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Abstract. This paper addresses the well-posedness of nonautonomous Cauchy problems by using strongly
continuous quasi-semigroups (Cp-quasi-semigroups) on Banach spaces. Necessary and sufficient con-
ditions for the nonautonomous Cauchy problem (t) = A(f)u(t) to be well-posed are that A(¢) is the
infinitesimal generator of a Cy-quasi-semigroup. This paper also verifies the sufficiency for an opera-
tor to be the infinitesimal generator of a Cy-quasi semigroup. A simple application in predicting that
the persistence or extinction of a population growth model with diffusion and intrinsic growth rate are
time-dependent is considered.
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1. INTRODUCTION

Nonautonomous Cauchy problems (NCP) usually represent some phenomena of the transport-
reaction arising in physical and biological systems [1, 2, 3, 4]. The NCP on a Banach space X
takes a general form

u(t) =A(t)u(t), t>0,

1.1
u(0) = uy, up €X, (1.1)

where u is an unknown function from [0,0) into X, and each A(¢) is a densely defined closed
linear operator in X with domain Z(A(t)) = 2, which is independent of 7.
The main concern for (1.1) is the conditions for well-posedness. The NCP (1.1) is said to be

well-posed if its solution obeys the principles of existence, uniqueness, and continuous depen-
dence. Thus, the well-posedness plays an important role in applications. There is a prominent
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difference between autonomous and nonautonomous Cauchy problems. For the autonomous
cases, the uses of the Cp-semigroups are well-understood in the framework. Based on the Hille-
Yosida theorem and its generalizations, many results on the autonomous problems that were
established; see, e.g., [5, 6, 7, 8, 9] and the references therein. A family of evolution operators
is an existing approach that was used to characterize the well-posedness of NCP; see, e.g., (1.1)
[10, 11, 12, 13, 14, 15]. Unfortunately, by the approach for both parabolic and hyperbolic types,
the well-posedness of NCP (1.1) requires strongly sufficient conditions of A(r). Although, by
following the semigroups theory, the family can be reduced to be an evolution semigroup on the
appropriate space for the well-posedness [11, 12, 14, 15].

The results in the autonomous Cauchy problems motivate a generalization to the NCP (1.1). It
is reasonable to take over some assumptions on the infinitesimal generator A in the Hille-Yosida
theorem into A(¢) for each 7. Related to the assertions, it has been initiated a construction of
a strongly continuous quasi semigroup (Cp-quasi semigroup) [16]. This construction follows
the Cp-semigroup theory. The properties of Cy-quasi-semigroups and its applications can be
founded in [16, 17, 18, 19]. In general, there are different properties between Cyp-semigroups
and Cy-quasi-semigroups [20]. A sufficient condition for NCP (1.1) to admit a unique solution
is that {A(7) },>0 generates a Cp-quasi-semigroup, regardless of the parabolic or the hyperbolic.
This implies the importance of the investigations of the sufficient conditions for {A() },>¢ to be
the infinitesimal generator of a Cy-quasi-semigroup. Moreover, this provides an opportunity to
investigate the well-posedness of (1.1).

In this paper, we consider using the Cy-quasi-semigroups to investigate the well-posedness of
(1.1). In Section 2, we focus on the sufficiency for {A(7)},>0 to be the infinitesimal generator
of a Cyp-quasi-semigroup. The main results, which are presented in Section 3, include the suffi-
cient and necessary conditions for the well-posedness of (1.1) and its applications in population
growth model with diffusion and intrinsic growth rate, which are time-dependent.

2. PRELIMINARIES

A strongly continuous quasi-semigroup initiated by Leiva and Barcenas [16] is a general-
ization of strongly continuous semigroups for the nonautonomous problems. The following
definition is the weaker version.

Definition 2.1. Let £ (X) be the set of all bounded linear operators on a Banach space X.
A two-parameter commutative family {R(z,s)};,>0 in £ (X) is called a strongly continuous
quasi-semigroup (in short Cy-quasi-semigroup) on X if

(a) R(r,0) =1, the identity operator on X;

(b) R(t,s+r) =R(t+r1,5)R(t,r);

(c) limy_,p+ ||R(2,s)x —x|| = O;

(d) there is a continuous increasing function M : [0,0) — [1,00) such that

[R(z,5)|| < M(s), (2.1)
forall r,s,t > 0and x € X.

A contraction quasi-semigroup is a Cp-quasi semigroup {R(z,s) }s ;>0 such that the function
M in (2.1) satisfies M(s) < 1 for all s > 0. The condition (c) of Definition 2.1 implies that, for
each t > 0, R(t,-) is strongly continuous on [0,e). Analogously, for each s > 0, R(-,s) is also
strongly continuous on [0, ).
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Let & denote a set of all x € X such that the following limits exist

. R(t,s)x—x
lim L, t>0.
s—0t K

The infinitesimal generator of the Cy-quasi-semigroup {R(z,s) }s,>0 is defined to be a family of
operators {A(t) };>0 on &, where

Alt)x = tim REOXZX
s—0F S

The examples and properties of the Cy-quasi-semigroups can be found in [16, 17, 20]. If A is
the infinitesimal generator of the Cp-semigroup 7'(¢) on the domain Z(A), then A is a closed
set, and Z(A) is dense in X. These are not applicable for any Cy-quasi-semigroup, as shown
by Example 3.2 and Example 3.3 of [20]. Henceforth, the quasi-semigroup {R(¢,s)} >0 and
the infinitesimal generator {A(f)};>¢ are simplified by R(z,s) and A(z), respectively. Due to
applications, we only focus on the Cyp-quasi-semigroups with the infinitesimal generator, wich
have a dense domain in Banach spaces. This assumption implies that every Cyp-quasi-semigroup
has a unique infinitesimal generator.

Lemma 2.2. Let R|(t,s) and Ry(t,s) be Cy-quasi-semigroups on a Banach space X with the
infinitesimal generators Ai(t) and A;(t), respectively. If Ai(t) = Ay(t) for all t > 0, then
Ry (t,s) = Ra(t,s) forallt,s > 0.

Proof. This is a special case of Lemma 1 of [21] for the Cy-quasi-groups. 0

Lemma 2.2 implicitly suggests the importance of sufficient conditions for A(z) to be the
infinitesimal generator of a Cy-quasi-semigroup. The requirement is parallel with the sufficiency
of Hille-Yosida Theorem for Cyp-semigroups. Therefore, we call the following theorem as the
version of Hille-Yosida Theorem for Cyp-quasi-semigroups. We denote the resolvent operator of
A(t) by Z(A,A(t)) :== (A —A(t))"!, A € p(A(t)), where p(A(t)) is the resolvent set of A(z).

Theorem 2.3. For eacht > 0, let A(t) be a closed and densely defined operator on 9, and the
map t — A(t)y be a continuous function from R* to X for all y € 9. If Z(A,A(+)) is locally
integrable, and there exist constants N, ® > 0 such that [®,) C p(A(t)) and

|Z(A,A(2))"] < A>w, reN,

N
(A —w)”
then A(t) is the infinitesimal generator of a Cy-quasi semigroup.

Proof. For each t > 0, we define the Yosida’s approximation of A(t) by
An(t) == nA()Z(n,A(t)) =n*Z(n,A(t)) —nl, n>w®, necN.
From Lemma 3.6 of [20], we have

lim A,(t)y=A(t)y, y€ 2. (2.2)

n—soo

We further define .
G,(t) ::/ An(s)ds, neN, t>0.
0
Since G, (1) € Z(X), we can define a Cy-quasi-semigroup

Ru(t,s)x 1= G =Gultly 4 s>0, xeX.
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We see that A, (¢) is the infinitesimal generator of R,(z,s) and

o0 l‘+sn2 n v y k
Ro(t,s)]| < ey W10 AR) )

!
k=0 k!
= /w2 \"
nw
SNef’”Z < ) = Nen-o°, ,s>0, neN. (2.3)
=0 \11— CO
Since 1% — @s as n — oo, we find that there exists @; > ® such that ||R,(z,s)|| < Ne®* for

sufficiently large n. Further, we see A, (t)A,(t) = An(t)Ap(t) and A, (£)Rn(t,5) = Ry (t,5)An(t)
for all m,n € N and t,s > 0. Therefore, for u € X,

\)

Ry(t,s)x—Ry(t,8)x = /OA % [Ri(t,7)Ry(t +r,s —r)x|dr

N
- / Ron(t, YR (t 1,5 — F)[A (£ 4 F)x — An (it + r)a]dr:
0
By the uniform continuity of the map r — A(r)y on [0, s], for z > 0 fixed, (2.2) provides
lim sup ||An(t+r)y—Au(t+71)y|=0, ye 2. (2.4)

m,n— rel0,s]
Therefore, for each y € &, estimation (2.3) gives
[Ron(,5)y = Ra(t,5)y]] < N25¢* sup [[An(t+r)y — An(t + ). (2.5)

rel0,s]

By (2.4), the right hand of (2.5) converges to 0 as m,n — co. Thus, (R,(t,s)y) is a Cauchy
sequence in X for all #,s > 0, and so it converges. Moreover, (2.3) implies that, for each x € X,
{Rn(t,s)x : n € N} is a bounded set. The density of & in X and Theorem 18 of Chapter II of
[22] imply that the convergence can be extended for each x € X. Therefore, we can define

R(t,s)x := nli_r&RAt,s)x, 5,6 >0, xeX. (2.6)
This definition gives R(t,0) =1 and R(t,s +r) = R(t +r,s)R(¢t,r) for all r,s,t > 0. Equation
(2.3) also implies that
IR(2,s)x|| < lirgglf\]Rn(t,s)x|] < Ne®|x||, xeX, t,s>0.
Thus, there exists an increasingly continuous function M (s) = Ne®* such that
|R(2,8)|| < My (s), t,s>0.

The proofs that R(z,s) is strongly continuous and A(¢) in (2.2) is the infinitesimal generator of
R(t,s) are similar with the proof of Theorem 1 of [23], and the fact that, as m — o, (2.5) gives

IR(t,5)y — Ra(t,5)y|] < N2se™* sup [|A(t+r)y —An(t+1)y|.
rel0,s]

O

The converse of Theorem 2.3 is not true for any Cy-quasi-semigroups (see Example 3.2 and
Example 3.3 of [20]). In addition, the construction of the necessary condition is also constrained
by the lack of a standard form of the resolvent operator of A(¢). This is different from the Cy-
semigroups, and the resolvent operator of the infinitesimal generator of a Cp-semigroup can
be expressed as a Laplace integral of the semigroup. Although, the resolvent operator of A(z)
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can be determined [24]. For the contraction quasi-semigroups, from Theorem 2.3, we have the
following result.

Corollary 2.4. Let, fort > 0, A(t) be a closed and densely defined in a Banach space X with
domain 9, [0,) C p(A(t)), and the mapping t — A(t)y be continuous from R™ to X for all
yE€ D. If Z(A,A(")) is locally integrable and || Z(A,A(t))]| < %, for all A > 0, then A(t)

generates a contraction quasi-semigroup.

3. MAIN RESULTS

The main results in this section are split into two parts. The first part discusses the well-
posedness of Cauchy problem (1.1). The second part confirms an application of the well-
posedness in predicting the persistence or the extinction of population growth model, which
has time-dependency of diffusion and intrinsic growth rate.

3.1. Well-posedness of nonautonomous Cauchy problems. In this subsection, we investigate
the sufficient and necessary conditions for well-posedness of the Cauchy problem (1.1). The
investigation uses the quasi-semigroup approach. We consider the inhomogeneous form of
Cauchy problem (1.1)

Ll(t):A(t>u(t)+f(t), 120,

3.1
u(0) = uo, up € X, G-

where f is a continuous function from [0,0) to a Banach space X. We recall the definition
of a classical solution of nonautonomous Cauchy problem (3.1) [25]. We denote that (€2, X)
and € 1(Q,X ) are the set of all continuous functions on €, and the set of all functions whose
continuous derivative on Q, respectively.

Definition 3.1. A function u is called a classical solution of (3.1) on [0, 7] if u € €' ([0, 7], X),
u(t) € 9 for all r € [0, 7|, and u(t) satisfies (3.1) for all ¢ € [0, 7]. The function u is called a
classical solution on [0, o) if u is a classical solution on [0, 7] for each 7 > 0.

Definition 3.1 is also valid for nonautonomous abstract Cauchy problem (1.1), that is, f = 0.
We have the following results.

Lemma 3.2. Let A(t) be the infinitesimal generator of a Cy-quasi-semigroup R(t,s) on a Banach
space X and up € 2. If f € €(]0,7],X) and u is a classical solution of (3.1), then A(-)u(-) €
% ([0,7],X) and

u(t) :R(O,t)u(ﬁ—/otR(s,t—s)f(s)ds. (3.2)

Proof. Since A(t)u(t) =u(t) — f(¢t) and &t € ([0, 7],X), we have A(-)u(-) € €(]0,7],X). From
Theorem 3.2 (b) of [20], we have

i[R(S;f —s)u(s)] = —A()R(s,1 — s)u(s) + R(s,1 —5)[A(s)u(s) + f(5)]

ds
=R(s,t—s)f(s). (3.3)

Integrating (3.3) respect to s over [0,¢], we obtain (3.2). Therefore, a classical solution of (3.1)
must have the form (3.2). ]
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Theorem 3.3. (Theorem 4,[25]) If A(t) is the infinitesimal generator of a Cy-quasi-semigroup
R(t,s) on a Banach space X, f € €'([0,7],X), and ug € 9, then the function u defined by (3.2)
has a continuous derivative on [0,T]. Moreover, u is the unique classical solution of problem

3.1).

Remark 3.4. Theorem 3.3 remains valid if f is Holder continuous on [0, 7] and uy € X. In facts,
R(0,1)ug is the uniquely classical solution of the homogeneous Cauchy problem of (3.1) and

t
W(t) = / R(s,i —s) f(s)ds
0
is the solution of the Cauchy problem

V(1) = A()v(r) + f (1),
v(0)=0

which guarantees the existence of solutions of (3.1).

Next, we investigate the sufficient and necessary conditions for nonautonomous abstract
Cauchy problem (1.1) to have a solution. Related to this, we recall the terminology of well-
posedness of the nonautonomous abstract Cauchy problem (1.1) that follows the definition for
the autonomous case. Lemma 3.2 and Theorem 3.3 lead us that the infinitesimal generator has
an important role in the well-posedness.

Definition 3.5. The nonautonomous abstract Cauchy problem (1.1) is said to be well-posed if
it satisfies the following conditions:

(WP1) Existence. For each ug € 2, there exists a classical solution u of (1.1) on [0, o).

(WP2) Uniqueness. If u,v : [0,7] — X are the classical solutions of (1.1), then u(t) = v(t) for
allt €[0,7], T>0.

(WP3) Continuous dependence. The classical solution x continuously depends on ¢ € [0, o)
and up € 7, i.e. the map ¢ : [0,00) x Z — X with ¢(z,up) = u(t) is continuous.

Condition (WP3) implies that if the map ¢ : [0,00) x Z — X with @ (¢,up) = u(t) forz € [0, 00
and ug € &, where u is a classical solution of (1.1), then, for each 7 > 0, there exists an N >
such that ||¢(z,up)|| < N||uogl| for all £ € [0, 7] and uy € Z.

To investigate the well-posedness of nonautonomous Cauchy problem (1.1) by the quasi-
semigroup approach, we consider the Cauchy problem

u(t) =A(t+ru(t), t,r>0
u(0) = uo, up €X.

)
1

(3.4)

Thus, nonautonomous Cauchy problem (1.1) is a special case of (3.4) with r = 0.
The following result characterizes the well-posedness of nonautonomous Cauchy problem
(3.4) by the existence and uniqueness of the infinitesimal generator as indicated in Theorem 3.3.

Theorem 3.6. For eacht >0, let A(t) : 9 — X be a closed and densely defined operator in a
Banach space X. The followings are equivalent

(a) A(t) is the infinitesimal generator of a Cy-quasi-semigroup on X;
(b) nonautonomous abstract Cauchy problem (3.4) is well-posed.
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Proof. (a) = (b). Theorem 2.2 of [16] guarantees the existence and uniqueness of the classi-
cal solution u of (3.4), where u(t) = R(r,t)up and R(z,s) is the Cp-quasi-semigroup generated
by A(z) on X. By condition (d) of Definition 2.1, for each T > 0, there exists an increasing
continuous function M : [0,00) — [1,0) such that

lu(O)] < [1R(r,2) [[[uoll < M(T)[luoll, £ <0, 7].

This shows that the classical solution # depends on ¢ and g continuously.
(b) = (a). By the well-posedness, for r > 0 fixed, there exists a map

¢y :[0,00) X P — 9P,

which uniquely assigns each ug € & with the classical solution u,(t) = ¢,(¢,up), t > 0, of (3.4).
The set of all the classical solutions u, of (3.4) is a subspace of the space of all functions from
[0,00) to X. If we define 7, : 2 — X, where T,(up) = @,(t,up) for ugp € 2, then (WP2) guarantees
that 7 is a linear operator. Moreover, (WP3) gives that 7, is bounded. Next, the density of &
in X implies that, for any u € X, there exists a sequence (u,) C %, which converges to u.
Hypothesis (WP3) gives that (¢,(¢,u,)) is a Cauchy sequence, so it converges in X. Theorem
18 of Chapter II of [22] implies that 7, can be extended uniquely on X. Therefore, for each
t > 0, we can define a bounded linear operator R(r,7) on X by

R(rt)u:= }E‘}o"”(”“")'

By the uniqueness of limit, this definition does not depend on the choice of sequence (u,) C Z.
In this case, we have

R(r,t)ug = ¢,(t,u0), uo € 7. (3.5)
From (3.5), the function u,(t) := R(r,t)ug = @.(t,up) is a classical solution of (3.4) as uy € .
Next, for any s > 0, u,(t +5) = R(r,t +s)ug = ¢(t + 5, up) is a classical solution of (3.4), where
ug is replaced by R(r,s)up = ¢,(s,up). Consequently,

R(r,t+5)ug = ¢p(t +5,up) = @ry5(t,R(r,8)ug =)R(r+s5,1)R(r,s)up.
The density of & in X and the continuity of R(r,z +s) and R(r + s,¢)R(r,s) give
R(rit+s)u=R(r+s,t)R(r,s)u, ucX, rst>0.

Thus, R(z,s) is a quasi-semigroup on X. We have to show that R(r,¢) is strongly continuous.
Given u € X and € > 0, by hypothesis (WP3), there exists an N > 1 such that supy—, | [|¢,(¢,uo) || <
N||lugl| for all ug € 2, i.e., supg<,<1 ||R(r,2)|| < N. Choose ug € Z such that

[lu—uoll < 5377y

We have 0 < 6 < 1 such that, for 0 <r < 8,
€
16:0.10) ~ ol < &
Consequently, for 0 <t < 9,

IR(r,0)u—ull < [|R(r;t)u—R(r,t)uol| + |[R(r;t)uo — uo|| + [|lu = uo|

&g &
< (N4 Dllu— o +116 ¢ u0) = o] < 5+ = e.

This provides that R(r,?) is strongly continuous on X.
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Finally, A(¢) is the infinitesimal generator of R(z,s). In fact, for any ug € 2, u,(t) = R(r,t)ug =
0,(t,up) is continuously differentiable with its range in Z and satisfies (3.4) for all # > 0. This
completes the proof. U

Remark 3.7. The uniqueness of the infinitesimal generator in Lemma 2.2 is a consequence of
the well-posedness. In fact, if both u(r) = Ry (r,t)up and v(t) = Ry(r,t)ug satisfy (3.4), then
(WP2) holds. The density of & forces that Ry (r,t)ug = R (r,t)ug for all ug € X and r,r > 0.

We consider a simple example that demonstrates how Theorem 3.6 characterizes the well-
posedly nonautonomous Cauchy problem.

Example 3.8. Let X be the Hilbert space L,(0, 1). The nonautonomous Cauchy problem given
by

i(r) = At)u(t),  u(0) = uo, (3.6)
where, for x € [0, 1],

——ux), 0<r<l,

At)u(x) = { ()

—u(x), t=0 or t>1,
is well-posed on X.

First, we show that A(7) is the infinitesimal generator of a Cp-quasi-semigroup on X. We note
that the domain of each A(¢) is Z = X. Thus, Z is dense in X. Moreover, since each A(¢) is
self-adjoint, then it is closed.

Next, we have (A(t)u,u) < —%||u||? for all u € 2. Therefore, 6(A(t)) C (—oo,—1] for all
t > 0. For A ¢ (—oco, —1], we obtain

2
), o< <,

RAA@))u(x) = { At
—u(x), t=0 or r>1.

For each r > 1, we verify that
1
|2 (A,A(1))"]| < = A>0, r>0.

Therefore, each operator A(r) satisfies the sufficiency of Theorem 2.3 with N =1 and @ = 0.
Thus, A(z) generates a Cp-quasi-semigroup R(¢,s) on X, where

1 1
ex (———)ux, 0<t,s<1
R(t,s)u(x) _ p X+t+s X+l) ( )
exp(—s)u(x), t,s others,

Theorem 3.6 implies that nonautonomous Cauchy problem (3.6) is well-posed. In this case,
u(t) = R(0,t)uq for some ugy € X is a classical solution of the Cauchy problem.

Remark 3.9. (a) In fact, Example 3.8 is the nonautonomous Cauchy problem of the parabolic
type. We see that the quasi-semigroup approach is simpler than the evolution operator approach
in solving the Cauchy problem; see, e.g., [11, 12]. In this case, we do not need to investigate all
parabolic conditions (P1— P3) [11]. Moreover, the quasi-semigroup approach is also applicable
for the hyperbolic type.
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(b) In case that the Cy-quasi-semigroup in Theorem 3.6 is a contraction quasi semigroup,
each A(r) is the maximal dissipative operator (see [26]). This is a consequence of Theorem 2 of
[23]. We see that the quasi-semigroup R(z,s) in Example 3.8 is a contraction quasi-semigroup
onX.

In applications, for example, in control systems, the condition f € € ([0, ],X) in problem
(3.1) is too strong. In this case, we need a mild solution that requires a weaker condition
than the classical solution. From Definition 2.1 of [17], a mild solution of the nonautonomous
abstract Cauchy problem (3.1) on [0, 7] is defined to be the function u given by (3.2), where
ferlrP(0,7],X), 1 <p<eo.

Theorem 3.10. If f € L”(]0,7],X), 1 < p < oo, and uy € X, then the mild solution u given by
(3.2) is strongly continuous on |0, T|.

Proof. Theorem 3.3 remains valid for f € L”(]0,7],X), so the integral in (3.2) is well-defined.
In facts, for 0 < s <t < 7tand p = 1, we have

/IR(s,t —5)f(s)ds
0

For 1 < p < oo, the Holder’s inequality gives

t 1/p
[ & <[ [ 1mse-seas] [ [ 1s1rad

0

<t M) fl, S+E=1.
For 4 > 0 small enough and > 0, we obtain

SAEWWNQWKMNWNU<W

s,t —s)f(s)ds

p

u(t+h)—u(t) =R(0,t + h)up — R(0,t)up + (R(t,h) —1I) /(:R(s,t —3)f(s)ds

t+h

+ R(s,t+h—s)f(s)ds, (3.7)
and
u(t —h) —u(t) =R(0,t — h)up — R(0,¢)uo + (I — R(t — h,h)) OthR(s,t —h—s)f(s)ds
+ t R(s,t —s)f(s)ds. (3.8)

t—h
The right hands in (3.7) and (3.8) converge to 0 as h — 0, respectively. These imply that u is
continuous at ¢. 0

Theorem 3.10 provides us the leeway to replace the classical solution with the mild solution
in the well-posedness of the inhomogeneous nonautonomous Cauchy problem (3.1) with f €
LP([0,7],X). In particular, we consider

i(t) = A@u() + /@), 120

3.9
M(O):uo, up € X, G2

where f € W!(]0,00),X), 1 < p < . Recall that W!7(]0,0),X) denote the space of all
functions f such that f, f’ are absolutely continuous on [0,0) and f, ' € L?([0,),X). This is
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a Sobolev space equipped with the norm

= ([ urerpass [igepas)

Theorem 3.11. If A(t) is the infinitesimal generator of a Cy-quasi-semigroup on X, then the
inhomogeneous nonautonomous abstract Cauchy problem (3.9) is well-posed.

17

Proof. Set a product space 2" = X x LP([0,0),X). Let R(z,s) be the Cy-quasi-semigroup gen-
erated by A(7). We define the operator matrices .#t,s) on 2" by

R(t,s) S(t,s)
0 Qf,s)

where S(z,s)f = /OSR(Z‘-I-OC,S— a)f(a)do and Q(t,s)f(-) = f(-+s) forall f € L,([0,00),X).

We consider the operator matrices

H(t,s) = [ }, s,t >0,

O d ) — Y
(.)

defined on D := 2 x W!P([0,),X), where 2 is the domain of A(¢). The definition of S(z,s)
and the transformation of variable v = r+ « give

S(t+rs)f+R(t+rs)S(t,r)f

= /()SR(t+r+a,s—a)f(oc)da+/()rR(t+v,r+s—v)f(v)dv

A (t) =

- /0r+sR(t+ V,r 45— 0)f(v)dv = S(t,r+5)f.
This implies
rorsaw=[ M5 ][ 8 )
= (t+1,5)7 (t,r)w,

u

f

we can verify that 7 (t,s) is generated by <7 (¢). Therefore, we can formulate the homogeneous
nonautonomous Cauchy problem on 2",

w(t) = (t)w(t), t>0
w(0) =wgy, wo€ X,

where w = { } € A’ . This concludes that J#Z (t,s) is a Cp-quasi-semigroup on 2 . Further,

(3.10)

Jo

& and the classical solution is given by

w(t) = (0,t)wg, t>0. (3.11)

where w(0) = { "o 1 with fo = f(t), t > 0. By Theorem 3.6, problem (3.10) is well-posed in

Taking its first coordinate of (3.11), we obtain the mild solution of the inhomogeneous nonau-
tonomous Cauchy problem (3.9) given by (3.2). UJ
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Remark 3.12. Theorem 3.11 remains valid for f € €'([0,%0),X). In this case, if uy € 2,
then Theorem 3.11 and Theorem 3.3 are identic. In fact, both are hyperbolic cases (see, e.g.,
[11, 13]). If f:[0,7] — X is Holder continuous, then Cauchy problem (3.9) is parabolic type
and therefore it is well-posed due to Remark 3.4.

3.2. An application in population growth with time-dependent diffusion. In the subsection,
we simulate the Cp-quasi-semigroups to analyze the simple predictions about the persistence,
extinction, or stability of a population or community inhabiting a spatially heterogeneous en-
vironment. The predictions refer to “average” of spatially varying demographic parameters
over the environment [27]. In the context of spatially explicit population models, the principal
eigenvalues of differential operators or matrices describing the dispersal and demographics of
populations are defined to be the averages.

A model of population growth with time-dependent diffusion assumes that the population
inhabit a finite region Q C R? with a lethal exterior. The model takes the form

ur(x,t) = d(t)Au(x,t) +r(x,t)u(x,t), (x,t) € Qx(0,7),

u(x,t) =0, (x,1) € 9Qx(0,7), (3.12)

where u is the population density, A is the Laplace operator, d is the time-dependent diffusion of
the population, and r is the intrinsic growth rate function of the population. We also assume that
d and r are T-periodic in time ¢. In addition, d and r are also positively continuous functions
on [0,e0) and on Q X [0,0), respectively. Due to the boundary condition, problem (3.12) is
spatially heterogeneous. For d and r are constants, the persistence, extinction and stability
of the population had been analyzed in [27]. The persistence of the population depends on a
relation of d, r, and the principal eigenvalue of the Laplace operator. For Q C R?, we set a
Banach space X = LP(Q), 2 < p < o, as the state space of system (3.12). The t-periodicity in
t of r(t) = r(-,¢) implies that r(¢) is bounded. We define the operators A(¢) := d(t)A+ r(t) on

D =WP(Q) := {u e WH(Q) :u=00n9Q},

where u(x) = u(x,-). We verify that d(r)A is the infinitesimal generator of a Cy-quasi-semigroup
on X (see [28]). If necessary, first we assume that € is a rectangle. From the perturbation result
of Theorem 3 [29], the family of operators A(¢) is the infinitesimal generator of the Cyp-quasi-
semigroup R(z,s) on X. Therefore, Theorem 3.6 guarantees that problem (3.12) is well-posed.
Next, we give a simple analysis of the quasi-semigroups in persistence or extinction of the
population.

Let C'+®/T%/2(Q R) be a class of all functions u(x,), where u has continuous derivatives up
to order i in x with the ith order derivatives Holder continuous with exponent ¢, and continuous
and uniformly bounded derivatives up to order j in ¢, with d/u/dt/ uniformly Holder continuous
with exponent & /2. We define

F:={weC®?(Q R):wis t-periodic in }.
Fi={weC?*%1H02(Q R):w=0o0n dQ xR, wis T-periodic in r}.
Let L be the operator in F' with domain F| defined by
L:=09,—A(t). (3.13)
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We consider the periodic eigenvalue problem
Lu=Au, in Q xR,
u=0, ondQxR, (3.14)
u T-periodic in ¢.
We recall that A € C is an eigenvalue if there is a nontrivial solution (eigenfunction) u satisfying
(3.14). In particular, we concern on a principal eigenvalue (an eigenvalue A € R) with a positive

eigenfunction. We set K := R(0, 7). The t-periodicity of u requires that R(t + 7,5+ T) = R(¢,s)
for all ¢,s > 0. We derive some properties of L.

Lemma 3.13. Ifug € X, uyg > 0, then R(0,t)ug > 0in & forall 0 <t < 7.

Proof. Lett < T be fixed. Theorem 3.2 (a) of [20] gives R(0,t)u € Z for allu € &. Thus, R(0,1)
is a positive operator on Z (see [30]). Since & is dense in X, the positive operator R(0,7)| :
9 — 2 can be extended to the positive operator R(0,7) € £ (X, Z). Hence R(0,t)up > 0 in 2.
Since s — R(0, s)u is continuous from [0,7] to X, we have R(0,s)up # 0 in X. So, R(0,s)up >0
in Z for s, which is close to 7. By R(0,7) = R(s,t —s)R(0,s)ug and R(0,s)up > 0, we obtain
R(0,1)up > 0in 2. 0

Lemma 3.14. If ro := spr(K), the spectral radius of K, then 0 < ro < 1.

Proof. The Krein-Rutman Theorem (Theorem 7.2) of [30] implies that ro > 0 and ry is the
unique eigenvalue of K. To prove ry < 1, let ug € Z, ug > 0, be the principal eigenfunction of
K, i.e., Kuy = roup. We see that u = R(0, - )ug satisfies

Lu=0, inQx(0,1]
u(x,t) =0, ondQx(0,1]
u(-,0) =up, inQ.
Lemma 3.13 gives u > 0. Setting v := u — [[ug[| (g, on © % [0, 7], we obtain
Ly =r(t)[luoll ¢y 2 0, inQx(0,7]
v(x,t) >0, ondQx(0,1]
v(-,0) >0, inQ.
This shows that v(z) > 0 for all 0 <r < 7. Moreover,
rolluolle@) = [[Kuoll = [lu(?) @) < lluollc),

which implies that ry < 1. U

Lemma 3.15. The operator L given in (3.13) is closed in F. Further, it has a compact inverse
L 'eZ(F).

Proof. Observe L € Z(Fy,F). We need to show that L is a closed operator in F. First, we show
that L : F| — F is bijective. Given any f € F, we define a function u(r) = u(-,t) by

u(t) = R(O,l‘)uo—i—/olR(S,t —s)f(s)ds, 0<t<T, (3.15)

u(t) =u(0)
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We verify that Lu = f. Further, if u satisfies (3.15), then

u(t +7) :R(O,t+T)u0+/0t+TR(s,t+T—s)f(s) ds

= R(0,¢)R(0, ‘L')uo+/0TR(s,t+T—s)f(s)ds+ HTR(s,t—H,'—s)f(s) ds

— R(0,1)[R(0, T)ug + /0 "Ris, 7 —s5)f(s)ds] + /0 "Ris,t—5)f(5)ds
— R(0,1)u(7) + /O "Ris,t — ) f(s)ds = u(t).

This gives u € F;. Hence, L is onto. Assume that Lu = 0. This equation has a solution u(r) =
R(0,1)up, 0 <t < . Since u(t) = u(0) and 0 < ro < 1, we have

uyg = R(O, ’C)uo or (1 —K)u() = O,
which implies up = 0. This gives u(t) =0, 0 <r < 7, that is, L is injective. Therefore, L is

invertible and the Theorem 4.2-B of [31] implies that L is closed. Further, the Open Mapping
Theorem gives L' : F — F; — F is continuous. Thus, L~! € Z(F) is compact. O

Theorem 3.16. The constant ry = spr(K) is the principal eigenvalue of K with the eigenfunction
ug, ug € Y, ug >0, ifand only if L = —% Inrg is the eigenvalue of L with a positive eigenfunction
u(t) == e*R(0,1)up, 0 <1 < 1.
Proof. Let Kug = roug in 2. We verify that u(r) = e*R(0,1)ug satisfies
u(t) —A@u(t) =2Au(t), 0<r<t, in X,
u(0) =ug = %Kuo = " Kug = u(7).
This provides that u € Fy and Lu = Au, u > 0 in F;. Conversely, if Lu = Au with u > 0, then
v(t) == e *u(r) solves
v(t)—A(t)v(r)=0, 0<r<rt, in X,
v(0) =u(0) =up € 2.
We note that v(¢) = R(0,)ug with uy > 0 in &. Consequently,
Kug = R(0,7)ug = v(t) = e **u(t) = roup,
1.e., rq 1s the principal eigenvalue of K with the eigenfunction uy. By Krein-Rutman Theorem

of [30], one has ry = spr(K). This completes the proof. 0J

We next illustrate the persistence or extinction of the population growth of (3.12) in the one-
. . . 2 . . .
dimensional state space [0, ¢]. In this case, A = 57 has the eigenvalues and eigenfunctions

/lnz—(%)z, ¢,,(x):\/2_/€sin<”77fx>, 0<x<tl n>1,  (3.16)

respectively. Following the Example 1 of [28], we obtain a Cyp-quasi-semigroup R(¢,s) on X
given by

R(t,s)u=Y MPHI=LOy ¢, + LEIEDy 51 e0,1],
n=1
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where D(t) = [y d(s)ds, E(t) = [ir(s)ds, and (u,v) = f(fu(x)v(x) dx. From Theorem 3.16, the
solution of (3.12) is given by

u(x,t) = R(0,1)up(x)
- i elnD(l)<u07¢n>¢n(x> +eE(t)u0(x)7 re [07 T]v X € [076] (3.17)
n=1

From (3.16), the solution given in (3.17) will grow exponentially if D(z) < 0 and E(¢) > 0 on
[0, 7] but decay exponentially if D(¢) > 0 or E(¢) < 0 on [0, 7]. Therefore, population (3.12)
predicts persistence or extinction depending on the sign of the diffusion function and the intrin-
sic growth rate function of the population. For instance, if we specify d(t) = 1/(t +1)? and
r(x,t) = 0.2xt, the population will grow exponentially.

Remark 3.17. (a) We note that if d and r are constants, then the persistence or extinction
depends on the sign of the principal eigenvalue of the operator dA+ r, which can be conditioned;
see [27]. In our illustration, the principal eigenvalue A; of A is surely negative, which can not
be conditioned.

(b) Theorem 3.16 shows that the classical solution of problem (3.12) can be determined from
the eigenfunction of the operator L. Further, if A is the eigenvalue of L, then ry = e A7 is the
spectral radius of the operator K = R(0, 7).
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