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ABSTRACT. This paper deals with the existence and stability of solutions for semilinear
second order evolution equations on Banach spaces by using recent characterizations of
discrete maximal regularity.

Keywords: Discrete time; Second order difference operator; Semilinear evolution equa-
tions; Discrete maximal regularity; Stability.

1. INTRODUCTION

Let A be a bounded linear operator defined on a complex Banach space X. In this
article we are concerned with the study of existence of bounded solutions and stability
for the semilinear problem

(1.1) A2z, — Az, = f(n,z,, Axy), n € Ly,

by means of the knowledge of maximal regularity properties for the vector-valued discrete
time evolution equation

(1.2) A%z, — Az, = fn, ne,,

with initial conditions zo = 0 and z; = 0.

The theory of dynamical systems described by the difference equations has attracted a
good deal of interest in the last decade due to the various applications of their qualitative
properties, see [1, 18, 19, 27] and [28].

In this paper, we prove a very general theorem on the existence of bounded solutions
for the semilinear problem (1.1) on [,,(Z; X)) spaces. The general framework for the proof
of this statement uses a new approach based on discrete maximal regularity.

In the continuous case, it is well known that the study of maximal regularity is very
useful for treating semilinear and quasilinear problems. (see for example Amann [2], Denk-
Hieber and Priiss [16], Clément-Londen-Simonett [12], the survey by Arendt [3] and the
bibliography therein). Maximal regularity has also been studied in the finite difference
setting. S. Blunck considered in [6] and [7] maximal regularity for linear difference equa-
tions of first order. See also Portal [31, 32]. In [21] maximal regularity on discrete Holder
spaces for finite difference operators subject to Dirichlet boundary conditions in one and
two dimensions is proved. Furthermore, the authors investigated maximal regularity in
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discrete Holder spaces for the Crank- Nicolson scheme. In [20] maximal regularity for lin-
ear parabolic difference equations is treated, whereas in [15] a characterization in terms
of R-boundedness properties of the resolvent operator for linear second order difference
equations was given. See also the recent paper by Kalton and Portal [23]|, where they
discussed maximal regularity of power-bounded operators and relate the discrete to the
continuous time problem for analytic semigroups. However, for nonlinear discrete time
evolution equations like (1.1), this new approach appears not to be considered in the
literature.

The paper is organized as follows. The second section provides an explanation for the
basic notations and definitions to be used in the article. In the third section we prove the
existence of bounded solutions whose second discrete derivative is in [, ( 1 < p < 400)
for the semilinear problem (1.1) by using maximal regularity and a contraction principle.
We also get some a priori estimates for the solutions z,, and their discrete derivatives
Az, and A%z,. Such estimates will follows from the discrete Gronwall’s inequality [1](
see also [30] and [29]). In the fourth section we give a criterion for stability of equation
(1.1). Finally, in the last section we deal with local perturbations of the system (1.2).

2. DISCRETE MAXIMAL REGULARITY

Let X be a Banach space. Let Z, denote the set of non negative integer numbers, A
the forward difference operator of the first order, i.e. for each z : Z, — X, and n € Z,,
Ax, = x,11 — x,. We consider the second order difference equation

(2.1) Az, — (I —T)w, = f,foralln € Z,, x¢g=2xz, Arg=11 —T0 =Y.

where T' € B(X), A%z, = A(Ax,) and f:Z, — X.
Denote C(0) = I, the identity operator on X, and define

w2
(2.2) cwn:§:(2k )U—TV forn=1,2,...

k=0

and C(n) = C(—n) for n = —1, -2, ... We define also S(0) = 0,

e
. k
(2k+1 )(I T)

k=0

forn=1,2,... and S(n) = -S(—n) forn = -1, -2, ...
Considering the above notations, it was proved in [15] that the (unique) solution of
equation (2.1) is given by

I¢
(2.3) S(n) =

(2.4) Tmy1 = C(m)x +S(M)y + (S * f)m.
Moreover,
(2.5) Ay = (I = T)S(m)x +C(m)y + (C * f)m.

The following definition is the natural extension of the concept of maximal regularity
from the continuous case; cf. [15].



SEMILINEAR EVOLUTION EQUATIONS 3

Definition 2.1. Let 1 < p < +oo. We say that an operator T € B(X) has discrete
mazimal reqularity if Kof = > ;1 (I — T)S(k)fu_i defines a bounded operator K €
B(l,(Z+, X)).

As consequence of the definition, if 7' € B(X) has discrete maximal regularity then T
has discrete [,-maximal regularity, that is, for each (f,) € [,(Z4;X) we have (A%z,) €
,(Z+; X), where (z,,) is the solution of the equation

(2.6) Az, — (I =Tz, = f,foraln € Z,, x9=0, x;=0.
Moreover,

n—1
(2.7) Axy, =Y (I —T)S(k) fuo1k + fa-

k=1

We introduce the means

1 n
Iy, mllr =57 D 1D el

eel-1,13m =1
for x4, ...,x, € X.

Definition 2.2. Let X, Y be Banach spaces. A subset T of B(X,Y") is called R-bounded
if there exists a constant ¢ > 0 such that

(2.8) Tz, ..., Thxn)||lr < c||(z1, ... x0)|| R

forall Ty, ..., T, € T, xq,...,x, € X,n € N. The least ¢ such that (2.8) is satisfied is called
the R-bound of T and is denoted R(T).

An equivalent definition using the Rademacher functions can be found in [16]. We note
that R-boundedness clearly implies boundedness. If X =Y, the notion of R-boundedness
is strictly stronger than boundedness unless the underlying space is isomorphic to a Hilbert
space [4, Proposition 1.17]. Some useful criteria for R—boundedness are provided in [4],
[16] and [22].

Remark 2.3. a) Let S,7 C B(X,Y) be R-bounded sets, then S+ 7 :={S+T7T: 5 €
S,T € T} is R- bounded.

b) Let 7 C B(X,Y) and S C B(Y, Z) be R-bounded sets, then S -7 :={S-T:S €
S, TeT} CB(X,Z)is R- bounded and

R(S-T) < R(S)-R(T).

c) Also, each subset M C B(X) of the form M = {A\l : A\ € Q} is R- bounded whenever
Q2 C C is bounded. This follows from Kahane’s contraction principle (see [4, 11] or [16]).

A Banach space X is said to be UM D, if the Hilbert transform is bounded on LP(R, X)
for some (and then all) p € (1,00). Here the Hilbert transform H of a function f €
S(R, X), the Schwartz space of rapidly decreasing X-valued functions, is defined by

Hf := %PV(%) * f.
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These spaces are also called H7 spaces. It is a well known theorem that the set of
Banach spaces of class H7 coincides with the class of UM D spaces. This has been shown
by Bourgain [8] and Burkholder [9].

Recall that T' € B(X) is called analytic if the set

(2.9) {(n(T — I)T" : n € N},

is bounded. For recent and related results on analytic operators we refer to [17]. The
characterization of discrete maximal regularity for second order difference equations by
R-boundedness properties of the resolvent operator 1" reads as follows (see [15]).

Theorem 2.4. Let X be a UMD space and let T € B(X) be analytic. Then the following
assertions are equivalent.
(i) T has discrete mazximal reqularity of order 2.

(ii) {AN—1)2R(AN—1)%, I —=T): [\ =1, X\ # 1} is R-bounded.

Observe that from the point of view of applications, the above given characterization
provides a workable criteria, see Section 4 below. We remark that the concept of R-
boundedness plays a fundamental role in recent works by Clément-Da Prato [10], Clément
et al. [11], Weis [33, 34|, Arendt-Bu [4, 5] and Keyantuo-Lizama [24, 25, 26].

3. SEMILINEAR SECOND ORDER EVOLUTION EQUATIONS

In this section our aim is to investigate the existence of bounded solutions, whose
second discrete derivative is in £,, for semilinear evolution equations via discrete maximal
regularity.

Next, we consider the following second order evolution equation:

(3.1) A2z, — Az, = f(n,z,, Axy), neZ,, x3=0 x=0,

which is equivalent to:

(3.2) Tpao — 2Ty + Ty = f(n,x,, Axy,), forall neZ,, zo=0, z;=0,
where T := [ — A.

To establish the next result, we need to introduce the following assumption:

Assumption (A): Suppose that the following condition holds:

(i) The function f : Z, x X x X — X satisfy the Lipschitz condition on X x X, i.e.
for all z,w € X x X and n € Z,, we get ||f(n,z) — f(n,w)||x < anllz — w||xxx, where
a:= (o) € LW(Zy).

(ii) f(-,0,0) € L(Z, X).

We remark that the condition o € {1(Z) in (i) is satisfied quite often in applications. For
example it appear when we study asymptotic behavior of discrete Volterra systems which
describe process whose current state is determined by their entire history. These processes
are encountered in models of materials with memory, various problems of heredity or
epidemics, theory of viscoelasticity and to solve optimal control problems (see for instance
[13], [14]).
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We began with the following property which will be useful in the proof of our main
result.

Lemma 3.1. Let («,) be a sequence of positive real numbers. For all n,l € Z , we have

n—1 m—1 n—1
1
S oS0 < (S
m=0 5=0 =0
m—1
Proof. Putting A, := Z o, we obtain
j=0

I+ 1) (Apyr — An)AL = (A1 — Ap) (AL + AZTAL + .+ A AL+ ALY
< (A — An) (AL + AL AL+ A AT+ AL)

_ I+1 I+1

Hence
n—1 n—1
I+ 1) D (A — A AL < ST (ALL — Al = Al
m=0 m=0

Denote by Wg 7 the Banach space of all sequences V' = (V},) belonging to lo(Z., X ) such
that Vo = Vi = 0 and A%V € [,(Z, X) equipped with the norm |||V||| = ||V||+]|A%V]],-
We will say that 7' € B(X) is S-bounded if S € I,(Z; X). With the above notations we
have the following main result:

Theorem 3.2. Assume that Condition (A) holds. In addition suppose that T is S-bounded
and that it has discrete mazimal reqularity of order 2. Then, there is a unique bounded
solution x = (x,) of equation (5.1) such that (A%z,,) € 1,(Zy, X). Moreover, we have the
following a priori estimates for the solution:

(3.3) sup [| ]| x + [| Az x] < 3M||£(-,0,0)| eIl
nesqt

and

(3.4) 1A%2]], < C|I£(-,0,0)][1eMlell 1 < p < 400,

where M = sup,,c;+ ||S(n)|| and C > 0.
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Proof. Let V be a sequence in ngp . Then using Assumption (A) we obtain that the
function g := f(-,V.,AV)) is in [,(Z;, X). In fact, we have

gl = D 11f(n, Vi, VL)%

n=0
< D (1f(n, Vi, AV) = £(n,0,0)]|x + [ £(n,0,0)[|x)"
n=0
(3.5)
< 2 ([f (0, Vi AV,) — f(0,0,0)][% + 27> []£(n,0,0)][%
n=0 n=0
< ) Al |[(Vo, AV Box + 20 ) I (n,0,0)[%,
n=0 n=0
where

S 00,05 = > [1£(n, 0,05 || £(r,0,0)]|x
n=0 n=0

< IF(0,0)[[21 D 11£(,0,0)][x
= |’j<'7an)Hg;1H11'7O>O)H1'

Analogously, we have

[e'S)
> b <|lall5 |alh-
n=0

On the other hand,
(3.6) IV, AVA)llxxx = [IValllx + [Vasr = Vallx < 2[[Valllx + [[Vasallx < 3[|V]|w-
Hence
lglls < GIVIE Y ab +2°[£(,0,0)|[E 1 £(-,0,0)]s
n=0
< 6|Vl B lalh + 2711 £, 0, 0)[ |51 (- 0,0) ],

proving that g € [,(Z, X).
Since T has discrete maximal regularity, the Cauchy problem

Zny2 — 2Zp41 + Tzp = gn,
20 =21 =0,

(3.7)

has a unique solution (z,) such that (A%z,) € [,(Z,, X), which is given by



(3.8)

zp = [KV], =
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0 ifn=20,1,

-1
S(k)f(n —-1- k’, Vn—l—k, AVn—l—k) if n 2 2.

k=1

We now show that the operator K : Wg P Wg ? has a unique fixed point. To verify that
K is well defined we have only to show that KV € [(Z,, X). In fact, we use Assumption
(A) as above and M := sup,,cz+ ||S(n)|| to obtain

n—1
1 Sk f(n—1 =k, Vi, AVuoag)lIx
k=1

n—1

<MY =1~k Vaoro, AVioig) — f(n — 1= k,0,0)]|x
k=1
n—1

MY |If(n—1—=k,0,0)]|x
k=1
n—1 n—2

< Mzan—l—kH(Vn—l—ka AV xxx + MZ I1£(4,0,0)||x
k=1 =0

n—2 n—2
< 3M|[Vlow Y+ MY [1£(,0,0)]lx

j=0 j=0

< M3[[Vollafly + [1£(-, 0, 0)[[1].

It proves that the space W02 P is invariant under K.
Let V and V be in WP, In view of Assumption (A) (i) and M < oo, we have initially

as in (3.9)
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(3.10)

1KV]n = [KV]allx

n—1

= H ZS(k)(f(n —1—k, Vo1 g, Aanfk) - f(n —1-k, anlfka A‘N/nflfk))HX

k=1

n—1

S M Z an—l—k||((v - v)n—l—k; A(V - f/)n—l—k)HXxX
k=1

n—2
= MY al[(V = V)5, AV = V)j)llxxx < 3M|lall1][V = V||

=0
Hence, we obtain
(3.11) 1KV = KV < 3M|lal[1[[[V = V]|I.
On the other hand, using the fact that S(1) = I, we observe first that

A[ICV]n = f(n— 1, anl, AVn,l)

3
—

+ STS+1) = SE)F(n—1—k, Vg AViig), n > 1.

1

Since S(2) = 21, we get

e
Il

AZ[KV],

= f(n, Vo, AV,) — f(n — 1, Voo, AV, ) + (S(2) = D f(n — 1, Voq, AV, )

(S +2) =28k +1) + SE)) f(n—1 — Kk, Vi, AVi_1p)

S
—

T
I

i
L

=f(n, Vo, AV,) + Y (S(k+2)—=2Sk+1)+TSk))f(n—1—k Vo1 g, AVp_1-%)

1

B
Il

S
—

+Y U=T)Sk)f(n—1—=Fk, V1 g, AV,_1_g).

T
I

Taking into account that z,11 = (S*g), is solution of (3.7) , we get the following identity:
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—_

1

3

B
Il

Using (3.12), we obtain for n > 1

i
L

(3.13)  A%KV], = f(n, Vo, AV)+Y (I =T)Sk)f(n—1—k, V14, AVu_1_p),
1

B
Il

whence, for n > 1

AZ[KV], — A2[KV],

= f(n, V,, AV,) — f(n, V,, AV,)

n—1
+Y (I =T)S(k)(f(n— 1=k, Vaoiog, AViig) = f(n—1 =k, Voo, AVuoiy)).

k=1

Furthermore, using the fact that A?[KV], = f(0,0,0), the above identity and then
Minkowskii’s inequality, we get

|AZKYV — A2KV ],

= (11£(0,0,0) = f(0,0,0)[[% + > [|A*[KCV], — APV, |[5)"

(3.14) <D Nf (0, Vs AVL) = f(n, Vi, AV 5]V
+[Z I ; (I-=T)Sk)(f(n—1—Fk, Viq k, AV, 1 k)
n=1 k=1

—f(n -1 k, vn—l—k, AVn—l—k))H%] 1/p'
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Since Kr is bounded on [,(Z,, X), using Assumption (A), we obtain

|A2KV — A2KV ||,

< L+ K2 IDD_1f (0, Vi, AV) = F(n, Vo, AV [[R]P
(3.15) n=1

< (L KN abll((V = V)uy AV = V)]

n=1

< 3L+ [[Ez Dl [1]|V = V|-
Hence, we obtain from (3.11) and (3.15)

[V — KV

1KV — KV ||oo + ||AZKV — A2KV]|,
< 3M|le||[|lV = V| + 31 + || Kzl 1|V = V]

= 3(M +1+||Kr|Dllal [V = V|| = abl|[V = V||,

where a := 3M||a||; and b:= 1+ (1 + ||Kr|[) M~ . i
Next, we consider the iterates of the operator IC.~Let V and V' be in Wg’p . Taking into

account that S(1) = I, S(0) = 0 and Vo = V; = V; = V4 = 0, we observe first that for
n>2

(3.16)

AKV], — AIKV],

—_

3

(S(k+1)=SEN(f(n—1—k, Vo_ig, AVprp) — fn—=1—k, Voi_p, AV,1_4))

b
Il
<)

i
L

(S(n—k) = S(n—k—1)(f(k, Vi, AV) = f(k, Vi, AVR)),

e
Il
—
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whence
IAIKV], — ARV |x
n—1 ~ ~
<MY |If (k. Vi, AV:) — F(k, Vi, AVR) [ x
(3.17) P
n—1

<2M ) " onl[((V = V)i, AV = Vi)l lxex-

On the other hand, from (3.10), we get

(318)  IKV] — (KVhllx < M3 all((V = V) AV = V) lxsx.

k=1

Using estimates (3.17) and (3.18), we obtain for n > 2

(3.19)

KV = K7L, AV — K)o <30 S anll(V = V) AV — 7))l

Next, using [V]y = [CV]; = 0 and estimates (3.19) and (3.6), we obtain
(3.20)

IK*V]n = [C*V]allx < MZHf KV, AIRVT;) = f(5, KV, ARV |x
< M3 IV — K], AV — K7 x.

IN

32 ay(3 all(V = V)i AV = )0)lxx)

IN

n—1
JBMP )|V = V|-
T=1
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Since [K2V]y = [K2V]; = 0, we get
. 1 -
(3.21) 1PV = KV loo < 5 BM]lal)* [V = VIII
Furthermore, using the identity
A2[K2V], — A2K?V],

= f(n, [KV]n, AlKV]n) = fn, [KV]n, AKV])

n—1

+> (I =T)S(E)(f(n =1 =k, [KV]po1og, AKV]no1s)

k=1

—f(n =1 =k, [KV}r1ps AKV]no1p)),
the fact that A2[K2V]y = £(0,0,0) for all V € W;” and Lemma 3.1 we obtain
|AZK2V — A2V,

= (1A%2V]o — ARVl +Z||A2/c2 — AV
< (1+ 1K) Z 10, V] AV, = £, (V] AT, 7

< (1+ ||K7|]) Zoﬁ’u KV = KV, ARV — KV])| e w7

n=1

n—1

< 3M(1+ ||K])) Zoﬁ > al[(IV = VI, AV = V1) lxxx )71

n=1 k=1

< PML+ [l Y a3 awplIV — VI

<M+ [[K|5( 0 a)? IV = Ve,
=0
whence
1 ) i
(3.22) [APK2V = AV, < S 3M|lal)?*(1+ ([ Kl DMV = V]|
From estimates (3.21) and (3.22), we get

_ b s
(3.23) ||V = K2V]]| < QCLQIIIV—VIII,
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with @ and b defined as above. Taking into account (3.17), (3.19), (3.20) and (3.6), we

can infer

(3.24) 1([K2V = K2V, ARV = K2V]))|[xwx < 2BMPO )’V = Ve

Next using estimate (3.24) and Lemma 3.1, we get

n—2
1C3 V] — K3 VIallx < MDY agl|[((K*V = KV];, APV — K2V]))||xxx-
j=1
n—1 7—1 _
(3.25) < 3BMPY 0O )V =Vl
7=0 =1
n—1 ~
< FBMPO )PV = Ve
j=1
Hence
- 1 -
(3.26) 1KV = KV < 6(3Mllalll)3HIV = VIII.

Using (3.24), we get
|AZK3YV — A2V,

< (1+ [|K7|]) Zoﬂ’n K2V — K2V ], APV = K2V ]) [ ] ?

n=1
< 3(3M)2(1+ || Kr|[)§( Z% 1V =Vl

whence

(3.27) 1APKY — APKPV |, < é(3MHa|h)3(1 + [ Er M|V = V]]].

From estimates (3.26) and (3.27), we get

(3.28) 1%V — KE*V|l] S%G?’!HV—VH\-

An induction argument shows us that:

n ny, b n 7/
(3.29) 1"V =KVl < Sa([[V = VI
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Since ba™/n! < 1 for n sufficiently large, by the fixed point iteration method K has a
unique fixed point V' &€ Wg P Let V be the unique fixed point of K, then by Assumption
(A) we have

n—1
WVallx = 11D S f(n—1—kVaoa g, AVuay)llx
k=1
n—2 n—2
(3.30) < MY |If(k Vi, AVR) = £(E,0,0)|[x + M > [[f(k,0,0)][x
k=0 k=0
n—2
< MY opl|(Vi, AVl xxx + MIF(-,0,0)]l5,
k=0
hence,
n—1
(3.31) IVallx < MIIFC,0,0)[[ + M al|(Vi, AVi) [ xwx-
k=0

On the other hand, we have

n—1
[AVllx = 1D (S(k+1) = S(k))f(n =1 =k, Viorogs AVimap)||x
k=1
(3.32)
n—1 n—1
< 2MY  al|(Vi AVi)||xex +2M > |1f(k,0,0)]|x,
k=0 k=0
hence
n—1
(3.33) [AVallx < 2M|If(-,0,0)[[1 +2M Y awl|(Vi, AVR)[xxx-
k=0
From (3.31) and (3.33), we get
n—1
(3.34) (Vs AVl < BMIIF(,0,0)l +3M Y el |(Vie, AVi) L wx
k=0

Then, by application of the discrete Gronwall’s inequality [1, Corollary 4.12, p.183], we
get

n—1 n—1
V7 AV < 3MIISC, 0,01 [] (1 + 8Mag) < 8MIIF(,0,0)[1s [T €
J=0 j=0

= 3MI|7(-,0,0)[L1e® EI=0 e < 3| £(-,0,0) e Il
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Then
(3.35) sup [ [|(Va, AVi)||xx ] < 3M||f(-,0,0)|[pe*M I,

nel4

Finally, by (3.13) we obtain
-1

(3.36) AV, = f(n, Ve, AV,) + Y (I =T)S(k)f(n— 1 =k, Voey g, AVi_1g).

=1

3

k
Hence, using the fact that A2V, = f(0,0,0) and proceeding analogously as in (3.15), we
get

1282V, = (1£(0,0,0)[[% + D [[A%Va][5)"
n=1

< 1F(0,0,0)l1x + QO NIA*VLI[5)

n=1
< 11£(0,0,0)|1x + (O 11f (0, Vioy AV + (1K |(Y (1 (n, Vi, AV [5)MP
n=1 n=1
< 203 1 (0, Vi V)R 4+ 1K || (D 11 f (2, Viy AVR)[[5)MP
n=0 n=0
< +IK) Y (10, Vi, AV I,

n=0

where, by Assumption (A) and (3.35)

S0V, AVIIx < awl|(Vi AVi) [ + 1175 0,0) [y
n=0

k=0
< 3M]lall1|lIf(,0,0)[[xe** el + | £(-,0,0)]]

< [1£(,0,0)f[retM el
This ends the proof of the theorem. [

In view of Theorem 2.4, we obtain the following result valid on UM D spaces.

Corollary 3.3. Let X be a UMD space. Assume that Assumption (A) holds and suppose
T € B(X) is an analytic S-bounded operator and such that the set {(A\—1)?R((A\—1)?, I—
T): [N =1, A # 1} is R-bounded. Then, there is a unique bounded solution x = (z,,) of
equation (3.1) such that (A%x,) € 1,(Z., X). Moreover, the a priori estimates (5.3) and
(3.4) hold.

FExample 3.4. Consider the semilinear problem

(3.37) Az, — (I —=T)wy = quf(n), n € Zy, 29 =11 =0,
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where f is defined and satisfy a Lipschitz condition with constant L on a Hilbert space
H. In addition suppose (g,) € [1(Zy). Then Assumption (A) is satisfied. In our case,
applying the preceding result we obtain that if T € B(H) is an analytic S-bounded
operator and such that the set {{(A —1)?R((A—1)%, I—=T): |\ =1, A # 1} is bounded,
then there exists a unique bounded solution x = (x,) of the equation (3.37) such that
(A%z,) € 1,(Z, H). Moreover,

(338)  max{sup [ llaullu + 1Azl | 18%2]l,} < C117O)]lnllgl et

nEZ+

In particular, taking 7" = I the identity operator, we obtain the following scalar result
which complement those in Drozdowicz- Popenda [18].

Corollary 3.5. Suppose f is defined and satisfy a Lipschitz condition with constant L on
a Hilbert space H. Let (q,) € l1(Z4, H), then the equation

(3.39) Az = quf (wn),
has a unique bounded solution x = (z,,) such that (A%z,) € 1,(Zy, H) and (3.38) holds.

We remark that the above result holds in the finite dimensional case where it is new
and covers a wide range of difference equations.

4. A CRITERION FOR STABILITY

The following result provides a new criterion to verify the stability of discrete semilinear
systems. Note that the characterization of maximal regularity is the key to give conditions
based only on the data of a given system.

Theorem 4.1. Let X be a UMD space. Assume that Assumption (A) holds and suppose
T € B(X) is analytic and 1 € p(T). Then the system (3.1) is stable, that is the solution
(xn) of (3.1) is such that x, — 0 as n — oo.

Proof. It is assumed that 7" is analytic (which implies that the spectrum is contained
in the unit disc and the point 1, see [6]) and that 1 is not in the spectrum, then in view
of Proposition 3.6 [33], the set

(4.1) {A=12R(N=1D*1-T): N =1, N#£1}

is R-bounded, because (A—1)?R((A—1)%, I—T) is an analytic function in a neighborhood
of the circle. The S—boundedness assumption of the operator 7' follows from maximal
regularity and the fact that I — T is invertible. In fact, we get the following estimate:

sup [|S(n)[| < 17 = 1)~ [ Kl
By Corollary 3.3, there exists a unique bounded solution x,, of equation (3.1) such that

(A%z,,) € 1,(Z4, X). Then A%z,, — 0 as n — oo. Next, observe that Assumption (A) and
estimate (3.6) imply
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||f(n,xn,Axn)||X < ||f(n7xmAxn)_f(n7070>||X+||f(n7070>||X

IN

n|[(@n, Azn)|[xxx + [|f(1,0,0)][x
(4.2)

IN

an SUPpez, |[(Tn, An)|[xxx +[|f(n,0,0)[|x

< 3ag||z]|e + [|£(1,0,0)]|x.

Since (f(-,0,0)) € 1(Z4+,X) and (ay,) € 1(Zy), we obtain that f(n,z,, Az,) — 0 as
n — oo. Then, the result follows from hypothesis and equation (3.1).
]

From the point of view of applications we specialize to Hilbert spaces. The following
corollary provide easy to check conditions for stability.

Corollary 4.2. Let H be a Hilbert space. Let T € B(H) such that ||T|| < 1. Suppose that
Assumption (A) holds in H. Then the system (3.1) is stable.

Proof. First we note that each Hilbert space is UMD, and then the concept of R-
boundedness and boundedness coincide, see [16]. Since ||T'|| < 1, we get that 7" is analytic
and 1 € p(T'). Furthermore, for |A\| = 1, A # 1 the inequality

2 2 A1 T A—1J? 4
1A= 12R(A =12 T = T)|| = Hi@_;) 2oyl |/\l2|—|||T|| =T

shows that the set (4.1) is bounded.

Of course, the same result holds in the finite dimensional case.

5. LOCAL PERTURBATIONS

In the process of obtaining our next result, we will require the following assumption.

Assumption (A)*: The following conditions hold:
(i)* The function f(n,z) is locally Lipschitz with respect to z € X x X, i.e. for each
positive number R, for all n € Z;, and z,w € X x X, ||z]|xxx < R, ||w||xxx <R

1f(n,2) = f(n, w)l[x < U(n, R)||z — wlxxx,

where ¢ : Z, x [0,00) — [0, 00) is a nondecreasing function with respect to the second
variable.
(ii)* There is a positive number a such that Y>> ¢(n,a) < 4oc.
(ii)* £(-,0,0) € 6(Zy, X).

We need to introduce some basic notations: We denote by W2? the Banach space of
all sequences V' = (V) belonging to ¢o(Zy, X) such that V,, = 0if 0 < n < m, and
A?V € (,(Z,,X) equipped with the norm ||| - [||. For A > 0, denote by W2P[A] the
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ball [[|V]]] < A in W%P. Our main result in this section is the following local version of
Theorem 3.2.

Theorem 5.1. Suppose that the following conditions are satisfied:
(a)* Condition (A)* holds.
(b) T is a S-bounded operator and it has discrete mazimal regularity.

Then, there are a positive constant m € N and a unique bounded solution v = (z,) of
equation (3.1) for n > m such that z,, = 0 if 0 < n < m and the sequence (Az,,) belongs
to y(Z+, X). Moreover, we get

(5.1) 1]l + [|1A%2]], < a,
where a is the constant of condition (i1)*.

Proof. Let 5 € (0,1/3). Using (iii)* and (ii)* there are n; and ny in N such that:

(5:2) (M +2+[[K7])) Y [1£(7,0,0)llx < Ba,
and

= 1
(5.3) Ti=0+(M+2+ HKTH);; (j,a) < 3.

where M := sup,,cz+ ||S(n)]| -

Let V be a sequence in W2P[a/3]|, with m = max{n;,ny}. A short argument similar
to (3.5) and involving Assumption (A)* shows that the sequence

(5.4)

] 0 if 0<n<m,
n fn,V,, AV,) if n>m,

belongs to ¢,. By the discrete maximal regularity, the Cauchy’s problem (3.7) with g,
defined as in (5.4) has a unique solution (z,) such that (A%z,) € [,(Z,, X), which is given

0 if 0 <n<m,

1-m
S(k)f(n —1—k, Vo1 g, Avn—l—k) ifn>m+1.
k=0

We will prove that KV belongs to W2P[a/3]. In fact, since

(5.6) V5, AV)lxxx < 3[IV]llee < [V < @,
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we have by Assumption (A)*

n—2
NKV]allx = MY £, Vi, AV))lIx

Jj=m
n—2 n—2

< MY fG, VLAV = £(5,0,0)][x + MY [1£(5,0,0)]|x
j=m j=m

(5.7)

n—2 n—2

< MY G a)l(Vy AV)xxx + MY |1£(5,0,0)]|x
j=m Jj=m

<

M Z 1(j,a)a+ M Z 11£(7.0,0)]] x.

Proceeding in a way similar to (3.13), we get for n > m

n—1l—m

(5.8)  A’[KV], = f(n,Vn, AV,) + (I—=T)S(k)f(n—1—k, Vo1, AVu_1_p).

k=1

Hence

A2V, = [Ifm, Ve AVOIE + S IAZR V%]

n=m+1

< I (m, Vin, AVl Ix + [ Z 1£(n, Vo, AVL)

n=m-+1
n—1—m
+ (I =T)S(E)f(n— 1=k, Vi1 g, AViyp)[[%] "7
k=1 o
< 1F(m, Vi, AV x4 (L4 K| DD 11 (0, Vi, AV ]

n=m

IN

2+ 1K7l) D 11 (0, Vo, AV x.

n=m

Therefore using (5.7) we get

(5.9) I1A2KV ], < @+ K2 )] D1 a)a+ > [1£(5,0,0)]x].
j=m

j=m

19
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Then, inequalities (5.7) and (5.9) together with (5.2) and (5.3) implies
KVl < (M +2+||Krl)) Y €0, a)a+ (M +2+[[Krl)) D 11£(7,0,0)]|x

Jj=m Jj=m

< (3 —Ba+ Ba = ia,

proving that KV belongs to W2P[a/3]. In an essentially similar way to the proof of
Theorem 3.2, for all V- and W in W2P[a/3], we prove that:

(5.10) KV = KW | <3M Y L(G,a)||[V = W]|l.
j=m
(5.11) |APKV — A2KW ||, < 3(1+ ||Ex|)) > LG, a)l||[V = W],
j=m
whence
(5.12) [IKV = KWI[| < 3(M + 1+ [|Kr[)) > LG, a)|l[V = WI|| = 3(T = B)[||[V - W|.
j=m

Since 3(7 — ) < 1, K is a 3(T — 3)-contraction. This complete the proof of the theorem.
n

This enable us to prove, as an application, the following corollary.

Corollary 5.2. Let B; : X x X — X, 1 = 1,2 be two bounded bilinear operators;
y € (1(Zy,X) and o, € (Z4,R). In addition suppose that T has discrete mazimal
reqularity. Then, there is a unique bounded solution x such that (A%x) € 1,(Zy,X) for
the equation

Tpt2 — 2xn+1 + Txn = Yn + anBl (xvm xn) + 5nB2(Axna Axn)
Proof. Take l(n, R) := 2R(|aw| + |Ba])(||Bil] + || Bz|[). Then > 7 4(n,1) < +oo. Note
also that f(n,0,0) = y, belongs to ¢,(Z,, X). Hence Assumption (A)* is satisfied. "

Remark 5.3. We observe that under the hypotheses of the above local theorem and corol-
lary, the same type of conclusions on stability of solutions proved in Section 4 remain
true.
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