resolvent set, respectively.



B(X,Y) (resp., B(X2,Y)) is the space of bounded linear (resp., bilinear) operators
between two Banach spaces X and Y, and we put B(X) = B(X, X). For an open
set U with boundary OU, we denote by C*(U) (BC*(U) or BUC*(U) or C¥(U),
respectively) the space of k—times continuously differentiable functions v on U (such
that w and its derivatives up to order k are bounded or bounded and uniformly
continuous or vanish at QU (and at infinity if U is unbounded), respectively), where
BC*(U) is endowed with its canonical norm. For C*(U) and BC*(U) we require
in addition that v and its derivatives up to order k have a continuous extension to
OU. For unbounded U, we write C§(U) for the space of u € C*(U) such that u and
its derivatives up to order k vanish at infinity. By HZ’f(U ) we designate the Sobolev
spaces. A generic constant depending on K will be denoted by ¢ = ¢(K). Similarly,
ex =¢: Ry — Ry is a generic nondecreasing map with e(r) — 0 as r — 0.

2. SETTING AND PRELIMINARIES

Let © C R™ be an open connected set with a compact boundary 92 of class C?™
and outer unit normal v(z), where m € N. Throughout this paper, we fix a finite
exponent p with

p>n-+2m. (2.1)
Let E = CY with B(E) = CN*¥ for some fixed N € N, and let t; € R. For a CV—

valued function u(t) = u(t,x), t > to, = € Q, we investigate the non-autonomous
quasilinear initial boundary value problem with fully nonlinear boundary conditions

Ou(t) + A(t, u(t))u(t) = F(t,u(t)), on Q, t> g,
B;(t,u(t)) =0, ondQ, t>ty, je{l,...,m}, (2.2)

u(ty) = ug, on €.

Of particular interest are maps A, B; and F' which do not depend explicitly on ¢.
The operators in (2.2) are given by

[A(t, u)v](x) = Z ao(t, z,u(z), Vu(z),. .., V™ u(z)) D*(x), z€Q,

|a|=2m
[F(t,w)](x) =f(t,z,u(z), Vu(z),...,V*" tu(z))), =cQ, (2.3)
[B;(t, u)l(z) =b;(t,z, (yu)(2), (YVu)(2),...,(vV™u)(z)), z €09,

for all m; € {0,1,...,2m — 1} and all v € H2™(Q;CY) and u € BC?*™~(Q; CN),
resp. u € C™i(Q; CV) in the last line of (2.3). In B; we have used the spatial trace
operator v which we usually omit from the notation. Weset & = EXE™ X+ - - X E®)
for I € Ng. For each k € Ny, we fix a numbering of the multi indeces 5 € Nj with
|B] = k. By 0g we denote the k-tupel of partial derivatives with respect to the
multi index g of a function depending on z € E™". Throughout, the coefficients are
assumed to satisfy the following regularity conditions.

(R) ao €CY(Exm—1; BCRxQ;B(E))), Opaq € CH(RXEqy,—1; BO(Q; Bo(E?, E)))
for all k = {0,1,---,2m — 1} and «, 8 € Njj with |a| = 2m, |5] = k, and
aq(t,x,0) — aq(t,00) in B(E) for each t € R as |z] — oo, if © is unbounded;
f € CHEqym_1; BORX QY E)) and 9f € CHR x Eap—1; BO(; B(E))) for
all k={0,1,---,2m —1} and § € N} with || = k, and f(¢,-,0) belongs to
LP(Q; E) for each t € R if Q is unbounded,
bj € C*m=mit2(9Q x Ep, s BO(R, E)) N CHR; C? =i TH (00 x € E)) N
C?*(R; BC(99 X &p,,; E)) for each j € {1,...,m}.

In addition, we mostly require that

(P) all coefficients in (R) are periodic in ¢ with a common period 7 > 0.
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Given ug € C™i (Q; CN), we further define
[Bj (£, uo)v](x) = (9:0;)(t, z, uo (), Vuo (@), ..., V™ug(x)) - 7N ™ w(x)  (2.4)

'”'LJ‘
= Z Z Zk (aﬁb])(tv Z, UO(x)v V’LLQ(ZL'), SERE) Vi Uo(l')) ’YDB,U(:E)
k=0 |3|=k
for x € 0Q, v € C™ (Q;CN), and j € {1,...,m}. We set B = (By,...,B,,) and
B’ = (Bf,...,B.,). The symbols of the principal parts of the linear differential
operators are the matrix—valued functions given by

A#(t,IL’,Z,E): Z aa(taxaz)gav Bj#(taxazag): Z Zm](aﬁbj)(ta‘T,Z)éﬂ

lal=2m 181=m;
fort € R,z €Q, 2 € Eypp_y and € € R™, resp. = € 0L, z € Em,; and £ € R™. We
further set A (t,00,&) = 3| 2o @a(t,00) £* if € is unbounded. One defines the
normal ellipticity and the Lopatinskii-Shapiro condition for A(t,uo) and B'(t,uo)
at a function ug € C3™ 1 (Q; CV) as follows:
(E) o(Ag(t,z, V> tug(z),€)) € C and (if Q is unbounded) o (A (t, 00,€)) C
Cy, forallt e R, x € Q and £ € R" with |¢] = 1.
(LS) Let t € R, z € 9%, £ € R", and X € C; with & L v(x) and (A, €) # (0,0).
The function ¢ = 0 is the only solution in Co(R,;CY) of the ode system
Mo(y) + Ay (t, 2, V2" g (), € +iv(2)dy)o(y) =0,y >0,
B (t,z, N ug(z), & +iv(x)0,)e(0) =0, je{l,...,m}.
These conditions are crucial for the linear regularity results from [6], stated in
Theorem 2.1, which are the basis for our approach. We refer to [3], [5], [6], and the
references therein for more information concerning (E) and (LS).

We discuss the function spaces and trace theorems needed for our analysis. First,
we put

Xo=L,(CY), X;=H(QCN), Xy, =Wrm07UeQ;cl),

and denote the norms of these spaces by | - |o, | - |1, and | - [{_1,, respectively. On
the Slobodetskii spaces W, we use the ‘intrinsic’ norm given by

o w(y) — w(z)[”
|U|€Vz\f(ﬂ)1\l: |’U|ip(Q)N +Z [a /U]g[/;(Q)N7 [w]%/g(ﬂwz /Q2 |y — x|n+ap dx dy,
la|=k

for s = k4o with k € Ny and o € (0,1). Occasionally we use without further notice
that W coincides with the real interpolation space (Lp, er))s/l_,p ifl e Nand s €
(0,1) is not an integer. (See Section 4.4 in [20].) We note that X; — X;_;,, — Xo
and that

Xl—l/p — Cgmil(ﬁ, (CN) and Xl—l/p — Hgmil(ﬁ, (CN) (25)
by (2.1) and standard properties of Sobolev spaces, cf. [20, §4.6.1]. From the above
expression of [w];_y/, := [w}];v;‘l/p(ﬂ)N we deduce that
[uv]i—1/p < e(ulpe [vlio1/p + [ulio1yp [v]Le) < C[U]W}}fl/zo [U]Wplfl/p ;o (2.6)

where we also used Sobolev’s embedding theorem and (2.1).
Let I C R be an interval (maybe, not closed) containing more than a point. Then
we introduce the function spaces

EO(I) = LPU? LP(QQ(CN)) = LpU? XO),
Ey(I) = Hy(1; Ly(Q;CY)) N Ly (1; HY™ (5, CN)) = H) (13 Xo) N Ly (1; X1),
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equipped with the natural norms. Mostly, we deal with closed intervals which are
denoted by J instead of I. Since we want to insert functions v € E;([I) into the
nonlinearities, we need the embedding

Ei(I) — BUC(I; X1 1) < BUC(I; Ci™ (&, CV)), (2.7)

see [4, Thm.II1.4.10.2] for the first and (2.5) for the second embedding. There is
a constant ¢o(Tp) which is larger than the norms of the first embedding in (2.7)
and of E,(I) — BUC(I;C2™ ! (€; CV)), for all intervals I of length greater than
a fixed Tp > 0, see [4, Lem.I11.4.10.1]. Moreover, one can choose an I-independent
constant ¢y for functions vanishing at the left end point of I, see e.g. [11, §2].

Due to (2.7), the temporal trace operator 7y at time ¢ = 0 belongs to
B(E1([0,1]), X1_1/p). Recall that the spatial trace operator v at € induces contin-
uous maps

v W CN) — W r(a; ) (2.8)

for 1/p < s <2m if s —1/p is not an integer, see [20, §4.7.1]. Here the Slobodetskii
spaces on 0f2 are defined via local charts and have the analogous properties as
W, (82), see e.g. [20, §3.6.1]. We further set

Yo = Ly,(0,CN),  Yj1 = W2 (0Q;CN),  Yji_1y, = W2 —2m/2(90; CN)

for j € {1,...,m}, introducing the number
mj 1
Kj=1——— —
2m  2mp

Note that x; > ]% due to (2.1). Welet Yy, = Y1 X -+ X Yy for k =1,1—1/p. The
boundary data of our linearized equations will be contained in the spaces

F;(J) = Wy (J; Lp(09: CY)) N Ly (J; W™ (99; CN))
= Wy (J;Yo) N Lyp(J; Y1), je{l,...,m},
endowed with the natural norms, where F(J) :=Fy(J) x -+ x Fy,, (J). It holds
F;(J) — BUC(J;Y}1-1/p) — BUC(J x 99), (2.10)

(2.9)

so that v € B(F;([0,1]),Yj1-1/p). Here the second embedding follows from
Sobolev’s embedding theorem using (2.1), and the first one is a consequence of
Proposition 3 in [16], see [11, §2]. The norms of the embeddings in (2.10) depend
on J as described after (2.7). Finally, Lemmas 3.5 and 3.8 of [6] yield

0P LBy (J) — Fy(J), (2.11)

for || <k < 2m. B
Let ug,v € BC?*™~1(Q;CN) with |ug|gcem— < R, w € X1, and t € R. We
introduce the linear operators F(¢,ug) and A’(¢,up)w by setting

2m—1

[F'(tug)v)(z) = > > (9pf)(t, 2, u0(x), Vuo(x), ..., V2" ug(2)) 9%(2),
k=0 |B|=k

[A(t, uo)w]v(z) = A'(t, uo)[v, w](z)

= Y >0 Y (9san)tzug(@), ..., V" ug()) [0%0(x), Dw(x))]

la|=2m k=0 |B|=k

for x € , with a similar notation as in (2.4). Note that dgan(t,z,2) : E? — E is
bilinear and that the coefficients of F'(¢,up) and A’(¢,up) are uniformly bounded
by a constant ¢(R). Taking also into account (2.5) and (R), we thus obtain

[E'(t,u0) | B(x,_y . x0) < ¢(R). (2.12)
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Similarly, [v,w] — A’(t,uo)[v,w] is a bilinear map from X;_;/, x X1 to Xy with
[A(t, wo) [, wllo < e(R) [v] poam—r [wly < e(R) [oli—1/p [w]s - (2.13)

Moreover, the maps (t,ug) — A’(t,up) and (¢,ug) — F’(t,up) are uniformly con-
tinuous for ¢ in bounded intervals and wug in balls of X;_,,,. Next, take v € X;_1/,
with |v|1_1/, < R. Using (R) and (2.5), we deduce

|F(t,uo 4+ v) — F(t,uo) — F'(t,u0)vlo < er(|vhi—1/p) [vl1-1/p,

2.14
LAt 10 + v — A(t, uo)w — [A/(t, o) wlvlo < er((vosp) [ohisp s . 0D

As a result, A'(t,-) and F’(t,-) are in fact the Fréchet derivatives of the functions
A(t,:) € CHX1_1/p; B(X1,X0)) and F(t,-) € C(X1_1/p; Xo), respectively. Fi-
nally, we have

I[A(t, uo +v) — A(t, uo)wlo < e(R) [v|1-1/p [w]1 - (2.15)
We linearize (2.2) at its solution u, € E;(J) obtaining the linear operators
Ac(t) = Aty ua(t)) + A'(F wa(5)ua () — F' (¢, . (1)) € B(X1, Xo),

2.16
Bj.(t) := B;-(t, u(t)) € B(X1-1/p, Yj1-1/p) N B(X1,Yj1), (2.16)

for (almost) all t € J = [to,to + T] and j € {1,...,m}. Set B.(t) =
(B1«(t), ., Bm«(t)). (For the mapping properties of B} (t,u.(t))) see [11, §2] and
also Corollary 2.5 below.)

We are now in a position to state the crucial regularity theorem for the linear
initial boundary value problem associated with (2.2). Fix T' > 0 and tp € R, set J =
[to, to + T, and take a function u, € E1(J). Assume that (R) is true and that (E)
and (LS) hold at t and u,(t) for each t € J. Set a’(t,2) = ao(t, z, V™" ‘u.(t,z))
for |a| = 2m and

ia(t,x) = i*(9b;) (1,2, V™ ua(t, ) (2.17)

for k = |B] < mj and j € {1,...,m}. We then have a’, € BC(J x Q; B(E)) and
a’ (t,x) — aq(t,00) as x — oo for each t € J since u, € C(J;Ca™ 1(Q;CN)) due
0 (2.7). As in the proof of Proposition 2.4 one verifies that b%; € F;(.J). Moreover,
the lower order terms A’ (¢, u.(t))u«(t) — F'(¢, u.(t)) do not enter into (E) and (LS)
of [6] and their coefficients are bounded or belong to Ly (J; L,(2; B(E))). Thus the
differential operators A,(t) and Bj.(t) satisfy assumptions (E), (LS), (SD), (SB)
from [6]. So Theorem 2.1 of [6] yields the following result.

Theorem 2.1. Let typ € R and u, € Eq(J) for J = [to,to + T]. Assume that
(R) is true and that (E) and (LS) hold at t and u.(t), for each t € J. Define
A(t) and Bj.(t) by (2.16) fort € J and j € {1,...,m}. Then there is a unique
v =: S(to,v0,9, h) € E1(J) satisfying

Ou(t) + AL (t)v(t) = g(t) on ), teJ,
Bj.(t)v(t) = h;(t) on 0, ted, je{l,...,m}, (2.18)
v(top) = vo, on

if and only if
(vo,9,h) € X1_1/p x Eo(J) x F(J) and B (to)vo = h(to),
where h := (h1, ..., hy). In this case, there is a constant ¢y = ¢1(J) such that
[vlle, () < e (lvoli-1/p + ll9llee () + 1PllE()- (2.19)

As in [11, §2] one can check that ¢; = ¢1(Tp,Th) if T € [Ty, Th] and 0 < T <
T < o0, and that ¢; = Cl(Tl) if h]‘(to) =0 for all 7.
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For a given function u € E;([to,to + 1), we set v(t) = u(t) — u(t) and vy =
ug — U« (to). Since u, solves (2.2), the initial boundary value problem (2.2) for w is
equivalent to the problem for v given by

Opu(t) + Ac(t)v(t) = G(t,v(t)) on Q, t>to,
Bj.(t)v(t) = H;(t,v(t)) ondQ, t>ty, je{l,...,m}, (2.20)
v(to) = vo, on .
Here we have used the nonlinear maps G and H defined by
G(t,v) == (A(t, u.(t))v — A(t,us (t)+0)v) — (At ue(t) + v)ua(t) — A(t, ui(t))u(t)
LA () (O10) + (Pt (0) + ) = Ft,u.(0) = F'( . (0)0),
Hj(t,w) := Bj(t,u.(t))w — Bj(t,u(t) +w), je{l,...,m}, (2.21)
for all v € X7 and w € C™i (Q; CV), where u, € E1(J) is given. As before, we set
H(t,v) = (Hy(t,v),..., Hp(t,v)).

Definition 2.2. We say that a function u solves problem (2.2), (2.18) or (2.20)
on a (possibly noncompact) interval I containing 0 if u belongs to E;(J) for each
compact interval J C I and satisfies the respective problem for (a.e.) t € I.

For functions u, and v which belong to Eq ([a, b]) for all compact subintervals of an
interval I we define the substitution operators G(v)(t) = G(t,v(t)) and H;(v)(t) =
H;(t,v(t)) for a.e. t € J, setting H = (Hy,...,H,,). Their mapping properties
will be crucial for our main results. We work on weighted functions spaces when
treating the asymptotic behavior. Let tg € R and J = [tg, 00) or J = (—o0,to]. We
set e5(t) = e®t=%) for ¢t € R and ¢ € R, and introduce the spaces

Er(J,0) = {v:esv € Ex(J)} (k=0,1), F(J,0) ={v:esv e F(J)} (2.22)
endowed with the norms

[ollge(0) = llesvlle, sy (k= 0,1), [ollpcss) = llesvllecs)-
We recall Lemma 11 from [11] which is used in the next proof.

Lemma 2.3. Let Z be a Banach space, o € (0,1) and 6 € R. Set I(t) =[t—1,t+
1NRy fort € Ry. Then we have

1f(t) — f(s)ly g
lesflwom,.zy < cllesflln, @,z +C[/ / e T P2 st
S (Ry3Z) »(Ry32) ®, J1ct [t — s|i+ap
<cllesfllwe®ysz)
where the constants ¢ can be chosen uniformly for § belonging to compact intervals.

Proposition 2.4. Assume that (R) holds. In the case of a compact interval J, we
take u, € E1(J). Further, let to € R and set Jy = [tg,00) and J_ = (—00,%0]. In
the case of the intervals Jx, we also assume that (P) holds and take a 7- periodic
ux € Eq1([0,7]) satisfying By (t,u.(t)) =0 for all t.

(I) Let § > 0. Then the following assertions are valid.

(a) We have G € CH(E1(Jy,0);Eo(J4,0)), G € CHEL(J-),—6); Eo(J_, —0)),
and G € CH(E1(J); Eq(J)), respectively. Moreover, G(0) =0, G'(0) = 0, and

[G'(v)w](t) = [F'(t,us(t) + v(t) — F'(t, ue(t))]w(t) (2.23)
+ [A(t, ua (1) = At us(t) + v(t))Jw(t)
+ [A(t wa (8))ua (t) — A'(8 ue() + v()) (ua(t) + v(2))]w(t)
for allv,w € Ey(Jx, ) and t € Jx, respectively, for all v,w € Ey(J) and t € J.
(b) We have H € CY(Eq(J4,8);F(J1,8)), H € CY(E1(J_, —8);F(J_, —3)), and
H € CY(Ey(J); F(J)), respectively. Moreover H'(0) =0 and
[H' (v)w](t) = [B'(t, us(t)) — B'(t, us(t) + v(t))w(t) (2.24)
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for all vyw € Eq(Jx,0) and t € Jy, respectively, for all v,w € E1(J) and t € J.
Finally, H(0) = 0 holds if and only if B(t,u.(t)) =0 for all t.

(II) Let § € R. Take v € Eq(J+,0) with |v(t)|1—1/p < 7 for all t € Ji. Then
there is a nondecreasing function € : Ry — Ry such that e(r) — 0 as r — 0 and

IG()llo(s2.0) < &(r) llesvllL, (re5x1) »
IH)lr(rs,5) < () 10l (12 ,6) 5 (2.25)

||66H(v)||Lp(Ji;Y1) S S(T) HelsUHLP(Ji;Xl) )

where € can be chosen uniformly for to € R and for ¢ in compact intervals.

Proof. (1) In the proof we restrict ourselves to the case J. (The other intervals
can be treated in the same way.) Hence, all coefficients and the function w, are
T—periodic. The periodicity will imply that several estimates are uniform in t € J.
For simplicity we let to = 0, J; = Ry and 7 = 1, and sometimes we write Eq(9)

instead of E1 (R4, 0) etc.. We point out that for § > 0 we have
|w(t)|pezm—1 < clw(t)]|i—1/p < cle®w(t)];— 1/p < cllwllg, &0 5 t>0, (2.26)

due to (2.5), (2.7), and § > 0. The constants do not depend on w € Eq(d). Moreover,
here and below the constants are uniform for t € Ry and for § in compact intervals.
From now on we take 6 > 0 unless we are dealing with part (II).

We define G'(v) by (2.23) for v € E1(d). From (2.26), (2.12), (2.13), (2.14), and
(2.15) we deduce that G(v) € E¢(d), G'(v) € B(E1(0),E¢(d)) and that the first line
of (2.25) holds. Further, G'(v) is the Fréchet derivative of G at v due to (2.26),
(2.14), (2.15), 6 > 0, the periodicity of u,, and the formula

G(t,v(t) +w(t)) = G(t,v(t) — [G'(v)w](t)
= F(t,u.(t) + v(t) + w(t)) — F(t,u.(t) + v(t)) — F' (t,u(t) + v(t))w(t)

— (At e (®) +0(0) + w0 (D) = Al ua (1) + 0(1)) )w(t)
= (At (8) + 0(0) + w(0) (e () + 0(6) = At (8) + () (e (8) + v (1))
= [A(t () + 0(8)) (e () + 0(E) (1))

The continuity of v — G'(v) is shown in a similar way.

(2) We give the proof of the assertions concerning Hj for a fixed j € {1,...,m}
which will mostly be suppressed from the notation. We fix v € E{(§) and take
w € Eqy(6) with [Jw||g, 5y < ro for a fixed, but arbitrary 7o > 0. In the following,
the constants may depend on v and rg, but not on w. Define H' by (2.24). One
can verify that H(v) € F(d) and H'(v) € B(E(d),F(d)) by similar, but simpler
arguments as used below. In view of (2.4) and (2.21), we can write

—[H(¢t, v(t) +w(t)) — H(t,v(t) — [H'(v)w](t)](z)
= [B(t, us(t) +v(t) + w(t)) — Bt, us(t) +v(t)) — B'(t, u.(t) + v(t))w(t)](z)
=b(t, z, V]u.(t,z) + v(t, z) + w(t, z)]) — b(t, z, V[u.(t, ) + v(t, z)])
— (0:0)(t, x, V[uw(t, z) + v(t, z)]) - Yw(t, )

=: h(t,z, Vu.(t, z) + v(t,z)], Vw(t, x)) (2.27)
where we set V := V" = (V°, V! ..., V™) and 0, is the partial derivative of b
with respect to the corresponding arguments in E x E™ x --- x E™™7)_ (Recall

that we have suppressed the trace operator in front of all V terms.) We set £ =
Vu(t,z) + v(t, z)] and n = Vw(t, x) for fixed x € 9 and ¢ > 0. Then we obtain

h(taxagvn) = b(t7l',f + 77) - b(t,x,f) - ((‘Lb)(t,x,f) 1N

afh(t7xa§777) = (azb)(tw%'ug +77) - (azb)(t7x7§) - (8zzb)(t,$,f) N
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anh(ta SC, 57 77) = (azb)(ta xa 5 + 77) - (azb) (t, IL‘, 6)7
Fph(t, x, €,m) = (9:b)(t, 2, & + 1) — () (¢, 2,§) — (9:0:0) (L, 2, €) -
Assertion (R) yields

(At &)l [0eh(t, . &) <e([nl) [nl, — |Oph(t,z, &m) <clnl,  (2.28)
|0ch(t, 2, & m)| < e(|nl) [nl, (2.29)
|02h(t, 2, &, m)| < e(nl) [nl, (2.30)

where ¢ and € do not depend on = and ¢ and are uniform for £, 7 in bounded sets
(using also the periodicity). Thanks to (2.26) and § > 0, we derive from (2.28) that

e H (t,0(t) + w(t)) — H(t,o(t)) — [H (v)w](t)]y, < e(fw(t)|z) [e”w(t)|z,
lles [H(v + w) — H(v) — H (v)w]llz, @, x0) < e(lwle, o) leswllz, @ x,)  (2:31)

where we have set Z = BC?™~! for a moment. The corresponding inequality for
part (II) is shown similarly.

(3) We now consider the estimate involving W,? (R4 ; Yp), cf. (2.9). We fix z € 99
and omit it in the notation. Then we can compute

h(t, ¥ (u.(t) + 0(t)), Vw(t)) — h(s, ¥(ux(s) + v(s)), Yw(s)) (2.32)
1
= /O (0eh) (s +0(t — ), V(us(s) +v(s)), Vw(s)) (t — s) db
+/0 (Oeh) (£, ¥ (us(s) +v(s)) + OV (us(t) + v(t)) = V(uils) + v(s))], Yuw(s))do
*Vua(t) + v(t) — us(s) —v(s))]
+ /0 (0yh) (£, V(i (t) + v(t)), Yw(s) + 0V (w(t) — w(s)))dd - V(w(t) — w(s))

for t,s > 0. Set @(t) = h(t, V(u(t) + v(t)), Vw(t)) and ¥(t) = V]u.(t) + v(t)].
Then (2.32), (2.29) and (2.28) yield

lo(t) = p(s)ly, < E(IM(S)Ich ) [Nw(s)ly, [t — s (2.33)
+e(lw(s)[peom-1) [Nw(s)]oo [9(E) — ¥(s5)Iv
+c(Jw®)[poam—r + [w(s)|pozm—1) [V (w(t) —w(s))lv,

for allt,s > 0. We put I(s) = [s—1,s+1]NR;. Combining (2.33) with Lemma 2.3,
(2.31), (2.26), (2.7), (2.11), § > 0 and the periodicity of u., we derive

[es (H(v + w) — H(v) = H'(0)w)lyrr, v = (€68 @, v
Jovs [P0 — 21,
< clleselly S(RyYo) T C/ /I(s |t — s|Itrp dtds
s|P

: =
< el )” [nwmlw [ e e i s

5S|v ())YO

/ /1(‘,») S, 5psWdtd}

< ce(lluls, @) [nwu& o [ IS s + sl

|Vu* — Vu.(s )Y
+ Z HengE ([n—1,n]) / /I [t s|itmp 9 dtds




s [Vo(t) — Vo(s)ly,
+ ||€5w||BC(R+,X1 1/p)/ /I(g) |t — s|T+sp © dtds ]

< cellwl, ) (1018, ) + lesTwllys, g+ [wlE, 5 lelE, 0.0
< ce(lwlle, ) lwllZ, o,

The above estimate and (2.31) show that v — H;(v) € W,,” (R4;Yp) is differentiable.
The corresponding inequality in part (II) is shown in the same way.

(4) We further have to prove inequality (2.31) with L,(R4;Yp) replaced by
L,(R4;Y7). This can be done essentially as in the autonomous case treated in
part (4) of the proof of [11, Proposition 10], using (2.30). By means of a change of
coordinates one can reduce the problem to the unit ball K in R”~! instead of 09.
In the crucial estimate after (69) in [11] one only has to change the term involving
U (t), which we now estimate by

o P
/ e(lw(t)|pozm-1)P |€5t Bcgm 1 // V. (t,y) = Yu(t, 2)] dx dydt
0

|y — =[P

n
< ce(|lwlpem,;Bozm—1)) Z”eéwHBC(n 1,n);BC2m— 1)/ |u (t)[] dt
1

n=1
< ce(lwlz, )" Zneawnﬁl(n vy < c2(lwllz, )7 (]2, )

employing (2.8), (2.7), and the periodicity of u.. The corresponding inequality in
part (IT) is shown in the same way. Finally, the continuity of v — B’(v) can be
established by similar methods. |

For later use we state Corollary 12 in [11] which could also be deduced from the
above proposition.

Corollary 2.5. Assume that (R) holds. For everyt € R, the maping ug — B(t,ug)
belongs to C* (X1-1/p; Yi—1/p) with the derivative B'(t,ug) given by (2.4).

3. LOCAL WELL—POSEDNESS AND REGULARITY

We start with the basic local existence and uniqueness result for (2.2). Using
Proposition 2.4, the proof follows the lines of the proof of Proposition 13 in [11] and
it is therefore omitted.

Proposition 3.1. Let to € R. Assume that condition (R) holds and that (E) and
(LS) hold at ty and a function ug € Xq_1p, satisfying B(to,uo) = 0. Then there
is a number T = T(ug) > 0 such that the problem (2.2) has a unique solution
u e El([to,to + T])

Under the assumptions of Proposition 3.1, let t*(ug) be the supremum of those
T > 0 such that (2.2) has a solution u € E;([to,to + T]). Proposition 3.1 implies
that t*(ug) > 0. This solution is unique provided that (E) and (LS) hold at ¢ and
the function u(t) for each t € [to,to + tT(ugp)). We now establish our main well-
posedness result. It says that (2.2) generates a local flow acting on the solution
manifolds

M(t) ={w € X1_1p : B(t,w) = 0}. (3.1)
Moreover, the equation possesses a smoothing effect because of the quasilinear struc-
ture of the differential equation. To state this property, we write (¢t — ¢o)u for the
function v(t) = (t —to)u(t) with t > to. For given ug € X;_1/, and s € R, we define
the space
X1 1/p( 5) ={z0€ Xi_1/p: B'(s,uq)2 = 0},
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which is the tangent space of M(s) at ug if ug € M(s). Let ug € X;_4/, satisfy
(E) and (LS) at s € R. Proposition 5 of [11] gives the operators

~ ~

N(S) S B(Ylfl/anlfl/p) with B/(S, UO)N(S) =1 (32)
for each s € R. We can now define the projection P(s) € B(Xi_1/p, Xf_l/p(s)) by

P(s) =1 —N(s)B'(s,u0).

Theorem 3.2. Let tg € R. Assume that condition (R) holds and that (E) and
(LS) hold for ty at a function ug € M(to). Let u = u(-;to,ug) denote the solution
of (2.2), and let (E) and (LS) hold at t and the function u(t;tg,up) for each t €
[to,to + t1(ug)). Let T € (0,t%(ug)) and J = [to,to + T|. Then the following
assertions are true.

(a) There is an open ball By(ug) in X1_1,, such that there exists a solution
w € Eqy(J) of (2.2) for each initial value wy € B,(ug) satisfying B(to, wo) = 0.
Moreover, there is an open ball Wy in X?,l/p(to) centered at 0 and a map ®(-, o) €
CY(Wo; E1(J)) with uniformly bounded derivative and ®(-,t9)0 = 0 such that w =
u+ (-, 0)(P(to)(wo — uo))-

(b) We have (t — to)u € H)(J;X1) N H2(J; Xo), and thus u € C'((to,t0 +
T); X1-1/p) N C?>7VP((tg, 0 + TT; Xo) N CYP((to, to + T]; X1).

(¢) Assume in addition that (E) and (LS) hold for each u; € M(t) and allt € R.
If the number t(ug) is finite, then ||ullg, (jto,to+t+ (o)) = 0© and u(t) does not
converge in Xq_1,, ast — t*(uo).

Proof. Assertion (a) can be shown as part (a) of Theorem 14 in [11], using the new
Proposition 2.4. Moreover, (c) is a consequence of a standard argument, see the
proof of Theorem 14(c) in [11].

(b) Take numbers T > 0 and e € (0,1) such that u is a solution of (2.2) on
[to,to+ T with T/ = (14+¢)T. Let A € (1 —¢,1+¢€), and uy(t) = u(At +tg). Then
v = uy is the unique solution of the problem

Opv(t) + ANAM + to, v(t))v(t) = AF(Mt +to,v(t)),  on €, t>0,
B\t +to,0(t) =0,  ondQ, t>0, (3.3)
v(0) = ug, on £,

on the time interval [0,7]. We define A, (t) and B.(t) as in formulas (2.16) but
replacing there w,(t) by u(t + o), and we temporarily set G(\, t,v) = —AA(At +
to, v(t))v(t)+AL () v(t)+AF (At+to,v(t)) and H(A, t,v) = B.(t)v(t)—B(At+to, v(t))

for t € [0,7] and v € E1([0,T]). Then the problem (3.3) is equivalent to

Ov(t) + A (t)v(t) = G\ t,0(t)), on Q, t>0,
B.(t)v(t) = H(A,t,v(t)),  on0dQ, t>0, (3.4)
v(0) = up.

Observe that the compatibility condition H(X,0,ug) = B.(0)up holds. Let G(A,-)
and H(A,-) be the substitution operators for G(A,:) and H(),-). We claim that
G € CH(1—€,14+€) xE1 ([0, T)); Eg([0,T])) with 2G(1,u) = 0and H € C*((1—e¢, 1+
€)xE1([0,T1); F([0,T7])) with O:H(1,u) = 0. Most of this claim can be established as
in the proof of Proposition 2.4. Only the differentiability of A — H; (A, v) requires

new arguments. To check this fact, we work in the framework of the proof of
Proposition 2.4. We set £ = Vo(t,z) for t € [0,T'] and = € 90 and

h(t, x,&) = = [b;(ut + to, ,&) = bj( Mt + to, 2, &) — (1 — NE(Drb;) (M + to, 2, €)]
for A, p € (1 —€,1+€). Since b; is C? in (¢,&) by (R), we obtain

|0ch(t, 2, E)| < e(|]A = pl) X —pland |0ch(t, x, §)| < e(]A = pl) |A = pl.
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Therefore,
|h(t, 2, Vo(t, 2)) —h(s, 2, Vo(s, )| < e(|A—pl) [A—pl ([t—s]+[Yo(t, 2) = Vo(s, 2)|).

Now we can proceed as in part (3) of the proof of Proposition 2.4 to show the
required differentiability with respect to W, ([0,T];Yy). The differentiability in
L,(J;Y1) can be deduced as in the proof of Proposition 2.4 using the above definition
of h instead of the definition given in (2.27).

The function zg = ug — ./\A/'(to)H()\,O,uo) belongs to X?,l/p(to)- Fixing this zg,
we introduce the map

Lo:(1—e1+¢€) xE([0,T]) — Eq([0,T7);
Lo(A,v) = v — S(0, 20 + N (to)yoH(, v), G(A, v), H(A, v)),

where S is the solution operator of (2.18) for the present operators A, (¢) and B.(t).
Since u solves (2.2), we have Lo(1,u) = 0. By the above observations, £y is a C!—
map with 92Lo(1,u) = 1.

The implicit function theorem thus yields an €’ € (0,¢), a ball B, (u) in E; ([0, T]),
and a map ¥ € C1((1 —¢,1+ €¢);E1([0,7])) such that ¥(1) = u and ¥()\) solves
(3.4) with ug replaced by ug(A) := [¥(A)](0). We further have

up(N) = 20 + N (to) H(X, 0,up(N)) = up + N (to) (H(, 0,up(N)) — H(X, 0,up)),
U0(>\) — Ug = —ﬁ(to)(B(to,uO(A)) — B(to, 'LL()) — B/(to,uO)(Uo()\) — 'LL()))
Therefore (3.2), Corollary 2.5 and (2.7) yield

[uo(A) —uol1—1/p < ce(uo(N) — uoli—1/p) [uo(X) — uol1—1/p
<ce(cl[¥(A) = YD)k, ) luo(A) —uoli—1/p

for constants ¢ and a function e with £(r) — 0 as » — 0 which do not depend on .
Decreasing ¢’ > 0, we deduce that ug(\) = ug, and thus ¥(\) solves (3.3) provided
[A — 1] is sufficiently small. So uy = ¥(A) by the uniqueness of (3.3).

As a result, uy = ¥(X\) € E1([0,T]) is continuously differentiable in A with deriv-
ative (%u;)(t) = tu(At + tg). Taking A = 1, we deduce that (¢ — tg)0ru € Eq(J).
Consequently, 0;((t — to)u) = (t —to)Ou +u € E1(J) — C(J; X1_1/,), and hence
(t—to)u € H2(J; Xo) N Hy(J; X1) NC*(J; X1_1p). Assertion (b) now follows from
Sobolev’s embedding theorem. O

We will need a quantitative version of Theorem 3.2(b). In order to avoid technical
problems, we restrict ourselves to the autonomous setting which is sufficient for our
main result Theorem 5.2. So we just recall Theorem A.1 of [12]. We note that the
condition (RR) in [12] follows from (R) of our present paper.

Proposition 3.3. Assume that conditions (R) holds for maps A(t,u) = A(u),
F(t,u) = F(u) and B(t,u) = B(u) not depending on time t explicitely. Moreover,
let (E) and (LS) hold for a function ug € Xy_y,, with B(ug) = 0. Let u denote
the solution of (2.2) withto =0, and let (E) and (LS) hold at the function u(t) for
each t € J =1[0,T), where T € (0,t%(ug)) is fized. Then there exists a p > 0 such
that for each initial value vy € X1_y,, with B(vg) = 0 and |vo — ug|i—1/p < p the
solution v of (2.2) with intial condition v(0) = vy satisfies

[t(v = Wl m2(six0) + 10 = w)llm2(s5x0) < €lvo — uoli—1yp

with a uniform constant ¢ for such vg.
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4. LINEARIZATION AT A PERIODIC SOLUTION

In our main results we study the qualitative behavior of (2.2) near a periodic
solution u, based on exponential splittings of the linearization
Ou(t) + AL (t)v(t) = g(t) on Q, t>ty,
Bj.(t)v(t) = h;(t) on 90, t>ty, je{l,...,m}, (4.1)
v(to) = vo, on Q.
of (2.2) along u.. Here we work under the following hypothesis.

Hypothesis 4.1. Conditions (R) and (P) are true, (2.2) has a 7-periodic solution
U, and (E) and (LS) hold at ¢ and u.(t) for each ¢ € [0, 7].

As a preparation we have to establish several results on the non-autonomous
problem (4.1), which are of independent interest. Here and below we assume that
Hypothesis 4.1 holds and that the operators A, (t) and B,(t) are defined by (2.16)
for the given 7—periodic solution u,. Observe that Theorem 3.2(b) implies the
crucial regularity property

u. € CTVP(0,7]; X1) N CH([0,7): X1y ) N C2HP([0, 7]; Xo). (4.2)

As Proposition 4.6 below indicates, we have to modify the boundary operator
B, (t) and the corresponding nonlinearity H;(t,v) in the case that m; = 0.
Remark 4.2. In the above situation, if m; = 0 for some j € {1,...,m}, then the
boundary condition b; (¢, z, u.(t,z) + v(z)) = 0 in (2.2) holds on 99 if and only if

0.b;(t, x, us(t, x))v(x) = 0,0 (¢, x, us(t, x))v(x) — b (¢, x,us(t, ) + v(z)) (4.3)
for all x € 99, where t € R and v € X;_;/,. The corresponding boundary condition
in (LS) is given by

0.b;(t, z,u.(t,))p(0) = 0. (4.4)
Due to Remark 1 in [11] (see also [3] and [5]), the Lopatinskii-Shapiro condition
(LS) is equivalent to the surjectivity of a certain linear map B(t, z) P(¢, z) : C?™N —
C™N . Here, P(t,x) is a projection on C*™V (called P, (b, o) at the end of Section 6.1
in [5]) and B(¢,z) = (B1(t,x),...,Bn(t,x)) is given by N x 2mN matrices By (¢, x)
with B; (¢, 2) = (0.b;(t, z,u«(t,x)),0,...,0). Hence, if 0.b;(t, z, u.(t,x)) were not
surjective for some t € [0, 7] and x € 99, then (LS) would be wrong. The matrices
0,b;(t,z,u.(t,z)) are thus invertible, and the inverses [9.b;(t,z, u.(t,x))]~! are
uniformly bounded for ¢t € R and z € 992 by the compactness of [0,7] x 0. As a
result, the boundary condition (4.3) is equivalent to the equation
v(z) = v(z) — [0.b;(t, , u.(t, )] b (t, 2, us(t, ©) + v(x)), x € I,
and the initial condition (4.4) in (LS) is equivalent to ¢(0) = 0 on 9. We thus
redefine B;,(t) and H;(t,v) in the case of m; = 0 by setting
Bj.(t) =~ and H;(t,v) = yv — [0,b;(t,, us(t))] " b;(t, -, us(t) +v).  (4.5)
We note that the maps in (4.5) satisfy the same mapping properties as the maps
from (2.16) and (2.21) for m; = 0. This can be seen as in Proposition 2.4 since the
function h(t,z,&,n) = [0,b;(t, z,u(t,2))] " h(t, z, &, n) fulfills the same estimates
(2.28), (2.29) and (2.30) as the function h defined by (2.27). These modifications
are used below without further notice. O
We start with Holder properties of the operators A, (t) and B.(t).
Lemma 4.3. Let Hypothesis 4.1 hold. Then there is a constant c such that
(A (t) = Ax(s))vlo < cft = s [v]1, (4.6)
1
(Bi(t) = Bu(9))vly, <clt —s| vl +elt —s[' 77 [olioiyy (4.7)

forallt,se R and v € X;.
13



Proof. Recall the definition of A.(¢t) and B.(t) in (2.16), (2.4) and Remark 4.2.
The first inequality easily follows from (4.2) and the assumptions (R) and (P).
(The C?-condition in (R) for a, and f is used here for the lower terms.) Let
t,s € R and v € X;. The constants in the following estimates do not depend on £,
s or v. Observe that (4.7) trivially holds if m; = 0 since then B;(t) = for all ¢ by
Remark 4.2. So we can assume that m; > 0. We further have

(Bu(t) = Bu(s)vlvy < Y D > |(055(8) = bls() D0y,
§=1,m;>0 k=0 |3|=k
Let || < m;. Using (2.6), (2.5) and (2.8), we obtain
|(055(1) = 055(5)) D7 vly,, < e[ V2m = (b(t) — blg(s))DP]| s

W, F (0N
2m—m;—1
<c Y V() — bis(s) VA | s
P W, P (0N
2m—m;—1
<e Y (|b§5(t)—b;5(5)|w,+1_5(89)N| | et @y
=0
+ 1550 = Va3l cromnlol suig )
2m—m;—1
se 3 (18560 = 5@ oy |v|1,1/,,+|t_s|\v|1),

p
=0 (00

where b7 is given by (2.17). For the final Lipschitz estimate we also employed (R),
(4.2), and formula (4.9) below with [-];_/, replaced by | - |o. It remains to show

d(t, s) = [b35(t) = b <>}W,+1_,(Q)NSc|t—s|1*% (4.8)

for every |B] <mj,l <2m—mj;—1and j € {1,...,m}. In the following we restrict
ourselves to the highest order case | = 2m — m; — 1. By differentiation, one sees
that d(t, s) is less than a linear combination of terms of the form

D(t,s) = [0 0 Dby (t, - V™0, (1)) - D20 ™, (1)) (4.9)
— 020 Dby (s, Y un(s)) - DY u. (s))]

1-1/p

for multi indeces A, pr and v with [A+ p] < 2m —m; — 1 and |v| < 2m —m; — 1.
Here and below we write [w]; 1/, instead of [w]Wlfl/p(amN, and we have used the
P

fact that this expression dominates the norm of W, —l/p (0Q)N. Setting
B(t) = 02 00 0by(t, Y™ uu(t)) and  ul(t) = 9T u,(t),
we can thus estimate

D(t,s) < [(0°(t) = b°(s)) - ul(D)]1—1/p + [6°(s) - (ud(t) — ul(s))]1-1/p

<c[p*(t) = b*()l-1/p lluxllBe(orixn) + ¢,5up (6% (r)]1—1/p [ul(t) = ui(s)h

<c[b*(t) = 0°(s)]1—1/p +clt — 8\1_1/19 Oiug [L°(r)]1-1/p >

thanks (2.6), (2.8), (4.2) and the periodicity of the coefficients. We next establish
the Holder property

[b°(t) = b*(s)1—1yp < cft — 5|17 (4.10)

which then implies (4.8) and thus (4.7).
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To prove (4.10), we can restrict ourselves to the case that 9 is the unit ball K in
R"~! by means of a change of coordinates. We set u® = V"™ u, and b° = 9, 0% 9b;
with |A + p| =2m —m; — 1. For z,y € K, we have

bo(tv Y, uo(t’ y)) - bo(s7 Y, uo(s, y)) - (bo (tv €, uo(tv ZL’)) - bo(sa Z, uo(sv {E)))
= [ (01 00— 2.0 () = 007 5.+ 00y = ). s.0) (3 = ) 00
+b0°(t, x,u’(t,y)) — b°(t, z,u’(t,x)) — (bo(s, x,u’(s,y)) — b°(s, x,u’(s, z)))

In the above equation we denote the integral term by S; and the last line by
S,. Observe that u® € C([0,7]; BC(Q)N) by (2.5) and (4.2). This property and
assumption (R) yield

15115,
dydx <cl|t — sl? dydr <clt —s|P. (4.11
//K [y —ape T Sclt =l //K |y—x|" i e < clt s (111

Here and below we use that b; € C*™~™i 2 due to (R). We rewrite the term S as
1
Sy = / 0.0°(t, x,ul(t, ) + 0(u’(t,y) — u®(t,x))) - [u’(t, y) — u(t,x)] db
0

1
— /0 0,0°(s,z,u(s,z) + 0(u°(s,y) —u°(s,x))) - [u®(s,y) — u°(s,z)] df

1
_ / D.° (1, &, uC (¢, ) + B(u° (L, y) — u° (£, 2))) (4.12)
0
w®(ty) —u(s,y)) — (u(t, x) — u®(s, x))] dO
1
+ / [0.0°(t " (0.2) + 0(u°(19) — w(1.2) (4.13)
0
—0,b°(s,x,u’(s,z) + 0(u°(s,y) — uo(s,x)))} ut(s,y) — u®(s, )] d.
Using again (R), (2.8) and (4.2), we estimate
4 12 |p o] [e]
//m R s < el =
< clue(t) —us(s)1 < clt —s|" 7. (4.14)
Similarly, we obtain
)P R
//K2 (=== dyde <cl|t—s|"7[u (s)]l_l/p <clt—s| 7. (4.15)
Combining (4.11), (4.14) and (4.15), we conclude that (4.10) holds. O

Assuming Hypothesis 4.1, we define Ag(t) = A.(t)| ker(B.(t)) for each ¢t € R; i.e.,
Ap(t)u = A (t)u, uw e D(Ao(t)) ={ue X1 :Bj(t)u=0, j=1,...,m}. (4.16)

We show that these operators satisfy the Acquistapace—Terreni conditions from [1]
and [2] (which we discuss below): There are constants w € R, ¢ € (7/2,7), K >0
and p,v € (0,1] such that p+ v > 1 and

Xep(Ao(t) +w), (A +w+ A1) < 1f|/\| 7 (4.17)
1(Ao(t) +w) (A +w + Ag(1) ™" [(w + Ao(t)) ™" = (w + Ao(s)) Il < KH
(4.18)

for all t,s € R and A € C\ {0} with |arg(\)| < ¢.
In Theorem 8.2 of [5] (see also the references therein) it has been proved that the
operator —Ag(t) is sectorial on X for each ¢ € R. We show in the next lemma that
15



the corresponding constants can be chosen uniformly in ¢, so that (4.17) holds. In
this context we also establish the uniformity of various maximal regularity estimates.

Lemma 4.4. Assume that Hypothesis 4.1 holds. Letto € R, T >0, g € E¢(R) and
h € F(R). Then the following assertions are true.

(a) Let vo € Xy_1;, with Bi(to)vo = h(to). There is a unique solution v &
E1([0,T]) of the problem

Ov(t) + At + to)u(t) = g(t + to), on Q, te(0,T],
B.(t+to)v(t) = h(t + to), on 09, te[0,T],
v(0) = v, on Q.

We have a constant ¢ > 0 independent of tg € R and vy, g, h such that

[0le, to,71) < € ([voli-1/p + 191Eo (1t0,to+17) + IRlE(20,t0+11))- (4.19)
(b) In Theorem 2.1 the constant ¢y in the mazimal reqularity estimate (2.19) can
be chosen to be independent of tg € R.
(c) Let s € R and vy € X_1, with B.(s)vg = h(0). There is a unique solution
v € E1([0,T]) of the autonomous problem
O (t) + Au(s)o(t) = g(t),  on Q, t€(0,T],
B.(s)v(t) = h(t), on 09, t€[0,T], (4.20)
v(0) = v, on Q.
1t satisfies the estimate (4.19) with to = 0 and a constant not depending on s € R
or on vy, g, h.
(d) Condition (4.17) holds.

(e) Let s € R and pn > w, where w is given by (4.17), see assertion (d). There is
a unique solution v € E1(R_) of the autonomous problem

d(t) + (u+ Au())(t) = g(t),  on 9, £<0,
B.(s)v(t) = h(t), on 09, t<0.

It satisfies the estimate (4.19) on the interval R_ (with vo = 0) and a constant not

depending on s € R or on g, h.

Proof. 1) We fix tg € R, take s € R, and assume that B, (to + s)vg = h(tg + s). We
put J = [0,7]. Let u be the solution of the problem

Opu(t) + Au(t +to + s)u(t) = g(t +to + s), on Q,te(0,T],
B.(t+to + s)u(t) = h(t + to + s), on 09, t€[0,T],
u(0) = o, on Q.
We rewrite this system as
Opu(t) + At +to)u(t) = g(t +to + ) + Au(t +to)u(t) — Au(t +to + s)u(t),
B.(t + to)u(t) = h(t +to + ) + Bu(t + to)u(t) — Bu(t + to + s)u(t),
u(0) = vy.
Since the compatibility condition By (to)vg = h(to+ )+ B (to)u(0) — By (to + s)u(0)
holds, Theorem 2.1 yields
llwlle, o,y < (T t0)(Jvoli—1/p + N9lEe(fto+s,to+s+11) + I1BIF(tto-+s,t0+s+77)
+ [[(Ax (- 4 to) = A+ to + 5))u() |5 ()
+(Bi(- +to + 8) = Bul- + to))u(:)lrer))-
Here and below the constants do not depend on s. Lemma 4.3 implies that

[(Ax(- +to) = Au(- +to + 8))u()leo () < clsl ullz,rx) < clsl vz,
16



1 _1
I(Bi(- + to + ) = Bul- +to))ul )z, iva) < elsl' ™ #llull, rixyy < s 7 [lulle, (s)-

We observe that the coefficients of B, belong to C1(R;C(9Q)") due to (R) and
(4.2). In the following calculations we fix an index j € {1,...,m} and omit it from
the notation partly. As (2.6), we can estimate

[(Bx( 4 to + 5) = B (- + to))u()llwy (1:vo)

<ed ) OB+ to+ ) = b5(-+t0) Do) lws (g0
k=0 BI=k
77Lj

< CZ Z [[(b5(- +to +s) — b(- + to))”w;(J;C(asz)N) HDﬁu(')”W;(J;YO)
k=0 |8]=k

< ce(s) [[ulle, (1) »

where b7 is given by (2.17) and we also used (2.11) and the fact that translations
are strongly continuous on W/ (J; C(9Q)Y). We further set J, = [to+s,t0 +s+T].
Combining the above inequalities, we can fix a §(¢g,T) > 0 such that

1
lullg, sy < (T to) (lvoli—1/p + l19lleocsy) + IRllrcs)) + 3 lwlle, (1) »
llulle, .y < 2¢(T,to) (|Uo|1—1/p +9lley () + ”hH]F(Js))'

for all |s| < (¢, T"). Assertion (a) now follows from a compactness argument and
the periodicity of the coefficients and of ..

2) We derive assertion (b) from (a) by a translation. Assertion (c) is a special
case of (a). Following the proof of Proposition 1.2 of [17] and using (c), one can
verify assertion (d), see also [8, Theorem 2.2]. The last assertion is a consequence
of Proposition 9 in [11] (with @ = 0), where the uniformity of the constants can be
proved by the arguments given in part 1). O

The following lemma deals with the solution operator of an auxiliary stationary
problem which is used below to show condition (4.18), for instance.

Lemma 4.5. Assume that Hypothesis 4.1 holds. Lett € R, ¢ = (¢¥1,...,%,) € Y1,
and A > 1. Let w be given by (4.17), see Lemma 4.4(d). Then there is a unique
solution Nxyw(t)) :=u € X1 of the elliptic boundary value problem

A+w+A(t)u=0 on §,

4.21
Bj.(t)u =1, on 9, je{l,...,m}. (4.21)
We further have
ING(DlBvi,x0) S ¢ and  [Nagw(®)llBv, x0) < A, (4.22)
where kK == I{laX k; and the constant ¢ does not depend on A > 1 ort € R.
7j=1,....m

Proof. The existence of N, (t) was shown in Proposition 5 in [11] for A > 0. It

remains to check the inequality (4.22). Set g; = exth;, where ey (t) = e* and A > 0.

Lemma 4.4(e) gives a unique solution vy € E;(R_) of the autonomous system
Opun(t) + (Ax(s) + w)ur(t) =0 on Q, t<0,

Bji(s)ur(t) = g;(t) ondQ, t<0, je{l,...,m} (4.23)

satisfying the estimate

loalle, o) < €D lleatsslle, . )- (4.24)
j=1
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where (here and below) ¢ does not depend on s € R, A > 1 or ¢ € Y;. Hence, the
function wuy := e_,v) solves

Orux(t) + (Ax(s) + A+ w)ux(t) =0 on Q, t<0,
B (s)ur(t) = ¢; ondQ, t<0, je{l,...,m}.
Clearly, also uy(- + o) is a solution of (4.25) for each o < 0, so that eyux(-+ o) €
E;(R_) is a solution of (4.23) for the inhomogeneity g € F(R_). Since the solutions
of (4.23) in Eq(R_) are unique, we obtain eyu)(- + o) = vy = exuy which yields
ux(0) = ux(0) =: u§ for every o < 0. So (4.25) leads to ul = Nyt (). Inequality
(4.24) further implies

(4.25)

m m . s
leaurlle, @y < ¢ lleatslle, @y < > (A Plbjly;, + A9 77 [¥;ly,)
j=1 j=1

for A > 0. (One can estimate the norm of eyt; in W, (R_;Yp) by interpolation.)
We conclude that

m
1 1 1 1
AT+ AT S0 < e Y (AT [l + XYTE [y,

j=1

Narw ()Pl < e (1W5ly, + A [¥5]x,), (4.26)
j=1

INatw(s)¥]o < CZ N[y, + [lvy) < A" Wly,, (4.27)
j=1

using A > 1 in (4.27). So the second part of (4.22) has been shown. Finally, noting
that the constants do not depend on A we can let A — 0 in the first inequality in
(4.26) obtaining the first part of (4.22). O

The above lemmas now enable us to establish the second Acquistapace and Ter-
reni condition (4.18).

Proposition 4.6. Assume that Hypothesis 4.1 holds. Then the operators Ao(t),
t € R, satisfy (4.18) with p =1 — 1% and v = 1 — R, where § := maz{k;; m; >
0,7=1,...,m} and 0 := max (). Moreover, the graph norms of Ay(t), t € R, are
uniformly equivalent with | - ;.
Proof. Let w > 0 be given by (4.17), see Lemma 4.4(d). Take A > 1. For t,s € R
and ¢ € Xy, we set
v=—(w+A9(s) e and u=(A+w+ Ag(t))TH\+w + Ag(s))v.

We then obtain

u—v=—(Ao(t) +w)A+w+ Ag(t) T [(w+ Ao ()" — (w + Ao(s) e, (4.28)
and this function solves the problem

A4 w)(u—v)+ A(t)(u—v) = (A(s) — Ac(t))v on
B, (t)(u —v) = (B«(s) — B«(1))v, on S

Since A + w + Ag(t) is invertible, there is only one solution of this problem; and it
is easy to check that it is given by

w— 0= (A 0+ Ag(1) (A () — Au(0)0 + Moo (O)(Ba(s) — Bl
Estimates (4.17) and (4.27) and Remark 4.2 thus yield

lu—vfo < H%KA*@) —A@lo+e Y ANTTH(BL(H) = Bju(s))oly;,

j=1,m;>0
18



m

SATH(A) = Al + D [(Bjul(t) = Byu(9)vly;,)-

j=1,m;>0

Here and below, the constants ¢ do not depend on ¢, s, ¢ or A. Using Lemma 4.3
and v = —(w + Ag(s)) "Ly, one deduces

[u—vlo < X[t 5] TR |(w + Ao(8)) M phiox + [t — 5| [(w + Ao(s) " ela).-
(4.29)

This inequality and the embedding (Xo,dom(Aq(s)));_1 , < X1_1/, imply that

u—wlo < ALt — |17 [plo

for |t — s| < 7, and by periodicity for all t,s € R. In view of (4.28), we have shown
(4.18) with p =1 —% and v = 1—F%. By straightforward calculations one can extend
this estimate to A € X4. Observe that u + v > 1 due to (2.1).

To verify the last assertion, we consider the multiplication operator u
Ao()u(-) on BC(R; Xy) with domain dom(Ag(:)) = {u € BC(R;Xy) : u(t) €
dom(Ap(t)) for all t € R, Ap(-)u(-) € BC(R; Xy)}. This operator is closed since it
has the bounded resolvent (w + Ag(-))~! due to (4.17) and (4.18). Moreover, we
have [Ao(t)u(t)]|o < c|u(t)|; for a constant ¢ > 0 and all ¢ € R and u € dom(Ag(-)).
Finally, it is easy to see that dom(Ag(-)) is closed in BC(R; X1), using again the
uniform boundedness of (w + Ag(-))~! in Xy. The open mapping theorem now
implies the last assertion. O

Thanks to (4.17) and (4.18), the operator family Ag(-) generates an evolu-
tion family U(t,s), t > s, t,s € R, on Xy3. More precisely, for ¢ > s, the
map (t,s) — U(t,s) € B(X) is continuous and continuously differentiable in
t, U(t,s)X C dom(Ao(t)), and 0U(t,s) = —Ag(t)U(t,s). Moreover, (t,s) —
U(t,s) is strongly continuous for ¢t > s, U(t,s)U(s,r) = U(t,r) and U(t,t) = I

for all ¢ > s > r, and the function u = U(-, s)x is the unique solution in
C([s,00), Xo) N C*((s,00), Xo) with u(t) € dom(Ag(t)) for all ¢ > s of the problem
u'(t) + Ag(t)u(t) =0, t> s, u(s) =z, (4.30)

for every s € R and = € Xj. These facts have been established in [1] and [2], see
also [4], [21]. Since Ag(t 4+ 7) = Ag(t) for all ¢ € R and the period 7 > 0 from
Hypothesis 4.1, the periodicity of the evolution family (i.e., U(t+7,s+7) = U(t, s)
for all ¢t > s) follows from the uniqueness of (4.30).

We further introduce the inter/extrapolation spaces for Ag(s) for s € R. By X*,
we denote the extrapolation space for Ag(s); that is, the completion of X, with
respect to the norm |ug|®; = |(w + Ao(s)) tuglo. We can extend —Ag(s) to an
operator —A_1(s) : Xg — X%, generating an analytic semigroup e tA-1(5) on X*
which extends e~*40(*). We point out that A, (s)u # A_1(s)uif u € X;\dom(Ag(s))
due to (4.42) below. For a € (0,1), we use the continuous interpolation spaces

Xo = (Xo,dom(Ap(s)))s and X7 4 = (X"}, X0)!

§,00

between Xy and dom(Ag(s)), repectively, between X*®; and X,. We also set X; =
dom(Ag(s)). Then the restriction A,_1(s) : X5 — X5_; of A_1(s) generates an
analytic semigroup on X;_; which is the restriction of e~t4-1(5) and the extension
of e~t40(s). We refer to [4], [9], [13] or [14] for the standard properties of these
spaces and the corresponding fractional power spaces.

We observe that the inequality (4.29) actually yields the estimate

[(w+ Ao(s)) "l = (w+ Ao () ' oli %
<clt—s/'"F (Wt Ag(s) M pliiyp +elt = sl lw+ Ag(s)) el (4.31)
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for all t,s € R and ¢ € Xy, if Hypothesis 4.1 holds. In [14, §2] we have discussed
the extension of U(t,s) to X5_; for 1 — p < o < 1, based on [22, Theorem 2.1] and
just assuming (4.17) and (4.18). Using the additional property (4.31), we can now
even treat the case of a € (0, 1] in our setting, which is crucial for our approach.

Proposition 4.7. Assume that Hypothesis 4.1 holds. Let a € (0,1]. Then the
following assertions are true.

(a) The operators U(t,s), t > s, have locally uniformly bounded extensions
Uas1(t,s) : X5 — X! | satisfying also

Ua-1(t,s)als < c(t—s)* 7177 Jzfo, (4.32)

forallze X5 1, 5€[0,1] and 0 <t — s <T, where c=c(T).
(b) Let € € (0,c0), t € R and g : (—o0,t] — Xo be locally integrable. Then the
function s — Uq—1(t, $)Aa—1(s)(w + Ao(s)) ~€g(s) is locally integrable from (—oo,t]

to Xt .
(c) For ¢ € X2 and t > s there exists
o+
EU(t7 $)p =Uq_1(t,s)Aa—1(s)p in Xo. (4.33)

Proof. (a) By rescaling, we can assume that w = 0. Recall from Propposition 4.6
that p = 1—%, v=1-F,and § = max{k;; m; >0,j=1,...,m}. Let 6 € (%, 1),
ne O,p—~8),d=p—n>0,and 1 —pu<a@<1—p+n ByLemma A.l and
equation (A.5) in [14] we can extend U (t, s) to a locally uniformly bounded operator
Us—1(t,s) : X5 | — XLt | for every t > s, and the maps Ag(t) P Uz_1 Ag(s)? =:

V (¢, s) satisfy
¢
V(t,s)p = Ag(t) ™ Ag(s) et 40() 4 / V(t,0)Ag(o) ™7 (4.34)

) [AO(J)_I - AO(S)_I] Ao(s)l"—ﬂe_(U_S)AO(S)SDdU

for all ¢ € dom(Ag(s)?) and t > s. Tt follows that

t
Ult,s)p = e~ t=940(), 4 / Ug_1(t,0)A_1(0) (4.35)

[Ao(0) ™! = Ag(s) 7] Ao(s)e~ (T do

for all ¢ € Xy. We note that the right hand side of (4.35) is contained in
Xo by Proposition 2.1 of [14] and (4.18). Estimate (4.31) implies that (o) =
Ao(0) 0 [Ag(0) =1 = Ag(s) 1] Ag(s)e=(7=9)40() » belongs to D(Ag(0)?F¢) — X,
for every € € (0,0—F), 0 > s, and ¢ € Xg. Hence, A_1(0)%)(0) € X° — XZ |

—RrR—2¢

for sufficiently small € > 0, since then @ — 1 < —pu+n < —K — 2. We now define
V(t,s)p:=A_1(t) Us_1(t,5)A_1(s)%p
for all t > s and ¢ € dom(Ag(s)?~%~¢). Observe that
V(t,s)p = Ao(t) U (t, 5)Ao(s)’p
for t > s and ¢ € dom(Ag(s)?). So (4.35) yields
V(t,s)p =e =40 4 (Ag(t)70 — Ag(s)79) Ag(s)Pe=(=9)405), (4.36)
¢
+ / V(t,0)Ag(0) 70 [Ag(o) ™t = Ag(s) 7] Ag(s) e (030 40() o 4y
= e” 7 p pa(t, )+ (V xk)(t,5)p
for all ¢ € dom(Ay(s)?), where (V * k)(t,s)¢ denotes the integral term and we

further set b(t,s) = e~ (1=9)400) 1 g(t,5). Using X7 < dom(Ag(c)' %) and (4.31),
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we also obtain
—1 s—o s s—0o s
[k(t, $)plo < clo — 5|77 |Ag(s) ™40 Gp]y s 4 cfo — s|| Ag(s) el ),
<clo— s |¢lo-

Here and below we also employ standard properties of analytic semigroups, cf. [13].
For a suitable path T' (see [4, 9, 13]), we conclude in a similar way that

alt el < 5 [ NI+ A0() ™ = (A Aa(s) ™) A(s) "4y fax
< e [ A0+ 40(0) " (Aa(8) " = Aals) ) An(s)(A + As)
- Ag(s) e (1m0 g |dA|
%/F \A|‘9+E—1(|t— s|1f%|A0(8)9—1e—(t—s)Ao(s)@‘171/1)

+ It = sl do(s) eI ] ) [dN]

IN

<c |§0|0a
where ¢ depends on T with |t — s| < T'. Note that (4.36) yields

V(t,s)p=bt,s)o+ Y (b k)(t,5)+ (V sy k)(t,5)@ (4.37)
k=1

for all ¢ € dom(Ap(s)?) and n € N, where %, denotes the n—fold ‘convolution’.
The above estimates and the proof of Lemma II1.3.2.1 of [4] imply that the sum
in (4.37) is bounded in Xy by c|p|p, uniformly in n € N and locally uniformly
for t > 5. One the other hand, we deduce |V * k(t,0)plo < c|Ao(0)?~?p|o from
a@—1+6 > 0, the local uniform boundedness of Ug_1(t,0)A_1(0)? : Xo — XL | and
X7 < dom(Ag(c)' ). Moreover, |Ag(0)? = k(a,s)¢lo < clo— 5|71 Ao(a)? P plo.
As a result, the term (V x,41 k)(t, s)p converges to 0 in Xy as n — oo, where
¢ € dom(Ag(s)?). Taking n — oo in (4.37), we thus obtain that V(¢,s) has a
locally bounded extension in B(Xj). Taking § = a+ € for a,e € (0,1) with a £ € €
(0,1), we deduce the first claim in (a) by reiteration, see e.g. Theorem 1.2.15 and
Proposition 2.2.15 in [13].

Starting from (4.35) and using similar arguments as above, we can also show that

|U(t, ) Ag(s)z]o < e(T)(t — 5) || (4.38)

forevery 8 < 0 < 1,0 <t—s < T and x € D(—Ay(s))?). Estimate (4.32) with
[ = 0 now follows by reiteration, and the general case is an easy consequence of the
smoothing properties of U(,-).

(b) The assertion is clear if we take g € dom((w + Ag(-))!7¢). The general case
can be deduced by means of the approximations n(n + Ag(-))~1g.

(c) The last assertion can be proved as Proposition 2.1 in [15] invoking (4.31),
(4.38) and (b). O

We next derive the representation formula (4.43) for the solution to (2.18) which
is important for the study of the asymptotic behavior. As a preparation, we first
collect several relevant facts in a corollary.

Corollary 4.8. Assume that Hypothesis 4.1 holds. Let k = max{x; : j=1,--- ,m}
and 0 < a <1 — k. Then the following assertions are true.
(a) The operators N,,(t), t € R, map Y1 into X! with uniformly bounded norms.
Moreover, X1 — X©.
(b) The map t — N, (t) € B(Y1,X1) is globally Holder continuous on R.
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(¢) The operators

H(t) == (w+ Aa_1(t))NL(t) € B(Y1, X! 1) (4.39)
are uniformly bounded for t € R, and the function
s+ Uqy_1(t,s)(s)h(s) € X! _, (4.40)

is integrable on [to,t] for all to <t and h € L,([to,t]; Y1).

Proof. Assertion (a) is a consequence of (4.22) as well as of Proposition 2.2 of [10]
and its proof. To check (b), recall that u(t). = N, (t)1 solveS the elliptic problem
(4.21) at time t € R for A = 0 and ¢ € Y;. We then have

(w+ Au(O)(lt) — u(s)) = (Au(s) — Au(6))u(s),
Bj. () (u(t) —u(s)) = (Bj«(s) = Bj«(D)uls), j€{l,...,m}.
As in the proof of Proposition 4.6 we obtain
u(t) —uls) = (w+ Ao(t) 7 (As(s) — Au(t))uls) + No(t)(Bu(s) — Bu(t))u(s),
so that (4.17), the last part of Proposition 4.6 and assertion (a) yield
o)t = No(8)9]1 < ¢|(Ax(t) = Au())Nu(8)8lo +  [(Bi(t) = Bu(s))No(5) ¥y,

The Holder property in (b) thus follows from Lemma 4.3 and (4.22). Assertion (a)
implies (4.39), and (4.40) follows from part (a) and Proposition 4.7(b). O

(4.41)

Proposition 4.9. Assume that Hypothesis 4.1 holds. We then have
A_1(t)p = Au(t)p + (w + A1 (t))No, () B (t)p (4.42)

for all p € X7 and t € R. Let v € E1(J), g € Eo(J), h € L,(J; Y1), and v € Xo
for J = [to,to + T]. Consider the equations
0(t) + A (H)v(t) = g(1), .
e =[50+ Aana 00 = g0 + OGO,
v(to) = vo.

(@) 4 Bu(t)v(t) = h(t),
’U(to) = Vo,

Then v satisfies (a) for a.e. t € J if and only if it satisfies (b) for a.e. t € J. If the
solution exists, it is given by

t t

o(t) = Ut to)vo + / Ut 5)g(s) ds + / Un 1 (4, )TI(s)h(s) ds, te€J (4.43)
to to

Proof. The equation (4.42) and the equivalence of (a) and (b) were shown (in the

proof of) Proposition 6 of [11]. The last assertion follows from (b) and (4.33). O

We say that the evolution family U(-,-) has an exponential dichotomy on R if
there exist (stable) projections P(t) € B(Xy), t € R, and a dichotomy exponent
do > 0 such that U(¢t,s)P(s) = P(t)U(t,s), U(t,s) : ker(P(s)) — ker(P(t)) has an
inverse denoted by Ug(s,t), and

Ut 5)P(s)Il. [1U (s, ) QO < e (4.44)

for all t > s, where we set Q(-) =1 — P(-). If P(t) = I for all ¢t € R, then U(-,")
is called exponentially stable. Since the evolution family is periodic, its exponential
dichotomy is equivalent to the fact that p(U(7,0)) does not intersect the unit circle,
see e.g. [13, §6.3] or [18, §3.1]. The projections Q(t) map Xy to dom(4y(¢t)) C X3
with uniformly bounded norms for ¢t € R, because of Ag(t)Q(t) = Ao(t)U(t,t —
1)Ug(t—1,t)Q(t). Therefore also the operators P(t), t € R, are uniformly bounded
in B(X1) and B(X;1_1p).

In the following result we extend the exponential dichotomy to the extrapolated
evoltuion family, cf. Proposition 2.2 of [14] for the case @ > 1 — p.
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Proposition 4.10. Assume that Hypothesis 4.1 holds and that U(-,-) has an ex-
ponential dichotomy. Let o € (0,1]. Then the operators P(t) and Q(t) admit
uniformly bounded extensions Po_1(t) : X! 1 — X! | and Qu_1(t) : XL | — X

fort € R. The following assertions hold for allt > s in R and a constant N(«).
(1) Qa1()X5oy = Q)X
(2) Uafl(t, S)Pafl(s) = Pafl(t)Uafl(t, 8),‘
(3) Uae1(t,8) @ Qa—1(8)(X3_1) — Qa—1(t)(XL_,) is invertible with inverse

UQva—l(Svt);
(4) |Ua—1(t,8)Pa_1(s)z|o < N(a)max{(t — s)* 1} 1}e %= |z|s | for z €
X(ifl)'

(5) [Ua=1(t.8)Pa1(s)zlsy < N(a)e™ U= al_y forz e X5
(6) [Uq.a—1(s.)Qa-1(t)alo < N(a)e= U= al,_y forz € X[ .

Proof. Most of the results can be proved as Proposition 2.2 of [14] now employing
Proposition 4.7, except for (5). Clearly, (5) holds for 0 <t —s < 2. For t > s + 2,
we estimate

|Ua—1(t,8)Pa—1(s)z|ty_y < c|U(t,s +1)P(s + D)U(s + 1, 8)xo
< ce %00 U (s 41, 8)z]o < ce %00 |z,
using the exponential dichotomy on Xy and (4.32). O

We will now use the exponential dichotomy of U(:,-) to extend the maximal
regularity result Theorem 2.1 to the unbounded time intervals [tg, 00) and (—oo, to].
Let 6 € R and recall the definition (2.22) of the weighted function spaces. We set
Ud(t,s) = eXt=9)U(t,s) for t > s, and assume that U’(-,-) has an exponential
dichotomy. Given (wo,g,h) € X1_1/, x Eo(J1,0) x F(J,0), we introduce

L (tov00,91)(0) = Ut to)wo + [ Ut 9)Ps)gls)ds — [ " Ut 9)Q()g(s) ds

to t

+/ Un—1(t, 8)Py—1(s)II(s)h(s) ds (4.45)

to

- /OO Ug.a—1(t,8)Qa—1(s)I(s)h(s)ds,  t>tg,

5 = | Ualtos)Q@)g(s)ds+ [ Ugas(tos)Quoa(s)M(s)h(s)ds. (4.40)
to to
Observe that Ug(t, s)Q(s) = Q(t)Uq(t, s)Q(s) and that Qu—1(s)II(s) = Q(s)(w +
Ap(5))Q(s)N,(s) is a bounded operator from Y; into dom(Ay(s)). Taking into ac-
count Proposition 4.10, we see that the Q(-)-integrals converge even in dom(Ag(t)).
We thus omit the index o — 1 in the last integrals of (4.45) and (4.46). Similarly
one sees that the P(-) integrals converge in X/,_;. Further, let vy € X;_1/, with
B, (to)vo = h(tp). Due to Proposition 4.9 and Theorem 2.1 the solution of (2.18)
with A(t) = A.(t) is given by

S(to,vo, g, h)(t) := U(t,to)vo+/ Ul(t, s)g(s) ds—|—/ Ua—1(t,$)II(s)h(s) ds

to to

for t > ty. Let L(}L and S5 be the variants of LT and S with U replaced by U?.

Proposition 4.11. Let Hypothesis 4.1 hold and assume that U°(-,-) has an expo-
nential dichotomy for some § € [61,02). Let tg € R, g € Eq([tg,)), h € F([tg, o0)),
and vo € Xi_1/, with B.(to)vo = h(to). Define ¢f by (4.46). Then the follwing
assertions are equivalent.
(1) S('Uo,g, h) € EO([t()? 00)7 5)
(2) LT (vo + ¢F,9,h) € Eo([to,0),9).
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(3) Q(to)vo = —¢g .
In this case, we have S(to,vq,g,h) = LT (tg, P(to)vo, g, h) and it holds

1S (to, v0, 95 M) I, (jt0,00),6) < €1 ([vol1=1/p + 19llE0 ([t0,00).8) + PllE((t0,00).6))- (4-47)

The constant ¢} does not depend on tg, 8, v, g and h.

Proof. Observe that es S(to,vo,g,h) = Ss(to,vo, €sg, esh) and es L™ (tg, wo, g, h) =
L¥ (to, wo, €59, esh). So we can assume that § = 0 by rescaling. In particular, U(-, -)
is assumed to have an exponential dichotomy. (The uniformity of the constant
with respect to ¢ in compact intervals is a consequence of the proof below.) It is
straightforward to verify that L¥ (to,vo + &3, g, h) = S(to, vo, g, h) which gives the
first equivalence. We note that wy := vo + ¢¢ belongs to ran(P(ty)) if and only if
wo = P(to)vo if and only if Q(to)vg = —¢F. On the other hand, Proposition 4.10
and Young’s inequality imply that the integral terms of L™ (to,vo + ¢3‘ , g, h) belong
to Eo([to,00)). Thus, the second equivalence holds, and it remains to check (4.47)
for the case § = 0. Here we cannot follow the proof of Proposition 8 in [11] for the
autonomous case since we do not know whether P(-) leaves invariant Eq ([to, 00)).

There is an p > 0 such that U~#(+,-) is eponentially stable, see e.g. Theorem 2.2
of [18] and the remarks following it. Let vo € X1_1/p, g € Eo([to,0)), and h €
F([to, 00)) such that B.(tg)ve = h(tp) and Q(to)vo = —d¢ . Set wy = P(tg)vo. Then
we have B, (tg)wo = Bi(to)(vo — Q(to)ve) = h(to), since Q(to)vg € dom(Ay(to)).
Consider the problem

Ow(t) + (1 + A (t))v(t) = g(t), t>tg, on €,
B,(t)v(t) = h(t),  t>ty, on 09, (4.48)
v(tg) = wo,

whose solution is given by

v(t) = U (¢, to)wo +/ U™ (t,s)g(s)ds +/ UM (t,8)I(s)h(s) ds

to to

= Io+ 11 + I>.
Proposition 4.9 and Theorem 2.1 show that

‘|U||E1([t0,t0+2}) <ca (|w0|171/p + ||g||Eo([t0,to+2]) + ||h||lF([to,to+2]))'

Since U7H(-,-) is exponentially stable, Theorem 2.4 of [7] yields || 1o+ 11|g, ([to,00)) <
c(|woli-1/p + [19llEe([to,00)))- (Condition (2.9) of [7] follows from Lemma 4.4(c) as
explained in [7, Examples 5.1].) Here and below the constants do not depend on vy,
g and h. For the other terms, we argue as in [11]. Take y € C*([tg — 1, %o +1]) with
X(to—1)=1and x =0 on [ty — %,to—i—l]. For n =2,3,..., set xn(s) = x(s —n)
for s € [to +n — 1,tgp +n+ 1] and h, = (1 — xn)h|[to + n — 1,t0 + n + 1]. For
t € [to+n,to+n+ 1], we can write

L(t) = /t =P (¢, 8)TI(s)hn(s) ds

o+n—1
totn—1
+U "t to+n— %)/ UM (to+n — %, 8)xn(s)IL(s)h(s) ds
to+n—1
to+n—1
FU (g 41— 1) / U (to + 1 — 1, $)TI(s)h(s) ds
to

= Igl(t) -|— Igg(t) + Igg(t).
Due to hy(to+n—1) = 0, Theorem 2.1 combined with Proposition 4.9 implies that

1121 |, (t0+n,to+n+1]) < € hnllp(totn—1,t04nt1)) < ClPllE(totn—1t04nt1)) -
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We further deduce from the last part of Proposition 4.6, Proposition 4.7(a), Corol-
lary 4.8(c) and Proposition 4.10(5) that

(22|, (20 +n,t0+n+1]) < Pl Lo((totn—1,t04n]:v1) 5
to+n—1

t
|Tos(t)|1 + [0¢Las(t)]o < ¢ / e 0= |h(s)]y, ds < ¢ / e %009 |h(s)|y, ds.

to to
As in [11, Proposition 8] these estimates lead to |12k, ([ty+2,00)) < ClIPllE([to+2,00)) -
Combining the above facts, we arrive at
olle, (120,000 < €1 ([wol1-1/p + [19llEo1t0.00)) + 1Pz (120,000 )-
Consider now the evolution equation
w'(t) + Ao(H)w(t) = po(t), t > to,
w(ty) = Q(to)vo.

In view of the exponential dichotomy of U(:,-), Theorem 2.4 in [7] shows that
problem (4.49) has a solution w € E;([tg, 00)) with w(t) € dom(Ay(t)) if

(4.49)

Q(to)w(to) = Q(to)vo = — /OO Uq(to, s)Q(s)uv(s) ds. (4.50)

to

Due to Corollary 4.8(a) we can use (4.33) for ¢ € X;. Employing this fact,
Q(to)vo = —¢7, (4.42) and Proposition 4.7, we obtain

oo

Qto)vo == [ Ua(to 5)Qa-1(s)(9(s) + T1(s)h(s) ) ds

to

— /Oo Uo(to, $)Qa—1(s) (g(s) + A (s)u(s) — A*(s)v(s))ds

to

_ /OO Uq(to, $)Q(s) (9(5) - A*(S>“<s)>ds

to

b
~ Jim Ug(to, b+ 1)Q(b + 1)/ Un 1(b+ 1, 8)A_1(s)0(s)ds

_ f Ua(ta,5)Q(s) (9(9) — Ac()0(s) ) ds
b
- Jim [U(t0. D)) (8) — Qo) — [ Ut 5)Q(s)0.0(s)as
_ /too Ual(to, $)Q(s) (g(s) — Au(s)v(s) — 331)(5))ds

= [ Ualto, Qs)un(s) ds,

to

since v is a bounded solution of (4.48). So (4.50) holds, and we have the solution
w € Eq([to, 00)) of (4.49) satisfying

Wl (120,000 < € (1Q(t0)vol1-1/p + [woll L, ((20,00):%0))
due to Theorem 2.5 of [7]. Set uw = v + w. Hence, u € E;([tg, 00)) satisfies

Ou(t) + Ac(t)u(t) = g(t), t > to,

Bj (t)u(t) Zhj(t), t>ty, JE {1,...,777,},
U(to) = 9.

and (4.47). O
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We further need a variant of Proposition 4.11 for backward solutions of (2.18)
on (—o00,tp]. The necessary modifications can be carried out as in Proposition 9 of
[11]. Given g € Eo((—00,%0],9), h € F((—00,%0],0) and vy € Xy, we define

¢
L (10,00, 00) = Ul 10)QUua)olta) + [ Ut5)P(s)g(s) ds

— 00

t

_/tUUQ(t,s)Q(s)g(s) ds+/ Un—1 (£ 8) Pacy (5)T1(s)h(s) ds

— o0

—[Umwﬁwwﬂ$m$M@w7 <ty

to
05 = [ Vaaltos) Paca(s)(g(s) + T(5)h() ds.
Proposition 4.12. Assume that Hypothesis 4.1 holds and that U°(-,-) has an
exponential dichotomy for some § € [01,02]. Let tg € R, g € Eg((—o0,t0],9),
h € F((—o0,t0],d), and vg € Xo. Consider problem (2.18) on (—oo,ty] with
A(t) = AL(t), and the final value v(tg) = vg. Then there is a solution v of (2.18)
on (—oo, tg] belonging to Eg((—o0,tg],d) if and only if P(to)vo = ¢q - In this case,
v =L (to,v0,9,h) is the unique solution of (2.18) in E1((—o0,t],d) with the final
value vy and

1L~ (to, v0, 9, 1) |, ((=o0sto).6) < €1 (1Q(t0)volo + 19llEe((=o0sto).6) T+ 1llE((=00,to],8))-

The constant ¢} does not depend on tg, 6, vg, g or h.

5. THE ASYMPTOTIC STABILITY OF PERIODIC SOLUTIONS

We assume that Hypothesis 4.1 holds for a 7—periodic solution w, of (2.2). More-
over, let U(-,-) be the 7—periodic evolution family generated by operators Ag(t),
t € R, defined in (4.16). Hence, U(-,-) solves the linearized problem (2.18) with
g = h;j = 0. We start with the principle of linearized stability.

Proposition 5.1. Assume that Hypothesis 4.1 holds with 7 > 0 and that
r(U(1,0)) < 797 < 1 for some § > 0. Then there exists constants p,c > 0 such that
for all ug € X1_1/, and to € R with |ug — u«(to)l1—1/, < p and B(to,uo) = 0, the
solution u of (2.2) exists for allt >ty and satisfies |u(t) — u.(t)|1_1/, < ce ®¢t0)
for allt >ty + 1.

Based on the theory developed in the previous sections one can establish the above
result as Proposition 16 of [11]. So we only sketch the main parts of the proof. By
the assumptions, U(-,) is exponentially stable. Therefore, ¢ = 0 in (4.46) and
S = LT in Proposition 4.11. Using this fact, Propositions 2.4 and 4.11 as well as
the contraction mapping principle, we solve (2.20) by a fixed point problem in the
space Eq([to, 00),0). The solution v of (2.20) gives the required solution u = u, +v
of (2.2).

If the problem (2.2) is autonomous, i.e., the coeflicients do not depend on time,
then Proposition 5.1 is never applicable if the periodic orbit u, is not an equi-
librium. In fact, Theorem 3.2 implies that u, € H)((a,b); X1) N H2((a,b); Xo) N
C'((a,b); X1_1,,) for all a < b in R. So we can differentiate (2.2) with respect to ¢
in Xo and Y;_1,, respectively. As a result, v := ul, € Ly((a,b); Xl)ﬂH;((a, b); Xo)
satisfies (2.18) with g = 0 and h; = 0, so that v(t) € dom(Ay(t)) for a.e. t € R and

V() + Ao(t)v(t) =0, teR, v(0) = u(0).
This means that U(7,0)u,(0) = u}(0) and, hence r(U(r,0)) > 1. However, if this
eigenvalue is simple and the rest of the spectrum of U(r,0) is strictly contained in
the open unit disk, then we can show that the orbit u, is asymptotically stable with
asymptotic phase.
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Theorem 5.2. Let Hypothesis 4.1 hold for a mon—constant T—periodic orbit u,
and for maps A(t,u) = A(u), F(t,u) = F(u) and B(t,u) = B(u) not depending
on time t explicitely. Assume that 1 is a simple eigenvalue of U(t,0) and that
max{|\| : A € a(U(7,0)) \ {1}} < e™°7 < 1 for some § > 0. Then there exists
constants r,c > 0 such that for all ug € X1_1/, with |ug — u«(0)[1—1/p < r and
B(ug) = 0, the solution u of (2.2) with to = 0 ewists for all t > 0 and there is a
0 € R such that |u(t) — u.(t + 0)|1 < ce™® for all t > 1.

Proof. We set ug(t) = u.(0 +t) for all t € R and any given 6 € R. Observe that ug
also solves (2.2) with the initial condition ug(0) = u.(#) since (2.2) is autonomous.
Recall from (2.16) and (2.21) the definition of A.(¢), B.(t), G(t,v) and H(t,v) for
the periodic orbit u.. Let Ag(t), By(t), Gg(t,v) and Hy(t,v) be given in the same
way for ugy instead of u.. Let ug € Xy_y/, with B(ug) = 0 be given, and let u be
the solution of (2.2) with u(0) = ug. Then the function w = u — uy satisfies

Aw(t)+ A, (H)w(t) = (A, (t)— Ag(t))w(t) + Go(t, w(t)) =:Gy(t,w(t)) on Q, t >0,
B, (t)w(t) = (B.(t)— By (t))w(t) + Hy(t,w(t))=: He(t,w(t)) on dQ, t >0,
w(0) = up —u(f) =: wy on . (5.1)
Let Gy and Hy be the corresponding substitution operators, which are given by

Go(v) = A, (v + A(ug)ug — A(ug + v)(ug + v) + F(ug +v) — F(ug),

Hy(v) = B'(uy)v — B(ug + v) (5.2)
for all v € E1(d) and 6 € R. In the following we write E;(d) instead of E; (R, )
etc., where § > 0 is given by the assumptions. Proposition 2.4 yields that Gy €
CYHE1(6);Eo(d)) and Hy € CL(E(5);F(5)). We next check that the multiplication
operators A, (-)—Ag(-) and B.(-)—By(-) = B'(u.)—B'(ug) belong to B(E1(d), Eq(4))
and B(E1(6),F(d)), respectively. We then obtain that Gy € C*(E1(d); Eo(6)), Hy €
CY(E1(6);F(9)), and

GH(0) = A(u) — A(up) + A'(us)us — A'(ug)ug + F'(ug) — F (us),
H}(0) = B'(ux) — B'(ug) = H'(ug — us) — H'(0),
using also (5.2) and (2.24). First, the assertions concerning G¢ and the inequality

1G5 (0) | 5eEr (8).50 (5 < €(16]) (5.3)

follow from the properties of A and F' stated before Theorem 2.1 and from the esti-
mate |u(t) — ug(t)]y < c|0]*~/P for all t,0 € R, see (4.2). Second, Proposition 2.4
and (4.2) yield that

1(B' (u) = B'(ug)vllpcsy < e(llus — uolle, ) I0llz, ) < €(l0]) lvlle,sy  (5:4)

for all v € E;(J) and compact intervals J. Using the periodicity of u,, one concludes

les(B (ux) — BI(UG))U||IEP(R+;)/,€) Z (B B'(uy)) €5U||LP ([n,(n+1)7);Ys)

< 6(|9|) I0lIE, (5>

where k = 0,1, es(t) = e’ and we have fixed one index j € {1,...,m} which is
omitted from the notation. By means of Lemma 2.3 and writing f = (B'(u.) —
B'(up))v and I, = [nT7 — 1,(n+ 1)7 + 1] N R4, we further estimate

les(B' (us) = B'(ua))0[fy s . va)

e(|o])” |U|| Jrcz o 5tpwd dt
1(6) ) |t — s|1+rp



< (017 vl 5) + ¢ D_ €™ [(B'(w) = B' (o))l 1,3,

n=0

< (10D 10ll%, 5, + ¢ S (6 lesvl,
n=0

< e(10D)” [[vllg, ¢5)-
Summing up, we have shown that

1B (ws) — B'(uo)ll5(e,(6),75)) = IH(0)|5E, 5),7(5)) < (16])- (5.5)

Let P(t), t € R, be the stable projections for U(t,s), and Q(t) = I — P(¢).
Due to ran(Q(0)) C dom(Ay(0)), we have Z; = P(O)Xlofl/p C X1071/p and thus
P(0)X}_, , = ran(P(0)) N X1_1/, Nker(B.(0)). Observe that (2.7) yields

[o(®)1-17p < e o()1-1/p < o 0]lgy @), 20, (5.6)

since 8¢ > 0. Let AV/(0) be the right inverse of B, (0) € B(X1_1/p, Y1-1/p) introduced
in (3.2). We then have

B.(0)P(0)A(0) = (Bx(0) — B.(0)Q(0)N(0) = B.(ON(0) =T (5.7)
on Y;_y/,. Using the operator L™ from (4.45), we define
Lo: ZoxEa(6) = B1(8);  Lo(20,0) = v—L*(20+P(0)N(0)70Hy (v), Go (v), Hy (v))
for any 6 € R, where we have omitted the argument o = 0 in L*. Because of (5.7)

and Zo C ker(B,(0)), the compatibility condition in Theorem 2.1 holds. In addition
Gp and Hy are C*, so that we have Ly € C*(Zg x E1(8);E1(6)), L6(0,0) = 0 and
02L9(0,0) = I — L*(P(0)N'(0)0H} (0), Gj(0), Hy (0)).

The estimates (5.3) and (5.5) combined with Theorem 2.1 now imply that there is
an 19 > 0 such that 92L£9(0,0) € B(E;(0)) is invertible provided that |6] < 9. So
the implicit function theorem yields numbers py > 0 and a C*-map @ from the ball
B(po) := Zo N Bi_1/p(0, po) to E1(d) such that ®4(0) = 0 and Ly (20, Po(20)) = 0
for each zg € B(pg). Further, possibly after decreasing po > 0 and 1y > 0 we
obtain that ®}(zp) is uniformly bounded for 8 € [—ng,n0] and zy € B(po). This
can be seen as in the proof of Theorem 14 in [11] differentiating the fixed point
equation Lg(zg, Pp(20)) = 0 w.r.t. zp and employing (5.3) and (5.5) once more. Due
to Proposition 4.11 and (4.46), the function w = ®g(zp) solves problem (5.1) with
the initial value

(0, 20) = w(0) = zo + P(0)N'(0)Hy (0, w(0)) (5.8)
- Q(O)/O Ua(0, $)Q(s) (Go(s w(s)) + TI(s) H (s, w(s))) ds.

where z9 € B(po) C Zo and |0 < no. It holds w(0) € X;_1/, and B.(0)w(0) =
Hp(0,w(0)) due to (5.7). We further set

Wo(20) = P(O)N(0)Hy 0, [@0(20))(0)). (5.9)
Observe that © = w + ug = ®g(z0) + up then solves (2.2) with the initial condition
1(0) = w(0) 4+ ux (). Moreover, from ®4(0) = 0 and the boundedness of @}, we infer
that
@6 (20) e, (5) < ¢l20l1-1/p < cpo (5.10)
for all § € [—n9,no] and zg € B(po).
Now, let ug € X;_1/, with B(ug) = 0 be given. We look for 6 € [—no,70] and
2o € B(pp) such that

ug = ug(0) + (0, z0) = u () + (0, o). (5.11)
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If (5.11) holds, the function u = ®y(2) + ug solves (2.2) with the initial condition
u(0) = up. Moreover, (5.6), (5.10), and Proposition 3.3 imply that u(t) —u.(t+6) =
[®9(20)](t) decays exponentially in X as asserted. (In order to apply Proposition 3.3
one possibly has to decrease pg > 0.)

So it remains to verify (5.11). As observed before the statement of the theorem,
we have U(T, 0)u/ (0) = u,(0) so that by the spectral assumptions the function w/, (0)
spans Q(0)Xo. Hence, we can choose z* € X such that

(ul (0),z*) =1 and  Q(0)z = aul (0) (z,z*) (5.12)
for some o € C\ {0} and all x € X. Therefore, (5.11) holds if and only if

0\ _ [ {uo —u(0) — (0, 20) + O’ (0), z*)
<zo> = (0, 2) := ( ’ P(0)(uo —wu*(eg)) — g (20) )

for some 6 € [—no,no] and 20 € B(po). We look for i € (0,70] and p € (0, po) such
that ¥ becomes a strict contraction on [—p, p] x B(p). First, we observe that

e (00 =1 (0) + 9@ %0) — 0(0, ) + (6~ D (0),27)
(0, z0) =200, °)< P(0) (1 (B) — 11 (6)) + i (Z0) — o (20) >

for all 0,0 € [-n,n] and 20,Z0 € B(p) with n € (0,170] and p € (0,pg]. Since
P(0)ul(0) = 0 and v, € C(R; X;_1/,), we can estimate
[P(O) . (B) = . (0117 < / PO (0 + 57 = 0)) = (0] T = )1 ds
n) [0 —0l.
Similarly, one obtains
[{w(0) — ue(0) + (0 — 0)u,(0), 27)
1
< C/ Wl (0 + 5(0 = 0)) — ul(0)|1-1/, |0 — O] ds < e(n) |0 — 0.
0

To treat the remaining terms, we write w = ®y(20) and W = ®5(Zp) and note that
w— = L (20— Zo + P(0)N (0)yo (Hp (w) — Hy (W), G (w) — G5(w), Hy (w) — Hz(w)).
Proposition 4.11, (3.2) and (2.10) then yield

lw =g, () < C(lzo —Zol1_1 + Go(w) — Gg(®@)llgq(5) + 1Ho (w) — Hy(®@)zs)
(5.13)
Taking into account (5.2) and B(u.) = 0, we calculate

Hy(w) — Hz(w) = Hy(w) — Ho(W) + B(uz + W) — B(ug) + B(ug) — B(ug + W)
:/O ) (w + 5(T — w)) (T — w) ds
+ /O [B'(ug + sw) — B (ug + sw)|w ds.

Estimate (5.10) yields [lw 4 s(@ — w)l|g,(5) < cp for all s € [0,1]. Since HY, is
continuous, we can thus deduce from (5.5) that

|[HY (w + s(w — W) B, (5).F5)) < () +(p).

Due to (R) and Lemma A.2 in [12], the map v — B’(v) is locally Lipschitz (not just
continuous as used in (5.4)). As in the calculations leading to (5.5), it then follows
that

(B’ (uo + sw) — B'(ug + s0)]w||g(s) < ¢ lluo — ugllz, (o, [T, 5)
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1
<cp [ I+ 0+ 50 = O)le. o) 10 - Bl ds
0

<cplo -4,
employing again (5.10) and Theorem 3.2. As a result,
o (w) — Hg(@)|e,(5) < (e() + €(p)) lw — W&, (5) + cp |6 —b]. (5.14)
In a similar way, one derives
1Go(w) — Gg(@) e, (5) < (e(n) +2(p)) |w — W, (5) + cp 6 — . (5.15)

Taking sufficiently small n > 0 and p > 0, (5.13) thus leads to
lw — @, (5) < ¢lz0 = Zol1-1/p + cp |0 — 0]
Inserting this inequality into (5.14) and (5.15), we arrive at

1Go(w) —G5(@) e, (5): I1Ho (w) —Hg(@) 1z, (5) < (e(1)+(p)) (120 =Z0|1-1/+16 —8])-
Using (5.9), (3.2) and (2.10), we thus obtain

[Y0(z0) — B5(E0) 115 < () + £(0)) (120 — Zoli1/p + 16— B.
Finally, (5.8), (5.14) and (5.15) yield

1Q(0)(12(8,Z0) — (8, 20)| < e (e(n) +2(p)) (20 — Zol1-1/p + 10 — 0).

Summing up, we can fix n = p € (0,7m0] N (0,po) such that ¥ is Lipschitz
with constant 1/2 on [—p, p] x B(p) =: M, where we take the norm ||(6,2)| =
max{[0], [20]1-1/p} on M CR x X;1_1 .

To show the invariance of M under ¥, we first note that ¥(0,0) = ({(ug —
ux(0),2*), P(0)(up — u«(0))), and hence ||¥(0,0)|| < er, provided that |ug —
us(0)[1—1/p < 7. So, for (0, 20) € M it follows that

1
190, 20)]| < er + 5 max{(6], 2ol 1} < e+ 2.

and ¥ : M — M if r > 0 is chosen small enough. |
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