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For nonautonomous linear equations x' = A(t)x, we give a complete characterization of general
nonuniform contractions in terms of Lyapunov functions. We consider the general case of
nonuniform contractions, which corresponds to the existence of what we call nonuniform (D, y)-
contractions. As an application, we establish the robustness of the nonuniform contraction under
sufficiently small linear perturbations. Moreover, we show that the stability of a nonuniform
contraction persists under sufficiently small nonlinear perturbations.

1. Introduction

We consider nonautonomous linear equations
x' = A(t)x, (1.1)

where A : Rj — B(X) is a continuous function with values in the space of bounded linear
operators in a Banach space X. Our main aim is to characterize the existence of a general
nonuniform contraction for (1.1) in terms of Lyapunov functions.

We assume that each solution of (1.1) is global, and we denote the corresponding
evolution operator by T (¢, s), which is the linear operator such that

T(t,s)x(s) =x(t), t,seR], (1.2)
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for any solution x(t) of (1.1). Clearly, T'(t,t) = Id and
T(t,7)T(t,s)=T(t,s), t1,5€R;. (1.3)
We shall say that an increasing function y : R{ — [1,+c0) is a growth rate if
pO =1, Lim p(t) = +oo. (1.4)

Given two growth rates p, v, we say that (1.1) admits a nonuniform (u, v)-contraction if there
exist constants K, a > 0 and £ > 0 such that

0]

) )_avg(s), t>s>0. (1.5)

IT(t, )]l < K(

We emphasize that the notion of nonuniform (p, v)-contraction often occurs under reasonably
weak assumptions. We refer the reader to [1] for details.

In this work, we mainly consider more general nonuniform contractions (see (2.1)
below) and we give a complete characterization of such contractions in terms of Lyapunov
functions, especially in terms of quadratic Lyapunov functions, which are Lyapunov
functions defined in terms of quadratic forms. The importance of Lyapunov functions
is well established, particularly in the study of the stability of trajectories both under
linear and nonlinear perturbations. This study goes back to the seminal work of Lyapunov
in his 1892 thesis [2]. For more results, we refer the reader to [3-6] for the classical
exponential contractions and dichotomies, [7-9] for the nonuniform exponential contractions
and nonuniform exponential dichotomies.

The proof of this paper follows from the ideas in [9, 10]. As an application, we provide
a very direct proof of the robustness of the nonuniform contraction, that is, of the persistence
of the nonuniform contraction in the equation

X' = [A(t) + B(t)]x (1.6)

for any sufficiently small linear perturbation B(t). We remark that the so-called robustness
problem also has a long history. In particular, the problem was discussed by Massera and
Schiffer [11], Perron [12], Coppel [3] and in the case of Banach spaces by Daletskil and Krein
[13]. For more recent work we refer to [14-16] and the references therein.

Furthermore, for a large class of nonlinear perturbations f(t,x) with f(t,0) = 0 for
every t, we show that if (1.1) admits a nonuniform contraction, then the zero solution of the
equation

x' = A(t)x + f(t,x) (1.7)

is stable. The proof uses the corresponding characterization between the nonuniform contra-
ctions and quadratic Lyapunov functions.
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2. Lyapunov Functions and Nonuniform Contractions

Given a growth rate y and a function D : R — (0, +c0), we say that (1.1) admits a nonuniform
(D, p)-contraction if there exists a constant a > 0 such that

IT(, 9)]l < D(s)(%f | t3s320. 2.1)

The nonuniform (y, v)-contraction is a special case of nonuniform (D, p)-contraction with
D(s) = Kve(s).

Now we introduce the notion of Lyapunov functions. We say that a continuous
function V' : (0, +00) x X — Ry is a strict Lyapunov function to (1.1) if

(1) foreveryt>0and x € X,

lxl <Vt x)| < D) x|, (2.2)

(2) foreveryt>s>0and x € X,

V(s,x) <V(t,T(t s)x), (2.3)
(3) there exists a constant y > 0 such that for every t > s >0 and x € X,

-y
VT, 5)7)] < (%) V(s %), (2.4)

The following result gives an optimal characterization of nonuniform (D, pu)-
contractions in terms of strict Lyapunov functions.

Theorem 2.1. (1.1) admits a nonuniform (D, p)-contraction if and only if there exists a strict
Lyapunov function for (1.1).

Proof. We assume that there exists a strict Lyapunov function for (1.1). By (1) and (3), for
every t > s> 0and x € X, we have

IT(t s)x|| <[V T(t 5)x)]

pt)\ 7
S<E> |V (s, x)| (2.5)

pt)\ 7
SD(S)(@> Il

Therefore, (1.1) admits a nonuniform (D, pt)-contraction with a = y.
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Next we assume that (1.1) admits a nonuniform (D, y)-contraction. For t > 0 and x €
X, we set

Vit x)= —sup{||T(T, Hx|| (%)a T > t}. (2.6)

By (2.1), we have |V (t, x)| < D(t)||x||. Moreover, setting T = t, we obtain |V (¢, x)| > ||x||. This
establishes (1). Furthermore, for t > s, we have

[V (t,T(ts)x)| = sup{||T(T, HT(t, s)x|| <% ’ iT 2 t}
= (%)“sup{llﬂﬂs)xH(@)a tT> t}

p(s) 27)
< (%)asup{HT(T,s)xH(ﬁE—g)a tT > s}

- (l%)a|V(s,x>|.

Therefore, V is a strict Lyapunov function for (1.1). O

Next we consider another class of Lyapunov functions, namely, those defined in terms
of quadratic forms.

Let S(t) € B(X) be a symmetric positive-definite operator for each t > 0. A quadratic
Lyapunov function V is given as

H(t,x) = (S(Hx,x),  V(t,x)=—-/H(x). (2.8)

Given linear operators M, N, we write M < N if (Mx,x) < (Nx, x) for x € X.

Theorem 2.2. Assume that there exist constants ¢ > 0 and d > 1 such that

IT(t,s)|| <c whenever u(t) < du(s), t>s>0. (2.9)

Then (1.1) admits a nonuniform (D, p)-contraction (up to a multiplicative constant) if and only if
there exist symmetric positive definite operators S(t) and constants C, K > 0 such that S(t) is of class
Clint>0and

[S(t)|| < CD(t)?, (2.10)

K

S'(t) + A*()S(t) + S()A(t) < —(Id + KS(t)) o

(2.11)
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Proof. We first assume that (1.1) admits a nonuniform (D, p)-contraction. Consider the linear
operators

® 2(a-p) 1
sa>=£ T(r,0)'T(r, )(”L;) ”é;d (2.12)

for some constant p € (0, a). Clearly, S(t) is symmetric for each t > 0. Moreover, by (2.8), we
have

2(a=p) , 1
|WUmm—fnn ﬂH<()) ) 4

0) o
~2p

<Dmnuj (b3) L @.13)

=L

Since S(t) is symmetric, we obtain

[H(t,x)| _ D)’

ISHI = Tilg = S 2 (2.14)
and therefore (2.10) holds. Since
%T(T,t) = _T(1,)A(t), %T(T, B = —A®)T(T, 1), (2.15)
we find that S(t) is of class C! in t with derivative
S'(t) = —”—()—L A(t)T(r, )" T(r t)(”((:))>2(a " #((:)) T
B fo T(r,t)T(z, t)A(t)(ii Z)))M_p) ii ,((TT)) dr (2.16)
~2(a-p) %t)) :o Tt T(r ) <’; ((:)) )M ’ #((TT)) T,
which implies that
st =18 _ sy - st A -2(a- p) D500, 217)

0] (t)
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Therefore,

/

S'(t) + A(t)"S(t) + S(H)A(t) = ”(t) (Id +2(a - p)S(t)),

which establishes (2.11) with K = 2(a — p).

(2.18)

Now we assume that conditions (2.9) and (2.10)-(2.11) hold. Set x(t) = T (t, 7)x(7). By

(2.10), we have
IH (£, x ()] < ISOI - lx®)]* < CD ) |lx ()1
Lemma 2.3. There exists a constant 1 > 0 such that
H(t, x(t) 2 llx(®)]]*.

Proof of Lemma 2.3. Note that

%H(t,X(t)) = (S'(Hx(b), x(t)) + (S(OAB)x(H), x () + (S(t)x(t), A(t)x(t))

= ((S'(t) + S(H) A(t) + A(t)"S(t))x(t), x(t)).
Hence, by condition (2.11), and the fact that K > 0 we obtain

d (1)
St (t))<—WII x(®)].

Now given 7 > 0, take t > 7 such that p(t) = du(r) with d as in (2.9). Then

H(t,x(t)) - H(t,x(1)) = ft diH(v x(v))dv
t o,
<[ B IxwPo

t !
f &nm )x(r)|Pdo

t#(v) 1

Ao | S

(2.19)

(2.20)

(2.21)

(2.22)

(2.23)
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It follows from (2.9) that

B0 509 o [

lo

d
= x(m)IP-

Since H (t, x(t)) > 0, we have

logd

H(z,x(7)) 2 H(t,x(1)) - H(t, x(t)) > Ix()]1?

c2

which yields (2.20) with 77 = (log d)/c* > 0.

Lemma 2.4. For t > T, one has

K
H@ﬂWS(%%) H(r, x(1)).

Proof of Lemma 2.4. By conditions (2.11) and (2.21), we have

d K (#)
i H (b x(®) < KErsH (b x(0).

Therefore,

t

H(t,x(t)) - H(t,x(7)) = J‘ ;—UH(v,x(U))dv

k[ r®
< KL () H (v, x(v))dwv.

It follows from Gronwall’s lemma that

K
H@MWS(%%) H(r, x(r),

which yields the desired result.

(2.24)

(2.25)

(2.26)

(2.27)

(2.28)

(2.29)
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By Lemmas 2.3 and 2.4 together with (2.19), we obtain

IT (¢, T)x ()] = |lx(t)|*
< TH(t x(t))

S/ pBHNT (2.30)
(i) o)

K
Snch(ﬂz(%) (@),

and therefore,

I, < eper( 43 ) @31
(1)
which implies that (1.1) admits a nonuniform (D, p)-contraction. O

As an application of Theorem 2.2, we establish the robustness of nonuniform (D, y)-
contractions. Roughly speaking, a nonuniform contraction for (1.1) is said to be robust if (1.6)
still admits a nonuniform contraction for any sufficiently small perturbation B(t).

Theorem 2.5. Let A, B : R — B(X) be continuous functions such that (1.1) admits a nonuniform
(D, p)-contraction with condition (2.9). Suppose further that D(t) > 1 for every t > 0 and

p (1)

8 -2
IB®l <6005,

t>0 (2.32)

for some 6 > 0 sufficiently small. Then (1.6) admits a nonuniform (D, u)-contraction.

Proof. Let U (¢, s) be the evolution operator associated to (1.6). It is easy to verify that
t
U(t,s)=T(ts)+ f T(t,7)B(t)U(T,s)dr. (2.33)

For every t > s > 0 with u(t) < du(s), we have

W (T)

() IU(z, s)|ldz

lU(t,s)| < c+j c6D2(1)——=
(2.34)

<c+ c5f K1) i U@l
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Using Gronwall’s inequality, we obtain

Ful(7)
s H(T)

U, s)| < cexp <c6 f dT> < cexp(cblogd) (2.35)

for every t > s > 0 with u(t) < du(s). Therefore condition (2.9) also holds for the perturbed
equation (1.6).

Now we consider the matrices S(t) in (2.12). Condition (2.10) can be obtained as in the
proof of Theorem 2.2. For condition (2.11), it is sufficient to show that

S(H)B(t) + B()*S(t) < 6%Id (2.36)

for some constant 3 < 1. Using (2.10) and (2.32), we have

S(HB() + B(H)"S(H) <2|SH)| - IB®) |l

K (1)
<acD(r2sD( 2 Y
- (H7oD() u(t) (2.37)
_2cst D,
p(t)
and taking 6 sufficiently small, we find that (2.36) holds with some & < 1. O

3. Stability of Nonlinear Perturbations

Before stating the result, we fist prove an equivalent characterization of property (3). Given
matrices S(t) € B(X) for each t € R}, we consider the functions

H(t,x) = %H(t +h,T(t+h,h)x)|,,

p (3.1)
V(t x) = %V(t +h, T(t+h,h)x) |0,
whenever the derivatives are well defined and H, V are given as (2.8).
Lemma 3.1. Let V, u be C! functions. Then property (3) is equivalent to
: ' (5)
VTt m)x)>2-yV({Et, T 1)x)—=, t>T. (3.2)

ut)’
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Proof. Now we assume that property (3) holds. If t > 7 and h > 0, then

V(t+h T(tE+h1)x)=V(E+hTE+h )T 7))
S (ﬂ(t +h)
u(t)

—
hhHOH V(t+hT(t+h, T;lx) -Vt T(tT)x) > VLT, T)x)hlin& (u(t+ h)/:(t)) 1

)yV(t,T(t,T)x),

(3.3)

_ H ()
=—yV(t, T(t,T)x)m.

Similarly, if h < 0 is such that t + h > 7, then

p(t+h)
p(t)
m V({t+hT({t+h1)x)-V(tT(tT)x)

hll 0- h

(ut+h)/p) " -1
I

-y
V({t+hT(t+h1)x) < ( ) V(t,T(tT)x),

(3.4)

>Vi(tT(t, T)x)hlirrok

_ # )
= —YV(t, T(t, T)x) m

This establishes (3.2).
Next we assume that (3.2) holds. We rewrite (3.2) in the form

V(t,T(t,7)x) #(t)
Ve T - Tan T (3:5)

which implies that

V(t,T(t,m)x)\ (" V(v,T(v,71)x)
o8(“rn ) =, vie T
~ t[/l,('U)
"), u@)

and hence property (3) holds. O

do (3.6)
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Theorem 3.2. Assume that (1.1) admits a nonuniform (D, p)-contraction satisfying (2.9). Suppose
further that there exists a constant | > 0 such that | < a and

Il £(t,x) ||<l”(())|| I, t>0, xeX. (3.7)

Then for each k > —a + 1, there exists C > 0 such that

ly®] < CD(S)<#()> | t>s (3.8)

for every solution y(t) of (1.7).

Proof. For S(t) asin (2.12) and H(t, x(t)) as in (2.8), we have, for every t > s,

p@)\ P ()
dv
#(t)> K@)

220N N 2/ p(@)\ 2P K@)
_<#(S)> f IT(@ s)x ()l (y(s)) (o) 7

& -2(a—p) s ) 2(a—p) ’(v)
: <#(S)> L IT (e, s)xte) (#(S)) (o) v

—2(a—p)
= </%> H(s, x(s)).

H(t, T(t, 5)x(s)) = jw IT(0,8)x(s)] (

(3.9)

Since V(t,x) = —\/H (t, x), we have

—(a=p)
V(t,T(t s)x(s)) 2 (:‘%) ’ V(s,x(s)), t>s. (3.10)

Applying Lemma 3.1, we obtain

)#()

V(t,T(t5)x(s)) > ~(a-p wu(t)

V(t,T(ts)x(s)), t=s. (3.11)
In particular, for t = s,
V(s,x(s)) > —(a- p)‘u V(s x(s)). (3.12)

From the identity H = 2V'V that for every s > 0 and x € X, we have

)/4()

H(s,x) < -2(a-p H(s, x). (3.13)
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On the other hand,

H(s,x) = ((S'(s) + S(s)A(s) + A(s)"S(s) ) x, x).

Therefore,

0>H(s,x)+2(a- p)—)H(s x)

= <<5’(s) +S(s)A(s) + A(s)*S(s) +2(a —p)Z((SS)) S(s))x,x>,

and hence

S'(t) + S(HA(E) + A(D)*S(t) +2(a - p) ”T(t))sa) <

Therefore, if y(t) is a solution of (1.7), then

%H(W(t)) = (S Oy 1), y®) + (SOABY®),y (1) + (SHY®), Ay (#))

(SO Ly ®) y®) + SOV, f(Ly(®))
= ((S'0)+ SIIAW) + A®)'SO)y(®), y(®)
+{(S0)+SW)y®), £ 6y )
<-2(a-p) S ISOI- VO + (S0 +S07)y(0), £ (1, y0)

a- ) XD ys oyl w12 + 2@ - 1 ¢y - v o]

p(t)
2(a-p) EQ sl Iy @ + 2L D15y |
p(t) p(t)
=-2(a-p- DL IS0 v
If p is small enough such that « — p — 1 > 0, then
d
SH0) <20 -p-) D HEy),

and hence

H(ty(h) - H(s,9(5)) < —2(a-p - l)f B (n, ()

(3.14)

(3.15)

(3.16)

(3.17)

(3.18)

(3.19)
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It follows from Gronwall’s inequality that

}utym)<fﬂay®n<

Now given s > 0, take t > s such that u(t) = du(s) with d as in (2.9). Then

p(t)
(s)

H(s,y(s) = [T (x a6

Taking

then

—2(a—p-1)
) , t>s.

H(T) >2‘“‘P’ ’(7)
() ;t(fd

2(a-p) , 1
J Il (5e5) e

> Lol [ (

HT)

u(s)

2(a=p) 1
W (T)
) w1

e (0
2c2(a-p) Iyl {(/4(5)> 1}

1
= E;gz;‘:;;5||y(5)”

3 1
" 22(a-p)

z{dzm’P)—-l}.

{f”ﬂ—1}>a

H(s,y(s)) > x[|ly(s)|.

It follows from (2.13) and (3.20) that

ly@)|| < ="*\/H(ty ()

Now the proof is finished.

< Kl/z\/H(s,y(s))<

S,cuz\f s )<

pu(t)
p(s)

& —(a=p-1)
p(s) )

(a—p-1)
) vl

13

(3.20)

(3.21)

(3.22)

(3.23)

(3.24)
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