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Abstract We show an alternative—axiomatic approach to the direct sums of count-
ably many Banach spaces, called here B-direct sums (BDS). We develop “direct
summing” of linear operators and the problems of generating the Co-semigroups in
such “Banach direct sums of Banach spaces” by “the direct sums of the generators”.
We study special types of BDS, including M-BDS—the one closely related to Day’s
construction of a direct sum (M.M. Day, Normed linear spaces, 1973). The main
abstract results of the paper concern Cy-semigroup generation properties for diagonal
operators in M-BDS type direct sums. The paper is motivated by stochastic particle
systems and the problem of existing Cp-semigroups defined by the corresponding
hierarchies for marginal probability densities. We use our abstract M-BDS results to
get a solution of the respective differential equation in the Co-semigroup sense.

Keywords Direct sum of Banach spaces - Cp-semigroup of operators - Stochastic
particle system
1 Introduction

The notion of a direct sum (or external product) of normed spaces, being unique up to
an isometry in the Hilbert space case, is far from being unique in Banach space case,
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when we impose only Banach space requirement for the appropriate direct sum. This
non-uniqueness is especially visible when we consider an infinite family of spaces.
The existing literature of such infinite case seems to be not very rich. The best known
constructions are the “ ¢7 type direct sums” (see e.g. [7]) which are natural gener-
alizations of the standard Hilbert space construction corresponding to p = 2. Much
more general is the construction introduced by Day (see [3,4]), based on the notion
of full function space.

One of the main goals (an abstract one) of the present paper is to show a different
approach to the direct sums of Banach spaces. Contrary to the above constructions,
we show an axiomatic way of thinking on various direct sums. Using this approach we
mainly develop “direct summing” of linear operators and problems of generating the
Co-semigroups in such “Banach direct sums of Banach spaces” by “the direct sums
of the generators”. We study here only the case of countably mamy spaces, however
some parts of our considerations could be also generalized onto an arbitrary index set
of the Banach spaces.

Our second main goal is to use the abstract results of this theory to show the
existence of solutions with certain strong differentiability properties for an important
example of stochastic particle system.

Section 2 starts with some preliminaries, including notation. We consider there the
Sformal direct sum @jeN X j of the Banach spaces X ;, j € N, being just a linear space
of all the sequences f = {f j}jeN with f; € X, and with the standard pointwise
linear structure. Then we distinguish in an natural axiomatic way some normed spaces
{(X, I - ID}jen with X being linear subspaces of @jeN X j, called here B-direct sums
(abbreviated to BDS). Surely, one of the conditions imposed onto this normed space
is the completness. We also study here several further abstract conditions for such
normed spaces, and some relations between them. This leads us to the definitions of
some special kinds of S-BDS: S-BDS, S*T-BDS and M-BDS.

In practice the most difficult part of the proof that a given {(X, || - [)} cn is a BDS
of the spaces X ; is often checking the completness. Thus we formulate a result on
sufficient conditions for S-BDS and for M-BDS, which allow to omit the necessity
of a direct proof of the completness We also study close relations between the Day’s
construction and our M-BDS notion.

In Sect. 3 we consider the diagonal operators diag Aj, being “maximal

jeN
domain”direct sums of operators A; in X ;, and we collect several results on such
sums. Note, that the most important case for us is the M-BDS case, where we get the
naturally expected formula for the operator norms:

[Allop = sup [|A]lop-
jeN
We also study some elementary spectral properties for such direct sums.

The most important abstract results are contained in Sect. 4. We prove that having
Co-semigroups in all the spaces X ;, j € N with growth bounds uniformin j, we obtain
a Cy-semigroup on any M-BDS of X ; by taking direct sums of the semigroup operators
from X ;. Moreover we prove that the generator of this semigroup is a direct sum of
the appropriate generators of the semigroups on X ;. (see Theorems 4.3 and 4.4).
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36 M. Lachowicz, M. Moszy1iski

The results of the present paper are motivated by the general theory of stochastic
particle systems. In such a system usually in the limit of N — oo, where N is a
number of interacting agents, the infinity hierarchy of equations is obtained for the
marginal probability densities (see [1, Chapter 8], [8] and references therein). The
main problem is the existence and uniqueness results in the appropriate Banach space
setting. The corresponding results in the mentioned references are of a weak type.
Although there are some semigroup approaches in similar contexts (see e.g. [6,11])
there is no general semigroup approach referred to the infinite hierarchies mentioned
before. This is why we decided to develop the general theory of infinite Banach direct
sums and diagonal Cy-semigroups contained in Sects. 2—4.

An application to a simplified version of the infinite hierarchy of equations appear-
ing in (see [1, Chapter 8], [8] and references therein) is showed in Sect. 5. The
simplification is in that we assume the hierarchy in a case when the equations of
the hierarchy are decoupled. It follows from the assumption that during the interaction
between two agents the new state of the first agent is chosen with probability that is
independent of the current state of the second agent. From the mathematical point of
view the assumption leads to the diagonal operator.

The main goal is there to show that thanks to the abstract results of the previous
sections, the appropriate system can be solved in a ,,strong” way for some particular
initial conditions.

To make the presentation more convenient some more technical proofs and addi-
tional facts are collected in the Appendix.

2 Infinite Banach direct sums

2.1 General notation

Having a normed space (Y, || - ||) we shall often use here the common shorter notation
Y for it, if the choice of the norm || - || is fixed or standard. The symbols
Y Y
ﬂ bl % 9
n—-+00

are then used for the convergence of sequences in this space. C-sequence is here the
abbreviation for Cauchy sequence. We shall also use the abbreviation: Y is a norm
subspace of X, which means here that Y is the linear subspace of the normed space X
and the norm in Y is just the restriction to Y of the norm in X (i.e.: Y is a subspace of
X in the normed spaces sense).

The linear space of the all complex functions (sequences) on N is denoted here by

¢(N)

and ¢7(N) is the standard p-summable complex sequence space with | f] :=
1

(ZjeN |fj|1’) " for 1 < p < 400. £>°(N) is the bounded complex sequence space

with || £l := sup;cn | fj| and co(N) is the norm subspace of £°(N), consisting of all
the sequences converging to 0.
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The operator norm of linear map A between normed spaces Y1 # {0} and Y> is
denoted by

[ Allop-
The symbols
L(Y), CY), BXY)

denote here the spaces/sets of linear, closed, and bounded operators on the normed
space Y, respectively, in the usual meaning, i.e.: A € L£(Y) means that the domain
D(A) of A is a linear subspace of Y and A : D(A) —> Y is a linear map; A € C(Y)
means that A € £(Y) and A is closed in the graph sense, and A € B(Y) means that
A e L(Y), D(A) =Y and ||Allop < 400 (s0 A is continuous).

Let us adopt here the following notation for the “generalized inverse operator” of
A € L(Y). For A such that Ker A = {0} the symbol A~!® denotes the operator in
L(Y) being the inverse map to A treated as the map A : D(A) — Ran A, i.e,,

Ve ey (A—l-x —y > Ay :x). @.1)

In particular D(A~'*) = Ran A and Ran (A~!*) = D(A). When Ran A = Y then
obviously A~!* = A~!, with the common meaning of ~!. Using the notions Ker and
~I* we can easily express the standard notions of the point spectrum op(A) of A, of
the resolvent p(A) of A and of the spectrum o (A) of A for an arbitrary A € L(Y),
Y # {0}, because for A € C, we have:

A € 0p(A) <= Ker (A — 1) # {0}, (2.2)
A€ p(A) & Ker(A—2) ={0}and (A — 1) "'* € B(Y), 2.3)
A eo(A) = A& p(A); (2.4)

by ||A|lsp we denote the spectral norm for bounded operator A
We shall use here also the following notions concerning maps F : Y| — Y»
between two normed spaces (Y1, || - |[1) and (Y2, || - ||2):

e F is norm-monotonic iff for any y,y’ € Y1 |yl < IV = |FO)|2 <

[PACH] P
e F is a similarity iff there exists a constant C > 0 such that for any y €

Yi[[FD)llz2 = Cliylh.
Some notation is also placed in the proper subsections.
2.2 Formal direct sums and its base subspaces

Consider Banach spaces (X, || - [|;), j € N. Denote the linear space being the direct
sum! of all the linear spaces X ; by

! The name product instead of “direct sum” is also very popular, especially in set theory and topology
context. Then also the ,,multiplicative” notation [ or x instead of @ is used.
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38 M. Lachowicz, M. Moszy1iski

D xi.

jeN

ie., @jeN X is the set of all the sequences f = {ff}jeN such that V en fj € X,
with the standard pointwise linear structure. We call here €9 jeN X j the formal direct

sum of the above spaces. .
Fix r € N. The “copy of X, in €D ;o X;” is denoted by X, i.e.

5(72: fE@XjZVj#rijO
jeN

For u € X, the symbol & denotes the appropriate “copy of u in € jeN X

— . fuforj=r
@), = [Oforj £,

and Z, : X, — @jeN X is the map given by
Ir(w):=u", ueclX. (2.5)

Consider also “the r-th coordinate map” p, : @ jenXj — X;

prfi=f.  fe@Px; (2.6)
jeN
and “the natural projection onto X,”, i.e.the map 7, : @jeN X; — ®jeN X given

by:

| fiforj=r '
7 (f) = [0 forj2r. 1€ G%& 27)
jE

i.e., 7, :=Z, o p,, and we have }A(; = RanZ, = Ranm,.
Define also “the cut-off projection” P, : P ey Xj —> D e X

| fiforj<r '
Prfi= [0 for j > r, fe G%Xj. 28
JE€

Denote

Xin:=1f € @Xj i FrenVjsr fj=0
jeN

In particular 5(7 C Xfn and Xgj, is the linear span of all the 5(7 -S.
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Consider the following linear subspaces of Xfin C €D ey X

x*={fe@X;:Vr fj=0¢, reN
jeN

We have thus X=" = Ran P, and Xgn = U, oy X~
For f, g € @jeN X j denote also

=g (Ven Ifillj <llgjlj)-
We shall be interested only in such linear subspaces X of @) jen X which satisfy
Xiin C X. (2.9)

Each such X is called here a base subspace of P jeN X, and we use the notation
XcCcép jeN X for such a case. If, moreover, X is a normed space with a norm || - ||
then we call it @ normed base subspace of @ ;< X j, and we use the similar notation

X0 1) © B jen X

2.3 BDS and S-BDS

We distinguish some normed base subspaces called here B-direct sums.

Definition 2.1 A normed base subspace (X, || - ||) of @ jen X is a B-direct sum
(abbreviated to BDS) of the sequence {(X;, || - || j)}j o of Banach spaces iff

(i) X is a Banach space;
(i) Xfin = X;
(iii) Z; : X; —> X is continuous (as the map between the normed space X ; and X)
forany j € N.
(iv) pj |x is continuous (as the map between normed spaces X and X ;) forany j € N.

We shall often simplify the use of the above BDS notion by writing something like:
X is a BDS of the spaces X j, and similarly for some stronger versions of BDS, which
we introduce later.

Example 2.2 Let X; = C for any j € N (with the absolute value as the norms). So
we have @jeN X; = CN = ¢(N). Let us choose X := ¢7(N) for p € [1; 4+00).
Obviously, ¢7(N) is a BDS of spaces C for all p € [1; +00). But for “p = +00”
the similar fact is not true, because the above density condition (ii) is not satisfied.
However, we can consider the norm subspace co(N) of ¢°°(N), which is obviously
also a BDS of spaces C.

There exists a well known generalization of the above construction (see e.g. [7]).
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40 M. Lachowicz, M. Moszy1iski

Example 2.3 Now the above choice of constant sequence of the spaces with one-
dimensional space C is replaced by an arbitrary sequence X = {(X I f)}j eN
of Banach spaces. With the previous “scalar context” it is natural to denote here
LN, X) = @AIGN X and

PN, X) = {f e tMN, X): [Ifllpx <400}, 1=p=+oo,
coN, X) :={f € (N, X) : jEToo 1751l = 0},

1

where || £1l,x = (Xen 1/517)” when p < +00 and [|f oo, i= supjen ;1
forany f € £(N, X'). The restrictions of || - || , x and || - [oo,x 0 £P (N, X) (1 < p <
~+00) and to ¢o(N, X), respectively, are choosen for the norms here. Then it is known
[7] that £7 (N, &) for 1 < p < +o00 and cp(N, &) are Banach spaces. Knowing this
we can immediately check that £7 (N, X) for 1 < p < 400 and ¢p(N, X) are BDS of
the spaces X ;. Note, that condition (iii) of ,tEe definition of BDS is satisfied “with the
excess” in those cases—here Z; : X; —> X areeven isometries between the normed
space X ; and the normed subspace X ; of X. Hovever this is not a necessary property
of BDS (see e.g. Example 2.18, where similar but weighted classes are considered)
and we do not need it for purposes of this paper.

BDS is the “weakest” variant of the notion of “infinite direct sum of Banach spaces”
considered here. This weakness is related to the condition (ii), which does not say
anything on a concrete way of approximating the vectors of X by the vectors of Xgy.
In the next notion the “approximation by cut-off” is postulated.

Definition 2.4 A normed base subspace (X, || - ||) of @jeN X is an §-B-direct sum
(abbreviated to S-BDS) of the sequence {(X J -l j)}/. oy Of Banach spaces iff it is a
BDS of {(X;. || - )} ;o and

(i) Vyeex If =Prfll;=5= 0

r——+o0
One can easily see that all the examples of BDS from Example 2.3 (and thus also
from Example 2.2) are also the examples of S-BDS.

Open Question 2.5 How fo construct a BDS which is not an S-BDS? Is it possible?

2.4 Some abstract properties and special kinds of S-BDS

We study here some abstract conditions that could be satisfied by a normed base
subspace (X, || - ||) of @ jeN X j. Most of them are typical conditions satisfied in the
cases of ¢P(N, X) (with 1 < p < +00) and of ¢o(N, X'). Some of them are often very
simple to check in concrete cases. They include also all the conditions which already
appeared in the definitions of BDS and S-BDS.
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Definition 2.6 Let (X, | -||) C @jeN X ;. We say that X (more precisely: (X, || - [)
satisfies?:

(coor) if V,cn prlx is continuous, i.e.
Vrendc, >0V rex I frll- < CrIIf I
(inj) if V,en Zy 0 X, —> X is continuous, i.e.
Vren3p, >0Vuex, 1|l < Dyllully;
(iso) if V,eny Zp: X, — i; is an isomorphism, i.e.
Vren3D, d,>0Vuex, drllully < l@" || < Drllull,;
(sim) if V,.cy Z,: X, —> X is a similarity, i.e.
Vren3e,20Vuex, 14| = Crllully;
(pointbound) if

Vyex sup ||P; fll < +oo;
reN

(proj — —) if V,en Prlx: X —> X is continuous, i.e.

Vrendk, >0 rex IPr fII < KrILFII;

(proj—) if
de=oVrex sup P fIl = CISII
reN
(proj) if
Viex sup [P fIl < IIf 1
reN
(proj+) if
Viex sup [|PrfIl = 11115
reN
2 In some cases it would be somewhat more correctly to say “(X, || - ||)) satisfies ...with respect to

{1 1D} jen™
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42 M. Lachowicz, M. Moszy1iski

(proj + —) if

dc.e>0¥rex cllfIl = sup P fIl = ClfI:
r

eN

(ban) if X is a Banach space;
(bel) if

Vie® o X, (S;‘}é 1P fll < +00 = f € X); (2.10)
r

(bel—) if
er@jeN X; ({’Prf},zl is a C-sequence — f € X) ;

(bel — +) if

er@jeN X; ({Prf},>1 is a C-sequence — (f € X and PrfL f)) ;

r—+00

(den) if Xan = X;
(appr) if
Viex If =Prfll—— 0; (2.11)
r——+00
(incr) if

VootV e, x, IPAfI 2 IP£I
(mono) if

Vigexm (f 28 = Il = llglD;

(major) if
Vige®;ox; (f 2 g and g € X)) = (f € X and | fIl = ligl)-

Example 2.7 The spaces 7 (N, X) for | < p < +o0 satisfy all the above conditions.
Typically (even for the scalar case of the Example 2.2) co(N, X)) do not satisfy the
condition (bel) and £°° (N, X’) do not satisfy the condition (appr) nor (den), but both
spaces always satisfy the remaining conditions.

Remark 2.8 Replacing the norm in X or the norms in X ; by any equivalent norms we
do not change the BDS nor the S-BDS property. More precisely, if (X, | - ||) isa BDS
(resp. S-BDS) of the sequence {(Xj, Il - ”j)}jeN of Banach spaces, the norm || - ||" in

X is equivalent to || - || and the norms || - ||/j in X ; are equivalentto || - || for j =1, ...,
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then (X, || - ||") is a BDS (resp. S-BDS) of the sequence {(Xj» I - II’/)} o Also the
e

properties (coor), (inj), (iso), (pointbound), (proj — —), (proj—), (proj+ —), (ban),

(bel), (bel—), (bel — +), (den), (appr) do not change under replacing the norm in X

or the norms in X ; by any equivalent norms.

The proof of this remark is obvious directly by the definitions of all the properties
mentioned there.

Using Remark 2.8 one can easily construct examples of such (X, [|-|) = @ jeN X
that satisfy all the properties mentioned in the remark, but do not satisfy: (proj),
(proj+), (incr), (mono). It suffices to “deform equivalently” (in an appropriate man-
ner) the norm in one of BDS-s from Examples 2.2 and 2.3. In particular, (proj+) does
not have to hold in each S-BDS. So we distinguish here two special types of S-BDS.

Definition 2.9 A normed base subspace (X, | - ||) of @ jeN Xjis

e aS*-B-direct sum (abbreviated to ST-BDS) of the sequence {(X, || - ||j)}jEN of
Banach spaces if it is a S-BDS of {(X, || - ||j)}jeN and X satisfies (proj+);

e a M-B-direct sum (abbreviated to M-BDS) of the sequence {(X, || - ||j)}jeN of
Banach spaces if it is a ST-BDS of {(Xj, Il - ||j)}jeN and X satisfies (mono).

Let us summarize now the definitions of all the kinds of BDS, assuming that we
consider here only normed base subspaces:

BDS < (ban) & (den) & (inj) & (coor),
S-BDS < (ban) & (appr) & (inj) & (coor),
ST-BDS < (ban) & (appr) & (inj) & (coor) & (proj+),
M-BDS < (ban) & (appr) & (inj) & (coor) & (proj+) & (mono).

However, it will be clear soon by Proposition 2.11, that the last definition can be
much simplified—see Corollary 2.12. In Theorem 2.14 some convenient sufficient
conditions for S-BDS and M-BDS are formulated.

2.5 “The distance” between BDS, S-BDS and ST-BDS, and relations between
the abstract properties

On the other hand each of our particular types of BDS (S-BDS, ST-BDS and M-BDS)
automatically satisfies more conditions from Definition 2.6.

Theorem 2.10 If X is a BDS of spaces X j, then it satisfies (bel — +), (proj — —) and
(iso). Ifitis an S-BDS of spaces X j, then it satisfies also (pointbound) and (proj+—).
Ifitis an ST-BDS of spaces X j, then it satisfies also (incr). If it is an M-BDS of spaces
X j, then it satisfies also (sim) and (major).

Moreover:

(a) If X is an BDS of spaces X j, then the following conditions are equivalent:
(i) X is an S-BDS of spaces X j;
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44 M. Lachowicz, M. Moszy1iski

(i) X satisfies (pointbound);
(iii) X satisfies (proj—);
(iv) X satisfies (proj + —).
(b) If X is an S-BDS of spaces X j, then the formula

1l = sup IP-fll.  feX (2.12)
re

defines a norm in X which is equivalent to | - || and (X, || - ||4+) is an ST-BDS of
spaces X j.

We shall prove this result later, after discussing some basic relations between the
considered properties.

Proposition 2.11 Suppose (X, || - ||) C @jeN X;.
1. If X satisfies (mono), then it satisfies (incr).
2. If X satisfies (incr), then

Vi@, SUPIPSI = lim P fI. (2.13)

3. If X satisfies (appr), then it satisfies (pointbound) and
Veex IfIl= lim [P fll. (2.14)
r——+400

. If X satisfies (coor) and (inj), then it satisfies (proj — —).

. If X satisfies (ban), (pointbound) and (proj — —), then it satisfies (proj—).
. If X satisfies (appr) and (proj—), then it satisfies (proj + —).

. If X satisfies (den) and (proj—), then it satisfies (appr).

. If (appr) and (proj), then (proj+) and moreover

0NN A

Viex Il = Tlim [P fll =suplIP:fl. (2.15)
r—+00

reN

9. If X satisfies (appr) and (mono), then it satisfies (proj+) and moreover (2.15).
10. Suppose that X satisfies (inj) and letr € N. If f, f™ € X=" foranyn € N and

fj@% fj forany j =1,...,r, then f(”)# f.
11. If X satisfies (coor), then X=" and X, are closed subspaces of X for anyr € N.
12. Suppose that X satisfies (inj), (coor) and (ban), then it satisfies (iso).
13. If X satisfies (mono), then it satisfies (is0) and (sim), and in particular (inj) holds.
14. If X satisfies (mono) and (proj — —), then it satisfies (coor).
15. If X satisfies (proj), then it satisfies (incr).
16. If X satisfies (bel), then it satisfies (bel—).
17. If X satisfies (ban) and (coor), then it satisfies (bel — +).
18. If X satisfies (mono), (bel—) and (appr), then it satisfies (major).

For the proof see Appendix “The proof of Proposition 2.11” section.
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Proof of Theorem 2.10 The proof is based on the appropriate parts of Proposi-
tion 2.11—the numbers of the parts refer to this proposition. When X is BDS, then we
get (bel — +) from part 17., (proj — —) from part 4. and (iso) from part 11. When X
is S-BDS, then we get (pointbound) from part 3. and (proj + —) from parts 5. and 6.
If X is ST-BDS, then we get (incr) from part 15. For X being M-BDS we get (sim)
from part 13 and (major) from part 18.

Let us prove now the following implications of part a) of the theorem:

(i) = (ii) we get from part 3;

(if) = (iii) we get from the first part (just proved) of the theorem and part 5;
(ili) = (i) It suffices to use part 7;

(ili) = (iv) We use the previuos implication and part 6;

(iv) = (iii) — it is obvious by the definitions of (proj—) and (proj + —).

Having all these implications we get a).

To obtain b) note first that the formula (2.12) for || f||+ makes sense for any f € X,
because (pointbound) is satisfied by the part a). And to prove that || - ||+ satisfies all
the conditions for norm in X we just need to use that || - || satisfied them and that P,
are linear operators. These two norms are equivalent—this is just exactly the meaning
of (proj + —) which holds by part a). To finish the proof of b) we have only to prove
that forany f € X

sup [P fll+ = 111+ (2.16)
neN

Denote A, :={||P- f|l : r <n}.For f € X and n > 1 we have by definition

1P fll+ = sup P (Pp )Nl = sup [P, fIl = sup Ay.

reN

Thus using the formula for supremum of a general sum of subsets of R, we get

sup [Py fll+ =sup{supA, : n e N} = sup(U An).

neN neN

But U,y An = {IPufl : n € N}, hence we finally get

sup [[Po fll4+ = sup [Pu f1l = 11 f 11+

neN neN
O
Corollary 2.12 For normed base subspaces
M-BDS < (ban) & (appr) & (mono).
Proof See Proposition 2.11 parts 9., 13. and 14. O
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46 M. Lachowicz, M. Moszy1iski

2.6 Some sufficient conditions for S-BDS and for M-BDS. Completness almost
for free...

Usually the most complex part of the proof that a normed base subspace is a BDS
of the spaces X ; is checking the completness (condition (i) of the definition, denoted
also by (ban)). We shall formulate here some general and easy to check sufficient
conditions for S-BDS and for M-BDS, which allow us to omit the necessity of a direct
proof of completness. As we shall see—the key property allowing to omit it is the one
we called (bel) (see (2.10)), which is in fact usually much easier to check than (ban).
In some sense (bel) helps us “even when it is not satisfied” (as in the case of the space
co(N, X), where it does not hold, but it holds in the larger space £°°(N, X)). All the
remaining sufficient conditions we shall use are some necessary conditions. The results
presented here generalize the standard methods used in the proofs of completness for
£P(N, X) (with 1 < p < 400) and for co(N, X).
For (X, | ) C @jeN X let us denote:

Xappr =1 €X: ||f_Pnf||—>O]
n——+o00

Remark 2.13 Xppr is a linear subspace of X satisfying Xfin C Xappr C Xpn. If X
satisfies (proj—), then Xappr = Xfin-

Proof One obtains immediately the first part by the linearity of the projections P,, and
by the fact that X, = (J, oy X=" = U, oy Ran P, and that P, P, = P, forn > r.
If X satisfies (proj—), then Xy, treated as a norm subspace of X, satisfies (den) and
(proj—). Hence by Proposition 2.11 part 7. X satisfies (appr), i.€. Xfin C Xappr. O

Theorem 2.14 Suppose that {X j}/. o IS a sequence of Banach spaces and (X, || - ||)
is a normed base subspace of P jelN X;.

1. If X satisfies (coor), (inj), (proj + —) and (bel), then X is a Banach space,
Xappr = Xfin and X is an S-BDS of spaces X . In particular, if X satisfies
(coor), (inj), (proj + —), (bel) and (den), then X is an S-BDS of spaces X ;.

2. If X satisfies (mono), (proj+—) and (bel), then X is a Banach space, X appr = Xfin
and Xy is an M-BDS of spaces X j- If X satisfies (mono), (appr) and (bel), then
X is an M-BDS of spaces X ;.

Proof 1. Let us prove the completness of X, assuming that (coor), (inj), (proj + —)
and (bel) hold. First, using (proj + —), choose real positive ¢ and C such that

Veex clfll =sup IP-fIl = CIfIl- 2.17)

reN

Consider a Cauchy sequence { f(n)}n>n0 in X. We shall prove its convergence, so
let € > 0. Choose first N > ng such that

Vomen 1™ — f <e. (2.18)
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For any j € N, by (coor), { f .(")] is a Cauchy sequence in X, so it is
n>ng

convergent in X ;. Let g be such the element of D jen X j that f ) m) gj for
any j € N.
Now, consider an arbitrary r € Nand letn > N.Forany j = 1,...,r we have

(Pr® =5 ™) =17 = 1" 1 = = (PP - 9),

m—+00

and by (inj) and by Proposition 2.11 part 10. we get
Pr(f® = f)—— Pr(f ™ ~
m——+00

Thus, using (2.17) and (2.18), we obtain

1P (f™ — o)l = lim | P(f™ — f™)|| < Ce,
m——+00

and hence sup, oy [P (f™ — g)|l < Ce (note that ¢, C are “r - independent”).
Therefore by (bel) f ) _ g € X forany n > N. So, in particular, g € X and the
LHS inequality from (2.17) can be used also for £ — g, which gives

cll £ — gl < sup |2 (f™ — g)|| < Ce.

reN

We get || f™ —g|| < Seforanyn > N,so f™-—X— ¢ isproved, and (ban)
is satisfied for X. Thus Xg, is also a Banach space and by Remark 2.13 we get
Xappr = Xfin. This means that X, satisfies (ban), (appr), (inj) and (coor), i.e. it
is an S-BDS of spaces X ;.

2. Assume (mono), (proj + —) and (bel) for X. In particular we have (proj — —).
We get (inj) and (coor) for X using parts 13. and 14. of Proposition 2.11. So using
the first part of the theorem we get (ban) for X. Moreover Xyppr = = Xgp and Xgp 1S
an S-BDS of spaces X ;. To prove that it is also an M-BDS it suffices to prove that
X satisfies (proj+), but this property follows from part 9. of Proposition 2.11
used to the space Xfy.

Now assume (mono), (appr) and (bel) for X. From (mono) and (appr) we get
(proj+), and thus also (proj + —) for X, by part 9. of Proposition 2.11. Now the
above proved part of the theorem gives that Xpp,; is an M-BDS of spaces X ;, but
by (appr) we have X,y = X. Therefore X is an M-BDS. O

Note that both parts of this theorem generalize e. g. the case of £7(N, X) with
1 < p < 400 (see Examples 2.3, 2.7). Note also that both assertions concerning the
(ban) property of X works also for £°°(N, X) (see Examples 2.3, 2.7 again) and the
assertions on Xg, work for ¢o(N, X).
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2.7 Some more general examples of M-BDS: Day’s construction

There exists a generalization of such constructions as ¢” (N, X) and co(N, X)) from
Example 2.3. It is given by Day’s construction® - see [4, Def. 2, Sect. 2, p. 35]. Let
us recall it for the case of the index set equal N. A full function space (on N) is any
Banach space (F, | - || r) such that F is a linear subspace of the scalar sequence space
£(N) (real or complex case) and the following condition holds

Virneey (h € F and Voen |hy| < [hal) == (h" € Fand ||l < |hllF). (2.19)

Now, for a sequence X' = {(X Jo -l /)}jeN of Banach spaces we consider the
substitution space4 (of X in F) denoted by F@jEN X ; and defined as follows:

F@jeNXj = fe@xj:{”fj”j}jeNeF ’

jeN
and for f € F@jeN X the norm is given by

IFEx = 1{Ifi 15} e -

Proposition 2.15 ([4, (10), Sect. 2,p. 351°)
If F is a full function space and X ; are Banach spaces for any j € N, then
FEB/.EN X is a Banach space.

The natural question is:

What should be extra assumed on the space F to get F@j N X being one of the
BDS types?

It turns out that adding only the natural assumption on the density of £4,(N) we
immediately get the M-BDS.

Theorem 2.16 Suppose that F is a full function space, Ly (N) C F and Lg,(N) is
densein F.If X = {(Xj, I - ||./)}jeN is a sequence of Banach spaces, then F@J.EN X;
is an M-BDS of X.

3 Most probably, the construction was introduced by Day - see [3,4].

4 Note some mishmash in the existing terminology: some mathematicians use the notion substitution space
instead of the notion full function space formulated above (or instead of some notion ,.equivalent” to f.f.
space)—see e.g [9]. This change should be treated as a mistake, since it is not consistent with the Day
terminology of [4]. Unfortunately, [4] contains some misprints slightly complicating the decision to choose
his original terminology...

5 The result in Day’s book is formulated as: “all X ; are complete <= ﬁ®i€N X j is complete”, but there

is a small mistake. One can easily see that the part “<=" is not true without some extra asumptions on the
space F. E.g. F cannot be a subspace of functions vanishing in a certain point.
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For the proof see Appendix “The proof of Theorem 2.16” section.

Remark 2.17 The converse of the above result is also true, namely: If X is an M-BDS
of a sequence of Banach spaces X, then there exists such a full function space F that
Lin(N) C F, £, (N) is dense in F and X = F@jeN X;.

We shall not give here the details of the proof—we shall only give the construction
of the appropriate full function space F for the M-BDS X . We define:

Fi={h e tM):3rexVjenll fillj = Ih;l},

and forh € F

allF =11,

where f is such an element of X that ¥V jeN| fill; = |hj| (one may check, that the
choice of particular f satisfying this condition does not change the value of || f||).

Example 2.18 Let w = {w j}j o be “a weight sequence”—a sequence of positive
(> 0) numbers and let X = {(Xj, I| - ||j)}jeN be a sequence of Banach spaces. As in
Example 2.3 we denote here £(N, X) := €Dy X and

N, X) = {f € tMN, X) : [ fllpwx <+o0}, 1=p=+oo,
J—>+0oo

1
where || fllpux = (Xjenwilfi15)" when p < +o0 and |fllacux =
sup;ey wjll fjllj forany f € €(N, X). The restrictions of || - ||, » & and || - [loo,w,x
to H(N, X) (1 < p < 400) and to cg (N, X), respectively, are choosen for the
norms here. In particular, for the constant sequence of spaces C (i.e. X; = C) we geta
standard “weighted” generalization of scalar sequences spaces from Example 2.2 and
we use a simpler notation £5 (N), co,w(N), || 1l p,w in these cases. In the general case
(for arbitrary Banach space sequence X') we get generalization of spaces from Exam-
ple 2.3. Moreover, this is a special case of f@jeN X j—the substitution space (of X'

in F) defined above with the full function space (F, || - | ) equall to (¢£,(N), | - lp,w)
or (co(N), || - lloo,w), respectively. Thus, by Theorem 2.16, P(N) for 1 < p < 400
and cq,,, (N) is an M-BDS of X.

3 Direct sums of operators (diagonal operators)
3.1 Diagonal operators: ‘“‘the maximal” choice
Suppose that (X, || - || /) are Banach spaces and that A; € £(X ;) forany j € N. Let

(X, ]l - |I) be a normed base subspace of GajeN X ;. We define “the direct sum in X”
for the above operators choosing the maximal reasonable domain in X for it.
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Definition 3.1 The direct sum of {A j}jeN on X is the operator A € £(X) denoted

by diag A j6 and given by
jeN

D) = {f e X: Ve f; € DAY, {A; £}, € X} 3.1
Af ={Aif}} oy for feD(A). (3.2)

Anoperator T € £(X) is called diagonal iff T = diag A ; for some sequence {A j}

jeN
jeN /<

of operators.

It is easily seen that the above definition can be also expressed as follows:

Vf,geX ((dlal\% Aj)f =g VjeN A.,‘fj = gj). (3.3)
J€

3.2 The closedness, dense definitness and the boundedness of diagonal operators

We collect here several basic facts on direct sums of operators. Note that extra assump-
tions on the base space X (e.g., assumptions of a BDS kind) differ here for various
results. We start from the closedness problem.

Proposition 3.2 Suppose that (X, || - |) T P jeN X and X satisfies (coor). If A €
C(Xj) forany j € N, then diag A; € C(X).
jeN

Proof Let A = diag A; and suppose that f, g € X, D(A) > fo X
jeN

Af(”)n—>+oo g- Then by (coor), for any j € N, we have D(A;) > f(")m fi

f and

—>+oo

and (Af®). —2 g 5o by the closedness of A; we have f; € D(A;) and

Jj n—>+o0
Ajfj = gj.Hence {A 'fj}jeN = g € X, which means that f € D(A) and Af = g.
O

Let us study now the problem of density of the domain. Denote
Diin ({A },GN) {f € Xfin: Vjen fj € D(A))}.

If f € Dsin ({Aj}jeN)’ then {Aj fj}jEN € Xfn C X. Hence we always have

Din ({41} ) © D(diag 4)). (3.4)

6 Note that diag A is determined not only by the choice of { Aj } icpy but also by the choice of X, however
jeN
we omit here ‘X’ in the notation, assuming that the choice of X “is fixed”.
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Observe also, that
Vien D(Aj)) =X; == Xfin = Din ({Aj}jeN) C D(A). (3.5)

Proposition 3.3 Suppose that (X, || -||) C @ jeN X and X satisfies (inj) and (den).
If Aj € L(X;) and Aj is densely defined for any j € N, then Dgy ({Af}jeN) is
dense in X, and in particular diag A ; is densely defined.

jeN
Proof We shall prove that X, C Diip ({A j }j eN) , which gives the assertion by (den).

Let f € Xfin; choose r € N such that f € X=" and forany j = 1, ..., r choose a
sequence u'/) = {u(j’”)}n>1 such that D(A ) > u(f’”)$ fj-Forn > 1 define

FUm = ulm for j <r
B () for j > r,
and [ = {fUM} € @jenX;. For any n > 1 we have f® ¢
Dfin ({Aj}jEN) NX=",andforany j =1,...,r

f(") f(/ ) — o, Gom) 5 f

n—+00

By Proposition 2.11 part 10. we get [ -—2— f,ie. f € D ({A }]EN) |

In particular we immediately obtain the following result in BDS case.

Corollary 3.4 Suppose that (X, || - ||) is a BDS of a sequence {(Xj, Il - ”j)}jeN of
Banach spaces, and A € L(X;) for any j € N.

(1) If A is densely defined for any j € N, then diag A; is densely defined with
JjeN
Dsin ({Af}jeN) being a dense subdomain.
(ii) If A; € C(Xj) forany j € N, then diag A; € C(X).
jeN
Now we come to the boudedness of operators.

Proposition 3.5 Suppose that (X, || - ||) is an M-BDS of a sequence {(X ;. || - ||j)}j€N
of Banach spaces and A = diag A, where X; # {0}, A; € L(X;) forany j € N.
jeN
For any M > 0 the following conditions are equivalent:
(i) A€ B(X)and|Alop = M,
(i) Vien Aj € B(X;) and ||Ajllop < M.

In particular, if A € B(X), then ||Allop = SUp jeN lAjllop.
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Proof Suppose (ii). Let f € X and let h := {Affj}jeN € @y X;j. We have

hjll; = MLl = 1Mfjllj, JeN,

i.e., h < Mf.By Theorem 2.10 we know that (major) holds for X and thus & € X
and [|h]| < IMfIl = M| fIl. Hence f € D(A), h = Af and ||Af|| = M| fl.1i.e.,
(i) holds.

To get the opposite implication, assume (i), consider arbitrary j € Nand u € X;.
Since D(A) = X D Xg, we have Zju € D(A) and thus, by A = diag Ay, u =

keN
(Zju); € D(Aj). Hence D(A;) = Xj,and AoZ; =Z; o Aj. But by Theorem 2.10

(iso) and (sim) hold for X, which means that for some C; > 0 we have
IZ;vll = Cjllv||; forany ve X;.
Thus
1Ajullj = C7HTAjull = €7 IAZull < MCTIZull = Mllull;,

and (ii) holds. Note that || Allop as well as || A [lop have been well-defined, because it
was assumed, that X ; # {0}. We have proved that (i) <= (ii) forany M > 0, i. e. the
set of the upper bounds of the set {||Ajllop : j € N} is equal to the set of the upper
bounds of the one point set {||A[lop}, hence the suprema are also equal. O

3.3 Basic spectral properties of diagonal operators

The last results of this section concern some elementary spectral properties of general
linear operators.

Assume that (X, || - ||) C @jeN Xjand A; € L(X;) for any j € N. We shall use
the following notation:

peo ({A3}jen) 1= {2 € () p(A)) = sup 1A} = 1) llop = +o00
jeN jeN

Proposition 3.6 Assume that (X, || - ||) is an M-BDS of a sequence {(Xj, I - ||j)}
of Banach spaces and X j # {0}, A; € L(X) for any j € N. Then:

(i) op (diag Aj) = J op(4));
jeN

jeN

jeN
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(ii) p{ diagA; )= A€ n o(Aj) : sup [I(A; _)")_1”01:) < +o0¢ and
jEN jEN jEN

jeN jeN jeN

—1
(diag Aj— x) = diag(A; — 2" for e ,o(diag Aj); (3.6)

(iii) o (diag Aj) = Jo4)) Upx ({Af}jeN);

JjeN jeN

Proof Let A := diag A;. Obviously, for any A € C we have A — A = diag(A; —
JjeN jeN

A). Thus, by (2.2), we obtain (i) using Lemma 6.3 (i) to the sequence of operators

{A; - )‘}jeN' Similarly, we get (ii) by (2.3), using Lemma 6.3 (ii) and Proposition 3.5.

And now (iii) follows from (ii). O

Corollary 3.7 With the assumptions of Proposition 3.6, if moreover A; € C(X ;) for
any j € N and there exists § > 0 such that

IA; — ) s = 81(A; — ) lop, j €N, (3.7)
then a(diagAj) = U o(Aj).
jeN jeN

See Appendix “Generalized inversion of diagonal operators and the proof of Corol-
lary 3.7” section for the proof.

4 Diagonal Cy-semigroups and their generators

We prove here that having Co-semigroups’ in all the spaces X j» J € N with a growth
bound uniform in j we can obtain in a natural way a Co-semigroup on an M-BDS of
X j. Moreover we shall see, that the generator of this semigroup is a direct sum of the
appropriate generators of the semigroups on X ;.

4.1 The direct sum of operator functions and operator semigroups

First let us define “the direct sum of operator functions”.
Suppose that (X, || - ||;) are Banach spaces, that 7; : [0; +00) — L(X) for
any j € N, and that (X, || - ||) is a normed base subspace of @jeN X;.

7 We use here the following terminology—see e.g. [5]: 7 is a semigroup of bounded operators on Y (Y —a
Banach space) iff 7 : [0; +00) —> B(Y) satisfies 7 (s + 1) = 7 (s)7 (¢t) forany s,z > 0 and 7 (0) = [;
such a semigroup 7 on Y is a Cqo-semigroup iff lim;,_,oy 7 (t)y =y forany y € Y.
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Definition 4.1 The direct sum of {Tj}jeN on X is the operator function 7:

[0; +00) — L(X) denoted by diag7; and given by
JjeN

T(t) :=diag7;(t), t=>0.
jeN

Let us start from families being semigroups of bounded operators, without assuming
yet the Cy (the strong continuity) property. Note, that the assumption, that 7 () are in
B(X), and not only in £(X), enforces by Proposition 3.5 the necessity of the uniform
in j estimates for || 7;(¢) lop-

Remark 4.2 Assume that (X, | - ||) is an M-BDS of a sequence {(X, || - ||j)}jeN of
Banach spaces, and for any j € N let 7; be a semigroup of bounded operators on
X; #{0}L. If M : [0; +00) —> [0; +00) and

Vien I7;(®llop = M (1),

t>0

then 7 := diag 7; is a semigroup of bounded operators on X satisfying
jeN

Vizo 17 (Dllop = M(1). 4.1

Proof The fact that for any # > 0 we have 7 () € B(X) and that (4.1) holds follows
immediately from Proposition 3.5. For any f € X, s, > 0, j € N we have

TG +00);=Tis+0fi =TT f; =T (T f); =TT,

ie. T(s+1)=T()T(t),and (T(0)f); =T;(0) f; = fj,i.e. T(0) = 1. O

4.2 The Cy-semigroup case and the generators

A priori, the uniform in j estimate by M (t)—the asumption of Remark 4.2—possesses
an arbitrary dependence on ¢. But in the assertion of this remark we get the same
estimate for the operator function 7 being the direct sum of the operator functions
7;. And it is a classical result, that in the case when the operator function 7 is a
Co-semigroup, its estimate M () must have very special form: Ce®’ with constants
C > 1 and w € R. So, restricting ourselves only to the Cy-semigroup case, we are
doomed to this type of estimates, both in the assertion as well as assumption.

Theorem 4.3 Assume that (X, || - ||) is an M-BDS of a sequence {(Xj, I - ||j)}jeN of
Banach spaces, and for any j € N let T; be a Co-semigroup on X ; # {0}. Suppose
that A; € L(X ) is the generator of T; for any j € N. If

Ac=1Vjen 17;()llop < Ce®, (4.2)
weR >0
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then T := diag 7; is a Co-semigroup on X satisfying
jeN

Vizo IT(®llop < Ce” 4.3)

and diag A is the generator of T .
jeN

Proof T is a semigroup on X satisfying (4.3) by Remark 4.2. We are going to prove
that

lim T f = f (4.4)
t—0+

for any f € X. But thanks to (4.3) it suffices to prove (4.4) for f € Xg, only (see

[5, Chapter I, Proposition 1.3]), because X satisfies (den). Fix f € Xy, and suppose

that 0 < 1,52 0. We have f € X=" for some r € N, thus using 7 = diag 7; for
jeN

any n we get 7 (t,) f € X=" and

(Tt f)j = T,-(a)fjﬁ fir i=l...n

because 7 is a Cp-semigroup on X ;. Hence by Proposition 2.11 part 10. we get (4.4),
and 7 is a Co-semigroup on X.
Consider the generator B € £(X) of 7, and denote A := diag A ;. We are going
jeN
to prove that A = B. Let f € D(B) and consider an arbitrary real sequence {z,} such

that 0 < 7, ;5752 0. By the definition of the generator we have

1
— (T f = ) —— Bf.

Hence, by (coor), for any j € N

1 1 .
(TS = 1) = (T ) = ;= B,

n

which means that f; € D(A;) and (Bf); = Aj f;. Therefore we get {A; f;}
Bf € X and thus f € D(A) with Af = Bf, i.e. we obtain B C A.

We have already proved that the semigroup 7 generated by B satisfies the growth
estimate (4.3), which is also satisfied by all the semigroups 7; generated by A,
j = 1,.... Thus by General Generation Theorem for Cy-semigroups [5, Chap-
ter II, Theorem 3.8] we have

jeN =

{LeC:Rer>w)CpBYN[)p(A),
jeN
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with w as in (4.3). Let Ao := @ + 1. We have A9 € p(B) N ﬂjeN p(Aj), and using
again General Generation Theorem we get

Vien I(A; —20) " Hop < C, (4.5)

with C as in (4.3). So, by Proposition 3.6 (ii) we obtain Ag € p(B) N p(A), which
gives A = B (see, e.g. [2, Lemma p. 184]). O

A natural question to ask is whether the sufficient conditions for diagonal operator
guaranteeing that it generates a Co-semigroup, formulated in Theorem 4.3, are also
necessary conditions. As we shall see, the answer is positive.

Denote by G(Y) the family of all the operators from £(Y) which generate a Cp-
semigroup on Y and for C > 1, € R let G(Y, C, w) denote the family of all the
operators from G(Y) for which the generated Cp-semigroup 7 satisfies the growth
estimate

Vi=o II7(®)llop < Ce®'.

Recall that for any Banach space Y and A € G(Y) we have A € G(Y, C, w) for some
C > 1,w € R (see e.g.[5, Chapter I, Proposition 1.4]).
We can summarize the relations between generation properties for A := diag A;
jeN
and for all the individual A; in the following theorem, being the main result of the
paper.

Theorem 4.4 Assume that (X, || - ||) is an M-BDS of a sequence {(Xj, || - ||j)}jeN of

Banach spaces and A := diag A j, where X; # {0} and A; € L(X) forany j € N.
jeN
IfC>1,weR then AecG(X,C,0) iffA; € G(X;,C,w) forany j € N.
In particular: A € G(X) iff

c=1Vjen Aj € G(X;. C. ). 4.6)
weR

Proof The part “<=" is contained in Theorem 4.3. Suppose that A € G(X, C, w)
and let 7_be the Co-semigroup on X generated by A. Fix r € N. By Proposition 2.11
part 11. X, is a closed subspace of X. By Chernoff-Post-Widder Product Formula [S,
Chapter IV, Corollary 2.5] for any # > O and f € X, we have

R (t)fﬁ T, @7

where R, (t) € B(X) is defined for sufficiently large n, say for n > N(¢), by the
following formula:

n\—1\"
Ra(1) ::(—n/t)"((A—?) ) n> N@).
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In particular the choice of N(¢) is such that % € p(A) foralln > N(z), so by (3.6)

in Proposition 3.6 (A — ’7“)71 is a diagonal operator, and thus also R, (¢) is a diagonal
operator for any n > N(t) As a consequence we get Ry, tf e XV for n > N(t), and
hence, we get 7 (¢) f € X by closedness of X and by (4.7). So X is ’T—mvarlant
and we can consider the restriction 7 of 7 to X,, which is a Co- -semigroup on X,

defined by

T eBX,), T:=TwMlg for >0 4.8)
and generated by A € L(X,) given by
Ae LX), D@A)=DANX, A=Al (4.9)
(see [5, I.1.11 and Corollary in I1.2.3]). By (4.8) we have
17 llop < 1T @) lop < Ce™'. (4.10)
hence A € G(X,, C, w). Moreover, by (4.9) and (3.1),
D(A) ={f € X, : fy € D(A)} = {Tyu : u € D(A)} = L (D(A)))
and by (3.2) _
A(Zyu) = A(Zyu) =L, (Aru). (4.11)
Finally by (iso) Z, : X, — X, is an isomorphism, and we can consider the Co-
semigroup 7 on X, transferlng of 7 from X, onto X, byZ ! .ie.

T(t)eBX,), T :=I'T")I, for t>0. 4.12)

It is generated by A := Z-'A 7, (see, e.g., [5, I1.2.1]), so by )4.11) A = A,, and this
gives A, € G(X,). But by (sim), using Lemma 6.1 and (4.10) we also have

I70llop < 17, lopI T O lloplIZllop < Ce™, >0,

hence A, € G(X,, C, w). O

Example 4.5 (Scalar diagonal generators) Consider the “scalar product case”, i.e.,
an arbitrary (X, || - ||) being an M-BDS of countable copies of C: X; = C for any
Jj € N. Let us try to find, some explicit conditions for a diagonal operator A on X,
which are equivalent to the condition A € G(X). The equivalent condition (4.6) from

Theorem 4.4, with A = diag A; means in particular that each A; is densely defined,
jeN
i.e. D(A;) = Cin this case. Hence each A is the multiplication by a number a; € C:
Ajx = ajx, x € C. Thus, by the definition of diag A;, we have to consider only
jeN
the operators of the form A = M, where M, denotes operator of multiplication by a
sequence a = {a; }; '

DMy :={feX:af € X}, M,f :=af for fe DM,
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and af denotes the usual product of sequences: {a if j}jeN‘ Let us express now the
conditions of (4.6) in terms of the scalar sequence a. Obviously the semigroup 7;
generated by A; in C is given by 7;(¢)x = exp(a;t)x forany x € C, t > 0. But

tReuj’

75 (") llop = | exp(a;t)| = e
and hence (4.6) holds iff

{Re aj }j eN is bounded from above. 4.13)

Finally a diagonal operator A isin G(X) iff A = M,, for some a = {aj}jeN satisfying
(4.13). This result generalizes the well-known result on diagonal operators generating
Cop-semigroups in all the standard sequence spaces £7(N) with 1 < p < +o0 and
co(N).

5 Application to a stochastic particle system
5.1 The general model

Let us consider a system of (large) number N of individuals of a population (see [1,8]
and references therein). Every k—th individual, k = 1, ..., N, is characterized by a
parameter

u, €U,

describing its biological (or physical) inner state, and (U, u) is a space with a o—
finite measure x. In many particular applications U is a product of a discrete set and a
Lebesgue—measurable subset of R4, d > 1, and the measure W is a product of counting
measure and the Lebesgue measure.

We assume that the evolution of the system is defined by the Markov jump processes
corresponding to N interacting individuals (see [1,8] and references therein) and
that the evolution of probability densities is given here by an evolution equation (the
so—called modified Liouville equation) defined by a (linear) generator. The standard
procedure related to taking the limit N — oo leads to the following infinite system of
equations (usually referred to as a hierarchy of equations)

O f)@) =0;1(fj+1@), =20, j=12,..., (5.1)

where for each # > 0 the sequence { f; (z‘)}j>1 satisfies f;(¢) € L'(U/) for any j,
with the product measure i/ on U/, and Oj41: L'(U/+y — L(U/) is given by

©Ojt1h)(uy, ..., a;)

s=1."7

J
= Z/A(ux;v, w)a(v,w)h(uy, ..., U1, V, Usypq, ..., W5, W) du(v) du(w)
U
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j
—Z/a(ux,v)h(ul,...,uj,v)du(v)

s=1 U

for h € L'(U/*!). The problem concerns the existence of a solution of (5.1), i.e.
a function: [0; +00) 2 f +——> {fj (t)}].>1 = f(¢t) satisfying (5.1) with a certain
“rational” sense of the derivative 9;, for a given initial data. The approach of [8]
(see also [1] and references therein) gives for some initial conditions a kind of weak
solutions—i.e. solutions which all j-th terms are differentiable (as vector functions
of ¢ with values in Banach space L'(U/)), separately for j € N—see also the notion
separately-weak solution in the next subsection. We ask now for some stronger result—
at least with some extra assumptions and some particular initial conditions.
The above model was determined in [8] by a pair of functions A and a, where

e a(u, v) has the meaning of the rate of interaction of individual with state u € U
and individual with state v € U; a is a measurable bounded function

a: U% = [0;400): (5.2)

e A(u; v, w) possesses the meaning of transition probability into state u € U, of
individual with state v € U due to the interaction with individual with state w € U;
A is a measurable function

A U > [0; +00), (5.3)

such that for any v, w € U

/A(u; v,w)dum) = 1. (5.4)

U

Referring to the mentioned above standard procedure (related to “the transition
N — 00”) we are interested only in such solutions t — f(¢#) which are so-called
admissible hierarchies® for any t > 0.

Definition 5.1 Admissible hierarchy is a sequence { f f}j>1 such that for any j > 1

(i) fj is aprobability density on U/ with respect to the measure i/, i.e., f ;7 > 0and

J )
J fidw =1
U .
() fi(up,...,uj) = fjQu,,...,uy), for(u,...,u;) € U/ and for any permuta-
tionr = {ry,...,r;}of theset {1, ..., j}; 4
(i) fiui,...,u)) = [ fizi1Qay, ..., ujp)dp(jg), for (uy, ..., u;) € U/
U

8 Note the double meaning of the notion “hierarchy” here: (1)—a special kind of system of equations and
(2)—a special kind of sequence of functions (classes of functions) with growing number of variables.
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5.2 A simplified model
In the present paper, to obtain the above mentioned stronger kind of solutions, we
impose a simplifying assumption:

Assumption 5.2 The function a does not depend on the second variable, i.e.,
a(w,v) =a(), forall (u,v) e U?,

for some measurable bounded nonnegative function a on U, and the function A does
not depend on the third variable, i.e.,

A, v,w) = A(u; v), for all (u,v,w) € U’ ,

for some measurable nonnegative function A such that

/A(u; v)du) = 1, forallveU. (5.5)
U
Assumption 5.2 means that during the interaction between two individuals the new
state of the first individual is chosen with probability that is independent of the current
state of the second individual.
One can easily see that making this assumption and restricting ourselves only to

admissible hierarchies, (i.e. assuming that f(¢) is an admissible hierarchy for any
t > 0) we can rewrite (5.1) into the form

G @) =0 (fi(1)), >0, i=12..., (5.6)

where Q:)j : LY(U/) — L'(UY) is given by

j
©,m) @y, ... u)) = Z/A(us;V)&(V)h(m,-..,usfl,v, Uspg, ..., u)du(v)
s=1y

j
— Za(us) h(uy, ..., u;) (5.7)
s=1

for each 1 € L'(U/). So we obtain a case of “j - separation” of all the equations of
the system.
We can first study a more general problem related to system (5.6):

Can this system be solved, without restricting only to solutions t — f (t) being
admissible hierarchies for any t > 0?

Having general solutions 7 +—— f(z)—for all such initial conditions f(0) which
satisfy f;(0) € L' (U/Y) for any j, we can study also solution satisfying a particular
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initial condition which is an admissible hierarchy. And we can ask then, whether f(¢)
is an admissible hierarchy for all + > 0. We shall now show easily, that this problem
can be immediately (and positively) solved by analyzing the equations of system
(5.6) separately for each j, in the standard Cp-semigroup sense in the Banach spaces
L' (UY).

By Tonelli and Fubini theorems it is easy to see that under Assumption 5.2 each
operator €) j is a bounded operator in L (UY). In fact, by (5.7), we have

1011wy < 24llal e 1Al 1w - (5.8)

for each h € L' (UY). ‘
Now, for each separate j, let us define 7; to be the Cop-semigroup in L1 (U’) gen-

erated by © j- These semigroups are operator norm continuous, by the boudedness of
the generators, and

T;(t) = €' foranyt >0, (5.9)

Let us also fix the initial data—a sequence {F /}j>1 such that

Fj e L'(U/) forany j > 1 (5.10)
and for each ¢ > 0 define the sequence f(t) = { fi (t)}j>1 as follows:

[i®=T;0F;, j=1

Let (X, | - ||) be a fixed normed space with X C @jeN L'(U/). We shall use the
following terminology to make the formulations of our statements precise: a function
[0; 4+00) 3t —> f(t) = {fj(t)}j21 with f;(t) € L'(U/) forany j > 1,1 > O'is
e a separately-weak solufion of (5.6) iff [0; +00) 3 t > f;(t) € LY(UY) are
differentiable as Ll(UJ) vector-valued functions for all j > 1 and (5.6) holds
with 9, meaning the derivative of an L' (U/) vector-valued function for each ;.
e a X-strong solution of (5.6) iff f(¢) € X forany ¢t > 0 and [0; +00) >t ——> f(¢)
is differentiable as X vector-valued function and

@ N ={8;(500) . i=z0, (5.11)
holds with dx ; meaning the derivative of an X vector-valued function.
Note, that to be an X-strong solution, is not only the differentiability kind problem
for t — f(¢). It is also the requirement that {(:)j(fj (t))} . € X forany r > 0.
]>

Obviously each X-strong solution is automatically a separately-weak solution, if X is
such a space that all the coordinate maps X 5 g —> g; € L'(U/) are continuous.
Corollary 5.3 Suppose that Assumption 5.2 and (5.10) hold. The function [0; +00) >
t —> f(t) defined above is a separately-weak solution of (5.6), and it is the unique
separately-weak solution for the initial data F = {F /}j> 1+ If, moreover, F is an
admissible hierarchy, then f(t) is an admissible hierarchy for any t > 0.
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Before the proof we need the following two lemmas.

Lemma 5.4 For each j > 1 the semigroup T; is positive® and for any h € L' (UY)

T;(thdu! :/ hdp!. (5.12)
U/ U/

J

Proof By (5.7) the operator ©® j +v;1is apositive (and bounded) operator in L' (UY),
with /—the identity operator and y; := j||a|l . By the series formula for the expo-

nent ¢/ ©i*7; 1) is also positive for any r > 0. And hence the operator

Ti(t) = ' @itviDe=1vi

is positive for any ¢ > 0.
For each h € L'(UY), by (5.7) and (5.5) we have

/(Z),-h du/ =0 (5.13)
v/
and thus, again by the series formula for the exponent, we get (5.12). O

‘We have:

Lemma 5.5 Suppose that X and Y are Banach spaces, A is a generator of the Co-
semigroup Ty in X, B is a generator of the Cy-semigroup Tg inY and S : X — Y
is a bounded operator satisfying

VxED(A) Sx € D(B)&SAX = BSx.

Then foranyt > 0 STy (t) = Tp(¢)S.

The above is obvious e.g. by the constantness of the function [0; +00) > t —
STa(t)x — Tp(¢)Sx for x € D(A).

Proof of Corollary 5.3 The first part of the assertion, is just obvious from the basic
Co-semigroup theory separately on each “level” j; to get the uniqueness we use the
abstract Cauchy problem theory for the C! solutions (see [10, Th. 1.3 Chapter 4])—it
suffices to observe that for each separately-weak solution [0; +00) > ¢t —— f(¥)
for any j > 1 the function [0; +00) > t — f;(¢) is automatically a C ! function
(as L'(U/) vector-valued function), because of the continuity of the generator €) j
Now assume that {F i }j>1 is an admissible hierarchy. Using Lemma 5.4 we see that

fo ={f (t)}j>l satisfies part (i) of the definition of admissible hierarchy for any
t>0. -

9 ie., forany > O and forany 0 < h € Ll(Uj) we have Tj(t)h > 0.
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Observe that, if g € L' (U/+1) and h € L'(UY) is given by

o) = [ gl g i)
U

for (uy, ..., u;) € U/, then by (5.7) and (5.5)

[@o@ . de@ian = Gjhr . G
U

foruy,...,u; € U. Hence, defining S; : L' (U/*!) — L!(U/) by the formula

(Sj9)uy,...,u;) I=/g(ul,--.,ujﬂ)dﬂ(ujﬂ)
U

we see that S; is bounded and S;© ;11 = ©S; by (5.14). Therefore using Lemma 5.5
and the fact that S;F;1 = F; we see that f(1) = {fj(t)}jZl satisfies part (iii)
of the definition of admissible hierarchy for any + > 0. To check part (ii) of the
definition we use a similar reasoning with any ,,variable permutation operator” P, :
L'(U/) — L' (U/), which is an isometry of L' (U/) and satisies P,(:)j = (:).,' P, for
any permutation r of {1, ..., j} (i.e. we use Lemma 5.5 with S = P,and X =Y =
L' (U%Y). o

As we could see, using the standard Cp-semigroup approach separately in each
space L' (U/) we got separately-weak solutions. The main goal of this section is to
show, that thanks to the abstract results of the previous sections, the system 5.6 can be
also solved in a different way, which can guarantee a “stronger kind”of solutions than
separately weak solutions obtained in Corolary 5.3. In particular we shall get a stronger
“j - joint” sense of the derivative d;, provided we restrict ourselves to an apropriate
class of initial conditions. To formulate the above more precisely and to prove it we
shall apply the theory of Sect. 4.2, namely Theorems 4.3 and 4.4. But observe that
we do not have any j-joint upper bound for ||® jhllL1uiy (conversly—our estimate in
(5.8) grows linearly in j...). Hence, obtaining a j-joint upper bound for the growth
of the semigroups 7; needs a more delicate argumentation, based on the positivity of
operators.

Lemma 5.6 ||7;(t)llop < 2v/2 forany j > 1,t > 0.

Proof By Lemma 5.4, if h € L' (U/) is positive, then T;(t)h is also positive and thus

1T Rl 1wy =/U.Tj(t)hd,u,j =/U.hd,uj = |12l 1 iy
j J
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Decomposing a real-valued function L'(U/) 3 h = hy — h_, where hy = w

and h_ = @ we have
Ti(h = Tj(Ohy — T (Oh-,
and
1T (Oh] < Tj(Ohs + T Oh— = 2T;(0)lh] .
Thus
175 (DRl iy < 201A0 L1 iy »

for each real-valued h € L'(U/Y). Finally, for a complex—valued function & € L'(UY),
decomposing it onto the real and imaginary part, we analogously obtain

1T Ohl L1 wiy < 2920100y - (5.15)
O
Now we may adopt the theory developed in the previous sections. Let (X i -l j),
j € N, be defined as
Xp=L'W), Il =1l -

Let (X, ||-]1) be any of the corresponding M~BDS of the sequence { (X, || - ||f)}jeN
(cf. Definition 2.9). Let us define in X:

0 :=diag®;, 7T :=diag7;.
jeN jeN

By Theorems 4.3 and 4.4 7T is a Co-semigroup in X and © is the generator of 7.
Recall that the function [0; +00) > t —— f(¢) was defined by the initial data—a

sequence { F /}j>1' Suppose now, that

{(Fi} o {®ij}j>] € X, (5.16)

and define [0; +00) 5 1 —> (1) by the formula f(¢) := ’T(t){Fj}j>1 forz > 0.
This function can be treated as the announced earlier new solution of the_system (5.6)
“stronger than f”. In particular, for any ¢+ > 0 we have f(¢) € X.

Theorem 5.7 Suppose that X is an M-BDS of the sequence {(X;, || - ||j)}jEN and
that (5.16) holds. Then the function t —> f(t) is an X-strong solution of (5.6) and
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f@) = f(t) for any t > 0. In particular f(t) € X fot any t > 0 and the function
t —> f(t) is differentiable on [0; +00) as an X-vector function. Moreover for any t

IOl <22 1{F;}

jzln‘

Proof Observe first that f (t) = f(¢) for any t, because by the definition of the direct
sum of operator functions (see Definition 4.1) we have fj(t) =T,OF; = fj@®).
And (5.16) means exactly that {F )i }j>] € D(®). Hence the assertion follows directly
from Theorem 4.3 and from the generator domain-strong differentiability property of
Co-semigroups (see e.g. [10, Th. 1.2.4]). O

Referring to Example 2.18 we may note that the appropriate M—BDS X can be
constructed for instance on the basis of any

N, X), 1=<p<oo, (5.17)

or
co,w (N, X). (5.18)

Note also, that a reasonable choice of the weight sequence w = {w;} ;e should guar-
antee that each admissible hierarchy is in X. We shall obtain this condition choosing
such w that:

ij < 400,

jeN
in case of (5.17), or

lim w; =0,
j—o00

in case of (5.18). And if we want more—namely—that the results of Theorem 5.7

could be applied to any initial condition being an admissible hierarchy, due to (5.8) it
suffices to assume

ijj < +00,

jeN
in case of (5.17), or
lim jw; =0
j—00
in case of (5.18).
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Appendix
A lemma on norm-monotonic and on similaritity linear maps

The result below is used mainly in the proofs of Proposition 2.11 and Theorem 4.4.

Lemma 6.1 Suppose that T : Y1 —> Y3 is a linear map. Then the following three
conditions are mutually equivalent:

(a) T is norm-monotonic;

(b) forany y,y' € Y1 (Iyli =11y Ih = ITyll2 = ITY'll2);
(¢) T is a similarity.

If moreover Ran T = Y, # {0}, then each of the above conditions is equivalent to:

(d) T isinvertible, T and T~" are bounded and
1T llop - 1T llop = 1. 6.1)

The obvious proof is omitted.

Remark 6.2 The condition (6.1) can be equivalently replaced by
ITllop - 1T~ lop < 1, (6.2)

because always | Tllop - 1T~ lop = ITT " lop = 7llop = 1.

The proof of Proposition 2.11

Proof 1. Ifr >s > 1land f € @jENXj,then NP HHjllj = I(PsfHjllj fors >
J = 1and [(Prf);lj = 0= [(Pof);l for j > s. This gives | P, £ = [Py f]
by (mono).

2. For increasing sequences “lim” and “sup” coincide.

3. It suffices to use the triangle inequality:

WA= WPr fIT = ILf =P f

and the boundedness of each convergent sequence.
4. (coor) and (inj) give the continuity of P, |x, because w; = Z; o p; for j € N, and
thus

Prix= > mjlx= D Zjo(pjlx).
j=1 j=1
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5.

6.

7.

10.

11.

12.

13.

14.

15.

16.
17.

18.

It suffices to use Banach — Steinhaus Theorem to the family {P, |x},~; of linear
operators, being bounded thank to (proj — —). -

By (appr) and part 4. we have || f|| = lim,— o0 [|Pr fIl < sup,.ey P f1I, so it
suffices to use (proj—).

The family of linear operators {/ — Py |x},>; on the space X is equibounded by
(proj—). Moreover, if f € Xgp, then (I — P,) f = 0 for n large enough, so we
get (2.11) by (den).

It is obvious by part 3.

It is obvious by parts 1., 2. and 3.

By f.f™ € X=" we have f® = 3_ T;f" foranyn € Nand f =

Z; 1Zj fj-Soby f(")n_)X_‘foo fj forany j =1, ..., r and by the continuity of

all the maps Z; we get fo X nHJrOO I

<
If feX, f(") € X=" and f™ -2 f, then by (coor) for any s > r wefl}iwe
0= "% £ which means that f; = 0. So f € X=". The proof for X, is

n—+od
analogic.

The map Z, : X, —> X, r_is a linear bijection, which is continuous by (inj).
By (coor) and by part 11. X, is a closed subspace of X, so by (ban) X, is also
a Banach space. But X, is a Banach space, hence it suffices to use the inverse
mapping theorem.

By (mono) Z, : X, — ’X\; is norm-monotonic, thus by Lemma 6.1 it is a
similarity and, also by this lemma, it is an isomorphism (in the case X, # {0}, but
when X, = {0} this fact is obvious).

We have

prix=Z " o (Pr —Pro1) Ix,

with Py = 0 and with Z, treated as a map into X, . Thus we get the continuity
of p, |x from the continuity of Z~! which follows from part 13., and from the
continuity of all the P; | x, which follows from (proj — —).

Let 7 > s> 1 and f € @;cy X;. By (proj) we have [P f|| = PP fI <
1P 1.

It follows from the fact that each C-sequence in a norm space is bounded

If f € @ ey X and {P; [}, is a C-sequence, then by (ban) P; f ;57>

some g € X. By (coor) (Prf)]# gj forany j € N, but for any j we have
(P f)j = fjforr > j, which gives f; = g;. Hence f = g.
Let 0 < m < n. Observe that for any h € GajeN Xjand j €N

g for

r—>+oo

Il for j € (m;n]

1(Pa = Pudi; ;= [O o} & omin] ©63)

where we denote Py = 0. Hence if f, g € @jeN X; and f =< g, then for any
jeN

1((Pn = Pu) Hjllj < 1((Pu —Pm)g)jlljs
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i.e. (Pn—Pw)f =X (Py— Pu)g, which by (mono) gives
NPu —Pu) fII < 1P — Pm)gll- (6.4)

When g € X, then by (appr) Prg-—"—= r_>+oo g, hence {P, g}, is a C-sequence, and
by (6.4) also {P; f},> is a C-sequence. By (bel—) we have f € X and by (appr)
and (6.4) (with m = 0) we get

1A= Tlim [P fll < lim [P-gll =gl
r—>+0o0 r—>+o00

The proof of Theorem 2.16

Proof Observe first that F@jeN X j is a normed base subspace of D jen X j thanks to

£an(N) C F. By Proposition 2.12 and by Proposition 2.15 we must prove that (mono)
and (appr) hold. Let f, g € Xgq, with f < g. Then by (2.19) we have

L IFa = I{IFi 05} e e < {11851} jen I1F = lIgll P x

which proves (mono). To get (appr) consider any f € F@jeN X and observe first
that

If = Puflira =10 =P fllrx = 1R {Ilfjll;};enlF. neN (6.5
where R, : F —> F is the linear operator given by

0 forj<n

(Ruh)j = hjforj>n

, heF,jeN.

Note, that the fact that the above formula properly defines the element R, from F
follows from (2.19), which also gives ||Ryllop < 1 for any n. In particular {R,},>
is an equibounded family of operators from B(F). Moreover if h € £4,(N) then R,h
is the zero vector from F for n sufficiently large, so R, h—L— 0. Thus by the

—>+oo
equiboundance and by the density of £, (N) in F we get Ryh =" + —> Oforany h € F,
including h = {||fj Il }jeN’ which gives (appr) by (6.5). O

Generalized inversion of diagonal operators and the proof of Corollary 3.7

To prove Corollary 3.7 it will be convenient to prove first the following lemma.
Lemma 6.3 Suppose that (X, | - ||) C EB]»GN Xj. IfA; € L(X;) forany j € Nand

A = diag Aj, then
jeN
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(i) Ker A = {0} <= VN Ker A; = {0},
(i) IfKer A = {0}, then A~'* = diag ((A;)™'*).
jeN
Proof “<” for (i) is obvious from the definition of diag A;. To get “=" assume
jeN

Ker A = {0} and suppose that u € Ker Aj,. Then we have {Aj(Ijou)j}jeN =
{0}jen € X, hence Zj,u € D(A) and A(Zj,u) = 0. Thus Zj,u = 0, which gives
alsou = 0.

To prove (ii), let’s again assume Ker A = {0}. By (i) both operators A~'* and
diag ((A j)’l‘) are well-defined, thus to prove their equality it suffices to check that

1‘f—g (:}dlag((A )~ 1’)f—gforany f, g € X.Buttaking f, g € X and

using twice both (3. 3) and (2.1) we get

A—l'f=g<:>f=Ag — VjEN fj=A]g] <:>Vj€N (A])_l.szg]

> ding (A=) r=¢

]

Proof of Corollary 3.7 Let A := diag A ;. By Proposition 3.2 A € C(X). Thus o (A)
jeN
is a closed subset of C and by Proposition 3.6 (iii) we have o (A) D U o(Aj).
jeN
Let A € o(A); we shall prove that A € U o (Aj). It suffices to study such A that
jeN
A g U 0 (Aj), and in such a case we have A € p ({Aj}
jeN
(iii). By (3.7) we also have

; eN) by Proposition 3.6

sup [[(A; — 1)y = +o0.
jeN

Let € > 0. By the definition of the spectral norm there exists j € Nandv € o ((A; —
1)~ 1) satisfying |v| > é But by “spectral mapping theorem” for resolvents of closed
operators in Banach space (see e.g. [5, Chapter V, Theorem 1.13])

{(z=M"t:izeo(A))) for D(A}) = X;

0 =
olld; -1 = [{(z—k)_l 2 €0 (A)YU0} for D(A)) # X,

thus there exists j € Nand z € 0(A;) such that |(z — A)’1| > é The above means
that there exists z € U o(Aj) with |z — A| < €. Hence A € U o(Aj). O

jeN jeN
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