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1. Introduction

This paper is the second part of a general contribution on the thorough study
of transport equations in LP-spaces with 1 < p < co. We refer to the first part
[5] of the contribution for the physical motivation and relevant references for
the study of general transport equation in both L! and L? spaces. We shall
also use most of the abstract results and notations introduced in the first part
[5]. We just recall here that our aim is to investigate the transport equation
associated to a general Lipschitz field .# and a general Radon measure p on
a sufficiently smooth open subset €2 of RY. To the time independent globally
Lipschitz vector field .# : RY — R we can associate a flow (T} );er (with the
notations of [5, Section 2.1]) and we assume the measure p to be invariant
under the flow (T});cr. The incoming and outgoing boundaries I'y of the
phase space are defined in [5, Section 2].

The first part [5] of the present contribution was aimed to introduce the
mathematical framework of the analysis with namely

(a) The precise definition of the characteristic curves associated to .# and
w (as in [2,3]);

(b) A precise definition of the maximal transport Tmax, p in LP (€2, 1) asso-
ciated to the field .Z#;

(c) The definition of the trace operators B* and the trace spaces LY. and,
in particular, a proof of Green’s formula.

Besides this general framework, we also initiated in [5] the investigation of ini-
tial and boundary value problems associated to Tyax, » showing in particular
that

(1) The maximal transport operator associated to no-reentry boundary con-
ditions 7y, is the generator of a Cy-semigroup (Up(t)):>0 in LP (€2, dp);
(2) the general boundary value problem of the form

{(A Tma‘xvp)f =49, (11)
B™f=u,

with ¢ € X = LP(€2,dp) and u belonging to the Cessenat trace space
Y, (see [5, Section 3.3] for definition) admits a unique solution f &

D (Tmax, p) for any A > 0.

All these abstract results will be used in the present second part to
provide a thorough analysis of a large variety of boundary operators arising
in first-order partial differential equations—including unbounded boundary
operators, dissipative, conservative and multiplicative boundary operators.
Roughly speaking, we aim here to show that there is a Cy-semigroup associ-
ated to the initial and boundary value problem

O f(x,t) + Z(x) - Vi f(x,) =0 (x€Q,t>0), (1.2a)
supplemented by the abstract boundary condition

fr_(y,t) = H(fir,)(y,1), (yel'-,t>0), (1.2b)
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and the initial condition

f(x,0) = fo(x), (x€Q) (1.2¢)

for a large class of boundary operators H.

To obtain criteria ensuring the well-posedness of transport equations for
conservative and multiplicative boundary conditions, we use a series repre-
sentation of the solution to the associated initial and boundary value problem
introduced by the first author [4] in the L! setting. The construction of such
series representation is somehow reminiscent of the Dyson—Phillips repre-
sentation of perturbed semigroups (see [6]) and supports the conjecture that
boundary conditions can be seen as “boundary” perturbation of the transport
operator with no-reentry boundary conditions (see [1] where we adapted the
substochastic theory of additive perturbations of Cy-semigroups to boundary
perturbations). We refer to the seminal paper [13] where boundary conditions
were already considered as perturbations of semigroup generators. The series
approach to Eq. (1.2) allows us to get some semi-explicit expression of the
solution to (1.2) like the following (see Corollary 3.14):

V(o)) — { Do) = 7 (@00, 1) ift <7 (x)

[H (BTUn(t — 7-(x))) f1((x,—7—(x)))  ift>7_(x).
which holds for any f € 2(7y,,) (see the subsequent section for notations).
Notice that such a representation was conjectured already by Voigt (see [16, p.
103]) for the free transport case. It has also been proved for a one-dimensional
population dynamics problem in L' with contractive boundary conditions
(see [10, Theorem 2. 3]). We also refer to [9] for the study of a one-dimensional
free transport equation with multiplicative boundary conditions in LP—but
the criteria ensuring the well-posedness of the problem obtained there depend
on p. We will revisit the result of [9] at the end of the paper and we will
also the theoretical results established here to several models of interest for
transport on network dealt with in the recent papers [7,8,12]. To the best
of our knowledge, for general fields and measures, multiplicative boundary
conditions, in the LP-setting the representation is new and has to be seen as
one of the major contributions of the present paper.

The organization of the paper is as follows. In Sect. 2 we deal with a very
large class of boundary operators H, notably operators which are not nec-
essarily bounded in the trace spaces LP(T'y,du+). This allows in particular
to prove the well-posedness of (1.2) for general dissipative operators. Sec-
tion 3 contains the construction of the series associated to (1.2) in the case of
bounded H. This is done through some generalization of the Dyson—Phillips
iterates. Notice that if the series is convergent, then a Cy-semigroup solution
to (1.2) can be defined. This happens for dissipative boundary operators and
for some particular conservative and multiplicative boundary operators. For
a multiplicative boundary operator, the sufficient condition ensuring that a
Cy-semigroup solution can be defined is the same as in the L'-setting, and
therefore independent of p. Several examples are given at the end of the paper
to illustrate the theoretical results obtained in the paper.
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2. Generation Properties for Unbounded Boundary Operators

As mentioned in the introduction, the various notations and functional spaces
we are dealing with in the present work have been introduced in the first part
of the paper [5]. We will deal here with general boundary unbounded operator
H acting in the Cessenat trace spaces, namely

H:9(H)CY, =Y,

is a linear unbounded operator with domain 2(H). The graph of H will be
denoted ¥ (H). We assume in this section that

G(H) C & (2.1)

where & has been defined in [5, Section 3.5] as the space of elements
(Y4,v-) € Y;F x Y, such that ¢y — Myy_ € §+,p for some/all A > 0.
A norm on & which makes it a Banach space is defined in [5, Eq. (3.17)]. We
define now Ty, as Ty, pf = Tmax,pf for any f € 2(7Ty,,), where

P (T, p) = {f € D(Tuax,p); Bf = (BT f,B7f) € g(H)}.

Notice that, thanks to [5, Corollary 3.15], for any ¢ € Z(H), there exists
[ € P2(Tu,p) such that BT f = 4.
From now on, we equip Z(H) with the norm:

Wolloqary = [6llyy + 1Ol + (T~ MyH)El5, | € D(H), (2.2)

which is well defined by (2.1). Then, one has the following result whose proof
is exactly the same as [3, Lemma 4.1] where we recall that % is defined as

W ={f € D(Tnax,p); B f €L} ={f € D(Thnax,p) ; BT f € L }.

Lemma 2.1. The set 2(Tu,,) N W is dense in P(Ty,,) endowed with the
graph norm if and only if 2(H) N LY is dense in Z(H). Moreover, for any
A > 0, the following are equivalent:

(1) [T = MyH) 9(H) = Y p;

(2) Ran(A —Tg,,) = X.

Proof. The proof of the first point is exactly the same as the one of [3, Lemma
4.1] while the proof of the second one is exactly the one of [3, Lemma 4.2]. O

We provide now necessary and sufficient conditions on H so that Tx
generates a Cy-semigroup of contractions in X. Our result generalizes [11,
Theorem 3, p. 254] in the context of LP-spaces but with general external field
Z and Radon measure .

Theorem 2.2. Let H : (H) C Y} — Y, be such that

(1) The graph 4 (H) of H is a closed subspace of & .
(2) The range Ran(I — MxH) is a dense subset of Y .
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(3) There is some positive constant C' > 0 such that

I =By, 2 C (sl + 1G4y, ) Yoy € 9(H).

(2.3)
(4) 2(H)N LY is dense in 2(H) endowed with the norm (2.2).
(5) The restriction of H to LY is a contraction, i.e.
[HY|r < [¥llee, V¥ € 2(H)NLE. (2.4)

Then, Ty, p generates a Co-semigroup of contractions in X. Conversely, if
Tu,p generates a Co-semigroup of contractions and P (Tu,p) N W is dense in
DTy, p) endowed with the graph norm, then H satisfies assumptions (1)—(5).

Proof. Assume (1)—(5) to hold. Let f € Z(Tu,,) N #. Setting g = (A —
TH,p)f, one sees that f solves the boundary value problem (1.1) with u =
HBT f and, from [5, Eq. (3.11)],

ApIAIL = IO = Ta ) fllp 15 < IB™ flloe = IBT fllor
= HB Nl =B fllzz <O

Thus, M2 < [l = Tar, )/, I£12°. This shows that A|fll, < (A -
Ta,p)fllp, 1-e., Th,, is dissipative over #. From (4) and Lemma 2.1, it is
clear that 7y is dissipative over 2(7y,,). Now, according to (1), one sees
that Z(H) equipped with the norm (2.2) is a Banach space. Moreover,
for any A > 0, I — M)H is continuous from Z(H) into 374_71, and (2)-
(3) imply that it is invertible with continuous inverse. In particular, since
Ran(l — M \H) = JNQ’p, Lemma 2.1 implies that Ran(A — 75, ,) = X so that
the Lumer—Phillips Theorem [15, p. 14] can be applied to state that Tg,,
generates a Cy-semigroup of contractions in X.

Conversely, assume that 7y, generates a Cp-semigroup of contrac-
tions and Z(7w, ) N ¥ is dense in Z(Ty, ) endowed with the graph norm.
According to the Lumer—Phillips Theorem, for any f € 2(7x,,) and any

g € LYQ,dp) with [q, f(x)g(x)du(x) = [|f[|}, one has
/QQ(X)TH,pf(X)du(x) <0.

Then, for any f € 2(Ty,,) N W, choosing g = signf |f|P~!, [5, Theorem 2.8]
ensures that g 7y, ,f = %TH, 1(]f|P) so that

0> [ T f09G0(x) = | Tis(1F7) (000 (x)
_ —£()Pdu_ (x) — T F(x)|P x
f/ri\B FPdu(x) /M'B FeOPdus (x)
= H (B*) I}, — IB*£I7,

where we used Green’s formula and the fact that B*|f|? = |[B*f|”. This
proves that (2.4) holds for all f € Z(7y, ,) N # . The rest of the proof is as
in [3, Theorem 4.1]. O
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Remark 2.3. As will be seen later, if H € (L%, L") is a bounded boundary
operator, a practical criterion ensuring that H satisfies the above properties
(1)=(5) is simply that ||H||z 2 r») <1 (see Proposition 3.2 hereafter). We
wish to point out, however, that the above Theorem 2.2 is more general since

it allows to treat the case of an unbounded boundary operator H : Z(H) C
Lt — L.

3. Explicit Transport Semigroup for Bounded Boundary
Operators

We provide in this section a general and explicit construction of the transport
operator associated to bounded boundary operators. Namely, we shall analyse
from now on transport equations with boundary operators H € (L%, L" ).
We denote for simplicity

N = 1H Lz zm)-
We introduce the associated transport operator 7x, ,:
Th,p¥ = Tax,pt0,  for any v € 2(Ty, ,),
where the domain Z(7y,,) is defined by
P(Tu,p) = {¥ € D(Tmax,p); BT € LY. and B~ ¢ = HB ¢}
3.1. About the Resolvent of 7x

In the case we are considering, M\ H € (L") for any A > 0. We begin with
the following result:

Proposition 3.1. Assume that H € (L%, L”). Let A > 0 be given such that
I — MyH € B(LY) is invertible. Then, (A — Ty, p) is invertible and

A=Ty.p) ' =Cr+ExH (I — MyH) ' G,. (3.1)

Proof. Let A > 0 be such that I — M, H is invertible. Given g € X, we wish
to solve the resolvent equation

A=Tup)f =9 (3:2)
for f € 2(7Tw,p). This means that f solves the boundary value problem
(A = Timax,p)f = g with B~ f = HB™ f. If such a solution exists, it is given
by

f=C\g+E\B"f (3.3)
and therefore, taking the trace over I';:
BYf=B"Crg+ B2 B f =Grg+ M\B™ f =Grg+ M\HB" f.
Since BT f € LY and I — M, H is invertible, we get that BT f is given by
BT f = (I - M\H) 'Gyg. (3.4)

Then, inserting B~ f = HB™ f into (3.3), we get that, if the resolvent equation
(3.2) admits a solution, this solution is necessarily f = Cyg + ExH(I —
M\H)'Gyg. Now, for any g € X and A > 0, we know that f; := Cyg €
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D(Tmax, p) With (A — Tax, p) f1 = g. Since Grg € L’j_ one has fo :=Z\H(I —
M\H)~1G,g is well defined and belongs to X. Moreover, according to [5,
Lemma 3.5, fo € 2(Tmax,p) With Tmax, pf2 = Afe. This shows that, fo :=
f1+ f2 € D(Tiax, p) With (A —Thax, p) fo = g. Moreover, still using [5, Lemma
3.5, B~ f1 = 0 while B~ fo = H(I — MyH) 'Grg € L” | ie.,
B~ fo = H(I — MyH) 'Gyg.
On the other side, B* f; = G,g while BT fo = MyH (I — M\H)~'G g where
we used again [5, Lemma 3.5]. Thus, BT fo = Gag + M\H(I — MyH) 'G\g
from which we deduce easily that
BT fo= (I — M\H) 'Gyg.

Hence, B~ fo = HB™ fy and fo € Z(Tq,p). This proves that fy is indeed a
solution to (3.2) and the proof is achieved. O

Now we can prove the following

Proposition 3.2. If ||H|| < 1, then the operator (Tu, p, 2(Th,p)) is the gen-
erator of a Cy-semigroup of contractions (Up(t))i>0 in X.

Proof. First of all we prove that (7w, ,, Z2(7H,p)) is a closed operator. Let
(fn)n C 2(Ty,p) and f,g € X be such that lim, || f — fullp = lUimy, || 7o, pfrn —
gllp = 0. We have to prove that f € 2(Ty, ) with Ty ,f = g. Using the fact
that Tonax, p is closed (see [5, Remark 2.5]) and 2(Th, p) C Z(Tmax, p) We get
that f € Z(Tmax,p) With Tmax pf = g. To prove the result, we “only” have
to prove that B~ f € L” , BT f € L" and B~ f = HB™ f. First, according to
Green’s formula one has, for any n,m > 1

1B fu = B funllye = 1B fu = B full
<ol fn = FanllB N Tt pFn — Tit, p ol
Since ||H|| < 1, we have
1B fu = Bl — IB¥ fou = BT funlly
> (1= | HIP)IB* fu = B full},

In particular, (B f,,), is a Cauchy sequence in L so it converges in L.
But, according to [5, Remark 3.4], if (fu)n C Z(Zmax,p) is such that

lim,, (| fn — fllp + | Zmax, pfrn — Tmax, pfllp) = 0 then (BT f,), converges to
BT f in Y,". Therefore the only possible limit of (Bt f,), in L%is BT f, i.e

lim,, ||BT f, — B+fHLi = 0. Since H is a bounded operator, we deduce that
limy, [|B~ fo — B~ f|l1» =0 and HB*f = B~ f, i.e. f € 2(Tn.p)-

Let us now prove that Z(7y,,) is dense in X. Notice that
Dy = {’(ﬂ S -@(Tmax,p)§ B v = B+’(/) = O} C @(TPLZ,).

Now, since the set of continuously differentiable and compactly supported

functions C}(2) is dense in X and C}(Q) C %, we get the desired result.
Finally when H is a strict contraction, one has [[MyH|z(rr) < 1 for

any A > 0 which, thanks to Hadamard’s criterion, ensures that (I — M\H)
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is invertible with inverse (I — My H)™ ' = Y77 ((MyH)" for any A > 0.
Then according to Proposition 3.1 (A — 7, ,) is invertible and Equation
3.1 holds. Furthermore thanks to [5, Eq. (3.11)], exactly as in the proof of
Theorem 2.2 we can state A|[f|[5 < (A = Ta,p) fllp [If5~". This implies

(A =T, p) ' fllp < £ f]lp for any A > 0 so that the proof is achieved. [

3.2. Boundary Dyson—Phillips Iterated Operators
Introduce as earlier the set
Dy = {w S -@(Tmax,p); Bii/) = B+1/) = O} C ‘@(THJ?)

Recall now that, from [5, Theorem 3.1], (7o,,, Z(7o,p)) generates a Co-
semigroup (Up(t))i>0 in X given by

Uo(t)f(x) = f(®(x, =t))X{t<r 0} (X), (x€Q, feX),  (35)

where y 4 is the characteristic function of the measurable set A. Notice that,
for any f € 9%,

Uo(t)f € 2(Tp,,) Vt=0.
In particular, BXUy(t)f € Ypi. We set

t
70(f) = [ Uots)sds, ez 0.5 X,
0
Recall that, as a general property of Cp-semigroups (see for instance [15,
Theorem 2.4.]):
L € 2(To,p) with To ,ZP[f] = Up(t) f — f.
One has the following

Proposition 3.3. For any f € X and any t > 0, the traces BYIY[f] € LY. and
the mappings t > 0+ BTIV[f] € LY are continuous. Moreover

1B (@2nlf1 = Z2UD 7 <h7H [0+ BFIE = (U@ F 5] ¥h > 0.
(3.6)

Proof. For f € X, since I [f] € 2(Ty,,), one has B~ZP[f] = 0. In particular,
the trace B~Z?[f] belongs to L” with the mapping
0<t— B Z[fle L”

continuous. According to Proposition A.1, BYZP[f] € Lf for all t > 0 and
the mapping ¢ > 0 +— BTZ)[f] € L% is continuous. Given 0 < t < t + h, one
has

I8 (2l - 2D = [

ry

p

t+h
/t (@2, —5))Xgs<r_ oy ds| s (2)

t+h
< ! / / F(@(2,—)PX (s cr (s
+ t
(3.7)
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where we used Hélder’s inequality in the last inequality. One recognizes then,
thanks to [5, Equation (3.2)], that the last integral in the above inequality
coincides with [|[Uo(¢) f||5 — [[Uo(t + h) f|[}. This proves (3.6). O

Remark 3.4. Notice that, for t = 0, (3.6) becomes
IB*ZR( e < RPN fllp, YA > 0. (3.8)

One also has

Proposition 3.5. For any f € %y, any t > 0, the traces B¥Uy(t)f € L. and
the mappings t > 0 — BEUy(t)f € LY are continuous with

t
| 1B s = U1 = W11, e > 0.
In particular,
t
| 1E v as

tp [t

\po

(/F |[Tmax,pf](q)(z7 _5))|p X{s<7'_(z)}d,u+(z)> ds. (3'9)

Proof. For f € 9y, we have Uy(t)f — f = IP[To,pf], and therefore
B¥Uy(t)f = B¥Z?[To,,f]. Thanks to Proposition 3.3 we can state that the
traces B*Uy(t)f € L% and the mappings 0 < t — BFUy(t)f € L are
continuous. Then

| 18Uty as = [ ( / |f<<1><z,—s>>Px{s<T<z)}du+<z>) ds
0 0 I,

so that, thanks to Fubini’s Theorem

| It 0= [ + ([ 170 -9 Pxucr- s ) s a)

which, using again [5, Eq. (3.2)], gives the first part of the Proposition. Let
us now prove (3.9). Using [5, Eq. (2.9)], one has from the previous identity

that
[ ([ ot ) a2

t s »
:/ </ / Tmax, pf (2 (2, —r))dr X{s<r<z>}d5> dpy (2).
ry \Jo 1Jo

Then, since, for almost every z € I'y and any s € (0,¢):

/OS Tmax, pf (2(2, —7))dr

p s
< s / T, (B2 ) dr
0

t
< 5”71/0 | Tinax, pf (®(z, —7))|" dr

we get the result after integrating with respect to s over (0,¢). O
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We are now in position to define inductively the following:

Definition 3.6. Let t > 0, k > 1 and f € %, be given. For x € €2, we define
[Uk()f1(x) = [HB Up—a(t = s)f] (y)  ift>7(x),
[Ur()f1(x) =0 if0<t<r (x),

and

Uk(o)f = 07
where y € I'_ and s € (0, min(¢, 74 (y)) are the unique elements such that
x = ®(y, s) where t > 7_(x).

Remark 3.7. Clearly, for x € Q with 7_(x) < ¢, the unique y € I'_ and
s € (0, min(¢, 7 (y)) such that x = ®(y, s) are
y =0, ~1_(x), s=7(x)
so that the above definition reads
[Uk(t)f1(x) = [H(B Up—1(t — 7—(x)) f] (2(x, —7—(x)))-

The fact that, with this definition, (Ug(t))i>0 is a well-defined family
which extends to a family of operators in Z(X) satisfying the following, is
given in the Appendix.

Theorem 3.8. Forany k > 1, f € Py one has U(t)f € X for anyt > 0 with
k
1Uk(E) fllp < NH™ 1L lp-

In particular, U (t) can be extended to a bounded linear operator, still denoted
Up(t) € B(X) with

1Tk l|2 ) < IHN" Ve >0,k > 1.

Moreover, the following holds for any k > 1

(1) (Uk(t))es0 is a strongly continuous family of B(X).
(2) For any f € X and any t,s > 0, it holds

k

Ur(t+s)f =Y U;(t)Us—;(s)f.

3=0

(3) For any f € Py, the mapping 0 < t — Ug(t)f is differentiable with
d

aUk(t)f = Ui(t)Tmax,pf VL = 0.

(4) For any f € Py, one has Ug(t)f € P(Tmax,p) for all t > 0 with
,];nax,pUk(t)f = Uk(t)Tmax,pf-
(5) For any f € X and any t > 0, one has

TF[f] = /0 Un(s)fds € D(Tmaxy)  with TomepyIF[f] = Un(t)f.
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(6) For any f € %y and any t > 0, the traces B¥Uy(t)f € L% and the
mappings 0 < t — BTUL(t)f € LY are continuous. Moreover, for all
f€X andt >0, one has

t t t
B+ / Uk(s)fds € LY. with B~ / Uk(s)fds:HB+/ Ui_1(s) fds.
0 0 0

(7) For any f € Yy, it holds
t t
[ 1B ol ds < NI [ B Uia(o) 1 ds. ¥t 0,
0 0

(8) For any f € X and A > 0, setting Fy, = [ exp(—At)Ux(t) fdt one has
Fi € P(Tmax,p) With  Tax, pFie = X Fy,
and B*Fy, € LY. with
B F,=HB"F,_, BYE, = (M\H)"G\f.
3.3. Generation Theorem
Introduce the following truncation operator
Definition 3.9. For any § > 0, introduce
I ={zel;; 7 (2)>6}
and define the following truncation operator xs € (L") given by
s¥] (2) = $(@)xr \ps (2), Yz €lys v e L.
One has then the following

Lemma 3.10. Assume that H € B(L"., L” ). Then, with the notations of The-
orem 3.8,

min(k,[t/d]+1)

t 1/p ) )
([reroeres) <X (5) uma e is,

j=0
for any f € Dy, and any t > 0. (3.10)

while

Uk (2)

min(k,[t/5]4+1) <

B(x) < Z

.)|||Hxa| WEE. 31
3=0

J

Proof. For k = 0, both inequalities are clearly true. Let k > 1 and f € Z,t >
0 be given. For 0 < s < t, one has for pyi-a.e. z € '}:

(B Uk(5)f] (2) = [H (B Up—1(s — 7(2)) f] (®(2, —7—(2)))X(0,5) (T—(2))
Thus, writing H = Hxs + H(I — xs), we can estimate

t %
([ 1oz as) <o,
0
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with

JP = /O (/F |[Hxs (BYUr—1(s — 7-(2))) f]
(®(z, —7—(2))]" X(0,6)(7— (Z))du+(z)> ds
JE :/O (/F |[H(I— xs) (BT Up—1(s — 7—(2))) /]

(®(z, —7-(2)))” X(0,5) (7 (Z))du+(Z)> ds.
As in the proof of Lemma A.8, one has

t
TN [ 1B U (s) 17 ds

5< [ t < /
<t [ ( ) (Z)Ipdu+(2)> ds

t
_ +
= TP [ 1B s (1 g,

Introduce now the following quantities, where we recall that § > 0 is fixed:
let Cs = ||Hxslll, A = ||H|| and, for any k > 1,

t 1/p t
50 = ([ 1B Uz as) oz = ([ I8 U N, 05)
One proved already that
Sk(t) < Cs Skfl(t) + AZkfl(t), Vk > 1. (3.12)

and

[[HX - x5) (BT Us—1(5)) f] 3)|" du(.v)) ds

1/p

Let us now estimate inductively Z(¢). Assume ¢ > 0. One has, as before,
splitting H as H = Hys + H(I — xs):

Zyt) < T+ T
with

)
+

(O(z, —7— (2)))]” X(0.5) (7 (2))d 113 (7)) ds

r= ) (/ [T~ x5) (B Uros(s = 7-(@) 1]
0 r

)
+

(2, —7—(2)I” X(0,0)(7—(2))dp (2) .
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Now, as in the previous computation

P _
1=
F+

t—5
S /0 </r+ |[Hxs (BYUk-1(s)) f] (®(z, —7— (z)))|pd,u+(z)) ds

max(0,t—7_(2z))
( / [Fxs (B*Una(s) £ ((z, —7- (z)))\pds> djis (2)

where we used that 7_(-) > § on Fi. We obtain then easily that
JP<CYSy_ (t—=9).

In the same way J2 < AP Z}_(t — §) which results in

Zk(t) < Cs S]g_l(t—(S)—l—AZk_l(t—(S), VYt > 6. (3.13)
Combining this with (3.12), one obtains easily by induction that
Aol o
Se(t) <Y ( ; ) CE=17T A7 (Cs So(t — §6) + A Zy(t — 56))
3=0
and
o S o
2w <Y (F71) ek Csit- G+ 00+ Azt (4 109)
3=0

with the convention that Si(r) = Zx(r) = 0 for r < 0. Since Zy(t) < So(¢t) <
[ fllp (see Proposition 3.5) and setting ks(t) = min(k — 1, [£]) we get

ks (t)

e <IIflp 3 (’“; 1) OF173 43 (Cy 1 A)

=0

since Zo(t — jo) = So(t — jo) = 0 for j > t/J. Now, it is not difficult to check
that
ks (t)

k1 ks(t)+1 I
_ 1l i
Z( i )C{S TA(Cs+A)< ) (j>05““

7=0 =0
which gives (3.10). Now, from the definition of Uy(t), one has

T+(y)
oo = | ( [ @ v -9 1] <y>\pds> dp—(y)

and, writing again H = Hxs + H(I — xs) one arrives without difficulty to
[Ux(t) fllp < CsSp—1(t) + AZx_1(t)

and, as before, this gives

min(k,[t/5]+1)

[[AGH S <k> IE X lI™ NI 11£1

=0 !

for any f € 2y and we obtain the result by density. O

This allows to prove the following
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Theorem 3.11. Assume that H € B(L" L") is such that
limsup || Hxsll| < 1. (3.14)
6—0t

Then, the series - o |Uk(t)||5(x) is convergent for any t > 0 and, setting
oo
Un(t) =Y Ui(t), t>0
k=0

it holds that (Uu(t))i>0 is a Co-semigroup in X with generator
(Tr,p, Z(Th,p)) -

Proof. Let 69 > 0 be such that C := supse(gs,) [Hxs]| < 1 and let us
consider from now on d < dg. Fix ¢t > 0 and, with the notations of the above
Lemma, let

min(k,[t/8]+1) (

w0y

) I NE, k> .
=0

J

The series ), uy is convergent. Indeed, setting A := [|H]|||, one has

oo [t/6]+1 < /L
Sus 3 AY (j) -,
k=0

=0 k=j
Using the well-known identity, valid for 0 < C' < 1:

- k> i 1
ok s
p <J (1—Cytt

J

we obtain that

00 1 [t/8])+1 A j
k=0 j=0
with
A? 1 A
M = d =1 —_ if A>1-—
1—cp@Atc—1 ™™ ¢ 5°g(1—c> i A>1-6,
M :i and (,u:1 if A=1-C
1-C é
1 .
M =T"aA_cC and w=0 if A<1-C (3.16)

According to Lemma 3.10, one sees that, for any ¢ € (0, dp),
Z ||Uk(t)||ﬁ(x) < Mexp(wt), Vt=0.
k=0

This proves that, for any ¢ > 0, the series Y ;- Ux(t) converges in Z(X)
and, denoting its sum by Uy (t), one has

Uk ()| z(x) < Mexp(wt), t=0.
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According to Theorem 3.8, (Ug(t))i>0 is a strongly continuous family of
%(X). Moreover

lim Ug(t)f = tli%l Uo(t)f = f

t—0+
for any f € X. Finally, using point (2) of Theorem 3.8, one sees that
(Un(t))i=o0 is a Cop-semigroup in X. Let us denote by A its generator. We
prove exactly as in [4, Theorem 4.1] that A = Ty .
First step: Tg,p is an extension of A. Let g € Z(A) and A > w be given. Set
f=(MA—=A)g. As known, and using the notations of Theorem 3.8:

g:/o exp(—)\t)UH(t)fdt:kZ_o/o exp(—)\t)Uk(t)fdtsz:OFk.

According to (8) in Theorem 3.8, one has g € Z(Tax,p) With Thax, pg =
Ag— [, e Thax, pg = Ag. Moreover, Bt g = B* (3,2, Fi). By virtue of (8)
of Theorem 3.8,

1B Fully = | (MAH)* Gaflle = [ My(HMy)F HG |1

P
<(HM) T HGAf| 1o 1
Now,
| HMx||zry < [HxsMxll ey + [1HX = xs)Mall 7 )
< [Hxsllzwe, oy + [ H][ exp(—=Ad)

where we used that, as in [5, Eq. (3.9)], for all uw € LY

=)Wl = [ @l (2) < exp(-pAd)ful,
+
In other words, with the above notations, for A > §

[HM|| 5y < C+ Aexp(—=Ad) < C+ Aexp(—wd) < 1 (3.18)
by definition of w (see Eq. (3.16)). This, together with (3.17) shows that the
series > oo, ||BT F| rr converges and therefore,

Bfg=) B'F, L.
k=0
Then, being H continuous, by (8) of Theorem 3.8, we get
B g=) HB'F,=HB"g

k=0

This proves that g € 2(7w ), i.e.,
D(A) C P(Tu,p) and Ag = Tmax,p9 = T, p9, Vg € Z(A).

Second step: A is an extension of T ,. Conversely, let g € Z(7x,,) and
A > w be given. Set f = (A — Ty, ,)g. We define

F:/OC exp(-At) Uy (t)fdt = A— A)~'f, and G=g-F.
0



145 Page 16 of 30 L. Arlotti and B. Lods MJOM

From the first point, G € 2(Ty,,) with Ty, ,G = AG. In particular, G =
=Z\B~ G while

B~G = HB'G = HM\B G.

But, if |[B=G||z» # 0, then (3.18) implies |[B~G|» < ||[B~G||.» . Hence,
B~G = 0. Since G = Z\B7G, we get G = 0 and ¢ = F and this proves
A="Ty p. O

Remark 3.12. The novelty of the above approach, with respect to [3, Theo-
rem 5.1], is that the above proof is constructive and we give a precise and
explicit expression of the semigroup (Ug (t))t>0. The proof presented here is
similar to the one in [4] and differs from the one in our previous contribu-
tion [3]. Notice however that it would be possible to adapt in a simple way
the proof given in [3, Section 5] which is based on some suitable change of
variables.

Remark 3.13. The above estimate (3.15) with M,w given by (3.16) allowed
us to prove the convergence (in Z(X)) of the series Y r- , Uk(t) but does
not yield the optimal estimate for the limit ||Ux ()| 5(x). For instance, if
A = ||H|| < 1 then the semigroup (Ug(t))t>0 is a contraction semigroup
while the above estimate yields |Ug ()| 2(x) < T——¢ Wwith —— > 1.

A useful consequence of the above is the following more tractable expres-
sion of the semigroup (Ug(t)):>0:

Corollary 3.14. For any f € 2(Tu,p) and any t > 0, the following holds for
u-a.e. x €

Uo(t)f(%) = F(@(x, —1)) ift <7-(x)

Unlt)fx) = {[H (B Un(t = ()N (@, ~7-(x)) i/t 7 ().

Remark 3.15. Notice that, if f € Z(Tq,,), for any t > 0, ¥(t) = Un(t)f is
the unique classical solution (see [15]) to the Cauchy problem

%W) = Tup0(t), $(0) = f.

The above Corollary provides therefore the (semi)-explicit expression of the
solution to this Cauchy problem.

Proof. Let us consider first f € %y. Then, for all k > 0,t >0

B+Uk(t)f =B (/t Uk(s)Tmax,Pfds) .
0

In particular, from Theorem 3.11, the series Y - [|BTUj (t)fllry is conver-
gent and therefore

BTUx(t)f =) BTUL)f

k=0
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where the series converges in L% . Given 0 < s < ¢, we get then

HB Uy (t—s)f = iHB*Uk(t — ) f.
k=0

Pick then x € Q and y € I'_ such that x = ®(y, s). We have, by definition,
[HBTUk(t — 5)f] (¥) = [Uk+1(t) f1(x).
Therefore,

[HBYUp(t — s) =Y Ukt = [Un () f1(x) = [Uo(t) f](x).
k=1

To summarize, for almost every x € €2, there exist a unique y € I'_ and a
unique 0 < s < 74(y) such that x = ®(y, s) and we proved that

[Un () f1(x) = [Uo(t) fI(x) + [HBTUn(t — 5)f1(y)

which proves the result for f € %.
Consider now f € Z(7y, p). Then, for any ¢t > 0, Ug(t)f € 2(Tu,p).
Introduce then the mapping

x€Q_ — [HB Uy(t —s)f] (y) = g(t,x)

where x = ®(y, s) for some unique y € I'_ and s € (0,71 (y)). It holds, for
any A > w (with w introduced in the proof of Theorem 3.11):

/OO exp(—At)g(t,x)dt = /OO exp(—At) [HB+UH(t — s)f} (y)dt

0 0
= exp(—)\s)/o exp(—At) [HBT U (t)f] (y)dt
=exp(—\s + Ooex — o
—ep(-30) 1B [ exp(-r0Ua(fat] )

Therefore, using point (8) of Theorem 3.8

/O " exp(-A)g(t, x)dt = exp(~As) [HZ (MyH)* Grf | (y)
k=0

— exp(=As) [H(I = MyH) " G f] (y):

Since moreover

/ exp(—=At)Ug(t)fdt = / exp(—At)Uo(t) fdt + ExH(I — M\H) 'Grf
0 0

the result follows. O

3.4. Examples

We illustrate the results obtained so far with several examples of interest, in
particular in the context of transport equation on network [8,12].
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Ezample 3.16. We begin with the simplest case of a transport equation with
one-velocity in dimension one. Namely, consider the transport equation

Orf(z,t) — Opf(x,t) =0, x€(0,1),t>0
with initial condition f(x,0) = fo(z) and boundary condition
f(1,t) =Hf(0,1)

where here H is a constant. For such a case, with the above notations, one
has Q = [0, 1] endowed with the Lebesgue measure p. One checks that

Oz, t)=x—t 0<z<1l, teR
and
(@)=, 71 (2)=1-—ua.

Moreover, one checks that ' = {1}, and 'y = {0} with 7—(0) = 7(1) = 1.
The boundary condition reads then B™f = HBT f where of course H is a
constant. Notice that, since 7 = 1 on I';, with the notations of Theorem 3.11
it holds

HXF+\Fi =0 V0<di<1
so that (3.14) is valid for any H € R. The above equation is then governed
by a Cyp-semigroup Uy (t) in LP([0,1]) and we obviously have
Us(t)f(z) = flz+t) VOLK<t<l—z, U(t)f(z)=0=f(z+1t) VEi=>1—zx.
Then
BYUs(t)f = f(t) Vte[0,1), BTUy(t)f =0 Vt=>1.
Consequently,
Ui(t)f(z) = HBTUp(t —7_(2))f = ft+2—1) YO<t—7_(2)<1

which corresponds to 1 < t + 2 < 2 whereas Uy(t)f(z) = 0 for any t €
(—00,1 — ) U[2 — x,00). Iterating this procedure, we find again the explicit
solution obtained in [12, Eq. (5.2)] (see [8, Prop. 18.17]) for a scalar function
f corresponding to m = 1 with the notations of [12].

Ezxample 3.17. The above example, as mentioned, is a particular case of a
more general model of transport in the network which can be described by
the following system of equations:

atfj(xat)zcjazfj(xat)v HANS [Oa ]-]7 t>07 (3 19&)
fi(x,0) = f(x), rel0,1], j=1,...,m ’
subject to the general boundary condition
o6 fi(1,t) = wij Z oerfr(0,t) (3.19b)

k=1
fori=1,...,nand j=1,...,m.
The above model corresponds to transport on a simple, directed and
connected graph G = (V, E) with vertices V. = {v1,...,v,} and directed
edges ' = ey,...,e, where, on every edge e; particles are flowing in only
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one direction with constant velocity ¢; > 0 (i = 1,...,n) while in every vertex
v; the incoming material is distributed into the outgoing edges e; according
to weights w;; > 0 satisfying

where A; represents the set of indices j € {1,...,m} such that v; is connected
to the edge e; and e; is an outgoing edge. The graph structure is described
by the following n x m matrices: the outgoing incidence matrix o~ = (Ui;)ij
is given by

o ;=1 if wvieA;

and is zero otherwise. The incoming incidence matrix o+ = (U;;)Z,j is defined
as

ajjzl if vieAj

and is zero otherwise where Aj+ represents the set of vertices for which e;
is an incoming edge. The above model (3.19) has been investigated in a L!-
framework in [7,8] and in [12] in LP-spaces p > 1 (actually a more general
system has been considered in [12] including various additional control terms).
We refer to [8, Section 18.1] and [7] for more details on the physical motivation
of the model.

As mentioned earlier, for n = m = 1, the semigroup associated to
the above model is described in Example 3.16. The above method is robust
enough to deal with the general case m > 1 just by considering vector-valued
functions instead of scalar functions. We consider a vector f = (f1,..., fm) €
R™ and, for any j =1,...,m and any z € (0,1), we set

1—x

Qj(x,t) =2 — ¢, teR, ti(a)=—, 7l(z)=
¢ Cj

and I'_ = U;n:1 T, = U;”:1 Fi where I’ = {1} and Fi = {0} for

any j =1,...,m. As explained in [8, Section 18.1], the boundary conditions
(3.19b) can be reformulated as
(1) = Hf(0)

for some suitable matrix H = (hjk);k=1,.. m (this matrix is denoted B¢ in
[8] and we refer to [8, Eqgs. (18.3)—(18.4)] for its exact expression which is
irrelevant here). The semigroup (Uy(t))¢>0 is then defined as a vector whose
components are given, for ¢ > 0 and f = (f1,..., fm) by

Wo(t)f]; (z.1) = fi(x +cjt) if 0<a+et<l,

with [Uo(t) f]; (z,t) = 0 otherwise. Then, the Dyson-Phillips iterations are
defined by induction with Uy (t) having components

[Uk:(t)f]j (l‘,t) = X{t}’rj_(z)} [HB+Uk_1(S)'f]] _ j( )
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For instance, since [B*Uy(t) f]; = f;j(c;t) we have
[HBUp(s) Zhjkfk cit)
and
U (1) f Zhjkfk<ckt+x—>, 0 <ept+ o % <
P ¢ j j

and is zero else. Iterating this procedure, we find a general expression for the
semigroup (Ug(t))i>0 associated to (3.19). Notice that, as in Example 3.16,
the semigroup (Ug(t))e>0 is well defined thanks to Theorem 3.11 since

Hxr,\rs =0 for any O<5<min(cl_1,... cnl)

T m

Ezample 3.18. We revisit here the model described in [9] which deals with a
structured cell population for which each cell is distinguished by its cell cycle
length ¢ € (¢1,¢3) and by its age a € [0,¢). Here, we consider the general
case

<l <ty <
If f(t,a,f) denotes, at time ¢ > 0, the cell density with respect to age a

and cell cycle length £, the cell populatlon is then governed by the transport
equation

O f(t,a,l) :—Bfta€ w(a, 0)f(t,a,l)
/ df’/ (a,0,a’ ) f(t,a',¢")da'dl! (3.20a)

f(oaavg) —foaﬂ

subject to boundary condition describing the birth of cell
Lo
f(t,0,0) =a f(t,L,0)+ 0 k(0" f(t, 0, 0)de (3.20b)
41

Here, p > 0 is the cell mortality rate, n(a, £, a’, ") denotes the transition rate
at which cells change their cell cycle length from ¢ to £ and its age from a’ to
a. The nonnegative kernel k(¢,¢") represents the correlation, during mitosis,
between the cell cycle length of a mother cell I’ and that of a daughter cell £.
The parameters «, 5 are nonnegative constants. We refer to [9,10] for more
details about the model and relevant bibliography on the subject. Since in the
present paper we deal with collisionless transport problems we shall assume
@ =mn = 0. With our notations we have

Q={x=(a,f): L€ (l1,2), 0<a<{}CR?
and
F(x)=(1,0) Vx=(a,¥) €.

The measure we consider here is the Lebesgue measure dpu(x) = dadf. Con-
sequently,

O(x,t)=(a+t,0), 7-(x)=a, T7:(x)=L—a Vx=(a,l) e
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and
I ={y=(0,0); ta<l<ty} Ty={z=(10); 1l <l<ls}
with moreover
O(y,s)=(s,0) Vy=(0,0)eT_, 0<s<7(y)

and

O(z,—s) =l —s,0) Va=(l) T, 0<s<7_(2).
One has then easily

Uo(t)f(x) = Uo(t)f(a,£) = fla —t,O)x(1<ay(a, £), t=0.

To treat the above equation (3.20) in LP(€2, u) with p > 1 we introduce, as
in [9], the quantity

4

Lo P Lo
Roo 1= [ sup k(ﬂ,é’)dé’] [ sup k(é,é’)dé]

£ <l J Uy <O <Ll Sty

and assuming that Ko < 0o we see that the boundary operator H : L, — L”
defined as

Lo
Ho(y) = Hp(0,0) = ap(l, )+ B [ k() 0)dl', ¢ e Lk
£y

is such that
[Hll e rr) < o+ PR

and, in particular, under assumption (Aj) of [9], one sees that H is a con-
traction and Theorem 3.11 applies directly giving an explicit expression of
the solution to (3.20). Moreover, we can also deal with the more general case
in which H satisfies (3.14). Notice that, since 7_(z) = 7_(¢,¢) = ¢ for all
z € I'; one has

L2
[Hxr,\rs 1(0,£) = axjo,e)nies,e) (Op(E,€) + 8 / X(o,6) (CVE(E L) (¢, ")l
I3

for any ¢ € Lﬁ_. In particular, if £, > 0, one sees that

B(LE LY

lim sup HH X 5

§—0 TS
independently of the coefficients «, 3. The case ¢; = 0 has been studied in
LP-spaces in more details in [14] but no explicit description of the semigroup
is provided there.

Publisher’s Note Springer Nature remains neutral with regard to jurisdic-
tional claims in published maps and institutional affiliations.
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Appendix A: On the Family (U (t)):>0

We prove that the family of operators (Uy(t));>0 introduced in Definition 3.6
is well defined and satisfies Theorem 3.8. We first need to establish general
properties of Trax, p-

A.1 Additional Properties of Tiax, p

We establish here several results, reminiscent of [4] about how Tyax,, and
some strongly continuous family of operators can interplay. We start with
the following where we recall that %, has been defined in the beginning of
Section 3.

Proposition A.1. Let (U(t))i>0 be a strongly continuous family of B(X). For
any f € X, set

t
i) = [ ve)ds, w0

Assume that
(i) For any f € Py, the mapping t € [0,00) — U(t)f € X is differentiable
with
d

FUDS =UOTmaxpf, 2 0.

(ii) For any f € Py and any t > 0, it holds that U(t)f € D (Tmax,p) with
Tmax,pU(t)f = U(t)Tmax,pf'

Then, the following holds

(1) forany f € X and t > 0, I,[f] € P(Tmax,p) with

Tmax,pjt[f] = U(t)f - U(O)f
(2) for any f € Dy the mapping t € [0,00) — BTU(t)f € Ypi is continuous
and,

BEL[f] = /Ot BXU(s)fds Vt> 0.

Let now f € X be such that B~ Ii[f] € L? for all t > 0 with t € [0,00) —
B I[f] € LY continuous, then,

BTL[f]€ LY and te€[0,00)— BTL[f] € LY continuous.

Proof. Under assumptions ¢) — ii), for any f € %, since both the mappings
t— U(t)f and t — Tax, pU(t) f are continuous and Zyax, p is closed one has
L[f] € 2(Tiax,p) With

t t

d
Towenlilf) = [ TowesU(s)fds = [ SU(s)fds =U (0] ~ VO,

0 0
This proves that (1) holds for f € %, and, since % is dense in X, the result
holds for any f € X.

Let us prove (2). Pick f € %p. Since the mapping t > 0 —

Ut)f € 2(Tmax,p) is continuous for the graph norm on 2(7Tyax,p) While
BY ' P(Tmax.p) — Y;" is continuous (see [5, Remark 3.4]), the mapping
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>0 — B*U(t)f € Y, is continuous. Moreover, B I;|f] fg BTU(s)fds
btlﬂ thanks to the contlnulty on 2(Tiax,p) with the graph norm and point

(1).
Let now f € X be given such that B~ I;[f] € L” for all ¢ > 0 with
t > 0+— BT L[f] € L” continuous. For all ¢ > 0, h > —t, denote now

t+h
I einlf] = /t U(s)fds = Liyn[f] — L[ f]-

Since Li[f] € P(Tmax,p) and BT L[f] € L”, one has clearly I ,44[f] €
D (Tmax,p) and BT ;45[f] € L” and Green’s formula (see [5, Equation
(2.12)]) yields

|\B+It,t+h[f]||ii = 1B Lt,enlfIN7 -

S / ool A7 sign(Ts on ) Tone, p T cn L Fldss
Q

B~ L ean[ e + 2I Tt ernFIE ™ 1 Tmax, p e, t40[flp-
Since Tmax, ple+nlf] =U(t +h)f —U(t)f, one gets
BT (Lepnlf] = LU Iy < BT (Tegnlf] = LI N7
A+l Leenlf] = LIAIG ||U(t+h)f— U()fllp-
(A1)
The continuity of s > 0 +— U(s)f € X together with the one of s > 0 —
B~ I[f] € L gives then that
. + o -
tim 8% (T[] = L) 27 =0
ie. t >0~ BYL[f] € L% is continuous. O

We can complement the above with the following whose proof is exactly
as that of [4, Proposition 3] and is omitted here:

Proposition A.2. Let (U(t));>0 be a strongly continuous family of B(X) sat-
isfying the following, for any f € Py:
(i) For anyt >0,
[U#)fl(x) =0 Vx e Q such that 7_(x) > 1.
(ii) Foranyy €T, t>0,0<r <s < 7y(y), it holds
[U)f1(2(y,5)) = (Ut —s+7)f](S(y, 7).
(iii) the mapping t > 0 — U(t)f € X is differentiable with %U(t)f =
U(t)Tmax, pf for any t > 0.
Then, the following properties hold

(1) Forany f € X and anyt >0 and p_-a.e. y € T_, given 0 < 51 < s9 <
T4 (y), there exists 0 < r < sy such that

So t—s1+71r
/ [U()f] (@(y78))d8=/ [U(r)f](@(y,r))dr.

S1 t—so+r
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(2) For any f € P9 and t > 0, one has U(t)f € D(Tmax,p) with
ﬂxlax,pU(t)f = U(t)Tmax7pf~

A.2 Proof of Theorem 3.8

We now come to the proof of Theorem 3.8 which will consist of showing

that the family of operators (Uy(t))i>o introduced in Definition 3.6 is well

defined and satisfies the properties listed in Theorem 3.8. The proof is made

by induction and we start with a series of Lemmas (one for each of the above

properties in Theorem 3.8) showing that Uy () enjoys all the listed properties.
As already mentioned, the fact that the mapping

D {(y,s) eTl_ x(0,00); 0<s<7(y)} — Q_

is a measure isomorphism, for any f € %y and ¢ > 0, the function U;(t)f is
well defined and measurable on €. Moreover, using [5, Proposition 2.2] and
Fubini’s Theorem:

T+(y)
10 fI = / du_(y) / [T (6 7](®(y, ) ds

min(t, 7+ (¥)) »
- [ 4 /0 [H(B*Uo(t — 5)1)] ()] ds

t
< [ Nt vote = 1)l ds.

Therefore,

UL (011} < |||H|Hp/0 IBTUo(t — 8) flI7z ds = IEN" (IF1IF = [1Uo) £1)

thanks to Proposition 3.5. Therefore ||U1(t)f||, < IH|| | fll, for all f € 2y
with moreover

Jim U2/}, =0V € Fo. (A2)

Since 2 is dense in X, this allows to define a unique extension operator, still
denoted by Uy (t) € B(X) with

1010l x) < IHIll, vt = 0.
Now, one has the following
Lemma A.3. The family (U1(t))i>0 is strongly continuous on X.

Proof. Let t > 0 be fixed. Set Q; = {x € Q_; 7-(x) < t}. One has
[Ui1(t)fl(x) = 0 for any x € Q\Q; and any f € X. Let us fix f € %
and h > 0. One has

10t + B)f — U1 = / Ut + h)f — UL ()P dp

Q¢

+ / ULt + B)fIPdp. (A3)
Qi n\ Q2
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Now

)

/ﬂ ULt + ) — UL () f17 du

7+(y)
_ / du_(y) / (UL (¢ + h) f = Uy (8)F) (D(y, 5)I ds

and, repeating the reasoning before Lemma A.3 one gets

t
e+ g =T < P BT Wt 1) = V(a1 7 ds

Since Up(s+h)f—Uy(s)f = Uo(s) (Uo(h)f — f) one gets from Proposition 3.5
that

/ﬂ ULt + h)f = U@ fP dp < NHNP (1T (R).f = fIIf = 10o(t) Wo(h).f — ) 17) -
This proves that

lim |Ur(t+ h)f —UL(t) f|" dp = 0.
h—0t Q,

Let us investigate the second integral in (A.3). One first notices that, given
=®(y,s) withy e T'_, 0 < s < min(¢, 74 (y)), it holds

)
[Uo(t)Ur(R) f] (%) = Xgt<r_x} [U1(R) f1(D(x, 1))
= X(t,00)(8) [UL (M) ] (2(y,s — 1))
= X(ea+n)(s) [H (B ot +h —5)f)] (v)  (A4)
= X(t,t+h) (8) [UL(t + h) f] (2(y, )
= X{t<r_(x)} [UL(t + 1) f] (x).
Therefore

[ s = s o
Q0 \ Q4
and, since (Up(t))i>0 is a contraction semigroup, we get

/ Ut + h) fPdu < [T (R) I
Qi \ 2

Using (A.2), we get lim,_ o+ an—h,\Qt |U1(t + h)f|Pdp = 0 and we obtain
finally that limj, o+ |[Ui(t+h)f — Ui (t) f||5 = 0. One argues in a similar way
for negative h and gets

limn [T (¢ + ) = Uy()fllp =0, ¥/ € %o,

Since % is dense in X and [|Uy(t)|»(x) < |[|[H|| we deduce that above limit
vanishes for all f € X. This proves the result. O

One has also the following
Lemma A.4. For allt >0, h >0 and f € X it holds
Ut +h)f = Uo(t)Ur(h)f + Ur(t)Uo(h) f.
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Proof. Tt is clearly enough to consider ¢ > 0, h > 0 since U;(0)f = 0 while
Up(0) is the identity operator. Notice that, for any f € %y and any 0 < ¢; <
to, for x = ®(y, s) € €, we have

/ 0 () Al = e | Ua(r) ] ).

t1 1—S
Now, given f € X and 0 < t; < tp the above formula is true for almost
every x = ®(y, s) € €, by a density argument. Therefore, for almost every
x =®(y,s) € Q; and any 6 > 0 it holds

/t e 1) Fl ) = [HB* /t

t+d6—s

—S

Uo(r+h)f d?‘] (¥)

—S

t+d—s
= [HBJF/t Uo(T)Uo(h)de] (v)

so that, using the definition of Uy (r) again

t+6 46
/t (U (r + B f)(x)dr = / OB f1(x)dr V5 > 0

from which we deduce that Uy (t + h)f(x) = U (¢t)Ug(h) f(x) for almost any
x € Q;.With the notations of the previous proof, one has from (A.4) that

Ur(t+ h)f(x) = [Up(t)Ur(h) f] (x)  for a.e. x € 45\

This proves the result, since Uy (t)f vanishes on Q4 ,\Q; while Up(t)f van-
ishes on €. O

One has now the following

Lemma A.5. For any f € Yy, the mapping t > 0 — Uy (t)f € X is differen-
tiable with %Ul ) f = U1(t)Tmax, pf for any t > 0.

Proof. In virtue of the previous Lemma, it is enough to prove that ¢ > 0 —
Ui(t)f € X is differentiable at t = 0 with

d
aUl () fle=0 = U1(0)Trmax, p.f = 0.

Consider ¢t > 0. One has
¢
1T @) fII5 < N /0 IBFUo(s)fII75 ds.
Now, since f € 2(7y,,), one has from (3.9)
[ et a < 2 [ ( . a0t —s>>|PX{s<T_(Z>}du+<z>) ds

so that

UL(t)f|12 H|P [
O L WEIE ( / +|[Tmax,pf1<<1><z,—s>>PX{S<T_<z>}du+<z>> ds.

(A.5)
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Using [5, Proposition 2.2], one has

/0 </ [Tmax,pﬂ(wz,—s>>|PX{s<T_<z>}du+<z>> ds = | Tonare, p 12 < 00

so that (A.5) yields
1UL(8) Il

lim ————= =0.
t—0+ t

This proves the result. O

Lemma A.6. For any f € %y and any t > 0, one has Ui(t)f € D(Tmax,p)
’U)Zth Tmax,pUl (t)f = U1 (t)Tmax,pf'

Proof. The proof follows from a simple application of Proposition A.2 where
the assumptions (i)—(iil) are met thanks to the previous Lemmas. O

Let us now establish the following

Lemma A.7. For any f € X and any t > 0, one has I}[f] := fot Ui(s)fds €
D (Tmax, p) With

Tmax,pz.tl [f] = Ul (t)fa
and BT} [f]ds € Lk,

B~Z}[f] = HBT /Ot Uo(s) fds. (A.6)

Moreover the mappings t > 0 — BTT}[f]ds € LY are continuous. Finally,
for any f € Py and any t > 0, the traces BXU(t)f € LY. and the mappings
t >0+ BXU,(t)f € LY. are continuous.

Proof. Thanks to the previous Lemmas, the family (Ui(t))i>o satisfies
assumptions (i)—(ii) of Proposition A.1. One deduces then from the same
Proposition (point (1)) that, for any f € X and any t > 0, Z}' [f] € 2(Tmax, p)
with Trax, pZi [f] = Ur(t) f — U1 (0) f = U (¢) f.

To show that B™Z}[f] can be expressed through formula (A.6) we first
suppose f € Z. For such an f both Uy(t)f and Ui (t)f belong to Z(Tmax, p)
for any ¢ > 0 with B~U,(¢)f = HBTUy(t)f € L? . Using this equality, the
continuity of H and Proposition A.1 (point 2) applied both to (Us(t))>0 and
(Uo(t))i=0 one gets

t t
B Z![fl= | B U ds= | HB'U d
= [ Buisas = [ BT pas

—H ( / t B+U0(s)fds> = HBTZ{[f]

0
i.e., (A.6) for f € %.

Consider now f € X and let (f,,)n, € % be such that lim,, || f,, —f]|, = 0.
According to Eq. (3.8), the sequence (BTZY[f,]), converges in L towards
B+Z?[f]. Since (A.6) holds true for f,,, and H is continuous, then the sequence
(B=Z}[fn])n converges in L” to HBTZP[f]. One deduces from this that
B~Z}(f] € L” with (A.6).
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Moreover the mapping ¢ > 0 — B~ I}[f] € L” is continuous since both
H and the mapping t > 0 — B*IO [f] € L% are continuous (see Proposi-
tion 3.3). This property and Proposition A.1 imply that BTZ}[f] € L% and
that the mapping ¢ — BTZ}[f] € L% is continuous too.

Finally observe that, if f € 9y, then f € Z(Tnax,p) and for any t > 0
one has

I} [Tmax,pf] = Ur(t)f

Thus one can state that for any f € % and any t > 0, the traces B*U, (t)f €
LY and the mappings ¢t > 0 +— BEU;(t)f € LY. are continuous. O

Let us now investigate Property (7):

Lemma A.8. One has
t t
| 1B @7 ds < NP [ 187 Ta(o) Sl ds, Ve > 0.5 € T,
0 0

Proof. Given f € 9y, for any s > 0 and py-ae. z € I'y:

[BTU(s)f] (z) = [H (BT Us(s — m—(2)) f)] (2(2, —7—(2))x(0,5) (7 (2))
Thus,

t
Ji= / IB* T (s)£|17, ds
0 +

=./0 (/F |[H (B+Uo(s — _(2))) f] (@(z,—n(z)))}px<o,s)<r_<z>>du+<z>> ds.

Now, using Fubini’s Theorem and, for a given z € I';, the change of variable
s+—s—1_(2), we get

max(0,t—7_(z)) )
J = r </0 |[H (B"Uo(s)) f] (®(z, —7_(2)))| d3> dpy (2).

Using Fubini’s Theorem again

J g/o (/1‘ HH (BT Uy(s)) f] (®(z, —7—( ‘ dp (z )) ds
</ ( [l (Bt 1] (Y)\pdu(.Y)> ds

where we used [5, Eq. (2.5) in Prop. 2.2]. Therefore, it is easy to check that

TN g ) / 1B Uo(a) 15,
which is the desired result. O
We finally have the following

Lemma A.9. Given A >0 and f € X, set Fy = [~ exp(=At)Uy(t) fdt. Then
Fy € D(Tmax, p) With Tax, pF1 = X F1 and B*F, € LY with

B™F, = HBYC\f = HG\f BYF, = (MyH)G\ /.
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Proof. Let us first assume f € . Then, for any y € I'_, s € (0,71(y)):

R = [ " exp(= M) [HB Uy(t — )] (v)at
— exp(—As) /0 ” exp(—) [HB*Up(t)f] (y)dt

= exp(—A\s) [HB+ ( /0 h exp(—t)Up(t) fdt)} (y)

ie. Fi(®(y,s)) = exp(—As) [HBTC\f] (y). This exactly means that F} =
ExHG, f. By a density argument, this still holds for f € X and we get the
desired result easily using the properties of =) and G). O

The above lemmas prove that the conclusion of Theorem 3.8 is true for
k = 1. One proves then by induction that the conclusion is true for any k& > 1
exactly as above. Details are left to the reader.
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