Available online at www.sciencedirect.com

. ° " JOURNAL OF
ScienceDirect Functional

Analysis

ELSEVIER Journal of Functional Analysis 266 (2014) 3040-3082
www.elsevier.com/locate/jfa

On convergence rates in approximation theory
for operator semigroups ~

a,b,x

Alexander Gomilko ?, Yuri Tomilov

& Faculty of Mathematics and Computer Science, Nicolaus Copernicus University, ul. Chopina 12/18,
87-100 Torun, Poland
b Institute of Mathematics, Polish Academy of Sciences, Sniadeckich 8, 00-956 Warszawa, Poland

Received 3 July 2013; accepted 10 November 2013
Auvailable online 17 December 2013

Communicated by S. Vaes

Abstract

We create a new, functional calculus, approach to approximation formulas for Cp-semigroups on Banach
spaces restricted to the domains of fractional powers of their generators. This approach allows us to equip
the approximation formulas with rates which appear to be optimal in a natural sense. In the case of analytic
semigroups, we improve our general results obtaining better convergence rates which are optimal in that
case too. The setting of analytic semigroups includes also the case of convergence on the whole space. As
an illustration of our approach, we deduce optimal convergence rates in classical approximation formulas
for Co-semigroups restricted to the domains of fractional powers of their generators.
© 2013 Elsevier Inc. All rights reserved.

Keywords: Bernstein functions; Approximation of Cq-semigroups; Functional calculus; Convergence rates; Banach
spaces; Interpolation

1. Introduction

Approximation theory is a classical chapter in the theory of Cp-semigroups with various
applications to PDEs and their numerical analysis. By approximating a Co-semigroup with ex-
ponentials of bounded operators or with rational functions of its generator one can often reduce
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the study of a difficult problem to a simpler one. An instance of such an approach is the famous
Hille—Yosida generation theorem where the Yosida approximation arises.

The two core results in approximation theory, the Trotter—Kato theorem and the Chernoff
product formula (see e.g. [16, Chapter [11.4] and [16, Chapter IIL.5, a)] respectively), proved to
be very helpful in many areas of analysis, including differential operators, mathematical physics
and probability theory. The following particular cases of these results representing different ap-
proaches to semigroup approximation became well-known and found their way into most of
books on semigroup theory, see e.g. [16, Chapters IIL.4, IIL.5], [20, Chapters 1.7, 1.8], [35,
Chapters 3.4-3.6], [10, Chapter 5]. Note that a) and b) below follow from the Trotter—Kato
approximation theorem, while c) can be derived from Chernoff’s product formula, see e.g. [16,
pp. 214-216 and p. 223].

Theorem 1.1. Let (™! A)@o be a bounded Cy-semigroup on a Banach space X. Then the fol-
lowing statements hold.

a) [Yosida approximation] For every x € X,

e x = lim e
n—>oo

—ntA(n—i—A)*lx

uniformly in t from compacts in R.
b) [Dunford—Segal approximation] For every x € X,

. _ _e—Aln
Ax = lim e MU=y
n—>0o0

e—t

uniformly in t from compacts in R.
¢) [Euler approximation] For every x € X,

e "x=lim (14+tA/n)""x
n—>oo

uniformly in t from compacts in R.

(The name for the approximation formula in b) is not well-established, although some authors
use this terminology. We find it natural too since the formula was introduced for the first time by
Dunford and Segal in [13].)

While theorems on semigroup approximation are very useful, with a few exceptions, they still
have a merely qualitative character and the natural problem of finding optimal rates of approxi-
mation remains open. The aim of our paper is to fill this gap.

The approximations introduced in Theorem 1.1 will be of primary importance for us. So,
before describing our approach, we give a short account of known rate estimates for these ap-
proximations. Among the three, the Euler approximation attracted most attention and relevant
results can be summarized as follows.

Theorem 1.2. Let —A be the generator of a bounded Cy-semigroup (e_’A),>o on a Banach
space X. Then the following hold.
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