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Perturbations of positive semigroups factorized
via AM- and AL-spaces

ALESSIO BARBIERI(» AND KLAUS- JOCHEN ENGEL

Abstract. 1In this note we extend perturbation results for positive Cp-semigroups on AM- and AL-spaces
generalizing them to arbitrary Banach lattices in case the perturbation can be factorized appropriately. The
abstract results are applied to domain perturbations of generators, a heat equation with boundary feedback
and perturbations of the first derivative.

1. Introduction

Many systems evolving in time can be described by an Abstract Cauchy Problem
of the form

Fx®) =Gx@®), 1=0,

ACP
x(0) = xo ( )

where G is an unbounded linear (e.g., differential) operator on a Banach space X, cf.
[18, Chap. VI]. As shown in [18, Sect. I1.6], this problem is well-posed if and only if G
generates a Cp-semigroup (S(#));>0 on X. Moreover, in this case its unique solution
is given by x(¢) = S(#)xo.

For this reason it’s vital to have tools at hand which allow verifying the generator
property of a given operator G. In the dissipative case the Lumer—Phillips theorem is
such aresult which provides a characterization of generators of contraction semigroups
in terms of G itself and applies to many concrete examples. Its counterpart in the non-
dissipative case is the famous Hille—Yosida theorem. This result, however, is not based
directly on the given operator G but on growth estimates of all powers of its resolvent
which frequently are impossible to verify.

In order to check well-posedness of (ACP) for (non-dissipative) operators G where
explicit computations involving the resolvent are impossible to perform, one can try
to split G into a sum “G = A + P~ for a simpler generator A and a perturbation P
and then use some kind of perturbation theorem to conclude that also G generates a
Co-semigroup on X.
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Two important results in this direction are the perturbation theorems of Desch—
Schappacher and Miyadera—Voigt, cf. [18, Thms. III.3.1 and 3.14]. One drawback of
these results is that they are formulated by means of admissibility conditions which
require an explicit knowledge of the unperturbed semigroup (7'(¢));>0 generated by A.
As shown by Batkai et al. [12] and Desch—Voigt [16,26], there exist versions of these
perturbation theorems which substitute these admissibility assumptions by (frequently
simpler to verify) spectral conditions if one adds the notion of positivity on special
types of Banach lattices into the general context.

To explain this better we first introduce our general setting. We choose two Banach
spaces X and U. On these spaces we take operators

e A:D(A) C X — X with non-empty resolvent set p(A),
e B:U— X_j,andC:Z — U.

Here, Z is a Banach space satisfying1 D(A) C Z C X. Moreover, X_| denotes the
extrapolation space with respect to A, cf. [18, Chap. IL.5]. Then we consider structured
perturbations of the form P = BC : Z — X_; and obtain the perturbed operator
G=A BC where

Apc = (A1 +BO)lx, D(Agc):={xeZ:(A_1+BCOxeX}, (L)

and A_; : X C X_1 — X_ is the extension of A to X.

This particular choice of perturbations P = BC : Z — X_; is justified by its great
flexibility and by many applications, see e.g. Sect.4, [1-3] and [11, Sect. 4].

The above-mentioned simplified versions due to Desch—Voigt and Bétkai et al. fit
in this framework if we choose U = X, assume A to generate a positive semigroup
(T (¢))s>0 on the Banach lattice X, and

e C=1Idyx, P =B : X — X_ispositive where X is an AM-space, see [12], or

e B=1Idx, P =C : D(A) — X ispositive where X is an AL-space, see [16,26],
respectively. These assumptions allow rephrasing the admissibility conditions in terms
of theresolvents R(A, A) of the unperturbed generator which in general are much easier
to verify than those involving the operators 7 (¢).

The aim of this note is to generalize these positive perturbation results to operators
P = BC where in contrast to the previous setting we do not assume U = X but only
impose that

e B:U — X_jand C : X — U are positive and U is an AM-space, or

e B:U — Xand C : D(A) — U are positive and U is an AL-space,
respectively. Here in both cases X can be an arbitrary Banach lattice, while the hypothe-
ses of Desch—Voigt and Bétkai et al. exclude, e.g., a priori applications on reflexive
spaces X.

In the forthcoming paper [11] we will combine these results to obtain an analogous
simplified version of the Weiss—Staffans perturbation result [ 1, Thm. 10] for generators

IFor the Desch—Schappacher theorem Z = X while for the Miyadera—Voigt theorem one has Z = D(A).
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of positive semigroups (which includes the Desch—Schappacher and Miyadera—Voigt
theorems as special cases) in case U = R (i.e., U is simultaneously of type AL and
AM) and

e B:U — X_jand C : Z — U are positive,
where Z is a vector space satisfying D(A) € Z C X.

This paper is organized as follows. In Sect.2 we introduce our general setup and
prove an admissibility result for the control operator B. In Sect. 3 we present the main
results of this note:

e Theorem 3.1 on positive structured perturbations factorized via AM-spaces,
e Theorem 3.7 on positive structured perturbations factorized via AL-spaces,
e Theorem 3.17 on structured perturbation via domination.

In Sect. 4 we demonstrate the power of our approach and apply these results to bound-
ary perturbations of domains of generators, a heat equation with boundary feedback
and perturbations of the first derivative. These examples show in particular the great
advantage it makes assuming that U instead of X has to be an AM- or AL-space as
needed in the previous works [12,16,26]. Finally, in Appendix A we briefly introduce
some basic notions concerning Banach lattices and positive operators.

For related results on perturbation of generators of positive Co-semigroups we refer
to [5,7-10,17,20].

2. The general setup

Throughout this paper we impose the following standing assumption where we
introduce the main objects of our investigations. Even if in the sequel we use some
common terminology from systems theory we do not make use of any results of it.

Assumption 2.1. We consider

(i) a Banach lattice X called the state space;
(i) a Banach lattice U called the control/observation space;
(iii) a state operator A : D(A) C X — X generating a positive Cp-semigroup
(T'(®))t=0 on X;
(iv) a control operator B : U — X _1;
(v) an observation operator C : Z — U, where D(A) C Z C X.

Here the extrapolation space X_; of X associated to the operator A is given by
the completion (X, ||-||=1)”~ where ||x]|— := ||R(X, A)x]| for some fixed 1 € p(A).
Then for any ¢ > 0 the operator 7 (¢) possesses a unique bounded extension 7_1(¢) €
L(X_1)and (T—1(t));>0is a Cp-semigroup on X _; with generator A_; having domain
D(A_1) = X. This definition does not depend on the particular choice of A € p(A)
since the norms [|R(X, A)-|| are equivalent for any A € p(A). For a detailed treatment
of these facts we refer to [18, Chap. IL.5].
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In our case X is a Banach lattice, and it is a priori not clear how to extend the concept
of positivity to X_;. If A generates a positive Cp-semigroup on X, we follow [12, Def.
2.1] (for a more detailed analysis see [9]) and define the positive cone in X_; as the
closure

b
X+ =Xy,

where X denotes the positive cone of X (see Appendix A). It is immediate that
X4+ C X_1.+. If X is a real Banach lattice, then by [12, Prop. 2.3] we also have
X4+ = X_1.+ N X. Moreover, by [12, Rem. 2.2] the following holds.

Lemma 2.2. The operator B : U — X_ is positive, i.e. BUy € X_1 4, if and only
if RO., A_1)B : U — X is positive for all A > s(A).

2.1. Admissibility
In this subsection we briefly recall some standard notions from linear systems theory,
cf. [24, Chap. 10] and the references therein, which are essential for our approach.
Definition 2.3. The operator B : U — X_; is said to be a 1-admissible control
operator if there exists t > 0 such that
t
[ T_((t —s)Bu(s)ds € X forall u € L'([0, 1], U). 2.1
0
This means that the controllability map B; : L([0,¢],U) = X_4 given by

t
Bu :=/ T_1(t — s)Bu(s)ds, u eL'([0,1],U) (2.2)
0

has range rg(13;) € X. Since the operator 55; : Ll([O, t],U) — X_j is bounded and
X is continuously embedded in X_i, by the Closed Graph Theorem it follows that
B : Ll([O, t], U) — X is bounded (see [18, Cor. B.7]).

By changing the space of input functions # we obtain the following definition.

Definition 2.4. The operator B : U — X_ is said to be an co-admissible control
operator if there exists ¢t > 0 such that

t
/ T_1(t — s)Bu(s)ds € X forall u e C([0,1], U). 2.3)
0

By the same reasoning as before, this definition means that the controllability map
B; : C([0,t], U) — X_ given by

t
Biu = / T_1(t — s)Bu(s)ds, u € C([0,¢],U) 2.4
0

defines a bounded operator B; : C([0, ¢], U) — X. In Subsect. 3.1 we will verify the
oo-admissibility of a control operator B by using the following result.
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Proposition 2.5. The operator B : U — X _ is an co-admissible control operator if
there existst > 0, a subspace D C L*°([0, t], U) and M > 0 such that C([0, t], U) C
D and

t
(@) / T_1(t —s)Bu(s)ds € X forall u € D,
0

< M|ullo forallueD.
X

'
(ii) ”/ T_1(t —s)Bu(s)ds
0

Moreover; in this case ||B; |l z«cqo,1,0),x) < M.

Proof. In any case, we can define the bounded operator 5; : L*°([0, f], U) — X_1 as
in (2.4) for u € L*°([0, r], U). Now assumptions (i) and (ii) imply that the restriction
B:|p : D — X is bounded of bound M, hence possesses a unique bounded extension
R : D — X of the same bound. Since by assumption C([0, ¢], U) < D, for every u €
C([0, t], U) there exists a sequence (u,),eN C D converging to u in L*°([0, ¢], U).
Then B;u, — B;u in X_; and B;u,, = Ru, — Ru in X as n — +oo. This
implies B;u = Ru € X for all u € C([0, t], U), i.e., B is an oo-admissible control
operator. O

Remark 2.6. Condition (2.3) is weaker than (2.1). Moreover, a bounded operator B :
U — X is always a 1-admissible control operator, hence also co-admissible.

For observation operators we recall an analogous notion

Definition 2.7. The operator C : D(A) — U is said to be a 1-admissible observation
operator if there exist ¢ > 0 and M > 0 such that

t
/ |CT()x|, ds <M -|lx||x forall x € D(A). (2.5)
0

Since D(A) is dense in X, the previous definition implies the existence of a bounded
observability map C; - X — L1([0, t], U) satisfying ||C;|| < M and

Cix)(s) :=CT(s)x, x € D(A), s €]0,1]. (2.6)

Remark 2.8. For an operator C : D(A) — U one could also introduce the concept of
oo-admissibility, i.e., ask for the existence of ¢ > 0 and M > 0 satisfying

sup |CT(s)x|, <M -|x|x forallx € D(A).
s€[0,7]

Howeyver, it is easy to see that C is co-admissible in this sense if and only if C €
L(X, U). Clearly, in this case the above estimate extends by density to all x € X.



25 Page 6 of 30 A. BARBIERI AND K.-J. ENGEL J. Evol. Equ.

3. The main results
3.1. Positive structured perturbations factorized via AM-spaces

In this section we give a generalization of a positive perturbation theorem due to
Batkai et al. in [12], cf. Remark 3.2.(ii). With respect to our setting introduced in
Sect. 2 we assume throughout this subsection that Z = X which by [13, Thm. 10.20]
implies that any positive C : X — U is bounded.

Theorem 3.1. Let A : D(A) € X — X be the generator of a positive Cy-semigroup
(T (t))i=0 on a Banach lattice X. Assume that B : U — X_1and C : X —
U are positive linear operators, where U is an AM-space. If the spectral radius
r(CR(A, A_1)B) < 1 for some ) > wy(A), then the operator

Apc = (A_1 + BC) |x,

(3.1
D(Apc) == {x € X : (A_; + BC)x € X}

generates a positive Co-semigroup (S(t));>0 on X satisfying the variation of param-
eters formula

t
S(t)x :=T()x +/ T_1(t —s)-BC-S(s)xds, xe D(Agc), t >0. (3.2)
0

Remark 3.2. (i) If U is an AM-space with order unit ey the assumption on the spec-
tral radius can be dropped. Indeed, in this case by [4, Cor. 4.4] the space U can be
equivalently normed such that |u| < ey for all u € U satisfying |lu||y < 1. Using this
norm on U, for a positive operator T € L(U) it holds ||T|| 2y = ITeylly. Hence,
[18, Lem. I1.3.4] implies

r(CR(A, A_)B) < |CR(x, A,l)BHaU) = ||CR(A, A_DA_; - A”|Bey I,
<IClexw - | (ARG, A) —1dy)AZ| Bey ||

— 0 as A —> +o0.

This is in accordance with [8, Cor. 5.1 and Prop. A.1] where the authors state and prove
a related result in ordered Banach spaces without assuming that U is an AM-space.

(i1) As already mentioned, this result generalizes [12, Thm. 1.2] where it is assumed
that X = U and C = Id. In particular, in [12] one needs X to be an AM-space while in
Theorem 3.1 only the boundary space U has to be of type AM while X is allowed to be
an arbitrary Banach lattice. See Subsect. 4.2 for an example where this generalization
is crucial.

In order to prove this theorem we need some preparation. First, by rescaling and in
virtue of [18, Sect. I1.2.2] we can in the sequel always assume that wp(A) < 0 and
take A = 0.
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Next, under the assumptions of Theorem 3.1 the operator C : X — U is bounded,
hence an co-admissible observation operator for all # > 0, cf. Remark 2.8. The fol-
lowing result shows that the operator B : U — X_; is an oo-admissible control
operator as well. To verify this claim we use the space T([0, ¢], U) of all U-valued
step functions defined on [0, 7] for some ¢ > 0. Note that this is a normed sublattice
of L®°([0, t], U), and its closure in L°° ([0, 7], U) contains C([0, 7], U).

Lemma 3.3. If U is an AM-space, then every positive B : U — X_1 is an 0o-
admissible control operator. Moreover, for any t > 0 the controllability map B, €
L(C([0, 1], U), X) given by (2.4) is well-defined, positive and satisfies

1Bl ccqo.nvyx) < |AZ|B ”c(u,x). (3.3)

Proof. This proof follows in part the ones of [12, Prop. 4.2 and Lem.4.3.(ii)], see
also [27, Thm. 4.1.19]. We verify the conditions (i) and (ii) of Proposition 2.5 for
D =T(0,¢t],U).Fixt > 0 and take u € T([0, t], U), i.e.,

N
u(s) =Y 15,()uy, s €0,1],
n=1
where uy,...,uy € U, I, ..., Iny C [0, t] are pairwise disjoint intervals such that

N . . .
U,—1I» = [0, ] and 1;, is the characteristic function of I,,. Then

In

t N
/ T 1(t —s)Bu(s)ds =y T_i(t — s)Buy ds,
0 n=1

th—1
where t,_1 < t,, denote the endpoints of ,,. Since

In
/ T_1(t —$)Bunyds = (T(t —ty—1) = T(t —1,))A" | Bu, € X  (3.4)
1,

n—1

we obtain (i), i.e., B; : T([0, t], U) — X is well-defined.
In order to prove condition (ii), we first assume that 0 < u € T([O0, ¢], U), i.e.,
u, >0foralln =1,..., N. Next define

which satisfies 0 < u(s) < u for all s € [0, #]. Using the positivity of (7 (¢));>0 and
AR(A, A_1)B forall A > 0 (see Lemma 2.2) we conclude

t +00
0< / T(t — s)AR(A, A_1)Bu(s)ds < / T(s)AR(A, A_1)Biids
0 0
= —AR(, A)A”|Bii
for all & > 0. Since AR(A, A) — Id in X and, by [18, Prop. A.3],

AR, A_)T_1(t —s)Bu(s) - T_1(t — s)Bu(s)
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uniformly for s € [0, ] in X_; as A — 400 this implies
t
0<Bu= / T_1(t — s)Bu(s)ds < —A”|Bi. (3.5)
0

Hence,

By = |8l = AT} Bl gy | s ],
n=1,...,

,,,,,

where in the second line we used that U is an AM-space. Now take u € T([0, t], U)
arbitrarily then |u| € T([O, t], U) as well, and using (3.5) we conclude

[Biu| < B lul.
Hence, for every u € T([O0, ¢], U) it follows that
1Beull = [1Beul]| < | Bilul| < [AZ1B £y xy - Nl oo = [AZ1B] £y x) - oo

proving condition (ii). Since the closure of T([0, t], U) in L*°([0, #], U) contains
C([0, ], U), by Proposition 2.5 B is an co-admissible control operator and the estimate
(3.3) holds. Finally, positivity of B; follows from (3.5) and its proof. O

The next preliminary result extends the operator B, given by (2.4) from the interval
[0, 1] to RT. To this end we introduce the space Cy([0, +00), U) of all continuous
U-valued functions vanishing at infinity endowed by the co-norm. Then for u €
Co([0, +00), U) we define By := 0 and for r > 0 (with a little abuse of notation)
Biu := By (u]0.7)- In this way we can consider B; : Co([0, +00), U) — X. Recall
that without loss of generality we still assume that wy(A) < 0.

Lemma 3.4. Let U be an AM-space and B : U — X_| be positive. Then, the
operator family (B;);>0 C L(Co([0, +00), U), X) is positive, strongly continuous
and uniformly bounded of bound ||A:i Bllzw.x)-

Proof. ByLemma 3.3, the operator B is an co-admissible control operator forallz > 0.
Moreover, B; is positive, and the estimate (3.3) holds for every ¢ > 0. This implies that
the family (5;);>0 is uniformly bounded. To show its strong continuity we define for
u € Co([0, +00), U) and 0 < r < ¢ the translated function u,_, € Cy([0, +00), U)
by

u(0) if0<s<rt—r,
u—r(s) = .
u(s —t+r) ifs>t—r.
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Then

r

t
Biu — Byu = / T_1(t —s)Bu(s)ds — / T_1(r —s)Bu(s)ds
0 0
t t
= / T_1(t —s)Bu(s)ds — / T_1(t —s)Bu(s —t+r)ds
0 t—r
t—r
= Biu — Bru;_, —l—/ T_1(t —s)Bu(0)ds
0

t
= Bi(u —ur—r) +f T_1(s)Bu(0)ds
=B — u—) + (T () — T(r)) A Bu(0).
Clearly, (T (r) — T(t))A:}Bu(O) — Qast —r — 0. Moreover,

—1
1B —ur—)lix < [AZ B £y xy - 1 = ttr—rlloc-
Since u € Cy([0, +00), U) is uniformly continuous, we conclude

lim {lu —u;—rllooc =0
t—r—0

which implies strong continuity of the family (53;);>0. 0

In the sequel we denote by T, ([0, +00), U) the space of all compactly supported
U -valued step functions on [0, +00), i.e., satisfying supp(u) C [0, b] for some 0 <
b < +o0. In particular, this implies u#(s) = O for all s > b. Moreover, the closure of
T. ([0, +00), U) in L*°([0, +00), U) contains Cy([0, +00), U).

Lemma3.5. Let B : U — X_1 and C : X — U be positive operators where U is
an AM-space. Then

(Foou) (1) := CByu foru € Co([0, +00), U) and t > 0
defines a positive operator Foo € L(Co([0, +00), U)) satisfying the estimates

||.7’:<'>’O < H (CA:}B)"HQU) for everyn € N, (3.6)

HL(CO([O,Jroo),U))

Proof. Let u € Cy([0, +00), U). Then by Lemma 3.4 and the boundedness of C :
X — U itis clear that Fou : [0, +00) — U is a continuous and bounded function.
Hence, in any case Foo : Co([0, +00), U) — Cp([0, +00), U) is a positive and
bounded operator, where Cp, ([0, +00), U) denotes the Banach lattice of all continuous,
bounded U-valued functions on [0, +00) equipped with the sup-norm || - ||sc. Now
assume in addition that u has compact support contained in the interval [0, b]. Since
wo(A) < 0 we obtain for ¢t > b

b
(Foott)(t) = CT (1 — b)/ T_1(b — 5)Bu(s) ds
0

=CT(t—-b)Bpu — 0 ast — +00,
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i.e., Foolt € Co([0, +00), U). Since the functions in Co ([0, +00), U) having compact
support are dense in Co ([0, +00), U) this implies rg(F) S Co([0, +00), U), hence
0 < Foo € L(Cy([0, +00), U)) as claimed.

In order to show the estimates (3.6), we first observe that by (3.4) it follows that for
every u € T.([0, 400), U) the function 0 < ¢ + r(t) := CB;u € U is continuous
and r(t) = 0 ast — +o0. Hence, r € Co([0, +00), U) which implies that F u =
F1-1r is well-defined for all u € T ([0, +00), U) and n € N.

Next we prove by induction that for any 0 < u € T.([0, +00),U) and n € N it
holds

0< (j-‘gou)(t) < (—CA:{B)"& forallt > 0, (3.7)

where for u(s) := Zf;]:l up 17,(s), s € [0, 400), with pairwise disjoint intervals /,,,
we define as above u = sup,,_;  yun € Uy.

For n = 1 this estimate follows immediately by multiplying (3.5) from the left
by C > 0. Now assume that (3.7) holds for some fixed » > 1. Then using that
—A:}B > () we obtain

0 < (Fiu) (1) = CB,(FLu) < CB,(-CA~|B)"ii
= C/[ T_1(s)B(~CA~|B)"iids
= —COA:}B(—CA:{B)”L? ~ CT(t)(—A|B)(—CA~|B)"i
< (-cA~lB)"" &,

which proves (3.7) by induction. Now take an arbitrary u € T, ([0, +00), U). Then
lu] € T.([0, +00), U) as well, and we conclude
| Fooul = |Foo 't —u7)| < Foou™ + Fou™ = Figlul,
e, [Foul(t) < (FLlul)() for all + > 0. Using (3.7) it follows that
|(Fow® ]y = [IFul®], < [(Foolu)@) ]
<|(caZiB)" ”E(U) lally = | (CAjB)n“z:(U) ulloe,

where in the last equality we used the AM-property of U. This shows that the op-
erator F4, : Tc([0, +00), U) C L*([0, +00), U) — Co([0, +00), U) is bounded
of bound ||(CA:}B)"||£(U). Since Co([0, +00), U) is complete, 7 has a unique
bounded extension R,, = ]-"go_l - R to the closure of the space T, ([0, +00), U) in
L°([0, +00), U) having the same bound ||(CA:}B)”||£(U). Now as in the proof
of Proposition 2.5 it follows that Ri|c,(0,+00),u) = Foo, hence we obtain that
Rulcy10,400),U) = Fh which implies (3.6). U

3.8)

Our last preliminary result deals with the invertibility of Id — F, and the Laplace
transform of its inverse. The statement heavily depends on the spectral assumption
r(CR(x, A_1)B) < 1.Inthe sequel .-Z(-) denotes the Laplace transform as introduced
in [6, Sect. 1.4]. Recall that, as always, we assume wy(A) < 0.
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Lemma 3.6. LetB : U — X_1andC : X — U be positive where U is an AM-space.
Ifr(CA:}B) < 1,thenl € p(Foo) N p(CR(A, A_1)B) for any A > 0 and

Z(1d = Foo) 'u())(1) = (Id = CR(1, A_l)B)*' 4\ (3.9)

for all u € Cy([0, +00), U), where ii(-) denotes the Laplace transform of u(-).

Proof. We start by showing that 1 € p(CR(A, A_1)B) for all A > 0. By Lemma 2.2
we have R(A, A_1)B > 0 for any A > s(A). Since s(A) < wp(A) < 0, the resolvent
identity implies

0<CR(A,A_1)B=CR(0,A_1)B—CAR(X, A)R(0, A_1)B < —CA:{B
for all A > 0. Hence, by Proposition A.1 we conclude that for all A > 0
r(CR(A, A_1)B) <1(~CA"|B) =1(CA_|B) < 1, (3.10)

In particular this implies 1 € p(CR(X, A_1)B) for all A > 0 as claimed.
Next observe that by (3.6) we have

T 1/n . —1 1/n
1(Foo) = nl}rfoo”fgo ||£(C0([O,+oo),U)) = nllrfoo” (CA—IB)n”l:(U) G.11)
=r(CAZIB) < 1.
Hence, Id — F is invertible and its inverse is given by the Neumann series
o
(Id—Foo) ' =) T (3.12)
n=0

which converges in £(Cy([0, +00), U)). It only remains to show (3.9).
To this end we first verify that for all u € Cy([0, +00), U) and n € N we have

L(FLu)) = (CRO, A_)B)" -a(), A >0. (3.13)

Indeed, for n = 1, recalling that C is bounded, for A > 0 and u € Cy([0, +00), U)
we obtain

400
L Foou)(0) = f M (Foot) (1) dt
0

“+o00 t
= cf e M (/ T_1(t —s)Bu(s)ds) dt
0 0

+o00
= Cf e M(To (DB *u(-) (1) dt
0
=C-L(T-1()Bxu())(A) = CR(A, A_)B - (1),
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where in the last line we have used the convolution theorem for Laplace transform (see,
e.g., [14, Lemma 3.12]). If (3.13) holds for some n > 1, then for u € Co([0, +00), U)
and A > 0 we have

L(F ) = /

“+o00 t
e*“(c/ T 1t —s)B(fgou)(s)ds) dt
0 0

+00
= Cf e_M(T,l(JB * ]:gou())(t) dt
0
—C -$<T_1(-)B *fgou(.))()\)
= CROLA_B - L(FLu)(h) = (CRO, A_) B)"™ i),

which implies (3.13) by induction. Finally, we use (3.13) to prove that (3.9) holds for
allu € Cyp([0, 400), U) and A > 0. To his aim, we define the sequence of continuous
functions f,, € Co([0, +00),U),n € N by

fo= Y Fru().

k=0
Using (3.13) we immediately obtain that

fu@) =D (CRG. A_)B)" -G forall & > 0.
k=0

Moreover, norm convergence of the Neumann series (3.12) yields the uniform con-
vergence of (f)nen to f := (Id — Foo) " tu (o). By [6, Thm. 1.7.5] this implies

Z((1d = Foo) () (1) = fG) = Tim  fu (1)

= ETOO (CR(, A_l)B)k 4(A) = (Id — CR(x, A_1)B)_1 ey
k=0

for all u € Co([0, +00), U) and A > 0, i.e., (3.9). O
We have now all the necessary tools to prove the main result of this section.

Proof (of Theorem 3.1). The idea is to define an operator family (S(#));>0 C L£(X)
and to prove that it is a Cp-semigroup with generator Apc given by (3.1).

To this end we first introduce the positive bounded linear operator Coo : X —
Co([0, +00), U) by (Coox)(t) := CT (t)x. Then we use the invertibility of Id — F
shown in Lemma 3.6 to define positive operators

S(t) := T(t) 4+ Bi(I1d — Foo) 'Coo € L(X) fort > 0. (3.14)

Now by Lemma 3.4, the operator family (S(#));>0 is strongly continuous on X and
uniformly bounded. At this point we can proceed as in [1, Proof of Thm. 10, (50)] and
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show that by the convolution theorem for the Laplace transform

L(S()x)(h) = R(h, A)x + R(., A_)B - (Id— CR(., A_1B) ' - CR(A, A)x
=: Q()x forallA > 0andx € X.

Asin[1, (52), (53)] it then follows that Q(}) is aright- and left inverse of . — A g, i.e.,
Q(A) = R(A, Apc). Hence, by [6, Thm. 3.1.7] the operators defined by (3.14) form a
positive Co-semigroup on X with generator A gc. Finally, the variation of parameters
formula (3.2) follows as in [1, Thm. 10]. O

3.2. Positive structured perturbations factorized via AL-spaces

The following result generalizes a perturbation theorem for positive semigroups
due to Desch [16] and Voigt [26], see Remark 3.8. With respect to our setting from
Sect.2 we assume throughout this subsection that Z = D(A) and rg(B) C X, which
by [13, Thm. 10.20] implies that any positive B : U — X is bounded.

Theorem 3.7. Let A : D(A) € X — X be the generator of a positive Cq-semigroup
(T (¢))s=0 on a Banach lattice X. Assume B : U — X and C : D(A) — U to be posi-
tive linear operators, where U is an AL-space. If the spectral radiust(CR(A, A)B) < 1
for some A > wy(A), then the operator

Agc := A+ BC with domain D(Agc) = D(A) (3.15)

generates a positive Co-semigroup (S(t));>0 on X satisfying the variation of param-
eters formula

t
S(t)x = T(t)x—i—/ T(t —s)-BC-S(s)xds, x e D(A), t>0. (3.16)
0

Remark 3.8. As already mentioned, this result generalizes the main result in [16] and
[26], see also [13, Sect. 13.3] or [10, Sect. 5.2.1], where it is assumed that X = U
and B = Id. In particular, in these works one needs X to be an AL-space while
in Theorem 3.7 only the boundary space U has to be of the type AL while X is
allowed to be an arbitrary Banach lattice. See Subsect. 4.3 for an example where this
generalization is crucial.

The proof of Theorem 3.7 is structured similarly as the one of Theorem 3.1. We note
that by the rescaling argument from [18, Sect. I1.2.2] we again assume wp(A) < 0 and
choose A = 0 throughout the proof.

Under the assumptions of Theorem 3.7 the operator B : U — X is bounded and
hence a 1-admissible control operator for all # > 0, cf. Remark 2.6. Next we show
that the operator C : D(A) — U is 1-admissible too as observation operator.

Lemma 3.9. If U is an AL-space, then every positive operator C : D(A) — U is a
1-admissible observation operator. Moreover, for any t > 0 the observability operator
C; : X — LI([0, 1], U) given by (2.6) is well-defined, positive and satisfies

ICH 2o qo.noy < ICA™H £ ix .0 (3.17)
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Proof. We follow in part the proofs of [13, Prop. 13.7], see also [27, Thm.4.1.17].
First take 0 < x € D(A). Since U is an AL-space and CT (s)x > 0 for all s > 0 we
conclude

<

t t 400
/ |CT(s)x|, ds = H/ CT(s)xds f CT(s)xds
0 0 U 0

= ”_CAilx“U = ||CA71||£(X,U) “llxllx

v (3.18)

If x € D(A) we decompose it as x = x™ — x~ and define for A > 0

x5 := AR\, A)x € D(A),
xf = AR(, A)xT € D(A)y, x) :=AR(\, A)x~ € D(A),.

Then x;, — x, xf — xT and x/{v — x~ in X as A — +o00. Moreover, if ||| x,
denotes the norm of X1 = D(A) given by || x| x, = [|Ax| x, then also

i = xllx, = [ARG A)x = x| = [ARG, A)Ax = Ax] = 0,
i.e., x, — xin X1 as A — +oo0. Since for all s € [0, 7] we have
[CT (x| < CT) (] + 1)

using (3.18) we obtain

t t
/ lcT(s)xa, ds 5/ HCT(S)(xf—f-x){V)” ds
0 0 v

= ”CA_l”a(x,U) a5

(3.19)

Now choose M > 1 such that ||T(s)|| < M for all s > 0. Then

|CT(s)xs — CT(s)x|, = | CA™ T (s)(Ax; — AD)|,

Iy
=M- ”CA_l”g(X,U) Nl — xllx, -

Hence, CT (s)x) — CT(s)x uniformly for s € [0, f]as A — 400 and (3.19) implies

t
/0 ”CT(S)xHUdS = “CA71||[L(X,U) a7y = ||CA71||£(X,U) “llxllx

This proves that C is a 1-admissible observation operator for all # > 0 and that the
operator C; defined in (2.6) satisfies the estimate (3.17). O

As in Subsect. 3.1, we need to extend the operators B; and C; defined in (2.2)
and (2.6), respectively, on R*. To this end for u € L1 ([0, +00), U) we define again
Bop := 0 and for r > 0 (with a little abuse of notation) B,u := B, (u|j0,,]). In this way
we can consider B; : L1([0, +00), U) — X. As always, we assume that wop(A) < 0.

Lemma 3.10. Let B : U — X and C : D(A) — U be positive operators where U is
an AL-space. Then,
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(1) B isa l-admissible control operator for everyt > 0, i.e., for everyt > 0 it holds
By € LILY([0, +00), U), X) where

t
Biu = / T(t—s)Bu(s)ds forue Ll([O, +00), U). (3.20)
0

Moreover, the family (B;);>0 is positive, strongly continuous and uniformly
bounded.

(2) Cisal-admissible observation operatorforallt > 0, i.e., there exists a bounded
operator Cop : X — L1([0, 400), U) such that

(Coox)(s) =CT(s)x forx € D(A),s >0.

Proof. (1). Since B : U — X is positive it is bounded by [13, Thm. 10.20]. The 1-
admissibility of B for every t > 0 as well as positivity then follow immediately. Using
the assumption wp(A) < 0, Young’s inequality implies uniform boundedness. Strong
continuity for u € Cy([0, +00), U) N L' ([0, +00), U) can be shown as in the proof
of Lemma 3.4. Since C ([0, +00), U) NL! ([0, +00), U) is dense in L! ([0, +00), U)
and 5, is uniformly bounded for + > 0, strong continuity then holds for all u €
L([0, +00), U), see [18, Lem. 1.5.2]. Finally, assertion (ii) is clear by (3.17) since
Cix)(s) = (Crx)(s) forallx € Xand O <s <r <t. O

Next we use again the space of all compactly supported U-valued step functions
in [0, 4-00), denoted as before by T, ([0, +00), U) which forms a dense sublattice of
L'([0, +00), U).

Lemma 3.11. Let B : U — X and C : D(A) — U be positive operators where U is
an AL-space. Then

t
(Foolt) (1) 1= c/ T(t —s)Bu(s)ds, t>0 (3.21)
0

is well-defined for all u € T ([0, +00), U). Moreover, it possesses a (unique) positive
bounded extension (still denoted by Foo) Foo € L(L'([0, +00), U)) satisfying the
estimates

(Fas! LU (000U = [ccA='B)"| cy Joreveryn e N, (3.22)

Proof. We verify that for all u € T, ([0, +00), U) we have Fou € L'([0, +00), U)
and that the following two conditions hold:

t
(i) / T(t —s)Bu(s)ds € D(A) forany ¢t > 0,
0

(i) NFocull < [CAT'B| ;) - Nulli-

Condition (i) follows by the same reasoning as in the proof of Lemma 3.3, bearing in
mind that for everyn = 1, ..., N the term Bu, in (3.4) now belongs to X, hence the
right-hand side belongs to D(A). Moreover, from (3.21) it immediately follows that
Foo 18 positive.
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To prove condition (ii), fix u € T.([0, +00), U). Then |u| € T.([0, +00), U) as
well and since F is positive we conclude

|(Foett) ()] < (Foctt™) (1) + (Foou ) (t) = (Foolul)(z) forall £ > 0.

Since U is an AL-space and using Fubini’s Theorem and (i), we obtain

+00
| Foott|l 5/0 |(Foolul) @], dt
dt

+o0 t
:/ HC/ T(t—s)Blu(s)|ds
0 0 U

400 t
= f CA’I/ A_iT(t —s)Blu(s)|ds dt
0 0 U

+00 +00
= CA—1/ (/ AlT(t—s)B|u(s)|dt> ds
0 K

+o00 +o00
= CA—1/ (/ A1T(r)B|u(s)|dr> ds
0 0

+00
= —CA—IBfO lu(s)| ds

U

U

< [|CA™'B] sy, - lulli. (3.23)
U

Therefore, (Foou)(t) given by (3.21) defines a positive linear operator
Foo : Te([0, +00), U) € L1([0, +00), U) — L'([0, +00), U)

satisfying condition (ii) for all u € T.([0, +00), U). Hence, F possesses a unique
bounded positive extension Fo, € E(L1 ([0, +00), U)) satisfying the norm estimate
(3.22) forn = 1.

To prove (3.22) for arbitrary n € N we first verify by induction that for any u €
L([0, +00), U) and t > 0 we have

400 +o0
f |(Fiu)(t)|dt < (-CA~'B)" / lu(t)|dt foralln e N. (3.24)
0 0
Using Fubini’s Theorem like in (3.23) and the positivity of F the case n = 1 follows,

since

+00

+00 +00
f |(Foout) ()| dt 5/ (Foolul)(t) dt = —CA_IB/ lu(t)| dt.
0 0

0
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Now assume (3.24) holds for some n > 1. Then, again by the positivity of FJ, we
obtain

+o0 +o0
/0 |(;fgo+1u)(t)|dt=/0 |(F2 (Foo) ) ()| dt
+00
< f (2 | Fooal) (1) di
0
+00
< (—CA*IB)"/ |(Focu) ()| dt
0

+00
< (—CA—lB)"“/ u(n)| dt, (3.25)
0

which proves (3.24). Keeping in mind that U is an AL-space, (3.24) implies for
arbitrary u € L([0, 400),U),t > 0andn € N

+0o0 +o0
| Foeul, = /0 ||<fsou>(t)||Udr=H /0 |(Fu) (1) dt

U

=<

+00
(—CA*‘B)”/ lu(t)| dt ullh. (3.26)
0 U)

This completes the proof of (3.22). O

CA™'B)"
=learey],

At this point we need a result similar to Lemma 3.6 concerning the invertibility
of Id — F« and the Laplace transform of its inverse. Again, for this the spectral
assumption r(CR (A, A)B) < 1 plays a crucial role. Recall that, as always, we assume
wp(A) < 0.

Lemma3.12. Let B : U — X and C : D(A) — U be positive where U is an

AL-space. Ifr(CA_lB) < 1thenl € p(Fso) N p(CR(A, A)B) for any A > 0 and
Z(1d - Foo)"'u)(n) = (Id — CR(2, A)B)*1 S, (3.27)

forallu € L'([0, +00), U), where ii(-) denotes the Laplace transform of u(-).

Proof. The claim 1 € p(CR(X, A)B) follows like in the proof of Lemma 3.6 from
(3.10). Moreover, (3.22) implies 1(Fso) < r(CA™'B) < 1 asin (3.11) and hence
1 € p(F). The identity (3.27) then follows by [1, Lem. 13]. O

We have now all the necessary tools to prove the main result of this section.

Proof (of Theorem 3.7). The proof is very similar to the one of Theorem 3.1: Using
Lemma 3.12 we define positive operators

S(1) :=T(t) + B,(Id — Foo) 'Co0 € L(X) fort >0, (3.28)

where B, is given by (3.20). Then Lemma 3.10 implies that (S(7));>0 is strongly
continuous on X and uniformly bounded. The same reasoning as in the proof of The-
orem 3.1 then implies that (S(¢));>0 defines a positive Cp-semigroup with generator
A pc satisfying the variation of parameters formula (3.16). 0
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3.3. Structured perturbation via domination

In this subsection we relax the positivity assumptions on the operators B : U —
X_j1and C : Z — U where D(A) € Z C X, and only suppose that they are
dominated by positive operators B:U — X_jand C : Z — U such that AzE
is a generator. More precisely, we impose the following conditions. Note that in this
subsection we do not need X or U to be AM- or AL-spaces.

Assumption 3.13. In the situation of Assunlption 2.1, we suppose that there exist
positive operators By, B_ : U — X_j and C : Z — U such that

(i) |Cx| < Cxforallx € Z, = ZN X,

(i) B =By — B_,i.e., Bisregular.
Moreover, we define the positive operator B := By +B_:U— X_.

Remark 3.14. If Z = X, Assumption 3.13.(i) can be equivalently reformulated as
|ICx| < C|x| forall x € X.

Another notion we need in the sequel is the compatibility of the triple (A, B, C).

Definition 3.15. The triple (A, B, C) of a state operator A : D(A) € X — X, a
control operator B : U — X_1 and an observation operator C : Z — U is said to be
compatible if for some A € p(A) one has rg(R(A, A_1)B) C Z.

If this range condition is satisfied for some A € p(A), then by the resolvent identity
it holds for all A € p(A).

Remark 3.16. Any triple (A, B, C) as in Definition 3.15 satisfying Assumption 2.1
for Z = X orrg(B) C X is compatible.

In the sequel we call a triple (A, B,C) positive if A generates a positive semigroup
(which we assume throughout this paper) and B,C are positive. Since any everywhere
defined positive operator between Banach lattices is bounded (see, e.g., [13 Thm.
10. 20]) Lemma 2.2 implies that for every positive compatible triple (A, B,C) we
have CR()\, A_l)B € L(U) for all A > wo(A)

Now the following holds where we recall that B= B, +B_.

Theorem 3.17. Let Assumptions 2.1 and 3.13 be satisfied and suppose that the triples
(A, B,C) and (A, B, C) are compatible. If Az generates a positive Co-semigroup
(S0 on X andr(CR(A, A_1)B) < 1 for some A > wo(A), then the operator

Apc = (A_l + BC)|X,
D(Apc) = {x eZ:A_1x+ BCx € X}

generates a Co-semigroup (S(t));>0 satisfying |S(t)x| < g(t)x forallt >0, x > 0.

We refer to Subsects. 4.2 and 4.3 for concrete applications of this theorem.
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For its proof we need some preparation. As usual, we might assume in the sequel
that wo(A) < 0 and r(CA”}B) < 1.
Lemma 3.18. [fthetriples (A, B, C)and (A, E, 5) are compatible, then forall . > 0
it holds
(1) CR(x, A) € L(X,U) and [CR(A, A) |l zx.v) < ICR(A, Mlcx.v)y
(2) R\, A1)B € LU, X) and ||[R(A, A—1)Bllcw.x) = R, A—D)Bllgw. x),
(3) CR(A, A-D)B € L(U) and | (CR(A, A—D)B)lcw) = IICR(, A—D)B)l ),
(4) t(CR(A, A_1)B) <1r(CR(A, A)B) < r(CA:iB).

Proof. (1). Since R(X, A) is positive for A > 0, using Assumption 3.13.(i) we obtain
forallx e Xy and A > 0
|CR(x, A)x| < CR(x, A)x.

Hence, for all x € X and A > 0 we have

0 <|CR(, A)x| < |CR(A, A)xt| +|CR(., A)x~|
< CRO., A)xt + CR(A, A)x™ = CR(, A)lx].  (3.29)
Applying the norm and taking the supremum in the unit ball of U gives (i).

(i1). By Assumption 3.13.(ii), B+ are positive linear operators and satisfy B =
B+ — B_ and B = B, + B_. Moreover, the triples (A, B+, C) and (A, By, C) are
compatible. Hence, for all u € U and A > 0 using Lemma 2.2 and the positivity of
R(\, A_1)B+ we conclude

0 < |R(., A_))Bu| = |R(A, A_}) (B4 — B_) u|
< |ROv, A—))Biu| + |R(, A—1)B_ul
< RO, A_1)(Bylul + B_|ul) = RO, A1) Blul.

Applying the norm and taking the supremum in the unit ball of U gives (ii).

(iii)—(iv). Using Assumption 3.13, Lemma 2.2 and the resolvent identity we obtain
forallu e Uand A > 0

0 < [CR(, A_)Bu| = |CR(A, A_1)(Biu — B_u)|
<|CRG., A_))Byu|+ |CR(\, A_1)B_ul|
<|CRM, A_)Byut|+|CR(A, A_))Biu"|
+|CR(, A_)B_u™ |+ |[CR(A, A_))B_u"|
< CRO-, A_))(Biut + Byu™ + B_ut + B_u")
= CR(A, A_1)(By|u| + B_|ul) = CR(A, A_) Blu|
= CR(@, A_1)Blu| — CAR(A, AYR(0, A_) B|u|
< —CAZ!Blul. (3.30)

Assertions (iii) and (iv) then follow from (3.30) by Proposition A.1. O
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Lemma 3.19. Let the triples (A, B, C) and (A, E, 5) be compatible and Agg gen-
erate a positive semigroup on X. If r(CR(A, A_1B) < 1 for some A > O then

(i) Apc is closed and densely defined,

(ii) % € p(Apc) N p(AFE),
(iii) |RGh, Apc)" iz < IRCw Age)lx) for alln € N,

Proof. By Lemma 3.18.(iv) the hypothesis r(CR(A,A_1B) < 1 implies that 1 €
P(CR(A, A_1B))Np(CR(X, A_1B)). Hence, by [3, Thm. 2.3.(d)] we conclude A €
p(Agc) N p(Age) and

R(., Agc) = RO, A)+ R(h, A_)B(Id — CR(, A_1)B) 'CR(A, 4), (331)
R(., Azz) = RO., A+ RO, A_)B(Id — CR(,, A_)B) 'CR(, 4), (332)

which proves (ii). Moreover, this implies that Apc is closed. To show that D(Apc)
is dense in X we fix x € X. Then AR(A, A)x — x and AR(A, Az@F)x — x in X as
A — 4o00. From (3.32) it follows

AR, A_)B(1d — CR(, A_)B)"'CR(., A)x — 0 as » — +oc.
Using (3.29)—(3.30) and Proposition A.1.(i) this yields for arbitrary x € X
0 < [AR(, A_1)B(Id — CR(}, A_l)B)_lCR(/\, A)x|

= 'AR(A, A_1)B- Z(CR()\, A_)B)" - CR(\, A)x

n=0
~ OO ~
<AR(,A_1)B- Z(CR(A, A_DB)"-CR(x, A)lx|
n=0
= AR(., A_)B(ld — CR(%, A_I)E)*lé‘R(x, A)lx|

(3.33)

— 0 asiA — +4oo.

Hence, from (3.31) it follows D(Apc) > AR(A, Apc)x — x as A — —+o0. Since
x € X was arbitrary, this shows Apc is densely defined as claimed. It only remains
to show (iii). Using (3.31) and (3.32), the same reasoning as in (3.33) implies

|R(L, Agc)x| < R(OL, Ap@)x (3.34)
for all x € X . By Proposition A.1.(ii) this proves (iii). O

Proof (of Theorem 3.17). Without loss of generality we may assume wp(A) < 0 and
r(GA:}E) < 1. Then by Lemma 3.19.(i) the operator Apgc is closed and densely
defined. Moreover, by Lemma 3.18.(iv) and Lemma 3.19.(ii)) we know that R, C
p(Agc) N p(Age). Since by assumption Ags is a generator it verifies the Hille—
Yosida estimates for the nth powers of its resolvent. By Lemma 3.19.(iii) the same
is true for A pc which implies that it is a generator as well. Finally, the domination
[S(t)x| < §(t)x forallt > 0, x > 0follows from (3.34) by the Post—Widder inversion
formula, cf. [18, Cor. I11.5.5]. O
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4. Applications
4.1. Abstract domain perturbation of generators

In this subsection we show that boundary perturbations in the sense of Greiner [19]
(see also [21]) give rise to operators of the form “G = A + BC”. To this end we
consider the following abstract framework.

We start with a “maximal® operator” A, : D(A;;) € X — X onaBanach space X.
In order to single out a particular restriction A of A, we take a Banach space 0 X, called
“boundary space”, and a linear “boundary (or trace) operator” L : D(A,;,) — 9X and
define the operator A with “abstract Dirichlet boundary conditions” by

A C Au, D(A):=ker(L) ={x € D(A,) : Lx = 0}. 4.1)
Next we perturb the domain of A using an operator ® : X — 9X and define
A® C Ay, D(A®):=ker(L — @) = {x € D(Ay) : Lx = &x}.  (4.2)

Hence, A® can be considered as domain perturbation of the operator A.
To proceed we need the following result. For a proof we refer to [3, Sect. 3].

Lemma 4.1. Assumethat A : D(A) C X — X givenin(4.1) has non-empty resolvent
set p(A). Moreover, suppose that

(i) Ay or (AL'") is closed and L : D(A,;,) — 90X is surjective, or
(ii) for some u € C the restriction

Llker(u—a,,) : ker(u — Ap) — 0X
is invertible with bounded inverse
Ly = (Llkerua,) ' € LOX, X). 4.3)
Then for all A € p(A)
Llxer(i—a,,) : ker(A — A,y) — 0X
is invertible with bounded inverse given by
Ly =(@—ARM, AL, € LOX, X). “4.4)

As we see next the so-called abstract Dirichlet opemtor3 L, defined in (4.3)
plays a crucial role in the context of this generic example. Note that by (4.4) L), =
R(x, A_1)(n — A_1)L,, hence the operator

Lg:=(u—A_)L,=(—A_)L;, € L(0X,X_1) (4.5)

is independent of u and A € p(A). Using this operator we obtain the following
representation of A? from (4.2). For a proof we refer again to [3, Sect. 3].

2«Maximal” in the sense of a “big” domain, e.g., a differential operator without boundary conditions.
3This notion is justified by the fact that f = L, x( solves the abstract Dirichlet problem (1 — Ay;;) f =0,
Lf = xoq.
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Lemma 4.2. If L) : X — 90X exists for some ) € p(A), then

A® = (A1 + Ly @) (4.6)

[x-

Hence, A® given in (4.2) can be represented as Apc like in (1.1) for U := 90X and
the operators

B:=Ls:U—X_ and C:=®d: X —> U. .7

Finally, we apply Theorem 3.1 to this situation where we assume X and X to be
Banach lattices. Since by (4.5) and (4.7) we have CR(A, A_1)B = ®L, we obtain
the following result.

Corollary 4.3. Let A: D(A) € X — X given in (4.1) be the generator of a positive
Co-semigroup. Assume that L, : 0X — X for u > wo(A) and ® : X — 9X are
positive linear operators, where 0X is an AM-space. If

(i) the spectral radius r(® L)) < 1 for some A > wo(A), or

(ii) 0X has an order unit,

then the operator A® defined in (4.2) generates a positive Co-semigroup on X.

4.2. Heat equation with boundary feedback on L?(£2)

We give an application of Corollary 4.3 and Theorem 3.17. To this end we consider
the partial differential equation

Du(t,x) = Au(t, x), xeQ, t>0,

u(0, x) = uo(x), x €82, (4.8)

u(t, z) =/ oz, x)u(t,x)dx, ze€9dQ,t>0,
Q

where

e is a bounded domain in R” with C2-boundary <2,

e A denotes the Laplace operator on €2,

e up € L2(Q),and ¢ € C(HQ, Q).
The well-posedness of a related heat equation with dynamic boundary conditions was
studied in [15, Sect. 6] using a matrix approach on the state space X = L*(Q) x
L2(3%2). In contrast, here we consider (4.8) on the space X = L2(2) and show that
the associated operator A® generates a Co-semigroup. To this end we introduce the
following spaces and operators:

o X :=L2(Q),3X :=L%2HQ),

e Ay, :=A:D(Ay) C X — Xwithdomain D(A,,) :={f € H%(Q)DHIZOC(Q) :
Af € X},
L:D(A,) — 30X, Lf := f|sq in the sense of traces, cf. [22, Chap. 2],
e O: X — 93X, (Pf)(2) = [q ez, x) f(x)dx, z € 9Q, and
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o A, A® C A, D(A) :=ker L, D(A®) := ker(L — ).
As shown in [15, Sects. 3&6], in this context the Dirichlet operators Ly : X — 09X
introduced in Lemma 4.1 exist and are positive for all A > 0. Moreover, by [25, Cap.
5 & App. A9] the operator A generates a positive analytic semigroup on X satisfying
wp(A) < 0. Hence, by the results of the previous subsection we can represent the
operator A® as in (4.6). However, written in this way we cannot apply any of our
results since dX = L2(9S2) is neither an AM- nor an AL-space.

To overcome this difficulty observe that ¢ € C(dS2, Q) is uniformly continuous
which implies that

rg(®) C COQ) =

Hence, we can define ® : X — 9X, d>f = ®f for f € X which is bounded by the
closed graph theorem. Moreover, let LA =Lyl5x € L(BX X) and LA —A_ 1L0
9X — X_,. Then clearly we also have

A®=(A_1+l:'a)

where ® € L(X, 8/)\() and l/,:; € E(B/)\(, X_1). Since X equipped with the sup-norm
Il - lloo is an AM-space with order unit we can now apply Corollary 4.3 to conclude
that A® generates a positive semigroup on X for all 0 < ¢ € C(3S2, Q).

If ¢ € C(0L2, ) is arbitrary we denote the integral operator associated to 0 < |¢| €
C(092, ) by ®. Then obviously |® f| < &|f|forall f € X.Hence, by Theorem 3.17
and Remark 3.14 we obtain that for arbitrary ¢ € C(9<2, 2) the operator

A® .= A: DA% CcL*(Q) — LY (),
Af € LX),

D(A®) = {f cH(Q) ﬂHlOC(Q)’
£ /w(z,X)f(X)dx, ZEBQ}
Q

generates a Co-semigroup on LZ(Q). Since (4.8) can be rewritten as (ACP) for G :=
A®, we conclude that Eq. (4.8) is well-posed.

Remark 4.4. Since X = L%(Q)isnotan AM-space, the before-mentioned results from
[12] cannot be applied to this example. Hence, imposing that the observation/control
space U is of type AM (or AL) is a real generalization of the hypothesis that the state
space X itself has this property. Also, the results of [19] do not work in this example
since they only work on non-reflexive Banach spaces X.

4.3. Unbounded perturbation of the first derivative on Cy(0, 1]
We give an application of Theorems 3.7 and 3.17. To this end we choose

e X :=Co(0,1] = {f € C[0,1] : £(0) = 0}, U = L'[0, 1] which is an AL-
space,
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° A':—i'D(A) C X — X,D(A) :={f eCl0,1]: f(0) = f'(0) =0},
e P:D(A) C X — X, (Px) = [y 2. f(r)dr for @ € [1,2) and
b € L°°[0, 1], and
e G:=A+P:DA) CX—X.
We claim that G generates a Cp-semigroup which is positive in case b > 0.
For the proof we first observe that A generates the positive nilpotent right-shift
semigroup on X, cf. [18, Sect. [.4.17]. Then we factorize P = BC where
e B:U — X, (Bu)(x) :=(b*u)(x),and
e C:D(A) C X — U, (CHHkx) = L&,
Indeed, rg(B) C X follows by Young’s inequality while the factx — 1 < 1 and

f@)
lim —— = lim f() =f'(x)=0
x—0T Py x—0T

for f € D(A) implies rg(C) C U.

In order to apply Theorem 3.7 we first assume that b > 0 which implies B, C > 0.
Then to verify that r(CR(A, A)B) < 1 for A > O sufficiently large we estimate for
gelU

”CR()‘ A)B””1 ”CR()L A) ” L£(Cy(0,1],L1[0,17) ”B”” 4.9)
Now a simple computation shows that for f € X and A > 0 we have
X
(R(x, A) ) (x) =/ e £(r)dr, x €10, 1.
0

Hence, for f € X satisfying || f|lcc < 1 we obtain

1 X
ICRM, A F, =f ‘x—“f e MO £ (rydr| dx
0 0

1 X
5/ x_“/ e ) dr dx

1
=/ AT (1 — e M) dx =:/ r(x)dx.  (4.10)
0 0

Since 1 — e ™ < Ax forall x € [0, 1] and A > 0 it follows that rx) < xl-o =
m(x) for all x € [0, 1]. Moreover, m € L1[0, 1] since @ < 2 and limy_ 4o ra(x) =0
for all x € (0, 1]. By Lebesgue’s dominated convergence theorem it follows that

1
/ r(x)dx -0 asA — +oo.
0

By (4.10) this implies |CR(A, Al £(cy0.17.L1[0.17) — 0 as A — +00 and from (4.9)
we finally obtain

r(CR(A,A)B) < |CR(, A)B| ,,, — 0 asi— +oo.

L(U)
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At this point we can apply Theorem 3.7 and conclude that G is a generator if b > 0.
In case b € L*°[0, 1] is not positive, we define the positive convolution operators
By € L(U, X) by (Bxu)(x) := (bs * u) for which B = By — B_ holds. The
assertion then follows from Theorem 3.17.

Remark 4.5. In this example we applied Theorem 3.7 regarding AL-spaces to the
perturbation of an operator A acting on an AM-space. We note that the results of
[12] on AM-spaces are not applicable in this case since they only cover perturbations
P : X — X_j. Moreover, the results of [16,26] are not applicable since X is not an
AL-space. Finally, we mention that by essentially the same proof this example can be
generalized substituting the convolution operator B by an arbitrary regular operator
B:U — X.

5. Conclusion

In this paper we showed how factorizing perturbations

e P:D(A) — X as P = BC foroperators C : D(A) - U and B : U — X via
an AL-space U as in the diagram

P
( R
D(A) U X
PAN )
c B

or

e P:X —> X _jas P = BC foroperators C : X - U and B : U — X_; viaan
AM-space U as in the diagram

4 Y

X U X_1

N L )
C B

allows generalizing significantly previous perturbation results for generators of pos-
itive semigroups on Banach lattices. More precisely, in [12,16,26] the state space X
itself has to be an AM- or AL-space which, e.g., a priori excludes applications on (infi-
nite dimensional) reflexive spaces. In contrast, our approach only needs U to be of type
AM or AL which, as shown in Sect. 4, significantly widens the possible applications.
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A: Appendix

In this appendix we briefly recall some notions and basic facts about Banach lattices
and positive operators. For more details we refer to [23, Chap. C-I], [13, Chap. 10] or
[10, Sect. 2.2].

A real vector space X equipped with a partial order < is a vector lattice if for any
pair x, y € X of elements the greatest lower bound inf{x, y} € X and the least upper
bound sup{x, y} € X exist, and the order is compatible with the vector space structure,
i.e.,

e x < yimpliesx +z <y+zforallx,y,z € X;
e 0 < x implies 0 < ax forall o € R™.

For a vector lattice X we denote by X := {x € X : 0 < x} its positive cone.
Moreover, for x € X we define its positive part x* = sup{x, 0}, its negative part
x~ = sup{—x, 0} and its absolute value |x| = sup{x, —x}. In this case we have

x=x"—x"and x| =xT +x".

A norm ||-|| on a vector lattice X is called a lattice norm if
lx| < [yl =[xl < llyll forx,ye X. (A.1)

Note that for a lattice norm we always have |||x||| = ||x|| forall x € X. If areal vector
lattice X endowed with a lattice norm is complete, then X is called a real Banach
lattice. For a Banach lattice X, the operations sup{-, -} and inf{-, -} are continuous.
This implies that the positive cone X is closed (cf. [13, Prop. 10.8]). A Banach lattice
X 1is said to be an

e AL-space, if |x + y|| = ||x]| + ||yl forall x, y > O,

o AM-space, if || sup{x, y}|| = sup{||x]l, ||y} for all x, y > O.
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An element e € X is called an order unit of X if for each x € X there exists some
A > O such that |x| < Ae. If X has an order unit, then it can be equivalently renormed
in such a way that it becomes an AM-space having the order interval [—e, e] := {x €
X : —e < x < e} asits closed unit ball, see [4, p. 195]. We remark that if for a Banach
lattice X there exist two comparable norms || - ||; and || - ||oo such that (X, || - ||1) is of
type AL and (X, || - ||so) of type AM, then X ~ R for some N € N.

A vector subspace C of a vector lattice X is called vector sublattice if for all x € C
one has |x| € C, hence also xT, x~ € C.

Besides RY the standard examples of Banach lattices are the sequence spaces 17
for1 < p < 400, ¢, co and the function spaces C(K), Co(€2) and L”(£2; u) equipped
with the natural order and the canonical norms. Here, cf. [13, Expl. 10.6],

o (RN, |-, 1" and LY (2 ) are AL-spaces, and
o RN, |- |00), ¢, I, L®(Q; n), C(K) are AM-spaces with order unit, co and
Cp(€2) are AM-spaces without order unit.

If X and Y are two real Banach lattices, an operator 7 : X — Y is said to be positive
if Tx € Y4 for every x € X, . In this case we use the notation 7 > 0. Operators
which can be written as the difference of two positive operators are called regular.
We remark that any linear positive operator T : X — Y between Banach lattices is
bounded, see [13, Thm. 10.20]. By [13, Lem. 10.18] for a linear operator 7 : X — Y
between two real Banach lattices, the following are equivalent:

(@ T =0
() (Tx)T <TxTand (Tx)~ < Tx~ forall x € X;
(¢) |Tx| <T|x|forallx € X.

We denote by L(X, Y) the set of positive linear operators from the Banach lattice

X to the Banach lattice Y. For positive operators the operator norm is given by

ITllzex,vy = sup{ITxlly : x € X4 and [x]|x < 1}.

When there is no risk of ambiguity the operator norm is simply denoted by ||-||. Since
the norm ||-||y on the Banach lattice Y satisfies (A.1), the operator norm inherits the
same property, i.e., if S, T € L(X, Y)4 satisfy S < T, then || S| < ||T||.

We recall that for an operator 7 € £(X) on a Banach space X its spectrum
o(T) = {k € C: A —Tisnot bijective}

is a nonempty, compact subset of C. Consequently, the resolvent set p(A) := C\ o (A)
is an open, nonempty subset of C. The spectral radius of T is defined as

r(T) == sup{[r| : » € o(T)}

which satisfies (7)) < || T|| (see [18, Cor. IV.1.4]). The spectral radius can be calcu-
lated using Gelfand’s formula.

r(T) = lim [7"]'/". (A.2)
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Moreover, if |A| > r(T), then R(Xx, T) is given by the Neumann series

+o00
RO, T) = Zr("“) ST".
n=0

The identity (A.2) implies the monotonicity of the spectral radius as follows.

Proposition A.1. Let S, T : X — X be linear operators on a Banach lattice X
satisfying |Sx| < Tx for every x > 0. Then

(i) |S"x| < T"|x|foreveryn € Nand x € X;

(ii) S, T € L(X)and ||S"|| < ||IT"| for everyn € N;

(iii) r(S) < r(T).

Proof. We start by proving (i) by induction. Forn = 1 we have forx = xT—x~ € X
1Sx| =[S —x)| < [SxT|+[Sx7 | < TGxH +x7) =Tlx|
as claimed. Now assume that (i) holds for some n € N. Then
|§" x| = |8"Sx| < T"|Sx| < T"T|x| = T"*!|x|

which proves (i). To prove (ii) we first observe that by [13, Thm. 10.20] the operator
T is bounded. Now take x € X. Then from (i) we obtain

IS™x |l = [1S"x!|| < U7l < 1T"0 - Wl = 07" - flx ]l
This implies (ii). Using (ii) we then conclude that
r($) = lim | """ < lim |7"]"/" = x(T)
n—oo n—oo
which proves (iii). 0
Finally, for the generator A of a Cp-semigroup (7'(¢));>0 we introduce its spectral
bound s(A) and growth bound wy(A) by
s(A) = sup{Re(A) TAE a(A)},
wo(A) := inf{w € R : 3M,, > 1 such that |[T(t)| < M,, - ¢”' Vt > 0}.

Then by [18, Cor. 1I.1.13] we always have —oo < s(A) < wp(A) < +o00.
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