GAUSSIAN ESTIMATES FOR A HEAT EQUATION ON A
NETWORK

DELIO MUGNOLO

ABSTRACT. We consider a diffusion problem on a network on whose nodes we im-
pose Dirichlet and generalized Kirchhoff-type conditions. We prove well-posedness
of the associated initial value problem, and we exploit the theory of sub-Markovian
and ultracontractive semigroups in order to obtain upper Gaussian estimates for
the heat kernel. We conclude that the same diffusion problem is governed by
an analytic semigroup acting on all LP-spaces as well as on a suitable space of
continuous functions. Stability and spectral issues are also discussed.

1. INTRODUCTION

After the pioneering works of, among others, von Below ([4], [5]) and Nicaise
([16]), in the last decade evolution equations on networks have aroused broad interest
again. Among those papers dealing with this kind of problems by means of operator,
graph theoretical, and/or stochastical methods, we mention [6] (heat equations), [11]
and [14] (flows), [10] (general diffusion and wave equations), and [18] (Schrédinger
equations).

In this paper we pursue an approach to parabolic equations on networks based
on the theory of sesquilinear forms and associated sub-markovian semigroups. In
particular, as an application of the abstract results presented, e.g., in [7] and [17],
we can obtain Gaussian estimates for the semigroups that govern such problems.

Throughout this paper we consider a finite, unitarily parametrized, connected
network whose structure is given by a suitable graph. On it we study a general
diffusion equation. Adopting a setting which is standard in literature, the node
conditions impose continuity and Kirchhoff laws in ramification nodes.

Kramar, Sikolya, and the author have studied in [10] diffusion equations on net-
works on which Kirchhoff laws are imposed on each node (none of which is a bound-
ary one — i.e., all the vertices of the underlying graph have degree > 2). What
happens if boundary nodes are instead considered? If a vertex has degree 1, i.e.,
it is the endpoint of only one edge, then physical and mechanical considerations
motivate to impose on it a Dirichlet condition, cf. [12, Chapt. 2].

Date: April 25, 2005.

2000 Mathematics Subject Classification. 47D06, 47A07, 90B10.

Key words and phrases. Evolution equations on networks; Ultracontractive semigroups of oper-
ators; Gaussian estimates.

I gratefully acknowledge the hospitality of the AGFA - Working group on Functional Analysis at
the Eberhard-Karl University of Tiibingen, where this paper has been partially written in February
2005. I would also like to thank Rainer Nagel, Susanna Piazzera, Stefan Teufel, and Roderich
Tumulka of Tiibingen for motivating discussions.

1



2 DELIO MUGNOLO

Consider thus a network whose underlying graph has ng vertices of degree 1, i.e., a
network where ng edges have an endpoint that is a boundary node, on which Dirichlet
conditions are in fact imposed. Since no process takes place in such boundary
vertices, we may and do identify all of them. Summing up, we instead consider an
equivalent diffusion equation on a rearranged graph where these ng nodes of degree
1 are replaced by only one node of degree ng, on which a Dirichlet condition is
imposed.

This case is not really technically harder to treat than that of purely Kirchhoff
node conditions discussed in [10]. However, in this setting we are able to draw
interesting conclusions about several issues, including L°-contractivity of the semi-
group governing the problem, its L? — L®-stability and L'-analyticity, and — most
important — well-posedness of the initial value diffusion problem in a suitable space
of continuous functions. The key arguments are the invertibility of the operator
associated with the problem and sharp upper bound estimates for the heat kernel of
the generated semigroup. Observe that while the heat kernel for such a problem has
already been explicitly obtained in [16] (see also [6]) in the special case of constant
coefficients for the heat operator, Gaussian estimates for the heat kernel are, to our
knowledge, completely new in this field in the case of variable coeffients.

2. GENERAL FRAMEWORK

We consider a finite connected network, represented by a finite graph G with m
edges e1, ..., e, and n vertices vi,...,v,. We normalize and parametrize the edges
on the interval [0, 1]. The structure of the network is given by the n x m matrices
T = (¢;;) and &~ := (¢;;) defined by

1, ife;(0) =v; and i > 2 _ 1, ife;(1) =v; and i > 2
+ . ) J 7 ) o ) 9 i 5
Pij = { 0, otherwise, and - ¢;; = { 0, otherwise.

The n x m matrix ® := (¢;;), defined by & :=
incidence matriz of the graph G Further, let I'(v
the edges having an endpoint at v;, i.e.,

L(vi):=={je{l,...,m} :€;(0) = v; or ej(1) = v;}, 1<i<n.
For the sake of simplicity, we denote the value of the functions ¢;(-) and u;(t,-) at
0 or 1 by ¢j(v;) and u;(t,v;), if €;(0) = v; or e;(1) = v;, respectively. With an abuse
of notation, we also set u}(v;) = ¢;(v;) := 0 whenever j ¢ I'(v;).

d+ — &, is thus a (modified?)
;) be the set of all the indices of

We now consider the diffusion problem

(NDP)
uj(t,z) = (cjuy)'(t,z), t>0,x€(0,1),j=1,...,m,
uj(t,vl) = 0, t>0, 7€ F(Vl),
wi(t,vi) = w(t,vi), t>0, 5,0 €l(v), i=2,...,n,
Z;'nzl QZSZ']'CJ‘ (vi)u;(t, Vi) = biu(t, Vi), t> 0, 1= 2, BRI S
u;(0,2) = wgj(x), ze(0,1),5=1,...,m,

"n the usual definition of an incidence matrix of a graph the additional condition 7”7 > 2” is not
present. Such a modification is in fact useful to treat the Dirichlet boundary condition we want to
impose in vj.
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on the network. The functions ¢y, ..., ¢, represent the different speeds of propa-
gations along each edge of the network G, and throughout this paper we assume
that 0 < ¢; € C*0,1], 7 = 1,...,m, while the constants b; < 0, i = 2,...,n. The
second equation above prescribes a Dirichlet condition in vy, while the fourth one is
a generalized Kirchhoff-type law motivated by applications (see [18]).

Remark 2.1. The second and third equations in (NDP) impose the continuity of
the values attained by the system at the nodes, so that for a given v; it makes sense
to denote by u(t,v;) the joint value of all w;(t,v;), j € I'(v;), t > 0, as we have done
in the fourth equation.

We introduce the n x m matrices ®; := (w;;) and @, := (w;;) defined by

i AT e -
+ . Cj(vi)v if ¢7,] = 1a d Cj(Vi), if gsz = ]_,
i { 0, otherwise, an Vi 0, otherwise.

In the following we will repeatedly and without further notice write the functions
u; in vector form, i.e.,

U1

Um

With these notations, the second, third and fourth equations in (NDP) can be
rewritten as

3d; e C" st (@) Tdy = u(t,0), (27)"d; = u(t,1), and

(2.1) O ' (t,0) — yu(t,1) = Bd, for all t >0,

where (for b; := 0) we have introduced the diagonal n x n matrices B := (b;d;p,)
(here §;, stands for the Kronecker delta).

Remark 2.2. Observe that for all ¢ > 0 the vector d; that appears in (2.1) is in
fact given, with the notation introduced in Remark 2.1, by

0
d; = u(t’:m , t>0.
u(t,‘vn)
As already remarked, at least in the caseofc; = ... =a,, =land by =... =b, =

0 the well-posedness of (NDP) has already been shown in a Hilbert space context
by von Below (see [4]). Our first goal is to to establish a meaningful LP-theory. To
this aim, we need the following.

Definition 2.3. For given functions f; : [0,1] — C, j = 1,...,n, we define a
mapping U f : [0,1] — C™ by

Uf(x) = f(z):=fjle—j+1) ifee(-1,4),j=1...,m

Lemma 2.4. The mapping U is one-to-one from X, := (LP(0,1))™ onto LP(0,m)
for all p € [1,00], and in fact it is an isometry if we endow (LP(0,1))™ with the
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canonical [P-norm, i.e.,

P

m
1, = [ 15y | -~ 1<p<o
j=1
or
£l = max 1z

In the following we will hence regard X, as an LP-space over a finite measure
space, so that X, — X, for all 1 < ¢ < p < oo, with compact imbedding if ¢ < p.
Moreover, each X, is a Banach lattice, and its positive cone can be identified with
the positive cone of LP(0,m).

3. BASIC RESULTS

We are now in the position to consider an abstract reformulation of our diffusion
problem. First we consider the (complex) Hilbert space Xo = (L2(0,1))™ endowed
with the natural inner product

m 1
fox =Y / fi(@)g@de,  fg € Xo.
j=1"0

On X5 we define an operator

d d

i (1) 0

(3.1) A= :
0 & (emi)

with domain

(3.2)

T T
D)= {r e (100" 30 e o sr, (B0, @)= 00,1

We can finally rewrite (NDP) as an abstract Cauchy problem

(ACP) {3((53 - ;lozf(t), t>0,

on X5. In order to show that A generates a semigroup on Xs it is convenient to use
a variational method.

Lemma 3.1. Consider the sesquilinear form

m 1
afg) =Y /O (@) L)@z — S bif (v)g ()
j=1 /

s
[|
N

on the Hilbert space Xo with domain
Vo := {f € (H'(0,1))":3deC" s.t. (@) d= f(0) and (®7)"d = f(l)}

Then a is densely defined and enjoys the following properties:

e (symmetry) : a(f,g) = a(g, f) for all f,g € Vo,
e (positivity) : a(f, f) >0 for all f € V,
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e (closedness) : Vjy is complete for the form norm || f|lq := \/a(f, [+ HfH%(Q,
o (continuity) : |a(f,g)| < M| fllallg|la for some M >0 and all f,g € V.

We stress that the sesquilinear form a is well-defined, since every f € V; is by
definition continuous at the vertices va, ..., v, of the graph, cf. Remark 2.1.

Proof. Tt is apparent that Vj is a linear subspace of X5. Observe that (C2°(0,1))™ C
Vo. It follows that Vj is dense in X», as by definition L?(0,1) is the closure of
C(0,1) in the L?>-norm. By assumption, the weights ¢; are strictly positive while
the constants b; are negative, so that in particular a is symmetric and also positive.

In order to check closedness and continuity of a, observe first that V) becomes a
Hilbert space whenever equipped with the inner product

m 1 -
(Fov = [ (H@g@ +5@n@)de. fach
j=1

since V| is a closed subpace of (H Lo, 1))m Further, due to the continuous imbed-
ding of H'(0,1) into C]0,1], there holds

(3.3)
m
[f(vi)| < max max, (@] < max [ fillmon < ; 1fill o,y < NI llve,
for some constant NV and all for f € Vp, i =2,...,n.
Set now
n
= mi i ; = ; d b:= b;
°= i, B e, O e ey o), and bi=) b

and further
¢ := min{c, 1} and C = max{C, —bN? 1}.

Then, by (3.3) one has
m 1 n ~

elflt, < IIFIle = Z/O ci(@) (@) P+ fi(@)Pde =Y bl f(i)]P < ClflS, Vo,
J=1 i=2

Thus, the form norm || - || is equivalent to the norm || - ||y;. Since Vp is complete
with respect to || - [|v;, the closedness of a follows at once.



6 DELIO MUGNOLO

Finally, a is continuous. To see this, take f,g € Vj and observe that

a(f.9) Emj/l (@) ()
a(f.g 2|}, g

n

+ ) 1Bl £ (vi)llg(va)

=2

CY il ollg 2oy + Y 1B N[ Fllv lgllve

<
j=1 1=2
1 1
C m 2 m 2
< S 10n | [0 ] —ev2iilal
= j=1
C
< (5 -0 17hwlale < Ml Lalle
by the Cauchy—Schwartz inequality, where M := C%SNQ. O

Lemma 3.2. The operator associated with the form a is (A, D(A)) defined in (3.1)—
(3.2).

Proof. Denote by (C,D(C)) the operator associated with a, which by definition is
given by
D(C) = {feWV:3g9g€ Xos.t. a(f,h)=(9,h)x, Vh € W},
cf = —g.
Let us first show that A C C. Take f € D(A). Then for all h € V}
(3.4)
alf.h) = i fy o) fi@)h@)de — S, bif (vi) (vi)

= S [ ]~ S f e £ s — S b ().

Using the incidence matrix ® = ®* — &~ and recalling that a function in V; vanishes
in the vertex vi, we can write

m 1 m n B

> leifinly =32 ei(i)@y; — 65) f5(vi)h(vi).

j=1 j=1i=2
Due to the continuity of h at the vertices of the graph there exist d; := h(v;) € C
such that h;(v;) = d; for all j € I'(v;), ¢ = 1,...,n. Using the condition ®} f'(0) —
@, f'(1) = Bd (which holds for all functions f € D(A)) we obtain that

n m m 1 -
afih) = SR Y (wp — ) =3 [ () @y
i=2 j=1 j=1""9
=b; f(vs)
- bzf(vi)h(vz)
=2
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which makes sense because Af € X5. The proof of the inclusion A C C' is completed.
To check the converse inclusion C' C A take f € D(C). By definition, there exists
g € Xo such that

(3.5) a(f,h) = (g, h Z/ gj(x

for all h € Vj, hence in particular for all functions of the form
0

hi | « 3™ row, h; € H}(0,1).

0
From this follows that (3.5) in fact implies

1 1
/ c](a:)f]/(x)hg(x)dx = / g;i(x)hj(z)dx forall j=1,...,m, h; € H}(0,1).
0 0

By definition of weak derivative this means that c; f]’ € HY(0,1) forallj=1,...,m
Since 0 < ¢; € C[0,1], there follows that fi € HY0,1) for all j = 1,...,m. We

conclude that f € (HQ(O7 1))m Moreover, integrating by parts as in (3.4) we see
that if (3.5) holds for some h € V}, then there also necessarily holds

Zh (vs) Z 5~ W) =D bif(vi)h(vi)
j=1 i=2
Since h € Vj is arbitrary, this means that

m

D (Wi —wi)fjvi) =bif(vi)  foralli=2,...,n,
j=1
that is, @ f/(0) — ®,, f'(1) = Bd. Therefore f € D(A) and

—Z/ (cif;) dw—Z/ gj(z

holds for all h € V;. This implies that Af = —g, and the proof is complete. O

Corollary 3.3. The operator (A, D(A)) is self-adjoint and strictly negative. More-
over, it has compact resolvent.

Proof. The self-adjointness and dissipativity of A follow by Lemma 3.1 and 3.2,
and [7, Thm. 1.2.1]. Take now f € D(A) such that Af = 0. Then there holds

Z/ )i |dw—2b\fw!2>2/ o) f () dz,

where he have used the fact that b; < 0, ¢ = 2,...,n. Since the weights c; are
strictly positive, this means that f; is constant for all j = 1,...,m. In particular,
f = f(v1) =0, hence A is one-to-one. Since D(A) C (H?(0,1))", A has compact
resolvent and the claim follows. O
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Remark 3.4. Taking into account the above corollary, it follows by [3, Thm. 3.14.11]
and [9, Lemma 3.1] that A generates a contractive cosine operator function with
associated contractive sine operator function. By [2, Cor. 5.6] such cosine and sine
operator functions are almost periodic. Moreover, the associated phase space is
Vb X XQ.

Summing up, we conclude that the second order version of (NDP), i.e.,
(NWP)

ij(t,z) = (cjuy)'(t,z), t>0,2€(0,1),j=1,...,m,
uj(t,vl) = 0, t>0,j€ F(V1),
wi(t,vi) = w(t,vi), t>0, 5,0 €l(v), i=2,...,n,
Z;nzl d)ijcj(vi)u;(t, Vi) = biu(t, Vi)7 t> 0, 1= 2, e,y
uj(0,2) = wgj(x), ze(0,1),j=1,...,m,
L Uj(O,.%’) = ulj(x), x e (0, 1), j=1....m,

is well-posed. More precisely, for all initial data u(0) = up € Vo and 4(0) = u; € Xo
(NWP) admits a unique classical solution that continuously depends on the initial
data. Moreover, such a solution satisfies the conservation of energy and it is almost
periodic. Such a problem has already been considered in [12, Chapt. 2], where
similar results have also been obtained.

By Corollary 3.3 and the spectral theorem the operator A generates a contraction
semigroup (T%(t))¢>0 on Xy that is analytic of angle 5. This shows that the abstract
Cauchy problem (ACP) (and hence the concrete diffusion problem (NDP) on the
network) is well-posed in X5. In fact, much more can be said.

Lemma 3.5. The semigroup (T2(t))i>0 on X2, associated with a, is sub-Markovian,
i.e., it is real, positive, and contractive on X.

Proof. By [17, Prop. 2.5, Thm. 2.7, and Cor. 2.17], we need to check that the
following criteria are verified for the domain Vj of a:

o fc Vo= fcVpand a(Ref,Imf) € R,
o [ €V, [ real-valued = |f| € Vo and a(|f],[f]) < a(f, f),
e 0 feVo=1AfeVoanda(lA f,(f—1)T)>0.

It is clear that k € H'(0,1) if k € H'(0,1). Further, if k is real valued, then
|k| € HY(0,1) and |k|' = signk - K/, and if 0 < k, then 1 A k € H'(0,1) with
(1A k)/ = k/]l{k<1} and ((k — 1)+)/ = k/]l{k>1}.

By definition, the subspace Vj contains exactly those functions on the network
that are continuous in the vertices and vanish in the vertex vi. Take any f € V4. By
definition we have f; = (f);, 1 < j < m. It follows from the above arguments that
fe (H Lo, 1))m, and one can see that the continuity of the values attained by f in
the vertices is preserved after taking the complex conjugate f. All in all, f € V;.
Moreover, a(Ref,Imf) is the sum of m integrals and n — 1 numbers. Recall that
the weights c1,...c,, are real-valued, positive functions, and that the parameters
ba, ..., b, are real, negative numbers. Since all the considered functions are real-
valued and all the considered scalars are real, it follows that a(Ref,Img) € R. Thus,
the first criterion has been checked.
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Moreover, if f is a real-valued function in Vj, then |f;| = |f];, 1 < j < m, and
one sees as above that |f| € Vp. In particular, ||f|'|? = |f'|?, and there holds

m 1 n
a(lf[,1£1) = 2275 Jo ci @) fj(@) P — 3200 bil f(va) P = a(f, f).
This shows that the second criterion applies.
Finally, take 0 < f € V4. Then

h LA f1
inf=1nf = : |,
fm LA fm
with all the functions 1 A f; € H'(0,1) hence 1 A f € (H'(0,1))™. Again, the

continuity of function f in the vertices imposes the same property to the function
1A f, and hence 1 A f € Vy. Further, for all i = 2,...,n there holds

0 otherwise.

(LA £V — D)) (i) = { Flvi) =1 if flv) > 1,

Summing up,

mo ol
WALT-1T) = Y [ GUnsy @ - 1) @)
S ThA £ — 1P w)

=2
mo e
= 3 [ i@t @ f@ten@d
j=1

— Z bi(f(vi) = 1)
{i:f(vi)21}
> 0.
We have checked also the third criterion, thus the claim follows. O

Remark 3.6. Let ¢, ¢ be strictly positive weights of class (Cl[O, 1])m, such that
cj(x) < ¢j(zx) for all z € [0,1] and j = 1,...,m. Let further by, ..., b, and b, ... by
be negative numbers such that b; > bNi, i =2,...,n. Denote by a.p, az; the form a
with coefficients ¢, b and ¢, b, respectively, and by (Tep(t))ez0, (T;5(t))e>0 the asso-
ciated sub-Markovian semigroups. Then the domains of both a.; and az; coincide

with V. Also, by [17, Prop. 2.20], Vp is an ideal of itself. A direct computation
shows that

acp(f,9) <az5(f.g)  forall0< f,geVp.
It then follows from [17, Thm. 2.24] that (T¢4(t))s>0 dominates (T ;(t))i>0 in the
sense of positive semigroups, i.e.,

T f| < Tep(@)|f] - forall f € Xy, t>0.

In other words, if we consider an initial data uwy > 0, then the solution to the
equation (NDP) with weights ci,...¢, and parameters bs,...,b, attains a.e. a
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larger value than the solution to (NDP) with weights ¢éi,..., &, and parameters
bi,...,bn.

It has been shown in [10, § 5] that the semigroup governing a diffusion problem
on a network without Dirichlet conditions on any node is irreducible. In general,
this is no more true in the setting considered in this paper.

Definition 3.7. We call the graph G almost not connected if

e the set of its edges is the disjoint union of two nonempty subsets E1UEy and
e if any two edges e; € F and eq € Ey are adjacent, then their joint vertex is
V1.

In other words, G is almost not connected if it can be seen as the union of two
non-trivial components that would be no more connected to each other after cutting
V1.

Proposition 3.8. Let the graph G be almost not connected. Then the semigroup
(Ta(t))e>0 is not irreducible.

Proof. By [17, Thm. 2.10] we only need to exhibit a non-trivial subset G of the
graph G such that f1s € V and Rea(f]lé,f]lG\é) >0 for all f € V.

Take then G to be the subset of G consisting of all edges in E; and all the adjacent
vertices. Let f € V. Then f15 is a function that equals f on the edges of Ey: by
definition, f1 is continuous, it vanishes in vi and it satisfies the Kirchhoff-type law
at the remaining vertices adjacent to the edges in F. Further, f1 vanishes on the
edges of Fs and all the vertices adjacent to them, thus in particular it is continuous
and satisfies the Kirchhoff-type law on them. Summing up, f15 € Vj and moreover
one sees that a(f15, f]lG\é) =0. O

Remark 3.9. On the other hand, the semigroup may well be irreducible whenever
the graph is not almost not connected. This can be seen by considering, e.g., a
diffusion problem on a network represented by a triangle with vertices vi, va, vg with
Dirichlet condition on v; and Kirchhoff-type law on va, vs.

4. ULTRACONTRACTIVITY AND GAUSSIAN ESTIMATES

Lemma 4.1. The semigroup (1»(t))i>0 on Xo associated with a is ultracontractive.
In particular, it satisfies the estimate

(4.1) ITo(t) fllxe < METT| f||x, for allt >0, f € X,

for some constant M.

Proof. By [17, Thm. 6.3] it suffices to show that there holds
Ifllx. < Ma(f, f)

for some constant M. Recall that
1 2
1|20,y < My (Hk/”Lz(O,l) =+ ||k’”L1(0,1))3 . HkHzl(OJ)

1
< Mk,

o=

2
Afllx,  forall f € Vo,

2
0,1) ”kHzl(o,l)’
is valid for all K € H'(0,1) and some constant M, cf. [15, Thm. 1.4.8.1].
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Take finally f € Vj and observe that by the above Nash-type inequality

m m 2 4
1713 = 16013200 < M S 10 102, 0
j=1 j=1

3

IN

2
m 3 m
My DY il |- [ D 1z
Jj=1 Jj=1

2 4
M| F115, - (111, -

Finally, observe that, since by Lemma 3.3 the operator A associated with a is self-
adjoint and strictly negative,

= Valf £, FeWo

defines an equivalent norm on Vg and the claim follows. O

Remark 4.2. In the terminology of N.Th. Varopoulos ([19, § 0.1], cf. also [1,
§ 7.3.2]), Lemma 4.1 says that the dimension of the semigroup (75(t))+>0 is 1. This
is true regardless of the structure of the underlying graph.

The following now holds by [7, Thm. 1.4.1, Thm. 1.6.4, and Thm. 2.1.5].

IN

Corollary 4.3. The semigroup (T2(t))i>0 extends to a family of compact, contrac-
tive, real, positive semigroups (Tp(t))i>0 on Xy, p € [1,00]. Such semigroups are
strongly continuous if p € [1,00].

Moreover, the spectrum of A, is independent of p, where A, denotes the generator
of (Tp(t))t>0. All the eigenfunctions of A= Ag are of class Xoo.

In [10, § 5] it is shown that the solution to a diffusion problem on a network
converges toward an equilbrium at a pace that depends on the largest nonnegative
eigenvalue of the diffusion operator. Likewise, in our context we can state the
following.

Proposition 4.4. All the semigroups (T),(t))i>0, p € [1,00], are uniformly exponen-
tially stable, their common growth bound being given by the strictly negative spectral
bound s(A) of the operator A.

Proof. Tt follows from Corollary 3.3 that s(A) < 0. Define the perturbed form
a(f,g) :=a(f.9) —s(A)(f.9)x,,  [.9€Vh.

Then a is sesquilinear, densely defined, symmetric, closed, and positive. It follows
as in Corollary 4.3 that the associated semigroups are contractive on all X, i.e.,
there holds

1T, () fllx, < e“W|fllx,  forallt>0, fe€ X,
for all p € [1, o0]. O

Remark 4.5. Consider the case of c; = ... =¢,, =1 and by = ... = b, = 0. Then,
it follows by [16, Théo. 2.4 and Théo. 3.1] that

- <m11>2 ssd) = - (%)2
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In other words, taking into account Proposition 4.4 we can say that the more edges
belong to the network, the slower is the heat dissipation.

A further, more involved upper estimate on s(A) is shown in [16, Théo. 3.2], show-
ing that the inner structure of the graph does influence the asymptotical behavior
of the diffusion problem.

Combining the above uniform exponential stability and ultracontractivity results
we can finally show that Xs— X, uniform exponential stability holds.

Corollary 4.6. The semigroup (T>(t))i>0 on Xo satisfies the estimate

1
1—ts(A)\1
o)l < M (A Wl oraite 0, f € Xa

where M s the constant that appears in (4.1)

Proof. Taking into account Lemma 4.1 and Proposition 4.4, the claim follows directly
from [17, Lemma 6.5]. O

Remarks 4.7. 1) As a direct consequence of the ultracontractivity of (75(t))¢>0 and
the Dunford-Petty criterion, the semigroup has an integral kernel for all ¢ > 0, cf. [7,
Lemma 2.1.2]. More precisely, denote by (Tp(t));>0 the semigroup on LP(0,m) that
is similar to (7}(t))i>0 on X, with a similarity transformation given by the isometry
U introduced in Definition 2.3. Then for all p € [1,00] the action of (Tp(t))i>0 is
given by

T, (t)g(-) = /0 U Kimg)dy, £ 0, g e IP(0,m),

for a suitable kernel K; € L>((0,m) x (0,m)). Further, the uniform bound

0 < Ky(z,y) SMQ\/f forallt >0, a.e. z,y € (0,m),
holds, where M is the constant that appears in (4.1).
2) We can reformulate Lemma 4.1 and say that (T2(t)):>0 satisfies the estimate
IT(t)flxe < Olifllx,  forallt>0, f€Xo,
where
(4.2) k(t) :=log M — ilog t.

A direct computation shows that  is a continuous, monotonically decreasing func-
tion on (0,00). We thus apply [7, Thm. 2.2.3] and obtain the logarithmic Sobolev
inequality

(4.3) /0 f2log fdx < ea(f, f) + w(e) 1%, + /X, log | £ xa.

which is valid for all 0 < f € Vg and all € > 0 (here L?(0,m) 3 f = Uf denotes the
function isometric to f as in Definition 2.3).

Such a logarithmic Sobolev inequality is extremely powerful. In particular, it
can be used to prove Gaussian estimates for our semigroup, following the methods
developed by Davies (see [7, § 3.2] and references therein).
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Theorem 4.8. The Gaussian upper bound

Jz—y|?

(44) 0< Ky(z,y) < c(;t_%e_ 41+9)Ct for allt >0, 6 € (0,1), z,y € (0,m),

holds for the kernel Ky, for some constant cs > 0, where C := n%ax]é(x), ¢ being
z€[0,m

as in Definition 2.3.

Proof. One sees that ¢ € C* ((0,1) U...U (m — 1,m)) and that there exist constants
¢, C such that 0 < ¢ < é(x) < C for ae. x € (0,m). Set

U= C% ((0,m); R) N G, ((0,m); R),
and define a metric on (0,m) by
d(z,y) = sup {[¢(z) — ¥ (y)| : ¢ € ¥, &(x)[¢(z)|* < 1 for ae. z € (0,m)}.
Then, taking into account (4.2) and (4.3), by [7, Thm. 3.2.7] the kernel K; satisfies

d(z,9)?

0 < Ky(z,y) < Cgt_%€_4<1+5)t forallt >0, 0 € (0,1), z,y € (0,m),

for some constant cs > 0. However, observe that

Az, y) > sup{l(x) — b(y)| : VO @)? < 1 for aue. o € (0,m)} = '“””@y'.

The claim now follows. Il

We are finally able to obtain an optimal result on the analiticity of the semigroup
generated by A.

Corollary 4.9. All the semigroups (Tp(t))i>0, p € [1,00), are analytic of angle 7.

Proof. Recall that A is self-adjoint and dissipative, hence (T%(t)):>0 is analytic of
anglee 5. Then the claim follows from Theorem 4.8 and [17, Thm. 6.16]. O

Remark 4.10. As shown among others by Arendt, Duong, ter Elst, Ouhabaz,
Robinson, Gaussian estimates like (4.4) are a key argument for discussing a number
of different issues that go far beyond the scope of this paper. Without going into
details, we recall that Theorem 4.8 implies at once, among other, the property
of maximal regularity for (7),(t))i>0 for p € (1,00), upper estimates for the time
derivative of the heat kernel K;, LP-estimates for Schrodinger and wave equations,
and the fact that A, has bounded H®-calculus on each sector (and therefore that
it has bounded imaginary powers) for p € (1,00), cf. [17, § 6.5 and Chapt. 7], [1,
§ 7.4] and references therein.

In order to discuss the well-posedness of the problem in an LP-setting, we want
to identify the generators of the semigroups (7)(t))¢>o0.

Lemma 4.11. For all p € (1,00] the generator A, of the semigroup (T,(t))i>0 is
given by the operator whose action on the domain

m T — T —
D(Ap) = {f e (W?2(0,1))™ : 3d € C" s.t. (q’an)d gwf(g;)v_%},(cll) :ff%), }

is formally given in (3.1).
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Proof. We only need to prove the claim for p > 2, the general case then following by
duality. We have already remarked that X, — X, for all 1 < ¢ < p < co. Moreover,
it follows from the ultracontractivity of (T5(t))i>0 (see Remark 4.7.(2)) that X, is
invariant under (7},(t))s>0 for all p > 2. Thus, by [8, Prop. 11.2.3] the generator of
(Tp(t))¢>0 is the part of A in X,,. A direct computations yields the claim. O

Theorem 4.12. The first order problem (NDP) is well-posed on X,, p € (1,00),
i.e., for all initial data uy € X, the problem (NDP) admits a unique classical solution
that continuously depends on the initial data.

Such a solution essentially bounded in the space variable and its co-norm tends to
0 in time. If further c¢; € C*[0,1], j =1,...,m, then the solution u(t,-) is of class
C°° with respect to the space variable.

Proof. The well-posedness and boundedness results follow from the fact that the
semigroup (75(t)):>0 is ultracontractive and extends to a family of semigroups
(T2(p))e>0 that, by Lemma 4.11, actually govern (NDP). The decay of the solu-
tion is ensured by the uniform exponential stability of all semigroups.

Finally, if ¢; € C*[0,1], j = 1,...,m, then one sees that D(A5°) C (C*°[0, 1])™
for all p € (1,00). Since the semigroup (7,(t))¢>0 is analytic, it maps X, into
D(A}°), and the claim follows. O

Observe that if in (NDP) we replace the Dirichlet condition in v; by continuity
of the values of u;(t,v1), t > 0, j € I'(v1), plus a Kirchhoff-type condition analogous
to that imposed on the other nodes, we obtain the system

(4.5)
uj(t,z) = (cjuy)'(t,z), t>0,x€(0,1),j=1,...,m,
wi(t,vi) = w(t,vi), t>0, j,0el(vi),i=1,...,n,
Z;rL:l ¢ijcj (vi)u;(t, Vi) = biu(t, VZ'), t > O, 1= 1, ey Ny
u;(0,2) = wgj(x), z€(0,1), j=1,...,m,
where by, . .., b, are the same parameters appearing in (NDP) and b, is an arbitrary

negative number. Such an initial-value problem has been proven to be well-posed
in [10]% we can compare its solution and that to (NDP) and obtain the following.

Proposition 4.13. The semigroup (T>(t))¢>0 governing (NDP) is dominated by the
semigroup (T5(t))t>0 governing (4.5) in the sense of positive semigroups.

Proof. As shown in [10], (T3(t))¢>0 is a sub-Markovian semigroup that comes from
a form with domain

V= {f € (HY(0,1))" :3d € C" s.t. (®7)Td = £(0) and (&7)Td = f(1)},
where &+ = (@;) and &~ = (&z_]) represent the incindence matrices defined by
- 1, ife;(0)=v; v 1, ifei(l)=v;
+ . ) 7 (2 o ; J i)
Pij = { 0, otherwise, and - ¢;; = { 0, otherwise.
Since a Dirichlet condition in the node v implies in particular continuity on a

function in that vertex, one sees that Vi) C V. Accordingly, by [17, Cor. 2.22] it

2In fact, only the special case of b; =0, ¢ = 1,...,n, has been considered in [10], but the results
there can be shown to prevail also in the more general setting.



GAUSSIAN ESTIMATES FOR A HEAT EQUATION ON A NETWORK 15

suffices to prove that Vy is an ideal of V, i.e., that the following conditions are
satisfied:

e feV=|fleV,

o feVo, geV, and [g| <|f] = g-signf € Vo.
To check the first condition, observe that Hg(0,1) is an ideal of H'(0,1), and that
the continuity of the values of f € (H Lo, 1))m in the nodes is not affected by taking
the absolute value of f. Let now f € V and g € V. If |g| < |f], then in particular
lgj(v1)| < [fj(vi)| = 0 for all j € T'(vq), i.e., g € Vj. Finally, since A generates a
positive semigroup, Vp is an ideal of itself and this yields that g - signf € Vj. g

5. THE HEAT EQUATION ON SPACES OF CONTINUOUS FUNCTIONS

Consider now the part Ao of A in the Banach space Xo = (C10,1)™, whose
domain is given by
R 2 1y 11y™ . (@N)Td=f(0), (27)Td = f(1),
D(Ay) = {fe (C*(0,1)NC'0,1])" : 3d € C" s.t. and B £1(0) - - (1) = Bd
The main motivation for considering semigroups on (C|0,1])" comes from applica-
tions involving semilinear equations, since we can then effectively apply the theory

developed, e.g., in [13, Chapt. 7]. As an elementary, yet motivating example we
mention the following.

Proposition 5.1. Consider functions ¢; € C*(R), j = 1,...,m. Then for all
ug € (C0,1])™ the semilinear problem

(5.1)
uj(t,x) = (cuj)'(t @)
+(¢j(uj(t,z)), t>0,z€(0,1), j=1,...,m,
uj(tavl) = 0, t>0,75¢€ F(Vl),
uj(t,vi) = wup(t,v;), t>0,5,0€l(v), i=2,...,n,
> ey Gijei(vauy(t,vi) = buu(t,vi), t>0,i=2,...,n,
{ uj(0,2) = wpj(x), z € (0,1), j=1,...,m,

admits a unique (global) mild solution u that depends continuously (with respect to
the sup-norm) on the initial data. In fact, u satisfies the problem pointwise fort > 0.

Proof. Rewrite (5.1) as a semilinear asbtract Cauchy problem

{u(t) = Asu(t) + ®(u(t)), t>0,
u(0) =y,

on X... Here ® is the nonlinear operator defined by

i (o1 (ua ()
s |
= (Dm(um(-)))

By Corollary 4.3 and Corollary 4.9 we deduce that all the operators A,, p € [1, 0],

are dissipative and sectorial of angle 7. In particular, for each € € (0, §) there exists
M, > 1 such that the estimate

(5.2) IAR(A, Aco)ll2(x0) < Me

b
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holds for all A € {u € C: |arg p| <7 — €}
Now observe that if f € X, then R(\, Axo)f = R(A\, A2)f € D(AS°). But one
has D(A5) C (H%(0,1))™, so that

D(AP) C (ﬁ H*(0, 1)> = (C*0,1])™
k=1

and R(\, Ax)f is a continuous function for all A € {u € C : |arg p| < 7 —€}. It
follows that the analogous of (5.2) also holds with respect to the norm of X, hence
Ao is sectorial, and we are in a setting that is analogous to that of [13, § 7.3.3].
Now, mimicking the proof of [13, Prop. 7.3.6] the claim follows. O

A thorough treatment of well-posedness and stability semilinear diffusion prob-
lems over networks goes beyond the scope of this paper. We will deal with such an
issue in a forthcoming paper.

Even in the linear case (i.e., ¢1 = 0, j = 1,...,m), the problem (5.1) is not
well-posed in a classical sense. In fact, albeit sectorial (hence the generator of
an analytic semigroup), the operator A is not densely defined in X, thus the
generated semigroup is not strongly continuous.

Let us define

Co(G) = {f € (C[0,1])™ : 3d € C" s.t. (@) d = £(0) and (@) d = f(1)} :
which by the theorem of Stone-Weierstrass is the closure of D(A). (Observe that
Co(G) can be looked at as the space of all continuous functions on the graph G that
vanish in v;). The following generation result is the main result of this paper.

Theorem 5.2. The part A of A in Co(Q@) generates a compact, contractive, real,
positive, strongly continuous semigroup. Such a semigroup is analytic of angle 5
and uniformly exponentially stable.

Proof. Reasoning as in the proof of Proposition 5.1, we deduce from Corollary 4.3
that A is a resolvent positive operator on Cy(G). Since A is also densely defined,
by [3, Thm. 3.11.9] it generates a positive strongly continuous semigroup (T(t)):>0.

Again as in the proof of Proposition 5.1, we see that A is sectorial and dissipative:
this yields the analyticity (with angle 7) and the contractivity of (T(t));>0. Observe
further that the p-independence of the spectrum of A, (by Corollary 4.3) yields the
invertibility of A, hence the uniform exponential stability of (T'(t))¢>o0.

Finally, in order to show that the semigroup is compact, observe that due to its
analyticity T»(¢) maps Xs into D(A3°) C (C*°[0,1))" NCy(G) € D(A) for all t > 0.
Thus, denoting by X a the Banach space obtained by endowing D(A) with the graph
norm, we have

T(t) = ix,,co(q) © T2(t) oicy@),xo»  t>0.

Here icy(q),x, and ix, c(g) denote the canonical imbeddings of Cyp(G) into X3 and
of Xa into Cy(G), respectively. It follows from the theorem of Ascoli-Arzela that
the latter imbedding is compact, so that also T(t) is compact for ¢ > 0, and the
claim follows. O
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We can finally draw a conclusion that is similar to Theorem 4.12; and can be
proven likewise.

Theorem 5.3. The first order problem (NDP) is well-posed on Cy(G), i.e., for all
initial data ug € Co(G) the problem (NDP) admits a unique classical solution that
continuously depends on the initial data. The sup-norm of the solution tends to 0
m time.

REFERENCES

[1] W. Arendt, Semigroups and Evolution Equations: Functional Calculus, Regularity and Kernel
Estimates, in: C.M. Dafermos and E. Feireisl (eds.), Handbook of Differential Equations: Evolu-
tionary Equations — Vol. 1, North Holland 2004.

[2] W. Arendt and C.J.K. Batty, Almost periodic solutions of first- and second-order Cauchy prob-
lems, J. Diff. Equations 137 (1997), 363-383.

[3] W. Arendt, C.J.K. Batty, M. Hieber, and F. Neubrander, Vector-valued Laplace Transforms and
Cauchy Problems, Monographs in Mathematics 96, Birkhduser 2001.

[4] J. von Below, A characteristic equation associated to an eigenvalue problem on C*-networks,
Lin. Algebra Appl. 71 (1985), 309-325.

[5] J. von Below, Classical solvability of linear parabolic equations on networks, J. Diff. Equations.
72 (1988), 316-337.

[6] C. Cattaneo, The spread of the potential on a weighted graph, Rend. Sem. Mat. Univ. Pol. Torino
57 (1999), 221-229.

[7] E. B. Davies, Heat Kernels and Spectral Theory, Cambridge Tracts in Mathematics 92, Cam-
bridge University Press 1989.

[8] K.-J. Engel and R. Nagel, One-parameter Semigroups for Linear Evolution Equations, Graduate
Texts in Math. 194, Springer-Verlag 2000.

[9] J.A. Goldstein, Time dependent hyperbolic equations, J. Funct. Anal. 4 (1969), 31-49.

[10] M. Kramar, D. Mugnolo, and E. Sikolya, Variational and graph theoretical methods for waves
and diffusion in networks. Preprint.

[11] M. Kramar and E. Sikolya, Spectral properties and asymptotic periodicity of flows in networks,
Math. Z. 249 (2005), 139-162.

[12] J. E. Langnese, G. Leugering, and E.J.P.G. Schmidt, Modeling, Analysis, and Control of Dy-
namic Elastic Multi-Link Structures, Birkh&user 1994.

[13] A. Lunardi, Analytic Semigroups and Optimal Regularity in Parabolic Problems, Progress in
Nonlinear Differential Equations and their Applications 16, Birkhduser 1995.

[14] T. Métrai and E. Sikolya, Asymptotic behavior of flows in networks. Preprint.

[15] V.G. Maz’ja, Sobolev Spaces, Springer-Verlag 1985.

[16] S. Nicaise, Spectre des réseauz topologiques finis, Bull. Sci. Math., IT. Sér. 111 (1987), 401-413.

[17] E. Ouhabaz, Analysis of Heat Equations on Domains, LMS Monograph Series 30, Princeton
University Press 2004.

[18] R. Tumulka, The analogue of Bohm—Bell processes on a graph. Preprint.

[19] N.Th. Varopoulos, Hardy-Littlewood theory for semigroups, J. Funct. Anal. 63 (1985), 240-260.

DIPARTIMENTO DI MATEMATICA DELL'UNIVERSITA DEGLI STUDI, VIA ORABONA 4, 1-70125
BARI, ITALY
E-mail address: mugnolo@dm.uniba.it



