C™-SMOOTHNESS OF INVARIANT FIBER BUNDLES
FOR DYNAMIC EQUATIONS ON MEASURE CHAINS

CHRISTIAN POTZSCHE AND STEFAN SIEGMUND

ABSTRACT. We present a new self-contained and rigorous proof of the smoothness of invariant fiber
bundles for dynamic equations on measure chains or time scales. Here an invariant fiber bundle is the
generalization of an invariant manifold to the non-autonomous case. Our main result generalizes the
“Hadamard-Perron-Theorem” to the time-dependent, infinite-dimensional, non-invertible and parameter-
dependent case, where the linear part is not necessarily hyperbolic with variable growth rates. As a key
feature, our proof works without using complicated technical tools.

1. INTRODUCTION

The method of invariant manifolds was originally developed by Lyapunov, Hadamard and Perron for
time-independent diffeomorphisms and ordinary differential equations at a hyperbolic fixed point. It was
then extended from hyperbolic to non-hyperbolic systems, from time-independent and finite-dimensional
to time-dependent and infinite-dimensional equations, and turned out to be one of the main tools in
the contemporary theory of dynamical systems. It is our objective to unify the difference and ordinary
differential equations case, and extend them to dynamic equations on measure chains or time scales (closed
subsets of the real line). Such equations additionally allow to describe, e.g., a hybrid behavior with discrete
and continuous dynamical features, or allows an elegant formulation of analytical discretization theory if
variable step-sizes are present.

This paper can be seen as an immediate continuation of [P6t03], where the existence and €!-smoothness
of invariant fiber bundles for a general class of non-autonomous, non-invertible and pseudo-hyperbolic dy-
namic equations on measure chains have been proved; moreover we obtained a higher order smoothness for
invariant fiber bundles of stable and unstable type therein. While the existence and C'-smoothness result
in [P6t03] is a special case of our main theorem (Theorem 3.4), we additionally prove the differentiability
of the fiber bundles under a sharp gap-condition using a direct strategy (cf. Theorem 4.2). The differentia-
bility of invariant fiber bundles plays a substantial role in their calculation using a Taylor series approach,
as well as, for example, in the smooth decoupling of dynamical systems (cf. [CR96]). To keep the current
paper as short as possible, we reduce its contents to a quite technical level. Nonetheless, a variety of ap-
plications, examples, outlooks and further references can be found in, e.g., [KH95, AW96, Aul98, APS02].

While in the hyperbolic case the smoothness of the invariant fiber bundles is easily obtained with the
uniform contraction principle, in the non-hyperbolic situation the smoothness depends on a spectral gap
condition and is subtle to prove. For a modern approach using sophisticated fixed point theorems see
[VvG87, Vang9, Hil92, Ryb93]. Another approach to the smoothness of invariant manifolds is essentially
based on a lemma by Henry (cf., e.g., [CL88, Lemma 2.1]) or methods of a more differential topological
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nature (cf. [HPS77, Shu87]), namely the C™-section theorem for fiber contracting maps. In [CR96] and
[Sie99, PS02]| the problem of higher order smoothness is tackled directly.

In this spirit we present an accessible “ad hoc” approach to C™-smoothness of pseudo-hyperbolic in-
variant fiber bundles, which is basically derived from [Sie99] (see also [PS02]) and needs no technical tools
beyond the contraction mapping principle, the Neumann series and Lebesgue’s dominated convergence
theorem, consequently. Our focus is to give an explicit proof of the higher order smoothness without
sketched induction arguments, but even in the C'-case the arguments in this paper are different from
those in [P6t03]. One difficulty of the smoothness proof is due to the fact that one has to compute
the higher order derivatives of compositions of maps, the so-called “derivative tree”. It turned out to
be advantageous to use two different representations of the derivative tree, namely a “totally unfolded
derivative tree” to show that a fixed point operator is well-defined and to compute explicit global bounds
for the higher order derivatives of the fiber bundles and besides a “partially unfolded derivative tree” to
elaborate the induction argument in a recursive way.

Some contemporary results on the higher order smoothness of invariant manifolds for differential
equations can be found in, e.g., [CL88, VvG87, Van89, Ryb93, Sie99|, while corresponding theorems on
difference equations are contained in the article [EIB99| and in the monograph [KH95|. The first paper
deals only with autonomous systems (maps) and applies the fiber contraction theorem. In [KH95, pp. 242—
243, Theorem 6.2.8] the so-called “Hadamard-Perron-Theorem” is proved via a graph transformation
technique for a time-dependent family of C™-diffeomorphisms on a finite-dimensional space, where higher
order differentiability is only tackled in a hyperbolic situation. Using a different method of proof, our
main results Theorem 3.4 and Theorem 4.2 generalize the “Hadamard-Perron-Theorem” to non-invertible,
infinite-dimensional and parameter-dependent dynamic equations on measure chains. This enables one to
apply our results, e.g., in the discretization theory of 2-parameter semiflows. So far, besides [P5t03], there
are only three other contributions to the theory of invariant manifolds for dynamic equations on measure
chains or time scales, respectively. A rigorous proof of the smoothness of generalized center manifolds
for autonomous dynamic equations on homogeneous time scales is presented in [Hil92], while [Hil96,
Theorem 4.1] shows the existence of a “center fiber bundle” (in our terminology) for non-autonomous
systems on measure chains. Finally the thesis [Kel99] deals with classical stable, unstable and center
invariant fiber bundles and their smoothness for dynamic equations on arbitrary time scales, and contains
applications to analytical discretization theory.

The structure of the present paper is as follows:

e In Section 2 we will briefly repeat or collect the notation and basic concepts. In particular, we
introduce the elementary calculus on measure chains, dynamic equations and a convenient notion
describing exponential growth of solutions of such equations.

o Section 3 will be devoted to the C'-smoothness of invariant fiber bundles. We will also state our
main assumptions here and prove some preparatory lemmas which will also be needed later. The
Cl-smoothness follows without any gap condition from the main result of this section which is
Theorem 3.4. Our proof may seem long and intricate and in fact it would be if we would like
to show only the Cl-smoothness, but in its structure it already contains the main idea of the
induction argument for the C™-case and we will profit then from being rather detailed in the
Cl-case.

e Section 4, finally, contains our main result (Theorem 4.2), stating that under the “gap condition”
ms @ a < b the pseudo-stable fiber bundle is of class €™ and, accordingly, the pseudo-unstable
fiber bundle is of class €™, if a < m, @ b.
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2. PRELIMINARIES

Above all, to keep the present article self-contained we repeat some notation from [P6t03].

N denotes the positive integers. The Banach spaces X', ) are all real or complex throughout this paper
and their norm is denoted by |- y, resp., ||-[|, or simply by [|-[|. If X and Y are isometrically isomorphic
we write X =2 ). L,,(X;)) is the Banach space of n-linear continuous operators from X™ to ) for n € N,
Lo(X;Y) =Y, LX;Y) = L1(X;Y), LX) := L1(X; X) and Iy stands for the identity map on X. On
the product space X x ) we always use the maximum norm

@) 19

We write DF for the Fréchet derivative of a mapping F and if F': (z,y) — F(x,y) depends differentiably
on more than one variable, then the partial derivatives are denoted by D1 F and Dy F, respectively. Now
we quote the two versions of the higher order chain rule for Fréchet derivatives on which our smoothness
proof is based. Thereto let Z be a further Banach space over R or C. With given j,I € N we write

N, C{1,...,1} and N; # 0 fori € {1,...,j},
NiU...UN; ={1,...,1},
N,NNy=0fori#k,i,ke{l,...,5},

max N; < max N; 41 for i € {1,...,5—1}

= max {||z[| v, [lylly } -
XxY

PE(l) == ¢ (Ny,..., N;)

for the set of ordered partitions of {1,...,1} with length j and #N for the cardinality of a finite set N C N.
In case N = {nq,...,n;} C {1,...,1} for k € N, k < I, we abbreviate D¥g(z)xy := D¥g(x)zy, -+ 0,
for vectors x,x1,...,x; € X', where g : X — ) is assumed to be [-times continuously differentiable.

Theorem 2.1 (Chain rule). Given m € N and two mappings f : Y — Z, g : X — Y which are m-
times continuously differentiable. Then also the composition fog : X — Z is m-times continuously
differentiable and for 1 € {1,...,m}, x € X the derivatives possess the representations as a so-called
partially unfolded derivative tree

-1
(29) Dl -y ( ) DI [Df(g(x))] - D'7g(a)

Jj=

and as a so-called totally unfolded derivative tree

l
(2.3) Dfog)(a)ay -z =Y > Dif(g(x)D*Nig(z)ay, - D*FNig(a)ay,

J=1(Ny,..,N;)eP; (1)

forany x1,...,x; € X.

Proof. A proof of (2.2) follows by an easy induction argument (cf. [Sie99, p. 266, B.3 Satz]), while (2.3)
is shown in [Ryb91, Theorem 2]. O

We also introduce some notions which are specific to the calculus on measure chains (cf. [Hil90, BP01]).

In all the subsequent considerations we deal with a measure chain (T, =, u) unbounded above, i.e. a
conditionally complete totally ordered set (T, =) (see [Hil90, Axiom 2|) with the growth calibration
p:TxT — R (see [Hil90, Axiom 3]), such that the set u(T,7) C R, 7 € T, is unbounded above. In
addition o : T — T, o(t) := inf{s € T : ¢t < s} defines the forward jump operator and the graininess
*: T — R, u*(t) := p(o(t),t) is assumed to be bounded from now on. A measure chain is called
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homogeneous, if its graininess is constant and a time scale is the special case of a measure chain, where
T is a canonically ordered closed subset of the reals. For 7,¢ € T we define

(rt)p:={seT: 17=<s=<t}, TS ={seT:7=<s}, T, ={seT:s=<r}

and for N C T set N* := {t € N : tis not a left-scattered maximum of N}. Following [Hil90, Sec-
tion 4.1], C,4(T, £(X)) denotes the rd-continuous and €,4R(T, L(X)) the rd-continuous, regressive func-
tions from T to £(X) (cf. [Hil90, Section 6.1]). Recall that €, R(T,R) := {c € C.qR(T,R) : 1+u*(t)a(t) >
0 for ¢t € T} forms the so-called regressive module w.r.t. the algebraic operations

1+ ha(t))" — 1
(a @ b)(t) := a(t) + b(t) + p* (t)a(t)b(t), (n®a)(t) ;= lim (d+ha®)” =1 fort €T,
AN () h
integers n and a,b € € R(T,R); then a has the additive inverse (©a)(t) := #&(W t e T. Growth

rates are functions a € € R(T,R) such that 1 + inf;er p*(t)a(t) > 0 and sup,cr p*(t)a(t) < oo holds.
Moreover, we define the relations

a<db & O<Lbfaj::th€11fr(b(t)fa(t)), adb & 0<|b—al,

and e, (t,7) € R, t,7 € T, stands for the real exponential function on T. Many properties of e, (¢, 7) used
in this paper can be found in[Hil90, Section 7].

Definition 2.1. For a function ¢ € G;rdﬂz(’]l‘, R), 7 € T and an rd-continuous function ¢ : T — X we say

(a) ¢ is ¢ -quasibounded, if ||¢||:_rC i=sup, <, [|¢(t)[ ec(T, ) < o0,
(b) ¢ is ¢ -quasibounded, if ||¢||, . := sup,<. [[¢(t)[ ec(7,t) < o0,
(c) ¢ is c*-quasibounded, if sup,cr || ¢(t)]| ec(T,t) < 0.

Bt .(X) and B (X) denote the sets of all ¢*- and ¢~ -quasibounded functions ¢ : T — X, respectively,

and they are non-trivial Banach spaces with the norms ||Hj_'C and |||~ ., respectively.

Lemma 2.2. For functions c,d € G:‘dﬂ(T,R) with ¢ < d, m € N and 7 € T the following is true:

(a) The Banach spaces B .(X) x B .(¥) and Bf (X x V) are isometrically isomorphic,

(b) BE(X) CBY (%) and [B]F, < 6|7, for & € BE(X),

(c) with the abbreviation BY . := Bl (X x V), B, := Bf (L (X; X x V)), the Banach spaces BT,
and L(X;B") are isometrically isomorphic.

Proof. We only show the assertion (¢) and refer to [P6t02, p. 77, Lemma 1.4.6] for (a) and (b). For that
purpose consider the mapping J : B7', — L(X; B 1), (J®)z) () := ®(t)x for t € T}, x € X. To prove

T,C

that J is the wanted norm isomorphism, we choose ® € BY'. and a vector x € X arbitrarily, and obtain

1ROz, (xiaxy) (T 1) < ([ R(D)] €c(T, b)z,, (e xy) 2] < [|©
Thus the continuity of the evidently linear map J follows from

1@l 2 xe,mmety = hnd I(®) 27, < ll®ll7
xl||=

+
sellzl| forte T .

Vice versa the inverse J ! : L(X; B 1) — B, of J is given by (J~'®) (t)z := (®x) (t) for t € TS and
r € X. By the open mapping theorem (cf., e.g., [Lan93, p. 388, Corollary 1.4]) J~1 is continuous and it
remains to show that it is non-expanding. Thereto we choose ® € L(X; B~ D), z € X arbitrarily to get

[(7'®) (t)chm,l(X;Xxy) ec(r,t) = || (®2) (t)Hcm,l(X;Xxy) ec(7,t) < H(f)a:”jc < H(i)Hc(X;ﬁ;ﬂgl) |
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for t € T+

T

and this estimate yields ||(J~'®) ()|

;:C < HCT)HL(X;grj;l . Consequently, J is an isometry. O

which in turn

Lon (X;XXY) ee(T;t) < ||(i’||z:(x;3:";;1)v
ultimately gives us the desired HJ _1§>H

A mapping ¢ : T — X is said to be differentiable (at some tg € T), if there exists a unique derivative
$>(tg) € X, such that for any € > 0 the estimate

[¢(o(t0)) = ¢(t) — u(o(to), )6 (to)|| < eln(o(to). )| forteU
holds in a T-neighborhood U of ¢y (see [Hil90, Section 2.4]). We write Ays: T x X — Y for the partial
derivative w.r.t. the first variable of a mapping s : T x X — Y, provided it exists. The (Lebesgue-)
integral of ¢ : T — X is denoted by f: ¢(s) As, provided again it exists (cf. [Nei01]).

Now let P be a non-empty set, momentarily. For a dynamic equation

(2.4) z® = f(t,z,p)

with a right-hand side f : T x X x P — X guaranteeing existence and uniqueness of solutions in forward
time (see, e.g. [P6t02, p. 38, Satz 1.2.17(a)]), let w(¢;7,&,p) denote the general solution, i.e. p(:;7,&,p)
solves (2.4) on T} NI, I is a T-interval, and satisfies the initial condition ¢(7;7,&,p) = € for 7 € I,
£ e X, peP. As mentioned in the introduction, invariant fiber bundles are generalizations of invariant
manifolds to non-autonomous equations. In order to be more precise, for fixed parameters p € P, we
call a subset S(p) of the extended state space T x X an invariant fiber bundle of (2.4), if it is positively
invariant, i.e. for any pair (7,£) € S(p) one has (¢, p(t;7,&,p)) € S(p) for all t € TF. At this point it is
appropriate to state an existence and uniqueness theorem for (2.4) which is sufficient for our purposes.

Theorem 2.3. Assume that f: T x X x P — X satisfies the following conditions:

(i) f(-,p) is rd-continuous for every p € P,
(ii) for each t € T there exists a compact T-neighborhood Ny and a real lo(t) > 0 such that

(2.5) 1f(s,2z,p) = f(s,Z,p)| <lo(t) [z —Z||  forse Nf z,z€X, peP.
Then the following holds:

(a) For each 1 € T, £ € X, p € P the solution p(-;7,£,p) is uniquely determined and exists on a
T-interval I such that TT C I and I is a T-neighborhood of T independent of £ € X, p € P.
(b) If&:P — X is bounded and if there exists an rd-continuous mapping ly : T — R such that

(2.6) 1tz p)| < (@) [l for (t,2,p) € T x X x P,

then lim;_,, p(t; 7,£(p), p) = &£(p) holds uniformly in p € P.
Proof. (a) The existence and uniqueness of ¢(+;7,&,p) on T is basically shown in [Hil90, Theorem 5.7]
(cf. also [P6t02, p. 38, Satz 1.2.17(a)|). In a left-scattered 7 € T we choose I := T}, while in a left-dense

point 7 € T the solution ¢(-;7,&,p) exists in a whole T-neighborhood of 7 due to [Hil90, Theorem 5.5].
This neighborhood does not depend on £ € X, p € P, since (2.5) holds uniformly in x € X, p € P.

(b) Let N be a compact T-neighborhood of 7 such that ¢(-;7,&(p),p) exists on N UT}F. Then the
estimate

t (2.6) t
le(t; 7, &(p), p)|| < ||£(p)||+/ £ (s, (s57,€(p),p),p)|| As < itelgllﬁ(p)lH/ 11(s) le(s, 7, §(p), p)|| As

for t € T is valid, and with Gronwall’s Lemma (cf., e.g., [P6t02, p. 66, Korollar 1.3.31]) we get
(2.7) lo(t;7,€(p), P)I| < sup 1€@) |l ew, (¢, 7)  for t € T7.
JUS
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On the other hand, if 7 € T is left-dense, we obtain lim; ~, u*(¢) = 0 and consequently l; (t)u*(t) < 1
holds for ¢ < 7 in a T-neighborhood, w.l.o.g., N of 7. Then —I; is positively regressive and similarly
to (2.7) we obtain [|o(t;7,§(p), )|l < sup,ep [[€(P)le—1, (¢, 7) for t < 7, t € N. Hence, because of the
compactness of N and the continuity of e;, (-, 7), e_;, (-, 7), there exists a C' > 0 with ||¢(t;7,£(p), p|| < C
for all t € N, p € P, and this implies

lo(t; 7,€(p),p) — E(P)]| < /IU@W%&ﬂﬂMmLMHAS

(2.6) t t
| [ 1w e nemnl as <] [ (s as| 0
uniformly in p € P, since the right-hand side is independent of p. O

Finally, given A € C,.q(T, L(X)), the transition operator ® 4(t,7) € L(X), T < t, of a linear dynamic
equation z = A(t)x is the solution of the operator-valued initial value problem X = A(t)X, X (1) = I
in £(X). If A is regressive, then ®4(¢,7) is defined for all 7,¢ € T.

3. C'-SMOOTHNESS OF INVARIANT FIBER BUNDLES

We begin this section by stating our frequently used main assumptions.

Hypothesis 3.1. Let P be a locally compact topological space satisfying the first axiom of countability.
Consider the system of parameter-dependent dynamic equations

a® = A(t)x + F(t,z,y,p)
(3.1) { y® =B(t)y + G(t,z,y,p)

where A € Cpq(T, L(X)), B € CrqgR(T, L(Y)) and rd-continuous mappings F: Tx X x Y xP — X, G:
TxXxYXxP — Y m-times, m € N, rd-continuously differentiable w.r.t. (x,y), such that D&B) (F,G)(t,-),
t € T, are continuous for n € {0,...,m}. Moreover, we assume:

(i) Hypothesis on linear part: The transition operators ® 4(t,s) and ®p(t,s), respectively, satisfy for
all t,s € T the estimates

(3.2) [Pa(t, s)lzx) < Kiealt,s) fors=2t, 125, 5)|lzy) < K2eb(t,s)  fort = s,

with real constants K1, Ko > 1 and growth rates a,b € doiR(T,R), a<b.
(ii) Hypothesis on perturbation: We have

(3.3) F(t,0,0,p) =0, G(t,0,0,p) =0 on T x P,
the partial derivatives of F and G are globally bounded, i.e., for each n € {1,...,m} we suppose
Fl, = sup HD" 5 F(t,z,y,p ‘ ,
d (t,2,y,p) ETX X XY XP (2:8) ( ) L (X XY;X)
(3.4)
G|, = sup HD" G(t,x,y,p ’ < 00
| | (t,z,y,p) ETX X XY XP (2:3) ( ) Ln(XXY3Y)
and additionally for some real oymax > 0 we require
o
3.5 F|,, |G —_— .
( ) max{\ |17| |1}< Hla,X{KhKQ}

Finally, we choose a fized real number o € (max {K, Ko} max {|F|,,|G|,}, omax)-
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Remark 3.1. (1) Under Hypothesis 3.1, the above dynamic equation (3.1) satisfies the assumptions of
Theorem 2.3 on the Banach space X’ x ) equipped with the norm (2.1), and therefore its solutions exist
and are unique on a T-interval unbounded above.

(2) In [P6t03] we have considered dynamic equations of the type (3.1) without an explicit parameter-
dependence and under the assumptions that DFs 5 (F,G) is uniformly continuous in ¢ € T. Anyhow, the

results from [P6t03] used below remain applicable since all the above estimates in Hypothesis 3.1 are
uniform in p € P and since the uniform continuity of DZ’Q‘_3)(F ,G) is not used to derive them.

Lemma 3.2. We assume Hypothesis 3.1 for m = 1, opax = @ and choose T € T. Moreover, let
(v,v), (7,0) : TH — X XY be solutions of (3.1) such that their difference (v,v)—(v,0) is ¢t -quasibounded
for any c € dofR(T,R), a+o0<dc<b—o. Then the estimate

w0 [E)o-()o

holds.

SR e Frelt ) ) —o)l fort €T

Proof. Choose an arbitrary p € P and 7 € T. First of all, the difference v — 7 € B} (X) is a solution of
the inhomogeneous dynamic equation

(3.7) 2 = A(t)z + F(t, (v,v)(t),p) — F(t, (7,0)(t),p),
where the inhomogeneity is ¢t-quasibounded
vy v
v /l_} T,C

by Hypothesis 3.1(ii). Applying [P6t01, Theorem 2(a)] to the equation (3.7) yields

£1)-0

le—a]

Because of % <1 (cf. (3.5)), w.l.o.g. we can assume v # ¥ from now on. Analogously, the difference

3.4 +
1FC 0 0)()p) — FC @ 0) ()5, < P,

+
(3.8) lv =717, < K |lw(7) = (7| +

T, —

T,C

v—10 € B} (V) is a solution of the linear dynamic equation

y® = B(t)y + G(t, (v,v)(t),p) — G(t, (7,0)(t),p),

where the inhomogeneity is also c¢T-quasibounded

66 ) () = 6 oI < 16 (2) - (3)

v

+

T,C

by Hypothesis 3.1(ii). Now using the result [P6t01, Theorem 4(b)] yields

_ Ko |Gl || (v -
ool < S (v) ,
K2‘G|1

T, — Lb _ CJ
and since we have 7=+ <1 (cf. assumption (3.5)), as well as v # U, we get the inequality ||v — T)||j__,C <

[S{IAN

leads to

+

max{”l/ — ol |l — @||jc} by (2.1). Consequently, we obtain [[v — 7|t = ||(v,v) — (7,0)| . which
(3.8) Ki|F
< Ky v - o) +

-0 N

This, in turn, immediately implies the estimate (3.6) by Definition 2.1(a). O
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Now we collect some crucial results from the earlier paper [P6t03]. In particular we can characterize the
quasibounded solutions of the dynamic equation (3.1) easily as fixed points of an appropriate operator.

Lemma 3.3 (the operator 7;). We assume Hypothesis 3.1 for m =1, opax = U’;Q'IJ and choose 7 € T.
Then for arbitrary growth rates ¢ € G;rde(']I‘,R), a+0dcdb—o,and £ € X, p € P, the mapping
T, Bl (X X YV) x X x P — B (X x)),

vov: o <I>A('a T)€ + fT (I)A('7U(S) (87 (V7U)(S) p) s
(39) Z"’ap”‘( TR B (0 (8) G (v, 0)(5),p) As )

has the following properties:

(a) 7-(-;&,p) is a uniform contraction in & € X, p € P with Lipschitz constant

max {Kl, KQ}
g

(3.10) L= max{|F|1 ) ‘G‘l} <1,

(b) the unique fived point (v7,v,)(€,p) € B (X x V) of T.(-;&,p) does not depend c € ¢t R(T,R),
a+o<c<db-— o, and is globally Lipschitzian:
+
vy vr\ s
(i) en-()en|

(¢) a function (v,v) € Bf (X x V) is a solution of the dynamic equation (3.1) with v(7) = &, if and
only if it is a solution of the fixed point equation

(3.12) <V> =T (v,v;§,p).

(3.11)

v
Proof. See [P5t03, Proof of Theorem 4.9] for the assertions (a), (b), and [P5t03, Lemma 4.8| for (¢). O

Having all preparatory results at hand we may now head for our main theorem in the C'-case.

Theorem 3.4 (C'-smoothness). Assume Hypothesis 3.1 for m = 1, oypax = @ and let ¢ denote the
general solution of (3.1). Then the following statements are true:

(a) There exists a uniquely determined mapping s : T x X x P — Y whose graph S(p) =
{(1,&,8(1,&,p)) : T €T, £ € X} can be characterized dynamically for any parameter p € P and
any growth rate c € G:rdﬂQ(']I‘,R), a+ocdcdb—o, as

Sp) ={(r&n) €T XX xYV: ¢(-;7,.61m,p) € BL(X x V)}.
Furthermore we have
(a1) s(m,0,p) =0 0on T x P,
(a2) s: Tx X xXP — Y is continuous, rd-continuously differentiable in the first argument and
continuously differentiable in the second argument with globally bounded derivative
Ki Ko max {|F|,, |G|, }

D <

1Dastr&ePllecen = G {1, Ko ma {1, G,

(a3) the graph S(p), p € P, is an invariant fiber bundle of (3.1). Additionally s is a solution of

the invariance equation

Als 7- & p) ( )5(7’6717) —|—G(T,f,$(7’,€,p),p)—

/'Dﬁ )€+ hy* (7) [A(T)E + F(r.€,5(r,£,p),p)] ) dh [A(7)€ + F(r, €, 5(r,£,p), )]
for (1,&€,p) e Tx X x P.

for (1,€,p) e Tx X x P,
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The graph S(p), p € P, is called the pseudo-stable fiber bundle of (3.1).

(b) In case T is unbounded below, there exists a uniquely determined mappingr: T XY X P — X
whose graph R(p) := {(7,r(1,n,p),n) : 7 € T,n € Y} can be characterized dynamically for any
parameter p € P and any growth rate ¢ € @j—dﬂl(T,R), a+o<c<db—o, as

(3.13) Rp)={(1,&m) e Tx X xY: o(-;7.&n.p) € B (X xV)}.
Furthermore we have
(b1) 7(1,0,p) =0 on T x P,
(b)) r: Tx Y xP — X is continuous, rd-continuously differentiable in the first argument and
continuously differentiable in the second argument with globally bounded derivative

KiKymax {|F|,, |G|}
D <
|| 2?(%%?)“1:(3};2() = o _ max {Kl,KQ}maX{|F|1 7 ‘G‘l}

(b3) the graph R(p), p € P, is an invariant fiber bundle of (3.1). Additionally v is a solution of
the invariance equation

Ayr(r,m,p) = A(T)r(1,m,p) + F(1,7(7,1,p),1,0)—

/ Dar(o(),n+ hy () [B(T)n + G(,7(7,n,p),1,p)]) dh [B(r)n + G(7,7(7,1,p),n, p)]

for (t,n,p) € Tx Y x P.
The graph R(p), p € P, is called the pseudo-unstable fiber bundle of (3.1).
(¢) In case T is unbounded below, only the zero solution of equation (3.1) is contained both in S(p)
and R(p), i.e., S(p) N R(p) = T x {0} x {0} for p € P and hence the zero solution is the only
c*-quasibounded solution of (3.1) for c € G/ R(T,R), a+o <c<b—o.

for (1,m,p) € T xY x P,

Remark 3.2. Since we did not assume regressivity of the dynamic equation (3.1) one has to interpret the
dynamical characterization (3.13) of the pseudo-unstable fiber bundle R(p), p € P, as follows. For fixed
p € P, apoint (1,€,n) € T x X x ) is contained in R(p) if and only if there exists a ¢~ -quasibounded
solution p(-;7,&,m,p) : T — X x Y of (3.1) satisfying the initial condition z(7) = £, y(7) = n. In this
case the solution ¢(-;7,£,7n,p) is uniquely determined.

Proof. (a) Our main intention in the current proof is to show the continuity and the partial Fréchet
differentiability assertion (as) for the mapping s : T x X x P — ). Any other statement from Theorem
3.4(a) follows from [P&t03, Proof of Theorem 4.9]. Nevertheless, we reconsider the main ingredients in
our argumentation.

Using just [P6t03, Proof of Theorem 4.9], we know that for any triple (7,&,p) € T x X x P there
exists exactly one s(7,&,p) € Y such that ¢(-;7,§,5(7,&,p),p) € Bf (X x V) for every ¢ € CHR(T,R),
a+ o0 ¢ <b—o. Then the function s(-,p) : T x X — Y, p € P, defines the invariant fiber bundle S(p),
if we set s(7,&,p) == (vr(§,p))(7), where (v7,v,)(§,p) € Bf (X x V) denotes the unique fixed point of
the operator 7, (-;&,p) : Bf (X x V) — Bl (X x V) introduced in Lemma 3.3 for any £ € X, p € P and
c€E dofR(ER), a+ o0 <c<b—o. Here and in the following one should be aware of the estimate
(3.14) max{Kl ‘Fh, K2|G|1} <1

le—a]’ |b—c]
The further proof of part (as) will be subdivided into several steps. For notational convenience we
introduce the abbreviations v, (t;&,p) := (v-(&,p))(t) and v, (t;€,p) := (v (&, p))(t).

Step 1 - Claim: For every growth rate ¢ € G+ JR(T,R), a4+ 0 < ¢ 4 b— o, the mappings
(Vr,v7) : X X P — BE (X x V) and (vr,v7)(t;-) 1 X X 77 — X x Y, teT,, are continuous.
By Hypothesis 3.1 the parameter space P satisfies the first axiom of countability. Consequently,
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e.g., [Mun75, p. 190, Theorem 1.1(b)] implies that in order to prove the continuity of the mapping
(Ve v7)(&0,7) = P — B (X x ), it suffices to show for arbitrary but fixed & € X and py € P the
following limit relation:

3.15) Jn (7) @) = (27) o) in B2 < D)

For any parameter p € P we obtain, by using the equations (3.9) and (3.12)

(e () e

(3.2)

< maX{Kl/ ea(t,O'(S)) HF(S7 (VTavT)(S;€07p)’p) - F(87(VT7UT)(S;£O7PO)?pO)|| AS,

Kz/t ev(t,0(s)) | G(s, (vr, vr)(s:€0,p), p) = G(s, (vr, v7) (55 €0, P0), Po) | AS} for t € T

Subtraction and addition of the expressions ||F(s, (vr,v;)(s; €0, p0),p)|| and ||G(s, (vr,v7)(s;&0,p0), )]l
respectively, leads to

‘(Z:) (t; 0, p) — (Z:) (t; €0, o)

Q= Kl/ ea(t,O'(S)) HF(Sa (VT,UT)(S;fovpo)ap) - F(57 (Vﬂv'r)(s;gmpo)»po)” AS,

si= s 18, [ eattio) | (20) st - (27) (it

Y= / " es(t,0(5)) 1G5, (vr102) (5360, 00). D) — G5, (s 02) (53 €0, 0 )| As,

si= e, [ attoo)| (77) Giton - (1) i)

Now and in the further progress of this proof, we often use the elementary relation
(3.16) max{a+ 3,7+ 0} < a+vy+max{8,4},

which is valid for arbitrary reals «, 3,7, > 0, and obtain the estimate

(Z:) (t;€o,p) — (Z:) (t; €0, o)

<ae.(7,t) + vee(r,t) + max{[fcl_'};'l , ot |G|1 } H( ) (o, p) <Z:) (&0, p0)

from [P6t03, p. 65, Lemma 1.3.29]. Hence, by passing over to the least upper bound for ¢ € T}, we get

(ct. (3.10))
H (Z:) (§0,p) = <Z:> (%0, p0)

U(tvp) ::eC(T, t)/ ea(t,a(s)) ||F(57 (1/77’07—)(8;50,])0),])) - F<57 (VT’UT)(S;£07p0)7p0)H As
(3.17) T

+ eC(T, t) /too eb(tva(s)) ||G(8, (VﬂUT)(S;gOﬂpO)»p) - G(87 (VT7UT)(85§07p0)7p0)H As.

<max{a+B,y7+6} forte T,

where (cf. (3.4))

As,

As.

ec(T,t)

+

for t € T

T,C

Jr
(3.14) K., K
< M sup U(t,p)
T,C 1-L Tt

with the mapping
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Therefore, it turns out to be sufficient to prove

(3.18) lim supU(t,p) =0

P—Po r<¢t
to show the limit relation (3.15). We proceed indirectly. Assume (3.18) does not hold. Then there exists
an € > 0 and a sequence (p;)ien in P with lim; , p; = po and sup, <, U(t, p;) > € for i € N. This implies
the existence of a sequence (£;);en in T such that

(3.19) U(ti,pi) >¢ forieN.

From now on we consider a + o < ¢, choose a fixed growth rate d € dofR(']I‘7R), a+o0 <dd<cand
remark that the inequality d <1 ¢ will play an important role below. Because of Hypothesis 3.1(ii) and
the inclusion (v;,v;)(&,p) € Bid(X x )) we get (cf. (3.4))

( +

1F (s, (vr,v7)(8:60,00), )] < |F|1 ( )(507100) eq(s,7) for s € TT,
T,d
+

1G (s, (v 02) (53 60, m0) D) 2 1GE, ( )<so,po> ea(s,7) for s € T?,
7,d

and the triangle inequality leads to

Zar ()]

U(t,p) < 2IF|1
e,

< 2max{|F|1,|G|1}H<Z:> (€05 p0)

+

ec(7,t) / ea(t,o(s))eq(s, ) As

+

+2[G|y

ec(7,t) /too ep(t,o(s))eq(s, 7) As

+ €do (t T ) forteT
l l l C I )
T,d |_ [LJ |_ J

where we have evaluated the integrals using [P6t02, p. 65, Lemma 1.3.29]. Because of d <1 ¢ and [P6t02,
p. 63, Lemma 1.3.26], passing over to the limit ¢ — oo yields lim;—, o, U(t,p) = 0 uniformly in p € P, and
taking into account (3.19) the sequence (¢;);en in TS has to be bounded above, i.e. there exists a time
T € (1,00)p with t; X T for all ¢ € N. Hence, by [Hil92, Theorem 7.4(i)], we can deduce

3.17) T
Ulti,pi) < / ec(T,0(3)) [|[F(s, (vr,v7)(s; €0, P0), pi) — F (s, (vr,v:)(5; €0, p0), po) || As

+ /Oo 66(7—70(8))eb96(T7 0(8)) HG(37 (VT, UT)(S; gOvPO)vpi)_G('S? (V—,—, UT)(S; §O7PO)7PO)H As

for ¢ € N, where the first finite integral tends to zero for i — oo by the continuity of F'. Continuity of G
implies lim; .. G(s, (Vr, v:)(5: €0, 00), i) = G(s, (Vr,v7)(s: €0, Do), Po) and with the Lebesgue’s theorem?)
for the integral on T (cf. [NeiO1, p. 161, Nr. 313]), we get the convergence of the indefinite integral to
zero for ¢ — oo. Thus we derived the relation lim; o, U(¢;, p;) = 0, which obviously contradicts (3.19).
Up to now we have shown the continuity of (v7,v;)(§o,) : P — Bf (X x Y) and Lemma 3.3(b) gives us
the Lipschitz estimate

(3:20) H( )spo (Z:) (0, p0)

DHere one has to apply the Lipschitz estimate for the mapping G, which is implied by (3.4), to see that the function
s+ ec(s,0(s))evge(T,0(s)) |G| ||(vr, vT)(ﬁo,po)Hjc is an integrable majorant.

+ (3. 11)

T,C
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for any £ € X. So, e.g. [AW96, Lemma B.4] implies the desired continuity of the fixed point mapping
(vryv7) + & X P — B (X x)). By properties of the evaluation map (see [P6t03, Lemma 3.4]), this
yields that also (vr,v,)(t;+) : X x P — X x Y, t € TT is continuous.

Step 2 - Claim: The mapping s: T x X x P — Y is continuous.
Let 70 € T, § € X and py € P be fixed. From (3.15) and the definition of s we have

lim S(TOa§0ap) = 8(7—05507]70)7
P—Ppo

and, similarly, (3.20) leads to the estimate

||S(T’£7p) - S(T()ag())po)‘l < 1[E1L ||£ - 50” + ||S(T? g(hp) - S(T07§0ap)H + ||S(7-Oa€07p) - 3(7'0,50,[)0)”

for 7 €T, £ € X, p € P. Therefore, to establish the claim of Step 2, it remains to show the limit relation

(3.21) lim s(7,&0,p) = $(70,&0,p) uniformly in p € P.
T—To

We abbreviate ¢(Tap) = (¢1,¢2)(T,p) = @(7;70’6075(7—075071))317) and by Theorem 23(3) ¢(7p) exists
in a T-neighborhood of 7y independent of p € P. The invariance of S(p), p € P, implies ¢o(T,p) =

S(T7¢1(T7p)7p)’ as well as ¢1(7-07p) = 507 ¢2(T07p) = 8(T07§0up)' Hencea one obtains

||S(T? g(ﬁp) - 3(T07§0ap)H < ||3(T7 607p) - S(TO7¢1(T7p)ap)” + ||S(Ta ¢1(T7p)ap) - S(T(),g(),p)H

(3.20) K
< =7 I61(r0.0) = 1(7. D) + [ 62(7.p) — Sa(70.p)]
(2.1) K
< (1 _IL + 1) |l¢(T,p) — ¢(10,p)|| forpeP

and, because of (ay), it is

(2.1) (3.20) K,
l¢(ro,p)ll < max {[[&oll, Is(70, &0, p) = s(70,0,p)[[} < max (1, —— ¢ ll&ll  forpeP.

Consequently, we can apply Theorem 2.3(b) (with £(p) = ¢(70,p)) and get
lim ¢(7,p) = ¢(70,p) uniformly in p € P,
T—T0

which ultimately guarantees (3.21).

Step 3: Let c € @jdﬁ('ﬂ‘, R),a+0 <ec<db—o,§ € X and p € P be arbitrary. By formal differentiation
of the fixed point equation (cf. (3.9), (3.12))
vr ®4(t,7)E+ [ Dalt, 0 () F(s, (vr, v7)(5:&, D), p) AS) +
3.22 t:&,p) = 3 U7 for t € T
o (1w = (M ey o

w.r.t. £ € X', we obtain another fixed point equation

1
(3.23) (1) (€n) = T (Lo pEon)
for the formal partial derivative (v},vl) of (v;,v.) : X x P — Bf (X x V) wrt. £ € X, where the

right-hand side of (3.23) is given by
1
> (s) As

BaCo7) + [l () Dy s () 10) (1
7 B Gl )i (11 ) 6) s

Here (v',v!) is a mapping from T} to £(X; X x ) and in the following we investigate this operator 7!

(3.24) Tt ol p) =
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Step 4 - Claim: For every growth rate ¢ € Gj‘de(T,R), a+o <c <db-— o, the operator T} :
Bl XX XP— Bl is well-defined and satisfies the estimate

1
()
Thereto choose arbitrary functions (v*,v') € Bl . and £ € X, p € P. Now using (3.2), (3.4) and [P5t02,

p. 65, Lemma 1.3.29], it is
|7 (vt 0t €, p)(8)

+
for (V! v)eBic,feX,pép.

T, —/

B2 Tl < Kir

T,C

HL(X;XX))) ee(T, t)

(3.24)
< max{Klecea(T7 t)+ K1 |F)|, ec(T, t) ea (t,o( H( > s,

()] 2

2 KﬁeC(T,t)maX{Kth /Ttea@,a(s))ec(sm)m, K |G, /tooeb@’ff()ec” }H( >
(3.26)

K, |F|, K. T (314)
< K + max 1 |1, K21Glh < Ki+1L
lc—a]’ |b—c]

and passing over to the least upper bound over ¢ € T} implies our claim 7! (v*,v'; €, p) € Bl ,
as the estimate (3.25).

KQ |G‘1 ec(Ta t)

for t € T

as well

Step 5 - Claim: For every growth rate ¢ € G JR(T,R), a+0dcdb—o, the operator T (-;&,p) :
Bl . — Bl . is a uniform contraction in & € X, p € P, moreover, the fired point (v},v})(E, p) € Bl . does

T,C

not depend on c € G:dR(T,R) a+o <c<b— o, and satisfies

()0

Let £ € X and p € P be arbitrary. Completely analogous to the estimate (3.26) we get

314)
|17 0! vt p) = T 0t 6p)| H( > ( )

Taking (3.10) into account consequently Banach’s fixed point theorem guarantees the unique existence
of a fixed point (v},vl)(&,p) € Br,. of T'(-;¢,p) : BL, — Bl This fixed point is independent of
the growth constant ¢ € €1, R(T,R), a + 0 < ¢ < b — o, because with Lemma 2.2(b) and (c) we have
the inclusion BL ., C Bic and every mapping 7'(-;&,p) : BL, — Bl has the same fixed point as

the restriction 71 (-; &, p) |‘Bl . Finally the fixed point identity (3.23) and (3.25) lead to the estimate
Ta+to
(3.27).

Ky
< — .
<7171 forée X, peP

T,C

I
for (', 0"), (7', 0") € BL ..

T,C

Step 6 - Claim: For every growth rate c € G:fdﬂ%(']I‘,R), a+o0<cdb—o, and p € P the mapping
(Vr,07) (5 p) = X — BE (X x V) is differentiable with derivative

(3.28) D, (”T) = (Zi) X xP— Bl

= b

Let £ € X and p € P be arbitrary. In relation (3.28), as well as in the subsequent considerations we are
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using the isomorphism between the spaces B! . and L(X;Bf (X x )) from Lemma 2.2(c) and identify
them. To show the claim above, we define the following four quotients

vr(s;€+ h,p) — v-(s;€,p) — vi(s; €, p)h

A 1]
(3.29) | | |
Avs. ) = vr(s;€ 4+ h,p) — vTH(hsl,lg,p) —vl(s;&,p)h
and

h
F(va + hlay + thp) - F(S?xayvp) - D(?,S)F(Sax7y7p) (hi)
(P, o)l 7
h
G(Sw%' + h1>y + h27p) - G(Sﬂ%yap) - D(2,3)G(S7xayap> (h;)

[[(h, o)

for times s € T and = € X, h,hy € X'\ {0}, y € Y, ha € Y\ {0}. Thereby obviously the inclusion
(Av, Av)(-, h) € B} (X x V) holds. To prove the differentiability we have to show the limit relation

AF(vaaya hl; h2) =

AG(s,z,y,h1, hg) :=

. AV _ . +
’llli% (AU) (vh) =0 in BT (X x D).

For this consider a + ¢ < ¢, a growth rate d € Gfde(T, R), a4+ 0 < d < ¢, and from Lemma 3.2 we obtain

a0 | (0) e = (07) | S a0 i =i

121 -
Moreover, using the fixed point equations (3.22) for v, and (3.23) for v} it results (cf. (3.9), (3.24))

(s,7) forseTF.

1
[Aw(t, h)|| ==

Hh” / (I)A(t,O'(S)) F(57 (VT7UT)(S;§ + h,p)vp) - F(S, (I/-r,UT)(S;f,p)’p)

As|| forteTr,

N =

- Dy Fls. 0o s 6.000) (1) (i€

where subtraction and addition of the expression
Vr Vs
DiaayFlss re i) | (27) (i€ = (27) i)
in the above brackets implies the estimate

HAV(tv h)H / (I)A(tv J(S)){F(sv (VT»UT)(S;f + hvp)vp) - F(Sv (VTaUT)(S;gvp)vp)

< i
= DaayFlss re &) | (27) (i€ = (27) i) }

Uy

/ ® A(t,0(3)) Doy F (5, (s, v,) (1€, ), )

) KZ:) (s;€+ h,p) — (Z:) (5;6,p) — (ﬁ) (S;@p)h} As

1Al oD IAF (s, (r,07) 56.2), (0 ) 536 + o) — v, 0) 536,

.
[




]. ‘

(1) e = (1) sson| asv1m, | I atto(s)] [(80) s as
(3.2)

< Kl/ ea(t,o(s)) |[AF(s, (vr,v7)(8: 6, p), (Ve 07 ) (8§ + hyp) — (7, v7) (856, 0)) |l

| () e - (07) e as s mair, | eultyo(s) () s s

for t € T} and together with (3.30) we get

|Av(t h)| <K |Fl, / ealtsols) H (ﬁv) <S7’”H A5 - JLd;(?JIFll

/ ea(t,o(s))ea(s, 7) [|AF (s, (vr, vr)(s:€,p), (Ve v0) (83 €+ hyp) = (vr,07) (556, p)) || As

for t € T}. Now we analogously derive a similar estimate for the norm of the second component ||Av(t, h)||
and obtain

|Aw(t, )| <K |G, / et o(s)) H (ﬁg) (s,h)H As+ Ldfilza_td[ﬁ ui |1

’ /too eb(t,a(s))ed(s,T) ”AG(Sv (VT)UT)(S;gap)7 (VTv’UT)(S;g + hap) - (V‘FvUT)(S;gvp))” As

for t € T+. Consequently, for the norm ||(Av, Av)(t, h)|| one gets the inequality

|(2) )

_ K?|d—a
ld—a] — K1 |F]

/ ea(t,0(s))ea(s, 7) [|AF (s, (vr, v-)(5: €, p), (vr, v2) (56 + hyp) = (vr, 07) (856, p)) || As,

D ax {|Av(t, )|, [|Av(t, B)|} < max {a+ B,y + 8} fort € TF

with

a

gty [ eattooton | (A1) o 8.

KlKQ Ld — CLJ
V=
ld—a| = Ky |F],

: /too eb(taa(s))ed(877) HAG(Sv (V-,—,UT)(S;f,p), (V‘F’U‘F)(S§£+ h,p) - (UT,UT)(S;f,p))H As,

5 =K |G, /too eo(t, o(s)) H (25) (s, h)H As.

We are using the relation (3.16) again, and obtain the estimate (cf. [P6t02, p. 65, Lemma 1.3.29])

Au) (3.14) Av +
(t,h)| ec(m,t) < aec(r,t)+vec(r,t)+ L (h) for t € T} .
I 2ol
By passing over to the least upper bound for t € T we get (cf. (3.10))
Av T Kimax{K,, K>} |d—al
<
&) ], ===t e
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with
t

V(t’h) 2266(7', t)/ ea(t,a(s))ed(s,T) ||AF(Sa (V—,—,UT)(S;f,p), (VT&UT)(S;g + h,p) - (VT’UT)(5§£>p))|| As

T
o

(3.31) + eq(T, t)/t ep(o(8))eals, 7) |AG(s, (Vr,v:)(8;:€,D), (Vryv7)(8;€ + hyp) — (Vr,07)(8; €, D)) || As

for ¢t € TS. Thus to prove the above claim in the present Step 6, we only have to show the limit relation

(3.32) lim sup V (¢, h) = 0,

h—0 <t

which will be done indirectly. Suppose (3.32) is not true. Then there exists an € > 0 and a sequence
(hi)ien in X with lim;_, . h; = 0 such that sup, <4 V(t,h;) > € for i € N. This implies the existence of a
further sequence (¢;);en in T} with

(3.33) V(ti,h;) > € forieN.
Using the estimates ||AF(s,z,y, h1,ho)| < 2|F|; and ||AG(s,z,y, h1, he)| < 2|G|,, which result from

(3.4) in connection with [Lan93, p. 342, Corollary 4.3|, it follows by known arguments
¢

(3.31)
Vit h) < 2|F|lec<7,t)/

T

eq(t,o(s))eq(s,7) As + 2 |G|, eq(T, 1) /too ep(t,o(s))eq(s,7) As

2/Fl, |, 2(Gl;
< ot for t € T
< (et o) oeten) wriem

and the right-hand side of this estimate converges to 0 for ¢ — oo, i.e. we have lim;_.o, V(¢t,h) = 0

uniformly in h € X. Because of (3.33) the sequence (;);eny has to be bounded in T, i.e. there exists a
time T € (1,00)p with t; < T for any i € N. Now we obtain

(3.31)

T
V(tiahi) < / 6C(T,U(S))€d(8,7') ”AF(S’ (VT’UT)(S;fap)7(VTaUT)(S;£+hi7p)_ (V—,—,UT)(S;f,p))H As
+ /OO ec(,0(8))evac(T,o(s))eq(s, )

(3.34) NAG(s, (Vr,v:)(85€,0), (Vryvr)(85€ + hiyp) — (Vry 00 )(85€,0))|| As fori €N

and because of Step 1 we have

i () (et hin) = () (i) TorseThgex e,

1—00 T

as well as using the partial differentiability of F' and G

’(25) (57xayah1ah2) =0 forx€X7yeya

im
(h1,h2)—(0,0)

which leads to the limit relation

i (36 (610000656, (0 0r) 558 5 i) = (o)) =0 for s € T2,

17— 00

Therefore the finite integral in (3.34) tends to 0 for ¢ — oo. Using Lebesgue’s theorem, also the indefinite
integral in (3.34) converges to 0 for ¢ — oo and we finally have lim;_, o, V(¢;, h;) = 0, which contradicts
(3.33). Hence the claim in Step 6 is true, where (3.28) follows by the uniqueness of Fréchet derivatives.

Step 7 - Claim: For every growth rate ¢ € C‘?jdiR(T,R), a+o <ec<b— o, the mapping Dy (vy,v;) :

X XP — ’Bi . 18 continuous.

With a view to (3.28) it is sufficient to show the continuity of the mapping (v}, v}): X x P — Bl . To

T YT
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do this, we fix any { € X, pg € P and choose £ € X, p € P arbitrarily. Using the fixed point equation
(3.23) for (v1,vl) we obtain the estimate (cf. (3.24))

(%) wen = (27) o)

(3.2) t !
<m%m/%mmﬂpmﬂm%wm@mmgj@m>

1
-
1

As,

= Diaay (s, vrv07) 560 o) (1 ) 55600

T

Ko [ alts o) [ D ts. 0o i) (1) s

As} for t € T},

: > (550, 10)

N ==

— D(2,3)G(s, (vr,v:)(5;€0,P0), o) <

where subtraction and addition of the expressions

1
D(Q,B)F(Sa (VT7U7—)(S§§7P)7P) (ZE) (3550,190)7 D(Q,S)G(Sa (VT7U7—)(S;§,p),p) <Z ) (S§§0>p0)7

B

T

respectively, in the corresponding norms and the use of (3.4) leads to

1 1
(:;) (t:€p) (Zg) (t: €0, po)

with the abbreviations

wi= K [ ealtioo) [Flsse M(Q €0.10)
&) — (ﬁ) (5380, P0)
vim e [ altolo) s gMKQ 60.p0)|| As,

<max{a+ B,y +0} forte TS

As,

As,

1 1
0 := Ko |G|1/t (L, o( H( E) — (UE) (s;80,p0)|| As
and
(3.35) Zi“(s,f,p) = D(2,3)F(37 (Vr,vr)(85€,0),p) — D(2,3)F(57 (V7,v7)(83€0,10), o),
G(5,&,p) = D(2,3)G(s, (vr,v7)(5:€,0),p) — D2,3)G (s, (Vr,v7) (550, P0), Do)

With the aid of relation (3.16) one obtains

1 1
(%) wen - (27) o)
(3.36) (3.14) 1 1
2 ee(r.t) +ec(r. 1) +L\]< z) () - ( E)(émzm)

In the integrals o and v we can estimate the mapping

ec(Ta t) <

+
for t € T .

T,C

We define ¢; := a+o to get (vi,v}) (&, p0) € Bl ..
(v}, v}) (&, po) using its ¢ -norm, which yields

1 + t .
o <K; (Z{) (€0,p0) / ea(t,o(s))ec, (s,7) HF(S,g,p)H As forteTF,
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(ﬁ) (€0, p0) /toO ep(t,o(s))ec, (s,7) } G(

Now we substitute these expressions into (3.36) and pass over to the supremum over ¢ € T} to derive

1 1 T (3.14) max +
|(55) €= () o) <" IR () (6 )
with

sup W (¢, &, p)
T,C T,C1 Tt
t R o R
331 Wter) = [ clto@en 0| Puen]|ast [ ato@)e 0] as
T t
Therefore it is sufficient to prove the following limit relation

3.38 lim sup W (¢t =0
( ) (&:p)—(€0.p0) 73 (t.&p) =

+
v <K3

s,@p)H As forte T/ .

T,C1

to show the claim in the present Step 7. We proceed indirectly and assume the equation (3.38) does not
hold. Then there exists an € > 0 and a sequence ((&;,p;))ien in X X P with lim; o (&, pi) = (§0,p0) and

(3.39) supW(t,&,p;) >€¢ forieN,
Tt

which moreover leads to the existence of a sequence (¢;);cn in T such that
(340) W(tugupz) >¢ forieN.
Apart from this, we get (cf. (3.4), (3.35))

oo

(3.37) t
Witep) < 2|F|1/ ea(t,a(s))ecl(s,T)As+2|G\1/ eo(t, o(5))ee, (5,7) As

2|F, 2|G,
e t
(g o) casei
for t € T/, and since ¢; < ¢, the right-hand side of this estimate converges to 0 for ¢ — oo which yields

limy 00 W (¢, &, p) = 0 uniformly in (£,p) € X x P. Because of (3.40) the sequence (¢;);en in TF has to
be bounded above, i.e. there exists a time T' € (7, 00) with t; < T for all ¢ € N and this is used to obtain

W (ts, € ps) </TT eo(T, 0(5))ee, (5,7) HF(S,g,p)H As

(3.41) +/T°° eC(T,0(5))6b90(T,0(5))ecl(s,T)HG(S,S,p)H As forieN.

The continuity of (v, v,)(s,-) from Step 1 gives us the relation

lim (ZT) (5;6i,pi) = (ZT) (s;&0,po) for s € TS

and therefore the finite integral in (3.41) tends to 0 for i — oo by (3.35) and the continuity of Dy 3)F. By
the continuity of D5 3)G the indefinite integral in (3.41) does the same and we can apply Lebesgue’s The-
orem, which finally implies lim; o, W (¢;,&;,p;) = 0. Of course this contradicts (3.40) and consequently,
we have shown the above claim in Step 7.

Step 8: We have the identity s(7,&,p) = v (&,p)(7) for 7 € T, £ € X, p € P and by well-known
properties of the evaluation map (see [P6t03, Lemma 3.4]) it follows that the mapping s(7,-) : X xP — Y,
7 € T, is continuously differentiable w.r.t. its variable in X. We do not show that Dys : Tx X x P — )Y
is continuous here. This can be seen by carrying over arguments developed for ordinary differential
equations in [Sie99, pp. 160-163| to dynamic equations (cf. [P6t02, p. 130, Lemma 3.1.3(a)]). Thereto
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one has to assume that the parameter space P is locally compact. Finally, the existence and rd-continuity
of A1s: Tx X xP — ) yields from [P6t02, p. 130, Lemma 3.1.3(b)] together with the continuity of Dys.

(b) Since part (b) of the theorem can be proved along the same lines as part (a) we present only a
rough sketch of the proof. Analogously to Lemma 3.3, for initial values n € ) and parameters p € P,
the ¢~ -quasibounded solutions of the system (3.1) may be characterized as the fixed points of a mapping
T B (X xY)x Y XP— B (X %)),

- . L f_oo q)A('?U(S))F(Sv (V{U)(s%p) As
(3.42) T (v,v;m,p) == <<I>B(~,T)7I+ f: Dp(-,0(s)G(s, (1,0)(s),p) As)

Now 7, can be treated just as 7, in (a). In order to prove the counterpart of Lemma 3.2 the two results
[P5t01, Theorems 2(a) and 4(b)] have to be replaced by [P6t01, Theorems 4(a) and 2(b)]. It follows from
the assumption (3.5) that also 7; is a contraction on B (X x V) and if (vr,v,)(n,p) € B (X x V)
denotes its unique fixed point, we define the function r : T x Y x P — X by r(7,n,p) := (I/T(n,p))(T).
The claimed properties of r can be proved along the lines of part (a).

(¢) The proof of part (c) has been carried out in [P6t01, Theorem 4.9(c)] and we have established the
proof of Theorem 3.4 completely. g

4. HIGHER ORDER SMOOTHNESS OF INVARIANT FIBER BUNDLES

In [P5t03] we proved a higher order smoothness result for the fiber bundles S or R in only a nearly
hyperbolic situation, i.e. if the growth rates a,b and the real o from Hypothesis 3.1 satisfy a + 0 <0 or
0 < b — o, respectively. Now we weaken this assumption and replace it by the so-called gap-condition.
This, however, needs some technical preparations.

Lemma 4.1. Assume m € N and that a,b € Gj’de(T,R) are growth rates.

(a) Under the gap-condition m ® a <1'b the mapping p7[a,b] : T — R,

" oy Lthat) () 1tha() +14hb(E)
o=, 0 (4 e )

satisfies | pT'a,b]| > 0.
(b) Under the gap-condition a < m ® b the mapping p™la,b] : T — R,

m o L4hb(y) | 1+ ha(t) +1+ hb(t)
pta, b](t) == h\hf*l(t) 5 <1 - \/1 + hb(t) + (1 + hb(t))m>

satisfies | p*|a,b]| > 0.

Proof. We establish only (a), since statement (b) follows analogously. In the proof one has to distinguish
the cases p*(t) = 0, where ’Hospital’s rule yields

Lt+ha(t) (] 1+ha() +14+0b(6) ) _ b(t) —ma(?)
1+ ha(t) + (1 + ha(t))™ B 2m

i
hl\n% h

)

and p*(t) > 0, where the assertion follows by easy estimates from the condition m ® a < b, since a,b are
growth rates and since p* is bounded above. g

This leads to the main result of this paper.
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Theorem 4.2 (C™-smoothness). Assume Hypothesis 3.1. Then the assertions of Theorem 3.4 hold and
moreover the mappings s and r satisfy the following statements:

(a) Under the gap-condition
(4.1) ms©a<b

for mg € {1,...,m} and if Omax = min{“’gaJ , [P, b]J}, the mapping s(1,) : X x P — Y,
T € T, is mg-times continuously differentiable in the argument & € X with globally bounded
derivatives

1D3s(1.&, )|z, 203y < Cn forme{l,...,ms}, (1,{,p) €T X X x P,

oK,
o—max{K1|F|;,K2|Gl, }’

(b) in case T is unbounded below, under the gap-condition

where in particular Cy :=

a<lm,®b

form, € {1,...,m} and if opax = min{ ngaJ, [p™[a, b]J}, the mapping r(1,-) : Y x P — X,

T € T, is m,-times continuously differentiable in the argument n € Y with globally bounded
derivatives

||Dg7"(7a777p)||ﬁn(y;x) < Cn f07" n e {17 ce 7m7“}7 (7'777“79) €Tx y X Pa
oKso

where in particular Cy :=

o—max{K1|F|;,K2|Gl, }’
(¢c) the global bounds Cs,...,Cp, > 0 can be determined recursively using the formula
n J n J
ST SITED SN | (IS U SRR | (Y
J=2 (Nu,.., Nj)GPf(ﬂ) 1=1 J=2 (Ny,..., Nj)GPf(n) 1=1

4.2 C, =
(4.2) o —max {Ky, Ko} max {|F|, , |G|, }

forne{2,...,m}.

Remark 4.1. In case of constant growth rates and homogeneous measure chains, i.e., for ODEs and OAEs,
the above the gap-condition (4.1) is sharp, i.e., e.g. the invariant fiber bundle S from Theorem 3.4(a) is
only of class €™ in general, even if the non-linearities F' and G are €*°-functions. This is demonstrated
in [PS02, Example 5.2] for difference equations.

Proof. (a) Since the proof is quite involved we subdivide it into six steps and use the conventions and
notation from the proof of Theorem 3.4 for brevity. We choose 7 € T.

Step 1: Letc e G:‘diR(T,R), a+o dec<db—o,and £ € X, p € P be arbitrary. By formal differentiation
of the fixed point equation (3.22) w.r.t. £ € X using the higher order chain rule from Theorem 2.1, we
obtain another fixed point equation

I/l
(43) (17) (€0 = T b e

for the formal partial derivative (vL,vL) of (vr,v,) : X x P — B} (X x V) of order I € {2,...,m,},
where the right-hand side of (4.3) is given by
!

J; ®ale0(9)) [ Dy Fls () i) (1) 9+ Ris.6.)]
— [T ®p(-,0(s)) {D(z,S)G(S» (Vr,vr)(5:6,D),p) (Vl>(s) + Ré(S,f,p)} As

L

(4.4) T W€ p) =
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Here (¢!, v') is a mapping from T} to £;(X; X x ). The remainder R = (R}, R}) has the following two
representations as a partially unfolded derivative tree
-1 ; 4
(2.2) 1—1\ & vl=i
4 Reen @Y (1)1 55 Das.0)s o se o) () (e
j=1

j s

which is appropriate for the induction in the subsequent Step 4, and as a totally unfolded derivative tree
(4.6)

l ) § ’ | NN e () (s
R(Sagvp) - Z Z D(Qvg)(FvG)(Sa (VT,UT)(S,S,])),])) ,U#Nl (Sagvp) U#Nj (57§7p)7

7=2 (Ny,....N;)€PF (1)

which enables us to obtain explicit global bounds for the higher order derivatives in Step 2. For our
forthcoming considerations it is crucial that R' does not depend on (vL,vl). In the following steps we

will solve the fixed point equation (4.3) for the operator 7!. As a preparation we introduce for every
1e€{l,...,ms} the abbreviations ¢; ;== max{a + 0,1 © (a + 0)}; it is

B a(t) +o ifa(t)+0<0
alt) { (o@to)) ifo<at)to e
Then ¢1,. .., ¢y, are growth rates, because of the gap-condition (4.2) and with our choice of opax, it is
easy to see that one has the inequality a + 0 < ¢1,...,¢n, < b — o, which in case a(t) + o < 0 follows

from o < Lb;aJ and otherwise essentially results from mg ® (a + 0) < b — o, which in turn is implied by

(4 Aol o))+ L alt) +0) = (bt (1 s ) i) (14 57 )

< [(1+ ha(t))™ + 1+ ha(t)] <1 +q Tho)

<1+ ha(t)+14+hb(t) forteT,
if o < [p*]a,b]] (cf. Lemma 4.1). Now we formulate for m € {1,...,ms} the induction hypotheses

For any [ € {1,...,m} and growth rates ¢ € C’:‘diR(T,R), c; < b — o the operator 7! :
Bl x X x P — Bl satisfies:
(a) It is well-defined,
(b) T(-;¢,p) is a uniform contraction in £ € X, p € P,
(c) the unique fixed point (v1,vl)(-;&,p) = (VL,vL)(& p) of TH(-;€&,p) is globally
bounded in the cf—norm

!
(Z?) (s;g,p)H < Ciey,(s,7) forse TS, E€ X, peP,

.
with the constants C; > 0 given in (4.2),

(d) if ¢; < ¢, then (VI7holml) X x P — B!, is continuously partially differentiable
w.r.t. £ € X with derivative

. vy l
.D1 ('U,lrl) = (Ui) . X X P — BT,C'

For m = 1 the proof of Theorem 3.4 implies the induction hypothesis A(1) with C7 = &L (cf. (3.27)).
Now we are assuming that A(m — 1) holds true for an m € {2,...,m,} and we are going to prove A(m)
in the following five steps.
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Step 2 - Claim: For every growth rate ¢ € CHR(T,R), ¢z < ¢ < b— o, the operator T,™ : B, x
XXP— me is well-defined and satisfies the estimate

v Ky
(Um) + max 712|F|j Z HC#NN

T,C j=2 (le 7 €P<(
Ky = ! mo,m m
(4.7) 7Z\G|j > [[Cun. p for ™0™ eBl, (X, peP,
7=2 (Ny,...,N;)EPS () i=1

+

7 om omsenll, <t

i.e. A(m)(a) holds.

Let | € {2,...,m}, £ € X, p € P be arbitrary and choose ¢ € G:fde(']I‘,R), ¢ < ¢ <b—o. Using the
estimate cyn, @ ... @ cxn; < ¢ for any ordered partition (Ny,...,N;) € Pj<(l) of length j € {2,...,1},
from (3.2), (3.4) and A( — 1)(c) we obtain the inequality

S O |

(4.6)

J
< max Kl/ ea t U Z|F| Z HC#NieC#Ni(S’T)A‘S’

J=2 (Ny,..,N;)EPS (1) =1

l

K, /too es(t,o(s) > Gl Y [ Con.ccyn, (s,7) As

J=2 (N1,..,N;)ePS (1) =1

J
<max{ K /tea(t o(s))ec (s, T Z|F| Z HC#Ni As,

i=2 (Ni,..,N;)EPS (1) i=1

00 J
Kg/ b(t,0(8))ec, (s, Z|G| Z HC#N'L As
t

J=2 (Ni,...,Nj)ePs (1) =1

Ky
Z HC#N’ _CIJZZ|

Jj=2 (Nl, LNHEPS (1) i=1

< max

HC#N tT)
1

N SNGEPS (1) 1=

for t € T} by [Hil90, Theorem 7.4(i)]. Now let ¢ € G;”de(T,R), ¢m < ¢ < b— o, be arbitrary but fixed,
and (v™,v™) € BT'.. With the aid of the above estimate (4.8) we obtain

[T (™, 0™ €, p) (1) |
()] + ) ZIFI S I[Cavedin

e J=2(N1,...,N;)€P; (m) =1

(4.4) t
< max{ K, |F|1/ ealt,o(s))ec(s, ) As

o] 7 +
m K
K, |G|1/ ep(t,o(s))ec(s, 7) As (Vm> + Z Z HC#N eq(t, )
¢ Ve b em] & (Nl Ners(m
K |F|, || (v™\ ||
< med ] S X o,

e Jj= 2(N1, SNG)EPS (m) 1=1
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Ky |G|1
[b—c]

* Ko
+U)_72|G| Z HC#N ec(t,7)

e J=2(N1,...,N;)€P; (m) i=1

Vm
UL

(3.14) s\ || K m
S| e S S flos,
e =2(N1,..,N;)€PS (m) i=1
(4.9)

i|G| Z HC’#N e.(t,7) forte Tt

and after multiplying this with e.(7,t), passing over to the least upper bound over ¢ € T} implies our
claim 7" (v, v™; €,p) € BT.. In particular the estimate (4.7) is a consequence of (4.9) and the choice
ofa+o0<cy <b—o0.

Step 3 - Claim: For every growth rate ¢ € C/,R(T,R), ¢ < ¢ < b— o, the operator T,"(-;€,p)
BT, — BI'. is a uniform contraction in & € X, p € P, moreover, the fixed point (v, v")(&,p) € BT

T,C T,C

does not depend on ¢ € €L R(T,R), ¢, < ¢ < b— 0, and satisfies

(4.10) H (Zg) (&p) '

T,C

<Cqm foréeX, peP,

i.e. A(m)(b) and (c) holds.

Choose ¢ € CFR(T,R), ¢ I ¢ < b— o, arbitrarily but fixed, and let (v o), (0,
p € P. Keeping in mind that the remainder R™ does not depend on (v™,v™) or (v
from (3.2) and (3.4) we obtain the Lipschitz estimate

") € B, £ € X,
M p™), respectively,

|70 w76, p)(0) — T, 57 € )0 el
e {1181, [ eattotn | () - (2n)

K261, [ ettt | () - (In) o

< max{ K1 Pl [ ealtotoents. ) Ss. K Gl [ enltots)ents. ) A
et | () - ()]

+ (3.14 Dm

< max {15 | (0n) - (50)] 7 2] () - ()

and passing over to the least upper bound over ¢ € T} together with (3.10) implies our claim. Therefore
Banach’s fixed point theorem guarantees the unique existence of a fixed point (v, v1*)(&,p) € BY, of
the mapping Z7(-; €, p) : — Bm It can be seen along the same lines as in Step 5 in the proof of
Theorem 3.4 that (v™ T)(f p) does not depend on ¢ € €/ R(T,R), ¢; < ¢ < b— 0. The fixed point
identity (4.3) for (v, T)(f p) together with (4.7) and (3.10) finally implies (4.10).

As} eo(r,1)

+
for t € T

T,C
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Step 4 - Claim: For every growth rate ¢ € €'+ JR(T,R), ¢ < c <9 b—o0, and p € P the mapping
(vt ol =) (,p) : X — BT, is differentiable wzth derivative

m—1 m
(4.11) D, (Zm 1) = (Z:n) XX P — B

Let ¢ € CR(T,R), ¢y < ¢ < b—o0, and p € P be fixed. First we show that (v~ vm=1) (-, p) is

differentiable and then we prove that the derivative is given by (v7*,v) (-, p) : X — L(X; BI'; 1) = BT,

(cf. Lemma 2.2(c)). Thereto choose £ € X arbitrarily, but fixed. From now on for the rest of the proof

of the present Step 4 we suppress the p-dependence of the mappings under consideration; nevertheless

p € P is arbitrary. Using the fixed point equation (4.3) for (¢!, v™~!) we get for h € X the identity

(Vi) s m - (230 69

T T

[ @t o(s)) [D@,@F(s,(uﬂvf)(s;uh (Z 1) L R) 4 RPN (s ,s+h>] As
1
1

(4.4)
>(s E+h)+ Ry (s, §+h)} As

71;500 (I)B(t,O'(S)) |:D(2,3)G(53 (VT,UT)(S £+h)) U:Z

@A) | Doy Fls, o) (s:€0) (1o ) (5604 BP 1 (5,)] s
7 a(t.0(6) [ DG, (o)) (Vs ) (59 + RE 50| s
for t € TF. This leads to
(Vh) werm- (20) we
@At o) Dy s, o )4 1) | (V01) () = () (6] s
- Bt o) Dy Gl (o) s+ 1) | () (e = () (560 s
[ @A 06D [Diaay F (5, () (556 +10) = Diaay s o) s:€)]) (1 ) (6 ) A

- - ftoo CDB(tv J(S)) [D(Q,B)G(Sa (V.,—, U'r)(s; 5 + h)) - D(2,3)G(51 (V.,-, U'r)(s; 5))] Z§:1> (S; g + h) As

[} @alt,o(s)) [RP (5.6 +h) = R} (s,6)] As r +
+ <— [ @5t a(s)) [RP(s,& + h) — R (s,€)] As> fort € T .

With functions (v™~1,0™~1) € BT! and h € X we define the operators
KecL(Br ", EeLlL(x;BIY, J X — Bt
as follows
oy RaCo )Py s o)) (s ))&
’C( m—1> = -1 )
v [ 14
- (06D DGl (o) 5560 (1 )

_< J ®aC o) R (s,€) Ash )
— [7 ®p(-,0(s)R5 (s,£) Ash
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and
Jz®a (70(8)){[ @3 F (s, (vr,v-)(s:€ + ) = Daa) F'(s, (v, 07)(53€))] -
m—1
Z;n 1) (s;€+h)+ R (s, +h) — R (s,€) — R’lﬂ(s,f)h} As
(4.13)  J(h):= T

- fOO @1%(’ G(S)){ [D(2,3)G(Sa (VTa UT)(S; §+ h)) - D(2,3)G(Sv (VTa UT)(S; f))] ’
(LR0) s R s ) RE N5, ©) — R (5O} As

v

T

In the subsequent lines we will show that K, £ and J are well-defined. Using (3.2) and (3.4) it is easy to
see that K : B'- 1 — B! is linear and satisfies the estimate
(3.14) m—1
<)
v

m—1\ ||+ K\ |F|, K
K mel Smax 1| |17 2|G‘l
v T, LC - a b - CJ
which in turn gives us
(3.10)

(4.14) 1Kl gegmry < 1.

Keeping in mind that £k = T(0; &, p)h (cf. (4.4)), our Step 2 yields the inclusion £k € B!, while £ is
obviously linear and continuous, hence £ € L(X; Bffc_ 1). Arguments similar to those in Step 2, together
with (4.8), lead to J(h) € BZ'.! for any h € X. Because of (4.12) we obtain

) e m - (o) o] -k [ €rm - () ©| =ent gm) fornex.
(b e = () 0] - | (2 ) eom- (T ) )

Using the Neumann series (cf., e.g., [Lan93, p. 74, Theorem 2.1]) and the estimate (4.14), the linear
mapping Ipm-1 — K € E(Bf?c_ 1) is invertible and this implies

+

)
T,C

T

(Zm 1)(§+h) ( ) = [Ipp - K }71[5h+J(h)] for h € X.

Consequently, it remains to show limy_¢ ‘ﬂ(}” 0 in 'Bm 1 because then one gets

’H’L 1 V;’_ﬁ_l 4

T
i.e. the claim of the present Step 4 follows. Nevertheless the proof of limy,_.q % = 0 needs a certain

technical effort. Thereto we use the fact that due to the induction hypothesis A(7m —1)(d) the remainder

+
:O’

T,C

R, ) 4D "‘Z <mj—2) 85;_ [Dia.s) (F, G) (s, (v, 05)(5: )] (ZZH) (5:)

is partially differentiable w.r.t. £ € X', where the derivative is given by
e (45) 1 ym-1
Da(5,6) " R (6,) = Dy (R 6o, )9 (1) () (2 ) 590,

Using the abbreviation

1
(1]

- [Rr. - Dy (RO tr ) (1) (50 (V1) 9| 0

AR™ ! (s,&,h) = {Rm Hs, 6 +h) = R (s,
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we obtain the limit relation limj_o AR™ 1(s,&,h) = 0 for s € TF. Now we prove estimates for the
components J; and Jo of J = (J1, J2) separately. Here we get

Ji(h)

B [ o) [Dias Plos 00 ) 536 + 1) = Doy o v 0) 0] (Vo ) i€+ )
- Dy Pl o)) (1) (59 (Y ) (s 0n + AR s Il s,

where subtraction and addition of the expression

Dy Flos v | (07) (s = (27) s = (27) ssom] (50 ) s )

leads to
Ji(h)
-/ <1>A<-,a<s>>{[D<2,3>F< (0r202) (556 + B)) = Diag) F(s, (v, 07) (1))

Do) ((07) i = (1) s90) | (V) (o)

# Dy Pl (e | (07) (i = (07) (00— (1) Gsom] (V) s

+D(2273)F(s,(1/7,v¢)(s;§))( 1) K:mn ) (s:6+h) = <m 1) (s; )]h

+ ART—l(s,g,h) 12l }As fort e ’]I‘j.
Using the quotient
h
D3y F(s, 2+ hi1,y 4 ha) — Do 5y F (s, z,y) — 1)(22’3)11(87 ) <h1>

2
[[(h1, ho) |
forseTandz e X,y Y, hy € X\ {0} and he € Y\ {0}, we obtain the estimate

1(T1(R)) (D]
S/ [@a(t o(s)) [HAD@ 5 F (s, (vr,07)(8:€), (vr,07)(5:€ + 1) = (vr,07)(5:6))

n HD(2 3 F (s, (vry0,)(

AD3)F(s,2,y,h1, he) =

(1) erm = () o | (o) et ] + s i)

(7)o <T><s£ () o | o]
D) o (52 e (D) o]

+[[ART(s; ¢, )| ||h||] As forte T},
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With Hypothesis 3.1(ii) (cf. (3.2), (3.4)), the abbreviations (3.29) and the induction hypothesis A(m—1)(c)
we therefore get

I(T1(R)) ()] SKl/tea(ta HAng F(s, (vr,0:)(5€), (Vr, 07 ) (556 + h) = (vr, 07) (s s))\!ﬁ
() seen= () 6| e stsor 171 (37 ) o) Concreen 1 57)

—1 m _
1P Crea (o) | (1) (s m = (F500) (s + ARy e | s

for t € TF. Rewriting this estimate and using Lemma 3.2 we obtain

JABI, @0 e—al
Al Cm sup Vi(t,h) + K1 |F sup Vo(t. h
2] oo — K, SR Vi )+ Ka |y O sup ot h)

+ K, |F|, Cysup Vs(t, h) + Ky sup Va(t, h)
Tt Tt

“5‘“‘3 §

with
t

Vi(t, h) ::ec(T,t)/ ealt,o(s))ec(s,T)es,, ,(s,7)

T

’ HAD(2,3)F( (Vrsvr)(8:6), (Ve 00 ) (85€ 4+ h) — (I/T,U.,-)(S;§))|’ As,

(
()]

t

Va(t, h) ZZGC(T,t)/ ealt,o(s))es,, ,(s,7)

-
t

3,

v n—1 an 1
Valt,h) el ) [ ealto(s)iee (5,7 \(m Dsern = () o) as
t
Vit h) =e(r, t)/ ealt,o(s)) || ARP1(s. 6, 1) As.
Similarly to Step 5 in the proof of Theorem 3.4 we get limy, o sup, <, Vi(¢,h) = 0 fori € {1,...,4}, proving
+ +
that lim;_g % = 0. Completely analogous one shows limy_.g % = 0 and accordingly we

T
we derive for any parameter p € P that the derlvatlve

have verified the differentiability of the mapping (v7*~!, v7*~1)(-,p) : X — B! for any p € P. Finally,

m—1 ~ ~
Dy (Vs ) Cop) e ¥ = 2B = B2,

m
is the fixed point mapping (v, v7*)(-,p) : X — B, of T(-;-,p). From the fixed point equation (4.3)
for (=1 v™~1) we obtain by partial differentiation w.r.t. £ € X the identity

1 i f: D A(t,0(5))Da,3)F (s, (Vr,v7) (55, D), ( ) (s;€,p) As
D, (Z 1) (t:€ p)(z) 4
= [ D alt,0(5) Doy Gls, (e, ) (55,0), 9) Dy ( ) e s

fft Pa(t,o(s)RT"(s,€,p) As or
" ( I es(t, "(5))}%31(575,17) As) for t € TY.

Hence the derivative Dy (v~ o™~ 1)(€,p) € L(X;B1) = BT, (cf. Lemma 2.2(c)) is a fixed point of
TM(-;€,p), which in turn is unique by Step 3, and consequently, (4.11) holds.

S Sl*] S‘

ﬂg,ﬂ 3,
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Step 5 - Claim: For every growth rate ¢ € €L R(T,R), ¢z < ¢ < b— o, the mapping D (vy,v,) :
X x P — B™ s continuous, i.e. A(m)(d) holds.
X xP — BT, Let

T,C

Because of (4.11) it suffices to prove the continuity of the mapping (v, v™) :
c € CLR(T,R), ¢y < c <9b—o, and & € X, pg € P be arbitrary but fixed. From the ﬁxed point
equation (4.3) for (v™,v™) and (3.2), (3.4) one gets for £ € X and p € P the estimate

H( ) (t:€,p) (Zg) (t; €0, p0)

{1 / ealt, o(s) HDm)F( e s ) (U0) (56 + RY (560

—D2,3)F (s, (vr,v7)(5;€0,P0), Po) (Vm> (s:€0,p0) — R (s, 0, p0)

a3

As,

l

K, /too ep(t,o(s)) HD<2,3)G(57(VT,UT)(S;&p),p) (Z%) (s:6,p) + R3'(s,€,p)

—D(2,3)G(s, (Vr,v7)(5:€0,P0), Po) (Z%) (s5€0,00) — R (s, €0, P0) ’ AS} for t € TF.

Addition and subtraction of the expressions

) (8;50,])0), D(2,3)G(S7 (VTv’UT)(S;§7p)ap) (Z

R

m

1%
D(2,3)F(S7 (VTa UT)(S; gap)vp) (,U:?l

T

‘\3,

) (85€0, Po),

respectively, in the corresponding norms leads to

<Z§L> (t:&p) — (Z;;) (t; €0, po)
| |(27) ss6onmm)

with the abbreviations

a::Kl/tea(tU [
T , n
sk lF, [ et (: m) &= (27 (s6am)

vim ko [ ettt ||éscn | (1 )sgo,po +RP(6.6) — R 50| s,

s=ralcl, [ attoon| (U7) s - () iom)

and F', G given by (3.35). Using again the relation (3.16) we obtain

< max{a+f,7+ 0},

+ HRT(&gvp) - RIH(SanyPO)H} A87

As,

As

+

|G e~ (25) o )&

for t € T}. Passing over to the least upper bound over ¢t € T} yields (cf. (3.10))

l S‘ﬂ 3‘

) (€0: o)

/\\
“3\“ 3

(3.14)
ec(T,t) < ael(T,t) + vee(T, t) —|—LH<

T,C

m m +
H (Z:n) (6.p) - (”z'n) ] eSS Y
T T T.c Tt
with
W(t,&, p)

+ ||RT(Sa€7p) - R’{h(‘SngapO)H As

(Zg) (550, p0)

-/ t calto))ec(s, )|
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+/too b(t,0(s))e(s, 7) U’GS&]DHH( ) (s:€0,10)

Using the two limit relations

+ ||RT(sa£7p) - R;ﬁ(‘SngapO)H As.

ba _ _
lim ) (s, =0, lim R™(s,&,p) — R™(s, &, =0 forseTh,
(&)~ (0.70) ‘(G> (#¢ p)H (6 T ) |1 (5 68) = B2 (3, 0,20
where the first one follows by the continuity of (v,,v;)(t;+) : X X P — X x Y, ¢t € T, (cf. Step 1 in the
proof of Theorem 3.4) and D5 3)(F, G), and the latter one by our induction hypothesw A(m —1)(d), we
finally obtain similarly to the proof of (3.38) the desired limg ) (¢,.po) SUPr<¢ W (t,§, p) = 0. This yields
our claim in Step 5 and summarizing we have verified A(m).

Step 6: In the preceding five steps we have shown that (v;,v,) : X x P — Bf (X x P) is m,-times
continuously partially differentiable w.r.t. its first argument. With the identity s(7,&,p) = v (&, p)(7)
the claim follows from properties of the evaluation map (see [P6t03, Lemma 3.4]) and the global bound
for the derivatives can be obtained using the fact

(4.10)
(4.15) ID5s(7,€,p)l| = | DY o- (& p) (M| < [P (€, < Cn foréeX peP

and n € {1,...,ms}. Hereby the expression for C} is a consequence of (3.27).

(b) The smoothness proof of the mapping r : T x ) x P — X is dual to the above considerations for s.
A formal differentiation of the identity (3.42) w.r.t. n € Y gives us a fixed point equation (v%,vk)(n,p) =
TH(WL, vb)(n, p);m, p) with the right-hand side

[ 205D [ Py F 5. 0 )5 00).0)
! _
J; @0l (9 | ey s, (v s ) () 9+ Rts.)| s

for t € T and parameters p € P, where the remainder R' = (R}, R}) allows representations analogous
0 (4.5) and (4.6). We omit the further details.

(¢) The recursion for the global bounds C,, > 0, n € {2,...,m}, of || Dy s(7,&,p)|| in (4.2) is an obvious
consequence of the estimate (4.9) from Step 2 of part (a) in the present proof. A dual argument shows
that the solution of the fixed point equation for (4.16) is globally bounded by C,, as well, and an estimate
analogous to (4.15) gives us the global bounds for the partial derivatives of r. Hence we have shown the
assertion (c) and the proof of Theorem 4.2 is finished. O

14
v

l —
] ) )+ R s
(4.16) TH'\v'sn,p) =
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