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1. Introduction

The theory of equations of evolution plays an important role in various areas of pure and applied mathematics,
physics and other natural sciences [1-3]. We focus on a non-autonomous linear Cauchy problem of the form:

u(t) =—(A+B@)u(t), u(s)=useX, 0<s<t<T, (1.1

where {A+B(t), dom(A)Ndom(B(t))}ez is a family of closed linear operators on the separable Banach space X,
7 =[0,7] C R. Let Zy = (0, 7). The solution operator {U(t, 5)}(¢,s)ea, i.€. u(t) = U(t, s)u, solves (1.1) in some
sense, can be obtained using the Howland—Evans approach. The main idea of this approach is to reformulate the
non-autonomous problem (1.1) on X in such a way that it becomes equivalent to an autonomous Cauchy problem
on the Banach space LP(Z, X) of p-summable functions on Z with values in X. Then solutions of the autonomous
and the non-autonomous Cauchy problem are in one-to-one correspondence, and therefore, it is equivalent which
of them one has to solve. Once, the solution is obtained, the problem of a good approximation arises. The
Trotter product formula [4] or [5, Theorem 3.5.8] provides approximation in the strong topology. In practice, a
convergence in the operator-norm topology is more useful, especially, if the error bound for approximation can be
estimated. Then, for example, independent of the initial condition, the smallness of the iteration steps and their
number can be calculated in such a way that the error bound of the approximation will be smaller than a given
accuracy.

We are going to analyze a linear non-autonomous Cauchy problem of the form (1.1) where the aim is to
find for the problem (1.1) a so-called solution operator or propagator: {U(t,s)} s)en, & = {(t,s) € Io x Iy :
0<s<t<T}, Iy = (0,T]. It has the property that u(t) = U(t, s)us for (t,s) € A is a “solution” of the Cauchy
problem (1.1) for an appropriate set of initial data us. By definition, the propagator {U (¢, s)}« s)ea is a strongly
continuous operator-valued function U(-,-) : A — B(X) satisfying:

Ut,t)=1 for teZy, U,r)U(r,s)=Ult,s) for t,r,se€Zy with s<r <t

1Ullsx)y == sup ||U(E s)l5x) < oo
(t,s)eA
Our goal is to find an approximation operator {U,,(, 5)}(,s)ea, 7 € N, for the solution operator {U (%, 5)}(¢.5)eAs
which approximates the solution operator in the operator-norm topology, and to estimate of its convergence
rate. Such convergence rate estimates have been already found by Ichinose and Tamura for positive self-adjoint
operators [6] in the Hilbert space setting. Recently (see [7]) the operator norm convergence and an error estimate
were proved when the underlying space is a Banach space. In our paper [7], the main technical tool to construct
such approximation is the Trotter product formula. We proved that under the assumptions formulated in this paper,
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the Trotter product formula converges not only in the strong but in the operator-norm topology. To lift the strong
topology to the operator-norm, we used the Trotter product formula and the relation between solution operator and
evolution semigroup.

Following the ideas of [7], we improve in the present paper the convergence rate estimate O(1 /nﬁ_a),
0 < a < B < 1, which was obtained there. We assume in [7] that the involved operators A and B(t) verify
conditions inspired by [6] in a Hilbert space, although we do not suppose that for each ¢ the operator B(t) generates
a bounded holomorphic semigroup. This gives us an extension of results [6] for the rate O(In(n)/n) in a Hilbert
space to a Banach space. On the other hand, it is not surprising that the error bound estimate in [7] is weaker than
O(In(n)/ nl_"‘) obtained for the first time in a Banach space by [8] under the same conditions as in [7], but for
the autonomous Cauchy problem. Note that below (Section 2.2) our conditions (A2) and (A3) are a bit stronger
conditions than in [7] or in [8]. Despite that, we were unable to reproduce the strikingly fast convergence rate
of [6] for the case of Banach spaces. Although these stronger conditions allow us to push 3 up to S = 1. So the
obtained in the present paper rate O(1/n'~%) is improved compared to [7] and also to [8] by elimination of the

In(n).

2. Preliminaries and assumptions
2.1. Preliminaries

Throughout the paper, we are dealing with a separable Banach space (X, | - ||x). For a linear operator
A:dom(A) C X — X, we define the resolvent by R(\, A) := (A —A)"' : X — dom(A). A family {T(t)}:>0
of bounded linear operators on a Banach space X is called a strongly continuous (one-parameter) semigroup if it
satisfies the functional equation:

T0)=1, T{t+s)=TET(s), t,s>0,

and the orbit maps [0,00) > t — T'(t)x are continuous for every x € X. In the following we simply call them
semigroups. For a given semigroup we define its generator by:

.1
Ax = }111\"1110 7 (x —T(h)x),

with domain:
dom(A4) := {as € X : lim l(a: —T(h)x) exists}.
r\O h

Note that the definition differs from the standard one by the minus sign. It is well-known that the generator
of a semigroup is a closed and densely defined linear operator which uniquely determines the semigroup (see
e.g. [5, Theorem 1.1.4]). For a given generator A we will write T'(7) = e~ 74, 7 > 0.

For any semigroup {7'(t)}:>o there are constants M4, 4, such that it holds || T'(t)|| < M4e™" for all t > 0.
Such semigroups are called of class G(Ma,v4) and we write A € G(M4,v4). If v4 <0, {T(t)}+>0 is called a
bounded semigroup. If |7°(¢)|| < 1, the semigroup is called contractive.

For any semigroup we can construct a bounded semigroup by adding some constant v > 4 to its generator:
the operator A := A + v generates a semigroup {T'(t)};>0 with | T(t)|| < M. It is known that for a generator
A € G(My,v4), the open half plane {z € C : Re(z) < 4} is contained in the resolvent set p(A) of A and the
estimate | R(\, A)|| < Ma/(Re(\) — v4) holds. If A = A+, then the open half-plane {z € C : Re(z) < v4 —v}
is contained in the resolvent set of A.

The semigroup {T'(¢)}:>0 on X is called a bounded holomorphic semigroup if its generator A satisfies
ran(7'(t)) C dom(A) for all ¢ > 0 and sup |[tAT'(¢)|] < oo. It is well-known, that in this case the semigroup

>0

{T'(t)}+>0 can be extended holomorphically to a sector {z € C : |arg(z)| < ¢} U {0} C C of angle § > 0. For
generators A of bounded holomorphic semigroups with 0 € p(A4) one can define fractional powers A“. Then, for
a € (0,1), it holds dom(A) C dom(A®) C dom(A") = X. In the following we need the well-known estimate for
generators of a bounded holomorphic semigroup:

sup [[t* AT (t)|| = M2 < oco. 2.1
t>0
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2.2. Assumptions

Below we made the following assumptions with respect to the operator A and the family {B(t)}:ca.

Assumption 2.1.

(A1) The operator A is a generator of a bounded holomorphic semigroup of class G(M4,0) and 0 € o(A).
Let {B(t)}tez be a family of generators on X belonging to the same class G(Mpg, ). The function T > t
(B(t) + &)~ 'x € X is strongly measurable for any x € X and any & > 3.

(A2) There is an o € (1/2,1) such that for a.e. t € T it holds that dom(A%) C dom(B(t)) and dom((A%)*) C
dom(B(t)*). Moreover, it holds:

Cy = esssIup |B(t)A™%||gx) < oo and C} := esssIup||B(t)*(A*°“)*||B(X*) < 00, (2.2)
te te

where A* and B(t)* denote the adjoint operators of A and B(t), respectively.
(A3) There is a constant L > 0 such that estimate:

[A=*(B(t) — B(s))A™[ls(x) < Llt — s,
holds for a.e. t,s € L.

Remark 2.2.

(a) In [7], the assumptions are slightly weaker. It is assumed that the domains satisfy dom(A*) C dom(B(t)*).
(b) The assumption 0 € g(A) is just for simplicity. Otherwise, the generator A can be shifted by a constant 7 > 0.
One can prove that the domain of the fractional power of A does not change either.

(c) In [6] both operators A and B(t) are assumed to be positive self-adjoint operators on a separable Hilbert space.
The assumptions made in [6] yield that Assumption 2.1 is valid. We note that the first results in Banach spaces for
autonomous Cauchy problem are due to [8]. The Trotter product approximation was proven there in the framework
of Assumption 2.1: (Al), (A2).

(d) The assumptions above imply that for a.e. ¢ € Z the operator B(t) is infinitesimally small with respect to A.
Indeed, fix ¢ € Z and assuming (A1), (A2) we conclude:

dom(A + 1) = dom(A) C dom(A®) C dom(B(t)),
for » > 0 and hence:

CaCO
nl—oz '

IBE)(A+m) " sex) < IBOA™ l5x) - 1A% (A +m) " sx) <

Therefore for any « € dom(A) C dom(B(t)), we get:
CaCO

-«

I1B(t)x]x <

1
A + m)ellx < CaCon® <n||A$||X n ||90|X> .

The relative bound can be chosen arbitrarily small by shifting » > 0. In particular, using standard perturbation
results ( [9, Corollary IX.2.5]), we conclude that A + B(t) is the generator of a holomorphic semigroup, i.e.
problem (1.1) is a parabolic evolution equation.

3. Construction of solution operators

We start by description of our strategy. Details can be found in [7]. Our approach to construct the solution
operator {U(t,s)}t,s)ea of (1.1) leads to a perturbation or extension problem for linear operators. It can be
used in very general settings and it is quite flexible. The idea can be described as follows: The non-autonomous
Cauchy problem in X can be reformulated as an autonomous Cauchy problem in a new Banach space LP(Z, X),
p € [1,00), of p-summable functions on the interval Z with values in the Banach space X. An operator family
{C(t)}tez on X induces an multiplication operator C on LP(Z, X) defined by:

(€)= C@)f),

f(t) € dom(C(t)) for a.e. t € Z
dom(C) := ¢ fe LP(Z1,X) :

I35t C)f(t) € LP(T, X)
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Theorem 3.1 ( [7, Theorem 2.8]). Let {C(t)}1cz be a family of generators on X such that for almost all t € T it
holds that C(t) € G(M, B) for some M > 1 and B € R. If the function T > t s (C(t) 4+ &) ‘o € X is strongly
measurable for € > B, x € X, then the induced multiplication operator C is a generator in LP(J,X) and its
semigroup is given by:

(€F) () =e UL, fe LM, X),

for a.e t € L. In particular, for the operator-norms we get:

T

e~ llscarzx)) = esssup fle=™ s,
tel

So the generators C(t) and C belong to the same class.

In particular in our case, the operator family {B(t)}+cz induces the generator B and A induces trivially the
generator A on LP(Z, X). Assuming (Al) and (A2) it turns out that the operators BA~“ and A~*/3 are bounded
on LP(Z, X) and it holds that ||B.A7a||B(Lp(I7x)) < C, and ||A7QB||B(Lp(I7x)) < Cr.

Let us introduce the operator Dy := J; on LP(Z, X) defined by:

Dof(t) ==y f(t), dom(Do) :={f € W'?([0,T],X): f(0) = 0}.
Then, Dy is a generator of class G(1,0) of the right-shift semigroup {S(7)},>0 that has the form:

(7™ f) () = (S(1)f)@t) == f(t—T)xz(t —7), f€LP(T,X), ae teL
We note that the generator Dy has empty spectrum since the semigroup {S(7)},>0 is nilpotent and therefore the
oo
integral / dr e ™ S(7)f exists for any X\ € C and for any f € L?(Z, X).
0

Let us look at the operator sum Dy and A. Since A is time-independent, the operators A and Dy commute,
and, hence, also their semigroups commute. So, the operator family {e_TAe_TD °}.>¢ defines a semigroup on
LP(Z, X). Its generator is denoted by Co. It is closure of the operator sum Dy + A, i.e. Ko = Do+ .A. We note
that all the generators g, A, A belong to the same class.

Remark 3.2. By assumption (A1) the operator A generates a holomorphic semigroup. Note that the operator Kg
is not a generator of a holomorphic semigroup. Indeed, if we have:

(7™ 0f) (t) = (7P AS) () = e TAf(t = T)xz(t —7), f € LP(Z, X).

Since the right-hand side is zero for 7 > ¢, the semigroup can not be extended holomorphically to the complex
plane.

Now, look at the operator sum:

K=Dy+ A+B, dom(K)=dom(Dy) N dom(A) N dom(B). (3.1)

In [7], the following theorem is proved.

Theorem 3.3 ( [7, Theorems 4.3 and 4.4]). Assume (Al) and (A2). Then, the operator closure E = Kisa
generator on LP(Z, X)), and it holds:

K=Ko+ B, dom(K)=dom(Ky)Ndom(B). (3.2)

Moreover, it is an evolution generator, i.e. there is a unique propagator or solution operator {U(t, S)}(t,s)EA
such that the representation:

(™) () = U@ () =UEt—7)xz(t —7)f(t—7), 7>0, tel
holds.

We note that for the proof it is not necessary that the operators B(t) themselves are generators. After proving
the existence of the unique solution operator the goal is to approximate the solution operator {U (¢, 5) }(¢,s)ea. This
will be done by proving an operator-norm convergence for the Trotter product formula for I = Iy + B.
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4. Stability

Proving the Trotter product formula, it is important to establish stability conditions. Notice that stability is
satisfied if the contractivity of the involved semigroups is assumed which might be too strong in applications.
There are many stability conditions known for evolution equations. In particular, the Kato-stability is of interest,
cf. [10, Definition 4.1], which is equivalent to a renormalizability conditions of the underlying Banach space,
cf. [10]. We note that our following stability condition is weaker than Kato-stability.

Definition 4.1. Let A be a generator and let {B(¢)};cz be a family of generators in X. The family {B(¢)}:c7 is
called A-stable if there is a constant M > 0 such that:

né—
ess sup H G,(t, s;n) <M,
(t,s)eA j=1 B(X)

holds for any n € N where G, (t, s;n) 1= e~ n BTS¢ 54 j = 0,1,2,... n, and the product is ordered

increasingly in j from the right to the left.
Let us introduce the notion:
T(r)=e ™Be ™0 7 >0.
Lemma 4.2 ( [7, Lemma 5.8]). If the operator family {B(t)}icz is A-stable, then:
1T (/7)™ |5(Lr(z.5x)) < M,
for any m € N, n € N and 7 > 0. In particular, we have:
IT(T)™ |s(zrz,x)) < M,
for any m € N and T > 0.

5. Convergence in the operator-norm topology

Theorem 3.3 leads to the problem, how the semigroup of IC can be approximated in terms of the semigroups
generated by Dy, A and B. The classical Trotter product formula gives an approximation in the strong topology.
In this section, we establish an approximation in the operator-norm topology on LP(Z, X'). This is done in several
steps. This approximation in L”(Z, X) can be used to prove an convergence rate estimate in X for the propagators.

5.1. Technical lemmata

In this section, we state and prove all technical lemmas that we used to prove the convergence and estimate
of the Trotter product formula in the operator-norm in LP(Z, X). As above we set T(7) := e~ "Be™ ™80 7 >0,
Note that T'(7) = 0 for 7 > T'. Similarly, e~ =0 for 7 > T

Lemma 5.1. Let the assumptions (A1) and (A2) be satisfied.
(i) Then, dom(Ky) C dom(A®) and there is a constant Ao, > 0 such that:

. Aq
A% ™ lsunz.x) < 22 G-D

7—0(

holds for T > 0.
(it) If {B(t)}tez is A-stable, then there is a constant 11, > 0 such that the estimates:

(T (1) — e ™) A5 (z.x)) < Ma, (5.2)
AT (1) = e ™) BLrz.x)) < Mo, (5.3)

are valid for T > 0.
(i) If {B(t)}tez is A-stable, then there is a constant Y, > 0 such that the estimate:

- Con 1
||T(T)kAO‘||B(Lp(LX)) <Y, <’rl 20 4 (kT)“) , >0, keN, (5.4)

holds for T > 0.
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Proof. (1)—(ii) The assertions dom(Ky) C dom(A%) as well as (5.1) and (5.2) follow from Lemma 7.3, Lemma 7.4
and Lemma 7.6 of [7]. To prove (5.3) one has slightly to modify the second part of the proof of Lemma 7.6 of [7].

(iii) For k7 > T we have T (T)k = 0. Hence, one has to prove the estimate (5.4) only for k7 < T In fact,
using Lemma 4.2, we get | T(7)*|| < M, 7 € [0, 00). Hence:

() A2 fI] < () = e o)A | o0 2 |

k—1
< || S T(r)E1 (e — D)em Do 4o g 1 ek R0 A0 £
§=0

k-1 7.
<MY [dolleeBBAe | e U f et ),
Jj=0 0
where we have used I — e~ ™% = Be~?Bdo. Moreover, from (2.1) we get:
0
. MA MA
AZaef(jJrl)Tngf < : 2a f and AaefkrlCof < o f ,
|| 1< eyl mnd | < Gl

1

for 7 > 0. Hence, using o > ok we get:
MMEMACyr 2 1 MA
T k pa < B 2ara a
Tyl < B Y T U
MMEMAC.C(2q) MA
< B 2a Y e}
< e et B + s A1,
for 7 € Z, where ((f) := Z 1/4”, B > 1, is the Riemann (-function and we have set M7 := sup ||e”"?||. Using
j=1 TEL

that T(7)* = 0 for 7k > T we find:

N MMEMSZ,Co(2a M2

7yt g < MMEMECaC@0)y gy Moy f ¢ qoma),
T (kT)

for 7 > 0. Taking the supremum over the unit ball in dom(.A), we prove (5.4). O

Lemma 5.2. Let the assumptions (A1), (A2), and (A3) be satisfied. Then, there is a constant Z, > 0 such that:

AT (1) — e ™A™ |swr(z,x) < ZaT' T T 20. (5.5)
Proof. Let f € dom(Kp) = dom(K). We have:
d d
7T(U)67(770)l€f ziefaBefangef(chr)le
do do
_ _ 67088670}&) ef(rfo')le _ efoBefang’COef('rfa)le + efaBefalCo Kef('rfa))Cf
_ e—oBBe—UICo e—(T—o’)le + e—oBe—aKOBe—(T—U)Kf
:e—a'B{e—aICOBf _ Be—cﬂCo }6_(T_U)’Cf,
which yields:

T d T
T(r)f—e ™®f = / d—T(o)ef(Tf")decr = /da 6706{670}&)6 — Be=ko }ef(ng)Kf . (5.6)
o
0 0
Now, we have the following identity:

e B (efa’C“B — Bef‘ﬂco) ef(Tfa)Kf
= (e_"B — I){e_”’CUB — Be= ko }(e_(T_")’C — e_(T_”)KU)f
+ (e7B — I){ef"’COB - Beiglco}e*(Tf")KOf
+ {e_U’COB — IS’e_U’CO}(e_(T_U)’C — e_(T_”)’CO)f + {e_”'COB — Be= ko }e_(T_U)’COﬁ
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which yields for f = A7 %g:
A @B (e_”’COB - Be_”)c") e~ (TmIK gy
= A" %(e B — I){eig}COB — Be= ko }(67(77")’C — e~ (TmIKoy gag
+ A% (e 9B — I){e‘”’COB — Be=No }A_O‘e_(T_U)’Cog

(5.7)
+ Afoc{efalCOB _ Be*U’CO}(e*(T*U)’C _ e*(T*U)’CO)A*ag
+ Afa{(efalCo o €7UDO)B _ B(efolCo o e*UDO)}e*(T*U)K:OA*ag
+ A—a(e—aDOB _ Be_UDO).A_a@_(T_J)Kog.
In the following, we estimate the five terms separately.
Initially, we use the fact that .4 and Xy commute and conclude that:
(e—(T—U)IC _ e—(T—U)’Co)A—ag — / dr e—(T—O’—T)K:BA—O(e—’I"COg.
0
Thus, for the first term we get:
A—a(e—aB _ I){e—oICOB _ Be—oICg }(e—(T—n)IC _ e—('r—a)lCo)A—ag
=- / dr A= Be "Fle 70 BJA™® / dr A%e~ (77 TIKB AT R0 g,
0 0
where:
[e=7%0,B]f = {e" "B —Be "} f, fedom(Ky), T>0.
Using Lemma 5.1, we obtain the estimate:
HA—a(e—oB _ I){e—aKZoB _ Be—aKo}(e—(T—o))C _ e—(T—a)ICD)A—ag”
. o 1 . 205 C2 A MEM? (5.8)
<0 2C;C2A Mg M5 / drm lgll < o(r = o)t < al_aa E—2 g,
0
for o € [0,7] and 7 > 0. For the second term, we get the estimate:
JA=(e™7B — I){e"" B — Bem o A7~ (7= Wog || < o 2075 Co ME M |9l - (5.9)
for o € [0,7] and 7 > 0. Since we have:
e~ (1=K _ o= (r=a)lop — / dre~(T=r=DKBe=Rop - h e dom(Ky),
0
one obtains for the third term the estimate:
| A= {e=" 0B — Be*0 } (em T — emTmRo) Ao < (7 — o) 2CCa MM gl (5.10)

for o € [0, 7] and 7 > 0. Moreover, using:
efalCo o efo'DOh _ 7/d?" efrICo‘Aef(afr)Doh ,
0

we get for the fourth term:

A—a{<e—a)Co _ e—aDo)B _ B<e—a)Co _ e—aDo)}e—(T—o)KgA—ag

_ _/drAlfaefrngef(Ufr)DOBAfa_|_AfaB/drefrICOAlfaef(afr)Dg ef(Tfa)ngg7
0 0
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which yields the estimate:

”Afa{(efal(fo _ efaDo)B _ B(efal(fo _ G*UDO)}Q*(T*U)’COA*QQH

. * . (Cot O MM, (5.11)
< Cadtadit, [ gl + Codtattt, [dr ool = e

0 0
for o € [0,7] and 7 > 0. To estimate the fifth term, we note that:
(e77P°B —Bem ) f = e " B() f()) = Bxz(- — o) f(- — o)
=xz(- = 0)B(- = 0)f(- —0) = B(-)xz(- = 0)f(- = 0)
=xz(- = o){B(- =) = B()}f(- —0),
and therefore:
A= (e 7P B — BeoPo)e=(T=Ko g2 g|| < M4 || A= {e 7P B — Be 7Py A~y

sesssup [ATH{B(E — o) = B}l llgll < Lellgll,

(5.12)

for o € [0, 7] and 7 > 0. From (5.7) we find the estimate:
|A~“e=B (ef"’COB - Bef‘ﬂco) ef(Tfa)K.AfagH
< A (e77F 1) {e"*B — Be 70} (e_(T_‘T))C — e_(T_”)K“) A%
+ A7 (e*"B 1) {e*”’COB — Be= ko }Af‘)‘e*(T*”)’COgH
+ ||A_a{e_”’C°B — Be‘”’co} (e_(T_”)K — e_(T_”)KO) A%l
+ ||A_a{ (e_U’CO — e_"DO) B-B (e“”co — e_"DO) }e_(T_U)KOA_O‘gH
+||A™¢ (eigDOB - BeigDO) A= (1= Koy
for o € [0, 7] and 7 > 0. Taking into account (5.8), (5.9), (5.10), (5.11), and (5.12) we find:
|A=“e=7B (eiUK“B — BeiU’CO) ef(Tfa)KAfagH
< {J(T _p)ie 20:C2 A ME

l1—«

2
Miy o 20 Co ME M?

(Ca +C3) MaM{
(0%

+ (1 — 0) 2C5C M3 My + 0° +o Lylgl

for o € [0,7] and 7 > 0. Setting:

_ QC’;C’gAQMgMi
1—«

7y Zy =205 Co MEM? + L,

(COZ + C;) MAMlA—a
a b)

)

Z3 = 20%Co M2 My, Zy =

we obtain:
||A7a6708 (efo'lCOB _ Befo'l(fo) ef(rfa))CAfag”

1 (5.13)
< {Z1 o(t—0) “+Zyo+Zs(t—0)+ 24 UQ}HQH .

From (5.6) we derive the representation:
A« (T(T) _ e—TIC) A—ag — /dO’ A—ae—oB{e—UlCoB _ BB_U’CO}e_(T_U)K:A_ag,
0
which yields the estimate:

A= (T(r) — e~ ™) A~ < / do ||,4—ae—08{e—0’<03 - Be‘U’CO}e_(T_”)’CA_"gH.
0
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Inserting (5.13) into this estimate and using:
™ 1
1-a 3—a 1-a 3—a
/dao(r—a) =T /d:cx(l—:c) =T r2—a)
0 0
we find the estimate:
a)

_ _ _ - _ Lo+ Z3 n
am _ K «@ <z 33—« 2 1+«
A= (2(7) = A g < 2o 7+ P g

for 7 > 0. We have:

_a ., a INl—a) 5 9, Zo+23 q_, o
AT () = ) Ayl < (=t B2 B ey 7, e
for 7 > 0. Since T'(7) = 0 and e ™ =0forT>T we finally obtain:
_ _ _ F(]. — a) _ ZQ + 23 _
ar o T o <z T2 2c Tl o VA 1+a
AT () = Al < (2= e BE B g) e
which proves the lemma. O
Lemma 5.3. Let o € [0,1). Then the estimates:
n—1 n—1
1 nl-« 1 2
— < d < 1—2a 5.14
—m* T l-o an mzzl(n—m)ama_lfan ’ (5.14)

are valid for n =2,3,... .

Proof. The function f(z) = 2%, = > 0, is decreasing. Hence:

N _ l-«a l-a
R A
me T T 11—« 11—«
m=1 0
for n =2,3,... . Further, we have:
n—1 n—1 —
> . gLy Lot 2
= (n—m)*m~ n* f=m® = n*l-a l-a ’
and the claim follows. O

5.2. The Trotter product formula in operator-norm topology

Now, we are able to prove and to estimate the rate of operator-norm convergence of the Trotter product
approximation.

Theorem 5.4. Let the assumptions (A1), (A2), and (A3) be satisfied. If the family of generators {B(t)}iez is
A-stable, then there exists a (depending on « € (1/2, 1) and on the compact interval T) constant Co, 7 > 0 such
that:

H (e—TB/ne—'r)Co/n) . e_TICHB(LP(I,X)) < , (5.15)
fort>0and n=23,....

Proof. Let T(0) := e~ “Be=%0 and U(s) := ¢=7%, 0 > 0. Then the following identity holds:
n—1

T(o)" = Ulo)" = Y T(o)" " (I(0) = U(0))U(o)™

m=0
n—2
= T(0)" NT(0) = U(0)) + (T(0) = U(e)U(a)" " + Y T(0)" " (T (0) = U(0))U ()"

= T(0)" " A*A™(T(0) = U(0)) + (T(0) = U(0) A= AU (0)" "
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which yields the estimate:

1T ()" = U(o)"|
< IIT(J)"*A‘”‘H IA=(T (o) = U @)l + (T(e) = U(0) Al | A*U ()"~ 1|

+ Z T (o) =m=LA|| [ A=*(T(0) = U(0)) A AT (o)™

From Lemma 5.1 we get the estimates:

_— 1
n—1 Ao 1-2a
T < va (a4 ) nze

as well as:
[A™*(T(0) =U(0))| <Hao and |(T(0) —U(0))A™*|| < a0,

for o € (0, 7]. Hence:
T (o)~ TA%|| [l A=*(T(0) — U(0))|| < MaYao (Ul_a N (n_11)a) |

and:
—Q @ n— HOéAOé -
(T(0) = U(@) A AU (0)" | < =55 o7,
(n—1)
where we have used (5.1). Since:
| A=*(T(o) — e_UK)A_aHB(LP(I,X)) < Z,o't, 1€0,7),
by Lemma 5.2 we obtain:

[T ()=t A AT(T (o) = Ulo) A AU (o)™ |

1 1
< Ya 1—2« Za 1+« Aa
= (" Tnm- 1>a>a) 7 N lom)e
<Y,Z,A, 02_20‘L 4ol 1 .
me (n—m—1)*me

Now, using Lemma 5.3 we get:

ZIIT nem LA ATH(T (o) = U (o)) A | AU (o)™

n—2 n—2
1 1
< Zo A Y, 022 —— 4+ Z A Yot
I T e
S Z(onzYa (n17a0_272a _’_2”172&0_1704) .
-«

Summing up, we find that:

1 M Ay _
IT(0)" = Ulo)"| < Yoot (o7 + i) et gt
Z A Y 1 ao,2 2c + 2ZOtAOéY0< nl—Qaal—a
l1-—a l-«a '
Note that setting o := 7/n, one obtains:
[T(r/n)" = U(r/n)"||
M, A, T272¢ T, A, T,A T Z,A Y, T2 2 1 . 27 A Y T 1

)

(n—1)2-2a n—1 (n—1) 1-—«a nl-a 1-—« ne

for > 0 and n = 2,3,.... Hence, there exists a constant C, 7 > 0 such that: (5.15) holds. O

Remark 5.5. It is worth noting that this result depends only on the domains of the operators A and B(t) and not
on their concrete realization.
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5.3. Operator-norm convergence of propagators

Theorem 5.4 allows to estimate the rate of approximation by the product formula of the solution operator

(propagator) {U(t, 5)}(z,s)ea-
To this aim we note that due to Theorem 3.3 we have the identity:

({ (6*% e*%’cﬂ)n — e*T(BHCO)}g) (t) = {Un(t,t —7)=U(t,t — T)}Xz(t —T1)g(s — 1),
for (t,t —7) € A and g € LP(Z, X), where:

n
Un(t,s) := H Gj(t,s;n), (t,s) €A,
j=1

where G,(t,s;n) = e~ T B(sH5) =54 and the product is increasingly ordered from the right to the left.
Next, we introduce on LP(Z, X)) the left-shift semigroup:

(L)) = xz(t+7)f(t+7), [felP(Z,X).

Theorem 5.6. Let the assumptions (A1), (A2), and (A3) be satisfied. If the family of generators {B(t)}iez is
A-stable, then there is a constant Co 1 > 0:
Ca,I

pl—a’

esssup [|Uy(t,s) = U(t, s)|[gx) <
(t,s)eA

n=2.3,..., (5.16)

where the constant C,, 1 coincides with that one of Theorem 5.4.

Proof. We set:
Sn(t,s) :=Uy(t,s) —Ul(t,s), (t,s) €A, neN,
and:
Sn(7) i= L(r){(e”#Bemwkoyn — e=mBHKIL . [P(T, X) — LP(Z, X),
for 7 > 0 and n = 2,3,.... Then one gets:
(Sn(1)9)(t) = Sp(t + 7, t)xz(t +7)g(t), te€Iy, geLP(Z,X).

Hence, for any 7 € Z and n € N, the operator S, () is a multiplication operator on L”(Z, X) induced by the
family {S, (- + 7,-)xz(- + 7)}rez of bounded operators. Applying equation (7.27) of [7], we conclude that for
7 > 0 one has the identity:

I (e™#Bem ko)™ — e B g 10z )y = [L(T){ (e77Be™wr0)" — e TERI Y5101 xy)

= Su(D)llBLr(z,x)) = es3 Sup [Sn(t + 7, t)xz(t + 7)|l5(x) (5.17)
ASH )
= ess sIup HUn(t 4 7,t) = Ut +7,8) bxz(t + 7)|l3x)
t€ly
= esssup ||Un(t+7,t) —U(t +7,1)|5x)-
te(0,T—71]
Now, taking into account Theorem 5.4, we find:
Ca
esssup [|Un(t +71,t) —U(t +7,t)||gx) < Ti’ T>0, ne23,...,
te(0,T—7) n
which yields (5.16). 0

Remark 5.7.

(i) In the case of a Hilbert space Ichinose and Tamura proved in [6] that the convergence rate has order O(In(n)/n)
if one assumes that the operators A and B(t) are positive and self-adjoint. On the other hand, the authors
proved in [7] for Banach spaces that the convergence rate estimate is O(n_(ﬂ _Q)) for any 8 € (o, 1), assuming
dom(A*) C dom(B(¢)*). We comment here that under the same conditions for autonomous case (B(t) = B) the
estimate in a Banach has the form O(In(n)/n'~%), 0 < a < 1, see [8, Theorem 3.6].

(i1) The key identity (5.17) that makes a contact between the evolution semigroup and the solution operator
(propagator) approaches to non-autonomous Cauchy problems, also shows that estimates (5.15) and (5.16) are
equivalent.
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(iii) We note that a prior the operator family {U,(t,s)} s)ea do not define a propagator since the co-cycle
equation is in general not satisfied. But one can check that:

Un(t,s) = Up_i (t,s + %(t - 3)) Uy (s + %(t — 5), s) ,

is satisfied for 0 < s <t <T,n € Nand any k € {0,1,...,n}.

6. Example: diffusion equation perturbed by a time-dependent potential

We investigate the diffusion equation perturbed by a time-dependent potential. On the Banach space X = L9(12),
where © ¢ R is a bounded domain with C*?-boundary (d > 2) and ¢ € (1, 00), the equation reads:

u(t) = Au(t) — B(t)u(t), wu(s)=wus € LI(Q), t,s€ L. (6.1)
A denotes the Laplace operator on L?(€2) with Dirichlet boundary conditions defined on:
At dom(A) = H2(Q) N HY(Q) — LY(9Q).

It turns out that —A is the generator of a holomorphic contraction semigroup on L?(€2) (cf. [11, Theorem 7.3.5/6]).
B(t) denotes a time-dependent scalar-valued multiplication operator given by:

(B(®)f)(x) = V(t,2)f(z), dom(B(t)) ={feL!(Q):V(tx)f(r) e LI (D)},
where:
V:iIxQ—-C, V(t-) e LQ).
For o € (0,1), the fractional power of —A are defined on the domain:
(—A)* s H2(Q) — LY(Q).

Note, that for 2a < 1/g, it holds that H2*(Q) = HZ2*(Q). The adjoint operator of (—A)® is defined on the
domain dom(((—A)*)*) = Hg,‘“(Q) cL (), where 1/qg + 1/¢' = 1. The operators B(t) are scalar-valued and

hence B(t)* = B(t) : dom(B(t)) C L7 () — L (). Moreover, one can show that Ko = Dy + A, i.c. the
operator sum Dy + A is already closed.

Now, we are going to verify the assumptions (A1)—(A3) in order to approximate the solution of (6.1). This
means, we determine the required regularity in space and in time of the potential V' (-, -) to ensure the assumptions
(A1)-(A3).

To guarantee that the operators B(¢) are generators, we assume that the potential V' (¢, ) is positive, i.e.:

Re(V(t,z)) >0, for a.e. (t,z) € T x Q.

Then, for any ¢t € Z the operator V(¢,x) is a generator of a contraction semigroup on X = L(Q) (cf. [5,
Theorem 1.4.11-12]). In particular, the operator family B(t) is A-stable.
For fixed d > 2 and a € (1/2, 1), we define the following values for the parameters 7, p, 7:

1< (15) € 5 <)
- d _ d

/e (L) Te[ga’m};e[za’m} e (el pe [5oox]
TE [@’OO] [2a+dq }

HERS ’ [;o[’oobe(q/’oo]’ 7€ (q,00], p € (g, 0],

2 Te[2a+dq”oo] Te
Take 7, p from the table above and define r, p via:

ST RS ¥ .
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Using Sobolev embeddings of the form:

s 1

@ < @ o | S T T2 () 63
. d
Y2 € [71,00), if 711 € [g’oo);

it is not hard to show H;*(Q2) C L"(2) and H;*(€2) C L”(£2) on the one hand, and L"(£2), L*(Q2) C dom(B(t))

on the other hand. This means, dom((—A)%) C dom(B(t)) and dom(((—A)*)*) C dom(B(t)*). The operator

B(t) is a multiplication operator defined by V(¢,-) and hence, following (6.2) the regularity of V(¢,-) has to

be at least ¢ := max{r, p}. Hence, assuming V € L°°(Z, L?(2)), we have esssup ||B(t)(—A)“|| < oo and
teT

esssup | B(¢)" ((=A)%)*|| < co. Hence, (Al) and (A2) are satisfied.
teT
Moreover, let:
F(t) == (—=A)"*B(t)(—A) ™ : LU(Q) — H>*(Q).

For 7 from the table above the relation:
1 1 1
-+-+-<1 (6.4
roT P
holds. One can show that each ¢ € 7 the operator F'(t) is bounded for V (¢, ) € L™(2). Indeed, let f € LI(2) and
g € L7(Q). Define f = A™f € H2(Q) C L"(Q) and § = (A™*)"g = (A*)™°g € H2*(Q) C L°(Q). Then,
we have for t € I:
(F(D)f.9) = (=2)"*B()(=A)""f,9) = ((=A)""f, B(t)" (=A")""g) = (}, B(t)"9).
The boundedness of ( f ,B(t)*g) is satisfied for V(¢,-) € L7 (€2). Assuming V' to be Lipschitz continuous in time,
i.e. assuming V e CMP (Z,L7(Q2)), it follows that (A3) is satisfied. We remark that since we have r > ¢, it holds

that 7 < p and hence,m < p = max{r, p}.
The arguments that we collected above yield the following statement concerning our example (6.1):
Theorem 6.1. Let Q C RY be a bounded domain with C*-boundary, let q € (1,00) and let o € (1/2, 1). Let
Bt)f =V (t,-)f define a scalar valued multiplication operator on L4(Q) with:
V € L™(Z,L%(Q)) N CY(Z, L7 (%)), (6.5)
where o = max{7,p} and T, p,T is chosen from the above table. Moreover, let Re(V (t,z)) > 0 for t € T and
for a.e. x €.

Then, the evolution problem (6.1) has a unique solution operator U (t,s) which can be approximated in
operator-norm by:

sup(; gyeallUn(t,s) = UL, 8)l|Ls(ey = O(n~ =),

where:
—n
t—s n—j+1 i—1 _s
Un(tvs) :Hj:1 eiTV(%thJTS’.)Gt” A. (66)
Proof. The claim follows, using Theorem 3.3 and Theorem 5.6. The “esssup” becomes a “sup”, since the solution
operator and the approximating operator are continuous. O
Remark 6.2.

(1) In [12], the existence of a solution operator for equation (6.1) is shown assuming weaker regularity in space
and time for the potential. We assumed uniform boundedness of the function ¢ — ||B(t)(—A)“||3(x), which is
indeed too strong but important for the considerations.

(ii) We focused on domains, which are bounded and have C?-boundaries. Our considerations can be extended to
other domains, too.

(iif) Although the approximating propagator {U,(t,s)},s)ca defined in (6.6) looks elaborate, it has a simple
structure. The semigroup of the Laplace operator on L4(R?) is given by the Gauss—Weierstrass semigroup (see for
example [5, Chapter 2.13]) defined via:

(e u)(x) = (T(t)u)(x) = (4nt)~ /2 / = u(y)dy.

Rd

The terms ¢~ "V *) are scalar valued and can be easily computed.
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