Chapter 9 )
Initial Value Problems and Extrapolation <z
Spaces

Up until now we have dealt with evolutionary equations of the form
(3,vM(3;,,) + A)U = F

for some given F € L, ,(R; H) for some Hilbert space H, a skew-selfadjoint
operator A in H and a material law M defined on a suitable half-plane satisfy-
ing an appropriate positive definiteness condition with v € R chosen suitably
large. Under these conditions, we established that the solution operator, S, =
(8t,,,M(8t,,,) + A)71 € L(L»,,(R; H)), is eventually independent of v and causal;
that is, if F = 0 on (—o0, a] for some a € R, then so too is U.

To solve for U € L;,(R; H) for some non-negative v penalises U having
support on R<g. This might be interpreted as an implicit initial condition at —oo.
In this chapter, we shall study how to obtain a solution for initial value problems
with an initial condition at 0, based on the solution theory developed in the previous
chapters.

9.1 What are Initial Values?

This section is devoted to the motivation of the framework to follow in the
subsequent section. Let us consider the following, arguably easiest but not entirely
trivial, initial value problem: find a ‘causal’ u: R — R such that for up € R we
have

W@ =0 (¢ >0),
u(0) = uop.

(CAY
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First of all note that there is no condition for u on (—o0, 0). Since, there is no source
term or right-hand side supported on (—oo, 0), causality would imply that # = 0 on
(—o0, 0). Moreover, u = ¢ for some constant ¢ € R on (0, 0c0). Thus, in order to
match with the initial condition,

u(t) =uolp,e0)(t) (& €R).

Notice also that u is not continuous. Hence, by the Sobolev embedding theorem
(Theorem 4.1.2), u ¢ |, dom(d; ).

Proposition 9.1.1 Let H be a Hilbert space, ug € H. Define
Soup: CP(R; H) —> K
f = (uo, f(O)p .

Then, for all v € R.., Soug extends to a continuous linear functional on dom(d;,)).
Re-using the notation for this extension, for all f € dom(9;,,) we have

(80”0) (f) = - (]]-[0,0o)u()s (at,l) - 2\)) f)Lz.,,(]R;H) . (92)

Proof The equality (9.2) is obvious for f € C°(R; H) as it is a direct consequence
of the fundamental theorem of calculus (look at the right-hand side first). The
continuity of §pug follows from the Cauchy—Schwarz inequality applied to the right-
hand side of (9.2). Note that 1jg ooyuo € L2, (R; H). a

Recall from Corollary 3.2.6 that
8;; = —8,,1) + 2v.
Hence, if we formally apply this formula to (9.2), we obtain
(3t,v]1[0,oo)M01 f> = (]]-[0,0o)u()s a:jvf>L2‘,,(]R;H) = (5()”0) (f)
Therefore, in order to use the introduced time derivative operator for the above initial
value problem, we need to extend the time derivative to a broader class of functions
than just dom(9;,,). To utilise the adjoint operator in this way will be central to the
construction to follow. It will turn out that indeed
9 v1[0,00) 80 = Solo.
Moreover, we shall show below that

0, v = Souo

considered on the full time-line R is one possible replacement of the initial value
problem (9.1).
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9.2 Extrapolating Operators

Since we are dealing with functionals, let us recall the definition of the dual space.
Throughout this section let H, Hy, H; be Hilbert spaces.

Definition The space
H' :={p: H — K; ¢ linear and bounded}
is called the dual space of H. We equip H' with the linear structure
AO@+Y)(x) =2 ox)+v(x) (AeK g, ¥ €H xeH).

Remark 9.2.1 Note that H' is a Hilbert space itself, since by the Riesz representa-
tion theorem for each ¢ € H’ we find a unique element Ry ¢ € H such that

Vx e H: o(x) = (Ryo, x).

Due to the linear structure on H’, the so induced mapping Ry : H' — H (which is
one-to-one and onto) becomes linear and

H x H 3 (p,¥) — (Ryp, Ryyr)

defines an inner product on H’, which induces the usual norm on functionals.

From now on we will identify elements x € H with their representatives in H'; that
is, we identify x with Rp;'x.

Let C: dom(C) € Hyp — Hj be linear, densely defined and closed. We recall
that in this case dom(C) endowed with the graph inner product

(u,v) = (u, v) g, + (Cu, Cv) g,

becomes a Hilbert space. Clearly, dom(C) < Hy is continuous with dense range.
Moreover, we see that dom(C) > x — Cx € H is continuous. We define

C°: H; — dom(C)' = H~(C),
(C°P)(x) == (¢, C)C)Hl (¢ € Hy, x € dom(C)).

Note that C? is related to the dual operator C’ of C considered as a bounded operator
from dom(C) to H; by

—1
C®=C'Ry.
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Proposition 9.2.2 With the notions and definitions from this section, the following
statements hold:

(a) C° is continuous and linear.

(b) C* C C°.

(¢) ker(C*) = ker(C®).

(d) € € (C*°: Hy — dom(C*) = H~1(C*).

() Hy=H)— H —1(C) densely and continuously.

Proof
(a) Leto, v € Hy, A € K. Then

Co(hp+v)(x) = A*(C°P)(x) + (C°Y)(x) = (AOCP+C°Y)(x) (x € dom(C)).
To show continuity, let ¢ € H; and x € dom(C). Then

IC° ()N = [{p, Cx) gy | < Nbllg, ICx N, < Nl ay 1x Nldomic) -

Hence, [|C°| = supgep g1, <1 €6 |gomeey < 1
(b) Let ¢ € dom(C*). Then we have for all x € dom(C)

(C°¢) (x) = (¢, Cx)py, = (C*¢, x)py = (C*¢) ().

We obtain C°¢ = C*¢ (note that a functional on Hy is uniquely determined by
its values on dom(C)).

(¢) Using (b), we are left with showing ker(C®) C ker(C*). So, let ¢ € ker(C®).
Then for all x € dom(C) we have

0=(C°¢) (x) = (¢, Cx)p,

which leads to ¢ € dom(C*) and ¢ € ker(C™).
(d) is a direct consequence of (b) applied to C*.
(e) Since dom(C) < Hy is dense and continuous, so is that Hé < dom(C)’; cf.
Exercise 9.2.
O

We will also write C_1 := (C*)° for the so-called extrapolated operator of C. Then
(C*_1 = C°. We will record the index —1 at the beginning, but in order to avoid
too much clutter in the notation we will drop this index again, bearing in mind that
C_12Cand (C*_; 2C*

Example 9.2.3 We have shown that for all v € R the operator 9;, is densely defined
and closed. Then for f € L, (R) we have for all ¢ € CZ°(R)

(@-11) @ ={1.87,0),, = o+ )0y, == [ (fe o)
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Hence, (9;,,)—1 f acts as the ‘usual’ distributional derivative taking into account the
exponential weight in the scalar product.
With this observation we deduce that for v > 0 we have

(3z,u),1 110,00) = 9,y 110,00) = 0.

Hence, the initial value problem from the beginning reads: find u such that
(0r,v)—1u = Souo.

Example 9.2.4 Let @ C R? be open. Consider grady: Hj(Q) € L(Q) —
L>(22)?. We compute div_;: Lr(2)? — H~1(Q) with H~(Q) = H}(Q)". For
g € Ly(R)? we obtain for all ¢ € HJ(Q)

(div_1 q) (¢) = (q’ div* ¢>L2(Q)d = (q’ gradO ¢>L2(Q)d .

Also, with similar arguments, we see that

(grad_; ) (¢) = = (f, diVoq) 1,0

forall f € Lo(R2) and g € Hy(div, 2).

We consider a case of particular interest within the framework of evolutionary
equations.

Proposition 9.2.5 Let A: dom(C) x dom(C*) C Hy x H] — Hy x Hj be given

(0= (L9 0)- ()

Then A_;: Hy x Hl — H™'(C) x H~'(C*) acts as

A <¢> _ ( 0 (C*)l) (as) _ <(C*>1w> .
¥ -C1 0 4 —C_1¢
Next, we will look at the solution theory when carried over to distributional right-
hand sides.

An immediate consequence of the introduction of extrapolated operators, how-
ever, is that we are now in the position to omit the closure bar for the operator sum in
an evolutionary equation, which we will see in an abstract version in Theorem 9.2.6
and for evolutionary equations in Theorem 9.3.2. The main advantage is that we can
calculate an operator sum much easier than the closure of it. The price we have to
pay is that we have to work in a larger space H ! rather than in the original Hilbert
space Ly, (R; H). Put differently, this provides another notion of “solutions” for
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evolutionary equations. For this, we need to introduce the set
Fun(H) = {¢: dom(¢) C H — K; ¢ linear}

of not necessarily everywhere defined linear functionals on H. Any u € H is thus
identified with an element in Fun(H) via ¥ +— (u, ¥)y. Note that we can add
and scalarly multiply elements in Fun(H) with respect to the same addition and
multiplication defined on H’ and with their natural domains. As usual, we will use
the C-sign for extension/restriction of mappings.

Theorem 9.2.6 Let A: dom(A) € H — H, B: dom(B) € H — H be
densely defined and closed such that A 4+ B is closable, and assume that there
exists (Ty),en in L(H) such that T, — 1y in the strong operator topology with
ran(7,) € dom(B) and

T.A C AT,, T,B C BT, foralln € N.

Then T, A* C A*T and T,) B* C B*T,’ for eachn € N and ran(T,’) € dom(B™).
Moreover, for x, f € H the following conditions are equivalent:

(i) x € dom(A + B) and (A + B)x = f.
(i) A_1x + B_1x C f e Fun(H).

Proof Letn € N. Taking adjoints in the inclusion 7, A C AT, we derive (AT,)* C
(T,,A)*. By Theorem 2.3.4 and Remark 2.3.7 we obtain

TFA* C TFA* = (AT,)* C (T,A)* = A*T?.

The same argument shows the claim for B*. Moreover, since BT, is a closed
linear operator defined on the whole space H, it follows that BT, € L(H) by
the closed graph theorem. Hence, (B7,)* is bounded by Lemma 2.2.9 and since
(BT,)* < (I,B)* = B*T), we derive that dom(B*T,") = H, showing that
ran(7,") € dom(B*).

We now prove the asserted equivalence.

(i)=>(i1): By definition, there exists (x;), in dom(A) Ndom(B) such that x, — x in
H and Ax, + Bx, — f. By continuity, we obtain A_jx, — A_1x and B_1x, —
B_1x in H™'(A*) and H~!(B*), respectively. Thus, we have

(A_1x + B_x)(y) = lim (A_jx, + B_jx,)(y) = lim (Ax, + Bxy, y)
n—00 n—oo
={fiy),

for each y € dom(A*) N dom(B*), which shows the asserted inclusion.
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(ii)=(1): For n € N we put x, = T,x. Then x, € dom(B) and for all y €
dom(A*) N dom(B*), we obtain
(Tuf = Bxp,y) = (Tuf, y) = (Tux, B*y) = (£, T, y) = (x, T, B*y)
= (£ T;y) = (x. BT y) = f(T,/y) — (Boix)(T) y)
= (A_1x)(T)y) = (x, A*Tn*y> = (x, Tn*A*y> = (xn, A*y>,
where we have used that 7,y € dom(A*) Ndom(B*). Let now y € dom(A*). Then
T}y € dom(A*)Ndom(B*) for each k € N and thus, by what we have shown above
(Te(Tu f — Bxn), y) = (T f — Bxn, TEY) = (xu, A*T{Y)
= (x,,, Tk*A*y> = (Tkxn, A*y>

for each k € N. Letting k tend to infinity, we derive
(T f — Bxn, y) = (xn, A*y).

Since this holds for each y € dom(A*), this implies that we have x,, € dom(A) and
Ax, + Bx, = T, f. Letting n — oo, we deduce x, — x and Ax, + Bx, — f;that
is, (i). m]

Lemma 9.2.7 Let T: dom(T) € H — H be densely defined and closed with
0 € p(T). Then T—1: H — H~Y(T*) is an isomorphsim. In particular, the norms
}|(T,1)_1-HH and ||| g-1 7+ are equivalent.

Proof Note that since 0 € p(T) we obtain {0} = ker(T) = ker((T*)®) = ker(T_1),
see Proposition 9.2.2(c). Thus, T_ is one-to-one. Next, let f € H~'(T*). Since
0 € p(T), we obtain 0 € p(T*) by Exercise 2.4, which implies that (T*-, T*-)
defines an equivalent scalar product on dom(7*). Thus, by the Riesz representation
theorem, we find ¢ € dom(T*) such that for all € dom(7T*) we have

Fa) = (10, Ty) = ((T)° (T7¢)) ).

Hence, f € ran((T*)°) = ran(T_1), thus proving that 7_1 is onto. |
The following alternative description of H~!(T*) is content of Exercise 9.5.

Proposition 9.2.8 Let T: dom(T) € H — H be densely defined and closed with
0 € p(T). Then

RS EICATER )

where = means isomorphic as Banach spaces and (-) denotes the completion.



138 9 Initial Value Problems and Extrapolation Spaces

Proposition 9.2.9 Let B € L(H). Assume that T: dom(T) C H — H is densely
defined and closed with 0 € p(T) and T~'B = BT~'. Then B admits a unique
continuous extension B € L(H*1 (T™)).

Proof By Proposition 9.2.2(e), dom(B) = H is dense in H~!(T*). Thus, it suffices
to show that B: H € H~Y(T*) — H~'(T*) is continuous. For this, let ¢ € H and
compute for all ¢ € dom(7*)

(B9 (@) = (B g}l = |(Be. (T%) ' Tq)| = |(17"Bo. T*q)|
= (B¢, 7*q)| <181 | T7'®| N4 lomcr -

The statement now follows upon invoking Lemma 9.2.7. O

The abstract notions and concepts just developed will be applied to evolutionary
equations next.

9.3 Evolutionary Equations in Distribution Spaces

In this section, we will specialise the results from the previous section and provide
an extension of the solution theory in L, ,(R; H). For this, and throughout this
whole section, we let H be a Hilbert space, © € R and M : Cre>y — L(H) be a
material law. Furthermore, let v > max{sy (M), 0} and A: dom(A) € H — H be
skew-selfadjoint. In order to keep track of the Hilbert spaces involved, we shall put
H)(R; H) := dom(d,,).
Hy'(R; H) = dom(3y,»)’ = dom(d;,) .
Proposition 9.3.1 Let D: dom(D) € H — H be densely defined and closed and

B € L(H). Assume that DB is densely defined. Then for all ¢ € H, (DB)_1(¢) =
(D—_1B)(¢) on dom(D*).

Proof First of all, note that (DB)* = B*D*, by Theorem 2.3.4. Next, let ¢ € H
and x € dom(D*). Then
((DB)-19)(x) = (¢, (DB)*x) = (¢, B*D*x)
= (¢, B*D*x) = (B¢, D*x) = (D_1 B$)(x). o

The first application of the theory developed in the previous section reads as follows.

Theorem 9.3.2 Let U, F € L, ,(R; H). Then the following statements are equiv-
alent:

(i) U € dom(3,,M(8;,) + A) and (3, ,M (3,,,) + A)U = F.
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(1) 0;,yM(9:,,)U + AU C F where the left-hand side is considered as an element
of Hy'(R; H) N Ly, (R; H™'(A)) € Fun(Ly,, (R; H)).

Before we come to the proof, we state the following lemma, the proof of which is
left as Exercise 9.7.

Lemma 9.3.3 Let H be a Hilbert space.

(a) Let B: dom(B) € H — H and C: dom(C) € H — H be densely defined
closed linear operators. Moreover, let 1, u € p(C) be in the same connected
component of p(C) and

-0 'BSB(u-0)~L

Then (. —C)"'B € B, —C)~ L.
(b) Forv > 0we have (1+¢0;,,)"" — 11, @:m) and (1+€0} )" = 11, @)
strongly as € — 0+.

Proof of Theorem 9.3.2 At first, we want to apply Theorem 9.2.6 from above
to the case Lj ,(R; H) being the Hilbert space, A the operator in Lj,(R; H),

—1
B = 0;yM(0;,y), and T, := (1 + ,118,,”) ,n € N. The operators A and B are
densely defined. Indeed, A is skew-selfadjoint and dom(B) © dom(d,,,). Next, by
Theorems 2.3.2 and 2.3 .4,

(B+A)" 2 B*+ A" = (8,yM(3,,,))" — A 2 M(3,,)"3/, — A.

In consequence, dom((A + B)*) 2 dom(d;,,) N dom(A) is dense. Thus, B + A is
closable by Lemma 2.2.7.
By Lemma 9.3.3 we obtain 7,7} — 11, ,®;H) strongly in Ly ,(R; H) as

v

Aatfvl and thus, T,A € AT, for each n € N by Lemma 9.3.3, which also yields
T)A C AT for each n € N by Theorem 9.2.6. The latter, together with the strong
convergence of (1), and (T)),, yields that T,,, T, — 17, (R;dom(a)) strongly in
Ly ,(R; dom(A)) asn — oo.

Next, we infer ran(7,,) € dom(d;,,) € dom(B) and

n — o0. Moreover, by Hille’s theorem (see Proposition 3.1.6) we have 8,T1A -

T,B € BT,

for all n € N by using the Fourier—Laplace transformation, see also Theorem 5.2.3.
Hence, by Theorem 9.2.6, condition (i) is equivalent to

0,y M(90))1U + AU CF. 9.3)

It remains to show that (9.3) is equivalent to (ii): We apply Proposition 9.3.1 to the
case D = 9;,,, B = M(9;,). For this assume that (9.3) holds. By Proposition 9.3.1,
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we deduce that for all ¢ € dom(afjv) N dom(A) we have that (use dom(A) =
dom(A*))

(O, v M (01,,))1U + A_1U) (@) = ((3;,0) 1M (0:,,)U + A_1U) ()

Thus, (9.3) implies (ii).
Now, assume that (ii) holds. Let ¢ € dom((d;,,M(9;,))*) N L2 ,(R; dom(A)).
Then, forn e N, ¢, =T ¢ — ¢p asn — ooin Ly ,(R; dom(A)) and

(M (3¢,0)) G0 = T, (3 v M (3; )" — (B vM (3 v))*¢ (n — 00)
in Ly, (R; H). By (ii) we obtain

((0,0) 1M (0:,)U + A_1U)(@n) = F ().

Using Proposition 9.3.1, we infer

(O, v M (01,0))1U + A_1U)(@n) = F(n).

Letting n — oo, we deduce (9.3). |

Assume now that there exists ¢ > 0 such that
RezM(z) =2 ¢ (z € Crex).

We recall from Theorem 6.2.1 that the operator d; ,M(9;,) + A is continuously
invertible in L, ,(R; H).

Theorem 9.3.4 The operator S, = (a,,VM(at,U) + A)_1 € L(Ly,,(R; H)) admits
a continuous extension to L(HU_I(R; H)).

Proof We apply Proposition 9.2.9 to L, ,(R; H) being the Hilbert space, T = 9;,,,
and B = §,. For this, it remains to prove that T-1S, = §,T~!. This however
follows from the fact that z — S(z) = (M(2) + A)*1 is a material law and
S(at,v) = Sv~ d

9.4 Initial Value Problems for Evolutionary Equations

Let H be a Hilbert space, u € R, M: Cre~;, — L(H) a material law, v >
max{s, (M),0} and A: dom(A) € H — H skew-selfadjoint. In this section
we shall focus on the implementation of initial value problems for evolutionary
equations. A priori there is no explicit initial condition implemented in the theory
established in Ly, (R; H). Indeed, choosing v > 0 we have only an implicit
exponential decay condition at —oo. For initial values at 0, we would rather want to



9.4 Initial Value Problems for Evolutionary Equations 141

solve the following type of equation. In the situation of the previous section, for a
given initial value Uy € H we seek to solve the initial value problem

:(at,vM(at,v) +A)U=0 on (0,00, 04

U0+) = Up.

In this generality the initial value problem cannot be solved. Indeed, for U €
Ly, (R; H) evaluation at 0 is not well-defined. A way to overcome this difficulty
is to weaken the attainment of the initial value. For this, we specialise to the case
when

M(d;,,) = Mo+ 9,y M,

with My, M1 € L(H).
We start with two lemmas, the second of which will also be useful in the next
chapter.

Lemma 9.4.1 Let Hy, H| be Hilbert spaces and assume that H| — Hy continu-
ously and densely. Then C°(R; Hy) € L, (R; H) N HV1 (R; Hp) is dense.

Proof By Proposition 3.2.4, C°(R; Hy) € HVl (R; Hy) is dense. Since the embed-
ding HVl R; H)) — Ly,([R; H) N HVl (R; Hp) is continuous, it thus suffices to
show that this embedding is also dense. For this, let f € Ly ,(R; H) N HVl (R; Hp).
For ¢ > 0 small enough, we define

fer=(+¢d,)"" f € H(R; H)).
By Lemma 9.3.3(b), f — f in L ,(R; Hy) as ¢ — 0. It remains to show that

Otvfe = 0 fin Lo (R; Hp) as ¢ — 0. For this, by definition of Hv1 (R; Hp), we
find g € Ly, (R; Hp) such that f = 8,],1g. Using again Lemma 9.3.3(b), we infer

ovfe=do(l+ed ) ' f=U+ed) g —>g=d0f

in Ly, (R; Hp) as ¢ — 0. This concludes the proof. m]

Lemma 9.4.2 Let Uy € dom(A), U € Ly, (R; H) such that MoU — 10,00y MoUp :
R — Hfl(A) is continuous, sptU C [0, co) and

3 vMoU + MU + AU =0 on (0,00),
(MoU)(0+) = MoUy in H-'(A),

where the first equality is meant in the sense that for all ¢ € HV1 R; H) N
Ly ,(R; dom(A)) with spte C [0, c0)

(0:,vMoU + M U + AU )(p) = 0.
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Then U — 10,00)Uop € dom(0;,, Mo + M1 + A) and

(3e,0Mo + My + A)(U — 10,00 U0) = —(M + A)UpL0,00)-
Proof We apply Theorem 9.3.2 for showing the claim; that is, we show that
((@r,yMo+M1)(U—110,00)U0)+ AU =10,00)U0) ) (¥) = (—(M1+A) UL 0,00)) (V)
for each ¥ € Hvl(]R; H) N L, (R; dom(A)). Note that by continuity (use
Lemma 9.4.1 with Hy = H and H; = dom(A)), it suffices to show the equality

for ¢y € C°(R; dom(A)). So, let ¥ € CX(R; dom(A)) and for n € N we define
the function ¢, € HV1 (R) by

0 ifr<o,
on(t) == {nt ift € (0,1/n),
1 ifr>1/n.

Note that ¢, € Hv1 (R; H) N Ly, (R; dom(A)) and spt(¢,¥) < [0, oo) for each
n € N. Thus, we obtain

((0r,vMo + My 4+ A)(U — 10,00 U0) ) (%)
= (Br.vMo 4+ My + AU) () — ((0r.0Mo + My + A)(Lj0,00)U0)) (%)
= ((0r.yMo + My + A)U) (pa®) + ((3r0Mo + M1 + A)U) (1 — @) V)
— (@r,vMo + My + A)(L[0,00)U0) ) (%)
= (3w Mo + M1 + A)U)((1 — @) V) — (SoMoUo) ()
— (M1 + A) (110,00 U0) ) (W)

for each n € N. Thus, the claim follows if we can show that
(@r,vMo + M1 + AHU)((1 = g)¥) — SoMoUp)(¥) — 0 (n — o).
For doing so, we first observe that for all n € N we have
(8oMoUo) (V) = (8oMoUo)((1 — @n) ) = (3;,y MoLj0,00)Uo) (1 — @) ¥),
since ¢, (0) = 0. Moreover,

(M1 + DU)A = en)y) = (U, (1 = p) (M + AY) =0 (n — 00),
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since 1 — ¢, (m) — 1 (_x0,01(m) strongly in L3 ,(R; H) and sptU < [0, oo). Thus,
it remains to show that

(31,0 Mo(U — 110,00)U0)) (1 — @) ¥) = 0 (n — 00).
We compute
(3.0 Mo(U = 140,00)U0)) (1 = @) ¥)
= (Mo(U = 10.00)U0). 87", (1 = ) V),
= (Mo(U = 110,00)U0). nLj0,1/m¥ ), , = (Mo(U = Lo.00)U0). (1 = ¢m)dr0¥r),,
+20(Mo(U — 1j0.00U0). (1 = @)V}, -
Note that the last two terms on the right-hand side tend to 0 as n — o0 since, as

above, 1 — ¢, (m) — 1 (_o0,01(m) strongly in L3 ,(R; H) and sptU < [0, oo). For
the first term, we observe that

(MoU = 10,00 U0), nL10,1 /),

1/n
<n / (Mo(U 1) — Uo). (D) | 2" di
0
I/n —2vt
<n fo IMo(U @) — U1y I @ laomeary €2 dt = 0 (2 — 00),

by the fundamental theorem of calculus, since (MoU)(t) — MoUp in H ~1(A) as
t — 0+. O

Assume now additionally that there exists ¢ > 0 such that
Mo+ My 2 ¢ (2 € Crexy)-

Then we can actually prove a stronger result than in the previous lemma.

Theorem 9.4.3 Let Uy € dom(A), U € L3 ,(R; H). Then the following statements
are equivalent:

(1) MoU — 119,00y MoUp: R — H~Y(A) is continuous, sptU C [0, o0) and

3w MoU + MU + AU =0 on (0, 00),
MoU (0+) = MUy in H-1(A),

where the first equality is meant as in Lemma 9.4.2.
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(i) U — Tjo,00U0 S dom(d;,,Mo + M1 + A), and we have that
(0r,vMo + My + A)(U — 19,00 U0) = —(M1 + A)UpL{p,c0)-
(i) U = S,6oMoUy, with S, € L(Hv_l(R; H)) as in Theorem 9.3.4.

Moreover; in either case we have MoU — 119,000 MoUp € HV1 (R; Hfl(A)).

Proof (i)=(ii): This was shown in Lemma 9.4.2.
(ii)=(iii): We have that

U —110,00)0Uo = =Su (M1 + A)Lj0,00) Vo).
Applying 8,])1 to both sides of this equality we infer that
3{1}(U = L1000 U0) = =Su (M1 + A)a,]}]l[o,oo) Vo)
= =0, 110,00) U0 + Su (31, M0d; ) 110,00 Vo).
which gives
9y U = S, (3,uMod; ) 10,00)Uo) = Sy (Mo10,00)Uo).
Applying 9, ,, to both sides and taking into account Theorem 9.3.4, we derive the
claim.
(ili)=>(i1): We do the argument in the proof of (ii)=>(iii) backwards. First, we apply
3, to U = S, (8MoUp), which yields
8, U = 9} Su(8oMoUo) = Su(MolLo,00)U0) = Sy (3r,uMod;, 10,00 Vo).

Thus,

3y (U — 10,000 U0) = Sy (31,0 M0d;, L10,00)U0) — ;) 110,00)Uo
= —S, (M} + A)3;} 10,00)Up).

An application of 9;, yields the claim.
(i1),(iii))=(1): Since U = S, (6oMoUyp), we derive that

(3r,yMo + M1 + A)U C SoMoUpy,
which in particular yields (9;,, Mo + M1 + A)U = 0 on (0, co). By (ii) we infer

U —10,00)Up = =S8, (M1 + A)Ljo,00)U0),

sptU C [0, 0o). It remains to show that Mo(U — 10.00)Uo) € H!(R; H'(A)),

which shows that spt(U — 1jg,00)Up) < [0, 00) due to causality and hence,
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since this would imply the continuity of Mo(U — 10,00)Uo) with values in H -1 (A)
by Theorem 4.1.2 and thus,

Mo(U = 110,00 U0) (0+) = Mo(U — 110,00)U0)(0-) = 0in H™'(A)
since the function is supported on [0, co) only. We compute

Mo(U — 1j0,00)Uo)
= —MyS, (M1 + A)10,00)Up)
= —3.vMoSy (3, ) (M1 + A)1j0,00)U0)

= —0, (M) + A)Ljg,00)Up + (M) + A)S, (3 (M1 + A) 10,00 Vo),

and since the right-hand side belongs to HV1 (R; H -1 (A)), the assertion follows. 0O

Remark 9.4.4 By Theorem 9.3.4, we always have U = S,80MoUp € H; '(R; H).
This then serves as our generalisation for the initial value problem even if Uy ¢
dom(A).

The upshot of Theorem 9.4.3(ii) is that, provided Uy € dom(A), we can reformulate
initial value problems with the help of our theory as evolutionary equations with
L, ,-right-hand sides. Thus, we do not need the detour to extrapolation spaces for
being able to solve the initial value problem (9.4) (with an adapted initial condition
as in (i)) in this situation.

Also note that it may seem that U does depend on the ‘full information’ of Uy as
it is indicated in (ii). In fact, U only depends on the values of Uy orthogonal to the
kernel of M as it is seen in (iii). We conclude this chapter with two examples; the
first one is the heat equation, the second example considers Maxwell’s equations.

Example 9.4.5 (Initial Value Problems for the Heat Equation) We recall the setting
for the heat equation outlined in Theorem 6.2.4. This time, we will use homoge-
neous Dirichlet boundary conditions for the heat distribution 6. Let Q < RY be
open and bounded, a € Loo(92)?%4 with Rea(x) > ¢ > 0 for a.e. x € Q for some
¢ > 0. In this case, we have

Mo = 10’ M1=091, A 0 d1v.
00 O0a grad, 0

For the unknown heat distribution, 6, we ask it to have the initial value 6y €
dom(grady). Letv > 0 and V € Ly, (R; L2(R2) x L2(2)?) be the unique solution
of

6o 0
0. M, M AV =—-—M Al =-—1 .
(3;,0Mo + My + A) (M1 + A) 10,00) (0) [0,00) (grado 9())
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Then (0,q) = U =V + 10,00 (9(;)) € Lz,v(R; Ly(2) x Lz(Q)d) satisfies (ii)

from Theorem 9.4.3. Hence, on (0, co) we have

3.0 divg
) — 0
(40 * (o)

and the initial value is attained in the sense that

(Mo (0, q)) (0+) = (“8”) = (?) in H'(A) = H ! (grady) x H'(div),

which follows from Proposition 9.2.5 where we computed H ~'(A). Let us have
a closer look at the attainment of the initial value. As a particular consequence of
strong convergence in H -1 (grad,)), we obtain for all ¢ € dom(div)

(8(1), dive) — (6, div ¢)

as t — 0+. Since grad,, is one-to-one and has closed range (see Corollary 11.3.2),
we see that div has dense and closed range. Hence div is onto. This implies that for
all y € L2(2)

0@, ) = (6o, ¥) (1 — 04).

We deduce that the initial value is attained weakly. This might seem a bit
unsatisfactory, however, we shall see stronger assertions for more particular cases
in the next chapter.

Next, we have a look at Maxwell’s equations.

Example 9.4.6 (Initial Value Problems for Maxwell’s Equations) We briefly recall
the situation of Maxwell’s equations from Theorem 6.2.8. Let e, u,0: Q — R3%3
satisfy the assumptions in Theorem 6.2.8 and let (Eg, Hy) € dom(curly) x
dom(curl). Let (E, H) € Ly, (R; Ly(2)°) satisfy

g (50 (00) (0 —cur E

D op 00 curly 0 H
_ _((° 0 " 0 —curl 1 Eo\ 1 —o Eqy + curl Hy
a 00 curly 0 [0.00) Hy) [0.00) —curlg Eg ’

Then, as we have argued for the heat equation,

()= (7) + 10 ()
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satisfies a corresponding initial value problem. We note here that although often
the second component in the right-hand side is set to 0, as there are ‘no magnetic
monopoles’, in the theory of evolutionary equations the second component of the
right-hand side does appear as an initial value in disguise.

9.5 Comments

There are many ways to define spaces generalising the action of an operator to a
bigger class of elements; both in a concrete setting and in abstract situations; see
e.g. [22, 38]. People have also taken into account simultaneous extrapolation spaces
for operators that commute, see e.g. [77, 93].

These spaces are particularly useful for formulating initial value problems as
was exemplified above; see also the concluding chapter of [84] for more insight.
Yet there is more to it as one can in fact generalise the equation under consideration
or even force the attainment of the initial value in a stronger sense. These issues,
however, imply that either the initial value is attained in a much weaker sense, or
that there are other structural assumptions needed to be imposed on the material law
M (as well as on the operator A).

In fact, quite recently, it was established that a particular proper subclass of
evolutionary equations can be put into the framework of Cp-semigroups. The
conditions required to allow for statements in this direction are, on the other hand,
rather hard to check in practice; see [116, 120].

Exercises

Exercise 9.1 Let Hy be a Hilbert space, T € L(Hp). Compute H~'(T) and
H-Y(T™).

Exercise 9.2 Let Hy, H; be Hilbert spaces such that Hy < H; is dense and
continuous. Prove that H{ — Hé is dense and continuous as well.

Exercise 9.3 Prove the following statement which generalises Proposition 9.2.9
from above: Let Hy be a Hilbert space, A € L(Hp). Assume that 7: dom(7) <
Hy — Hy is densely defined and closed with 0 € p(T) and T—'A = AT +
T-'BT~! for some bounded B € L(Hp). Then A admits a unique continuous
extension, A € L(H ™' (T*)).

Exercise 9.4 Let Hy be a Hilbert space, N: dom(N) € Hy — Hp be a normal
operator; that is, N is densely defined and closed and NN* = N*N. Show that
HY(N) = H~'(N*) and deduce H’I(B,,V) = H*I(B,’fv).

Exercise 9.5 Prove Proposition 9.2.8.
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Exercise 9.6 Let Hy be a Hilbert space, n € Nand T: dom(T) € Hy — Hp be
a densely defined, closed linear operator with 0 € p(T). We define H"(T) =
dom(T") and H"(T) := H~Y(T"). Show that for all k € N and £ € Z we
have that H*4(T) — HY(T) continuously and densely. Also show that D =
ey dom(7™) is dense in HY(T) and dense in H—¢(T*) forall ¢ € N and that T'|p
can be continuously extended to a topological isomorphism H*(T) — H‘~(T)
and to an isomorphism H ~¢+1(T*) — H~¢(T*) for each £ € N.

Exercise 9.7 Prove Lemma 9.3.3.
Hint: Prove a similar equality with 8,])1 formally replaced by z € 9B (r,r) € C and
deduce the assertion with the help of Theorem 5.2.3.
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