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Abstract. The aim of this paper is to present a general overview concerning the Rolewicz-Zabzczyk
type techniques in the stability theory of dynamical systems. We discuss the main methods based on
trajectories that may be used in order to characterize the uniform exponential stability of variational
discrete systems and their applications to the case of skew-product flows. Beside our techniques
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Key Words and Phrases: variational difference equation; exponential stability; skew-product
flow; translation invariant sequence space.
2010 Mathematics Subject Classification: 39A11; 46B45; 37N35; 47H10.

1. INTRODUCTION

We consider the difference equation
Tr41 = Axzr, keN.

The equilibrium solutions of this equation are defined by the common fixed points of
the operators Ay (see [30], [31]). The stability of these solutions is a topic of large
interest and was intensively studied in the passed decades. An important problem in
this framework is the study of the exponential stability of difference equations and
therefore our paper is devoted to the analysis of a class of techniques which led to
several interesting characterizations for this property.

Some of the most popular techniques in the stability theory of difference and dif-
ferential equations are those introduced by Przylusky and Rolewicz in the eighties
(see [24]-[29]). Mainly, the idea was to express an asymptotic property of a system in
terms of the convergence of certain associated series or integrals of scalar trajectories.
A remarkable result for stability of systems of difference equations has been obtained
in [24], where Przyluski and Rolewicz proved that a system of difference equations

Tpe1 = Agrr, k2> ko
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on a Banach space X is uniformly exponentially stable if and only if there is p € [1, 00)
such that for every x € X

[eS) n—1
sup Z ||(H Ap)z||P < oo.
k2kop—k  i=k

This result may be regarded as the discrete-time version of the famous stability theo-
rem of Datko (see [7], Theorem 1 and Remark 3). These methods have a history that
goes back to the work of Zabzcyk, since the autonomous case was treated for the first
time by Zabczyk in [46] (see Theorem 5.1):

Theorem 1.1. (Zabczyk) Let X be a Banach space and let T € L(X). If N :
[0,00) — [0,00) is a continuous strictly increasing convex function with N(0) = 0
such that for every x € X there is a(x) > 0 such that

Y N(a@)||IT"zl)) < oo
n=0

then the spectral radius r(T) < 1.

The author presented in [46] a reasoning based on the Banach-Steinhaus Theorem
and on the construction of an auxiliary sequence space associated with the function
N. This result led to the formulation of an inedit characterization for the uniform
exponential stability of semigroups given by:

Theorem 1.2. (Zabczyk) A Cy-semigroup {T'(t)}i>0 on a Banach space X is uni-
formly exponentially stable if and only if there is a continuous strictly increasing
convez function N : [0,00) — [0,00) with N(0) = 0 such that for every x € X there
is a(x) > 0 such that

> N(a@)||T(n)a]]) < cc.
n=0

At that time it was clear that an asymptotic property, like stability, may be deduced
from the convergence of a series of nonlinear trajectories, but the development of these
techniques was only at the very beginning. A remarkable step was done by Rolewicz
in [28], where the methods were diversified and the condition obtained by the author
was one of the most general in the topic:

Theorem 1.3. (Rolewicz) Let N : R} xRy — Ry be a function such that for every
t > 0,s+— N(t,s) is continuous and non-decreasing with N(¢,0) = 0, N(t,s) > 0,
for all s > 0 and for every s > 0, t — N(t, s) is non-decreasing. IfU = {U(t, s) }1>s>0
is a strongly continuous evolution family on the Banach space X such that for every
x € X, there is a(x) > 0 with

sup /oo N{a(a), |[U s)z|]) dt < o0 (1.1)

then U is uniformly exponentially stable.
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The approach proposed by Rolewicz was completely distinct compared with the
previous ones, being based on category arguments. The author noted that if (1.1)
holds then the Banach space X, which is in particular a set of the second category,
can be decomposed in a countable reunion of some auxiliary sets. Not only the
proof but also the conclusions were starting points for the study of new classes of
evolutionary processes as well as of new asymptotic properties, extending considerably
the applicability area (see [12]-[16], [19]-[21], [29], [32], [34], [35], [37], [39], [41], [45],
[47]). The Rolewicz type methods extended the framework developed by Datko and
Pazy for linear differential equations (see [6], [7], [22], [23] and the references therein).
It should be noted that the Datko-Pazy approach was generalized to the case of
nonlinear operators by Ichikawa in [9], using a direct construction. We also refer here
the work of Reghig, where several interesting applications were pointed out (see [26],
[27)).

A notable intervention on this subject is that of Neerven (see [19]) where he ob-
served that the p-integrability of some associated trajectories of a semigroup, which
became so familiar in the Datko-Pazy approach, can be generalized to a more advanced
level, by replacing the classical LP-spaces with arbitrary Banach function spaces:

Theorem 1.4. (Neerven) A Cy-semigroup {T'(t)}1>0 is uniformly exponentially stable
if and only if there is a Banach function space B with tlim Fg(t) = co such that for

every x € X, the mapping t — ||T(t)x|| lies in B.

The next chronological notable intervention was due to Neerven as well. More
precisely, in [21] the author managed to connect the property of uniform exponential
stability of a semigroup with a topological property of an associated subset defined
by means of a functional:

Theorem 1.5. (Neerven) Let {T'(t)}1>0 be a Cy-semigroup on a Banach space X and
let J : CT[0,00) — [0,00] be a lower semi-continuous and nondecreasing functional
on C1[0,00) (the positive cone of C[0,00)), satisfying J(cxr,) = oo, for all ¢ > 0.
If T is not uniformly exponentially stable, then the set {x € X : J(||T(-)x||) = oo} is
residual in X.

The increasing interest in this subject directed the attention on the variational
case. First attempts in characterizing the stability of skew-products flows in terms
of the membership of some associated orbits to certain Banach sequence spaces and
Banach function spaces, respectively, were done in [12], where we proposed a unified
treatment for these problems both in discrete and continuous time for the general
case of dynamical systems modeled by skew-product flows. After that, the techniques
were gradually improved and extended: from stability to instability (see [14], [15]),
from Datko-type methods to Zabczyk and Przyluski-Rolewicz type characterizations
(see [11], [13], [16], [32], [34]- [37]), from stability investigations to extensive studies
on dichotomy or trichotomy (see [39], [41]).

In this paper we bring together conclusions on stability issues published over the
past decade. We point out those methods which are specific for the variational case
and deduce several interesting new conclusions that facilitate the future development
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of the subject to the more general setting of dichotomy or trichotomy. The sur-
vey will present the most useful technical requirements in this topic, proposing an
overview in the framework of Banach sequence spaces and their applications in the
asymptotic theory of variational equations. Beside recalling already known results
and techniques, our aim is to present a step-by-step construction and to draw out
those ideas that lead to results with the widest range of application. The central
ideas will be pointed out in three main stages: variational difference equations with
arbitrary coefficients, variational difference equations with bounded coefficients and
skew-product flows, with detailed comments on each case and pointing out several
new interesting situations. Finally we will present open problems and motivate their
connections with previous results in this topic.

2. BANACH SEQUENCE SPACES

The theory of sequence spaces was intensively used in our papers in the last few
years in order to investigate the asymptotic properties of dynamical systems (see [33],
[35], [38], [40], [42] and the references therein). In this section, for the sake of clarity,
we present several basic definitions and properties of Banach sequences spaces. We
will recall here only those properties that are indeed necessary for the presentation
that follows in the next sections and we briefly discuss only the proofs which bring into
the attention some technical aspects that make the difference between the methods
used in previous works and those on which we will insist in this paper. For more
examples we refer to [2] and[18].

Let Z denote the set of the integers, let N denote the set of all non negative
integers, let R denote the set of all real numbers and let S(N,R) be the linear space
of all sequences s : N — R. We denote N* = N\ {0}. For every set A C N let x4
denote the characteristic function of the set A.

For every s € S(N,R) we define the sequence

0, n=>0
s+ N=R, s+(n)—{ s(n—1), neN*

Definition 2.1. A linear space B C S(N,R) is called a normed sequence space if there
is a norm | - |g : B — R, with the property that if 5,7 € S(N,R), |s(5)| < |y(j)|, for
all j € Nand v € B, then s € B and |s|p < |7|B.

If, moreover, (B, |- |g) is complete, then B is called Banach sequence space.

Definition 2.2. A Banach sequence space (B, |- |p) is said to be invariant under
translations if for every s € B, sy € B and |sy|p = |s|B.

Notation We denote by Q(N) the class of all Banach sequence spaces B which are
invariant under translations and have the following properties:

(i) x{o0y € B;

(ii) if s € S(N,R) and there is M > 0 such that s - xo,...n}|B < M, for all n € N,
then s € B and |s|p < M.
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Example 2.1. (i) For every p € [1,00), /*(N,R) with ||s|, = (3 r—p ||s(k;)|\P)1/p is
a Banach sequence space which belongs to Q(N);

(ii) £°(N,R) with ||s||oc = sup, ¢y |s(n)| is also a Banach sequence space in the class
9Q(N).

(iii) co(N,R) := {s € S(N,R) : lim s(n) = 0} with respect to the norm || - || is a
Banach sequence space which belongs to class Q(N) as well. o

Example 2.2. (Orlicz sequence spaces) Let ¢ : Ry — [0,00] be a nondecreasing
left continuous function which is not identically 0 or co on (0,00). We consider the
associated Young function:

Y, Ry —[0,00], Y,(t) :z/0 ©(s) ds.

Then Y, is a nondecreasing convex function. For every s € S(N,R), let M,(s) :=
Sore o Yo(|s(k)]). Then £,(N,R) := {s € S(N,R) : 3 ¢ > 0 such that M,(cs) < oo}
is a Banach space with respect to the norm |s|, := inf{c > 0 : M,(s/c) < 1}. The
space £,(N,R) is called the Orlicz sequence space associated to ¢. o

Lemma 2.1. If {,(N,R) is an Orlicz sequence space, then ¢,(N,R) € Q(N).
Proof. Let s € S(N,R). We observe that
M,(s/c) = My(s+/c), Ve>0,

which yields that £, (N, R) is invariant under translations. Since ¢ is not indentically
0 or oo on (0, 00) there exists § > 0 with Y,,(§) < co. Then, taking into account that
M, (6x10y) = Yy (6) we deduce that x1oy € £,(N,R).

Let s € S(N,R) and let M > 0 be such that
15 - X{0,..n}lp < M, VYneN. (2.1)
Let € > 0. From relation (2.1) it follows that

§ ' X{0,...,n}
M,| ———— | <1
¢< Mo )_ , VneN

which means that

- |s(k)|
kzzon (M+E> <1, VneN. (2.2)

From relation (2.2) we deduce that
S |s (k)] )
S, (80 <
= M+e

This implies that s € £,(N,R) and |s|, < M +¢. Since € > 0 was arbitrary it follows
that |s|, < M.

In conclusion, £,(N,R) belongs to the class Q(N). O
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Remark 2.1. For every p € [1, 00|, the space ¢P(N,R) is a particular Orlicz sequence
space (see e.g. [33]).

Remark 2.2. If B € Q(N), then the following properties hold:
(i) for every A C N, x4 € B;
(ii) /1(N,R) C B C £*°(N,R) (see e.g. [33], Lemma 2.1).

Definition 2.3. If (B,]| - |p) is a Banach sequence space with B € Q(N) then Fp :
N* — Ry, Fp(n) = |xfo,...,n—1}| is called the fundamental function of B.

Notation We denote by V(N) the class of all Banach sequence spaces B € Q(N) with
the property that sup, .y Fr(n) = oo.

Lemma 2.2. If B € Q(N), then B € Q(N) \ V(N) if and only if ¢o(N,R) C B.
Proof. See Lemma 2.8 in [40]. O

Remark 2.3. According to Remark 2.2 and Lemma 2.2 we deduce that B € Q(N) \
V(N) if and only if ¢o(N,R) C B C £*°(N,R).

A technical property of the class V(N) is the following (see also [40]):

Lemma 2.3. Let {,(N,R) be an Orlicz space. Then either {,(N,R) € V(N) or
l,(N,R) = (*(N,R).

Proof. 1f £,(N,R) ¢ V(N) then a, := sup,,cy Fr,(n) < oo. Since (n+1)Y,(1/a,) =
My (xq0.....ny/a,) < 1, for all n € N, we deduce that Y,,(1/a,) = 0.

Let s € £*°(N,R) and let 5 := s/[a,(1+]|5|[)]. Since |5(k)| < 1/ay, it follows that
Y, (|5(k)|) = 0, for every k € N. Then M, (5) =0, so § € £,(N,R) which implies that
s € L,(N,R). Hence, by applying Remark 2.2 (ii) we obtain that £,(N,R) = ¢>°(N,R),
which completes the proof. O
Remark 2.4. If ¢ : Ry — R, is a left-continuous nondecreasing function with

@(t) > 0, for all ¢t > 0, then, from Lemma 2.3 it follows that ¢,(N,R) belongs to the
class V(N).

3. STABILITY OF VARIATIONAL DIFFERENCE EQUATIONS

Let X be a real or complex Banach space and let I; denote the identity operator
on X. The norm on X and on £(X) - the Banach algebra of all bounded linear
operators on X will be denoted by || - ||. For every x € X and every r > 0 let
D(x,r):={y e X :|ly—z|[ <7}

Let (O,d) be a metric space, let J € {N,Z} and let o : © x J — © be a discrete
flow on O, i.e. ¢(0,0) = 0 and o (6, m +n) = o(a (6, m),n), for all (§,m,n) € © x J>.

Let {A(f)}oco C L(X). We consider the variational discrete dynamical system
(A) 2(0)(n+1) = A(0(0,n))x(6)(n), ¥(,n) € O x N,
The discrete cocycle associated with the system (A) is @ : © x N — £(X) where

<I>(9,n)—{ A(U(G,n—li)),,,A(e) : Zil(\)l* , VY(0,n) €O xN.
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Remark 3.1. The discrete cocycle associated with the system (A) has the property
that ®(0,m + n) = ®(a (6, m),n)®(6, m), for all (§,m,n) € © x N2
Example 3.1. Let © € {N,Z}, J = N and let ¢(6,n) = 6 + n be the translation
flow. Then

| A@+n—-1)...A() , neN*
<I)(9, ’I’L) = { Id , n= 0 )

which shows that there exists a discrete evolution family {U(m,n)}m>n.mneco such
that

Y(0,n) € © x N,

®(@,n)=U(0+n,0), Y(,n)eO®xN.
Moreover, it follows that difference equations (see [1], [8]) are particular cases of
variational discrete dynamical systems. o

Example 3.2. Let X be a Banach space and let L > 0. Let
O :={T={T,}neny C L(X) : sugHTnH <L}
ne

endowed with the metric

o zgpllTk—Skll
d(T,S) = § == .
( ) = 2m 1+Sup||Tk—SkH
n= k<n

We define
0:0xN—-0, o(T,mg):={Thtmonen, YT ={Tn}nen,Vmo € N
and it is easy to see that ¢ is a discrete flow. Moreover

(I)(T7 no) = { Tno—l‘-[(;TlTO, Zg iI(\)I

is a discrete cocycle over the flow o. o

, VI'= {Tn}nEN

Definition 3.1. The system (A) is said to be uniformly exponentially stable if there
are K, v > 0 such that

[|@(0,n)|| < Ke™", V(0,n) €O xN.
For every (z,0) € X x © we consider the trajectory
spo:N—=Ry, s50(n)=]®(0,n)zl

In what follows we shall see that the class of Banach function spaces V(N) introduced
in the previous section has a significant role in the characterization of the uniform
exponential stability of variational difference equations in terms of the associated
trajectories.

Theorem 3.1. Let B € V(N). Then the system (A) is uniformly exponentially stable
if and only if there exist xo € X and L,7 > 0 such that

sup |sz 0l < L, V€ D(xg,r). (3.1)
0cO
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Proof. Necessity. Let K,v > 0 be two constants given by Definition 3.1. We consider

the sequence
vn

e, :N—=Ry, ey(n)=ce"
and obviously e, € ¢}(N,R). From Remark 2.2 (ii) it follows that e, € B.
Let zg = 0 and let » > 0. Then
[|sz.0(n)]| < Key(n)||z|] < Kre,(n), ¥n e N,Vxe D(0,r). (3.2)
From (3.2) it follows that s, 9 € B and
|sz0lB < Krley|g, Vz e D(0,r)

which completes the proof.

Sufficiency. Let ¢ = |xqoy|. Let zo € X and L,r > 0 be such that relation (3.1)
holds.

Let 0 € © and let (n,z) € N x D(zg,r). From
Xy DII®(0, n)z|| < s06(7), VjeN
we have that
q |20, n)xl| < [sz0lp < L.
This shows that

L
[|®(0,n)z]| < =, VneN,Vze D(xg,r),V €0O. (3.3)
q

Let 8 € © and let € X \ {0}. Then using (3.3) we successively deduce that

rT rT 2L
10, ) || < [[@(0, n)(x0 + )| + |0, n)zol| < —.
1] Tl =g
This implies that
2L
||®(0,n)z|| < q7\|x||, Vr € X,Vn € N,V0 € ©. (3.4)

Setting M = (2L)/(¢r) from (3.4) it follows that
[|@(0,n)]| <M, V(0,n)e®xN. (3.5)
Since B € V(N) there is p € N* such that

2ML
Fa(p+1) > —=. (3.6)

Let 6 € © and let © € D(xg,r). Taking into account that
190, p)al| < M0, n)all, Vn e {0,....p}
we deduce that
X{0....p3 (W[ @0, p)a|| < Msy 9(n), Yn €N

This implies that
Fp(p+1) |20, p)z|| < ML. (3.7)
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From (3.6) and (3.7) it follows that

1®(0, p)z|| < 216 Yz € D(zo,7),70 € ©. (3.8)
Let 0 € © and let € X \ {0}. Using relation (3.8) we successively have that
re ra r
||‘I’(97p)m|| < [|®(0, p) (w0 + m)” + (126, p)aol| < ~

which shows that
186, p)all < llsll, ¥(r.6) € X x 6.
This implies that
le@.pl <t voco. (3.9)

Let v = 1/p and K = Me. Let 6 € © and let n € N. Then there are £ € N and
j €40,...,p—1} such that n = kp+j. Using relations (3.5) and (3.9) we obtain that

120, m)|| < M|@(0, kp)|| < Me™* < Ke™.
So, the system (A) is uniformly exponentially stable. O

Remark 3.2. The above result shows that in the stability theory of variational dis-
crete systems it is sufficient to analyze the behavior of the trajectories corresponding
to vectors from a closed disk.

Next, we point out an inedit property of the Banach sequence spaces in the general
class Q(N) with respect to the trajectories of a discrete dynamical system.

Proposition 3.1. If B € Q(N), then for every r > 0 the set
A =f{a e X : suplspols <1}
0ce

s closed.

Proof. Let r > 0. If A, # 0, then for every 6 € © and every h € N we consider the
set
FPM={z € X |sp0-X{o,..n}|B <7}
Since B € Q(N) we deduce that
A=) F" (3.10)

6cO heN

Let (§,h) € © x N. From A, # 0 and (3.10) we have that F&" £ (. Let z € FJ™".
Then there is a sequence (z,,) C F" with x,, — x as n — oo.
Let My j, :== max{||®(0,j)|| : j € {0,...,h}}. From
120, )| < [|®(0, 5)@nll + Mo nllx — 2all, Vie€{0,...,h},VneN
we deduce that
52,0(7)X10,...03 (3) < 82,.0(3)X10,....n} (F)+
+Mpy pl|lx — znl|lXq0,...01 (1), VieEN,VneN (3.11)

.....
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Relation (3.11) implies
|52,0X{0,....03|B < [52,.0X{0,...03|B + Mo n Fp(h + 1)||z — 2,[|, VneN. (3.12)

For n — oo in (3.12) it follows that |syex{0,. n1|p < 7, so © € F?". This shows
that F" is closed, for all (§,h) € © x N. Then, from relation (3.10) we obtain the
conclusion. g

Remark 3.3. It is interesting to point out that the above proposition may be proved
for any family {®(0,n)}gco nen of bounded linear operators. In the proof, we didn’t
use any other property of the cocycle, excepting the fact that each ®(0,n) is a bounded
linear operator.

As a consequence of the above property we deduce the following main result:

Theorem 3.2. Let B € V(N). Then the system (A) is uniformly exponentially stable
if and only if the set

S={zx e X: sup|sye|lp < oo}
[ASIC)
is of the second category.

Proof. Necessity. If the system (A) is uniformly exponentially stable, then from
Theorem 3.1 we have that there are o € X and r > 0 such that D(xzg,r) C 8. This
implies that the set 8 is of the second category.

Sufficiency. For every n € N* we consider the set

A, ={x € X :suplsz9|lp <n}
9co

and we have that

[
(@

A,. (3.13)

n=1

From Proposition 3.1 we obtain that A, is closed, for all n € N*. Since 8 is a set
of the second category, from relation (3.13) it follows that there is h € N* such that
the interior of the set Aj is not empty, so there are o € X and r > 0 such that
D(xg,r) C Ap. Then, we have that

sup |sg0lg < h, Ve D(xg,r). (3.14)
6co

From relation (3.14), by applying Theorem 3.1 we deduce that (A) is uniformly ex-
ponentially stable. O

Remark 3.4. The result given by the above theorem was obtained for the first time
in [35] (see Theorem 2.1 in [35]).

Notation We denote by F the set of all nondecreasing functions N : Ry — R, with
N(0)=0and N(¢t) >0, for all ¢t > 0.
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Theorem 3.3. The system (A) is uniformly exponentially stable if and only if there
are an unbounded function N € F, xg € X and L,r > 0 such that

sup > N(|[@(0,n)x|)) <L, Va € D(xo,7).
0e0 1)

Proof. Necessity. This is immediate for N(t) = ¢, for all t > 0, 29 = 0 and r > 0.
Sufficiency. Let N € F with tlim N(t) =00, g € X and L,r > 0 be such that

sup ZN(H@(&n)xH) <L, Vze& D(xg,r). (3.15)
e =
Since N is unbounded there is ¢ > 0 such that N(¢) > L. Then from (3.15) we deduce
that

[|®(60,n)x|| <q, VYxe€ D(zxg,7), V(0,n) €O xN. (3.16)

Let (0,n) € ® x N and let z € X \ {0}. Then, using (3.16) we have that

190, )l < 10,0 (w0 + 20 + 120, m)zoll < 2.
This shows that
1®(6,n)|| < ? V(6,n) € © x N. (3.17)
We consider the function
0, t=0
p: Ry =Ry, ot) = { li;r%N(sL t>0

and we have that ¢ € F and ¢ is also left-continuous. Since N is nondecreasing we
have that ¢(t) < N(¢), for all ¢ > 0. This implies that

sup Z o([|®(0,n)x||) < L, Va € D(xg,7). (3.18)
€O )

Let ¢,(N,R) be the Orlicz space associated with ¢ and let Y,, be the corresponding
Young function. For every (z,0) € X x O, we consider the sequence

Sx.,0 * N— R+a Sac,e(n) = ||<I)(0,TL)1‘||

Let K := max{1, (2¢L/r)(||xo|| + r)}. Then, for every z € D(zo,7) and 6 € © we
have that

1 1 1
s, < = - <
V(s saa () < o 1000, m)llo(3z swoln) <
1
< 7wl n)z]]), vneN. (3.19)
From relations (3.18) and (3.19) it follows that
1 1
My(se0) < 7 3 (126, m)al]) < 1. (320)
n=0

From (3.20) we deduce that s, 9 € £,(N,R) and
sz.6lp < K, V0 € O,Vx € D(xg,r)
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which means that
sup [sz.0|, < K, Vo € D(xo,7). (3.21)
0eO

According to Remark 2.4 we deduce that ¢,(N,R) € V(N). Then, using relation (3.21)
and Theorem 3.1 we obtain that the system (A) is uniformly exponentially stable.

A version of Proposition 3.1 for the special class of continuous functions is given
by the following:

Proposition 3.2. If N : Ry — Ry is a continuous function, then for every r > 0
the set

B, ={zeX: SUPZN 12(0, n)z|l) < r}
0 =)
s closed.

Proof. Let r > 0. If B, # (), for every 6 € © and n € N we consider the set

"={zeX: Y N([®(O 5)|) <}

j=0
Let (8,n) € © x N. Let (23) C G with z3 — .
Let ag,, := max{||®(0,j)|| : j € {0,...,n}} and let m := sup,cy ||zk||. Since N is

continuous on [0, mag ], N is uniformly continuous. Let € > 0. Then there is 6 > 0
such that for every ¢, s € [0, mag ] with [t — s| < § we have

IN(t) = N(s)| < —. (3.22)

Since x, — x as k — oo there is h € N* such that

[lxn — 2| < (3.23)

Then, using (3.23) we deduce that
@00, )2l = |20, )anll | < (|20, 5)(x —zn)ll <6, Vie€{0,....,n}.  (3.24)
From (3.22) and (3.24) we obtain that

. . £ .
which implies that
N(|®(6, )xll) <> N(@(8, j)wnl]) + (3.25)
3=0 3=0

Since x5, € G%" from (3.25) it follows that
S ON([@0, j)zll) < r+e, Ve 0.
j=0
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This implies that 2 € G%™, so the set G&™ is closed. Hence, observing that
5= ) N
0cO neN

we deduce the conclusion. O
Notation We denote by C the set of all continuous functions N € F.

Corollary 3.1. The system (A) is uniformly exponentially stable if and only if there
is an unbounded function N € C such that the set

F={zeX: sggZN(H(I)(G,n)xH) < oo}

n=0

is of the second category.

Proof. Necessity. Taking N(t) =t, for all ¢ > 0 we obtain that I’ = X.

Sufficiency. For every j € N* we consider the set

Bj={reX:sup) N(||®(4,n)zl]) < j}

n=0

and we have that
r=_JB. (3.26)
j=1

From Proposition 3.2 we have that B; is closed, for all j € N*. Since I' is a set of the
second category, from (3.26) it follows that there are p € N*) 2y € X and r > 0 such
that D(zg,7) C Bp. Then by applying Theorem 3.3 we obtain that (A) is uniformly
exponentially stable. O

Remark 3.5. The result given by Corollary 3.1 was proved for the first time in [37]
(see Theorem 3.4 in [37]).

An interesting consequence in the nonlinear setting is the following:

Corollary 3.2. The system (A) is uniformly exponentially stable if and only if there
is a function f: N x Ry — Ry with f(n,-) € C and 75lim f(n,t) = o0, for allm € N
such that the set

A={reX: (a(z) eN such that sup Z fla(z),||2(0,n)z]]) < oo}

0eo =

is of the second category.
Proof. Necessity. Taking f(n,t) =t, for all (n,t) € N x R, it follows that A = X.

Sufficiency. This immediately follows from Corollary 3.1 using the same idea like
in the proof of Theorem 3.5 in [37]. d
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Remark 3.6. It worth mentioning that all the results presented above are obtained
without any assumption concerning the cocycle ® excepting the fact that this satisfies
the cocycle identity (see Remark 3.1). In fact, it is interesting to observe that the
cocycle was not supposed to have a uniform or nonuniform exponential growth. But,
for all that, the conditions considered in our study imply the existence of a uniform
concept of exponential stability.

4. EXPONENTIAL STABILITY OF VARIATIONAL DIFFERENCE EQUATIONS WITH
BOUNDED COEFFICIENTS

As we have already mentioned, the results presented in the previous section were
obtained for the most general case of variational difference equations without any
requirement concerning the coefficients. But, many natural phenomenons are modeled
by systems with uniformly bounded coefficients and often, for difference equations,
this working hypothesis appears as a natural one (see [8]). In what follows we shall
consider this case and discuss several notable situations.

Let {A(0)}oco C L(X). We consider the linear system of variational difference
equations

(4) z(0)(n+1)=A(c(f,n))xz(0)(n), V(0,n) € O xN.

In what follows we will work in the hypotheses that
sup ||A(0)|] < oo (4.1)
EC)

i.e. the system (A) has uniformly bounded coefficients.

Remark 4.1. Relation (4.1) is equivalent with the existence of two constants M,w >
0 such that
[|®(0,n)]| < Me*™, V(0,n) € © x N.

Theorem 4.1. Let B € V(N) be a Banach sequence space. Then the following asser-
tions are equivalent:

(i) the system (A) is uniformly exponentially stable;
(13) there is a sequence (k) C N with sup, cy |knt1 — kn| < 00, zo € X and L,r >0
such that
sup |ugglp <L, Yz €& D(xo,7),
0co
where for every (z,0) € X x ©
ugo : N—=>Ry,  ugzo(n) =20, k)|
Proof. (i) = (i1) This follows from Theorem 3.1 for k,, = n, for all n € N.
(#9) = (i) Let M,w > 0 be given by Remark 4.1. Then
[|@(0,n)|] < Me“™, V(0,n) € © x N.
Case 1. If (k;,) is bounded we set h = sup,, ey kn-
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Let 0 € © and = € D(zg,r). Since
19(6, h)e|| < Me“"||®(0, kj)z||, VjeN
we deduce that
X(0em) DI RO M| < (), Vi €N (4.2)
where A = Me“". From relation (4.2) we obtain that

Fg(n+ 1)||<1>(9,h)§|| < |usolp <L, ¥neN.

Taking into account that B € V(N), this implies that
®(0,h)x =0, Vze D(xg,r),V0cO. (4.3)
Let 0 € © and let z € X \ {0}. Using relation (4.3) we deduce that

rr

B0, h) = = B0, h) (aco + m) — &0, h)xo = 0.

||| |l

It follows that ®(0,h) = 0, for all # € ©. This shows that the system (A) is uniformly
exponentially stable.

Case 2. 1f (ky,) is unbounded then without loss of generality we may assume that
(kr) is a nondecreasing sequence (if not, we consider a subsequence with this property
and the proof is analogous).

Let ¢ = |x{o}|B and let | = sup,cn(kns1 — kn). Using the hypothesis and similar
arguments as in the proof of Theorem 3.1 we obtain that

oL
126, kn)ll < =2, V(6,m) € © X N. (4.4)

Let n € N. If n € {0,...,ko} then using relation (4.1) we have that
|®(0,n)]] < Me®™ < Me**o. (4.5)

If n > ko then there is j € N such that k; <n < k; ;. Then

2L
12(8, )| < Me“"=F)|(0, k)| < Me! = (4.6)

qr
Setting v := max{Me“* Me“!(2L/qr)}, from relations (4.5) and (4.6) it follows that
[|@(0,n)] <~v, V(0,n) €O xN. (4.7)

Using relation (4.7) and similar arguments as in the proof of Theorem 3.1 we obtain
that there is p € N such that

1
180, kp)ll < =, VO €O. (4.8)

From relations (4.7) and (4.8) and using analogous arguments with those in the proof
of Theorem 3.1 we deduce that (A) is uniformly exponentially stable.
U
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Proposition 4.1. Let B € Q(N) and let (k,) C N. For every (z,0) € X X O, we
consider the sequence
ugo : N>Ry, ugzo(n) =20, k)|
Then for every r > 0 the set
D, ={x€X: sup|uzglp <r}
0co

is closed.

Proof. This follows using similar arguments with those in the proof of Proposition
3.1. O

Corollary 4.1. Let B € V(N) be a Banach sequence space. The system (A) is
uniformly exponentially stable if and only if there is a sequence (k,) C N with
SUp,en |knt1 — kn| < 0o such that

U={xe X :supluyg|lp < oo}
0cO

is a set of the second category, where for every (x,0) € X x ©
Ugo : N>Ry, uzo(n) =20, k)|
Proof. Necessity is immediate from Theorem 3.2, taking k,, = n, for all n € N.

Sufficiency follows from Theorem 4.1 and Proposition 4.1, using similar arguments
with those used in the proof of Theorem 3.2. O

Remark 4.2. A distinct proof of Corollary 4.1 was presented in [35] (see Corollary
2.1 in [35]).

Let F be the set of all non-decreasing functions N : Ry — Ry with N(0) = 0 and
N(t) >0, for all t > 0.

Theorem 4.2. The system (A) is uniformly exponentially stable if and only if there
are (k) C N with sup,,cy |knt1 — kn| < 00, a function N € F, zg € X and L, > 0
such that

sup »  N(|[®(0, kn)z||) < L, Va € D(w,7).

0€0 1o

Proof. Necessity is immediate for o = 0, r > 0, N(¢) = ¢t, for all ¢ > 0 and k,, = n,
for all n € N.

Sufficiency. Let M,w > 0 be given by Remark 4.1. Then
[|®(0,n)]| < Me*™, V(0,n) € ©® x N.

Case 1. If (k) is bounded, let h = sup,,cy k, and let ¢ = Me“". Then, for every
x € D(xg,7) we have that
(n+ 1)N(||@(97h)§||) <> N(||®(0,kn)z|]) <L, V(0,n) €© xN. (4.9)
k=0

From (4.9) it follows that ®(0, h)x = 0, for all z € D(zg,r).
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Let x € X \ {0} and let 1 = ra/||z||]. Then ®(0,h)x; = ®(0,h)(zo + z1) —
®(0,h)xg = 0. This implies that ®(d,h) = 0, for all § € O, so (A) is uniformly
exponentially stable.

Case 2. If sup, oy kn = 0o without loss of generality, we may assume that (k) is
nondecreasing (if not we consider a subsequence with this property and the proof is
analogous).

Let I = sup,en(knt1 — kn) and let ng € N* be such that L < noN(1). Let
A = Mewmol,

Let # € © and let € D(x,r). For every n > ng we have that
1
(0, k)5I| < 5 M 5]|D(0, ky)a| <

< |20, kj)zxl|, Vie{n—-mno+1,...,n}
This implies that
T n
noN (|26, kn) S 1]) < D N8, ky)zll) < L. (4.10)
j=n—no+1
From relation (4.10) it follows that

[|®(0, ky)z|| < A, Va € D(zg,r),V0 € ©,Vn > ng. (4.11)

Let 0 € © and let n > ng. Let © € X \ {0}. Then using (4.11) we deduce that

rT rT
||<1>(97kn)mll < [|2(6, kn) (2o + W)H + [[®(0, kn)ol| < 2A.
This implies that
2\
[|(0, k)| < - Vn > ng, V0 € ©. (4.12)

Let j € N. If j > k,,,, then there is n > ng such that k,, < j < k,,+1. Using (4.12) we
have that

|®(6, 5)|| < Me*T—Fn)
Ifje {0,...,kn0} then

D0, k)| < Mt 2 (4.13)
T

|©(0,7)]| < Me®? < Me®mo. (4.14)
From (4.17) and (4.18) it follows that there is v > 0 such that
[|®(0,n)]| <7, V(0,n) €O xN.

Let
0, t=0

p:R. — Ry, @(t):{ lim N(s), t>0
s /'t

Then we have that ¢ € F, ¢ is left-continuous and

sup Z o(||®2(0, kp)z||) < L, Vax € D(xg,r).
oe

n=0
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For every (z,0) € X x © let
Ug,0 N— R-H urﬂ(n) = ||(I)(0a kn)xn

Let £,(N,R) be the Orlicz space associated to ¢. Using similar arguments with those
in the proof of Theorem 3.3 we deduce that there is @ > 0 such that

sup |uz gl, < o, Vo € D(xzo,7). (4.15)
0cO

Since ¢ € F using Remark 2.4 we have that £,(N,R) € V(N). Then from (4.15) and
by applying Theorem 4.1 it follows that the system (A) is uniformly exponentially
stable. 0

Remark 4.3. We note that the proof line of the above theorem develops for the case
of discrete dynamical systems the method used in [32] for a real-time characterization
of the exponential stability of skew-product flows.

In what follows we denote by € the set of all continuous functions N € F.

Theorem 4.3. The system (A) is uniformly exponentially stable if and only if there
are a sequence (k,) C N with sup, cy |kn+1 — kn| < 00 and a function N € € such
that the set

e}
A={reX: supZN(H(I)(Q, kj)z||) < oo}
0€0 15
is of the second category.

Proof. Necessity is immediate.

Sufficiency. Using the continuity of N and similar arguments with those used in
the proof of Proposition 3.2 we have that the set

K. ={zreX: supZN(Hq)(G,kj)mH) <r}

0€0 775
is closed. Using this fact, similar arguments like in the proof of Corollary 3.1 and by
applying Theorem 4.2 we obtain the conclusion. O

Remark 4.4. Theorem 4.3 extends Theorem 3.6 in [37]. Moreover, as an immediate
consequence of Theorem 4.3 we may deduce Theorem 3.7 in [37].

5. APPLICATIONS: EXPONENTIAL STABILITY OF SKEW-PRODUCT FLOWS

In this section we will present several consequences of the main results to the case
of skew-product flows. On the one hand we will point out some new methods in order
to deduce previously obtained results and on the other hand we deduce some new and
interesting conclusions.

Let X be a real or complex Banach space, let (0,d) be a metric space, let J €
{R;,R}. We denote by I, the identity operator on X.
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Definition 5.1. A continuous mapping o : © x J — 0O is called a flow on O if
0(0,0) =0 and o(0,s +t) = o(a(8,s),t), for all (0,s,t) € © x J2.

Definition 5.2. A dynamical system © = (®,0) is called a skew-product flow on
E=Xx0if ois aflow on © and the mapping ® : © x R, — L(X) satisfies the
following conditions:

(i) ©(0,0) = I, the identity operator on X, for all 6 € ©;
(ii) ®(0,t + s) = (o(0,s),t)®(0, s), for all (0,¢,s) € © x R2 (the cocycle identity);
(iii) there are M > 1 and w > 0 such that ||®(6,¢)|| < Me*?, for all (0,t) € © x R,.

The mapping ® is called a cocycle over the flow o.

Example 5.1. Let J € {R;,R} and let ©® = J. We consider the translation flow
0:0xJ—0,0(0,t) =60+t If X is a Banach space and U = {U(¢, 5) }+>s,¢.5c 1s a
strongly continuous evolution family on X, then

:RxR, — LX), Dy(0,t)=U(0+t0)

is a cocycle over the flow o. Usually, my = (®y,0) is called the skew-product flow
associated to U. o

Example 5.2. (The variational equation) Let © be a locally compact metric space,
let o be a flow on © and let {A(6)}oco be a family of densely defined closed operators
on a Banach space X. We consider the variational equation

(A) #(t) = A(0(0,8)z(t), (0,t) € © x Ry

A cocycle @ : © x Ry — L(X) over the flow o is a solution of the equation (A) if for
every 6 € ©, there is a dense subset Dy C D(A(#)) such that for every xy € Dy the
function ¢ — x(t) := ®(0, 1)z is differentiable on R, z(¢) € D(A(c(6,1))), for every
t € R, and the mapping ¢ — x(t) satisfies the equation (A). o

For other examples of skew-product flows we refer to [3]-[5] and [43].

Definition 5.3. A skew-product flow is said to be uniformly exponentially stable if
there are K > 1 and v > 0 such that

|®(0,1)|| < Ke ™', VYt >0,V0 € 0.

Example 5.3. Let 8 > a > 0 and let a : R — [«, 3] be a continuous function and
for every s € R, let a5 : R — [, B8], as(t) = a(t + s). Let © := {as: s € R}. On © we
consider the metric

d(6,6) = sup [0(s) - 0(s)|.

Then the mapping
c:OxR—0, o(dt)(s):=0(t+s)

is a flow on ©.
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Let X be a Banach space and let T = {T'(t)};>0 be a Cy-semigroup on X with the
infinitesimal generator A : D(A) C X — X. For every 6 € © let A(f) := 6(0)A. We
consider the variational equation

_ z(t) = A(o(6,8)z(t), t>0
(4;.20) { x(0) = xo

with zg € D(A). Let
t
P:0 xRy — L(X), P0,t)r= T(/ 0(s) ds)z
0
which is a cocycle over the flow o. It is easy to see that for every xzo € D(A), the

function x(t) := (0, t)xo, for all ¢ > 0, is the strong solution of the equation (A4;xzg).

Then 7 = (P, 0) is a skew-product flow on &€ = X x ©. Moreover, if T is uniformly
exponentially stable, then 7 is uniformly exponentially stable. o

Let m = (®,0) be a skew-product flow on X x O. For every 6 € © we consider the
operator A(f) = ®(0,1). If M,w > 0 are given by Definition 5.2 (iii), then we have
that

sup ||A(0)]| < Me”.
0co
We consider the variational discrete dynamical system
(A) z(0)(n+1) = A(c(8,n))xz(0)(n), V(0,n) € O xN.
If {®4,(0,n)}0,n)coxn is the discrete cocycle associated with (A,) we observe that
D4 _(0,n)=2(0,n), ¥Y(0,n).

Remark 5.1. A skew-product 7 = (®,0) is uniformly exponentially stable if and
only if the system (A,) is uniformly exponentially stable.

Using this remark and the results obtained in the previous section, we deduce the
following characterizations for the exponential stability of skew-product flows:

Theorem 5.1. Let B be a Banach sequence space with B € V(N) and let 7 = (P, 0)
be a skew-product flow on € = X x ©. Then 7 is uniformly exponentially stable if
and only if there are a sequence (t,) C Ry with sup,,cy [th+1 — tn| < 00, 2o € X and
L,r > 0 such that

sup |vg9lp < L, Vx € D(zo,r),
)
where for every (x,0) € X x ©
Vg0 N—= R, vg9(n) =20, t,)x]l.
Proof. Necessity is immediate.

Sufficiency. Let k, = [t,]+1, for all n € N. By applying Theorem 4.1 and Remark
5.1 we obtain that 7 is uniformly exponentially stable. O
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Theorem 5.2. Let B be a Banach sequence space with B € V(N) and let m = (P, 0)
be a skew-product flow on &€ = X x ©. Then 7 is uniformly exponentially stable if and
only if there is a sequence (t,) C Ry with sup, ey |[tnt1 — tn| < 00 such that the set

V={xeX: sup|vye|lp < oo}
0cO

is of the second category, where for every (x,0) € X x ©
Vg N—= R, wvgg(n) =|9(0,t,)z||
Proof. Necessity is immediate.

Sufficiency. Let k,, = [t,]+1, for all n € N. By applying Corollary 4.1 and Remark
5.1 we obtain the conclusion. O

Remark 5.2. A distinct approach for Theorem 5.2 was given in [35] (see Theorem
3.1 in [35]).

Let F denote the set of all non-decreasing functions N : Ry — R, with N(0) =0
and N(t) > 0, for all ¢t > 0.

Theorem 5.3. A skew-product flow # = (®,0) is uniformly exponentially stable if
and only if there are a sequence (t,) C Ry with sup, cy |[th+1 — tn] < 00, a function
N eF, zge X and L,r > 0 such that

sup ZN(H@(G,tn)xH) <L, Yz € D(xg,r).

0e0 *=

Proof. Necessity is immediate.

Sufficiency. Let M,w > 0 be given by Definition 5.2 (iii). For every n € N, let
kn = [tn] + 1. Then

PO, kn)z|| < Me“||®(0,t,)x]], V(z,0) € X x©O,¥neN. (5.1)
We consider the function
- - t
N :R R N(it)=N .
Lo Ry, N(@) = N(5)

Then N € F and using relation (5.1) we deduce that
sup ZN(H‘I)(H,kn)a:H) <L, Vz€& D(zg,r).
0e6 =

By applying Theorem 4.2 and Remark 5.1 it follows that 7 is uniformly exponentially
stable. 0

Remark 5.3. A direct proof of Theorem 5.3 was presented in [32] (see Theorem 3.1
in [32]).

We denote by C the set of all continuous functions N € F.
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Theorem 5.4. A skew-product flow m = (®,0) is uniformly exponentially stable if
and only if there are a sequence (t,,) C Ry with sup,,cy |tn+1 —tn| < 00 and a function
N € C such that the set

(o)
Z={zeX: supZN(H@(G,tj)mH) < oo}
€0 15
is of the second category.

Proof. Necessity is immediate.

Sufficiency. This follows from Theorem 4.3 and Remark 5.1, using similar argu-
ments with those in the proof of Theorem 5.3. ]

Remark 5.4. Theorem 5.4 extends the main idea from Theorem 4.3 in [37].
Theorem 5.5. Let N : R} x Ry — Ry be a function such that for every t >

0,N(t,) € C and for every s > 0,N(-,s) is nondecreasing. For every m € N* let
(t"™)nen be a sequence such that

sup [#74 — 177 < oo,
neN

Let 1 = (®,0) be a skew-product flow. If for every x € X there is a(x) > 0 and
m, € N* such that

supZN x), |20, t7)z||) < oo
0€0 15
then 7 is uniformly exponentially stable.

Proof. This follows from Theorem 5.3 using similar arguments with those in the proof
of Theorem 3.3 in [32]. O

Corollary 5.1. Let N : R} x Ry — Ry be a function such that for every t >
0,N(t,-) € € and for every s > 0,N(:,s) is nondecreasing. Let m = (®,0) be a
skew-product flow on E. If for every x € X there is a(x) > 0 such that

su N(a ®(0,n)x
eegz ), ||2(0, n)x]]) <
then  is uniformly exponentially stable.

Proof. This immediately follows from Theorem 5.5 for t7* = n, for all (m,n) € N* xN.
O

Definition 5.4. A skew-product flow is said to be strongly continuous if for every
(0,x) € © x X, the mapping t — ®(0, t)x is continuous.
Corollary 5.2. Let N : R} x Ry — Ry be a function such that for every t >
0,N(t,-) € € and for every s > 0,N(-,s) is nondecreasing. Let m = (®,0) be a
strongly continuous skew-product flow. If for every x € X there is a(x) > 0 such that
Sup/ N(a(z),||®(0,t)x|])dt < oo
6co
then 7 is uniformly exponentially stable.
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Proof. This follows a relatively standard idea of passing from a discrete-time charac-
terization to a continuous-type one (see also [32], [35], [37]). We present here the idea
from [32]. Indeed, let M,w > 0 be given by Definition 5.2 (iii) and let

L)
" Mew’
Then N preserves the qualitative properties of the function N. Let € X. Then it
is easy to see that

N(a(z),||®(0,n)z||) < N(a(z), [|®(6, s)z||), Vse[n—1,n],Vne N* V0cO.

which yields

N:RY xRy - Ry, N(t,7)=N(t

N(a(z),||®(8,n)z])) / N(afx), ||®(8, s)z||)ds, Vn e N* V0 cO.

It follows that
supZN z),[|@(0,n)x|) < N(a(z),||z||) +Sup/ N(a(z),||®(0, t)z||)dt

Hence according to our hypothesis and by applying Corollary 5.1 we deduce the
conclusion. O

Remark 5.5. A different proof of Corollary 5.2 was given in [34] (see Theorem 3.3
in [34]). The results given by Corollaries 5.1 and 5.2 were obtained for the first time
n [32] (see Corollary 3.1 and Theorem 3.4 in [32]). A version of Corollary 5.2 was
deduced in [37] (see Theorem 4.5 in [37]). It worth mentioning that Corollary 5.1
generalizes Theorem 3.2 in [12] and Corollary 5.2 extends to a more general situation
the result obtained in Theorem 3.4 in [12].

Remark 5.6. Corollary 5.2 represents the generalization of the theorem of Rolewicz
(Theorem 1.3) to the more general case of skew-product flows. In fact, by applying
Corollary 5.2 for the skew-product flow 7y = (®yy, 0) introduced in Example 5.1, we
obtain as particular case the theorem of Rolewicz.

6. A DIRECT PROOF FOR THE ROLEWICZ TYPE THEOREM ON THE STABILITY OF
SKEW-PRODUCT FLOWS

In contrast with the directions promoted in the papers [11], [12] and [32], [34], [35],
where exponential stability was characterized in terms of various classes of Banach
function spaces and consequently the Rolewicz type theorems were deduced by adapt-
ing the conclusions of the main results to the case of Orlicz spaces or, respectively,
by employing discrete-time arguments, in the present section we propose a direct
procedure for the study of the exponential stability of skew-product flows, without
requiring additional properties of the associated trajectories. In fact, we do not even
work with trajectories or with function spaces, our aim being to provide a construc-
tive and elegant method for the stability theorems of Rolewicz type in the variational
case. We present a natural approach for this type of theorems in the continuous-time
setting, improving and clarifying the proof lines from our previous works. We discuss
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the technical tools involved with the advantages of each method as well as possible
directions of generalization to other classes of systems.

Let X be a real or complex Banach space and let (©, d) be a metric space. Denote
by £ = X x ©. In what follows we will formulate characterizations for uniform
exponential stability of skew-product flows on £.

Theorem 6.1. A strongly continuous skew-product flow m = (®,0) is uniformly
exponentially stable if and only if there exist a function N € F,xg € X and r > 0
such that

sup / N(|®(6, £)z]]) dt < oo,
0e © zeD(zo,r)

Proof. Necessity. This follows for N(t) =¢, for all t > 0, 29 =0 and r > 0.
Sufficiency. Let N € F, xg € X and r > 0 be given by our hypothesis and let
K > 0 be such that
/ N(10(0,)2)) dt < K, ¥(z,0) € D(xo,r) x O. (6.1)
0

Step 1. Let M,w > 0 be given by Definition 5.2 (iii). Let h > 0 be such that

h > (K/N(1)) and let v = Me“". Let € © and let t > h. Let € D(x,r). Taking
into account that

120, t)z]| < v [|2(0, s)zl, Vs € [t — h,t] (6.2)

and that N is nondecreasing, from relations (6.2) and respectively (6.1) we obtain
that

o K
n( 2@l / N(|[@(0,s)zll) ds < & < N(1). (6.3)
Y
Since N is nondecreasing from (6.3) we have that
|2(0, t)z[| <, Va € D(xo,7). (6.4)

Let 2 € X \ {0}. Then, using (6.4) we deduce that

126, t) ] < (|0, 1) (w0 + )H + 20, t)ol| < 2.

This implies that
2
|©(0, )z|| < 77 |zl|, Vze€X,Vt>hVoeoO

which yields
2
o0, 8)]] < 2L, vt>hvoeo. (6.5)
T
Since
120, 1)]] <, Vte[0,h],V0€O
setting L := max{~, (2v/r)}, from relation (6.5) and the above estimation it follows
that
[|®(0,¢)|| <L, Vt>0,V0¢€0. (6.6)
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Step 2. Let p > 0 be such that p > K/N(r/2eL). Let 6 € © and let 2 € D(%2, 7).
Using relation (6.6) we have that
126, p)z|| < [|®(6, )L, Vte[0,p]

which implies that

P
pN (26, p)al) < [ N2, Lal) di < K. (67
0
Using relation (6.7) and the fact that N is nondecreasing we obtain that
r To T
P < — D(—,—=). .
80, p)el] < 5, VaeDERT) (63)
Let € X \ {0}. Then using (6.8) we have that
re 2y rT Zo T
PO, p)———|| < ||®(O — S0,p)—| < —. 6.9
196.0) Zrcll < 1RE.PCE + Dl + 19O P < T (69)
From relation (6.9) it follows that
1
1206, p)f| < = llzf, VzeX,Vo€O. (6.10)

Let v =1/p and let K = Le. Let § € © and let ¢t > 0. Then there are k € N and
s € [0,p) such that ¢ = kp + s. Using relations (6.6) and (6.10) we obtain that

12(6,8)]| < L ||®(0, kp)|| < Le ™ < Ke . -

Remark 6.1. The above result was obtained for the first time in [34] using the
theory of Banach function spaces and the method of the membership of the associated
trajectories to certain function spaces. The arguments used in [34] strongly relayed
on the main result in [12] and required a more complicated mathematical structure,
involving both the characterization of the stability in terms of Banach function spaces
and also the properties of the Orlicz space associated to the function N.

Remark 6.2. We recall that the Rolewicz type theorem was deduced in [34] based
on an intermediary main result expressed in terms of a sequence of functions from
the class C. In what follows we shall see that this step may be also avoided using
an elegant proof line, which on the one side will clarify the minimal set of properties
required by a Rolewicz type method for stability and on the other side may be adapted
to other more general dynamical systems like those described in [17] and [44].

In order to support a first step in the direction of a possible study concerning the
individual or pointwise stability we establish the following:

Proposition 6.1. If 7 = (®,0) is a strongly continuous skew-product flow and N :
R4 — Ry is a continuous function, then the set

A = {reX: Sup/ N(|®(0, t)z]]) dt < )
6e© Jo

is closed, for each r > 0.
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Proof. Let r > 0. For every § € © and h > 0 we consider the set
h
Bpy={reX: / N(||®(8,t)z|]) dt <r}.
0

We prove that By, is closed, for each (6,h) € © x (0, c0).

Indeed, let 6 € © and let A > 0. Let M,w > 0 such that ||®(6,t)|] < Me“t, for all
t>0.

Let (zy,) C By, with 2,, — x as n — 0co. We set ¢ := sup,,¢y ||zn||. Then
|®(0, 1)z, || < gMe®"™, ¥n € N,Vt € [0, h] (6.11)
which implies also that
|®(0,t)x|| < gMe“", Vit €[0,h]. (6.12)

Let £ > 0. Since N is continuous on [0, gMe“"] there is § > 0 such that for every
5,8 €[0,gMe“"] with |s — s'| < § we have that

IN(s) — N(s')| < % (6.13)
Let ng € N be such that

[|Tn, — || < (6.14)

Mewh”
For every t € [0, h], using relations (6.11) and (6.12) we deduce that |[®(60, )2, ||,
||®(0,t)z|| € [0,gMe“"]. In addition, using relation (6.14) we have that

120, ]| = |0, t)an, || | < |0, 8)(x — xno)|| <6, VE€[0,h]. (6.15)
From (6.13) and (6.15) it follows that

E
IN([|®(0,t)z]]) — N(||®(0, t)7n,])] < 7 vt € [0, h]
which implies that
h h
/ N (|00, t)a]]) dt < / N(®0, )z ||) dt+2 <7 +c. (6.16)
0 0

Since £ > 0 was arbitrary we have that relation (6.16) holds for every ¢ > 0. This
shows that x € By, so By, is closed. Taking into account that

A= () () Bon
00 h>0
we finally obtain that A, is closed. O

We may now get back to the main theme, presenting a fluent and more natural
proof for the Rolewicz type result.

Theorem 6.2. Let m1 = (®,0) be a strongly continuous skew-product flow on € =
X x ©. Then w is uniformly exponentially stable if and only if there exist a function
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N : R x Ry — Ry that for everyt > 0,N(t,-) € € and for every s > 0,N(-,s) is
nondecreasing and for every x € X there is a(x) > 0 such that

sup/ N(a(x), |28, t)z||)dt < oo.
[ASIC)
Proof. Necessity follows by choosing the function

N:RL xRy =Ry, N(ts)=s
Sufficiency. For every p € N* we consider the function

1
)

Np Ry =Ry, Ny(t) = N(};

and the associated set
Ay={reX: sup/ N, (|20, t)x||) dt < p}
0cO Jo

According to our hypothesis the function N, is continuous and then, from Proposition
6.1 we obtain that A, is closed.

Let x € X. Then there is a(x) > 0 such that
sup/ N(a(z), |80, )z]]) dt < co.
0co

Let k, € N* be such that
/ N(a(z),||®0,t)x||) dt <k,, V0€O. (6.18)

If my = [1/a(z)] + 1 then 1/m, < a(z). We set p, = max{mg, k;}. From the
hypothesis we have that for every s > 0, N(-, s) is nondecreasing, so

1
N(—,||®(0,t)z]]) < N(a(z),||®(0,t)x|]), Vt>0. (6.19)
Pz
Using relations (6.18) and (6.19) we deduce that
e 1
| NG 0@ e de <pe, o€,
0 T

sox € A,.

It follows that
X=|J 4. (6.20)
jEN*
Using relation (6.20) and the theorem of Baire we obtain that there are j € N*|

xzo € Aj and r > 0 such that D(z¢,r) C A;. By applying Theorem 6.1 for N; we
obtain that 7 is uniformly exponentially stable. O
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7. OPEN PROBLEMS

It was always the next natural step in any investigation concerning the stability
of a dynamical system to analyze if the methods may be also applied to the study
of the instability (see e.g. [14], [36]). This question for the case of skew-product
flows was considered and answered in [14], by applying the techniques developed
in [12] for stability to the new case of instability. The conclusions were interesting
and extended the topic to a new direction. But, for all that, at first sight it was
not possible to provide a sufficient condition for exponential instability employing an
integral condition which is nonuniform with respect to x € X.

The main techniques described in the previous sections relied on the behavior of
some associated trajectories and it was clear that starting with [12] where we identified
for the first time the potential methods in the investigation of the exponential stability
of skew-product flows and moreover the study was later extended for the concept of
exponential instability. The open problems arising in this framework will be presented
in what follows both for the discrete-time case as well as in the continuous-time setting.
In order to formulate these problems, we recall first the basic concepts.

Let X be a real or complex Banach space. For every x € X and every r > 0 let
Cz,r):={ye X :|ly—z|| =7} and let C(0,1) =: C.

Let (©,d) be a metric space, let J € {N,Z} and let 0 : © x J — O be a discrete
flow on O, i.e. ¢(0,0) = 0 and o (6, m +n) = o(a(6,m),n), for all (§,m,n) € © x J>.
Let {A(f)}oco C L(X). We consider the variational discrete dynamical system

(A) z(@)(n+1) = A(c(0,n)z(0)(n), VY(b,n) €O xN
and the associated discrete cocycle {®(6,n)}oco nen-
Definition 7.1. We say that the system (A) is uniformly exponentially unstable if
there are K, v > 0 such that

|®(0, n)z|| > Ke""||z||, Vze X,V(0,n)ecO xN. (7.1)
Remark 7.1. It is easy to see that relation (7.1) is sufficient to hold on the circle
C(0,r).

Remark 7.2. Let € C and 0 € ©. If there is ng € N such that ®(6, ng)x = 0, then
using the cocycle identity it follows that ®(6,n)x = 0, for all n > ng. In this case it
is obvious that the system (A) is not uniformly exponentially unstable.

Definition 7.2. We say that the discrete cocycle ® is injective if (6, n) is an injective
operator, for all (§,n) € © x N.

In what follows we suppose that the cocycle associated with the system (A) is
injective. Then for every (x,0) € X x O,z # 0 we define the sequence
_ 1

126, n)||
Remark 7.3. Following the same idea like in [14] (see Theorem 3.1) we can deduce
the following:

Yx,6 * N — RJra 71,0(”)
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Theorem 7.1. The system (A) is uniformly exponentially unstable if and only if the
associated cocycle is injective and there is a Banach sequence space B € V(N) such
that for every (z,0) € C x O, v, 9 € B and there is L > 0 such that |y, 9|5 < L, for
all (z,0) € C' x ©.

Taking into account the methods presented in the case of stability, for a space
B € Q(N) we associate the set

U ={x € X\ {0} : sup |vz.0|B < 00}
[4<C]

Problem 7.1. The first open question is to identify a subclass of Banach sequence
spaces in Q(N) such that the uniform exponential instability of a variational discrete
dynamical system (A) may be characterized in terms of some topological properties
of the set

Up = {z € X\ {0} : sup |ya0[p < oo}
0co
for a given sequence space B in this subclass.
Similarly, the question arises as well in the case of skew-product flows.

Definition 7.3. A skew-product flow 7 = (®, 0) is said to be uniformly exponentially
unstable if there are K, v > 0 such that

|@(0,t)z|| > Ke||z||, Vze X,V(0,t) €O xR,. (7.2)

Remark 7.4. It is easy to see that relation (7.2) is sufficient to take place on the
circle C(0,r).

Definition 7.4. We say that the cocycle ® is injective if ®(0,t) is an injective oper-
ator, for all (6,t) € © x R,.

Remark 7.5. If 7 = (®,0) is a skew-product flow with the property that @ is
injective, then for every (z,0) € X x O,z # 0 we define the function
B 1

12(6, )|
In [14], based on the discrete result given by Theorem 7.1, we proved that the uni-
form exponential instability of skew-product flows may be expressed in terms of the
ownership of these orbits to certain Banach function spaces (see [14], Theorem 3.2)

and consequently we deduced the first information of Rolewicz and Datko type for
the instability case (see Corollary 3.1 and Theorem 3.4 in [14]).

0z Ry =Ry, @z 0(t)

Problem 7.2. Another question concerning the exponential instability of (injective)
cocycles is whether one may deduce this asymptotic property from a condition in
terms of the existence of a function N(-,-) such that for every z € X,z # 0 there
exists a(x) > 0 with

. 1

sup » N(a(z), 77— < 0. (7.3)
w2 130, n)e]

We note that a particular case of (7.3) was considered in [14] (see Theorem 3.3) but

that was a direct consequence of the characterization described in Theorem 7.1.
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Problem 7.3. For strongly continuous skew-product flows 7 = (®, o) with the asso-
ciated cocycle ® injective it remains an open question to determine the appropriate
properties of a function N(-,-) such that the property that for each x € X,z # 0
there is a(x) > 0 with

1
228/ M) 1@, ay) 4 < 74

is a sufficient condition for the uniform exponential instability of 7. A preliminary
answer was formulated in [14], but that was more a generalization of Datko’s type
result (see [14], Theorem 3.4) i.e. we have shown that if there exists a function N € F

such that
[ C—
sup 0.
veo zec Jo |[@(0, )]

then the injective skew-product flow 7 is uniformly exponentially unstable. But the
main question remains if one may employ the non-uniformity with respect to x € X
via a two variables function as we did in the theorems of Rolewicz type for stability,
working with a condition like (7.4).

Remark 7.6. The Zabzcyk type techniques were recently extended to the case of
the exponential dichotomy of variational difference equations in [39], providing several
interesting consequences concerning the dichotomy of difference equations as well as
of skew-product flows.

Remark 7.7. The most complex asymptotic concept represented by the exponential
trichotomy was treated for the first time from the perspective of the Rolewicz type
techniques in [41], where we have also pointed out the applications for the study of
the trichotomy of evolution families on the real line.
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