PERMANENCE OF NONUNIFORM NONAUTONOMOUS
HYPERBOLICITY FOR INFINITE-DIMENSIONAL
DIFFERENTIAL EQUATIONS

TOMAS CARABALLO!, ALEXANDRE N. CARVALHO?*, JOSE A. LANGA!,
AND ALEXANDRE N. OLIVEIRA-SOUSA®:2

ABSTRACT. In this paper, we study stability properties of nonuniform hyper-
bolicity for evolution processes associated with differential equations in Ba-
nach spaces. We prove a robustness result of nonuniform hyperbolicity for
linear evolution processes, that is, we show that the property of admitting a
nonuniform exponential dichotomy is stable under perturbation. Moreover, we
provide conditions to obtain uniqueness and continuous dependence of projec-
tions associated with nonuniform exponential dichotomies. We also present an
example of evolution process in a Banach space that admits nonuniform expo-
nential dichotomy and study the permanence of the nonuniform hyperbolicity
under perturbation. Finally, we prove persistence of nonuniform hyperbolic
solutions for nonlinear evolution processes under perturbations.

1. INTRODUCTION

In the framework of dynamical systems, hyperbolicity plays a fundamental role
(see, e.g. [1, 2 B] and the references therein). It is the key property for most of the
results on permanence under perturbations. The permanence, on the other hand, is
an essential property for dynamical systems that model real life phenomena. That
importance is related to the fact that modelling always comes with approximations
(due do the empiric nature that it carries) and/or with simplifications (introduced
to make models treatable or simply because the complete set of variables that are
related to the phenomenon is not known). Therefore, in order that the mathe-
matical model reflects, in some way, the phenomenon modelled, it is essential that
its dynamical structures are robust under perturbation. It starts with the robust-
ness under perturbation of hyperbolicity itself. Here, we are concerned with the
robustness of nonautonomous nonuniform hyperbolicity.

In the discrete case, hyperbolic dynamical systems x,4+1 = Bz, appear when the
spectrum of the bounded linear operator B does not intercept the unit circle in
the complex plane. This implies the existence of a hyperbolic decomposition of the
space, which means that exist two main directions: one where the evolution of the
dynamical system decays exponentially and another where it grows exponentially.
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This property can be interpreted as a complete understanding of local or global
dynamics. The set of operators that has such decomposition is an open set in
the spaces of bounded linear operators and the operators in this set are called
hyperbolic operators. In other words, if B is hyperbolic there is a neighborhood of
B such that every operator in this neighborhood is hyperbolic. For autonomous
differential equations, when A is a bounded linear operator, & = Ax, by the spectral
mapping theorem [4], hyperbolicity is associated with linear operators such that the
spectrum does not intersect the imaginary line.

Generally, in nonautonomous differential equations, the notion of hyperbolic-
ity is referred to as exponential dichotomy. More precisely, consider the following
differential equation in a Banach space X,

t=At)z, z(s)=xs€ X. (1.1)

Under appropriate conditions, the solutions (¢, s; ), t > s, of this initial value
problem define an evolution process & := {S(t,s); ¢t > s}, where S(t,s)xs =
x(t,s;xs). We say that the evolution process S admits an (uniform) exponen-
tial dichotomy if there exists a family of projections, {Q(t); t € R} such that for
each t > s we have that S(t,s)Q(s) = Q(¢)S(t, s), S(t, s) is an isomorphism from
R(Q(s)) onto R(Q(t)), and

[S(t,s)(Tdx — Q(s))ll £(x) Ke (=9 ¢ > (1.2)
1S(t,s)Q(8)]lex)y < Ke*™9 t<s, (1.3)

for some constants K > 1 and a > 0. Note that, since the vector field is changing
in time, it is natural to think that for each initial time we have a hyperbolic de-
composition that resembles the properties in the autonomous case. There is a long
list of works through these last decades about existence of exponential dichotomies
and their stability properties, for instance: [5l 6] [7, [8 9] [0, 11} 12} 13]. In Henry
[T1] a robustness result is proved for exponential dichotomies, in the discrete case,
by characterizing dichotomy via admissibility for the associated difference equation
and, in the continuous case, by a discretization method (see Chicone and Latushkin
[7] for a comprehensive study of dichotomy and its robustness). The smooth de-
pendence, with respect to parameters, of the projections is considered in Potzsche
[14], using two different approaches.

If we replace the constant K in the above definition by a continuous function K (s)
in and , we say that admits a nonuniform exponential dichotomy (for
an introduction see [15]). Usually, the nonuniform bound is given by K (s) < De"!*l
for some v > 0. As in the uniform case, there are many works concerning issues
of existence and robustness for nonuniform exponential dichotomies [16}, 177 18], [19]
15, 20, 21, 22 23).

The robustness of nonuniform exponential dichotomy for equation can be
interpreted as follows: suppose that the associated solution operator (evolution
process) admits a nonuniform exponential dichotomy. The problem is to know for
which family of bounded linear operators {B(t) : t € R}, the perturbed problem

&= A(t)x + B(t)z, (1.4)
admits a nonuniform exponential dichotomy.
Barreira and Valls [20] studied under which conditions the nonuniform exponen-

tial dichotomy is robust in the case of invertible evolution processes. Later, Zhou et
al. [23], proved a similar result for random difference equations for linear operators
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without the invertibility requirement. More recently, Barreira and Valls [22], proved
that nonuniform exponential dichotomy is robust for continuous evolution processes,
also without invertibility. They consider an evolution process that admits a nonuni-
form exponential dichotomy with a general growth rate p(-). They proved that if
a>2vand B: R — L(X) is continuous satisfying ||B(t)|zx) < Se=3vleMI (1),
for all t € R, then the perturbed problem admits a p-nonuniform exponential
dichotomy.

We provide a interpretation of the robustness result as open property. In fact,
if an evolution process & admits a nonuniform exponential dichotomy, there is
an open neighborhood N(S) of S such that every evolution process in N(S) also
admits a nonuniform exponential dichotomy. Our proof of the robustness result
is inspired by the ideas of Henry [I1]. We prove that if a continuous evolution
process admits a nonuniform exponential dichotomy, then each discretization also
admits it. Then we use the roughness of the nonuniform exponential dichotomy
for discrete evolution processes, obtained by Zhou et al. [23], to obtain that each
discretization of the perturbed evolution process also admits a nonuniform expo-
nential dichotomy. Thus, to obtain our robustness result, we have to guarantee
that if each discretization of a continuous evolution process S admits a nonuniform
exponential dichotomy, then S also admits it.

With this method, we obtain uniqueness and continuous dependence of pro-
jections, and explicit expressions for the bound and exponent of the perturbed
evolution process. Besides, since we preserve the condition a > v of Zhou et al.
[23], we obtain an improvement of Barreira and Valls [22, Theorem 1] (see [1§]
for a situation where « > v is not required). We consider the case p(t) = ¢, the
other cases follow by a change of scaling in time. Moreover, we do not assume
that the evolution processes are invertible, then it is possible to apply our result
on evolutionary differential equations in Banach spaces, as the ones that appears
in [0 (24, 9] [11].

An important consequence of the robustness result regarding nonlinear evolu-
tion processes is the persistence under perturbation of hyperbolic solutions. More
precisely, consider a semilinear differential equation

z=At)zx + f(t,x), x(s)=zs € X, (1.5)

and suppose that there for each s € R and x5 € X there exist a solution z(-, s; x5) :
[s,400) — X, then there exist a nonlinear evolution process Sy = {S¢(t,s) : t > s}
defined by Sy (¢, s)x = z(t, s;z5). Amap & : R — X is called a global solution for Sy
if Sf(t,s)é(s) = &(t) for every t > s and we say that £ is a nonuniform hyperbolic
solution if the linearized evolution process over £ admits a nonuniform exponential
dichotomy. This notion also appears in Barreira and Valls [I5] as nonuniformly
hyperbolic solutions. In the uniform case, in Carvalho and Langa [0], it was studied
the existence of hyperbolic solutions from nonautonomous perturbation of hyper-
bolic equilibria for a autonomous semilinear differential equation. The persistence
of uniform hyperbolic solutions can be shown using the implicit function theorem,
see Potzsche [25].

Inspired by Carvalho et al. [24] we prove a result on the persistence of nonuniform
hyperbolic solutions under perturbations. In fact, if £ is a nonuniform hyperbolic
solution for Sy and g is a map “close” to f, then there exists a nonuniform hy-
perbolic solution for S; “close” to €. Additionally, we also prove that bounded
nonuniform hyperbolic solutions are isolated in the space of bounded continuous
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functions Cp(R, X), i.e., if £ is a nonuniform hyperbolic solution, then there exists
a neighborhood of ¢ in Cy(R) such that £ is the only bounded solution for Sy is
this neighborhood.

Therefore, the aim of this work is to establish: uniqueness and continuity for
family of projections associated with nonuniform exponential dichotomy; a robust-
ness result with the condition @ > v; and persistence of nonuniform hyperbolic
solutions. We restrict our attention to the study of robustness for nonuniform ex-
ponential dichotomies of linear evolution processes in the entire axis, Z and R, to
tackle the permanence of nonuniform hyperbolic solutions of semilinear differential
equations.

The paper is organized as follows, in Section [2] we summarize some important
facts for discrete evolution processes with nonuniform exponential dichotomy. We
prove uniqueness and continuity of projections and briefly recall the robustness
result of Zhou et al. [23] in our framework. Then, in Section we prove uniqueness
and continuous dependence for family of projections, and a robustness result of
nonuniform exponential dichotomy for continuous evolution processes. In Section [4]
we present a class of examples of evolutions processes in a Banach space that admit
nonuniform exponential dichotomy. Finally, in Section |5, we consider nonuniform
hyperbolic solutions for evolution processes associated with semilinear differential
equations. We prove that these solutions are isolated in C,(R, X) and that they
persist under perturbations.

2. NONUNIFORM EXPONENTIAL DICHOTOMY: DISCRETE CASE

In this section, we present some basic facts of nonuniform exponential dichotomy
for discrete evolution processes. We briefly recall some results of Zhou et al. [23]
(without considering a random parameter) that we will use to prove our results for
the continuous case. Furthermore, we establish uniqueness and continuous depen-
dence of projections associated with the nonuniform exponential dichotomy.

We start with the definition of a discrete evolution process in a Banach space
(X, |l - Ix) in a particular case where the family of operators are linear bounded
operators in X.

Definition 2.1. Let S = {S,,;m : n > m with n,m € Z} be a family of bounded
linear operators in a Banach space X. We say that S is a discrete evolution
process if

(1) Spn = Idx, for alln € Z;

(2) SpmSmk = Snk, for alln>m > k.
To simplify the notation, we write S = {Sp.m : n > m} as an evolution process,
whenever is clear are dealing with discrete ones.

Remark 2.2. Given a discrete evolution process S = {S, m : n > m} it is always

possible to associate S with the family {S, : n € Z}, where S, := Spi1n for
all n € Z. Conversely, for any family of bounded linear operators {S, : n €
Z} C L(X) define Spm = Sp—1---Sm forn > m and S, = Idx so that

S = {Sum : n > m} is discrete evolution process. Therefore, we often refer,
indistinctly, to {Sy, :n € Z} or {Sy.m : n > m} as the discrete evolution process.

Thus it is possible to associate the evolution process {Spm : n > m} with
following difference equation

Tpy1 = SnTpn, Tn € X, n€Z, (2.1)
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where Sy, = Sp41,n, N € Z.
Now, we present the definition of nonuniform exponential dichotomy.

Definition 2.3. Let S = {Sy,;m, : n > m} C L(X) be an evolution process in a
Banach space X. We say that S admits a nonuniform exponential dichotomy
if there is a family of continuous projections {Qn; n € Z} in L(X) such that
(Z) QnSn,m = n,QO; fO’f’ n > m;
(2) Snm : R(Qm) = R(Q) is an isomorphism, for n > m, and we define Sy, ,,
as its inverse;
(8) There exists a function K : Z — [1,+00) with K(n) < De*!", for some
D>1andv >0, and a > 0 such that

Hsn,m(IdX - Qm)H/;(X) < KV(TrL)e_a("_m)7 Vn > m;

and
1Sn.mQumllex) < K(m)e* ™™™, ¥n < m.

In this theory, K and « are usually called the bound and the exponent of the
exponential dichotomy, respectively.
We now recall the definition of a Green’s function.

Definition 2.4. Let S = {S, : n € Z} be a discrete evolution process which
admits a nonuniform exponential dichotomy with family of projections {Qn}nez.
The Green’s function associated to the evolution process S is given by

G o Sn,m(IdX - Qm)a an > m,
e _Sn,QO7 an <m.

A space that appears naturally when dealing with nonuniform exponential di-
chotomies is

x(Z) = {f:z—-X: SléIZ){Hf"”XK(nJrl)} = M; < +oo},

where K : Z — R is such that K(n) > 1 for all n € Z.
As in the uniform case, the next result shows that it is possible to obtain the
solution for

Tpt1 = SpZpn + fn- (2.2)

using the Green’s function.

Theorem 2.5. Assume that the evolution process S = {S, : n € Z} admits a
nonuniform exponential dichotomy with bound K (n) < De’!" and exzponent o > v.
If f e l‘f?K(Z), then (2.2) possesses a unique bounded solution given by

+oo
Ty = ZGn,k+1fka VneZ.
— 00

For the proof of Theorem see Zhou et al. [23]. Note that, in [23] they
consider tempered exponential dichotomies, but their proof holds true with the
condition a > v.

As a consequence of Theorem [2.5] we obtain uniqueness of the family of projec-
tions associated with the nonuniform exponential dichotomy.
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Corollary 2.6 (Uniqueness of projections). If S = {S,, : n € Z} admits a nonuni-
form exponential dichotomy with bound K (n) < De*I"l and exponent o > v, then
the family of projections is uniquely determined.

Proof. Let {ng) ;n € Z}, for i = 1,2, projections associated with the evolution
process S. Given x € X and m € Z fixed, define f,, = 0, for all n # m — 1, and
fm_1=K(m) tz. Thus, f € 199k (Z) and from Theorem [2.5) there exists a unique

solution {zy, }nez for

Tn+1l = SnTyn + fn7 n € Z.
Hence, z,, = ng ngﬂfk = Ggf),mfm,l = K(m) '(Idx — Q%))x, fori=1,2.
Therefore, QE}L) = Qg,%) (I

Next, we establish a result on continuous dependence of projections.

Theorem 2.7 (Continuous dependence of projections). Suppose that {Ty, }nez and
{8 }nez admit a nonuniform exponential dichotomy with projections {Q7 } ez and
{QS Y ez, exponents ar and as, respectively, and the same bound K (n) < DevI™.
If v < min{ar,as} and

sup {K(n + D||T, — Sn||z:(x)} <,

nez
then
. “11AT _ S e s te
sup {Kn) Q) — Qe } < |~ o—(astar) ©
Proof. Let z € X and m € Z be fixed and consider

fn{O, ifn#m-—1,

K(m)= 'z, ifn=m-—1

Thus, by Theorem there exist bounded solutions z* = {2}, ¢z given by zF :=

n
Gr 2K (m)~! for k = T,S. Note that, for n € Z,
xZ_H — Snxz = Tnmz — Sna:nT + fn
and x;§+1 — Snxﬁ = fn. Then, if z, := xz — xf we obtain that z,+1 = Sp2n + Yn,
where y,, = (T,, — S, )z for all n € Z. Thanks to the boundedness of the sequence
{2T},,ez and by the hypothesis on T}, — S, we have that {y,K(n + 1)}nez is
bounded, and by Theorem [2.5] we have that

Zn= Y G5 (e — S)GT 2K (m) ™,

k=—o00

and therefore, by the hypothesis on 7 — S, we deduce

lzmllx < > K(k+ e Ty — Syl e TF 2 x

k=—o0
e~ 4 e AT
T e=Gastan € IFllx:

The definition of z in m yields

2m = Ty — @y = (Gl = Gy ) K (M) 2 = (Q5, = Q) K (m) ™',
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Consequently,

_ e"dS e T
(@ — Qr)K (m)~'z]x < 1o (astan € 12l x,

which concludes the proof of the theorem. (I

Finally, we state a robustness result for discrete evolution processes with nonuni-
form exponential dichotomies.

Theorem 2.8 (Robustness for discrete evolution processes). Let S = {S,, : n € Z},
B={B,:ne€Z}C L(X) be discrete evolution processes. Assume that S admits a
nonuniform exponential dichotomy with bound K(n) < De’I" and exponent o > v,
and that B satisfies

|Bill(x) < 0K (k+1)71, Vk € Z,

where § > 0 is such that § < (1 —e™*)(1 +e~%)~1. Then the perturbed evolution
process T =S + B admits a nonuniform exponential dichotomy with exponent

& = —In(cosha — [cosh? & — 1 — 2§ sinh a]'/?),

and bound 5
K(TL) :K(n) 1+ m

where p = d(1+ e *)(1 —e *)7", Dy = [1 —de /(1 - e N7 Dy = [1 -
de B /(1 —e P! and B := &+ In(1 + 2 sinh a).

The proof of Theorem follows, step by step, the proof [23, Theorem 1] with
minimal changes. It is important to notice that all the arguments of their proof
still hold with the assumption o > v. We reinforce, that one of our goals is to prove

a robustness result of nonuniform exponential dichotomy for continuous evolution
processes with this same condition on the exponents («a > v).

max [D17 DQ],

3. NONUNIFORM EXPONENTIAL DICHOTOMY: CONTINUOUS CASE

In this section, we consider evolution processes with parameters in R. Inspired
by the ideas of Henry [I1]], we prove theorems that allow us to obtain the continuous
versions of the results presented in Section[2] The main theorem of this section is our
robustness result for nonuniform exponential dichotomies, namely Theorem [3.11]
and we also provide a version of it to be applied in differential equations, Theorem
In addition, we establish results on the uniqueness and continuous dependence
of projections associated with nonuniform exponential dichotomy, Corollary 3.8 and
Theorem respectively.

We define a continuous evolution process in X as follows.

Definition 3.1. Let S := {S(t,s): X — X ;t > s, t,s € R} be a family of contin-
wous operators in a Banach space X. We say that S is a continuous evolution
process in X if

(1) S(t,t) = Idx, for allt € R;

(2) S(t,S)S(S,T) = S(t77—)) fort>s>rt;

(3) {(t,s) e R%;t > s} x X > (t,8,2) — S(t,s)x is continuous.

To simplify we usually say that S = {S(t,s) : t > s} is an evolution process,
whenever is implicit that S is a continuous evolution process.
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Remark 3.2. Note that the operators S(t,s) : X — X, in the definition above, do
not need to be linear. In fact, in Section[d, we study permanence of the nonuniform
hyperbolic behavior for nonlinear evolution processes.

We also recall the notion of a global solution for an evolution process.

Definition 3.3. Let S = {S(t,s) : t > s} be an evolution process. We say that
¢:R — X is a global solution for S if S(t,s)(s) = &(t) for every t > s.

We say that a global solution & is backwards bounded if there exists to € R
such that £(—oo,to] = {£(t) : t < to} is bounded.

Now, we present the definition of nonuniform exponential dichotomy for linear
evolution processes:

Definition 3.4. Let S = {S(t,s);t > s} C L(X) be a linear evolution process.
We say that S admits a nonuniform exponential dichotomy if there exists a
family of continuous projections {Q(t) : ¢t € R} such that
(1) Q(t)S(t,s) = S(t,s)Q(s), for allt > s;
(2) S(t,s) : R(Q(s)) — R(Q(t)) is an isomorphism, for t > s, and we define
S(s,t) as its inverse;
(3) There exists a continuous function K : R — [1,+00) and some constants
a>0,D>1andv >0 such that K(s) < De’lsl and

1S(t,s)(Tdx = Q())ex) < K(s)e 79, >

ISt $)Qs)llexy < K(s)e®™, ¢ <s.

Remark 3.5. This definition also includes uniform exponential dichotomies, when
t — K(t) is bounded, and tempered exponential dichotomies, when t — K(t) has a
sub-exponential growth, see [IT, 23]. From now on we assume that K(t) = De’!*l,
teR.

In the following result we study each “discretization at instant t” of an evolution
process that admits a nonuniform exponential dichotomy.

Theorem 3.6. Let S be a continuous evolution process that admits a nonuniform
exponential dichotomy with bound K(t) = De’!!l and exponent o > 0. Then for
each t € R and [ > 0 the discrete evolution process

{Smn(t) : myn € Zwithm >n} :={SEt+ml,t+nl) : m,n € Zwithm > n}

admits a nonuniform exponential dichotomy with bound K;(m) := K(t + ml) and
exponent & = ad.

Proof. Define, for each t € R, the family of projections {Q,(t) = Q(t+ml) : m €
N}, then

Qumt)Smat) = Q(t+ml)S(t+mlt+nl)
= Sit+mlt+n)Q(t+nl)
= Sm,n(t)Qn(t)a

and the first property is proved. Note that, for m > n,

SR (1)) = St +mlt + nl)|rQ(t+ni))

and the right hand side of the equation is an isomorphism, so we define the inverse

Spm(t) : R(Q(t +ml)) — R(Q(t + nl)).
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Finally, for n > m,
[Sh,m () (Tdx — Qum(t)l| £(x)

||S(t + ml,t + nl)(IdX — Q(t + nl))||£(x)
K(t +ml)eoln=m),

IN

and, for n < m,

”Sn,m(t)Qm(t) ||£(X)

HSn,m(t)Q(t + ml) Hﬁ(X)
< K(t+ml)em=m),

Therefore, { Sy, m(t) : n > m} admits a discrete nonuniform exponential dichotomy
with exponent & = ol and bound K;(m) = K(t +ml) < De’I!le?!I™! which con-
cludes the proof. O

Remark 3.7. In Theorem for a fired t € R, the discretized evolution process
{Sn(t) : n € Z} possesses with a bound K; dependent of the time t and the exponent
a is independent of t. This is an expected difference with the the case of uniform
exponential dichotomy, where both, the bound and the exponent of the discretization
are independent of t, see Henry [11].

Now, as a consequence of Theorem [3.6] and Corollary we obtain the unique-
ness of the family of projections.

Corollary 3.8 (Uniqueness of the family of projections). Let S be an evolution pro-
cess which admits a nonuniform exponential dichotomy with bound K (t) = De¥!tl,
t € R, and exponent o > v. Then the family of projections is unique.

As another application of Theorem [3.6] we prove a result on the continuous
dependence of projections.

Theorem 3.9 (Continuous dependence of projections). Suppose that S and T are
linear evolution processes with nonuniform exponential dichotomy with projections
{Q5(t) : t € R} and {Q7 (t) : t € R} and exponents ar,as and with the same
bound K (t) = De’"l, fort € R. If v < min{ar,as} and

S {EWIT(t,s) = Sts)lex) } <e (3.1)

then

‘ 10T () — OS e e T

Sup {KOTNQT (1) =@ Wlleo)} < T——@arar ©
Proof. Let t € R, from Theorem [3.6|for [ = 1, {T,,(t) = T(t+n+1,t+n) : n € Z}
and {S,,(t) = S(t+n+1,t+n) : n € Z} admit a nonuniform exponential dichotomy
with exponents ar and as and the same bound K;(n) := K(¢ + n). Now, from
Theorem 2.7 we conclude that
e~ 4 e AT

-1 T S
K(t+n) Q" (t+n)-Q (tJF”)”L(X) Smﬂ

Since t is arbitrary and the right-hand side does not depend on ¢ the proof is
complete taking n = 0. a

Uniqueness and continuous dependence of projections were a simple consequence
of Theorem [3.6] and of course the results in the discrete case. However, to prove
our robustness result, we will need a sort of a reciprocal result of Theorem
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Theorem 3.10. Let S = {S(t,s) : t > s} C L(X) be a continuous evolution
process. Suppose that

(1) there exist 1 >0 and v > 0 such that

L) = sw {5 8)leoo e} < +oo,

(2) for each t € R the discretized process,
{Tm(t),n>m} ={SEt+nl,t+ml),n>m}
possesses a nonuniform exponential dichotomy with bound K;(-) : Z —
[1,+00), with K;(m) < De’"™| and exponent o > 0 independent of t.

If vl < «, the evolution process S admits a nonuniform exponential dichotomy with
exponent & = (a — vl)/l and bound

K(s) = D%*** max{L(v,1), L(v,1)} e*I5.

Proof. First, we fix ¢ € R and define the linear operator T,,(t) := Tp41,,(t), for
each n € Z. Then for each discrete evolution process {T,,(t) : n € Z}, there exists
a family of projections {Q,(t) : n € Z} such that the nonuniform exponential
dichotomy conditions are satisfied.

For each fixed k € Z we have

Tyii(t) = Tp(t + kl), Vn€Z.

Then this linear operator generates the same evolution process with associated pro-
jections {Qnk(t) }nez and {@Qn(t+ k) }nez. Thus by uniqueness of the projections
for the discrete case, namely Corollary [2.6] we obtain that for all n, k € Z,

Qn-‘rk(t) = Qn(t + kl)

Now, for all ¢ € R we define Q(t) := Qo(t). These projections are the candidates
to obtain the nonuniform exponential dichotomy.

Let us now prove the boundedness in the case t > s.

Claim 1: If t > s, then

1S(t, 5)(Idx — Q)| e(x) < K(s)e™ ),

where K is defined in the statement of the theorem.
In fact, choose n € N, such that nl + s <t < (n+ 1)l + s, then we write

S(t,s)(Idx — Q(s)) = S(t,s +nl)S(s + nl,s)(Idx — Qo(s)).
Thus, by hypothesis,
1S(s +nl, s)(Idx = Qo(s))llz(x) = [[Tn,0(s)(Tdx — Qo(5))[l2(x) < Ks(0)e™ ",
which implies that
[S(t,s)(Idx = Q(s)llecxey < IS s+ nl)|cx) Ks(0)e™ "
— K(S)ea(t_nl_s)/lHS(t, s+ nl)”L(X)e—a(t—s)/l
< De’lsl e evltl L(v,1) e—(t=9)/1,

A

where was used the fact that 0 <t —s—nl <.
Now, note that, if t > s > 0 we have

vit| —a(t —s)/l = —(a—vi)({t —s)/l+v|s|,



PERMANENCE FOR NONUNIFORM HYPERBOLICITY 11

and, for s <t <0,
vit| —a(t —s)/l = —(a+vi)(t —s)/l +v|s],
then choose & = (o — vl)/l. Thus, we obtain for t > s > 0 and s < ¢ < 0 that
[1S(t, s)(Idx — Q(s))|lex)y < Delslex e L(v,1)emat=)/!
< DL(v,1) e e2VIsle=alt=9),

Finally, for ¢ > 0 > s we have
[1S(t, ) (Idx — Q(s))ll2(x)

1S(t, ) (Idx — Q(5)*)]l £(x)
< 1St 0)(Idx — Q0)||£(x) [1S(0, 5)(Idx — Q(3)) | £(x)

DzL(I/, l)2 62(1 62V|s\efd(tfs).

IN A

Therefore, for t > s,
[S(t, s)(Idx — Q(s))|lc(x) < D?e** max{L(v,1), L(v,1)*}e?Isle=0(t=9)

and the first claim is proved.
Now, to prove the other inequality, for ¢t < s, we take n < 0 such that s 4+ nl <
t < s+ (n+1)l, and define for z € R(Q(s)) the linear operator

S(t,s)z:=S(t, s +nl)o [TO,n(5)|R(Qn(s))]_lz-

In other words,

S(t,s)z=8(t,s+nl) 0Ty, o(s)z.
Claim 2: If t < s, we have

I1S(t, $)Q(s)l| c(x) < K(s)e ),
Indeed, for z € X and s + nl <t < s+ (n+ 1)I, for n <0, by hypothesis,

[Tn,0(5)Qo(s)z]lx < Ks(0)e™™ ||z x-
Hence, by a similar argument to that in the proof of Claim 1 we obtain that
1S(t,9)Q(s)z]|x < [S(t, s + nl)ll cx)De’ e z] x < K(s)e* ||| x.

Now, to conclude the assertion we take the supremum for ||z|x = 1.
Claim 3: For all ty € R we characterize the kernel of Q(ty), N(Q(to)) = {2z €
X : Q(to)z =0}, as

N(Q(to)) ={z € X : [to, +00) Dt S(t,tp)z is bounded}.

Let z € N(Q(to)), so by definition Q(tg)z = 0 and for ¢ > tg we can use Claim 1 to
obtain

I15(t,to)zllx = [1S(¢,t0) (Idx — Q(t0))zllx < K (to)e™*~")||2]|x.

Therefore, [tg, +00) 5 t +— S(t,t0)z is bounded.
On the other hand, if z ¢ N(Q((t0))) and n > 0,

1Q()zlx < [1To.n(t0)@n(to)ll2(x) 1 Tn.0(t0) 2]l x
< DevltoleImle=am| 1§ (tg + nl, ty) 2| x -
Thus, we obtain
1Q(t0)2]|x D~ e~ Iolem( =) < ||S(to + nl, to) 2| x-
Consequently, as v < a we have that [tg, +00) 3 t — S(t,10)z is not bounded.
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Note that the last assertion implies that
S(t, to)N(Q(to)) € N(Q(1)).
Claim 4: The linear operator
S(t,to) : R(Q(to)) — X

is injective for all ¢ > .

Indeed, let z € R(Q(to)) with S(¢,%9)z = 0. Choose n € N so that t < nl + to,
then

0= S(to + nl,t)O = S(to + nl,t)S(tﬂfo)Z = 1—‘717()(15())2,’7

this implies that z € N(T,,0(t0)|r(Qo(t0))) = 10}

Claim 5: For all ¢y € R the range of Q(to) is
R(Q(to)) = {z € X : there exists a backwards bounded solution £ with £(tg) = z}.
Let z € R(Q(to)) and t < tp, then take n € Z such that t € [to + nl, to + (n + 1)]]
and define

g(t) = S(t,to + nl)TmQ(to)Z = S(t, to)Z.

Now, choose z € X so that z = Q(to)z, thus by Claim 2

€@ 1x < K(to)e®~")|z|x.
Thus, £ is a backward bounded solution such that £(tg) = z. Suppose that z ¢

R(Q(to)) and that there exists £ : R — X a global solution such that £(tg) = z.
For n < 0 we can write z = S(to, to + nl)&(to + nl), thus

[(Idx — Q(to))zllx < [IS(to, to + nl)(Idx — Q(to + nl))llz(x) [§(to + nl)|x
< DevloleIPlean gt 4 nil)|| x.
Therefore,
[(Idx — Q(to))=|lx D~ e~ "olemt=e) < jé(tg + nl)|x.

Since v < a, it follows that £ is not backwards bounded, and the proof of Claim 5
is complete.

Claim 6: S(t,t0)R(Q(to)) = R(Q(¢)).

Indeed, if z € R(Q(tp)), then there exists a backwards bounded solution &
through z in ¢t = ¢y. Thus, £ is also a solution through S(t, )z in time ¢ and we see
that S(t,t0)z € R(Q(t)). On the other hand, if z € R(Q(t)), there is a backwards
bounded solution ¢ with &(t) = z. Therefore, if n € Z such that nl +t < ¢y < t,
define

x = S(to,nl +1)S(nl +t,t)z € R(Q(to))-
Therefore, S(t,to)z = 2z and we conclude that S(t,t0)|r(Q(t,)) is an isomorphism.

Finally, we prove that the family of projections commutes with the evolution
process.

Claim 7: Q(t)S(t,s) = S(t,s)Q(s). For z € X, we have that

S(t,to)z = S(t,to)(Idx — Q(to))z + S(t, t0)Q(to)z.
Now, as (Idx — Q(to))z € N(Q(to)) and S(t,t0)Q(to)z € R(Q(t)), applying Q(t)
we obtain
Q(t)S(t,to)Z = S(t,to)Q(to)Z.
The proof is complete. O

We are ready to present the main result of this section.
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Theorem 3.11 (Robustness for continuous evolution processes). Let S = {S(¢, s) :
t > s} C L(X) be an evolution process that admits a nonuniform exponential
dichotomy with bound K (s) = De’!*! and exponent o > v. Assume that

Ls(v) =, {e " 1S(t, 8) || cx) } < +oc. (3.2)

Then there exists € > 0 such that if T = {T'(t,s) : t > s} is an evolution process
such that
sup  {K@)[|S(t,s) —T(t,s)llcx)} <e (3.3)

0<t—s<1
then T admits a nonuniform exponential dichotomy with exponent & := & — v and
bound

K(s) = D*e** max{Ly(v), LT(v)?} e**, (3.4)
where D := D(1 +¢/(1 — p)(1 — e~®))max{Dy, Dy}, and p,&, Dy and Do are the
same as in Theorem [2.8

Proof. Let n € Z and t; € R, then, by Theorem [3.6] the discrete evolution process
{Sn(to) := S(to+n+1,to+n) : n € Z} admits a nonuniform exponential dichotomy
with bound K;(n) < De’(*+7D) and exponent o > 0. Let ¢ > 0 be such that

<(l—e O‘)/(l +e‘a) and T = {T(t,s) : t > s} an evolution process that satisfies
. Let {T,(to) : n € Z} be the discretization of T at ¢y, and define, for each
n € Z and tg € R, the linear bounded operator

By (to) := T (to) — Sn(to).
Hence, from , we have that
IBa(to)lcx) < ey (n+1)7!
Therefore, by Theorem the discrete evolution process Ty, (tg) = Sn(to) + Bn(to)
admits a nonuniform exponential dichotomy with exponent
& := —In(cosha — [cosh® a — 1 — 2esinh a]'/?),

and bound

€
(1=p(A—e*)
where Dy, Dy, p are constants that can be found in Theorem [2:8]

Since each discretization at time t has the same exponent a > 0 we see that €
can be choose independent of ¢. Thus for each t € R, the discrete evolution process
{T,(t) : n € Z} admits nonuniform exponential dichotomy with bound K;(n) and
exponent & defined above. Then condition (2) of Theorem holds true for 7.

Moreover, from , T satisfies

1Tt s)lecxy < eK@) + (St s)]ex)
< e+ |9 8)|lex), for 0<t—s<1

Ky (n) == Ky (n) |1+ max [D1, Ds],

then supg<,_,<1{e "I T(t,5)| c(x)} is finite. Finally, note that it is possible to
choose € > 0 small such that & > v. Therefore, Theorem implies that 7 admits
nonuniform exponential dichotomy with bound K defined in (3.4) and exponent
a=a—-v>0. (]
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Remark 3.12. Assumption on the growth of S (analogous to that of [11],
Theorem 7.6.10] with v = 0, that is, the uniform case) is expected for evolution
processes that admit nonuniform exponential dichotomies, see Barreira and Valls
[15] or Ezample in Section[{

Remark 3.13. Theorem[3.11] allows us to see the robustness as an open property.
In fact, let &, be the space of all evolutionary processes that satisfy (3.2) and define
a distance in &, as

d,(S,T):= sup {e”|S(t,s) = T(t,s)|cix)}

0<t—s<1

Then, from Theorem|3.11] we see that if S € &, admits a nonuniform exponential
dichotomy with bound K (t) = De’!!l and exponent a > v, then there exists ¢ > 0
such that every evolution process T in a e-neighborhood of S admits a nonuniform
exponential dichotomy with bound and exponent given in Theorem |3.11].

Now, we present another formulation of Theorem that allows us to apply
the result for differential equations in Banach spaces.

Theorem 3.14. Let S = {S(t,s) : t > s} C L(X) be an evolution process that
admits a nonuniform exponential dichotomy with bound K (t) = De’l!l t € R, and
exponent o > v. Assume that

Ls(v):= 0<ilip {e vItS(t, 5) Mex } < +o00.

Let {B(t) : t e R} C L(X) so that R >t — B(t)x is continuous for all x € X and
IB(t)]lcix) < de M, vt eR.

Then any evolution process that satisfies the integral equation
T(t,s) = S(t,s) / S, 7)B(T)T(7,s)dr € L(X), t>s, (3.5)

admits a nonuniform exponential dichotomy for suitably small 6 > 0, with bound
and exponent given in Theorem|3.11|.

Proof. Let T ={T(t,s):t > s} be a evolution process satisfying (3.5). Then

t
IT(t, 8)llzex) < NS, )l cex) +/ 1S el B ey 1T(T,8) || 2(x)dT

Thus, fix s and define the function ¢(t) = e 1| T(¢, s)| ¢(x), for t < s +1,

o(t) < Ls(v) + Ls(v) / 1B 2ox)e!™ o) dr

By Gronwall’s inequality, we obtain that

t
ot [ IB() e ™lar
o(t) < Ls(v)e E , fort <s+1.
Therefore,

Lr(v):= 0<§up< {6 V‘tIHT(t § ||£(X)} < +Foo.
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Now, for 0 <t —s <1,

[15(t, ) = T(t,8)llc(x)

IN

t
/ e IUH17D Lo ()| B(7) | 2y L (v)dr

S

t
Ly (v)Ls(v) "l / B ()| gy

S
Then
K@)|S(,s) = T(t,s)|ccx) < Lr(v)Ls(v) D3,
and choose § > 0 suitably small in order to use Theorem [3.11] and conclude the
proof. O

Theorem is very useful when dealing with differential equations. In fact, let
{A(t) : t € R} be a family of linear operators, possibly unbounded, and consider

& =A)z, z(s)==zs€ X. (3.6)

Suppose that for each s € R and x5 € X there exists a unique solution z(-, s, xy) :
[s,+00) — X. Thus there exists an evolution process S = {S(t,s) : t > s} defined
by S(t, s)xs := x(t, s, zs) for each t > s.

To study robustness of nonuniform exponential dichotomy of problem , we
suppose that S admits a nonuniform exponential dichotomy and we want to know
for which class of {B(t) : t € R} C £(X) the perturbed problem

z=Alt)xr + Bt)x, z(s)=xzs € X, (3.7)

admits a nonuniform exponential dichotomy with bound K (t) = De”!*l and expo-
nent « > 0. In this way, Theorem [3.14]ensures that the nonuniform hyperbolicity is
preserved for exponentially small perturbations. In other words, if the norm of the
perturbation of B does not grow more than e=3"I!l for v < a, then the perturbed
problem admits a nonuniform exponential dichotomy.

Remark 3.15. In Barreira and Valls [22] a version of Theorem s proved
under different assumptions. They considered a general growth rate p(t) for the
nonuniform exponential dichotomy and proved that if « > 2v and B : R — L(X)
is continuous satisfying || B(t)||z(x) < 6e=3IPOlp/(¢), for all t € R, then the per-
turbed problem admits p-nonuniform exponential dichotomy. We note that
our method does not work for general growth rates p(t). We treat the case p(t) =t,
the other cases can be achieved by a change of scaling in time, and since our con-
dition on the exponents is only a > v we obtain a improvement of their robustness
result.

For A(t) bounded and B satisfying | B(t)||z(x) < 6e~>I*l, for all t, Barreira and
Valls proved in [20] a result similar to Theorem|[3.14} Their result also holds when
the evolution process S is invertible (which means that S(t, s) is invertible for every
t > s), even if A(t) is not bounded.In their proof, thanks to invertibility, they can
write explicit expressions of the projections for the perturbed evolution process. In
applications to partial differential equations, in general, A(t) is not bounded, see

Section [}

4. AN APPLICATION IN INFINITE-DIMENSIONAL DIFFERENTIAL EQUATIONS

In this section, we show an application of the robustness result in order to obtain
examples of evolution processes that admits nonuniform exponential dichotomies.
Inspired in an example of [15], we provide an evolution process defined on a Banach
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space that admits a nonuniform exponential dichotomy. Then, apply Theorem
to study for which class of perturbations the nonuniform hyperbolicity will be
preserved.

Let X and Y be two Banach spaces. Suppose that A is a generator of a Cy-
semigroup {e* : ¢ > 0} in X and B € £(Y) with 0(A4) C (—o0, —w) and o(B) C
(w, +00), for some w > 0, and there exists M > 1 such that

HeA(t75)||L(X) < Mefw(tfs), t> s

1By < Mel=9) ¢ <.

Remark 4.1. Let C be a generator of a hyperbolic Co-semigroup {et : t > 0}, i.e.,
the associated evolution processes {e€t=*) : t > s} admits an uniform exponential
dichotomy with a single projection Q(t) = Q € L(X) for every t € R. Then, there
is a decomposition X = X* @ X* such that A := C|xs and B = C|x« salisfy the
conditions above over X* and X", respectively, see |24, [8 [T1].

Let w > a > 0 and define the linear operator in Z = X x Y

A —atsin(t)Idx 0

A(t) := 0 B+ atsin(t)Idy |-

Consider the differential equation
2=A(t)z, 2(s)=2zs€Z. (4.1)
Then, the evolution process associated with problem is defined by
T(t,s) = (U(t,s),V(t,s))

where

t
Ult,s) = et exp{—/ aTsin(T)dT} and

t
V(t,s) = eB(t_s)eXp{/ aTSin(T)dT}
S

are evolution processes in X and Y, respectively.
The proof of the next result is inspired by Proposition 2.3 of [15].

Proposition 4.2. Let T = {T'(t,s) : t > s} be the evolution process defined above.
Then T admits a nonuniform exponential dichotomy with bound K (t) = Me2*(1+1t)
and exponent o = w —a > 0.

Proof. Define the linear operators P(t) = Px and Q(¢t) = Py for all t € R
where Px and Py are the canonical projections onto X and Y, respectively. Then
T(t,s)P(s) =U(t,s) and T(t,8)Q(s) = V(t,s) for all t > s.

In this way we have that Px commutes with T'(¢,s), for all ¢ > s and since
B € L(Y) generates a group in Y we have that V (¢, s) is an isomorphism over Y.
Note that

t
WUt s)lcxy = exp{—/ aTsin(T)dT}||eA(ts)£(X)
< Mefw(tfs)Jratcos(t)fascos(s)fasin(t)Jrasin(s)

Now, proceed as in Proposition 2.3 of [15] to obtain

Ult,s) < Melmwta)t=o)t2alsl+2a o 4 > ¢, (4.2)
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Similarly, we obtain that
IV (t,s)lcoy < Me2at2alslewra)t=s) for ¢ < 5. (4.3)
Therefore, 7 admits a nonuniform exponential dichotomy with bound K(¢) =
Me2¢(+1t) and exponent a = w — a > 0. O
Now, apply Theorem to Example

Theorem 4.3. Consider for each € > 0 the operator B.(t) € L(Z) such that
| Be(t)|| < ee=%lt | and define the operator

Ac(t) .= A(t) + Be(t), VteR.
If w > 3a, there exists € > 0 such that the evolution process associated with the
problem
t=A(t)x, z(s)=zs € Z. (4.4)
admits a nonuniform exponential dichotomy.

Proof. Let us prove first that the evolution problem associated with (4.1)) satisfies

sup {e_”‘t|||T(t,T)HE(Z)} < +o0. (4.5)
0<t—7<1

In fact, we have for ¢t > s that

IT(t, s)llcz) < NUE ) lcoxy + IV E )l ey

where U and V are the evolution processes defined in the proof of Proposition
Then it is enough to prove that each evolution process satisfies (4.5 in the
corresponding space. From (4.2)) we have that

672a\t|||U(t78)||L(X) < M62a+2a(|s\7|t\)67(w7¢1)(t75) < M62a67(w73a)(t78).

Therefore
sup {e*2a|t‘||U(t,s)||[;(X)} < 400, for all t > s.
0<t—s<1
Now, since ||eB(t_S)HL(y) < MeP=9) for some M > 1 and 8 > 0, for every t > s,
we have that

t
IV (t,s)|lcevy = exp {/ aTsin(T)dT}||eB(t_S)||£(Y) < Me4a+2a|t\e(ﬁ+a)(t—s)’

which implies that

sup {e 2|V (¢t )]} < +oo.
0<t—s<1

Now, from Proposition[f.2] 7 admits a nonuniform exponential dichotomy where

the bound is K(s) = Me?**+2lsl and exponent o = w — a > 0. Since v := 2a is

such that a > v, we apply Theorem to conclude that the evolution process

generated by admits a nonuniform exponential dichotomy. (]

Remark 4.4. Note that, in Theorem[3.1]] the assumption o > v of Theorem[{.3 s
expressed by w > 3a. On the other hand, to apply Theorem 1 of [22] the hypothesis
must be w > ba, because their condition is a > 2v.
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5. PERSISTENCE OF NONUNIFORM HYPERBOLIC SOLUTIONS

In this section, we study nonlinear evolution processes associated with a semi-
linear differential equation. Inspired by [24], we study persistence of nonuniform
hyperbolic solutions under perturbation for evolutions processes in Banach spaces.
More precisely, we use Green’s function to characterize bounded global solutions for
semilinear differential equations and conclude that nonuniform hyperbolic solutions
are isolated in the set of bounded continuous functions, see Theorem|[5.3] Finally, in
Theorem [5.4] we provide conditions to prove that nonuniform hyperbolic solutions
persist under perturbations.

Consider a semi-linear differential equation

g=Ay+ f(t.y), y(s)=ys. (5.1)
Assume that f is continuous in the first variable and locally Lipschitz in the sec-
ond and that {A(¢) : ¢ € R} is a family of linear (possibly unbounded) operators
associated with a linear bounded evolution process T = {T'(¢,s) : t > s}, i.e., for
each s € R and zg € X the mapping [s, +00) >t — T(t, s)zg is the solution of
= Az, z(s) = xp.

Then we have a local mild solution for problem (5.1)), that is, for each (s,ys) € Rx X
there exist 0 = o (s,ys) > 0 and a solution y of the integral equation

y(t, 5:92) = T(t,$)ys + / T(t,7)f (7 y(r, 5195))dr, (5.2)

for allt € [s,s+ o).

If for each (s,ys) € Rx X, o(s,ys) = +00, we can consider the evolution process
S¢(t,s)ys = y(t,s;ys). We refer to Sy = {Sf(t,s) : t > s} as the evolution process
obtained by a non-linear perturbation f of 7.

Suppose additionally that f : Rx X — X is differentiable with continuous deriva-
tives. Let £ be a global solution of Sy (see Deﬁnition, and Ly ={Ly(t,s) : t >
s} is the linearized evolution process of Sy on . Thus Ly satisfies

Lyt:s) =T(t,9) + [ T(t. 1D (r &)L (7, )

Definition 5.1. If Ly admits a nonuniform exponential dichotomy we say that &
is a nonuniform hyperbolic solution for S;.

In Barreira and Valls [I5] this notion is called nonuniformly hyperbolic trajecto-
T1€S.

Remark 5.2. Let ¢ be a global solution for Sy. Then

t
o(t) = Ly (t, s)p(s) +/ Ly(t,7)[f(m,0(7)) = Do f(7,€())p(T)ldT, t>s. (5.3)
In particular, the global bounded solution £ satisfies the integral equation (5.3)).

The next result allows us to characterize bounded nonuniform hyperbolic solu-
tions.

Theorem 5.3. Assume that there is a global nonuniform hyperbolic solution & for
Sy and that Ly admits a nonuniform exponential dichotomy with bound K(s) =
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De’lsl| s € R, exponent a > v, and family of projections {Q(t) : t € R}. If  is a
bounded global solution for S¢, then ¢ satisfies

+oo
p(t) = Gy(t, T)f (7:0(7)) = Do f (7, 6(7))p(7)]drT,

where G is the Green’s function associated with the evolution process Ly,
| Ly, 8)(Idx — Q(s)), if t > s,
Grlt:s) = { “Li(t5)Q(s) ift <s.

Moreover, if £ is a bounded nonuniform hyperbolic solution of Sy and

el T)— — T
20— sup sup &€ + ) = (4. 6(0) = Dof(1.6(0)a ]

]| <e teR [Eal

— 0, ase— 0,

(5.4)
then £ is isolated in the set of bounded and continuous functions Cp(R, X), i.e.,
there is a e-neighborhood of £, namely

Ne={p € C(R, X): sup lo(t) —E@)llx <€}, €>0,
te
such that £ is the only bounded global solution of Sy in N..
Proof. If 7 >t we have that

o(r) = Ly (m,t)e(t) + /tT Ly(7,8)[f(s,0(5)) — Dxf(s,£(5))(s)]ds. (5.5)

Thus, applying Q(7) in the previous equation we obtain

Q()p(r) = Ly(1,)Q(H)p(t) + /tT Ly(7,5)Q(s)[f (s, (s)) — Da f(s,£(s))(s)]ds.

(5.6)
Now, use that L¢(7,t)|r(q)) is invertible with inverse L (t,7) so we obtain

Ly(t, 7)Q(1)p(1) = Q(t)p(t) + /tT Ly(t,s)Q(s)[f(s,0(s)) — Duf(s,£(s))p(s)]ds.
(5.7)

Since L admits a exponential dichotomy with exponent o > v and ¢ is bounded,
we obtain that

1L (8, 7)Q(7)(7)]| < DeITle =) sup [|io(s)l| = 0, as 7 = +oo.
ElS]

“+oo
Q)p(t) = —/t Ly (t,s)Q(s)[f (s, 0(5)) = Daf(s,€(5))p(s)]ds. (5.8)

Similarly, for t > 7, as

ILp(t,7)(Tdx — Q(1))(7)|| < De”I™le™= sup ||o(s)[| = 0, as T — —o0,
seR
thus

(Idx = Q)p(t) = / Ly(t,s)(Tdx — Q(s))[f (s, 0(s)) — D f(5,£(5))p(s)]ds.

- (5.9)
Therefore, the result follows by writing ¢(t) = (Idx — Q(t))e(t) + Q(t)e(t) and
using the previous expressions.
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Finally, we prove that £ is isolated. Let ¢ € Cy(R,X) be a bounded global
solution of Sy with sup,cp [|@(t) — £(t)|| < e. Since ¢ and ¢ are bounded we apply
the first part of the proof for each and obtain

—+o0

p(t) —&(t) = Gy(t,T)[f (7, 0(7)) = f(7.6(7)) = Daf(7,£(7)) (0(7)) — &(7)]dT.

— 00

Note that, the Green’s function Gy satisfies
|G (t,7)||ex) < De’ITle@lt =71 for all ¢, 7 € R,
this together with condition (5.4) we obtain

sup [|(t) — £(t)| < 2Dp(e)a”" sup [[o(t) - £(t)]].
teR teR

For € > 0 such that 2Dp(e)a™! < 1 we see that p(t) = £(t) for all t € R. Therefore,
¢ is isolated and the proof is complete. O

Now, as an application of Theorem [3.11] we prove a result on the persistence of
nonuniform hyperbolic solutions.

Theorem 5.4 (Persistence of nonuniform hyperbolic solutions). Let f : RxX — X
be a continuous map with continuous first derivative with respect to the second

variable, T be a linear evolution processes and Sy be the evolution process generated
by f and T. Assume that

(1) T satisfies

sup {e‘”ltlHT(t,s)Hc(X)} < 400, (5.10)
0<t—s<1
(2) there is a global nonuniform hyperbolic solution & for S, i.e., Ly admits a
nonuniform exponential dichotomy with bound K (s) = De’lsl forall s € R,
and exponent o > v.
(8) & is bounded with sup,cp ||£(2)]| < M;

(4) f satisfies Condition (5.4);
(5) the derivative of f satisfies

sup sup{e”!!|| Dy f(t, z)]| £ (x)} < +o0;
Izl <M teR

(6) g:RxX — X is differentiable with continuous first derivative with respect
to the second variable and satisfies

. 0
sup - sup ™| Dyg (t, £(8) +2) — Dag(t, €0l 20x) <

—, and 5.11
lzllx <e teR 2 (5.11)

(Se%

sup ™If(t,2)—g(t,2)x+H|1Dof (h2) = Dag(t2)leco } < 75 (5.12)

teER
llzll x <M

for 0 < € < eg := min{M — sup,cg [|€(t)|| x,26 D=1} suitable small, where
0 > 0 is the same as in Theorem applied for Ly.

Then there exists a unique nonuniform hyperbolic solution ¢ for S, such that

sup [[€(t) — (1) <e.
teR



PERMANENCE FOR NONUNIFORM HYPERBOLICITY 21

Proof. If y is a global bounded solution for S,, then, as in Remark [5.2} we have
that

y(t) = L (t, s)y(s) +/ Ly(t,7)lg(1,y(7)) = Daf(7,€(7))y(7)]dr,

, (5.13)
€)= Lyt 5)€) + [ Lyt mf(r6(r) = Daf(r. (e
Thus ¢(t) = y(t) — £(t) satisfies the following integral equation
o) = Li(t.5)8(5) + [ Ly mh(r,o(r)dr (514

where h(t, ¢(t)) = g(t, (t) +£(t)) — f(t,£(t)) — Daf (L, £(1))d(2).
Then , by Theorem [5.3] there exists a bounded solution of in

B, :={¢:R— X : ¢ is continuous and sup ||¢(t)|| < €},
teR

if and only if, the operator

—+oo
(Fe)t) = | Crlt.s)h(s.o(s))ds,
—0o0
has a fixed point in the space Be.

Now, we use the fact that £; admits a nonuniform exponential dichotomy to
show that F has a unique fixed point in B, for suitable small ¢ > 0. In order to
use the Banach fixed point Theorem, we have to prove that F is a contraction and
that 7B, C B..

For 0 < € < ¢g and ¢ € B., we have

[(Fe) D) x

IN

+oo
D [ e”lsle=alt=sl||n(s, ¢(s))|| x ds
< 2Da Vsup e |[g(t,E(t) + (1) — f(1.E(t) + d(1)|1x

teR
4 2Dt sup sup CIFEE) +3) = F(0.6() = Daf (1 EB)alx

2] <e teR =] x
< €/2+2a ' Dp(e)e.

Thus, choosing € € (0,¢) such that 4a='Dp(e) < 1, we see that F¢ € B.. Now,
we show that F is a contraction. In fact, with similar computations we are able to
prove for ¢1, g2 € B, that

(Fon)(®) = (Foa))lx < 5supll61(6) = a(0)x-

Therefore, there is a unique fixed point ¢ in B, and we obtain ¥ = ¢ + £ a global
solution of &,.

Finally, we prove that v is a nonuniform hyperbolic solution, that means, the
linear evolution process Lg := {L4(t,s) : t > s} that satisfies

t

Ly(t7) = T(t,7) + / (¢, 5)Dag(s, () Ly (5, 7)ds

T

admits a nonuniform exponential dichotomy.
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To that end, we show that L satisfies conditions of Theorem [3.14] and we see
L, as a small perturbation of L;. Indeed, since 7 satisfies (5.10) and

t
Ly(t,s)=T(t,s) +/ T(t,7)Dy f(7,&(7)) Ly (7, s)dT,
from a Gronwall’s inequality and assumption (5) we see that

sup {e‘”ltl I Ls(t,T)|leex) ) < 4o
0<t—7<1

Finally, note that
t

Lg(t,7) = Ly (t,7) +/ Lg(t,8)[Dxg(s,9(s)) = Do f(5,€(5))] Lg(s, 7)ds.

T

Now, define B(s) := D,g(s,¥(s)) — D, f(s,£(s)) for all s € R. Since

I1B(s)llccxy < 1Dag(s,9(s)) = Dag(s,£(s))llcix)
+ 1 D2g(s,£(s)) = Do f (5,€(5)l (x)>

hypotheses (5.11) and (5.12) imply that ||B(¢)|| < de~3*I*l ¢ € R. Therefore B :
R — L£(X) satisfies conditions of Theorem and we conclude 9 is a nonuniform
hyperbolic solution of S,. O

Remark 5.5. Note that, in Theorem f and g have to be C*-close with a
exponential weight. In fact, the functions one has to consider are of the form h :
Rx X — X such that h(t, z) = e=3I!hy(t, ) for some hg that satisfy the conditions
for the uniform case (with v = 0 see [24, Lemma 8.3]), and this exponential weight
has to be considered on the C'-prozimity of the functions as in .

Remark 5.6. We point out that the existence of a nonuniform hyperbolic solution
can be achieved by an application of Theorem in the special case where f =0,
so &€ =0 is a nonuniform hyperbolic solution of § = A(t)y.

6. CONCLUSIONS

The method of discretization, results 3.6 and [3.10] allowed us to compare contin-
uous and discrete dynamical systems that exhibit nonuniform hyperbolicity. This
approach was already known in the case of uniform exponential dichotomies, see
for example [8 [II], and in this work we established it for the nonuniform case.
Through this procedure we obtain:

(1) Uniqueness of the family of projections: Corollary |3.8
(2) Continuous dependence of projections: Theorem
(3) Robustness of nonuniform exponential dichotomies: theorems and

A disadvantage of the discretization method is that it is not possible to consider
directly nonlinear growth rates p(t), as in Barreira and Valls [22]. Note that, this
case can be achieved by a change of scaling in time. Thus, it was possible to prove
the robustness result with the assumption o > v, which is the sharpest condition
we can get with this technique. We also note that condition is not required
in [22], and its needed when applying this discretization method. However it is
not a restrictive condition when dealing with evolution processes with nonuniform
exponential dichotomies, see for instance Barreira and Valls [I5] or Example
Therefore, we obtain an improvement on the exponents of the robustness result of
[22] at the price of having to assume (3.2).
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The continuous dependence of projections and the persistence of hyperbolic so-
lutions play an important role in the study of continuity of local unstable and
stable manifolds for an associated nonlinear evolution process. In [6] they use these
permanence results to conclude continuity of pullback attractors under perturba-
tion. On the other hand, it is not clear yet how to apply the results of stability of
nonuniform hyperbolicity in the theory of attractors. However the persistence of
nonuniform hyperbolic solutions and continuous dependence of projections should
be important to study continuity of invariant manifolds associated to the nonuni-
form hyperbolic solutions. This, in turn, will be crucial in a possible application in
the theory of attractors.
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