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The article describes sufficient conditions for the existence of positive solutions to both
the Cauchy problem and the Showalter—Sidorov problem for an abstract linear Sobolev type
equation. A distinctive feature of such equations is the phenomenon of non-existence and
non-uniqueness of solutions. The research is based on the theory of positive semigroups of
operators and the theory of degenerate holomorphic semigroups of operators. The merger
of these theories leads to a new theory of degenerate positive holomorphic semigroups of
operators. In spaces of sequences, which are analogues of Sobolev function spaces, the
constructed abstract theory is used to study a mathematical model. The results can be
used to study economic and engineering problems.
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Introduction

Let 8, § be real Banach spaces, the operators L € L(;F) (i.e. L is linear and
continuous operator) and M € CI(;§) (i.e. M is linear, closed, and densely defined
operator). Let us consider the nonhomogeneous linear Sobolev type equation

Li = Mu + f. (1)

For the first time in history, the term “Sobolev type equations” appeared in the paper [1].
Currently, these equations occupy a very vast area among non-classical equations of
mathematical physics, and are studied in very different aspects (see, for example, [2,3]).
Besides that, there are many treatises in which Sobolev type equations have other names,
for instance, “degenerate equations” [4] or “partial differential equations and systems not
solvable with respect to the highest-order derivative” [5]. In this paper, the terms [4] and [5]
are considered to be synonyms for the term [1-3]. We are interested in the conditions under
which equation (1) (ker L # {0} is allowed) has a unique positive solution.

The main tool to find such conditions is the theory of positive degenerative holomorphic
semigroups of operators. (Recall that the semigroup of operators V* = {V* : t € R} is
called degenerate if s—%iﬁrr(% Vt # 1 [2, Ch. 2]). Therefore, in Section 1 of this paper, we

present the basic facts of the theory of positive holomorphic semigroups of operators given
in |6, Ch. 1] and |7, Ch. 2 and Ch. 3|. Then, in Section 2, we extend the results of
Section 1 to positive degenerate holomorphic semigroups of operators. The main result
of Section 2 is the sufficient and necessary condition of the positivity of degenerate
holomorphic semigroups of operators. Note that this result is published for the first time.
Section 3 contains the main results of this paper. First, we consider the linear homogeneous
Sobolev type equation

Liu = Mu. (2)
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It turns out that if the operator M is strongly (L,p)-sectorial on the right for some
p € {0} UN |2, Ch. 2], then the resolving semigroup of equation (2) is a degenerate
holomorphic semigroup of operators U® = {U" : t € R}. If, in addition, the operator M is
strongly (L, p)-sectorial for some p € {0} UN [2, Ch. 2] and the semigroup U*® is positive,
then, for all uy € ' N4, , there exists the unique positive solution u = u(t) to the Cauchy
problem

Jim (u(t) —uo) =0 (3)
of equation (2) such that u(t) = U'ug. Here 4! is the phase space of equation (2), i, is
the proper generative cone, and 4 = (&, || - ||y, &) is the Banach lattice. Then we state
sufficient conditions for the existence of the unique positive solution to the Showalter—
Sidorov problem

tl_i)r& P(u(t) —up) =0 (4)

for equation (1). Here the operator P = s—lir% U' is the unit of the semigroup U*®, which is

t—
a projector by construction [2]. Note that, in this case, the positivity of the semigroup U*
is not enough, and the Banach lattices & = (L, || - ||g, 1) and § = (.| - ||z, T+) should
be matched.

Further, we use the abstract results in order to construct a positive solution to
Showalter—Sidorov problem (4) for an interpretation of abstract equation (1), where the
operators L = diag{Ly(\)}, M = diag{My(\)}, while Li(\) and My () are polynomials
with real coefficients such that

deg Li(\) < deg My(\) Vk € N.

In this case, it is necessary to switch classical Sobolev spaces to Sobolev spaces of sequences

8,9]

iy = {uz (e = oA el < oo}, mER, g1, +o0)
k=1

which are analogues of Sobolev spaces W,". Here {\;} C R, is a monotonically increasing
sequence such that klim Ar = +00. The paper [10] was the first to find conditions for the
—00

existence of a degenerate positive resolving group of operators of equation (2) in the case of
the strongly positive relatively bounded operator M, as well as conditions for the existence
of a positive solution to problems (2), (3) and (1), (4), where the operators L = L(A),
M = M(A) are polynomials with real coefficients such that deg L > deg M.

The methods and approaches developed in the paper can be widely used to solve
economic and technical problems in which the positivity of a solution is of practical
importance (for example, studying the process of pressure of a filtered fluid). The proposed
spaces of sequences allow to study problems in quasi-Sobolev spaces of sequences that are
quasi-Banach spaces [8,9] in the case of ¢ € (0, 1). The need to consider such non-classical
spaces takes place in a number of technical problems [11]|. Also, diagonal operators that
can be investigated by the proposed methods arise in closed economic systems (that is,
when the rate of production depends only on the output of the product itself) described
by balance models (Leontief type models) [12].
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1. Positive Holomorphic Semigroups of Operators

Consider the real Banach space U, the operator A : dom A C U — ‘U such that
A € CI(®D) (i.e., A is linear, closed, and densely defined). Denote by p(A) = {u € C :
(uI— A)~! € L(0)} the resolvent set of the operator A, where £(B) is the space of linear
continuous operators defined on B, o(A) = C \ p(A) is the spectrum of the operator A.
Slightly departing from standard |6, Ch. 1], we define the sectorial operator.

Definition 1. The operator A € CI($0) is called sectorial, if
(i) there exist the constants a € R and © € (§, ) such that

Sao ={n€C: Jarg(p—a)| <O, p#aj C p(A);
(ii) there exists the constant K > 1 such that

K
1l = A) ey < 77—
= Tu—d
for any p € S, 0.
Definition 2. The mapping V* € C*(Ry; L(D)) is called a semigroup of operators, if
VeV = Vit Vs, t € Ry Yo € 0. (5)

A semigroup is called holomorphic, if the semigroup can be continued in some sector
containing the ray R, with preservation of property (5).

Definition 3. The operator A € CI(*B) is called the infinitesimal generator of the
semigroup V* = {V*: ¢t € R}, if Av = tlir(l)@r(Vtv — o)t~ for all v € dom A. If A is
—

the infinitesimal generator of the semigroup V'*, then we write V* = et

Theorem 1. [6, Ch. 1| The following statements are equivalent.

(i) The operator A € CI(°B) is sectorial.

(ii) The operator A € CI(*B) is the infinitesimal generator of the holomorphic
semigroup {e* 1t € Ry} having the form

1
e = — [ (ul — A)retdu, t € Ry,
27
r

where the contour I' C S, e is such that |argu| — © for |u| — oo, p el

Remark 1. If the operator A is sectorial, then there exists a unit of the semigroup
{et .t € Ry} given by the formula I = :s—tlirorzr e, where “s-lim” denotes strong (i.e.
%

pointwise) limit.

Corollary 1. [6, Ch. 1| Let A € CI(B) be a sectorial operator. Then

—k
eM = s- lim (H— %A) , tER,.

k—o0

Note that Corollary 1 is true under more weak condition on the operator A.
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Definition 4. The real Banach space B = (B, || - || ) is called the ordered Banach space
B = (B, | - ||s,>x) if there exists the order relation >g, which satisfies the axioms of
reflexivity, transitivity, antisymmetry, and is consistent with the vector structure of the
space ‘B, i.e.

(i) (r >p y) = (ax >x ay) for any z,y € B and for all o« € Ry,

(i) (x >s y) = (r+ 2 >5 y+ 2) for any z,y € B and for all z € B.
If, in addition, the order relation > is consistent with the metric structure of the space
B, i.e. for all z € B there exist x,z_ € *B such that

(ili) (x4 > O)A (2 >3 ) A (x =24 —2_),

(iv) (12l > [9]) = (Jz]ls = [ylls) for any y € B,
then the ordered Banach space B = (B, || - ||s, >x) is called the Banach lattice. (Here
lz| =z + o).

As an example, we note the following Banach lattices:

(i) the space of continuous functions C(€2;R) for any domain 2 C R, if the order >
is defined by the formula (f > ¢g) & (f(z) > g(x) for all z € Q) with fi(x) =

max{f(z), 0}, f-(x) = max{—f(z),0},

[1,00), @ C R”, if the order > is defined by

S
> g(x) for a.e (almost everywhere) z € Q) with

aimé%gc{—f(x), 0}7

(ii) the Lebesgue space L,(2;R),q
the formula (f > ¢g) < ( f(z)

f+(z) = vraimax{f(z), 0}, f-()

(iii) the sequence space l,,q € [1,00), if the order > is defined by the formula (z > y)
(w1, > yy, for all k € N) with |z| = (|z]),

(iv) the space R" endowed with any norm, if the order > is defined by the formula
(a > b) & (ap > by for all k = 1,n) with |a| = col(|a4], |as], ..., |an])-

Note that not every ordered Banach space is a Banach lattice. Indeed, let C'([0,1]; R)
be a space of functions that are continuously differentiable on the interval [0, 1] endowed
with the norm

ol = ama (0] + a0
Suppose that the order > is given by the formula (z > y) < (z(t) > y(t) for all ¢t € [0, 1]).
The order > satisfies the axioms of reflexivity, transitivity and antisymmetry. In addition,
the order > is consistent with the vector structure of the space C*([0, 1]; R). However, the
order > is not consistent with the metric structure of the space C'*([0,1]; R). This fact is
easy to establish by considering the functions z(¢) = e and y(t) = €' for all t € [0, 1].

Definition 5. Let 8 be a Banach space. A convex set € C B such that a€ + € C
¢ for all o, 8 € Ry is called a cone. A cone € is called proper, if €N (—€) = {0}, and
generative, if B =€ — €.

Let 8 be a Banach lattice, then (it is easy to see) B, = {x € B : =z > 0} is a
proper generative cone. On the other hand, let 8 be a Banach space, and € C 8 be a
proper generative cone. Let us introduce the order relation >g by the formula (x >y y) <
(x —y € €). Then (B, || - ||, >») is an ordered Banach space but, taking into account the
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example of the functional space C''([0, 1];R), we see that B may not be a Banach lattice.
Further, we well distinguish the ordered Banach space (B, || - ||s, >») and the Banach
lattice (B, || - ||, B+ ).

Definition 6. (i) Let (B = (B, || - ||»,B+) be a Banach lattice. The operator A € L(*B)
is called positive, if AB, CB,.

(ii) A semigroup of operators V* = {V*' : t € R} is called positive, if V0, C
U, forall t € Ry.

Theorem 2. Let B = (B, || - ||s,B+) be a Banach lattice, and A € CI(*B) be a sectorial
operator. Then the following statements are equivalent.

(i) The resolvent R,(A) = (ul — A)~! is a positive operator for sufficiently large
nweR,.

(ii) The holomorphic semigroup {e* : t € R} is positive.

Proof. (i)=(ii) is true by virtue of Corollary 1. (ii)=(i) is true by virtue of the

representation [6, Ch. 1] R,(A4) = [ee #dt for all u > Reo(A).
0 ([

2. Positive Degenerate Holomorphic Semigroups of Operators

Let us construct degenerate positive holomorphic semigroups of operators. Suppose
that 4, § are Banach spaces, the operators L € L(;F) (i.e. L is linear and continuous),
M € Cl(4; F) (i.e. M is linear, closed, and densely defined). The foundation of our research
is the theory of degenerate semigroups of operators and the phase space method described
in [2, Ch. 3|. Let us give the necessary information on the theory of degenerate semigroups
of operators in Banach spaces. Consider the L-resolvent set p"(M) = {u € C : (uL —
M)t e L(F;)} and the L-spectrum o (M) = C\ p*(M) of the operator M, as well as
the operator functions R}(M) = (uL — M)™'L and L} (M) = L(uL — M)~", which are
called the right and left L-resolvents of the operator M, respectively (see |2, Ch. 1]). Let
pg € pX(M), ¢ =0,1,...,p. The operator functions

p p
R (M) = [ [ R (M), LG, (M) = [ L, (M)
k=0 k=0

are called the right and left (L, p)-resolvents of the operator M, respectively.

Definition 7. |2, Ch. 3| The operator M is called p-sectorial with respect to the operator
L with the number p € {0} UN (in short, (L, p)-sectorial), if
(i) there exist the constants a € R and © € (7, ) such that

SEo(M) = {u e C: |arg(n— a)| < O, # a} C pH(M);

(ii) there exists the constant K € R, such that

K
max { HR(LM,p) (M> HL(M)’ HL{/M,p) (M) H»C(S") } < B
I1 g — al
q=0
for any g, € Sko(M), ¢=0,1,...,p.
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Lemma 1. |2, Ch. 3| Let the operator M be (L, p)-sectorial for some p € {0} UN. Then
there exist the degenerate holomorphic semigroups of operators

1
2m

1
R(M)e'dp  and F* =
27i

r I

Ul = L (M)edp.

Recall |2, Ch. 3] that the semigroup V* is called degenerate, if s- tlir& V't #£ 1. Here
—

t € Ry, and the contour I' C Skg(M) is such that |argu| — © for p — oo, p € T If
Ve € C®(Ry; L(V)) is a degenerate holomorphic semigroup of operators, then we can
define kerV* = {v € U : Vv = 0 3¢t € R, }. Since the semigroups U® and F* are
holomorphic, we set U° = ker U®, §° = ker F'*. Let Ly be the restriction of the operator
L to 4% and M, be the restriction of the operator M to $° N dom M.

Theorem 3. [2, Ch. 3| Let the operator M be (L, p)-sectorial for some p € {0} UN. Then
(i) Lo € L(U°;FY) and My : U° Ndom M — F°;
(ii) there exists the inverse operator My ' € L(F;U°);
(iii) the operator H = My 'Ly € L(U°) (G = LoMy "' € L(FY)) is nilpotent of degree
less than or equal to p.

If V* € C®(Ry; L()) is a degenerate holomorphic semigroup of operators, then
we can define imV*® = {v € U : tlirori Vv = v}. Since the semigroups U® and F* are
%

holomorphic, we set 4! = imU®, F' = im F*. Let L; be the restriction of the operator L
to U', and M, be the restriction of the operator M to U Ndom M. Then U° P U C U and
o C3.

Definition 8. [2, Ch. 3| The operator M is called strongly (L, p)-sectorial on the right
(on the left) for some p € {0} UN, if M is (L, p)-sectorial for some p € {0} UN and

const

J(M)AL — M)™'Mully < ——5—— VYu € dom M,
AL TT [1ql
q=0

IR

(1,p)

where const = const(u) (there exists the lineal §, which is dense in § and such that

const

IMOAL = M) LE, (M) flls < —=2— vf €5,
NI [

where const = const(f)); A, u, € SF(M), ¢=0,1,...,p.

Remark 2. Without loss of generality, we can take a = 0 in Definition 7. Indeed, if we
find the resolving semigroup of equation (2) {U* : t € R, } for a = 0, then the semigroup
{eU" : t € R, } is resolving when a # 0.

Theorem 4. |[2, Ch. 3| Let the operator M be (L, p)-sectorial on the right (on the left)

for some p € {0} UN. Then there exists the projector P = s—tlir(gr Ut (the projector
ﬁ

Q = s- lim F*).

t—0+

29 Bulletin of the South Ural State University. Ser. Mathematical Modelling, Programming
& Computer Software (Bulletin SUSU MMCS), 2020, vol. 13, no. 2, pp. 17-32



MATEMATNYECKOE MOJAEJIMPOBAHINE

Remark 3. It is easy to see that, under the conditions of Theorem 4, there exists the
splitting of the space 4l and §, i.e.

WPod =dandF o F =3 (A1)

Definition 9. [2, Ch. 3] The operator M is called strongly (L, p)-sectorial for some
p € {0} UN, if M is strongly (L, p)-sectorial on the left for some p € {0} UN and

const

IAL = M)™ LG, o (M)l ey < —5——
Al TT [4q]
q=0

(1,p)
for every A\, u, € SF(M), ¢ =0,1,...,p.

Theorem 5. [2, Ch. 3| Let the operator M be strongly (L, p)-sectorial for somep € {0}UN.
Then there exists the inverse

operator Li' € L(F'uU). (A2)

Corollary 2. (2, Ch. 3| Let the conditions of Theorem 5 be satisfied, then
(i) the operators S = Ly'M; € CI(') and T = M;L;* € CI(F') are sectorial,
moreover, o(S) = o(T) = o (M);

1 k(p+1)

[ -1
i) i) eSP=s-lim <L - mzw) L fort € Ry,
P, fort=0, ) ]
- 7 k) (A3)
Ft— e’tQ = s—]}Lrgo L <L — mM) , fort e Ry,
Q, fort=0. ]

Therefore, if the operator M is strongly (L, p)-sectorial for some p € {0} UN then the
degenerate holomorphic semigroups U® and F'* have the forms (A3). Let us describe the
conditions under which these semigroups are positive.

Theorem 6. Let the operator M be strongly (L, p)-sectorial for some p € {0} UN, and
the Banach space U be a Banach lattice, 4 = (U, || - ||, Uy). Then the following statements
are equivalent.

(i) The operator [RLLL(]\/[)]”Jrl is positive for all sufficiently large p € R .

(ii) The degenerate holomorphic semigroup U® is positive.

Proof. (i)=-(ii) follows from (A3). (ii)=>(i) can be obtained by considering the
representation

(WL — M)~ == pH M (1 - Q) + (ul — 8)7' L' Q
q=0

for all u € S§(M). Hence
REQDP™ = (L = 5) 7P,
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Now we can use the arguments of Theorem 2, i.e.

(e 9]

(ul — S)™'P = /etSPe_“t dt for all > Reo(S) = Rea™(M).

Remark 4. Theorem 6 remoains true if we replace the space 4 (and the Banach latticDe
= (L0 || - ||, £+)) by the space § (and the Banach lattice § = (F, || - ||z, §+)), the operator
Rﬁ(M ) by the operator Lﬁ(M ), and the semigroup U*® by the semigroup F*. The proof of
this fact is left to the reader.

Example 1. Let the operators L and M be represented by square matrices of the order n.
The matrix M is called L-regular if there exists the number a € C such that det (aL—M) #
0. If the matrix M is L-regular, then there exist the non-degenerate matrices A and B of
the order n such that [13, Ch. 12]

L = Bdiag{3,,. 3y, s 3o Lo }A, M = Bdiag {I,, S}A,

o
where J,, is a Jordan box of the order p, with zeros on the main diagonal, I is the identity
l
matrix of the order k, S is a square matrix of the order n —m, > pr = m. For the fixed
k=1
p = max py, the L-regular matrix M is called (L, p)-reqular.
k=1,

Therefore, let the matrix M be (L, p)-regular for some p € {0} UN. Since the L-
spectrum o”(M) of the matrix M consists of the roots of the polynomial det (uL —M)~! =
0, then the formula

U = /Rﬁ(M)e“t dp = A diag {0, e} A,
v

where the contour v C C bounds the domain containing (M), @, is the zero matrix of
the order m, which defines the degenerate holomorphic group U*®. According to Theorem 6,
the group U*® is positive exactly when the matrix

(R (M) = A diag {O, (pI = S) P71 }A
is positive for all sufficiently large p € R,
Example 2. Let B = (B, ]| - ||s,¢) be a Banach lattice, V* be a positive degenerate
holomorphic semigroup of operators, im V'* be an image of V*, and V° be the unit of V°.

It is easy to see that im V*N& # {0}. Let us show that the inverse proposition is not true.
Let 4 = R3, the operators L and M be given by the matrices

1

10
L= 10 and M =
11

0
0
1
Since the L-spectrum of the matrix M is oZ(M) = {5, 1}, then the matrix M is (L, 0)-

regular and

1 1 0
L _ -1
RE(M) = (21— 1) 1 1 0
o 1 2p—1
1—p pn—1
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Hence
1 10
U==-( 1 10
2\ 11 2
and im U® = {u € R® : u; = uy}. Consider the canonical cone € = (R,)? in R3. Obviously,
imU*NE={u€l:u =uy} # {0}, however, the group U® is not positive. In addition,
the right L-resolvent R[(M) of the matrix M is not positive for all sufficiently large
we Ry,

3. Positive Solutions to Abstract Equations

Let 4, § be Banach spaces, the operators L € L(;§) and M € CI(4L; F). Consider
linear homogeneous Sobolev type equation (2). The vector function v € C*(R,; 41) is called
a solution to equation (2), if the function u satisfies this equation. The solution u = ()
to equation (2) is called a solution to problem (2), (3) if condition (3) is satisfied for some
Uy € s

Definition 10. [2, Ch. 3| The set P is called the phase space of equation (2), if
(i) any solution u = u(t) to equation (2) belongs to P, i.e. u(t) € P for any ¢t € R,
(ii) there exists a unique solution to problem (2), (3) for any ug € P.

Theorem 7. |2, Ch. 3| Let the operator M be strongly (L, p)-sectorial for somep € {0}UN.
Then the phase space of equation (2) is the subspace {1

Note that if u = u(t) is a solution to problem (2), (3) under the conditions of Theorem 7
and some ug € ', then the solution has the form wu(t) = Uluy, where U®* = {U* :
t € R} is a degenerate holomorphic semigroup of operators from Lemma 1. Further,
if $0= (8] - |lu,$44) is a Banach lattice, and U® is a positive degenerate holomorphic
semigroup of operators, then 4, N U # {0}. Indeed, (u € U') < (Pu = u), where the
projector P is the unit of the semigroup U®. Since the semigroup U*® is positive, then we
have Utug > 0 for any ug € 4. If uy € U, NUL, then (Ulug > 0) = (Puy > 0). Denote
Ul =y Nyt

Corollary 3. Let the conditions of Theorem 7 be satisfied and suppose that the degenerate
holomorphic semigroup of operators U® is positive. Then there exists the unique positive
solution to problem (2), (3) for any ug € Y.

The proof of Corollary 3 is left to the reader.

Remark 5. Let us show that, for any ug € 4, there exists a solution to problem (2), (4),
which has the form u(t) = U'ug. Since U* = PU" = U'P, then PU'ug = U'Pug — Puy
for t — 0+4. The result follows from Theorem 7. If the degenerate holomorphic semigroup
U* is positive, and ug € 4L, then the solution u(t) = Utug to problem (2), (4) is positive.

Now, consider linear unhomogeneous Sobolev type equation (1). The vector function
u € CY((0,7); ) is called a solution to equation (1), if the function u satisfies the equation
for some 7 € Ry and f : (0,7) — §F. The solution u = wu(t) to equation (1) is called
a solution to problem (1), (3) (problem (1), (4)), if the solution satisfies condition (3)
(condition (4)) for some wug € §1.
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Theorem 8. [2, Ch. 3| Let the operator M be strongly (L,p)-sectorial for some p €
{0} UN. Then for any vector uy € L and any vector function f : (0,7) — F such that
O =0-Q)f € CP*((0,7);F%) and f' = Qf € C(|0,7]; F*) there exists a unique solution
u = u(t) to problem (1), (4), and the solution has the form
- L def° / 141
u(t) = —;HQMO_ W(t) + Uy +/Ut_SL1_ fH(s)ds, t € (0,7). (6)
= 0

In addition, if the initial vector ug satisfies the relation

(I - Q)up = — lim Z HOM5 ' = (8), (7)

then there exists a unique solution u = u(t) to problem (1), (3), and the solution has the

form (6).

Definition 11. Let the operator M be strongly (L, p)-sectorial for some p € {0} UN.
The Banach lattices 4 = (L, || - [|g, $4+)) and § = (F, || - [|5, T+)) are called concordant with
respect to the pair (L, M) (briefly, (L, M)-concordant) if

(i) ﬂi =¥ Ny, and %’ﬁ = F*NF, are the proper generative cones, k = 0, 1,

(ii) the operators L € L(U%;F%) and M € CI(U%;F*), moreover, there exist the
operators Ly € L(FL;UL) and My € L£(F9;9).

Corollary 4. Let the operator M be strongly (L, p)-sectorial for some p € {0} UN, the
Banach lattices 4 = (4[| - ||y, 4+)) and § = (T, - llz.§+)) be (L, M)-concordant, and
the degenerate holomorphic semigroup of operators U® be positive. Then for any wvector
function f:(0,7) — § such that —d;téo e C((0,7);8%), ¢ =1,p, and f* = C([0,7];FL),
and for any vector ug € Ly there exists a unique positive solution to problem (1), (4), and
the solution has the form (6). If, in addition, the initial vector uy € ;. satisfies condition
(7), then there exists a unique positive solution to problem (1), (3), and the solution has

the form (6).

In order to prove, we note that the operator H = My 'Ly € £(U%) and, therefore, the
operator H is positive.

Example 3. Let the spaces 4 = § = R" and the operators L, M € L(4;F) be given by
the matrices

L = diag {3y 3ps s dpps I}y M = diag {L,., 5,

o
where J, is a Jordan box of the order p, with zeros on the main diagonal, I is the
l
identity matrix of the order k, S is a square matrix of the order n —m, > p, = m. Fix
k=1
p = max{p1, p2, ..., P }, then the matrix M is (L, p)-regular according to Example 1.

Let us construct positive solutions to problem (1), (4). According to Corollary 4, it is
necessary to show that the operator M is strongly (L, p)-sectorial for some p € {0} UN.
To this end, we use equivalent conditions (Al), (A2), which are easier to verify in our
case. Construct the projectors P = @Q = diag {O,,,I,_,,}. Define the subspaces U° =

span {ey, €y, ..., } and U = span{en 1, €mya, ..., en}. Here e, € R™ where the k-th

26 Bulletin of the South Ural State University. Ser. Mathematical Modelling, Programming
& Computer Software (Bulletin SUSU MMCS), 2020, vol. 13, no. 2, pp. 17-32



MATEMATNYECKOE MOJAEJIMPOBAHINE

coordinate equals 1, while all the rest coordinates are zeroes. Then the space 4 can be
represented as the direct sum of two subspaces 4 = {° @ U!. Similarly, we can construct a
splitting of the space §. Therefore, condition (A1) is satisfied. The actions of the operators
L and M are splitted and their restrictions to the subspaces U*, k = 0, 1 take the form

Ly = dlag {3}7173[)27 "'731)17 @nfm}a Ly = dlag {©m7 anm}a

My = diag {L,,, Op,—p,}, M; = diag {O,,,, S}.

Then there exist the operators
L7t = diag {O,,,I,_n}, My* = diag {I,,, Op,_,n}

and condition (A2) is satisfied. Therefore, we see that conditions (A1), (A2) are satisfied.
Hence, the operator M is strongly (L, p)-sectorial. Construct the operator

H = My Ly = diag {3, 3p: -+ Ipr» Onm }

The formula
L . S
U = /RM(M)e“t dp = diag {O,,, e}

v

defines a degenerate holomorphic group of operators, where the contour v C C bounds the
domain containing o (M), and @,,, is the zero matrix of the order m. Moreover, Theorem 6
shows that the group U* is positive exactly when the matrix

(R (M)P* = diag {Op,, (uI — S)777'}

is positive for all sufficiently large ¢ € R,. Further, we assume that the matrix S satisfies
this condition.

As a cone, we consider the proper cones . = . = {R,}". Then the Banach lattices
= (] g, $44)) and § = (F, || - |lz,F+)) are (L, M)-concordant. Therefore, all the
conditions of Corollary 4 are satisfied. Hence, there exists a unique positive solution to
problem (1), (4), which is given by formula (6) for any vector function f : (0,7) — § such
that —dstj; € C((0,7);8%), ¢ =1,p, and f' = C([0,7];FL), and for any vector ug € &l;.
Note that the conditions on the vector function f : (0,7) — § can be satisfied [10], for

example, if we consider the vector function f(t) = e™ f°, where a € Ry, —f° € §9.

4. One Concrete Interpretation of Abstract Equation

Consider the monotonically increasing sequence {A\;} C R, such that lim A, = +o0.
k—o0

Construct Sobolev spaces of sequences [, m € R, q € [1,4+00), which are Banach spaces

endowed with the norm
g = (D 2 w)

Obviously, the embeddings [7* < [ are dense and continuous for all m > n and g € [1,00).
Suppose that the operator Au = (Ajuy, Adgus,...) acts in the space of sequences, then
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A lg”Q — 17" is linear, continuous and continuous invertible for all m € R and ¢ € [1, 00)

Tk . Sk .

[8,9]. Let L(¢) = > a?{ﬂ and My(() = > b?(ﬂ be polynomials of the degrees 7, and sy,
j=0 j=0

respectively, with real coefficients such that the roots of a finite number of the polynomials

Ly (¢) are the numbers ¢ = \;. Construct the operators
L = diag{Li(Ar)}, M = diag{M(\)}
acting in the Banach spaces of sequences satisfying the conditions
ri < s forall k€ N. (8)

Suppose that there exists s = mgx{sk}, denote r = m]?x{rk} and construct the operators

Le L(pt2rs0m), M e L(I;77%#;17). By virtue of condition (8), we obtain that s > r. Set
U= F =17 meR, qe [l,+00), then the operators L € L(F), M € CI(L; F),
domM = ["+2s.

Proposition 1. Suppose that condition (8) is satisfied and the polynomials Ly = Li(()
and My = My(C) for all k € N have only real roots and do not have common roots,
moreover, the roots of a finite number of the polynomials Ly (C) are the numbers ( = Ay
and the condition

af b <0 for all k € N such that Li(\,) # 0 9)

is satisfied. Then the operator M is (L, 0)-sectorial.

Proof. Construct the L-spectrum of the operator M

My (Ae)
Li(A)

where the numbers py, € o(M) ordered taking into account their multiplicities are real
numbers and, by condition (8), tend to —oco. Denote a = mAX [l Denote by {er : er =

o"(M) ={u, € C: py, = k: Lg(A\g) # 0},

(0,...,0,1,0,...)} a family of vectors, where the unit is on the k-th position, and construct
the operator

o -3 (i)~ 3 (5)

k=1 k=1

where /7 at the sum means absence of the terms with the numbers k such that Ly (A\;) = 0.
Next, consider

|<u,er>]7lex|?. I(A) 1T
IRE(M)ul|? 00 = Z’ ﬂu e 2/‘%@‘ L)~ —

— Z loelQr) 2 < Z M ! —
u— ukl sin 0| u—al
m+27‘
- sm@\u al? Z (‘uk‘ ()\k)

where the angle 6 = 7 + «, a € (0,F). Therefore, we see that the operator M is (L, 0)-
sectorial. 0

q
V' = ol o
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Construct the splitting of the space U into the direct sum of two subspaces:

0 _ ym+2r __ _ m+2r . Uk 7& 07 k Lk()\k> = 07
=15 _{u—{uk}Elq Cup =0, k:Lp(A\p) #£0 [

1 gm+2r - m+2r . Uk = 07 k Lk(Akz) = 07
H =t _{u_{Uk}EZq Cup A0, kL) #0 7
Similarly, we construct the splitting of the space § into the direct sum of two subspaces:

om B m . Je#0, k:Lig(\g) =0,
SO_lq,o—{f—{fk}EZq : fZ:O, /ﬂ:LZ()\Z)#O }7

1 m _ m ., fk:O, kLk()\k):Oy
5 —lql—{f—{fk}elq R 20, K Ly(a) £0 }

Then the operators L, € L(U%FY), Lyt € L(FHUY), Myt € L(F%U) are defined as
follows:

S _ < €r >
Llul = Z/Lk()\k) < ul,ek. > ey, Ll 1f1 Z Lf )\k €k,
k=1 k=1 k(A)
. < fo e >
M0 = — =" e
0 f k”LZ - Mk(Ak) k
1L (A )=0

Therefore, we see that, under the conditions of Proposition 1, the operator M is (L,0)-
sectorial and conditions (A1), (A2) are satisfied.

In the space i1, consider the family of vectors {e;} and the canonical cone {1, formed as
a closure of a linear combination of the vectors {e;} with non-negative coefficients. Then
the space (LU, Uy, || - |lgm+2-) forms a Banach lattice. Similarly, in the space §, we consider
the family of vectors {e;} and the canonical cone §. as a closure of a linear combination
of the vectors {e;} with non-negative coefficients. Then the space (§, 3+, || - ||4m) forms a
Banach lattice. Here the sets are as follows:

m+2r m+2r Uk207 kLk()‘k): )
ﬂi:lqﬁQ:{u:{uk}Equ:Uk_ L s

|
o
=~

uizlg?fg”:{uz{u;ﬁ}ezg”?r; “';;8 22:83;8 }
m _ m . fe=0, /{:L()\):O,

Therefore, it follows from the construction of the operators Ly, Ly , Ly', My "' that the
Banach lattices 8 = (L, || - ||y, &4 )) and § = (§, || - |lz, 5+)) are (L, M)-concordant.

Theorem 9. Suppose that the conditions of Proposition 1 are satisfied, the values of the
polynomials Ly = Li(C) and My = M;({) are positive for ( = Ny such that Ly(\,) =
0. Then for any vector function f : (0,7) — § such that —f° € C'((0,7);§%), f' €
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C((0,7);§L) and for any ug € YU such that uj € UL, there exists the unique positive
solution uw = u(t) to problem (1), (4), and the solution can be represented as

t
u(t) = —Mo’lfo(t) + Ulug + /e(ts)SLllfl(s)ds,
0

where

- Mi(\)
Utu(l):z/exp (Lk()\k) <u(1],ek >ey.
k=1

Proof. Let us show that the operator M is positive and strongly (L, 0)-sectorial. Consider
the L -resolvent of the operator M

(ul = M)~ = i/ (MLk(ik;ik;[k()\k)) * i/ (Lk(ik')’(ifjﬂk)) o

k=1 k=1

which is a positive operator by construction. Here / at the sum means absence of the
terms with the numbers & : Li(Ax) = 0. Therefore, we see that the operator M is (L, 0)-
sectorial, conditions (A1), (A2) are satisfied, and the Banach lattices & = (&L, || - ||g, L6y ))
and § = (5, || - ||z, §+)) are (L, M)-concordant. The proof of the theorem is true by virtue
of Corollary 4.

O

Conclusion

In this paper, we find conditions under which a resolving semigroup of operators is
positive, and obtain sufficient conditions for the existence of positive solutions to both the
Cauchy problem and the Showalter—Sidorov problem for an abstract linear Sobolev type
equation in the case of a relatively sectorial operator. Abstract results are illustrated by
finite-dimensional and infinite-dimensional problems.

Recently, the attention of many researchers is given to the search for positive solutions.
Note an interesting approach based on the Stampacchia maximum principle [14], which
is applied to stochastic partial differential equations presented in the Ito—Stratanovich—
Skorokhod form. The obtained abstract results are applied to the stochastic Boussinesq
temperature equation and the reaction-diffusion equations perturbed by non-Lipschitz
nonlinear noise. As a result, the theorems on the stability of positive solutions to these
equations are obtained. Another approach to the study of stochastic equations is based
on the Nelson—Gliklikh derivative of stochastic processes [15-18]. In the future, we hope
to extend this approach to the study of the stability of positive solutions to linear and
nonlinear Sobolev type equations.
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IIOBUTUBHBIE PEIIIEHN S YPABHEHUN COBOJIEBCKOI'O TUIIA
C OTHOCUTEJIBHO p-CEKTOPUAJIbHBIM OIIEPATOPOM

S. Banacax'?, H.A. Manaxosa', I'A. Ceupudiox!
'HOzkn0-Ypaabcknii TocyIapcTBeHHbIH YHUBEpCHTeT, T. Yea0uHCK,
Poccniickas ®enepariust

2Vuusepcurer IIperopun, r. Ilperopus, IOxno-Adpukanckas Pecrybmika

B crarbe onmcaHbl yeJIoBuUs, JTOCTATOYHBIE JJIsl CYIIECTBOBAHUS TIO3UTUBHBIX PEIeHUN
sayaan Komm u 3ayiaau [Tloyosrrepa — Cuioposa jijist abCTPAKTHOIO JIMHEHHOTO YPABHEHUS
coboJieBcKOro Tuna. OTIM4uTeIbHON J4epToil TAaKUX YpaBHEHUI sBJisieTcss (DeHOMEH HeCy-
IIECTBOBAHUSI U HEEIUHCTBEHHOCTH perneHuit. OyHIaMEHTOM HAIIUNX UCCJIEJIOBAHUN CTAJII
Teopusi NO3UTUBHBIX IIOJIyTPYIIIT OIIEPATOPOB U TEOPUs BHIPOXKIEHHBIX IOJIOMOPMHBIX HOJTY-
IpyIII orepaTopos. B pesysibrare cmsiHUs 3TUX TEOPUH MOy 9UIACh HOBasl TEOPHUST BBIPOK-
JIEHHBIX [TO3UTUBHBIX TOJIOMOPMHBIX IOJIYTPYIIT OTIEPATOPOB. B mpocTpancTBax mocjeosa-
TEJILHOCTEM, SBJIIONIMXCS aHAJIOTaMu (DYHKIIMOHAJIBHBIX TpocTpancTs CobosieBa, mocTpo-
eHHasl aOCTPaKTHASI TEOPHs IPUMEHEHA JIJIsl UCCJIeI0BaHUsI OJJHON MATEMATUIECKO MOJIEJIN.
[TosryyerHbIe PE3YIBTATHI MOI'YT OBITH IPUMEHEHBI JJIsT UCCJIeI0BaHUSI IKOHOMUIECKUX U MH-
JKEHEPHBIX 3a/1a4.
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