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Abstract
We study finite delay evolution equation

z'(t) = Ax(t) + F(t,x¢), t >0,
zo=¢p€C([-r0],E),

where linear operator A is non-densely defined and satisfies the Hille-Yosida condition. First we obtain
some properties of “integral solutions” in this case, and prove the compactness of an operator determined
by integral solutions. This allows us to apply Horn’s fixed point theorem to prove the existence of periodic
integral solutions when integral solutions are bounded and ultimately bounded. This extends the study
of periodic solutions for densely defined operators to non-densely defined operators. An example is given.

1 INTRODUCTION.

In this note, we consider finite delay evolution equation

o' (t) = Ax(t) + F(t,x¢), t >0,
{ rg=p € C([-r0],E), (1.1)

where A is a non-densely defined linear operator in a Banach space E; C = C ([-r,0], EF) is
the space of continuous functions from [—r,0] (r > 0 is a constant) to E endowed with the
super-norm; and for every ¢ > 0, the function z; € C' is defined by

2e(-)(0) = 24(0) = x(t +0), 0 € [-r0],
and F(t, ) is a continuous function from R x C to F, and is w—periodic in t.

It’s well known that if A is the infinitesimal generator of a Cy-semigroup of bounded linear
operators, or equivalently

(7). D(A) =FE, (D meansdomain),
(7). there exist M > 0 and 7 € R such that |7, 00 C p(A4), and
sup{(A=7)"|A—=A)": A>7, ne N} < M,
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where p(A) is the resolvent set of A, then the classical semigroup theory ensures the well-
posedness of Eq.(1.1). ([12]).

In this work we investigate the case when the operator A satisfies only the assumption
(17) above, that is, when A is non-densely defined; and we are concerned with the existence
of periodic solutions for Eq.(1.1). The related studies and examples concerning non-densely
defined operators can be found in the references such as [1, 3, 4, 7]. For example, in [3], the
authors proved that Eq.(1.1) is wellposed in the set

Co={p€C([=,0],E): ¢(0) € D(A)} .

The problem of finding periodic solutions is an important subject in the qualitative study
of ordinary and functional differential equations. The famous Massera’s theorem [9] on two-
dimensional periodic ordinary differential equations explains the relationship between the
bounded solutions and periodic solutions. Using Browder’s fixed point theorem, Yoshizawa
proved in [13] that if the solutions of an n—dimensional periodic ordinary differential equa-
tion are either uniformly bounded or uniformly ultimately bounded, then the system has a
periodic solution. Hale and Lopes [6] used Horn’s fixed point theorem to obtain the same
result for n—dimensional periodic ordinary and functional differential equations with finite
delay. In [11], Show studied the Massera’s theorem for some functional differential equations
in finite dimensional spaces and proved that the existence of a bounded solution implies the
existence of a periodic solution.

In many of those studies, the most important feature is to show that the operator
P¢=x,(-,¢), (w units along z) (1.2)

is compact (continuous and takes a bounded set into a precompact set), where w is the
period of the system and x is the unique solution determined by ¢. Then, some fixed point
theorem can be used to derive periodic solutions.

For equations in general Banach spaces (infinite dimensional), showing the compactness
of operator P is a very hard task, because the difficulty involving the abstract version of
Arzela-Ascoli’s theorem. As can be seen in [2, 8, 14], if this difficulty can be overcome,
then other steps for equations in finite dimensional spaces can be carried over to show that
operator P is compact, and hence to derive periodic solutions. For example, in [8], the
author treated the evolution equation

{ a'(t) = At)z(t) + f(t,x(t),2), =0,
To=pE C([_T70]7E)7

where A(t) is w—periodic in ¢ and generates an evolution system (U(t, s)),~ >, i a Banach
space E, and f(t,.,.) is w—periodic in ¢; and proved the compactness of P and hence the
existence of periodic mild solutions using the boundedness and ultimate boundedness of mild
solutions when w > r.



When operator A in Eq.(1.1) satisfies only (ii) above, that is, when A is non-densely
defined, the appropriate solutions to work with will be integral solutions; see Definition 2.1.
To our knowledge, we have not seen results about periodic integral solutions, thus we would
like to provide one here. Similar to the cases for densely defined operators mentioned above,
the most important step here is to show that P¢ = x,(-, ¢) is compact, where z is the unique
integral solution determined by ¢. After this, we are able to apply Horn’s fixed point theorem
and prove, under the boundedness and ultimate boundedness assumptions, the existence of
w—periodic integral solutions for Eq.(1.1) when w > r. This way, we can extend the study
of periodic solutions for densely defined operators to non-densely defined operators. Finally,
we give an example of a partial functional differential equation in continuous functions space
with the super-norm.

2 THE COMPACTNESS OF OPERATOR P.

In this section we make the following assumptions.

(Hy). The operator A is a Hille-Yosida operator. That means: there exist M > 0 and 7 € R
such that |7, 00[ C p(A), and sup{(A=7)"|[A—A)™|: A>7, ne N} < M.

(Hs). The function F' is continuous in ¢ and is locally Lipschitz in the second variable in the
sense that for each h > 0 there exists a constant k;(h) > 0 such that

|F(t,01) — F(t,02)| < ki(h) |1 — 2|, fort € [0,h] and |p1], |p2] < h.

We now list the following definitions.

Definition 2.1. Let b > 0. A continuous function z : [-r,b] — E is called an integral
solution of Eq.(1.1) if

i). fix(s)ds € D(A), for t € [0,b],

ii). o(t) = p(0) + A [§ x(s)ds + [ F(s,x,)ds, for t € [0,b],
Definition 2.2. A continuous function z : [—r,b] — E is called a strict solution of Eq.(1.1)
if

i). x.€ C1([0,0], E) N C([0,0], D (A)),

it). x satisfies Eq.(1.1) for ¢ € [0, 0],

iii). To = .
Remark 2.1. From the closedness of operator A, we see that if an integral solution x of
Eq.(1.1) is continuously differentiable, then z is a strict solution of Eq.(1.1).

We can use methods similar to those in [3] for autonomous equations to obtain the fol-
lowing existence and uniqueness results concerning integral solutions and strict solutions for
non-autonomous equations. Details are omitted here.

Theorem 2.1. Assume that (H;) and (H») hold. Then for any ¢ € Cy =
{g& e C([-r,0],E):¢(0) € (A)} , there exists a unique integral solution (., ¢) of Eq.(1.1)



with its maximal interval of existence [—r,t,[, t, > 0, and

either ¢, = oo, or limsup|z(t, )| = occ.

t—ty,

Moreover z(., ¢) is a continuous function of ¢ in the sense that, for ¢ € Cy and t € [0,1,],
there exist positive constants L and e such that for any ¢ € Cy with | — 1| < &, we have

ety and (s, ) — a(s, ¥ < Llp— ], s€[-n1)
Theorem 2.2. Assume that (H;) and (H,) hold. Furthermore assume that F' is continuously
differentiable, and for each h > 0, there exist positive constants ky(h) and ks(h) such that
[DLE (&, 91) = Dy 2)] < ka(h) [01 = ol
|D2F (tawl) - D2F (t7¢2>| < k3(h) |901 - ¢2| )

for t € [0,h] and |p1],|@2] < h, where Dy and D, denote respectively the derivative of
F(t, ) with respect to t and . Let ¢ € C such that

¢ € Cy, v(0)e D(A)), andgpl(()) = Ap(0)+ F(0,¢).

Then the integral solution z(yp) of Eq.(1.1) is a strict solution in [0, £,|.

Remark 2.2. If we assume that function F(¢, ) is continuous and Lipschitz with respect
to the second argument, then the integral solution of Eq.(1.1) exists for all £ > 0. Moreover
the solutions z(t, ¢) are locally bounded in ¢ and ¢. In the following, we're concerned with
periodic integral solutions, so we will assume that all integral solutions exist on [0, c0).

Now, we introduce the part Ay of A in D(A), defined by
Ay=A on D(Aj)={x € D(A): Az € D(A)}.

Then it’s well known ([1, 7]) that the part Ay of A generates a strongly continuous semigroup
To(+) on D(A); and for ¢ € Cp, the integral solution of Eq.(1.1) is given by

= To(t)p(0) + limy oo fy To(t — 8)BrF (s, x,)ds, t >0,
"= ), te [0,

(2.1)

where By = A(A — A)~!; and x(t) € D(A), t > 0.

In the sequel, we need to prove the compactness of operator P, so we assume

(Hj). The semigroup (7p(t)),5, is compact on D(A). That means for each ¢ > 0, operator
To(t) is compact on D(A).

Now, we are ready to prove our main result in this paper, that is, the compactness of
operator P.

Theorem 2.3. Assume that (H;), (H2), (H3) hold and that all integral solutions of Eq.(1.1)
exist for ¢ > 0 and are locally bounded (that is, for any ¢ > 0, the integral solutions of Eq.(1.1)
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are bounded on [0, ¢] by a constant if their initial functions are bounded by a constant). Let
w > r be fixed. Then the operator Py = z,(., ) on C is compact (continuous and takes a
bounded set into a precompact set).

Proof: The continuity of P follows from Theorem 2.1. Let B be a bounded set in Cjy. Then,
as integral solutions are locally bounded, it follows that the set

W ={z,(.,¢) : ¢ € B} (2.2)

is bounded in Cy. Next, we will show that W is precompact in Cj by using Arzela-Ascoli’s
theorem. For that end we first prove that for every fixed 6 € [—r, 0],

{z(w+0,p):p € B}

is precompact in D(A). From (2.1), we have
w6
#(w+0,¢) = To(w +0)p(0) + lim /0 To(w +0 — 8)ByF (s, 2(., 0))ds.
Since w > r is fixed, we can choose € > 0 such that w + 6 — e > 0. Then

w0 w+0—¢
/ To(w+ 6 — s)BAF (s, z4(.,¢))ds = / To(w+ 6 — s)BAF (s, z4(.,¢))ds
0 0

w0
+/ To(w+ 6 — s)BAF (s, zs(., ¢))ds,

w+0—¢
and
wH0—¢
/\lim To(w+ 60 — s)BAF(s,z4(.,p))ds =
—00./0
w+0—¢
To(e) lim To(w+ 60 — e — s)B\F(s,zs(.,))ds.

A—o00 .J0

Therefore, by Assumption (Hj3) and the local boundedness assumption on integral solutions,
we see that

w+0—¢
{lim / To(w+ 6 — s)BAF (s, z4(.,¢))ds ZQOEB}
0

A—00

= Ty(e) { lim /0w+95 To(w+ 60 —e—3s)B\F(s,25(.,0))ds : ¢ € B}

A—00

is precompact in D(A) because Ty(¢e) is applied to a bounded set. Next, for some positive
constant a, one has

w0 w+0—¢
| lim To(w + 0 = $)BaF(s,25(., ¢))ds — lim To(w + 0 = $)BAF (s, 2.(., @) ds|
—00 JO —0J0
w-+0
< | lim To(w + 0 — s)BrF (s, zs(., ¢))ds| < ae.

A—00 Jw+h—¢

This implies that the set

w—+0
{lim/o To(w + 0 — 8)BF (5, 25(., 0))ds : p € B} (2.3)

A—00
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is totally bounded, and therefore the set {z(w + 0, ¢) : ¢ € B} is precompact in D(A).

It remains to prove the equicontinuity of functions in set W. Let 6,60y € [—r,0] with
0 > 0y. Then w+60 > w+ 60y > 0, and

r(w+0,0) —x(w+by,p) = [Tolw+0)—Ty(w+ 00)]p(0)
w6
—l—/\lim To(w+ 0 — s)ByF (s, zs(., ¢))ds
—00 JO
w409
—Alim To(w + 0y — s)BAF (s, z4(., p))ds.
—00 .J0

Notice that
w0 w60y
/ To(w+ 6 — s)BAF(s,z4(.,))ds = / To(w+ 6 — s)BAF (s, z4(.,¢))ds
0 0

w40
+/ To(w+ 6 — s)BAF (s, z5(., ¢))ds,

w+00
so we deduce that

[z(w+0,0) — 2(w+ 0o, 0)| < [To(w +0) — To(w + 6o)| |0(0)]

w0

+| Alim ; ’ [To(w+ 60 —s) — To(w + by — s)] BAF(s,zs(., ¢))ds|
w6

+| lim To(w+ 60 — s)BAF (s, z4(., ¢))ds]|.

A—00 Jw+6,

From assumption (Hs) and a result in [10], semigroup (75(t)),, is uniformly continuous
for t > 0, which implies that -

9111161 ‘To(w + 9) — T()(w + 90)’ = O7
—Y

since w + 0 > w + 0y > 0. Furthermore, there exists a positive constant b such that

w40
| im To(w+ 60 — s)BAF(s,x5(.,))ds| < b(0 —0p) .

A—00 Jw+6y
We also have
Hmy oo J§77% [To(w + 6 — 5) — To(w + 0o — 8)] BAF (s, 25(., ) )ds
= [T5(6 — bo) — I limyoq [ Ty (w + 0 — 5)BAF (s, (., ) )ds.

As in (2.3), we obtain that there is a compact set K in D(A) such that

w-+0
lim ’ To(w + 0y — 8)BAF(s,z4(.,p))ds € K, forall p € B.

A—o00 J0

Thus, from Banach-Stenhauss’s theorem, we have

lim sup [(To(6 — 60y) — x| = 0.
0—00 zc K

This implies that
lim |z(w+ 0, ¢p) — x(w+ 0o, )] =0, uniformly for ¢ € B.
0—0,

The proof for 8 < 6y is similar. This completes the proof. a



3 BOUNDEDNESS AND PERIODICITY.

After showing the compactness of operator P, we can follow [2, 8, 14] and derive periodic
integral solutions for Eq.(1.1). In the sequel we make the following assumption.

(H4) The function F(t, ) is w—periodic in ¢ with w > r.

We also need to bound certain terms involving integral solutions, so we define the follow-
ing.
Definition 3.1. We say that integral solutions of Eq.(1.1) are bounded if for each By > 0,
there is a By > 0 such that || < By implies |z(t, ¢)| < By for t > 0.

Definition 3.2. We say that integral solutions of Eq.(1.1) are ultimate bounded if there is
a bound B > 0, such that for each By > 0, there is a £ > 0 such that |¢| < By and t > k
imply [z(t,¢)| < B.

We also list the following result as a reference.

Lemma 3.1. [6] (Horn’s fixed point Theorem). Let Ey C F; C E, be convex subsets
of Banach space Z, with Fy and FE5 compact subsets and E; open relative to F5. Let
P : Eys — Z be a continuous map such that for some integer m one has

PI(Ey) CEy, 1<j<m—1,

Pi(Ey) C Ey, m<j<2m-—1,

then P has a fixed point in Fs.

With these preparations, we can prove

Theorem 3.1. Assume that (H;), (Hs), (Hs) and (H,) hold. Furthermore suppose that
integral solutions of Eq.(1.1) are bounded and ultimate bounded. Then Eq.(1.1) has an
w—periodic integral solution.

Proof: From Theorem 2.3, we know that operator P¢ = x,(-,¢) on Cy is compact. Let
B be the bound in the definition of ultimate boundedness, then by boundedness, there is
a By > 0 such that |p| < B implies |z(t,¢)| < B; for ¢ > 0. Furthermore, there is a
By > By such that |p| < B; implies |z(t, p)| < By for ¢ > 0. Now, using ultimate bound-
edness, there is a positive integer m such that || < By implies |z(t, p)| < B fort > (m—2)w.

Let x(t) be an integral solution of Eq.(1.1) and define y(t) = x(t + w). Then, for ¢ > 0,
t+w
y(t) = z(t+w)="To(t+w)p(0)+ A1im /O To(t +w — h)ByF (h, xp)dh
= To(t)Ty(w)(0) + Jim /w To(t + w — h)BrF(h, zp)dh
—00 .J0

t+w
+ lim To(t + w — h)ByF(h, xp)dh

A—00 Jw

= To(O)[To(@)o(0) + lim [*To(w — B)BrF(han)dh]
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t
+)\lim / To(t — s)BAF (s, Ty1s)ds
—00.J0
t
= Ty(t)y(0) + lim / To(t — ) BrF (5,1, )ds. (3.1)
—00 J0

This implies that y(t) = z(t+w) is also an integral solution of Eq.(1.1). Then the uniqueness
implies that P = 2, (., ¢) for ¢ € Cy. Thus, we have the following

|P]:*1g0| = |z-1w(., )| < B, ] =1,2,...,m—1 and |p| < By,
[P o] = 21w, ©)| < B, j>m and [p| < By,

Let _
H={pecC:|p| < B}, Ey=cov.(P(H)),
K= {QDGCO ‘90‘ <Bl} El KﬂEQ,
G={peCy:lp| < B}, Ey=cov.(P(G)),

where cov.(F") is the convex hull of the set F. Then we see that Ey, E; and E, are convex
subsets of Cy with Fy and E5 compact subsets and E; open relative to Es, and

Pi(E,) C PI(K)=PPI"Y(K)C P(H)C By, 1<j<m—1,
PI(Ey) C PI(K)=PP""Y(K)C P(G) C Ey, m<j<2m-—1.

Consequently, from Horn’s fixed point theorem we know that operator P has a fixed point
¢. Then, for the integral solution z(-) = z(+,¢) with x¢(-, ) = ¢, we see from (3.1) that
y(t) = x(t + w, ¢) is also an integral solution with yg = z,(¢) = P¢ = ¢. Thus the unique-
ness implies z(t,¢) = y(t) = z(t + w, ¢); therefore x(t, ¢) is an w—periodic solution. This
completes the proof. O

Next, we give a criteria as in [8] to guarantee the boundedness and ultimate boundedness
of integral solutions of Eq.(1.1). The proof can be found in [§].

Theorem 3.2. Assume that there exist functions W;,7 = 1,2,3 with W; : [0, 00[ — [0, 00],
W;(0) = 0, W; strictly increasing, and Wi(t) — oo, as t — oco. Further assume that there
exists a Liapunov function V : E — R such that for some M > 0, when z is an integral
solution of Eq.(1.1) with |z(t)| > M, then

Wl(lw(t)l)_ V(x(t)) < Wy(|z(8)]), and
V(@) < =Wa(|z(t)]) or V(a(t)) = V(2(0)) < — Jy Ws(|z(s)|)ds
Eq

Then integral solutions of Eq.(1.1) are bounded and ultimate bounded.

4 AN EXAMPLE.

In the following, we apply our results here to the partial functional differential equation

0 0?

—u(t,z) = axQU(t,x) + f(t,z,ue(-,x)), u(t,0) =u(t,1) =0, t >0, z € [0,1], (4.1)



where u;(+, ) (not a partial derivative) is defined by u(-,z)(6) = w(t + 6,x), 6 € [—r,0],
r > 0 is a constant.

We study Eq.(4.1) in £ = ([0, 1], the space of all continuous functions on [0, 1] with the
super-norm, and define

Au =", D(A) = {ue C*0,1] : u(0) = u(1) = 0}. (4.2)
Then the closure of D(A) is
D(A) = Cy[0,1] = {u € C[0,1] : u(0) = u(1) =0} # C[0,1] = E, (4.3)

thus A is not densely defined on F.

Now, (10.2) in [4] is true, and it implies (1.1) in [4]. Thus Hille-Yosida condition (H;) in
our paper is satisfied.

Let Eg be the closure of D(A), that is,
Ey = D(A) = {u € C[0,1] : u(0) = u(1) = 0},
and define the part of A as
Aou = Au =", (4.4)
on the domain

D(Ay) = {ue D(A): Au € Ep}
= {u € C?0,1] : u(0) = u(1) = u"(0) = u"(1) = 0}. (4.5)

Lemma 4.1. A, generates a compact semigroup on Ey = D(A).

Proof: Let f € Ey and consider (A — Ag)u = f for A ¢ (—o0, 0], that is,
Au(t) —u"(t) = f(t), u(0)=u(l)=u"(0)=1u"(1)=0. (4.6)

From [5], Au(t) — u"(t) = f(t), u(0) = u(1) = 0 has a unique solution w (given on page 372
of [5]). Now, w € Ey and f € Ey, so w” = Aw — f € Ey. Thus w is also a unique solution of
Eq.(4.6). Therefore (A — Ag)~! is well defined on Ej for A ¢ (—o0,0].

Next, similar to the argument in [5], we have

_ 1
H(/\ - AO) 1”B(Eo) < |)\| (4'7)

cos(q/2)
where ¢ = arg A and B(FEy) is the Banach space of all bounded linear operators on Ej.
Now from [4] or [10], Ay generates an analytic semigroup on FEy. Then similar to [10],
the analytic semigroup is continuous in the uniform operator topology for ¢ > 0; and



(A= Ag)™', A ¢ (—o0,0], maps bounded set in Ejy into bounded set in Ey with a uni-
form bound on their first derivatives. It now follows from Arzela-Ascoli’s theorem that
(A —Ap)™', X\ ¢ (—00,0], is a compact operator. Therefore the semigroup in compact ac-
cording to [10]. O

For this example, conditions (H;)—(Hy) can be met, so that results here can be applied.
Details are left to the reader.
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