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Abstract

One of the most interesting features of fragmentation models is a possibility to breach
the mass conservation principle through ‘shattering’; that is, the formation of a dust of
‘zero-size’ particles. A similar phenomenon may occur in the evolution of the number
of particles in the system which, to some extent, is intertwined with the evolution of
its total mass. To investigate these phenomena we consider the fragmentation equation
in the space of densities yielding both a finite number of particles and a finite mass of
the ensemble, and show, in particular, that in a non-shattering fragmentation typically
one can control the total number of particles in the system. On the other hand, in
the shattering fragmentation both mass and particles can disappear from the system.
A possible explanation of such cases is that the fragmentation equation alone does not
offer the full description of the dynamics of the problem.

We extend existing results on coagulation-fragmentation to some models with fragmen-
tation rate unbounded at 0 and growing faster than the size x at infinity. We investigate
the dynamical behavior of coagulation - multiple fragmentation processes in biological
populations. In particular, we prove existence and uniqueness of conservative solutions
for general b(x|y), (where b(x|y) is a non-negative measurable function describing the
distribution of particles of size x spawned by the fragmentation of a particle of size y)
and arbitrary fragmentation rate a.

A kinetic-type nonlinear integro-differential equation describing the evolution of ag-
gregates of phytoplankton is analyzed. For single cells growth rate (b(zg) > 0), the
McKendrick-von Foerster renewal boundary condition is prescribed to incorporate the
effects of cell division. We make use of substochastic semigroup perturbations techniques
and semilinear abstract Cauchy problems theory to determine the existence of a strong
solution to the evolution equation. In particular, we provide sufficient conditions for
honesty of the model.

An initial-value problem describing multiple fragmentation processes, where the frag-
mentation rate is size-position dependent and new particles are spatially randomly dis-
tributed according to some probability density is investigated by means of substochastic
semigroup theory and approximation techniques. The existence of a semigroup is estab-
lished and, under natural conditions on certain coefficients, the generator of this semi-
group is identified. In particular we prove the existence and uniqueness of nonnegative
mass-conserving solutions and provide sufficient conditions for honesty.
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Chapter 1

Introduction

In many ramifications of applied sciences, the evolution of a dynamical system is de-
scribed by a concentration function (¢,£) — wu(t,€), where ¢ is the time and £ is an
element of some state space €2 which identifies an individual uniquely. The function u is
then interpreted as the probability (density) of finding an individual which at the time
t enjoys the property £&. An intrinsic property of the dynamical process is that all the
particles must be accounted for or, in other words:

[t §)ine = [ w0, (1.1)

for any time ¢, where dj¢ is an appropriate measure in the state space. Therefore from
the physical point of view, the natural spaces for studying such problems are L, spaces.
In fragmentation-coagulation theory, £ could be for example the mass of a particle, its
spatial location or a combination of the above. In this chapter we introduce several
mathematical models that we intend to examine via the theory of semigroups of linear
operators and the theory of evolution systems.

1.1 Pure fragmentation

Fragmentation processes can be observed in natural sciences and engineering. To pro-
vide just a few examples we mention the study of stellar fragments in astrophysics, rock
fracture, degradation of large polymer chains, DNA fragmentation, evolution of phy-
toplankton aggregates, liquid droplet breakup or breakup of solid drugs in organisms.
Though mathematical study of fragmentation processes can be traced back to papers by
Melzak [44] (from the analytical point of view) and Filippov [33] (from the probabilistic
one), it was not until the 1980s that a systematic investigation of them was undertaken,
mainly by Ziff and his students, e.g. [55, 56], who provided explicit solutions to a large
class of fragmentation equations of the form

%u(t, x) = —a(x)u(t,x) + /:O a(y)b(z|y)u(t,y)dy, x>0,t>0, (1.2)

1
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with power law fragmentation rates a(z) = =%, o € R and where b(z|y), the distribution
of particle masses x spawned by the fragmentation of a particle of mass y > x, also was

given by a power law

ZEV

bzly) = (v +2) (1.3)
with v € (—2,0] (see also [41] for a more detailed discussion of this case). Here u(t, ) is

the density of particles having mass = at time ¢.

Later a comprehensive probabilistic theory of fragmentation processes was developed
by Bertoin and Haas, see e.g. [22, 23, 24, 35, 36], while a development of functional-
analytic methods and, in particular, of the semigroup theory, helped to put many earlier
phenomenological results on a firm mathematical ground, see e.g. [16, 10, 11, 15, 19, 26,
43].

Fragmentation processes are difficult to analyze as they involve evolution of two inter-
twined quantities: the distribution of mass among the particles in the ensemble and
the number of particles in it. That is why, though linear, they display nonlinear fea-
tures such as phase transition which, in this case, is called shattering and consists in
the formation of a ‘dust’ of particles of zero size carrying, nevertheless, a non-zero mass.
Quantitatively we can identify this process by disappearance of mass from the system
even though it is conserved in each fragmentation event. Probabilistically, shattering
is an example of an explosive, or dishonest Markov process, see e.g. [6, 45] and from
this point of view it has been exhaustively analyzed in [22, 23, 24, 33, 35, 36, 54]. In
natural sciences shattering was rediscovered in [57] where the loss of mass was noticed
by analyzing explicit solutions of fragmentation equations with power-law fragmentation
rates. In a general case shattering was explained analytically in [16, 13, 10, 11] by linking
it to the characterization of the generator of the dynamical system associated with the
fragmentation process; these results were compared with the probabilistic approach in

[15].

If u is a solution to (1.2), the total mass of the ensemble at a time ¢ is given by the first

moment of u; that is, M(t) = zu(t, z)dzx. From the physical point of view the total

0
mass of fragmenting particles cannot increase, thus fragmentation equations are usually
investigated in the space

X, = L (R, adz) = {u; /Ooo u(z)|zdz < +oo} . (1.4)

The reason for this is that the process in this space should be dissipative which typically
results in simpler analysis. However, as we mentioned earlier, fragmentation events result
in an increase of number of particles in the system, which is not tracked by the norm
in X;. Apart from an inherent interest in knowing how the number of particles evolves,
there is also a practical angle to this question: fragmentation events are often coupled
with, in some sense reverse to, coagulation processes which are most easily analyzed in
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the finite number of particles space:

Xo = Li(R,,dz) = {u; /OOO lu(z)|dz < +oo} . (1.5)

Hence, analysis of the combined fragmentation-coagulation equation requires well posed-
ness of the fragmentation equation in

Xo1:=Li(Ry, (1 4+ 2)dx) = {u; /000 lu(x)|(1 + z)dx < +oo} : (1.6)

Nonlocal fragmentation models are investigated in detail in Chapter 6. A special empha-
sis is placed on the honesty of these models. We recover some fundamental properties
from local fragmentation models.

1.2 Coagulation fragmentation equations (CFE)

Coagulation-fragmentation processes describe the evolution of systems in which particles
react in either fusing together or breaking apart. The first pure coagulation equation was
derived in the early part of the twentieth century by Smoluchowski [52, 53] who applied
the theory of Brownian motion to the problem of the collision of hard, non-interacting
spheres which are thermally agitated in a continuum. The problem was considered as
a diffusion process and the approach resulted in a discrete model involving an infinite
set of non-linear differential equations. In the late 1920s, Muller extended the results of
Smoluchowski by considering a continuous mass density function. As a result, this was
probably the first instance in which the pure coagulation was considered as a continuous
problem and modelled as an integro-differential equation.

The fragmentation equation was introduced into the models of evolving systems in the
1950s. The coagulation-fragmentation equation was first derived by Melzak [44] in 1957.
The equation was formulated in such a way as to ensure that mass was a conserved
quantity. The equation had the form

grutta) = =utta) [ Latepdy+ [ aaattiy
+ % /0 k(= y,y)ult,z —y)ult,y)dy, (1.7)

—u@w(&muaymuwm%

where u(t, z) represented the density of particles of mass = at time t. We recall that
in the continuous version it is assumed that the number of particles is large enough to
justify the use of a density function w(¢,x). The product u(t, z)dz is then the average
number of particles with mass in the interval (z,z + dz) at time t. The fragmentation
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kernel, y(x,y), describes the rate at which particles of mass y are produced from the
fragmentation of particles of size x and the coagulation kernel, k(x,y), describes the
rate at which particles of mass x coalesce with particles of mass y. The fragmentation
kernel ~, introduced above, is often referred to as the multiple fragmentation kernel as
this model allows for particles to split into many pieces at each fragmentation process.
In his work, Melzak assumed that

(i) k(z,y) is a continuous, symmetric, non-negative, bounded function;
(ii)) ~y(x,y) is a continuous, non-negative, bounded function.

Furthermore, solutions u(t, z) to the coagulation-fragmentation equation were sought in
the form

u(t,z) = Z a,(z)t", (1.8)

for some sequence of functions a,, n = 0,1,.... Under these assumptions, global
existence and uniqueness of continuous, non-negative, bounded solutions to (1.7) were
established. Melzak also obtained results on the solution of the coagulation fragmenta-
tion equation for the case in which the kernels, v and k, are time-dependent. Various
results on the existence, uniqueness and asymptotic behavior of solutions have been
established under appropriate hypothesis on the kernels and many distinct approaches
have been used to obtain them. The case where the fragmentation and coagulation ker-
nels are both constant has been analyzed via semigroup techniques by Aizenman and
Bak [5]. Asymptotic analysis of coagulation-fragmentation equations may be found in
[29], [39] and [51]. In [39], Philippe Laurencot investigated a model for the dynamics of
a system of particles undergoing simultaneously coalescence and break-up. The equa-
tion describing his model was similar to (1.7). He showed existence of solutions to the
corresponding evolution integral partial differential equation for product-type coagula-
tion kernels with a weak fragmentation. Further information on the development of the
coagulation-fragmentation equation may be found in the comprehensive review article
by Drake [28]. Although fragmentation equations are often studied in a form involv-
ing a single multiple fragmentation kernel, it is also possible to write the fragmentation
operator in terms of rate functions. We define the rate functions a and b, via

o) i= [ Lty (19)

and
Y(y, x)

a(y)
respectively where (1.9) describes the overall rate of break-up of an z-particle and (1.10)
denotes the distribution of particles of size x formed during the break-up of larger par-
ticles of size y. This formulation coincides with the fragmentation problem derived by
McGrady and Ziff [55, 56, 57] and will be used in the thesis. Note that b(x|y) = 0 for
y < z as it is not physically possible for a solid of size x > y to be produced during the
break-up of a y-sized solid.

b(zly) := (1.10)
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1.3 Phytoplankton aggregates

Phytoplankton is a generic name for a great variety of micro-organisms (algae) that
live in the ocean and in lakes. Phytoplankton populations are large contributors to the
production in the ocean. They are, in particular, the main food available to the early
larval stages of many fish species, including the anchovy. An important observation is
that phytoplankton cells tend to form aggregates; that is, groups of cells living together.
In phytoplankton dynamics, a system of particles called TEP (Transparent Exopolymer
Particles) play a major role. They are a by-product of the growth of phytoplankton and
their stickiness causes that cells will remain together upon contact [27, 47]. On the other
hand, the low level of concentration of TEP results in fragmentation of the aggregate
due to external causes, like currents or turbulence on one hand, and internal unspecified
forces of biotic nature on the other. The distribution of aggregates can be studied at
different levels. Individual-based models, which can be thought of as providing ‘micro-
scopic’ properties, track the random motion and division of individual particles [50]. A
‘macroscopic’ description known to ecologists by advection-diffusion -reaction equations
works with approximations of densities by empirical concentrations of particles [40] and
is heavily used in simulations [4]. The model which we study in this thesis was consid-
ered by O. Arino and R. Rudnicki in [14]. It can be looked at as lying somewhere in
between, on a ‘mesoscopic’ scale, in that it describes the role played by the phytoplank-
ton aggregates of cells which are treated as individual building blocks of the system. The
aggregates are structured by size and the phytoplankton consists of aggregates of all pos-
sible sizes. The aggregate size can change due to splitting, death, growth or combining
of aggregates into bigger ones. To include the effects of cell division, we incorporate the
McKendrick-von Foerster renewal condition. The resulting model consists of a partial
differential equation with two integral terms responsible for the fragmentation and co-
agulation processes, the McKendrick-von Foerster renewal boundary condition and the
initial condition.

1.4 Outline of thesis

The purpose of this thesis is to develop and expand existing results on various problems
related to the coagulation-fragmentation equation. This work has been carried out using
techniques from functional analysis and the theory of semigroups of operators. In spite of
the fact that many of the methods which we apply are relatively well known, our analysis
often required some possibly less familiar results. Hence, in Chapter 2 a discussion of
these subsidiary results is given.

The aim of Chapter 3 is to examine (1.2) in the space Xy for arbitrary fragmentation
rate a and a class of separable b(x|y) which is more general than (1.3). Of particular
interest is honesty of the process in Xy ; that is, whether the evolution of the mass and
number of particles, given by the solution u to (1.2), coincides with the one predicted
by the local laws (3.6) and (3.7), used to construct (1.2). One of the main results is
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that (1.2) is well-posed and honest in X, for fragmentation rate a bounded at 0 and
with b yielding a finite number of daughter particles at 0. On the other hand, shattering
fragmentation (corresponding, roughly speaking, to a unbounded at 0) is associated with
an accelerating infinite cascade of fragmentation events of smaller and smaller particles
leading to the creation of dust. Hence, intuitively, in shattering fragmentation we should
observe the appearance of an infinite number of particles. We shall demonstrate that
this intuition is not necessarily correct. Another counterintuitive result observed in this
chapter is related to the case when the number of daughter particles produced in each
fragmentation event is infinite and, at the same time, the fragmentation is strongly
shattering (e.g. if v € (=2,1] and o < —1 in the power law case). Despite this, we
observe that we still have evolution in X, ; (at least for a class of initial densities).

Under the assumption that the fragmentation rate is linearly bounded, an existence
result for the fragmentation-coagulation model was obtained by Lamb, McBride and
McLaughlin in their paper [42]. In Chapter 4, we make use of the analysis performed
in Chapter 3 for a separable kernel b(x|y) = S(z)v(y) to expand this result to general
fragmentation rates. In the real world there is always a lowest size of objects beyond
which a particle cannot reach without encountering quantum effects. As a result, it is
realistic to assume that in some populations the individual size is in the range (x¢, 00)
for some xy > 0. With this assumption, the work done in Chapter 3 for the separable
kernel b(z|y) can be extended to arbitrary b(x|y) including b(x|y) = y~'h(z/y) for some
suitable function A. In particular, we prove existence and uniqueness of conservative
solutions for the coagulation-fragmentation equation.

In Chapter 5, we present a theoretical model for phytoplankton dynamics. It consists of
a kinetic-type nonlinear integro-differential equation with two integral terms responsible
for the ‘multiple’ fragmentation and coagulation processes, the McKendrick-von Foerster
renewal boundary condition and the initial condition. In the derivation of the model, a
new coagulation kernel is formulated. We make use of substochastic semigroup meth-
ods, perturbations techniques and semilinear abstract Cauchy problems theory to show
the existence of a strong solution to the evolution equation. In particular, we provide
sufficient conditions for honesty of the model.

Chapter 6 revolves around nonlocal fragmentation models. The work contained in this
chapter is noteworthy as no previous results are known to exist for ‘honesty’ in nonlocal
fragmentation models. Newborn particles are spatially randomly distributed according
to some probability density function and the fragmentation rate depends on the size of
the particle and its spatial location. The existence of a semigroup is established and,
under natural conditions on the kernels, the generator of this semigroup is identified.
In particular we prove the existence and uniqueness of nonnegative mass-conserving
solutions and provide sufficient conditions for honesty.



Chapter 2

Preliminary and Auxiliary Results

In this chapter, we gather results, definitions and theorems which will be used in our
later analysis. For much of this thesis we shall apply techniques from the calculus of
vector-valued functions and so we begin by giving a brief introduction to some functional
analysis concepts which will be used in subsequent chapters.

2.1 Calculus of vector-valued functions and Banach
lattices

2.1.1 Spaces and opeartors

Definition 2.1.1.

A wector-valued function u from some abstract set I to a Banach space X is a mapping

t — u(t) from I into X, where to each point t € I there corresponds a unique vector
u(t) € X.

In the case where the Banach space is the space of bounded linear operators from X into
Y, denoted by £(X,Y’) with norm || - [[z(x,y), we call the function an operator valued
function. (When X =Y we write £(X) with norm || - ||z(x).)

Definition 2.1.2. (Strong Derivative)

Let X be a Banach space with norm ||-||x and let the function u be an X -valued function

of t € [0,00). Then the strong derivative of u att > 0 is defined to be an element

u(t) such that
tim 12~ u(t + B) — u(®)] - (0)|x = 0 2.1)

provided that the limit exists.
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Definition 2.1.3.

Let 11 denote any partition a = ty < t; < ty... < t, = b of the closed interval [a,b]

together with the arbitrary points sy € [tc_1,t], < = 1,2,....,n and let the norm |II| =

max(t; — tc_1). If, for a vector-valued function u : [a,b] — X, there exists v € X
S

(independently of the manner in which |II| — 0%) such that

lim

= O7
[TI|—0+

Z u(se)(te —te-1) — v

X

then v is the strong Riemann integral and is denoted by
b
/ u(t)dt.

If w is a strongly continuous vector-valued function on [a,b] to X, then the strong Rie-
mann integral over [a,b] exists. Moreover, if A : X O D(A) — Y is a closed linear
operator, u(t) € D(A) for each t € |a,b] and if Au is strongly continuous on [a,b], then

A [ / bu(t)dt] _ / (] (1)dt.

Proof. [34, Theorem 3.3.2]. ]

Theorem 2.1.4.

Definition 2.1.5.

A Banach space X is of type L if it consists of equivalence classes of numerically-valued
functions defined on a set  and if it has the following two properties:

(i) If u is a continuous X -valued function defined on I = |«, 3], then there exists a
function 1 measurable on the product I x 2 such that u(t) = ¢(t,-) for each t € [, [3].
Note u(t) = 1(t,-) means equality in X .

(i)  If u is continuous on I = [a, B] and ¥ is any function that is measurable on I x §2
and satisfies u(t) = (t,-) for each t € [, 3], then

[/ju(t)dt} () = /jw(t, S, (2.2)

where the integral on the left-hand side is the abstract Riemann integral and the integral
on the right-hand side is the Lebesque integral of numerically-valued functions.

Theorem 2.1.6. Any space L,(2), 1 < p < 0o is of type L.

Proof. [16, Theorem 2.39]. O
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Theorem 2.1.7.

Let X be a Banach space of type L. If u is a vector-valued function on I = [a,b] to X and
if u is n-times continuously strongly differentiable, then there exists a numerically-valued
function v measurable on I x €} such that

S

0
(i) for 0 < s <mn-—1, %v(t,x) is absolutely continuous for each x € Q and

St = | Su0)] ¢

for each t € I;

an
(i1) %v(t, x) exists almost everywhere in I x ) and

%v(t, )= [%U(t)} ()

for almost allt € I.

Proof. See [34, Theorem 3.4.2]. O

Note that in case the Banach space X is a space of numerically-valued functions de-

d
fined on some abstract set €2, the relation between the differential equation Eu(t) =

0
g(t,u(t)) (in strong sense) and the partial differential equation au(t, x) = g(t,u(t,x))
depends on the nature of X.

Theorem 2.1.8.

Let {1} be a Cauchy sequence in L,(Q2) that converges strongly to 1. Then there exists
a subsequence {1, } that converges pointwise almost everywhere on € to a limit function

.
Proof. See [48, Corollary 5.11]. O

Theorem 2.1.9.
Let {4, } be a sequence of Lebesgue-integrable functions over Q C R™ such that

(i) {¢n} increases almost everywhere on Q;
(1) imy, oo [, ¥n(2)da exists.

Then {1} converges almost everywhere to a limit function v € L1(§2) and
lim [ ¢,(z)dx = / W(z)de.
Q Q

Proof. See [7, Theorem 10.24]. O
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2.1.2 Banach lattices and positive operators

Definition 2.1.10.

Let X be an arbitrary set. A partial order (or simply, an order) on X is a binary relation,
denoted here by * >, which is reflexive, transitive, and antisymmetric, that is,

(1) x> x for each x € X;

(2) x>y andy >z imply x =y for any x,y € X;
(3) x>y andy >z imply x > z for any z,y,z € X.
Definition 2.1.11.

An ordered vector space is a vector space X equipped with partial order which is compatible
with its vector structure in the sense that

(4) x >y implies x + z >y + z for all z,y,z € X;
(5) x >y implies ax > ay for any x,y € X and a > 0.

The set X, = {z € X; x> 0} is referred to as the positive cone of X.

We say that X is a lattice if every pair of elements (and so every finite collection of
them) has both supremum and infimum.

If an ordered vector space X is also a lattice, then it is called a vector lattice or a Riesz
space. Typical examples of Riesz spaces are provided by spaces of functions. If X is a
vector space of real-valued functions on a set €2, then we can introduce a pointwise order
in X by saying that f < g in X if f(z) < g(z) for any x € S. Equipped with such
an order, X becomes an ordered vector space. We recall that if 2 is a measure space,
then all above considerations are valid when the pointwise order is replaced by f < g if
f(z) < g(z) almost everywhere. With this understanding, Lo(2) and L,(2) spaces with
1 < p < 0o become function spaces and are thus Riesz spaces.

For an element x in a Riesz space X we can define its positive and negative part, and
its absolute value, respectively, by

Ty = Sup{x7 0}7 T = sup{—x, 0}7 |‘T| = Sup{x, —$}
Proposition 2.1.12.

If x is an element of a Riesz space, then
r=xy —2_, |r|=04+a_
Thus, in particular, the positive cone in a Riesz space is generating.

Proof. See [16, Proposition 2.46]. ]

In the next step, we investigate the relation between the lattice structure and the norm
when X is both a normed and an ordered vector space.
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Definition 2.1.13.

A norm on a vector lattice X is called a lattice norm if
| <yl implies |[lz]| < |ly|. (2.3)
A Riesz space X complete under a lattice norm is called a Banach lattice.

Property (2.3) gives the important identity:
[z]| = llf[]l, =X (2.4)

Proposition 2.1.14.

If X is a normed lattice, then all lattice operations are uniformly continuous in the norm
of X with respect to all variables involved.

Proof. [16, Proposition 2.55]. O

2.1.3 Positive operators

Definition 2.1.15.

A linear operator A from a Banach lattice X into a Banach lattice Y is called positive,
denoted by A > 0, if Ax > 0 for any x > 0.

Positive operators are fully determined by their behaviour on the positive cone. Precisely

speaking, we have the following theorem.

Theorem 2.1.16.

If A: X, — Y, is additive, then A extends uniquely to a positive linear operator from
X toY. Keeping the notation A for the extension, we have, for each x € X,

Az = Az, — Az _. (2.5)
Proof. [16, Theorem 2.64] O

We point out here an easy and often used result on positive operators.

Proposition 2.1.17.

If A is positive, then
[All =" sup ||Az]]. (2.6)

x>0, [|z[<1

Proof. [16, Theorem 2.67] O
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Definition 2.1.18.

We say that a Banach lattice X is a KB-space (Kantorovic Banach space) if every
increasing norm bounded sequence of elements of Xy converges in norm in X.

The next theorem characterizes the K B-spaces and is very useful in applications.

Theorem 2.1.19.
Assume that X is a weakly sequentially complete Banach lattice. If (x,)nen 1S increasing

and (||zn]|)nen s bounded, then there is x € X such that

lim z, =« (2.7)

n—oo

in X. In other words, weakly sequentially complete and, in particular, reflexive Banach
lattices are K B-spaces.

Proof. [16, Theorem 2.82]. O

2.2 Linear semigroups

In this section we deal with methods of finding solutions of a Cauchy problem.

Definition 2.2.1.

Given a Banach space X and a linear operator A with domain D(A) and range ImA
contained in X and also given an element ug € X, find a function u(t) = u(t,ug) such
that

(1) u(t) is continuous on [0,00) and continuously differentiable on (0,00),

(2)  for eacht >0, u(t) € D(A) and

le—?(t) _ Au(t), t>0, (2.8)

(3)
lim u(t) = ug (2.9)

t—0

in the norm of X.

A function satisfying all conditions above is called the classical (or strict) solution of
(2.8), (2.9).

Definition 2.2.2.

A family (S(t))i>0 of bounded linear operators on X is called a Cy-semigroup, or a
strongly continuous semigroup, if

(1) S0)=1;
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(1)  S(t+s)=S(t)S(s) for allt,s >0;
(i7i) limy o+ S(t)x = x for any x € X.
A linear operator A is called the (infinitesimal) generator of (S(t))>o if

Ay — lig ST —2

2.1
h—0t h ’ ( O)

where the domain of A, D(A), is defined as the set of all x € X for which this limit
exists. Typically the semigroup generated by A is denoted by (Sa(t))i>o-

Note that if A is the generator of (S(%)):>o, then for z € D(A) the function t — S(t)x is
a classical solution of the following Cauchy problem,

du
U t) = Alur)

li t) =
Jig, ult) ==

£>0 (2.11)

For z € X \ D(A), however, the function u(t) = S(t)z is continuous but, in general, not
differentiable, nor D(A)-valued, and, therefore, not a classical solution. Nevertheless,
the integral v(t) = f(f u(s)ds € D(A) and it is a strict solution of the integrated version
of (2.11):

dv
—()=A({)) +x
o (1) = A(v(t) >0 (2.12)
lim v(t) =0
t—0t+
or equivalently,
t
u(t) = A/ u(s)ds + . (2.13)
0

We say that a function u satisfying (2.12) (or, equivalently, (2.13)) is a mild solution or
integral solution of (2.11).

Proposition 2.2.3.

Let (S(t))i>0 be the semigroup generated by (A, D(A)). Thent — S(t)x, =z € D(A),
is the only solution of (2.11) taking values in D(A). Similarly, for x € X, the function
t — S(t)x is the only mild solution to (2.11).

Proof. [16, Proposition 3.4] O
Thus, if we have a semigroup, we can identify the Cauchy problem of which it is a

solution. Usually, however, we are interested in the reverse question, that is, in finding
the semigroup for a given equation. The answer is given by the Hille-Yosida theorem.
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Theorem 2.2.4. (Hille-Yosida Theorem)

A€ G(M,w) if and only if

(a) A is closed and densely defined,

(b) there exist M > 0,w € R such that (w,o0) € p(A) and for alln > 1, A > w,

M

[(AL—=A)™" < o)

(2.14)

where p(A) is the resolvent set of the operator A and is defined as follow:
p(A)={NER; M — A:D(A) — X is invertible and (M — A)~" € L(X)}. (2.15)

Proof. [16, Theorem 3.5 O

Theorem 2.2.5.

Assume that the closure (A, D(A)) of an operator (A, D(A)) generates a Co-semigroup in
X. If (B, D(B)) is also a generator, such that B|pay = A, then (B, D(B)) = (A, D(A)).
Proof. [16, Proposition 3.8| O

The Lumer-Phillips Theorem gives an alternative characterization of the infinitesimal
generator of a Cp-semigroup of contractions. Before stating the theorem we define the
term dissipative.

Definition 2.2.6.

Let A be a linear operator with dense domain D(A) in X. The operator A is dissipative
i M — A)bllx > M6|x for all € D(A) and A > 0.

Theorem 2.2.7. (Lumer-Phillips)

Let A be a linear operator with dense domain D(A) in X.

(i) If A is dissipative and if there exists \g € C such that the range Im(Aol — A) of
Ml — A is X, then A is the infinitesimal generator of a Cy-semigroup of contractions
on X.

(ii) If A is the infinitesimal generator of a Cy-semigroup of contractions on X then A
is dissipative and for all A >0, Im(A — A) = X.

Proof. [46, Theorem 4.3, p14]. O

It is not always necessary to know the infinitesimal generator on its whole domain.

Definition 2.2.8. Let A be a closed operator in a Banach space X. A core of A is a
dense subspace D of X such that A is the closure of its restriction to D i.e. Alp = A.
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Theorem 2.2.9. (Core) Let A be the generator of the semigroup (Sa(t))i>o on a Banach
space X and let D be a dense set contained within the domain of A, i.e. D C D(A). If
the set D is invariant under the semigroup (Sa(t))eo, then D is a core for A.

Proof. [41, Theorem 2.1.1]. O

Next we consider a case of restrictions of (S(¢)):>0, acting in a Banach space X, to a
subspace Y which is continuously embedded in X and which is invariant under (S()):>o.
The restriction (Sy (¢))e>0 of (S(t))i>0 to Y is obviously a semigroup but not necessarily
a Cy-semigroup. If, however, it is strongly continuous, then we can identify the generator
of (Sy(t))t>o0 as the part in Y of the generator A of (S(t))i>o0.

Proposition 2.2.10.

Let (A, D(A)) generate a Cy-semigroup (S(t))i>0 in a Banach space X and let Y be
a subspace continuously embedded in X, invariant under (S(t))i>o. If the restricted
semigroup (Sy (t))i>o is strongly continuous in'Y then its generator is the part Ay of A
inY . Moreover, if Y is closed in X, then (Sy(t))i>0 is automatically strongly continuous
and Ay 1is the restriction of A to the domain D(A)NY .

Proof. [16, Proposition 3.12] O

Next we consider resolvent positive operators.
Definition 2.2.11.

Let X be a Banach lattice. We say that the semigroup (S(t))i>0 on X is positive if for
any x € Xy andt >0,

S(t)x > 0.
We say that an operator (A, D(A)) is resolvent positive if there is w such that (w, o00) C
p(A) and R(A\, A) >0 for all A > w.
Note that a strongly continuous semigroup is positive if and only if its generator is
resolvent positive.

Let A be a resolvent positive operator. We introduce the following notation:
s(A) =inflw e R:  (w,00) C p(A) and R(\, A) > 0 for all A > w},
where p(A) is the resolvent set of A.

Theorem 2.2.12. (Arendt-Robinson-Batty)

Let A be a densely defined resolvent positive operator. If there exist Ay > s(A), ¢ > 0
such that for all ¢ > 0,
[R(Xo, A)o|| = clle]l, (2.16)

then A generates a positive semigroup (Sa(t))i>o on X and s(A) = wo(Sa), where wo(Sa)
is the uniform growth bound of the semigroup (Sa(t))i>o-

Proof. [16, Theorem 3.39] O
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2.3 Some classical perturbation results

Let (A, D(A)) be a generator of a Cy-semigroup on a Banach space X and (B, D(B))
be another operator in X. The purpose of the perturbation theory is to find conditions
that ensure that there is an extension GG of A + B that generates a Cy-semigroup on X
and characterize this extension.

2.3.1 Bounded perturbation theorem

The simplest and possibly the most often used perturbation result can be obtained if the
operator B is bounded. The following theorem holds.

Theorem 2.3.1. (Bounded perturbation)

Let (A,D(A)) € G(M,w); that is, it generates a Cy-semigroup (Sa(t))io satisfying
|S4(®)|| < Me*" for some w € R and M > 1. If B € L(X), then

(A+ B,D(A)) € G(M,w + M| BJ|).

Proof. [16, Theorem 4.9] O

2.3.2 Kato-Voigt perturbations

The Kato-Voigt theorem is useful in the sense that it allows us to establish the existence
of a smallest substochastic semigroup associated with a specific Cauchy problem. We
begin with the definition of the terms stochastic and substochastic semigroups.

Definition 2.3.2. The strongly continuous semigroup of operators (S(t))¢>o on the Ba-
nach space X = L1(S2, ) is said to be

(i)  substochastic if S(t) > 0 and ||S(t)|| <1 for allt > 0,

(i) stochastic if, in addition, it satisfies ||S(t)¥|| = ||¢|| for all non-negative ¢ € X.
Theorem 2.3.3. Let A be the generator of a Cy-semigroup in X = Li(Q2) and let

B € L(D(A), X) be a positive operator. If for some A > s(A) the operator \I — A — B
is resolvent positive, then (A + B, D(A)) generates a positive Cy-semigroup on X.

Proof. [16, Theorem 5.13] O

Corollary 2.3.4. Let (S(t))i>0 be the semigroup generated by (A + B,D(A)). Then
(S(t))i>0 satisfies the Duhamel equation

S(t)r = Sa(t)x + /t S(t — s)BSa(s)xds, x € D(A). (2.17)
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Proof. [16, Corollary 5.15] O

Theorem 2.3.5. Let X = L(f2) and suppose that the operators A and B satisfy:
(1) (A, D(A)) generates a substochastic semigroup (Sa(t))i>o;
(2) D(B) D D(A) and Bu >0 for u € D(B)4;
(3) Forallue D(A),,
/(Au + Bu)dp < 0. (2.18)
Q

Then there exists a smallest substochastic semigroup, (S¢(t))i>0, generated by an exten-
sion, G, of A+ B. Moreover, G is characterized by

(I-G) = i([ —A)7MBUI - Ay, YyeX. (2.19)
n=0
Proof. [16, Corollary 5.17] O

Proposition 2.3.6. Let D be a core of A. If (S(t))i>0 is another semigroup generated
by an extension of (A+ B, D), then S(t) > Sa(t).

Proof. [16, Proposition 5.7 O

2.4 Semilinear semigroups

The success of linear semigroup theory in solving linear evolution equations has stimu-
lated extensions of the linear ideas, which provide opportunity for examination of semi-
linear problems. Unlike the linear case, semilinear semigroup theory is not complete, yet
it remains a useful and powerful method of analyzing more difficult evolution equations.

Definition 2.4.1. (Semilinear Abstract Cauchy Problem)

Let X be a Banach space and let (G, D(QG)) be an operator in X with associated semigroup
(Sc(t))i>0. Furthermore, let N be a nonlinear operator which maps a subset D of X into
X where D(G) N D is not empty. Then the abstract problem

‘fl—?(w — Gu(t)+ Nu(t), (t>0); uf0)=uo € D(G)ND, (2.20)

is called a semilinear abstract Cauchy problem (ACP).

Definition 2.4.2.

A function u is said to be a strong solution to the semilinear ACP (2.20) on [0,to) if u
is continuous on [0,ty), differentiable on (0,ty) and is such that u(t) € D(G)N D for all
t €10,t9) and u satisfies (2.20).
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Proposition 2.4.3.

Let u be a strong solution on [0,ty) of the semilinear ACP (2.20). Then u satisfies the
integral equation

u(t) = Sa(t)up + /Ot Sa(t — s)N(u(s))ds, 0<t<tp, (2.21)

where (Sg(t))i>o0 is the semigroup associated with the linear operator G.

Proof. [21, p. 108|. [

Definition 2.4.4.
u:[0,t0) — X is said to be a mild solution to the semilinear ACP (2.20) if

1. w is continuous on [0,ty),
2. u(t) € D for allt € (0,t),
3. u satisfies (2.21).

We now introduce some definitions which are required in the theorems which follow.

Definition 2.4.5. (Local Lipschitz Condition)

An operator N on a Banach space X is said to satisfy a local Lipschitz condition if for
any giwen ug € X, there exists a closed ball,

Bug,r) ={f e X: |f—ul <7},
such that |Nf — Ng|| < C||f — gl| for all f,g € B(ug,r) where C depends on ug and 7.

Definition 2.4.6. (Fréchet Derivative)
If a linear operator Ny € L(X) exists such that N(f +6) = Nf + Nyd + H(f,5) where
H satisfies
)
lim (HH(f, )||) _o,
=0\ 4]
then N is Fréchet differentiable at f and Ny is the Fréchet derivative.

Theorem 2.4.7.

Let (G, D(G)) be the generator of the strongly continuous semigroup (Sg(t))i>0 on X, let
N be a nonlinear operator and let X be a Banach space. If N satisfies a local Lipschitz
condition on X, then the semilinear ACP has a unique, local in time, mild solution.

Proof. [21, Theorem 3.20, p. 119]. [
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Theorem 2.4.8.

Let (G, D(G)) generate the strongly continuous semigroup (Sg(t))>0 on X and let N
satisfy the local Lipschitz condition

IN(f) = Nl < wllf =9l

for all f, g in the closed ball B(ug,r) C D = D(N). If

1. N s Fréchet differentiable at any f € B(ug,r) and the Fréchet derivative Ny is
such that || N¢gll < k1l|g|| for all f € B(uo,r), g € X where Ky is a positive constant
independent of f and g,

2. the Fréchet derivative is continuous with respect to f € B(ug,r) such that
||Nfg_Nflg||_>0 as ||f_f1||_>0 where f)fleB(UOar)a
for any given g € X,

3. ug € D(G),

then there exists t; > 0 such that the continuous solution on [0,t1) of (2.21) is strongly
differentiable on [0,t1) and satisfies the equation (2.20).

Proof. [21, Theorems 3.30 and 3.32]. O



Chapter 3

Particles Control in Fragmentation
Equations

3.1 Preliminaries

As we mentioned in the introduction, we are concerned with the initial value problem
for the kinetic type rate equation

grulta) = —ala)ut.a) + [ aly)blely)utt.p)dy

u(0,x) = wuo(x),

z,t >0 (3.1)

which describes the evolution of the density u of particles having mass x at time t;
the particles undergo fragmentation at a rate a. We assume that a is a positive and
continuous function on (0, 00). Further, b describes the distribution of daughter particles
masses x spawned by the fragmentation of a parent particle of mass y > x. In absence
of any other mechanism, the mass of all daughter particles must be equal to the mass of
the parent. This ‘local’ conservation mass principle mathematically is expressed by

/Oy zb(z|y)dr = y. (3.2)

Similarly, the expected number of particles produced by a particle of mass y is given by

n(y) = / "b(aly)de. (3.3)

We note that n(y) may be infinite. For a comprehensive discussion of the physical
background of the model as well as the properties of the function b we refer the reader to
[57, 10] and [16, Section 8.2]. Solvability of (3.1) in X; has been established by means of
the substochastic semigroup theory, [16, Chapters 5 and 8]. Let us recall that a semigroup
is called substochastic if it is a semigroup of positive contractions. To formulate the result

20
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we introduce some additional notation used also in the remaining part of the thesis. By
A we denote the pointwise multiplication ¢(z) — —a(x)¢(z) defined on a set of, say,
measurable functions. Similarly, by B we denote the expression

Bo|(z) = / " aly)blely)dly)dy, (3.4)

defined first on all positive measurable functions for which the above integral is finite
almost everywhere and then extended by linearity to a suitable linear subspace of mea-
surable functions. The formal expressions A and B may define various operators. We
start with A defined by Au = Au on D(A) = {u € X;; Au € Xi}; B restricted to
D(A) is a well-defined positive operator, denoted by B. Then (3.1) can be written as an
abstract Cauchy problem in Xj:

%u = Au+ Bu, t>0
u(0) = up. (3.5)

Unfortunately, (A+ B, D(A)) does not necessarily generate a semigroup on X;. However,
the substochastic semigroup theory (Theorem 2.3.5) yields the existence of a smallest
substochastic semigroup (S¢(t))i>0 generated by an extension G of A + B.

The semigroup (S¢(t))i>0 can be obtained as the strong limit in X; of semigroups
(Sa, (t))i>0 generated by (A + rB,D(A)) as r / 17; the limit is monotonic on non-
negative data. The fact that, in general, G is a proper extension of A+ B has far
reaching consequences which we explain below.

Local conservation principles (3.2) and (3.3) render formal conservation principles by
integration of (3.1):

th() = /005 u(t, z)xdr =0, (3.6)

dtN( ) = / —u (t,x)dx = /000 a(x)(n(z) — Du(t, z)d. (3.7)

If the equations (3.6), (3.7) or (3.6, 3.7) are satisfied by all nonnegative solutions to
(3.1), then the process is called honest (in the respective space X, X, or Xy 1). However,
validity of either equation depends on properties of u, namely whether each term on the
right hand side of the integro-differential equation in (3.1) can be separately integrated
with respect to the prescribed measure. Since the solution semigroup is generated by an
extension of A + B, the right hand side of (3.5) should be treated as a single operator G
and thus such separation of integrals is not always possible. Hence the global conservation
principles are not always satisfied, in which instance the process is called dishonest.

Honesty of fragmentation processes in X; has been extensively studied. Here we recall
the main results specified to the particular form of the function b which is also our choice
for analysis in this chapter. Namely, we assume that b can be written as

b(xly) = B(x)y(y) (3-8)
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where, to satisfy the local principle of mass conservation,

Y(y) = m- (3.9)

We assume that (3 is a non-negative continuous function on (0, 00). Eq. (3.8) is a natural
generalization of the power law b described in (1.3) and has the advantage of allowing
the number of daughter particles

Y foy B(s)ds
n(y) = —2———. 3.10
( ) foy Sﬂ(S)dS ( )
to vary with the parent size y, [10]. An important role in the analysis is played by the
function B() p .
xf(x
b = =7 "] ds. A1
(o) = B (o) = g = g | 800 (311)

Honesty in X (that is, the validity of the global mass conservation principle (3.6)) turns
out to be equivalent to GG being equal to the closure of A+ B, G = A+ B. When b is
given by (3.8), the following theorem settles this question.

Theorem 3.1.1. Assume that lilr[r)l+ a(x) exists (finite or infinite). Then G = A+ B if
and only if there exists 6 > 0 such that b(z|x)/a(x) ¢ L1(][0,d]).

Proof. See [10]. O

Let us turn our attention to the space X(;. We cannot, however, expect the process
in Xo; to be dissipative as the number of particles grows rapidly, see (3.7), and thus
we shall not be able to employ the substochastic semigroup theory. Instead, we use the
theory of resolvent positive operators. The starting point is to find the resolvent of the
generator.

3.2 Resolvent in X;

To find the formula for the resolvent of the generator G, first we consider the Miyadera
perturbation of A + rB of A, as in [16, Theorem 5.2]. Defining G, = A + rB with
0 < r < 1 we know, by op.cit., that (G,, D(A)) generates a positive semigroup of
contractions and thus the resolvent R(\,G,) = (A — A —rB)~! exists for all A > 0. Let
us define @, := A\l — A — rB. To find the formula for R(\, G,), we start by solving

@) = Nur(a) + o) ~ 7 " a()blaly)us (9)dy, 0<r < 1.
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Choosing the constant in the general solution so as to have solutions converging to zero
for x — 400 (at least for regular f), we obtain

R OV1) = wle) = s ST et [T O gas, - 12)

60— [ 2O,

A+ a(s)
This formula can be derived by using calculations similar to [16, Page 217-218] and
actually describes the resolvent R(\,G,). To prove this, we re-write (3.12) in a more
convenient form. Define

Bate) =
By (3.11)

&(x) = T(/lzb(s|s)ds—/\/1$BA(s)ds)

= r (m /0 sB(s)ds — In /01 sB(s)ds — A/lm Bk(s)ds) , (3.14)

efr@) = ¢=C (/ Sﬁ($)ds> e~ T BA)dz,
0

where C' = rln fol sB3(s)ds. Thus

A > 0. (3.13)

and

(o) = (A x) = 71
TB;(J:) F(x)lfrer)\ff By (s)ds /Oo %F(s)rle“\ﬁ B,\(z)dzdS’ (315)

where I'(z) = [ s0(s)ds is a positive and increasing function. We start with the follow-
ing estimate.

Lemma 3.2.1. For any f € D(A), > 0,0<r <1
[ atsns)e i slas < .
Proof. Since for f € D(A) and > 0

[ atsneOllas = [ alro) e s

s
it is enough to show that @efr(s) is bounded at co. For r > 0, s > 1 we have

e&(s) _ G_CFT(S)B_)\TLS By (2)dz < G_CFT(S),
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and for » = 0 it is bounded by 1. Using (3.9), properties of I'(s) and r < 1, we obtain

ﬁe&(s) <e I H(s) < e T,
s
Proposition 3.2.2. Let 0 <r <1, A>0. Then

RO\ A+7B) = R.(\).

Proof. Consider (3.15). The first term on the right hand side, f — f/(\ + a), clearly
defines a bounded operator provided A > 0. Let f > 0 and consider the norm of the
second term:

B, — /OO <TB)\($)F(J:)1—T€T)\ff By (r)dr /OO Mr(s)r_le_w‘fls BA(Z)dZdS) rdx
0 x

x A+a(s)

_ - CZ(S) r—1_—rX [ Bx(z)dz /S 1—r _rX [{ Ba(2)dz
= T/o (sf(s))\+a<S)F(s) e i By(x)T'(z) e dx | ds
< r /oo (Sf(s) a(S) e—rkfls By (2)dz /S B/\(:L,)er)\flz BA(z)dzdx) ds

0 A+ a(s) 0
_ 1 OO a(s) —T’)\fl By (2)dz /S d r)\fl By (2)dz
B / sf(s))\ + a(s) 0 dz© dads

8) —r)\ Ji Ba(2)dz rA [ Bx(2)dz li —rA [! By(2)dz d

_ ; ; _ e 3.16

/ sf(s A+a(s) e Jlim e s, (3.16)

where we used I'(z)!™" < I'(s)'™" for 0 < 2 < s and r < 1. Now, B, is a positive
function, so fos B\ (z)dz always exists and can be either finite or +o00. In either case

677‘)\ Ji Ba(z)dz (er)\ Ji Ba(z)dz _ lim efr)\ fel Bk(z)dz) <1.
e—0t -
and Fy < A7Y|f]|, thus R,(\) is a bounded operator on X;. Since we know that R(\, G,)

exists, to show that R(\, G,) = R,.(\) it is enough to prove that R,()) is the left inverse
of Qux =M —A—rB. For 0 < f € D(A) we have

[@f](x) | rBx) ey [T al3)V(S) e
A:a@)+A+a@f§({A A+MQ§()
= Li(z)+ (),

([Rr(A)Qra]f)(2) [Qraf](s)ds

where we used the fact that each term in R,.(\) is a bounded operator. Then

A +a(@)f(z) —r [T aly)blzly) f(y)dy
A+a(x )

e e / " aly)blely) Fy)dy,

At alx

Li(x) =

= f(z)
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and

~—

e&r(s) [Qraf](s)ds

x = L(x)e—&(x) Oo a(s)f}/(s
B0 A+ a(z) /g; A+ af(s)
_ Pl e / * a(s)y(s)

A\ + agic) +a(s)
. / a(y)b(sly) f (y)dy] ds

_ B e [T o
= e “)/x a(s)y(s)e* ) f(s)ds

) e [Z 010 e [ [
et [T 8BTS ([ sl fdy ) s
=1 Ji(z) — Jo(2),

e [(A+a(s)) f(5)

>~

where we could split the integral thanks to the integrability of the first term ensured by
Lemma 3.2.1. Changing the order of integration by the Fubini theorem, we get that

nle) = (e [T B ([T aunsma)

A+ a(x)

L B@) e [T @) e ([T .

= e [T ([T ann sy

B _ew [T Y a(s)v(s)B(s) (s

= Aral)” ol )/x a(y)v(y)f () (/x TWGS ( )ds) dy

- _Arff&)e&m / () () f(y) (5@ — @) ay

= e [T i - 2L [ atn
where again we used Lemma 3.2.1 to split the integral in the penultimate line. It follows
that

i) = 1) = Dole) = 3o [ alwn sy

Thus, for 0 < f € D(A),

([Re(N)Qnf)(z) = L(z) + LIx(x) =

1) = 1 [ el s @y + 2 [ ) Sy = 7o)
Since D(A) is a weighted L, space, an arbitrary f € D(A) can be written as f = f, — f_
where f., f- € D(A) are non-negative and the above equality extends to D(A), thus
proving the proposition. Il

Let us introduce the formal expression

Rfe) = 20 g B o [7 SIS o, (aa)
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Theorem 3.2.3. Under assumptions of this section, the resolvent R(\, G) of the gener-
ator G in X; is given by
[R(X, G)f](z) = [R(A) f](=) (3.18)

Proof. We use the fact that R(\, G) is the strong limit in X; of the family (R(\, G;))o<r<1
asr /' 17, see [16, Theorem 5.2].

Denote the right hand side of (3.17) by R(A). First, using the same argument as in
(3.16) with I'(x) = 1, we see that R(\) defines a bounded operator on X;. Next, from
Proposition 3.2.2 we know that R,.(\) = R(\, A+rB) is the resolvent of A+rB. Consider
now lim, » u,(x). It is clear that

lim %P(Jj)l—TeN\ff Bx(s)ds _ B)\(x) 6)\ I B)\(s)ds‘
r/'1 €T T

Further, taking f with suppf C [z¢, M| where zq > 0 we have

/°° Sa(s)f<s)F(S)r—le—r)\flsBA(z)dzdS _ /MF sa(s)f(s) < ['(s) dz)rds

o Atals) w0 T(s)(A+als)) \ M BAG)

and the integrand is bounded by a constant which is integrable on this interval. Thus,
we can pass to the limit for any x > 0 getting

m[R(A, A+7rB)fl(x) = [RA)f](z)

r/'1
f(x) BA(I)e)\ff Ba(s)ds /OO sa(S)f(S)efxff BA(r)dr g

- )\—l—a(a:)+ T A+ a(s)

for f > 0 with bounded support and, by linearity, for any function with bounded support.
Thus R(A\)f = R(A\,G)f on a dense subset of X; and, since the expression for R(\)
defines a bounded positive operator on Xj, the representation (3.17) extends to the
whole space. Il

3.3 Resolvent in Xy,

Our aim is to prove the existence of solutions to the fragmentation equation (3.1) in
Xo1=Li(Ry,(1+2)de) = XoN Xy = Li(Ry,de) N Ly (R, xdzx). Since Xo; C X the
resolvent, if it exists, again must be given by (3.17). Define

Ay(z) = e > Bals)ds, (3.19)

Theorem 3.3.1. The expression R(\), A > 0, defines an operator on X if and only if

Ex(x) = %Ax\l(az‘) /Ow MAA(S)LLS is bounded at 0. (3.20)
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Proof. First we observe that a necessary condition for (3.20) to hold is that the inner
integral be finite; that is,

| 200wt = 5 [ Lo < o (3:21)

Since Xp; inherits the lattice structure from X, R(\) : Xo1 — Xp; if and only if
|R(A\) flloq < +oo for any 0 < f € Xp;. Since in this case R(A)f is a sum of two
positive terms, for 0 < f € X, we have

/OOO[R()\)f](x)(l +z)dr = /OOO flz)(1+x) ( m+ (3.22)

a(z) o oM T Bals)ds /I By(s)(1 + 5>€)\ff Ba(Mdr g6\ du.
Ata(x)l+zx B s

Since 1/(A 4 a(x)) is bounded, the first term is finite and ||R(X) f]lo1 < +oo if and only
if the second term is bounded on R. Hence, if ||R(A\)f|lo1 < +oo then, in particular,
(3.20) is satisfied (as the behaviour of /(1 +x) is the same as that of z as x — 0). This,
moreover, yields (3.21).

To prove the opposite implication, assume (3.20). Then (3.21) is also satisfied. Consider
the behaviour of the second term in (3.22), which equals (1 + z)"'2,(z), as z — oo.
First observe that, by (3.21), [*Bx(z)(1 + z)z~'A(x)dx cither exists or does not exist
irrespectively of a > 0 and

[ PRI s < 2anta) - 1)

1

If the improper integral exists, then (1 + x)7!Zy(x) is bounded at infinity on account of
the boundedness of Ay(z)~!. If the integral is infinite then, by the above, Ay (z) tends
to infinity as z — oo and hence Ay (z)~! tends to 0. Then we can use the ’'Hospital rule
getting

s e—oo  ArBy(2)Ax(z) A

lim e~
r—00

A ST Ba(s)ds /90 —B/\(S)<1 +5) AT BAMAr 16 — lim Br@)(1+2)8,(x) !
0

Since the other two multipliers are bounded, (1 + z)~'Z(z) is bounded as * — oo and
hence (3.20) alone ensures finiteness of ||R(X)fl]o1- O

Corollary 3.3.2. If there is Ay > 0 such that (3.20) is satisfied for all A > )Xo, then
R()) defines a positive resolvent of an operator Gy, which is the part of G in Xo 1.

Proof. Since R(\) := R()\)| Xo. Is a pseudo-resolvent (see [46, Theorem 9.3]), we can
define the operator

Gf =\ —RN'f
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for f € D(G) := RangeR()\). Recall that the part Go; is defined as the restriction of G
to D(Goq1) ={f € D(G)N Xop1; Gf € Xo1}. If f € D(G) C Xg1, then clearly f is in
the range of R(\,G) = D(G). Hence f € D(Gg1) and, since R(\,G)"'f = R(\)"'f and
Gf = Goaf, wehave G C Gy ;. On the other hand, if f € D(Gy,), then f = R(\,G)g =
R()\)g for some g € X and f € Xg;. Then
Xo1 2 Gf =AR(\G)g—g =X —g,
thus g € X1 and f is in the range of R()), which is D(G), and
Gouf =M = ROLG) ™ f = Af = RV f = GF.

O

Due to the interplay of possible singularities in By and A, it seems to be difficult to give
more explicit necessary and sufficient conditions ensuring that R(\) defines an operator
in Xy ;. We can, however, provide a set of easy to check sufficient conditions which cover
most standard cases.

Corollary 3.3.3. Let one of the conditions be satisfied:

1.
lim xBy(x) = Ly (3.23)
x—0
with 1 < ALy, < +o00 and zB(x), extended by continuity to x = 0, be Holder
continuous, or
2.
mlirél+ By(z) =0 (3.24)
and By(x), extended by continuity to 0, is Hélder continuous, or
3.
lim xBy(x) = 0. (3.25)
z—0

with My /2P < xBy(x) < My/z® close to x = 0, where o, 3 > 0 and may depend
on X and My, My > 0 may depend on (3 and «, respectively.

Then condition (3.20) is satisfied.
Proof. First we consider (3.23) so that |[zBy(z) — Ly| < Mx* for some o > 0. We have

oM BA(s)s _ ALy [ Lds AL (Ba(s) -2 )ds (3.26)

/

with

L 1
By(s) — ?A ds < M/ s 1ds (3.27)
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bounded as  — 07. On the other hand, e Je 3ds — gAMLy and, by the above,

x B x x
/ ’\(S)A)\(s)ds < M <L)\/ M2 +/ |sBa(s) — L,\|s’\LA2d5) < 400
0 0 0

S

provided ALy > 1. This gives (3.21).

Further, in this case, A} () tends to infinity as 2=*F* since the second factor in (3.26) is
also bounded from below by (3.27), and thus A" also tends to infinity since ALy > 1.
Hence, by the ’'Hospital rule

_ _ “ Ba(s)(1 + s) . x(l+xz)B\(x) L,
1 At A =1 =
xigl‘*' T (-T)/O S )\(S)ds :J:L%l‘* )\$B)\<£L’> -1 )\L)\ -1

< 00. (3.28)

Assume now (3.24) is satisfied. Then, by Hélder continuity of By, By(z)/x (and also
B (x)) are integrable at 0 and both conditions (3.21) and (3.20) are satisfied.

Finally, let (3.25) be satisfied. In this case we have

cl, 7%
Coe 7 < Ay(z) < Cge <P (3.29)
for some constants Cy, Cy,, U, Cj5 and
B 1 _%
)‘(x)A)\(x) S MQCg e_z/g — 0

xl—l—a

for z — 0. Eqn. (3.29) also ensures that A'(z) > C’ge%/xﬁ and thus A} (z) — oo
for x — 0T. Hence, applying the ’Hospital rule as in the first part of the proof gives

. _ T By(s)(1+s) . z(l+2)By(z) 1
1 AT /2 A\(s)ds =1 == 3.30
oo A (x)/o s A(8)ds et Az By(z) — 1 A’ (3:30)
on account of zB)(r) — oo. O
In what follows we shall work with the additional assumption
lim a(z) = ap € [0, 00]. (3.31)

z—0t

We note that this assumption is mostly technical and several results below can be proved
without it. This, however, would require a more detailed analysis of particular cases.

Lemma 3.3.4. Assume (3.31). If any of the conditions (3.23), (3.24) or (3.25) holds
for some A\g > 0, then it holds for any A > Ag.

Proof. First consider (3.23). Then from

zb(zlz)  ab(z|x) _ (1 — N)zb(z|x)
Atalr)  ptale)  (A+a(@)(p+a(z))
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we see that if the limit exists for some A\ > 0 then it exists for any A > 0. Let ag < oc.
Then
AMim, o+ zb(z|x)

A + ag
is an increasing function of A so that if AL, > 1 for some A then it is true for any
)\ > )\0. If apg = OQ, then

ALy =

ALy — Aim “2212).
" a()

which is also monotonic in A\. Moving to (3.24) we see that
0 < Bu(x) < Ba(a)

for 4 > A > 0 and the lemma holds true. If (3.25) holds, then either zb(z|z) — oo
if ag < 400 or zb(z|r)/a(xr) — +oo if ap = oo and in either case the condition is
independent of \. [

Corollary 3.3.5. Under assumption (3.51), if any of the conditions (3.23) - (3.25) holds
for some X\g > 0, then R(X) for A > Ay is the resolvent of Gy .

Proposition 3.3.6. Assume that (3.31) holds and let either (3.23), or (3.25) with the
additional condition: a(x) < x™" as x — 07 for some k > 0, be satisfied. Then ((x)
is integrable on [0, M|, M < oo, and thus the number of particles produced in each
fragmentation event is finite.

Proof. Let us fix some A for which (3.23) holds. First assume that (3.23) is satisfied
and a(z) — ap < 00 as x — 0F. Then

lim xb(z|z) = La(A+ag) > ALy > 1

z—0t

and zb(z|x) > L > 1 for z sufficiently close to zero. This yields

zf(x) L

—Z_

Jy sB(s)ds — x

which, upon integration from x > 0 to some sufficiently small o, gives

In % > In (%)L , (3.32)

which can be written as fox sf(s)ds < Cuz, for some constant C, and small z > 0.
Since

B(z) = mb(az|$)$ /0 " sB(s)ds, (3.33)

L=2 which is integrable at 0. Let now ay = co. We can write

B(z) behaves as x

2 b(x|x)

wBi() = a(z) 1+ M a(x)
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so that a2
lim AT ATIT) (z]z)

= AL, > 1.
z—0t a(a:) A

Let us take a > 0 such a(x) > X and

xf(x) La(x)
s sB(s)ds =

for some L > 1 for z € (0,«). As before, this gives

[ sB(s)ds L [ a(s) “ds | oL
lnmzx/m iz [T =m(3)

which is the same as (3.32).

In the last case we have
zB(x) S Mi(A + a(x))

Jy sB(s)ds — e

and, following the steps of the previous cases, we obtain fow sB(s)ds < Cre=%=™" for
some constants C; and Cy, which, by (3.33), yields

Bz) < Crab(z|z)a2e " < My 07,

for some M. Tt is now clear that G(z) — 0 as x — 0. O

Remark 1. In general, (3.24) does not yield the result of the above proposition. Indeed,
taking a(z) = 272 and b(zly) = 27" 2073/2, we see that By(z) = 1/(2x(A +272)) =
x/2(Ax? +1) — 0. However, B(z) = 73?2 is not integrable and hence the expected
number of particles in each fragmentation event is infinite.

3.4 Dynamics in X

Theorem 3.4.1.

Let the assumptions of Proposition 3.5.6 be satisfied. Then (Go1,D(Goa)) generates a
positive semigroup in X .

Proof. First we prove that Gy ; is densely defined. We note that Cj°(Ry) C D(A) N
Xo1 € D(G) N Xp 1 and thus, for ¢ € C§°(R,) with support in [m, M]

Go = A¢ + Bo.
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It is clear that A¢ € Xy, and

[T raw = [T /M o) @+ 2
- /mM“ </ﬁ 1+x)dx)dy

M
= a(y)o(y)(y + n(y))dy < oo,

where n(y) is given by (3.10).
Let us return to the expression (3.22) for the norm of the resolvent in Xy, for f > 0:
o0 oo 1
R\ G 1 dr = 1 — 3.34
[T troGonA@a o= [T w0 (e (334

i a(x) z oM Ba(s)ds /x By(s)(1 + S)GAff BA(Mdr 4g ) do.
Ata(x)l+zx 0 s

The term within the brackets is a sum of two terms which are positive on (0,00). Let
us first discuss the behavior of it as * — co. We note that a(z) may have no limit as
x — oo. Our analysis is valid irrespective of the behavior of a(z) as x — oo. Let s > 1,
we have 1 < 1+ s~ ! < 2. Tt follows that

%(Ak(x)—l)ﬁ/ij (s )ds<A(AA( z) —1).

We recall that the limit of Ay(x) as © — oo always exists (finite or infinite). If Ay(x) is
finite as © — oo, then the improper integral exists and is non zero. If A,(x) is infinite,
then A)(z)™' — 0 and, by the above, [;" Ba(s)Ax(s)(1+ s)s~'ds tends to infinity as
xr — oo. Hence we can use the 'Hospital rule obtaining

lim =7 Ba(s)ds /x M@fﬁ BAMAr g — i Ba(z)(1 +x)Ax(z) 1
oo 0 S T—00 AIBA(.%)AA(.%) A

o B 1

Therefore at infinity T AT B M
1+ 0 s

from zero. As a result the expression within the brackets in (3.34) is greater than the

expression +61L(Z) + « )\i(f()m) as x approaches infinity, for some constant o > 0. Further-

)\ —l—la(a:) oy 1(22@ = min G O‘) {A +Aa(:c> X i(zzrﬂ i (% O‘) |

Consequently the expression within the brackets in (3.34) is bounded away from zero for
large .

M BAMAr g6 ig hounded away
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Next we discuss the behavior of the expression within the brackets in (3.34) as x — 0.
If a(x) is bounded as x — 0, then a(z) — ap < oo and ﬁao > 0. It follows that ﬁ(w)
is bounded away from 0 as x approaches 0.

Now assume a(r) becomes infinite as x — 0. If (3.23) holds then, as in (3.28), A *(z)
tends to infinity as 27> and

) a ? Ba(s)(1+ s) Ly
1 A _
mhr(r)hajA/\ (:1:)/0 . Ay(s)ds = N1

which is finite and non-zero by (3.23). Finally, if (3.25) is satisfied then, again following
the proof of Corollary 3.3.3 and (3.30), we obtain

lim A (2) /Ow MAA(S)CLS = % > 0.

z—0t S

Therefore, there is ¢ > 0 such that for any = € [0, c0)

1 n CL(Z’) X €_>‘flz By (s)ds /m B)\(S)(l + S) €>‘f15 BA(T)drds > (335)
Aa(z) Ata(z)l+zx 0 s

yielding
RN, Go1) flloq > cll flloa

for A > A\g and f > 0 and by the Arendt-Robinson-Batty theorem, see e.g. [8, Theorem
2.5], Go1 generates a positive semigroup. ]

Remark 2. An important role in the application of Arendt-Batty-Robinson in the pre-
vious theorem is played by the density of the domain of Gy, in X(;. We observe that,
in general, it is far from obvious. Let us take a model with infinite n(y); that is, with
non-integrable 5. If a function 0 # ¢ > 0 belongs to D(Gy 1), then Xo1 3 G190 = Go.
If ¢ has support in [m, M|, then

Go1¢p =Gop = Ap + Bo.

The function [A¢|(x) = a(x)@(x) has compact support hence it belongs to X ;. Thus,
for ¢ € D(Go,1), B¢ also must be in Xy ;. However,

Bél(x) = B(x) / oy (y)d(y)dy

and close to zero fo a(y)y(y)o(y)dy = ff a(y)v(y)o(y)dy is finite and independent of
x, hence B¢ is integrable close to 0 if and only if 3 has the same property. Hence in this
case positive compactly supported functions are not in D(Gg;) and, at present, we do
not know whether Gy, with non-integrable 3 is densely defined in X ;.

Also, in general, (3.24) does not allow the estimate (3.35) which was instrumental in
getting the generation result. However, it follows that we still have some nontrivial
dynamics in this case.
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Corollary 3.4.2. Let assumption (3.24) be satisfied. Then (Go1, D(Go1)) generates a
once integrated positive semigroup Xo1 if D(Go1) is dense in Xo1 and twice integrated
semigroup if D(Go.) is not dense in Xo;1. Consequently, the problem (3.1) has classi-

—X
cal solutions for ug € D(G7 ) in the first case and if G qug € D(Gop) “" (hence, in
particular, uy € D(G},)), in the second.

Proof. The proof is a direct consequence of [9, Corollary 4.5, Proposition 5.5]. In par-
ticular, the second part follows from the fact that if G, is a resolvent positive operator

—X
with a non-dense domain, then its part in D(Gy ;) " generates there a once-integrated
semigroup and the argument from the first part can be applied for this restriction. [

Theorem 3.4.3. Assume that either (3.23) or (3.25) are satisfied and n(y) is bounded
as y — 0, (then, in particular, 3 is integrable close to 0). Then

———Xo,1
Go1=(A+ By, " (3.36)

Moreover, if a(z) — ag < +00 as x — 0T, then for any 0 < wug € D(Go,)

180, wlos = [ alo)n(w) = IS, (1) wlw)ds

so that the semigroup is honest in X 1.

Proof. To prove the first part, we use [16, Theorem 4.3]. Let us define Ag; to be the
part of A in Xy, which, since Xy; C Xj, is the restriction of multiplication by a to

D(A(),l) = {U S X071,au S X071}.

Next we observe that boundedness of n(y) at zero implies that n(y)/(1 + y) is bounded
on [0,00). Indeed, let n(y) < N; for y < 1. Then for y > 1 we get

n(y) _ I3 B(s)ds _ G + [ B(s)ds _ Cy+ [ B(s)ds
Y JSsB(s)ds  Co+ [ sB(s)ds = Co+ [ B(s)ds

for some constant C. If B denotes the integral expression (3.4), then for 0 < wu € D(Ap ;)
we have

IBulos = [ ol ntw)uinds < sup 5D [T auir)a 4 )y < o0

<C

hence we can define By by restricting B to D(Ag1). Let u € D(Ap1) C D(A) N Xo1 C
D(G)N Xy 1. But then

XO,l = (AO,I + BO,1>U = Au + Bu = GU,

hence u € D(Gy 1) and Go1 D Ag1+ By . Since both Gy and Ag; generate semigroups
on Xg1, we can use Theorem 4.3 of [16], which states that Go; = (A + B)|X071X0’1 if and
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only if 1 is not an eigenvalue of (By1R(\, Ap1))*, in the same way as in the proof of
Theorem 8.13 in op. cit. (see also [10],[16, Corollary 6.15] ).

We identify the dual to Xy ; with Xo := Lo (144)-1 (R4) so that the duality pairing is the
same as between L; and L.,. Thanks to the considerations in the previous paragraph,
the operator By R(\, Ag1) is bounded and, as in op. cit., we find that the adjoint is
given by the expression

(Buax A0)) o] ) = 5220 [ s(a)gtardn = SORM [ sg(a)a

Thus, assume 1 is an eigenvalue of (BoiR(A, Ap1))*; that is, there is 0 # h € X
satisfying

)~ 52 [ sopiayis o 3.7

= /Oyﬁ(x)h(x)d:p (3.38)

we find from (3.37) that ¢ is differentiable on (0, 00) and the equation can be converted

0 a(y)b(yly)
A+ a(y)

Denoting

¢'(y) = o(y).

It has a solution
¥ a(e)bsls )d

so(y) =gt Ml (3.39)
Differentiating and using b(s|s) = sf(s /fo rB(r)dr and (3.14), we obtain

¢'(y) _

a(y)b(yly) gy ol as

1
o s
W) = ) T B Avaly &
_ 1 yB(y)aly) ol e g e oY) gy B2
B(y) (A + aly) fosﬁ A+ a(y) ’

where C' = 1/1In fo B(s)ds. Assume that (3.23) is satisfied. Then AsBy(s) — ALy > 1
as s — 0 and thus AsB,(s) > L > 1 on (0, «) for sufficiently small a.

Hence

1 sBy(s) o SB)\(S‘) 1 SB)\(S) _
ex\fy ~—ds e)xf ds Af ds>Cl L:CayL

Thus e
aly)y
h(y) > —=22——
W=l
close to zero and clearly h is not bounded at 0 if a(y) — a¢ > 0 (including ay = 00) as
y — 0 contradicting the assumption that h € X,. If ag = 0, then we have two cases
to consider: either a(y)y'~* is unbounded which, leads to the previous conclusion, or

a(y)y'~t is bounded. Then the exponent in (3. 39) can be written as

/y a(s)b(s]s)ds _ /y a(s)s'=L sb(sl|s) s

A+a(s) s2=L XA +af(s)
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which means that .
_/ a(s)b(sls)
p(0) = Jo AFals) 2o

contrary to the construction (3.38).

If we assume (3.25), then in a similar way we obtain that

h(y) > Cy —)\ﬁya)?y)ejg

close to zero, where C and Cy are constants. As before, as long as ap > 0 then h(y)
is unbounded at zero since ye®?/ v” is unbounded. If @y = 0, then the numerator may
be unbounded in which case the previous argument applies. Otherwise, we have a(y) <
Cyte=C2/v" and

a(s)b(s|s) e=C2/s"

—l L < CM.

A+a(s) — 2 gat2
with the right hand side tending to zero as s — 0. This yields integrability on (0, 1) of
the exponent in (3.39) and ¢(0) # 0, contradicting (3.38).

To prove the second part, first we note that {Sg,,(t)}:>0 is the restriction of the
semigroup {Sg(t)}i>0, generated by G on Xj, to X;. This follows from the resol-
vent formula for semigroups and the analogous statement for the generators. There-
fore {Sq,,(t)}i>0 leaves the spaces L;i([0, M], (1 + x)dx), M > 0, invariant (these are
isometric to Ly([0, M],dz)). Clearly, if we take u > 0 with suppu C [0, M], then
S, (t)u € D(Apy) and, by direct integration,

G560, Oulos = [ n(a) = (o), (0] ) (3.40)

It will be more convenient to work with the integrated version of (3.40):

IS, Ol = s + [ (0t) = 1oto) t[sco,xs)u](as)ds) dr,  (3.41)

where the change of the order of integration is justified by positivity.

Now, given 0 < ug € X1, we approximate it by wu, := X[ nto /" uo in Xo;. Then, for
any t > 0, we have

SGO,I (t)un / SG0,1 <t>u0'

Consider .
S(t)un:/ Scio. (8)unds.
0

By the dominated convergence (or monotonic as well), we have

S(t)yu, / S(t)ug
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in Xo, for any ¢t > 0. Rewriting (3.41) for u,, we see

15603 (Onllos =l + [~ (0(2) — Do) ( JACHE <x>ds) dv,  (3.42)

we see that the convergence of the norm terms imply convergence of the integral and,
since the multiplication by a(x) does not change monotonicity of the sequence we obtain

103 ()uollos = ol + " (n(e) - Dala) ( / [Sao,xs)uo](x)ds) dr.  (3.43)

Because X is an L-space, see [16, Theorem 2.39], we can represent [Sg, , (s)uo)() as a
measurable function of two variables ¢(z, s) and the strong integral with respect to s as
the Lebesgue integral with respect to one variable s. Multiplication by (n(z) — 1)a(x)
does not change the measurability hence, by Fubini theorem, we get

e, (uollar = lalls+ [~ (aa) = Do) ( / t[sgo,xs)uo](as)ds) dr

ol + [ (ate) = vyt o s do
~ fualos + [ t ( | @) = Datayota, s)dm) ds

= ||uollo1 + /Ot (/Ooo(n(x) — l)a(x)[SGOJ(s)uo](x)dx) ds.

If ug € D(Gopa), then the left hand side is differentiable and, since the inner integral in
the last line is clearly integrable with respect to s, the derivative of the right hand side
is this integrand (at least almost everywhere); that is

560, Oualor = [ () = Do) (5o, (ucl(alda,  ac.

This, however, shows that ¢ — (n(x) — 1)a(x)[Sq,, (t)uo)(z)dz is continuous, and

0
thus the above extends to all ¢. O

We note that while the theory for the non-shattering case has been developed up to a
reasonably complete level, the shattering case and the case with infinite production of
daughter particles still contain gaps and open problems. Therefore we present the results
pertaining to the latter rather in the form of examples and comments; the research to
fill the gaps and answer the open questions is ongoing.
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3.5 Examples

Conditions (3.23)-(3.25) seem to be quite technical but they prove to be sharp for a large,
and best understood, class of fragmentation processes governed by power laws; that is,
for

v

ale) =2, Waly) = (v +2)-

(3.44)

Here, a € R; we exclude, however, the case a = 0 which yields boundedness of all
involved operators. On the other hand, the range of the parameter v is restricted to
v € (—2,0]. The reason for this is that for ¥ > 0 the expected number of daughter
particles after each fragmentation event is smaller than 2, which is nonphysical. On the
other hand, if v < —2, then [} zb(z|y)dz = oo, yielding an infinite mass of daughter
particles after each split.

We note that in the power law case the expected number of daughter particles in each
fragmentation event does not depend on the size y of the parent and equals

v+ 2
= — > —1. 3.45
ny) =2 (3.45)
In this framework we have
b(zlx)  v+2

B — _
\(@) Ata(x) (A4 z9)

and (3.23) corresponds to a > 0 and —1 < v < 0, whereas (3.24) is yielded by o < —1
with arbitrary v € (—2,0]. The case (3.25) cannot be realized in the present framework,
that is, for power law kernels.

We can state the following.

Corollary 3.5.1. Let o > 0 and —1 < v < 0. Then Gy generates a positive semigroup
{Sco. (1) }i=0 on Xo1 which, moreover, is honest; that is, for any 0 < uy € D(Gop)
1 oo

d
gilSean @ wllor = 2 [ a6, (0w (@)

- ¥
Furthermore, Gy, = (A+ B)|x,, .

A more interesting result is contained in the next corollary. Usually shattering is asso-
ciated with an infinite cascade of fragmentation events creating a dust of dimensionless
particles which, however, carry some mass. Implicit in this interpretation is that we
should have an infinite number of particles. The following result shows that such an
interpretation is, in general, erroneous.

Corollary 3.5.2. Let a < —1.



CHAPTER 3. PARTICLES CONTROL IN FRAGMENTATION EQUATIONS 39

1. If =1 < v < 0, then Go1 generates a once integrated semigroup in Xo; and
therefore ||Go1(t)uollog < 400 for all t >0 and wy € D(GF,) (e.g. with compact
support).

2. If =2 < v < —1, then Gy generates a twice integrated semigroup in X, and thus
1Sco. (t)uollog < +oo for allt >0 and uy € D(Gal).

Thus, in both cases there are (many) trajectories along which the number of particles in
the system remains finite for all times.

The fact that for « < —1 and v < —1 we may have a finite number of particles in the
system despite the expected number of particles in each split being infinite was noticed
in [32] where the authors commented that

...a finite fraction of the total mass would be transferred to a finite number
of particles with zero or infinitesimal mass! We conclude that a physically
acceptable situation corresponds to o > —1.

Our interpretation of this case is different: in our opinion the fragmentation equation
(3.1) ‘sees’ only a part of the system where only a finite number of ‘physical’ particles
remains, while the mass is carried away by the dust which is beyond the resolution of

(3.1).

The statement in Corollary 3.5.2.1 is rather due to our failure to prove the existence
of the semigroup. However, it is possible to show the existence of a semigroup. For
illustration, the next subsection provides a detail analysis of a binary fragmentation
model with o« = —2. We shall prove that in this example Gy ; generates a strongly
continuous semigroup in Xj ;.

3.5.1 Binary fragmentation with a = —2

The method we employ is similar to the analysis performed in [15, Example 6.5] and was
used successfully to prove the generation of a semigroup for the binary fragmentation
model with &« = —1. The aim of this subsection is to prove a similar result for a case
with a < —1, and we have focused on o = —2 in detail.

We consider the binary fragmentation equation

au(t,x) = —x 2u(t,z) + 2/ y~3u(t, y)dy. (3.46)
The formula for a solution of this equation [55] is,

u(t,z) = e*z%uo(x) + Zt/ y’%fy%uo(y)dy, (3.47)

where ug represents the initial condition.
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Proposition 3.5.3. Ift — u(t,-) is a continuous Li([0,00), xdx)-valued function which
satisfies pointwise the integrated version of (3.46):

u(t,r) = wuo(x) — 22 /Otu(sw)ds + 2/:0 y~? (/Otu(s,y)ds) dy,

then w is a mild solution of (3.46) defined on its mazimal domain and therefore must be
given by the semigroup (S (t))i>o-

Proof. See ([15, Theorem 4.1]) O

Lemma 3.5.4. For anyt > 0 and y € R, we have that

ty e <e ! (3.48)

Proof. For any z € R, we have
0<ze*<el (3.49)
since (ze™?) = e™* — ze7* = e *(1 — z). Setting z = ty 2, the thesis follows. O

Proposition 3.5.5. The semigroup (Sg(t))i>o is given by
Sa(t)ug(z) = efz%uo(:v) + 2t/ y’?’e_y%uo(y)dy (3.50)

for any t > 0 and any initial condition ug € D(G).

Proof. The proof is based on Proposition 3.5.3. We start by showing that t — u(t, ) is
a continuous L ([0, 00), zdx)-valued function, where u(t, ) is defined via (3.47). Clearly,

Jutt.) = utto M = [ allutt,) ~ alta M@l do = [ alult,n) = utto, )] da
0 0

— If tg = 0, by the Fubini theorem,
/ zlu(t,z) — u(0,z)| dx

0
/ T ‘e_x% - 1‘ |up(x)| dz + 2t/ / a:y_ge_y%|u0(y)|dy dx

0 0 T
= [ et m@ldnr [t F ).

0 0

IA

As aresult %in% |lu(t, ) —u(0,-)]|1 = 0, where we used the dominated convergence theorem.
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— If ty # 0, by the Fubini theorem,
/ x|u(t, ) — u(ty, z)| dx
0
—at |u0(x)|da:+2]t—to\/ / xy’gefy%]uo(y)]dyd:c
0 T

_t
2

_l

|uo(y)|dy dx

IA

|l n to| _
[l - | @ s+ 0l ),
0

tg
2

+to y > ‘efy% —e
= S1(t) + So(t) + S5(t),

(yluo(y)])dy

[en]

_t
where we used (3.48). Because 0 < e +* <1 for any positive ¢, we have that

_t _h
‘e 7 e < 1. By the dominated convergence theorem, tlir? S1(t) = 0. Also since
—tlo
t —
to # 0, we have lim Sa(t) = tlir? %e‘lﬂuoﬂl = 0. To complete the proof, we notice
—to
to 3t0 _t _l £ to
that for any t € [5 7] we have that ‘e v —e v | < max (e e v > <e ~57 . Thus

> _t 6
| e =l @_—/ e (o) iy < e ol
0 to to

where we used the fact that ¢ > £ and (3.49) (w1th z = 3t2) respectively. Once again

by the dominated convergence theorem, lim; ., S3(t) = 0. Therefore ¢ — wu(t,-) is a
continuous L1 ([0, 00), zdz)-valued function. It remains to show that

w(t, z) = ug(x) — 272 /Otu(s,x)ds 42 /:O ys (/Otu(s, y)ds) dy.

By Fubini theorem,

t t 0 t
/ u(s,x)ds = uo(m)/ e ds + 2/ 2 up(2) (/ se_SZst) dz
0 0 @ 0

= 77 (1 - e_th) uo ()

+2/ 2 Bug(2) ( 22T e z4> dz

and

y_3/ z_3u0(z) et et 2’4) dzdy
v

= / / y 32w (2) ( t22e T — e 4 24) dydz

-2 —2

2 Pug(2) (—t22€_t2_2 — e 4 24> (% - %) dz.

T
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It follows that
t
uo () —a:2/ u(s,x)ds
0

o0
= wolz)e ™ — 2:70_2/ 2 ug(2) (—tzQB_th — et 4 z4> dz
x

and
/ Yy~ </ usy)ds)dy
0
— / Y~ 1 —e 2) uo(y)dy
—I—/ z 3u0( ) ( t22e 0 — e 4 z4> (272 = 27?) d=.
Thus

o) — 72 /Otu(s,x)ds—i- 2/;0 ys (/Otu(s,y)ds) dy

= up(z)e ™ + 2/ y~ ! (1 - e’ty%) uo(y)dy

oo
—2/ 2 Pug(2) <—tz2e_tzi2 — e 4 Z4> dz

= u(t,z).
Therefore u(t, z) = efz%uo(x) +2t [ y_?’e_y%ug(y)dy satisfies pointwise the integrated
version of (3.46). O
Lemma 3.5.6. For any f € X1, the inequality below is satisfied:
1 00 .
(e do < s Ol (351)
0 T

Proof. Let f € Xo;. By the Fubini theorem, we have

/01 </:o y‘36_yt2|f(y)|dy) da
= [ ([ ) a [T [ e a

1 ¢ oo
< / Y2 | f(y)ldy + / )y,

ot
since 0 < y3e »* <y 3 <1 when y > 1. It follows that

[ ( / ) ySe‘Mf(ywy) de < (t 4 e fl

where we used (3.48). O
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Proposition 3.5.7. The Banach space X1 is an invariant subspace of (S(t))i>o-

Proof. Let t > 0 and f € X1, we have

1
1S flo < 1ISe(®)f]l + / da

1 1 ') :
< 1ISe) 1l + / e~ | f(x)|de + 2t / ( / y‘3e_y2|f(y)\dy) dz

x

¢35 f(x) + 2t / ySe 7 f(y)dy

IN

1
1Sa(t) ] + / F@)ldz +2(t+ e D] flo by (3.51)
1Sa(®)fl + (1+2¢7 4+ 26) | o

Since (S¢(t))i>0 is a substochastic semigroup in X, we have || Sg(t) fll1 < || f|l1- It follows
that

IN

156 () flloa 156 (t) fllo + 15a () f 1
2[1Sa(®) il + (142" +20) fllo
201l + (1 427"+ 20)]| flo
(2+2e7 +2)[| fllos

3¢ flo,1-

INIAIA

IA

]

Proposition 3.5.8. The restriction (Sq,,(t))i>0 of the semigroup (Sq(t))i>o to the Ba-
nach Space X1 is a strongly continuous semigroup of bounded operators.

Proof. Note that the restriction of the semigroup (S¢(t))i>0 to the space Xg; is a semi-
group since Xp; is an invariant subspace of (S¢(t)):i>0. Thus it is enough to show that
(Sc(t))e>o is strongly continuous at ¢ = 0 in Xg;. Let f € X, we have

1S6()f = Fllox = 1560 f — Fllo + 11a()f - fl
2N5e)f — fla+ [ (e—éﬂx) =7 y?’e‘ﬁf(y)dy) @)
0 x

IN

dx

s — 7l " d N dy ) d
< S0 - fli+ [ (-l dor 2 | (/ y e 1 ()] y) .
—0 as t—0T.

Indeed, since (Sg(t))i>0 is a substochastic semigroup in X, we have lim; .o+ ||Sc(t)f —
flli = 0. Furthermore, at any time ¢ > 0, we have that (1 —e_w%) < 1. Because f € X1,

1
the dominated convergence theorem yields lirri / (1-— e_z%)| f(x)| dz = 0. In the same
t—0 0

way, by Lemma 3.5.6 and the dominated convergence theorem,

1 00 .
lim t/ </ y_3e_?7|f(y)|dy> dx = 0.
t—0+ 0 x
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It follows that lim |Sc(t)f — flloa = 0. O
t—0

Hence the solution (3.47) of the fragmentation equation (3.46) is given by the semigroup
S (t))i=0 generated by Gy, in the space X ;. Therefore for some specific models with
a < —1, the once integrated semigroup generated by G, and described in Corollary
3.5.1 is a strongly continuous semigroup of bounded linear operators.

So far we have not discussed the case when o € [—1,0) and v € (—2,0] or @ > 0 and
v € (—2,—1]. This is done in the last subsection.

3.5.2 Case o €[—1,0) and v € (—2,0] or a > 0 and v € (-2, —1]

It is easy to see that in both cases

A +2) 1

lim \x B =1
mlir(l) * /\(.%) mlir(l] A+ x@

(0 in the first case and v 4+ 2 < 1 in the second one) and, at the same time,

lim By (z) = o0

z—0

so this case is not covered by Corollary 3.3.3. It turns out that there is a reason for this
since the integral condition (3.21) reads now

“ Bi(z) /6 “Aw+2) [ s dx
Ay(z)dx = 2 @ S0+ — 3.52
| 2P a0+ [ e (352)
bod X\ + 1)ax
Direct integration shows that / R M , where we used the
s S(A+ %) (X + 2%)ax

method of substitution with w = s*. It follows that the integrand on the right-hand
side of (3.52) is equal to (A + 1)%“33”()\ + mo‘)_(1+VT+2). As a result, it behaves as x* for
a > 0 and as 27272 for a < 0. Hence (3.21) is not satisfied in either case discussed in
this remark and therefore R(\)Xo1 € Xo 1. Therefore the restriction of G to X, cannot
generate any reasonable dynamics there.

This is supported by the following example. The case with a = —1 and v = 0 gives the
equation

%u(x,t) = —z tu(x,t) + 2/ v 2u(y, t)dy,

for which we have

2
and 5
zB)(z) = T 0<1
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By [15, Example 6.5], the X;-semigroup is represented by

_t 00675 1 1
e Suo(y)dy + £ / 2 (———) o) dy.

Y r oy

_1
y

u(z,t) = e_éuo(x) + 2t/ c 5
Y

For ug > 0, each term is nonnegative. Taking the X, norm of the last term we obtain

of? /Ooo ey_j’ o) (/Oy (% _ i) da:) dy = 0o (3.53)

for any nonzero uy > 0 and any ¢ > 0, irrespectively whether ||ug|/o < oo or not. Hence,
the number of particles in this case immediately becomes infinite and stays infinite for
all times.




Chapter 4

Coagulation-Fragmentation models

4.1 Preliminaries

The dynamical behaviour of a system of particles that can combine to form larger parti-
cles or break up to produce smaller particles is given by the integro-differential equation

%u(t, x) =—a(x)u(t,z) + /I:CO a(y)b(x|y)u(t, y)dy
" XUT(SC) /HO k(z =y, y)ult,z —y)u(t,y)dy, (4.1)

o

~ult.o) [ " k(wy)ult.y)dy.

o

where x,, is the characteristic function of the interval U = [2x¢, 00). In this equation
u is the particle mass distribution function, a is the fragmentation rate and b(x|y) is
the distribution of particle masses x spawned by the fragmentation of a particle of mass
y. The coagulation kernel k(x,y) is the rate at which particles of mass x coalesce with
particles of mass y. The characteristic function y, ensures no particle of mass z < 2z
can emerge as a result of coagulation.

The terms on the right side of (4.1) describe, from left to right, the reduction in the
number of particles in the mass range (z;x +dx) due to the fragmentation of particles in
the same range, the increase in the number of particles in the range due to fragmentation
of larger particles, the increase in the number of particles of mass x > 2z, as the result
of particles of mass x — y and mass y (29 <y < x — x¢) merging to form a particle of
mass x and the last term accounts for the loss of particles of mass x because they have
coalesced with particles of mass y, y > xo. Note that the factor 1/2 takes into account
that either a particle of mass x — y coalesces with one of mass y or vice versa.

The main purpose of this chapter is to make use of substochastic semigroup theory and
semilinear ACP techniques to analyze the coagulation-fragmentation equation in the

46
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space X; = Li([zg,00), zdz) = {w: KR :—/ z(x)| dx < oo}. This has been

done in the past only in the space Xo; = L1 ([, oo)o, (1+ z)dx) since the fragmentation
equation is known to behave well in the space X; and the coagulation operator in the
space Xog = Li([xp,00), dx). We shall prove existence and uniqueness of conservative
solutions for the coagulation-fragmentation equation in a biological population. Another
important aspect of this chapter covers the case o = 0. We extend some existing results
on coagulation-fragmentation to some models with fragmentation rate unbounded at 0
and growing faster than x at infinity.

Before proceeding to the abstract setting of (4.1), we provide some assumptions that
we use throughout the rest of this chapter. We assume that the fragmentation rate a is
essentially bounded on compact subintervals of (zg,00); ie

a € Lo, 1oc((20,00)). (4.2)

Particles of sizes less than 2xy do not fragment since the minimum size of a particle is
2o. Therefore we assume that

a(x) =0 for z < 2x, (4.3)
and
b(zly) =0 for y <z + x. (4.4)

Normally it is expected that the total mass in the system is a conserved quantity during
fragmentation, and hence b is usually assumed to satisfy the condition

Yy—To
/ xb(zly)dr =y, for each y > 2x. (4.5)

o
We assume as well that the coagulation kernel & is a nonnegative function in Lo, ((zg, 00) X
(2, 00)) with
ko := esssup{k(z,y); (2,y) € (x0,00) X (w0, 00)}. (4.6)

4.1.1 Abstract reformulation
The idea is to analyze the problem by rephrasing it in abstract form (ACP) as an ordinary

differential equation. Let A, B denote the first expressions appearing on the right-hand
side of (4.1); that is

(Au)(x) = —a(z)u(zx), (4.7)
(Bu)(z) = /  al)aly)uty) dy (48)

With the expressions of A, B we associate operators A and B in X7 defined by

[Au](z) = [Aul(z), [Bul(x) = [Bu(z).
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The operator A is defined on D(A) = {u € X;; au € X;}. Direct integration shows that
for 0 < w € D(A), Bu € Xy, so that we can take D(B) = D(A) and (A + B, D(A)) is
well-defined.

Accordingly, we define the coagulation operator K on X; by

Ko@) = 2D [ ke =yt - ey vte) [ by
Klv.l(e).

where for ¢, ¢ € X,

Galole) = 220 [ ke et - oty

Kl dlla) = o) | " k(e y)oly)dy.

o

Theorem 4.1.1. There exists a smallest substochastic semigroup (Sg(t))i>0 on Xy gen-
erated by an extension G of (A+ B, D(A)).

Proof. The proof is based on Kato-Voigt Perturbation theorem. It is obvious that A
generates a substochastic semigroup in X;. We also have that Bu > 0 for u € D(B),.
Furthermore f;: [Au+ Bul(z)xdz < 0 for any uw € D(A),. In fact by the Fubini theorem,

/wzo[Bu](x)xd:v = /x:o (/x:O a(y)b(z|y)u(y) dy) rdx

- [ ety (/ " ablaly) i) dy

= /200 ya(y)u(y)dy,

0
where we made use of (4.5). The desired result follows from (4.3) and Theorem 2.3.5. [

Theorem 4.1.2. The semigroup (Sg(t))>o is honest.

Proof. The argument we use is similar to the one used in the proof of [16, Theorem 8.5].

Note that for any u € D(A), we have that / [Au + Bul(z)xdx = 0. By [16, Theorem
Zo

6.22], it is enough to prove that for any i) € X, such that —ay) + By € X, we have
the inequality

/ w[—aw + By|(z)xdz > 0.

o
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By (4.2), the function at) satisfies ayp € Ly ([xg, R], zdz) for any o < R < 0o, therefore
the same is true for By. Thus

/m[—aw + By|(x)zdx

o

= (= [Catwnnte s ([T atmteino dy) v

Next, by (4.5) and the Fubini theorem,

/: (/x:«o a(y)b(z|y)y(y) dy) edz

- [ R i ( | " ablaly ) ar+ [ " ale (/ R ob{aly)d ) dy

— Zn+ / ya(y)d(y)dy,

Zo

where

Zg = /Oo a(y)¥(y) (/R zb(zy) dw) dy + /RH0 ya(y)y(y)dy > 0.

R+xo x0 R

Combining we see that

/m[—aw + Byl(x)zdr = I%En Zr >0,

o

where we used (4.3). The thesis follows from [16, Theorem 6.13 and Theorem 6.22]. [

4.2 Analysis of the evolution equation for xj # 0

In this section, we intend to analyze the semi-linear problem

%(t) = Glu(t)] + K[u(®)] .t > 0, u(0) =1, (4.9)

within the framework of the Banach space X;. This approach is new in the sense that
previous investigations of the coagulation-fragmentation equation using semilinear ACP
theory have been carried out in the space Xy;. The main difference is that thanks to
xg # 0 we are able to prove global existence of the solutions without assuming that the
fragmentation rate is linearly bounded.

Remark 3. In the previous chapter, the generation of a semigroup by the fragmentation
operator in the space Xy was proved for the separable kernel b(z|y) = #(x)y(y). This
can be extended to the case x # 0 with arbitrary kernel b, including b(z|y) = y~'h(z/y)
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for some suitable function h. This result simply follows from the fact that the space X;
is topologically equivalent to the space Xo;. It ensures that the semigroup (S¢(t))i>o
introduced in Theorem 4.1.1 is a strongly continuous semigroup generated by G in the
space X 1.

Next we explore the properties of the coagulation operator K.

Proposition 4.2.1. K(X;) C X; with ||K¢|; < 2’;g||1/1||2 for all ¢ € X;.

Proof. Let v, ¢ € X1, we have

/OO / 2l - o)l dydo
‘/m / ioxrw<x—y>¢<y>|dxdy
- /m / :o<z+y>|w<z>¢<y>|dzdy,

where x > 2x(. It follows that

1K, dlll < /°° Xyl >/z_$°k<x—yy)|w<x— y)6(y)| dy dz

< // 2l(z — 4)é(y)| dy d
< (/ / y(2) !dzdy)
- x—ouwnlngbul.
Furthermore,
Mol élll < / / wk(z, y) () $(y)|dy de
< ko/ / 2(2)$(y) | dy da
< x—ouwnluqﬁul.
The result follows. ]

Proposition 4.2.2. K 1is locally Lipschitz on X;.
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Proof. Let ug € X, and 9, ¢ € B(ug, p) := {h € X1 : ||h —ug| < p}, then
] —

Ky — Kol = |K[¢, ¢] = Ko, ¢l

k
< 2?2”“” — Bllull¢lls + 16l — )

k
2= {[¢ = Sl + [16]1)
0
< Qp7u0||,¢} - ¢||17

where "
0

Opuo = 4_(10 + ||u0||1)7 (410)
Lo

and so K is locally Lipschitz on Xj. O

Proposition 4.2.3. K s Fréchet differentiable on X, and for any v € Xy, the Fréchet
derivative Ky is expressed by

Moreover the Fréchet derivative is continuous with respect to 1.
Proof. Let v,0 € X;. The bilinearity of K leads to

K@+¢) = K+ 0,9+ 9]
= K[y, v] + K[, ¢] + K[¢, ¢] + K[o, ¢].
For fixed ¢, K[y, ] + K[, 9] is a bounded operator on X; with

k
| K[, 0] + Ko, o] []x < 4x—2 [l fofly Vo € Xy

Also

Ko k
Bl 5% 511, — 0 as 151, — 0.
110]]1 To

Hence K is Fréchet differentiable at each ¢» € X; and the Fréchet derivative K, at 1 is
given by
Kb = Kl, 6] + K[6,0] Vo € X,
Consequently,
1Kyoll1 < 0puslldll, ¥ ¢ € Xu, ¥ € Bluo, p).
Also, for ¥, 19, ¢ € X7,

[ Ky ¢ — Ky, 0lli = [IK[1, @] + Ko, 1] — Ko, ¢] — K[g, o] ||y
[C[th1 — 9o, @] + K[, 1 — o] 1

k
4x—§||¢||1||w1 —ali =0 as [l —olls — 0.

IN

Hence, the Fréchet derivative is continuous with respect to 1. O]
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4.2.1 Local existence

Theorem 4.2.4. Local existence of a solution
There exist positive constants pg,tg and a strongly differentiable function

u [O,to) — B(Uo,p0> = {h c X1 . ||h — U0||1 < po}

such that

%(i) = Glu(t)] + K[u(t)], 0 <t <ty u(0)=uy € D(G)N Xy, (4.11)

where X141 ={¢Y € X1 : ¥ > 0a.e. on(xg,00)}.

Proof. Considering the properties of the nonlinear operator K and the fact that G is the
generator of a strongly continuous semigroup, the theorem follows from standard results
on semilinear ACPs. O

To show that this local (in time) solution is in X, for all ¢ € [0,ty), we adopt the
argument used in [20, Chapter 8]. This was applied to coagulation models by Banasiak
and Lamb in their recent paper [18]. First we note that the solution u of (4.11) is also
the unique strongly differentiable solution of

%(t) = (Glu(®)] = au(t)) + (au(t) + Ku(t)]) (4.12)

for any o € R. Hence u is the unique solution of the integral equation
t
u(t) = e *"Sg(t)ug + / e =) S (t — s)Ko[u(s)]ds, 0 < t < t, (4.13)
0

where K, := K 4+ ol.
Lemma 4.2.5. Let o > I;—g(HuoHl + po). Then K € Xq4 for all ¥ € B(ug, po) N X1+

Proof. By definition, we have
Koc¢ = O“vb + ,Cl[qu}) 77” - K?[wv M

Clearly K[, ¢] € X154 for all v € X4. Also, for ¥ € B(ug, po) N X1+,
0 k
vie) [ Kepudy < Do)l

0 k.
< (luolls + po)o(a).
0

Hence

ath(@) — Kot (@) > anb(e) — 2 (gl + po)eb()

Zo

k
> 0 provided that o > —O(HuoH1 + po)-
Lo
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Theorem 4.2.6. Let ug € D(G)N X4 and let w : [0,ty) — B(uo, po) be the unique strict
solution of (4.11). Then there exists t; € (0,to] such that u(t) € X4 for allt € [0,1,).

Proof. Let Y := C([0, 1], X) with norm ||v|ly := max{||v(¢)|; : 0 <t <t }. Moreover,
let
U:={veY:vt)e€ Buyp)N X1, Vt€[0,t]}

where 0 < p; < pg, and define
t
(Qu)(t) = e *Sa(t)ug +/ e 9S4 (t — 5)Ko[v(s)]ds, 0 < t < ty,
0

D(Q) = VU,

with a > I;—g(||u0||1 + po). Then Q(V) C Y and (Qu)(t) € Xy for all t € [0,¢1]. Also,
for all v,w € V¥,

Qo)1) = (@)t < [ e Salt = lecll Kulo()] = Kolu(s)] ds
< [ I (o)) = o) ds

t
< (w4 ) [ €SV Iuls) = o) ds,
0

where 0,4, is defined via (4.10), £(X;) is the set of bounded linear operator on X;
and we used the fact that the semigroup (S¢(t)):>o is substochastic, see Theorem 4.1.1.
Hence

||QU - QU)HY < (on,uo + a)t1||v - wHY'

Similarly,
1(Qu)(t) — uollx
< le™"Se(t)uo — uoll + /Ot e~ | Se(t — s)Kalv(s)]]1 ds
< |lem*Sa(t)ug — uglls + /Ot eI K [u(s)]|]1 ds. (4.14)
Now
[Kalv(s)llln = [[Kalv(s)] = Kauo + Kauollx

| Kofv(s)] — Kauolly + [ Kauollx
(Qpouo + ) |[v(5) = uolly + [[Kuollr + allug|ly
(Qposuo + )p1 + || Kug |1 + a|uol|1-

IA A CIA

Hence the expression in (4.14) is bounded above by

lle="Sa(t)uo — uollr + ((Qpowo + @)1 + K uoll1 + afluoll1)ts.
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If we now define

1 w 1
C(t1) == o Ofggl{ﬂe 'Sa(t)ug — uoll1} + E((Qﬂoﬂio + a)p1 + [[Kuol|y + af|uoll1)t1,

then it follows that
|(Qu)(t) — uollr < p1C(t1), YV €[0,¢1] and

|Qu — Quly < {(t1)||lv —wl|ly, Yv,w € W.

Since ((t;) — 07 as t; — 07, we can choose t; so that 0 < ((¢;) < 1, in which case
Q(¥) C V. Hence there exists a unique solution u € ¥ of u = Qu and so the integral
equation (4.13) has a unique solution u € C([0, t1], X1 ). O

Corollary 4.2.7. Let the mazimal interval of existence of the strict solution u of (4.11)
be [0,7). Then u(t) € X1+ for allt € [0,7) whenever f € D(G) N X14.

Proof. Let 19 € (0,7) be arbitrarily fixed and define
Tmax = sup{0 < 7 < 715 : u(t) € Xy, for allt € [0,7]}.

Suppose that m.x < 7o and consider the semi-linear problem

%(t) = Gv(t)] + Kv(t)], t > 0; v(0) = u(Tmax)- (4.15)

The solution of (4.15) on [0, To — Tmax| 1S V(t) = w(t+ Tmax). Since X4 is closed, u(Tmax) €
X1, and the previous analysis shows that w(t + Tmax) € X1 for sufficiently small ¢. This
contradicts the definition of Ty, and therefore u(t) € X, for all ¢ € [0, 7). O

4.2.2 Global existence

To prove the global (in time) existence of a strict non-negative solution to (4.11) we shall
establish that the local solution cannot blow up in finite time [46].

Lemma 4.2.8. If ¢ € D(G) N X1, then

/ " (G () = 0 (4.16)

Zo

Proof. The result follows directly from the honesty of the semigroup (S¢(t)):>0 generated
by the operator GG, see Theorem 4.1.2. Il

Lemma 4.2.9. If¢y € X, then

/OO 2(Ko)(x)dz = 0.

o
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Proof. Let v € X;,. We have

/°° / (e = )0l — )0l )y
- /°° /: rh(r —y,y)d(x — y)P(y)dedy
- /Oo /OO(Z +y)k(z,y)P(2)(y)dzdy
=2 / oo / OO k(. )y (x)d(y)dyde,

where we used the fact that k(z,y) = k(y,x). It follows that

[ atwowe =5 [ ([ okt - gt - i) d

Zo

—/ k() () () dydz (4.17)
=0.
]

Theorem 4.2.10. The abstract Cauchy problem (4.11) has a unique, global, non-negative
conservative solution u for each ug € D(G) N X1,

Proof. Because the local solution u is a non-negative solution of (4.11), it follows from
the previous two lemmas that

Sl = [ e+ [ el @i =0

o o

for 0 <t < 7. Therefore ||u(t)||s = ||uol|s for all £ € [0,7). Consequently u does not blow
up in finite time. The result follows. n

4.3 Analysis of the evolution equation for xy =0

In this section, we assume that we have a separable distribution rate kernel b(z|y) =
B(x)y(y). By Theorem 4.1.1, the fragmentation operator G defined in X; generates a
Co-semigroup. From the analysis performed in the previous chapter, the part Gg; of
the fragmentation operator G' on the space Xj; generates a strongly continuous semi-
group (Say , (t))e>0. This result shall be used to expand the work of Lamb, McBride and
McLaughlin [42] on coagulation-fragmentation models with linearly bounded fragmen-
tation rates to some models with arbitrary fragmentation rates.
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With some abuse of notation, the part Ky ; of the coagulation operator K in X; will
still be denoted K. Note that because zy = 0, the coagulation operator does not behave
well in the space X; . As a result, it is necessary to analyze the semi-linear problem

%(t) — Goalu(®)] + K[u(®)],t> 0, u(0) = uo, (4.18)

within the framework of the Banach space Xy ;. In this view, the following lemma is
important.

Lemma 4.3.1. The operator K : Xo1 X Xo1 — Xo. s bilinear and

K[, 0l lloa < 2ko [[¢]loa [[@llor Vi, ¢ € Xo. (4.19)

Proof. The operator K is clearly bilinear. Let 1, ¢ € X,
alsllor < 5 [ [ ol - ol dyds
= 5[] et - powiddy
= 2 [ [ aresnwelsoiad
< B[ [Tasaasmweiiemidda)

k
= 2 lloalléllos
Similarly,
1Calts, @llos < / / (1 + 2)k(z, 1) () b(y)|dy de
0 0

< k 1 dyd

< / / (1 + 2)|(x)p(y)|dy de

< EollY)loall®loq-
The result follows. ]

Theorem 4.3.2.
(Z) K . X()’l — X071 N
(11) K is locally Lipschitz on Xo; ;
(111) K is Fréchet differentiable on Xo1 and the Fréchet derivative Ky is such that

| Kyolloq < olléllos, YV ¢e Xor, ¥ € Blug, ),

where 0 is a positive constant.
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(iv) The Fréchet derivative is continuous with respect to 1 € B(ug,r) in the sense that

Ky ¢ — Ky @llon — 0 as [t —allon — 0 where ¢, 45 € Blug,7),
for any given ¢ € X .

Proof. (i), (ii). On applying Lemma 4.3.1, we obtain
K Ylox = | K[Y, ¥] lloa < 2ko 10115, V4 € Xo,
and

1KY = Kolloa = [|K[v, 9] = K[, 9] [loa
= [|K[Y = ¢, ¢] + K[p, % — ¢][oa

< 2ko[[¢ = ¢lloa ([[¥lloa +[lolo1) -
Consequently, if vy € Xo; is fixed then
|EKY = Kollog < o(r,uo) [|[¢¥ = dllog V.6 € Bluo,7),
where
B(ug,r) = {f€Xox:|lf—uollos <7}, and
o(r,ug) = 4ko (7 +|[luollo1) - (4.20)
(i) Let ¥,0 € Xo1. Then
K[+ 0] = K¢+ K[, 8] + K[d,¢] + K¢ .
For fixed ¢, K[t,-] + K-, ] is a bounded operator in X, ; with
|| K[, 6] + K[3, 9] |lox < 4o [[¥[lo1 [10]]o1 V0 € Xoyr-

Also
K5[0,

[161]o,1
Hence K is Fréchet differentiable at each 1 € X, and the Fréchet derivative K at ¢
is given by

S 2/60“5”071 — 0 as H(5||0’1 — 0.

Ky¢ = K[, 8] + K[p, ] Vo € Xo .
Consequently,

| Kyéllon < o(r,uo)l|dllos, V¢ € Xoa, ¥ € Blug, 7).

(iv) Let 1,19, ¢ € Xoa,

1Ky ¢ — Ky, dllog = [IK[n, @] + Ko, 1] — Koz, 9] — K[, ¥a]lo
= [|K[thy — o, @] + K[, 11 — o]0
< dkol|plloallr — Y2llon — 0 as |1 — alloq — 0.

Hence, the Fréchet derivative is continuous with respect to 1. O]
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4.3.1 Local existence

Theorem 4.3.3. Local existence
There exist positive constants r,ty and a strongly differentiable positive function

w:[0,t9) = Blug,r) :={v € Xo1: [|[v —uglloq <71}

such that

Cfl—,l;(t) = Go,l[u(t)] + K[u(t)], 0 <t < to; Uo & D(GOJ) N X071+, (421)

where Gy, is the part of G in Xg ;.

Proof. Similar to the proof for the existence of a local solution developed in the previous
section for xg # 0. O

4.3.2 Global existence

Global existence of the solution can be proved easily under the assumption that the
fragmentation rate is linearly bounded by playing with Gronwall’s inequality. This has
been done by several authors and the method is quite standard. In this section our aim
was to extend the investigation to general fragmentation kernels. Making use of the
analysis performed in the previous chapter, we have been able to prove the existence of
a local (in time) solution in various situations including fragmentation rate unbounded
at 0 and growing faster than z at infinity. Global existence however seems difficult to
prove due to the fact that the Gronwall’s inequality does not help in showing that the
local solution does not blow up in a finite time. A possibility to avoid this problem is
to analyze the evolution equation in the space X;. We have done this successfully in
the previous section thanks to the topological equivalence of the spaces X; and Xy ; as
xo # 0. The problem in adopting this idea in this framework is that since xy = 0, the
coagulation operator behaves very badly in the space Xj.



Chapter 5

Phytoplankton Dynamics

5.1 Introduction

In phytoplankton dynamics, a system of particles called TEP (Transparent Exopolymer
Particles) plays a major role. They are by-product of the growth of phytoplankton and
their stickiness causes cells to remain together upon contact [27, 47]. On the other
hand, the low level of concentration of TEP results in fragmentation of the aggregate
due to external causes, like currents or turbulence on one hand, and internal unspecified
forces of biotic nature on the other. A conservative model describing the influence of
the TEP on the phytoplankton population was derived and introduced by O. Arino
and R. Rudnicki in [14]. To include the effects of cell division, the McKendrick-von
Foerster renewal condition is incorporated. The aggregates are structured by size and
the phytoplankton consists of aggregates of all possible sizes. The aggregate size can
change due to splitting, death, growth or combining of aggregates into bigger ones.
The resulting model consists of a kinetic-type nonlinear integro-differential equation
with two integral terms responsible for the fragmentation and coagulation processes,
the McKendrick-von Foerster renewal boundary condition and the initial condition. We
make use of substochastic semigroup perturbations techniques and semilinear abstract
Cauchy problems theory to show the existence of a strong solution to the evolution
equation. In particular, we provide sufficient conditions for honesty of the model.

5.2 Description of the model and assumptions

We describe the dynamics of phytoplankton using the aggregate density function u(t, z).
Here x € [zg,00) is a variable that represents the size of the aggregate, xy > 0 is the
minimum single cell size, the variable t represents time and wu(¢,x) is the concentration
of aggregates of size x at time t. We assume that for each ¢ > 0 the function = — u(t, x)

59
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is from the space
X = Li([zg, 00), zdz) = {w Y= / x| ()| de < oo} : (5.1)

The space is X; chosen in a natural way because f;; x|tp(z)| dx is the total number of
cells in the population.

5.2.1 Growth and mortality

We assume that both processes depend on the size of the aggregate. Phytoplankton cells
may die, for example, by sinking to the seabed, or whatever cause. We denote by d the
death rate. We assume that it is a non-negative function and

d € Loo((g, 0)). (5.2)

Aggregates grow as a result of divisions of phytoplankton cells. The growth rate is
denoted by r. We assume that r is a non-negative function, differentiable at xy and

r € AC((xg,00)) N X, (5.3)

where X is the dual space of X; and r € AC((zo,00)) means that r is absolutely
continuous in the standard sense on each compact subinterval of (xg, 00). We denote by
| - ||oo the norm of X, and we recall that

()|
HwHOO = €88 Sup$0§z<oo T )

and the duality pairing is the normal integral

< Yyw >= /Oow(m)w(x)dx

If growth and mortality were the only processes taking place, the equation for the dy-
namics would read

ot 7) = ~Ou[r(w)u(t, 2)] - d(z)ult, z).

5.2.2 Fragmentation

During a small time interval At, a fraction a(x)At of the aggregates of size x are un-
dergoing breakup, i.e. a is the fragmentation rate. We assume that it is a non-negative
function and

a € Lo 10c((x0,00)). (5.4)
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The size distribution of daughter particles after fragmentation is denoted by b. We
assume that .
—zo
/ xb(z|y)de =y, y > 2xg (5.5)
xo
which accounts for mass conservation after any fragmentation event. If the dynamics
were just the result of fragmentation, the equation would read:

o0

st ) = —a@utt.a) + [ alblaly)utt.y) dy.

x+x0

5.2.3 Coagulation equation

The classical coagulation kernel k(z,y) used in the previous chapter is defined as the
rate at which particles of mass = coalesce with particles of mass y. This kernel is derived
by assuming that the average number of coalescences between particles having mass in
(x; x 4+ dx) and those having mass in (y;y + dy) is k(z,y)u(t, x)u(t, y)drdydt during the
time interval (¢;t+dt). In this chapter, we use a different coagulation model. This model
is suitable for populations where an individual is viewed as a collection of joined cells.
In what follows we provide a full description.

Following [14], we assume that only a part of the aggregates has the competence to
join. This could for example be due to the fact that only cells of some species have
the necessary devices to glue or to attach to others. The coefficient of competence is a
function g(z). We assume that g is a positive and bounded function,

9 € Loo((0,00)). (5.6)

The number of cells in all aggregates that, at time ¢, are implicated in the coagulation
process is given by: .
J(t) == / zg(2)u(t, z) dz,

Z0o
and
rg(@ult, z)

J(t)

is the fraction of cells in size-r aggregates competent for the coagulation process with
respect to the total population of cells in aggregates prone to join. In terms of the
quantities introduced so far, we can express the time rate of cells forming aggregates of
size x:

j(t,z) =

J(t)x, () / e — )itty) dy,

Zo

where y,, is the characteristic function of the interval U = [2z¢, 00).

Again, if coagulation were the only process, the equation would read:

grult) = 0y, o) [ it — )it )y — sg(@)ut,2),
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which, after obvious algebra, leads to:

L2 yg(yyut, y) (@ — y)g(z — y)u(t,z — y)dy

Z0

Ew’x) =) x [ zg(2)ult, 2)dz (5.7)
— g(x)u(t, x).

Proposition 5.2.1. The coagulation model described by (5.7) is formally conservative.

Proof. Our purpose is to show that
d d [~ < 0
%M@) == /mo zu(t, x) dr = /xo xau(t,x) dxr = 0.

Because g € Loo((0,00)), it is enough to prove that

/ @) / T et y) @ — (e — yult.a — ) dy da
o o (58)

_ / " sg(a)ult,z) d - / g ult. ) de.

Zo o

By the Fubini integration theorem,

/: (Xu(f’f)/x_xo yg(y)u(t,y)(z —y)g(z — y)u(t,z —y) dy) dz

Zo

= /2: </x:_wo yg(y)u(t,y)(z —y)g(z — y)u(t,z —y) dy) dx
~ [ vatuten ( | = wate = ey i) dy

x0 +xzo

-/ °° yo(y)u(t,y) ( / °° sg(2ult, 2) dz) dy

= /OO zg(2)u(t, z) dz x /OO yg(y)u(t,y) dy.

o o

5.2.4 Boundary conditions

The McKendrick-von Foerster renewal condition reads

lim r(a)u(t, ) = [ Bw)u(t.y) dy
[Bﬂxo o

where € X. The function B(y) describes the number of single cells that fall off
an aggregate of size y and join the single cell population [1]. The boundary condition
represents the addition of newborn single cells to the single cell population.
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5.2.5 The whole model

The model of the phytoplankton dynamics should incorporate the afore-mentioned pro-
cesses, thus it has the following form:

gu(t,:l:) =— 2[7"(:1c)u(t,;15)] —d(z)u(t,z) — g(z)u(t, x)

ot O
~alejult,z) + /+ a(y)b(z|y)u(t, y) dy 50
+x, (z) Joo " y9@ult y)(z — y)g(x — y)ult,z — y)dy

v [ zg(2)ul(t, 2) dz ’

where X, is the characteristic function of the interval U = [2z(,00), 2o > 0. The
nonlinear integro-differential equation is supplemented with the initial condition

u(0,z) = ug(x), (5.10)

where uy € X; and with the McKendrick-von Foerster renewal boundary condition [3, 2]:

l‘—’l‘g

lim r(z)u(t,z) = /00 Bly)u(t,y) dy. (5.11)

5.2.6 Abstract reformulation

The analysis is performed in the space X;. In what follows we denote by 7, B and N/
the expressions appearing on the right-hand side of the equations (5.9); that is,

d

[TY](2) = ——[r(2)¢(2)] - q(2)d () (5.12)
where ¢ =a+d+ g, .
Bulie) = |t (513

and

S ye@)Y(y) (@ — y)gle — y)y(z — y)dy

x [ z(2)(2)dz ’
for non-zero positive 1) and N0 = 0. 7,8 and N are defined on measurable and finite
almost everywhere functions ¢ for which they make pointwise (almost everywhere) sense.

NY)(z) = Xy (2) (5.14)

For each fixed ¢ > 0, we define a function u(t) : (zg,00) — R of the “mass” variable «
by
u(t)(x) = u(t,x), for a.e. x > xo, t > 0. (5.15)

Hence w is the function from [0, 00) into the space X;. Since X; is a Banach space
ou

at

of type L, can be thought of as the derivative with respect to t of the function
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u : [0,00) — X defined by (5.15). For fixed t > 0, we can write the right-hand side of
(5.9) as (7 + B + N)u(t) defined on its maximal domain. The initial condition (5.10)
becomes u(0) = wuo.

A vital role in the analysis of the model is played by the integrability of 1/r(x) at z.
Indeed if 1/r(z) is integrable at o, the characteristics do reach the line x = zy and
therefore the boundary condition becomes crucial for the uniqueness investigation. If
not, the characteristics do not reach the line x = xy and the prescription of a boundary
condition is of no use. Therefore, we consider two cases according to the integrability of

1/r(x).

5.3 Case of r~! non-integrable at z;

5.3.1 The streaming semigroup

With respect to the above, the transport problem reads:

du
%(t) = Tu(t)
u(0) = wy,

where T is the realization of 7 (defined via (5.12)) on X;. It turns out that direct
estimates of the resolvent of T" are not easy. For this reason, we start with the operator

F' expressed by p
[FY)(2) = = [r(2)¢(x)], @ € (w0, 00), (5.16)

on the domain
D(F) ={¢ € Xy; r) e AC((xp,00)) and (r¢)), € X1}.

We denote by R a fixed antiderivative of 1/r, say

Y ds
Ra) = [
To+e T(‘S)
where € > 0 is a given positive number. We see, due to r € X, and the non-integrability

of v~ at z, that
lim R(z) =00 and lim R(x) = —o0. (5.17)

T—00 T—T0

Since R is a strictly increasing function, it follows that R is globally invertible on R.
Hence if we define

Y(t,x) := R"YR(z) —t), x>z, t ER,
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we can prove as in [16, Theorem 9.4] that (F, D(F')) generates a Cp-semigroup (Sg(t))i>o

expressed by
r(Y(t, ) uo(Y(t, z))

r(z) ’

where wg is any fixed element of D(F). In particular, we have

/°° r(Y(t,z))uo(Y(t,x))
2o r(z)

_ /mud@YGﬁzMz

o

[SE(t)uol(x) = t>0,2 > 0,

xdx

|SE(t)uoll1

IN

< 6”TH°°t||uo||17

where we used the change of variables z = Y (¢, z) so that

dz dx
% = @ and  Y(t,xo) = zo, Y(t,00) =00 by (5.17).

The last estimate follows due to the fact that z(t) = Y(—t,z) is the solution to the

Cauchy problem
dr

i r(z), x(0) =z,

so that . .
x(t) =z +/ r(z(s))ds < z +/ |7 || o (8)ds
0 0
and, by Gronwall’s lemma, we obtain
Y (—t,2) < zellrlleet,

In particular, by the Hille-Yosida theorem, we obtain for v € X7 and A > ||7]|,

1
IR(A, F)lx < WH¢HL (5.18)

Let us denote by T the operator realization of 7 (defined via (5.12)) on the maximal
domain :

D(T)={v € Xy; q € X3, rp € AC((xg,00)) and (1), € X1}.
With the above, we can prove the following result for the semigroup solving (5.16).

Theorem 5.3.1. The operator T' defined above generates a positive semigroup, say
(St(t))i>0, satisfying for any 1 € X;:

157 ()]l < el | (5.19)
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Furthermore for any X\ > ||r||o, the resolvent R(X,T) of the operator T is expressed as

follows:
o MR() Q@)

(RO T))(x) = / T AR () dy, (5.20)

r(@) S

where AR + @ is a fized antiderivative of (X + q(s))/r(s), say

R(m):/: A5 and Q(m):/: 4w e o5

o+e T(S) ote T(S)

Proof. We consider the resolvent equation of 1. Making use of the method of variation
of constants, we see that a good candidate for the resolvent of T' is a solution of the
equation

Au(x) + %[r(m)u(x)] + q(x)u(x) = ¢Y(z), (5.21)
given by ARG o
Rail(e) = s [ OOy (5.22)

By the Fubini theorem,

0 % (~AR(@)-Q(x) [ (=
/ [Rod](2)|rdz < / u(/ eAR(y)+Q(y)|¢(y>’dy>CEd£L‘

%o o @) 0

00 00 —AR(z)—Q(z)
= / W(y)\e)‘R(y)JrQ(y) </ e xdx) a
y r(z)

Zo

< (= frfl)! / " )y dy,

Z0

where we made use of (5.18) and the monotonicity of e~®®). Since

24(7) srw-ow) o TAF @) r@-ow

r(z) - (@)

d
— o R(@)—Q(z) _ - (xe—AR(x)—Q(x))

we have

00 AR(y)+Q(y) [oo —AR(z)—Q(x)
laRatl < / (e / za(z)e da:) () dy

00 AR(y)+Q(y) foo
/ (1 + / e Mi==Q) dl’) [ (y)ly dy
T Y Y

< (14 = rllee) DI,

IN

where again we used (5.18) and the fact that e~?® is non-increasing.
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Next we notice that for ¢ € X,

T

r(z)[Rat)(x) = e—AR(ﬂ&)—Q(x)/ AMWFRW ) (y) dy,

0

and both e *F(®)~Q®) and the integral (as a function of its upper limit) are absolutely
continuous and bounded over any fixed interval o, 3] C (zg, 00). Hence it follows that the
product is absolutely continuous on [, §] and therefore r[Ry1] is absolutely continuous
there.

Furthermore

(@) Bal(@))y = -0 ane-ae) / " AR () dy + ()

r(z) 0

= —(A+q@)[Br¢](z) + ¥(z) € X,
therefore Ry (X;) C D(T).
In addition, direct substitution shows that [(A — T)Ry]i = .
In order to show that R, is the resolvent of T, it remains to show that A\ — T is
injective on D(T'). It is clear that the only solution (up to a multiplicative constant) of
Au(z) + q(x)u(z) + (r(x)u(z)), =0 is
e_AR(:E)_Q(x)

r(x)

By contradiction let us assume that the multiplicative constant is different from 0.

If g # 0, we have

R\(0) =

% o AR(2)-Q(2)

1RO = [ e

o (@)

xTo+e e—)xR(a:)—Q@)
> / ——xdx
20 r(x)

Tote dy
> $0/ — =0
w 7@

where we used the fact that —AR(z) — Q(z) > 0 in the interval (z¢,x¢ + €) and the
non-integrability of »~! at x.

If xy = 0, we first notice that for = € (0, ¢),

¢ ds A € ds e\ Mlrlloo
—AR(z) — A | > —/ — )| = - .
‘ eXp( / r<s>>—eXp(||ruoo \ ) Z)
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It follows that

% g—AR(®)-Q(z)
1RO = [ S ada
0

Vv
ﬁ
ml
>
=
&
&
QU
&

1 € re\Mlrlleo
> (—) dxr = 00
Irflc Jo Nz

for any A > ||r]|s. This is impossible since R)(0) € X. Therefore A\l — T is injective.
Hence the resolvent R(\,T') of the operator 1" is equal to R). Since the resolvent is a
positive operator, by the Hille-Yosida theorem, (7', D(T")) generates a positive semigroup
satisfying (5.19). O

Theorem 5.3.1 implies that the operator
(T, D(T)) = (T = ||rllo 1, D(T))) (5.23)
generates a positive semigroup of contractions expressed by

S=(t)h = eIt S ()yh. (5.24)
As a result, to prove the existence of a semigroup solving the growth-fragmentation
equation, we can make use of the Kato-Voigt perturbation theorem.
5.3.2 Growth-fragmentation equation

Let us define B as the realization of B (see (5.13)) on the domain
D(B)=D(T)={y e Xy; qv € X5, ) € AC((x9,00)) and (1), € X1}.  (5.25)

The corresponding Cauchy problem reads:

du
%(t) = [T+ Blu(t) t>0 (5.26)
u(0) = uy,
where
d (o.)
(T + B)Y](2) = ——[r(2)¢(2)] — q(2)d(2) + /+ a(y)b(z|y)¥(y) dy.

Lemma 5.3.2. For any ¢ € D(T), we have

o

/ "Iy + BYl(2) v de = / r(2)0(x) dz — / Tl d@e@ede.  (5.27)

Zo o o
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Proof. Thanks to the Fubini theorem (see proof of Theorem 4.1.1), it is clear that

/ g + Bul(z) wdz = - / d + gl(@)b(e)a da

zo o

for any ¢ € D(T). It remains to show that / [FY](z)xdr = / r(z)y(x) dx, where

o

F is the operator described by (5.16). The appr(z)ach we consider is similar to the analysis
performed in the proof of [16, Lemma 9.7] for the model of fragmentation with decay.

Let A > ||r]|oc and ¢ € D(T') 1. Then ¢ = R(X\, T')¢ for some ¢ € X;. Direct calculation
shows that
[FR, T)o)(x) = =p(z) + (A + q(2)) [R(A, T)¢](x). (5.28)

Now

| O+ @) ROTSI @)
" (5.20)

= /OO ekR(y)JrQ(y)(é(y) (/OO MGAR(x)Q(w)dx) dy.
y

%o r(z)

Also for any y > z(, we have

/OO-T(A + q(x))e—)\R(m)—Q(m)dx _ /Oo o ie—AR(z)—Q(r) dr
Yy T(ZE) ) dl’

= / MR- gy |y DU _ [y e Me)-Qla)
Yy

r—00

where we used integration by parts. Note that lim ze M ®~Q®) = . In fact

T—00

A
lIrfloo

To+ € 0

X

x
0 < e ME@)=Q@) < =M@ < g oxp (—)\/ ﬁ) <
zo+e T(S)

as x — oo, where we used r(x) < [|7]| x and A > ||r||» respectively. Hence

/ OO[Fz/f] (z)xdr = / OO[FR()\, 7)) () x dx

o
00

_ AMUWTOW) (1)) (/Oo e—/\R(x)—Q(x)dx) dy
Y
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Proposition 5.3.3. There is an extension G of the operator T + B that generates a
substochastic semigroup (Sz(t))i>0 of bounded linear operators on Xy. This semigroup,

for arbitrary ¢ € D(G) and t > 0, satisfies:

D S5ty = G0 (5.30)

(S(t))i=0 can be obtained as a strong limit in Xy of semigroups (S,(t))i=0 generated by
(I'+7rB,D(T)) asr — 17 if b € Xy, then the limit is monotonic.

The generator G of (Sz(t))e>0 is characterized by:

M —G) 'y = i(n —T) B —T)"" (5.31)

n=0

fory e Xj.

Proof. By (5.23), the operator (T, D(T))) generates a substochastic semigroup (S7(t))i>0-
We obviously have that By > 0 for any ¢ € D(T),. Also by (5.27),

/ “(Fe + Boyede < / T rlloez — r(@))i(a) do

X0 xo
- [+ g ds
zo
<0.
Consequently the assumptions of Theorem 2.3.5 are satisfied. m

Theorem 5.3.4. There is an extension G of the operator T + B given by
(G, D(G)) = (G +[Ir]lee], D(G))

which generates a positive semigroup (Sg(t))s0 = (=S5 (t))i=0 in X1. Moreover, the
generator G is characterized by:

e e}

M =G) =Y (M =T)'[BA -T)"'"y (5.32)

n=0

for € X1 and A > ||r]| .

Proof. The argument used follows similar lines to that used in [16, Proposition 9.29]. For-
mula (5.32) is obtained directly from (5.31). In fact since A\l —G = (A—||r||oo) I — G, it is
clear that R(\, G) = R(N, G) for A > ||r||os, where N = A— ||| so. To prove the first part
of the theorem, we note that operator T was constructed from T by the substraction of
the bounded operator ||7||s/. Also the approximating semigroups (.S, (t)):>0 mentioned
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in the previous proposition are generated by (T — ||7||ecd + 7B, D(T)), 0 <r < 1. In
addition,
lim S, (t)y = Sz(t)y (5.33)

r—1-

in X;, uniformly in ¢ on bounded intervals. We introduce the semigroups (S.(t))i>0 :=
(elrll=tS, (#));>0 generated by T 4 rB. Since multiplication by el"l=* does not affect con-
vergence, (5.33) implies that (S.(t)):>0 converges strongly to the semigroup (Sg(t))i>0 =

(ell=tS4(t))i>0 generated by G = G + ||7[|oo!. -

5.4 Case of r! integrable at z

The approach in this section is analogous to the work of [18] where the abstract space
Xo1 was used and the linear boundedness of the fragmentation rate assumed. Working
in the bigger space X, we can extend the work of [18] to general fragmentation rate
kernels.

5.4.1 Transport semigroup

The transport problem reads:

d—t(t) = Tu(t)
1im r(@)u(t)(@)] = / By ut)(y)] dy, (5.34)
u(0) = wug

The first step is to restrict the operator T' to a domain in which the boundary condition
is satisfied. In this respect we introduce T as 1" restricted to

D(Ty) = {¢eD<T>: lim r(z)() = / " Blly) dy}. (5.35)

27—>CE3—

The general solution of the resolvent equation

d
Au(@) + - [r(z)u(@)] + g(z)u(z) = ¥(@),
is in the form -G
- —AR(x)—
u(@) = [Ra)(z) + = =5 (5.36)

where ¢ is a suitable scalar and

~ “AR(z)-Q(z) ~

Balir) = o [ (5.37)
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where

ﬁ(x):/x%, and @(x):/x%ds. (5.38)

In the following lemma, we collect some identities and estimates that appear throughout
this chapter.

Lemma 5.4.1. Let A > [|r||o. Then

(a) For any o < x < 2" < 00,

I( //) /z// 67)\1%(8) d 1 )\E( ) (5 39)
T, T = —FS8das S — xe ‘ ) :
. r(s) A=l
(b) o -
/ A=) g < / ) g5 < o0o: (5.40)
o xo

(¢) For any xy < x < 2" < o0,
ot o [ Ot
’ . r(s)

_ e \R@)-Q) —x’/eAE(””/')@(“N)Jr/ e MEO-QE) gg: (5.41)

T

sds

(d) In particular,
J (g, 00) < 0. (5.42)

Proof. [18, Lemma 2.1]. O

We denote by Ty the operator T" with zero boundary conditions.

Lemma 5.4.2. Under the adopted assumptions, if A > ||r||se, then R(\, Ty) = R defines
the resolvent of (Ty, D(T0)) and satisfies the estimate

1R, To)llx (5.43)

< —.
A= Irlle
Proof. [18, Lemma 2.2]. O

Next we turn our attention to the problem with 3 # 0 and we set

k= o[ Blloo + 7l oo- (5.44)
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Lemma 5.4.3. For any A > &, the resolvent R(\, 1) of the operator (T3, D(1p)) satis-
fies
R()\, T/@) = R(/\7 TO) + (I))\,/@R(/\v T0)7 (545)
where B4
€A < 0,y >
q; — 2
roY r (1— < B,r ey >)

Furthermore the resolvent R(\,Tj) satisfies the estimate

and ey(z) = e M) Q)

IR T < 3. (5.46)
Proof. [18, Lemma 2.4]. O
5.4.2 Growth-fragmentation equation
The growth-fragmentation equation reads:
@(t) = [Ts+ Blu(t) t>0
dt (5.47)

u(0) = uo,

Note that if a € Ly((xg,00)), the operator B is bounded. There is a semigroup
(S1;48(t))i=0 on X, associated with (5.47) generated by (T + B, D(1}3)). In their
article [18], the authors proved a similar result under the assumption that the frag-
mentation rate is linearly bounded. In this section we extend this result to general case
a € Lo 10c((z0,00)), but for the coagulation term of the form (5.7).

Lemma 5.4.4.
D(T3) C D(B). (5.48)

Proof. Indeed let ¢ € D(1p), then by definition of D(7}p), it is clear that ayy € X;. It

follows that
1Byl = / / a(y)blaly)ly) dy

< [t (/ jbmwxdx) dy

< / o(w)laly)y dy = ] < oo,

o

T dr

where we used (5.5). Therefore ¢ € D(B). O

Let us define N
(Tﬁ, D(Tg)) = (Tﬁ — /ﬁ}[, D(Tﬁ)) (549)
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Lemma 5.4.5. For any ¢ € D(Tj)4, the operator fg + B :=Ts — kI + B satisfies

/ m[(fg + B)()|(z)x dx < 0.

zo

Proof. Let ¢ € D(Ts)4. Integrating by parts, we have

1 Z,//

[ b@i@lads = arai) - a'r@e) - [ r) s,

,dx i

for any o < 2’ < 2" < o0.

Because (1), € X, the left hand side converges to / O [r(x)(x)]x dr and

'r(x () —>x0/ B(x)Y(x)dr as @’ — xy and 2”7 — oo. Since r € X, 1
is 1ntegrable on (xg,00) and so the last integral on the right hand side converges to

r(z)u(x)dz. It follows that z"r(x")i(x”) converges to a limit [ as 2" — oo. Follow-

zo
ing [18, Lemma 2.5] we suppose that [ # 0. Then r(z)y(x) > va~! for some v > 0 and
for large enough z, which contradicts the integrability of r¢. Thus

lim 2"r(z")y(2") = 0. (5.50)

! — o0

Therefore

/OOO(TmZJ + BY)xdr = xg h B(x)y(x) dx + /OO r(z)y(x) dx

—/oo[d+g](x)w(x)xd:z:. (5.51)
Hence
/ (Tptp + B)xda < — / (kx — zof(x) — r(z))¢(x) dz
- [+ @ <o.
O]

Theorem 5.4.6. There is an extension Gg of T + B given by
(Gs, D(Gp)) = (G + £, D(Gp))

that generates a positive semigroup (S, (t))e=0 = (e“tSéﬁ (t))e>0. Moreover, the generator
G is characterized by:

(M = G)~o = S = Ty) [BO — T3) " (5.52)
for e Xy and A > k. )

Proof. Similar to the proof of Theorem 5.3.4. O
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5.5 Honesty

The theory of honesty of substochastic semigroup was developed in [11, 12, 16, 13, 17].
This section provides some applications of this concept to our model. The purpose of this
section is to provide sufficient conditions for honesty of the semigroups (S¢(t)):>0 and
(Sg,(t))i=0 defined via Theorem 5.3.4 and Theorem 5.4.6 respectively. We shall expand
the analysis of honesty developed in [12] to populations with zo # 0 as we analyze
honesty for (S¢(t));>0. Furthermore we shall prove honesty of the semigroup (Sg,(t))e=0
without assuming linear boundedness of the fragmentation and imposing finite number
of daughter particles as in [18] thanks to the fact that we work in the space X;. However
the ideas and calculations for honesty of (Sg(t))r>0 and (Sg,(t)):>0 are analogous to the
analysis in [12] and [18] respectively. In this view we require the theory of extensions of
operators.

Define by £ the set of measurable functions that are defined on (x,00) and take values
in RU {—o00,00}, and , by E, the subspace of £ consisting of functions that are finite
almost everywhere. The space £ is a vector lattice with respect to the usual relation “<
almost everywhere”. Moreover, X; C £ C £ with X; and E being sublattices of £.

We consider the operator 7 (given by (5.12)) on the domain
D(T) ={y € X1; rp € AC((xg,0)) and 0.[r] + qip € E},

and the restriction 7 of 7 in the domain

D(Ty) = {v € D(T); 1lim r(2)(z) = / " Blyly) dy.

:E—>:L‘a_

Similarly, we denote by B the operator defined by the expression (5.13) on D(B) = {¢ €
Xy; By € E}. Using these concepts, we can define operators that can be thought of as
the maximal extension of 7'+ B and Ts + B in X; as follow:

[Gy](x) == [TY](x) + [BYl(x),  [Gs¢](x) := [T5¢](x) + [BY)(),

defined on the domain D(G) = {¢ € D(T)ND(B); =z — [GY](z) € X1} and D(Gs) =
{Y € D(T3) N D(B); x= — [Gg¢](xr) € Xi} respectively. Accordingly we consider
the operators R(A) and Rg(\) extending R(A,T) for A > 7 and R(\, 1) for A > &

respectively and defined by the following expressions:

e—/\R(x)—Q(x) x
ROWI@) = o [ 00y ay, (5.59)

on the domain D(R(A)) ={¢Y € &; = — [R(\)¢Y|(z) € E} and

. 5)\ < 57R0(>\>¢ >
RI@(A)@Z) = RO()\>¢ + 71_ < ﬁ)r_l(?)\ >

(5.54)
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on D(Rg(N\) ={v €& z— [Rsg(NY](x) € E}, where
e~ AR@)-Qx) px
R ulr) = [ R ay

r@) Ja

Note that since the kernels of B, R(\) and Rz(\) are nonnegative, the existence of the
respective integrals is equivalent to the existence of the positive and negative parts of
the integrands. It can be shown as in [16, Section 9.3] that G C G and Gg C G, so that
the extensions are defined correctly.

The usefulness of the concept of extensions is illustrated by the following observation.

Proposition 5.5.1. (i) Any function ¢ € D(G) is continuous on (xg,0).
(11) Any function 1 € D(Gg) is continuous on (g, 00).

Proof. Similar to the proof of [12, Proposition 5.2]. m

5.5.1 Honesty of the semigroup (S¢(t))i>0

A vital role in the following considerations is played by the following lemma.

Lemma 5.5.2. Let B and R(A) be the extensions introduced above. If for some ¢ €
D(R(N))+, both ¢ and BR(\)Y belong to Ly ([, n], xdx), where xy < a < n < 00, then:

[ (0@ + BRI + ROV @) ds

n

— () [ROE) + / " ) RO() ( / b(z\y)xdw) dy

+ (@) RO (@) dr — / L d(@) RO @)z de (5.55)
- / " @R @)z dr + ab(@)R(A)] (0)
- [ atRw) ( JE dx) dy.

o

Proof. The method we use is analogous to the proof of [16, Lemma 9.12] for fragmen-
tation with mass loss. Changing the order of integration by the Fubini theorem we
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Thus we can write
/ "BROY(2)eda
- / "\ + () ROV w)ydy — A / ROV () dy — / " () ROV (9)udy

+ a

[ ROy + / ) ROI) ( | xb(a:|y>da:) dy
- [ atoroyeio ([ abtaliis ) ay
S A A A (5.56)

AR TR (5 )dS) ydy

R(s)+Q(s )¢ (/ e MR(Y)-Qly dy)d
/ AR()+Q(s )1/)()(/a d o~ MR-y dy)
s

eAR 5)+Q(s )w ( e AR(s)-Q _,76 R(n)—Q(n) +/n e—AR(y)—Q(y)dy> ds

/ MEFR() () ( e MEM-QMm) | /n ekR(y)Q(y)dy> ds.

()\+a e MY =Ry
o
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It follows that

I_/¢ \sds — e Q()/ AREFQ0) (5 ds

+/ e R(8)+Q(s )w(s) (/ne AR(y dy) ds

e MR(@) Q@) / " ARG (5
o

N / " ARG () ( / ! ~ARM—QU dy) s
_ / " p(s)sds — nr(m[ROVE)(@) + ar(a) ROV (a) + / () [ROV(s)ds,

since

n n Y
[ rwrole = [ (e [ ooy a,
a an Zo i
_ / AR 5) ( / e/\R(y)Q(y)dy> ds
+/a 6AR($)+Q(S)¢(S> (/77 —AR(y dy> ds.

Combining with (5.56), we obtain
[ 0@+ FROYI) + NRWa)ods
= ab@)ROI(@) ~ RO + [ "R ([ elnyods ) dy
+ [ r@RopIE@ - [ g@ RO+ [ @R s
- [ atwroslion ([ sbialirir ) do

]

Theorem 5.5.3. If u € D(G), then there are sequences oy, — x§ and ny — o0 as
k — oo such that:

/z :o[Gu](w)xdm = lim (— /a n a(y)uly) ( / a 2b(zy) dx) a
o [ atwut) ([ ale ) ay) (5.57)

+ / :o'r’(x)u(x) da — / :od(:c)u(:c) dx — / :Og(x)u(x) dz.
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Proof. By using the previous lemma, this result can be proved as in [12, Theorem 5.1].
O

We recall that G is defined via Theorem 5.3.4. Using the above the following result can
be established.

Theorem 5.5.4.
If lim ¢(x) = lim a(x) + d(z) + g(z) < 400, then G = T + F, thus the semigroup
Tr—T0 —

T—T0

(Sc(t))i>0 is honest.

Proof. Similar to the proof of [12, Theorem 5.2]. O

5.5.2 Honesty of the semigroup (Sg,(t)):>0

The following lemma plays an important role in the proof of the next theorem.

Lemma 5.5.5. (a) If v € D(Rs(N)), then

(1) ¥ € Li((wo,n)) for any 1 < oo;
(11) Rg(A)Y is continuous on (xq, 00);

(iii)
lim r(z)[Re(A)](z) = / B(x)[Ra(AN)](z) dz. (5.58)

(b) rtey € D(A):={v e Xy; av € X1},
Proof. [18, Lemma 2.6]. O

We recall that Sg, is defined via Theorem 5.4.6.

Theorem 5.5.6.
Assume ¢ = a + d + g is bounded at xq, then

Gy=Ts+ F.

Proof. We make use of the theory of substochastic semigroup. By (5.51) and [16, Theo-
rem 6.13], it is enough to check that

/ W[Gau](x)xdx > / oor(x)u(x)dx— / Ood(x)u(x)xdx

o Zo Zo

_ / oo g(z)u(z)z de + o / Oo B(x)u(z) de,
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on elements of the form u = R(\, Gg), ¥ € X141, A > ||r]|o. We recall (see [16, Remark
6.21]) that if u = R(\, Gg)v, ¥ € X1, then there exists w € E, such that u = Rg(\)w
and Ggu = ARg(AN)w—w+FRz(A)w. Now, if X7 3 u = Rg(N)w, thenw € D(Rg(\)) and,
by Lemma 5.5.5 (a)(i), w € Li((xg,n), xdx) and therefore FRz(N)w € Li((xo,7n), xzdx)
as all other terms of the equality above are integrable. Next, consider the decomposition

Ex < f, Ro(A)w >
rl—<B,r ey >

Rs(MNw = Ro(\w + Ryw = Ro(ANw +

By Lemma 5.5.5(b), fR/ﬁw = FRyw € X; and therefore Ro(ANw € Li((zo,n), zdz).

Hence we can write
Gou = ARo(Mw — w + FRoy(MN)w + ARjw + FRyw,

where each of the first three terms on the right-hand side is in Li((xo,n), zdx) and the
last two are both in X;. Since Ggu € X, we can write

/M[Ggu](a:)xdx = lim U[Gﬁu](l‘)mdw

o =90 Jug
n

= Jim [ ORe(A](@) — w(z) + [FRo(Ae] (@) do

n
+/ (A[Rpw](z) + [FRyw](x))z d (5.59)
xo

where the limit on the right-hand side exists. Since the integral over (zg,7n) of each term
within this limit exists, we can evaluate

/n[fRo(/\)W] (x)xdx = /n (/xoo a(y)b(z|y)[Ro(N)w](y) dy> v do

o o
n

-/ "+ a) [Ro(Nwl () dy — A / "Ro(MNw )y dy — [ RNy dy

o Zo o

+/n“(y)[7€o(%)w](y)ydy+/

o n

- Il—IQ—Ig+I4—|—[5.

o0

o) RaN100) ( [ "ab(ely) i) dy

Using (5.41), we evaluate

L /ﬂ(@w(y))za—;my)‘“” /yaﬂﬁ@@m(s)ds)ydy
2o Ty o

n - -
/ AFOEE) (5) T (s,17) ds

_ / AR)+Q0) )(Sexms)é(s)_nemm)c§<n>+ / ! MG dy> ds

S

= / w(s)sds —nr(n )[Ro()\)w](n)—l—/nr(y)[RO()\)w](y) dy.

z0
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It follows that

/n(_w(x) + [FRo(ANw](z) + A[Ro(N)w](x))z dz

z0
n

= () [Ro(Nw(n) — / 4 RN () dy + / a(y) [Ro(Nw](1)y dy

" o0 1
+ [ R+ [ Rl ([ et ac)
xo n o
Let ug := [Ro(A)w]. Since uy = u — const(r~'ey), we see that uy € X;. Thus rug €

L1((zg,00)) and both dug, gug are in X. Furthermore, there exists a sequence 7, — 00
as k — oo for which ngr(ng)uo(ne) — 0. Indeed, otherwise zr(z)ug(z) > € > 0 for
some ¢ and all sufficient large z. But then r(z)ug(x) > ex~! which would contradict the
integrability of rug. Hence

lim nk(—w(a:) + [Buo)(x) + Aug(x))x dx

k—o0 o

= —/OO q(y)uo(y)yder/oo a(y)uo(y)y dy

o o
o]

= [ty + fim

Zo Nk

o) ([ bl c) dy

zo

To deal with the last two terms in (5.59), we note that w enters the expression through
a constant scalar multiplier and hence first evaluate

/ ) / bl 0 ) w4 [T
a(y)b(x|y) ————dy | xdx + / N yay
v \Jx r(y) w  T)

00 e~ R(Y)-Q(y) 00 —AR(y)-Q(y)
— / a(y)—————ydy + )\/ ———ydy
x0 z

(y) 0 (y)
( ) %0 ( )e—/\ﬁ(y)—@(y) ; 0 ( )e—AE(y)—Q(y) ;
:J:L‘O,OO—/ qy—yy+/ a\Yy)— ~——yay
20 a(y) 20 7(y)
oo o0 e~ MR(y)-Q(y)
= iUo—l—/ e MW)-QW) dy—/ [q—a](y)Tydy,
o xo y

where we used (5.41) with (5.50). Hence we obtain

/ M(A[R’ﬁw] (z) + [BRyw](x))x dz

o
o]

- /W<A+q<y>>mgw]<y>ydy— / 1) Ry (w)y dy + /wa@)mgw](y)ydy

zo o Zo

= wo < B RsNw > + / () [Rw] (y) dy — / " ) R () dy

o o

+ [ atRie s,

x0
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where we used
< 6, RQ()\)M >

< B, Rg(MNw >= )
b, ﬁ( )w 1— < B,r7ley >

Combining the above results, we see that there is a sequence (7 )ren such that

/M[Ggu](x)x dr = lim n[Gﬁu](gy)Q; dr

n—oo J.o
= X B(x)u(z) dx + / r(z / q(x)u(z)xdx
o o o
/ a(x)u(x)x dr + hm ( zb(x|y) d ) dy
> xo/ Oz da:—l—/ r(x / g+ d](x)u(x)z dx
o
which proves the thesis. ]

5.6 Global solution for the evolution equation

The combined mortality, coagulation and mass-growth fragmentation equation reads as:

du
E(t) = [T + B + Nlu(t)
u(0) = uy,

where N defined on the set X7, = {¢) € X; : ¢ > 0} is the realization of the operator N
(defined via (5.14)) on the space X;. We recall that N(0) = 0 and for any ¢ € X, \ {0},

we have
Lo P yg()v(y)(z — y)glz — y)v(z —y) dy
x f;; 29(2)Y(z) dz ’

where y,, is the characteristic function of the interval U = [2z¢, 00).

(NY)(x) == X, (2)

(5.60)

Lemma 5.6.1. The operator N satisfies a global Lipschitz condition on the set Xiy.

Proof. The proof is similar to the analysis performed in the appendix of [14]. Adopting
the notation

00() = ag(a)ole) and  a(o) = [ Oo(x) ds

(©¢ * ©¢)(x)

the operator N can be expressed as No(x) = x,, () )
T

, where ¢ € Xy, \ {0}
and

(06 09)(x) := / " 0(y)00(z — y) dy.

zo
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Fix a function ¢y € X1, \ {0}, set ¢ := esssup{g(z) : 1o < z < oo} and € := a(¢hp)c™ .
Let ¢ be any function from X, \ {0} such that ||t — ¢y|| < e. Then

() = a(tho) + a(y — o) < 2a(th). (5.61)

Note that

Ny(z) — Nipo(z)

o levsen)@ah—v) | (OvxO¥)E) (O Oy))
= X T ) @y e T )
L [Ov e @lati —¥) | O+ i) O — w)](x)

B XU( ) m(wo)a(w) +XU( ) -7304(%) ’

where we used linearity of a and properties of the convolution. It follows that

a0 — ¥) / (00 % O0)(x) dz
ING - Nl < r

a(o)a(?)
[ 100+ ) <166 - o)l (o) da
I 0] (5.62)
Because . . )
[evsonwin= | [“©uwadd = e
and N 0 O
|18+ i)+ 00 — i) w)ds = o+ s)a — va).
the previous ine;uality vields
o iy < A v oo wledy )
< 5ally — o)
< Scl[th — o1, (5.63)

where we used linearity of o and applied (5.61).

Now we check this inequality for all ¢,¢ € Xi4 \ {0}. Fix ¢, € X1 \ {0} and let
or = (1—t)p+ty for t € [0, 1]. Since the function t — a(¢;) is continuous and a(¢;) > 0
for each t € [0, 1] we have inf; a(¢;) > 0. Let € = ¢ 'inf; a(¢;). Then (5.63) implies that

IN¢s — Noy|l1 < 5c||ps — @¢|l1 provided that — ||ps — o1 < E.
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Let n be an integer such that n > ||¢ — ¢||1/€ and let ¢; = i/n for i = 0,1,...,n. Then
l|oe, — b, |1 < E and consequently:

IN¢ = Noplly < INéy, = Now,_, |h

i—1

<5¢3 6 — dul
i—1

= 5c||¢p — ¥l1,

(5.64)

where we used the fact that ¢, — ¢y, _, = v for any i = 0,1, ...,n. Furthermore by

(5.8), ||IN¢|l; < / zg(z)(z) de < c[[t]; for any ¢ € X;,. As a result the operator N
is continuous at O.OTherefore inequality (5.64) passes to the limit at ¢ =0 or¢p =0. [

Theorem 5.6.2. (i) Let uy € D(G) N X14. Subject to the initial condition u(0) = uo,
the equation

du
(0 = Glu(t)) + Nu(t) (5.65)

has a global unique solution.

Proof. First we recall that the solution u of (5.65) is the unique solution of the integral
equation

t
u(#) = Se(t)uy + / Se(t — )Nu(s)| ds, ¢ > 0, (5.66)
0
where (S¢(t))i>0 is the semigroup generated by the operator G.
Let
Y= ([0, 4], X14)
with norm

olly = max{llo(®)lly: 0 <t < h}.
Moreover, let B
T:={veY: vt)e Bluy,r)N X4 Vt €0,t1]},
where 7, is a non-negative real number.

Define the mapping Q on T as follow:
t
(Qu)(t) = Sa(t)f +/ Sc(t —s)Nv(s)]ds, 0 <t < t.
0

Then Q(T) C Y and (Qu)(t) € Xi4 for all t € [0,¢1]. The proof of the existence
of a unique solution v € T to the equation u = Qu is similar to the calculations
performed in Theorem 4.2.6. Consequently the integral equation (5.66) has a unique
solution v € C([0,¢1], X;4). Since N is globally Lipschitz, the existence of a global
strong solution to problem (5.65) follows. O]
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Theorem 5.6.3. Subject to the initial condition u(0) = ug € D(G) N X1y, the equation

% 6) = Galu(t)] + Nlu)] (5.67)

has a global unique solution.

Proof. The proof is similar to the analysis above with the operator G. O]



Chapter 6

Nonlocal Continuous Fragmentation
Processes

6.1 Introduction

An initial-value integro-differential problem describing multiple fragmentation processes,
where the fragmentation rate is size and position dependent and new particles are spa-
tially randomly distributed according to some probability density is investigated by
means of substochastic semigroup theory and approximation techniques. The existence of
a semigroup is established and, under natural conditions on certain coefficients, the gen-
erator of this semigroup is identified. In particular we prove the existence and uniqueness
of a nonnegative mass-conserving solution and provide sufficient conditions for honesty.

6.2 Description of the model and assumptions

We focus on continuous models; that is, we assume that the mass of a particle can be
an arbitrary positive real number. The starting point is to describe the state variable of
the problem. The state at a given time ¢ is the repartition at that time of all aggregates
according to their size m and their position x. In terms of m and z, the state of
the system is characterized at any moment ¢ by the particle-mass-position distribution
u = u(t,m,z), (u is also called the density or concentration of particles), where u :

R+ X R+ X R3 — R+. Thus,
P
/ / u(t, m, x)dxdm
n JR3

is the number of particles having mass between n and p and

P
/ / u(t,m, z)mdxdm
n JR3

86
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is the mass contained in particles in R® having mass within this range.

Definition 6.2.1. The fragmentation rate a = a(m, x) describes the ability of aggregates
of size m and position x to break into smaller particles.

During the unit time, a fraction a(m,z) of aggregates of size m and located at z are
undergoing breakup. We assume that

a € Lo 10e(Ry x RY). (6.1)

Once an aggregate of mass s and position = breaks, the expected number of daughter
particles of size m is a non-negative measurable function b(m, s, z) defined on R x R x R3
with support in the set

{(m,s) €ER. xR, :m < s} x R%.

After the fragmentation of a mass s particle, the sum of masses of all daughter particles
should again be s, hence it follows that for any s > 0, v € R3

/O b, s,)dn — 5. (6.2)

Furthermore the expected number of daughter particles produced by fragmentation of a
mass s particle (with position z) is, by definition, given by

/0 “b(n, s, 2)dn. (6.3)

In case of binary fragmentation [14, 38|, it is straightforward that for a.a z € R3,
b(m,s,z) = b(s —m,s,x) for all m,s, s > m, and

/ b(m,s,z)dm = 2 for all s > 0. (6.4)
0

After cluster fragmentation new originating clusters have different centers distributed
according to a given probabilistic law b(-,m, s,y). This is the probability density that
after a break up of an (s)- aggregate (with the center at y), the new formed m-aggregate
will be located at x. Therefore

/ g(x,m, s,y)dr = 1. (6.5)
R3

The equation describing the evolution of the particle-mass-size distribution function for
a continuous system undergoing fragmentation can be derived by balancing loss and gain
of particles of mass m (with position ) over a short period of time. From the definitions,
at any time ¢, the loss term is a(m, x)u(t, m,z) and the gain term

/ / a(s, 1)b(m, 5,9)5(z, m, 5,y )l 5,y)dyds.
R3

m
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Therefore the whole equation reads

ou
—(t,m,x) = — a(m, z)u(t,m, )
ot (6.6)

T / / a5, y)b(m, 5, y)b(a, m, 5, y)ult, s, y)dyds.
m R3

The total mass of the ensemble at time ¢ is the quantity

/ / u(t, m, x)mdxdm, (6.7)
o Jrs

thus the natural space for analysis is
X = Li(R; x R®* mdxdm). (6.8)

In order to make use of the semigroup theory of linear operators we need to complement
(6.6) with the initial mass-position distribution

u(0,m,z) = up(m, x), a.e (m,z) € Ry x R?, (6.9)

where ug € X.

In what follows we denote by A and B the expressions appearing on the right-hand side
of the equations (6.6); that is,

[AY](m, z) = —a(m, x)Y(m, z), (6.10)

and

Belm.o) = [ [ ats.pbm.s.pbam. s p)ils. dvds, (6.1)

defined on all measurable and finite almost everywhere functions v for which they make
pointwise (almost everywhere) sense.

6.3 Analysis

We introduce operators A and B in X defined by
[Au](m, z) = [Au](m,z),  [Bul(m,z) = [Bu](m, ) (6.12)
and set D(A) ={¢y € X; ay € X}.

Lemma 6.3.1. (A+ B, D(A)) is a well defined operator.
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Proof. In order to prove the first part of the theorem, we need to show that BD(A) C X.
Let uw € D(A),, changing the order of integration by the Fubini theorem, we obtain

/ Bu(m, z)mdzdm
o Jrs

= [TV et ([ om s, o) uts. s mmay
_ /R 3 ( / h / " ma(s,y)b(m, s,y)u(s,y)dsdm) dy
_ / (/ / ma(s, y)b(m, s, y)u(s, y)dmds) dy

[

/ s, y)u(s,y)sdyds,
R3

where we used (6.5) and (6.2) respectively. Because u € D(A) it follows that
/ Bu(m, x)mdzdm < +oc.
o Jrs

The result follows from the fact that any arbitrary element u of D(A) can be written in
the form u = u, —u_, where uy,u_ € D(A),. O

Theorem 6.3.2. There is an extension G of A+ B that generates a positive semigroup
of contractions (Sa(t))i>0 on X. Moreover, for each uy € D(G) there is a measurable
representation u(t,m,x) of Sq(t)ug which is absolutely continuous with respect tot > 0
for almost any (m, ) and such that (6.6) is satisfied almost everywhere.

Proof. We claim that (A, D(A)) generates a positive semigroup of contractions. In fact
because the operator A is a multiplication operator on X induced by the measurable
function a, it is closed and densely defined [31]. Also for any A > 0, it is obvious that
Al — A is bijective and the resolvent R(A, A) of A satisfies the estimate

1
IR, A)pll < 1] (6.13)

for any ¢ € X. Furthermore for any positive A, the operator R(\, A) is nonnegative.
Therefore (A, D(A)) generates a positive semigroup of contractions.

It is clear that (B, D(B)) is positive. Furthermore for any u € D(A), by the calculations
in the previous lemma, we have

/ (Au + Bu)(m, z)mdxdm
R3

= /OO s [Au](m,x)mdxdm+/ooo ([Bu}(m,a:)mdxdm

3 R3
= / / —a(m,a:)u(m,:r)mdxdm+/ / a(s,y)u(s,y)sdyds = 0.
0 R3 0 R3
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Thus the assumptions of Theorem 2.3.5 are satisfied. Therefore there is an extension GG
of A+ B generating a substochastic semigroup (Sg(t))t>0. Also for any ug € D(G), the
function

t— SG (t)UQ

is a C'-function in the norm of X and satisfies the equation

d
ESG(t)UO == GSG<t)U0, (614)

where the equality holds for any ¢ > 0 in the sense of equality in X. The initial condition
is satisfied in the following sense
lim Sg(t)uy = uo, (6.15)

t—0+
where the convergence is in the X-norm.

In order to prove the second part of this theorem we make use of the theory of extensions
and the theory of L spaces [16]. Let E be the set of finite almost everywhere measurable
functions defined on (0, 00) x R3. We recall that E is a lattice with respect to the usual
relation (< almost everywhere), X C E and X is a sublattice of E. We denote by X and
E., the positive cones of X and E respectively. Also we introduce the operator B defined
such that for any nondecreasing sequence (¢, )nen in X4 with sup,,cy ¥n = ¢ € EL,

By := sup Bi,. (6.16)

neN

Since B is an integral operator with positive kernel, Lebesgue’s monotone convergence
theorem yields that B = B. Thus, [16, Theorem 6.20] yields

GCA+B.
Hence S¢(t)up satisfies
{%S@(t}ﬂg} (m,z) = [ASq(t)uol(m, z) + [BSe(t)uo)(m, x), (6.17)

for each fixed ¢t > 0, where the right hand side does not depend (in the sense of equality
almost everywhere) on what representation of the solution S (t)ug is considered.

Making use of the fact that X is an L-space, from Theorem 2.1.7, we have that since the
function Sg(t)ug is strongly differentiable, there is a representation u(t, m, z) of S¢(t)ug
that is absolutely continuous with respect to ¢t > 0 for almost any (m,z) € Ry x R3, and
that satisfies

% ult, ) = [iSG(t)uo] (m, )

dt
for any ¢ > and almost any (m, ). Hence, taking this representation, we obtain that
ou
E(t,m, z) = —a(m,x)u(t,m,x) (6.18)

+/ /a(s,y)b(m,s,y)g(:mm,s,y)U(t,S,y)dyds
R3

m
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holds almost everywhere on R, x R®. Moreover, the continuity of u(t, m, x) with respect
to t for almost every (m,x) shows that

lim wu(t =7
Jim u(t,m, x) =u(m, z)

exists almost everywhere. From (6.15) we see that there is a sequence (t,,),en converging
to 0 such that
lim w(t,, m,x) = ug(m, ),

n—oo

for almost every (m, ). Here we can use the same representation as above because we
are dealing with a (countable) sequence. Indeed, changing the representation on a set
of measure zero for each n and further taking the union of all these sets still produces a
set of measure zero. Thus uy = u almost everywhere. O]

On account of this result we use the same notation for the abstract X-valued functions
of t and their representations as scalar functions of several variables, bearing in mind
that we select a ‘proper’ representation. Thus, for example, for u(t) = Sq(t)ug (with
up € D(Q@)), by u(t,m,z) we mean the representation satisfying (6.18).

In general, the function Sg(t)ug is not differentiable if uy € X\D(G). Therefore it
cannot be a classical solution of the Cauchy problem (6.14), (6.15). However it is a mild
solution, that is, it is a continuous function such that

¢
/ u(r)dreD(G) for any t >0,
0
satisfying the integrated version of (6.14), (6.15):
t
u(t) = ug + G/ u(T)dr. (6.19)
0

Corollary 6.3.3. If ug € X\D(G), then u(t,m,x) = [Sq(t)uo](m,x) satisfies the equa-
tion

u(t,m,z) = uo(m,x)—a(m,x)/o u(r,m, z)dr + (6.20)

/moo /R3 a(s, y)b(m, s, y)b(x,m, 5, y) (/Otu(ﬂs,y)d7> dyds.

Proof. Because u is continuous in the norm of X, we can use (2.2) to claim that
a(m, ) fotu(ﬂm,a:)dT is defined for almost any (m,x) and any ¢, and hence we can
write

{(A 4+ B) /0 tu(f)df} (m, 2) = —a(m, z) /0 u(rm, )dr (6.21)

+/OOO /}R3 a(s,y)b(m, s,y)b(z,m, 5,y) </OtU(T,s,y)d7-) dyds.



CHAPTER 6. NONLOCAL CONTINUOUS FRAGMENTATION PROCESSES 92

Thus, combining the result used in the previous theorem that G C A+ B with (6.19) we
obtain (6.20). O

Next we provide a fairly general condition for honesty of (Sg(t)):>o-

6.4 Honesty

In the physical processes modeled by the fragmentation equation the total mass of the
system is expected to remain constant throughout the evolution. It is formally expressed
by (6.6) as the mass rate equation can be found by multiplying (6.6) by m and integrating
over (0,00) x R®. Thus by (6.2) and (6.7) we obtain

d oo
— / mu(t, m,x)dxdm = 0, (6.22)
dt 0 R3

which agrees with the physics of the process as fragmentation should simply rearrange
the distribution of masses of the particles without altering the total mass of the system.

However, the validity of (6.22) depends on certain properties of the solution u that we
tacitly assumed during the integration and which are far from obvious. In fact, by
analyzing models with specific coefficients, several authors have observed that the local
version of (6.22) is not valid [57]. In other words, there occurs an unexpected mass loss in
the system. In local fragmentation, the unaccounted for mass loss was termed shattering
fragmentation and was attributed to the phase transition in which a dust of particles with
zero size and nonzero mass is formed. The presence of x in (6.22) suggests that honesty
in nonlocal fragmentation depends also on the spatial properties of the fragmentation
kernels. In this section we provide sufficient conditions for the fragmentation semigroup
to be honest for general coefficients.

Lemma 6.4.1. Assume that for any g € X, such that —ag + Bg € X we have the
inequality

/OOO /R3(—a(m, x)g(m,x) + [Bg|(m, z))mdxdm > 0, (6.23)
then G = A+ B. Thus the solution u(t) = Sq(t)uy satisfies

& [ sotwuotm, oymdzdm = LlSe(wyuol =0

it Jy o dt
and for any 0 < uy € D(G).

Proof. The method we employ is analogous to that used in [16, Theorem 8.5]. Assume
that for any g € X, such that —ag + Bg € X the inequality (6.23) holds. By ([16],
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Theorem 6.13 and Theorem 6.22), it is enough to show that for any h € F, such that
—h + BLh € X the following inequality holds,

/OOO /RB [LA](m, x)mdzdm + /OOO /Rg(—h(m, ) + [BLA)(m, z))mdzdm > 0,

where F:={h € E; (14+a)'he€ X}, L: F, — X is defined such that Lh := (1+a)"'h
and B is defined via (6.16). We recall that By = B for any ¢ € D(B). Now let h € F.
such that —h + BLh € X, let us set g := Lh, it is clear that g € X ;. Furthermore

—ag + Bg = —aLh + BLh = Lh + (—h + BLh) € X.

Since g satisfies the assumption, we have that
/O h /R (LK), 2y + /0 N /R (=h(m,2) + [BLR](m, 2))mdzdm
=[] (atm.) = 1+ am.a))g(m, ) + (Bol(om, )i
— [ [ (atm.atm. ) + (B, a)mdadm > o

]

Theorem 6.4.2. Assume that there exists a real-valued function @ = a(m) € Luo 10e(R.)
such that a(m,z) < a(m) for almost all (m,z) € Ry X R3, then the semigroup (Sg(t))i=o
is honest.

Proof. Making use of the previous lemma, it is enough to prove that for any g € X,
such that —ag + Bg € X, the inequality

/ / (—a(m, x)g(m,z) + [Bg](m, x))mdxdm > 0
0o Jms
is satisfied. We have

/Ooo Ag<—@(m7w>g(m, ) + [Bgl(m, x))mdzdm

R R
= lim (/ / —a(m,x)g(m,x)mdxdm—i—/ / [Bg](m,x)mdxdm).
oo \Jo Jrs 0 Jr3
Also by (6.5),
R
/ / [Bg](m, x)mdxdm
0o Jrs
R 00 .
= / / /a b(m, s,y) (/ b(m,x,s,y)dﬁv>g(s,y)mdydsdm
0 m R3 R3
R 0o
= / (/ / ma( m,s,y)g(s,y)dsdm) dy.
R3 0 m
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Furthermore by (6.2),

/OR /OO ma(s,y)b(m, s,y)g(s, y)dsdm

m

= WR(y)+/O /Osma(s,y)b(m,S,y)g(s,y)dmds

= WR(y)—I—/O sa(s,y)g(s,y)ds,

00 R
where for any y > 0, Wg(y) = / / ma(s,y)b(m, s, y)g(s,y)dmds > 0. Combining,
r Jo

for any R > 0 we have

/oR /RS(—a(m, z)g(m, x) + [Bg|(m, z))mdzdm

:/OR /RS(—[GQ](W,$)mdxdm+/]RS (WR@) +/0Rs[ag](s,y)d8) dy

= [ Wg(y)dy > 0.

RS

Therefore

/Ooo /Rg(—a@”, z)g(m, ) + [Bg|(m, r))mdrdm

= lim Wr(y)dy > 0.
R—o0 R3

O
The previous theorem shows that the spatial distribution of the particles does not in-
fluence conservativeness of the system when the fragmentation rate is bounded by a
size only dependent function. In other words nonlocal models with fragmentation rate
a(m, ) bounded as |z| approaches infinity behave like local models, therefore are conser-
vative provided that the fragmentation rate is bounded as m approaches zero. A major

problem arises when the fragmentation rate a(m,x) becomes infinite as |z| is close to
infinity. The next theorem gives a sufficient condition for honesty in that case.

Theorem 6.4.3. Assume that
a € Lo, 1oc(Ry x R?) (6.24)

and there exists C' > 0 such that
a(s,y)/ g(m,x, s,y)dr < C (6.25)
z[>]y|

for almost any m, s,y € R3, then the semigroup (Sg(t))i>o is honest.
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Proof. Considering (6.24), for any 0 < Ry, Ry < oo we have that ag € Li([0, Ry] %
B(O, Ry), mdzdm), where B(O, Ry) = {x € R%|z| < Ry}. Since —ag + Bg € X, it
follows that Bg € Ly([0, R1] x B(O, Ry), mdzdm). In this respect,

/0‘” /RS(—a(m, z)g(m, z) + [Bgl(m, x))mdzdm =

R1 Rl
lim (/ / —a(m, z)g(m, x)mdxdm +/ / [Bg](m, x)mdacdm) :
Ri,Re—o0 \ Jo  JB(O,R,) 0 JB(O,Ry)
We have

Ry
/ / [Bg|(m, x)mdxdm
0 B(O,R2)
Ry 00 N
= / / (/ / a(syy)b(m,8;Z/)b(l’,m,s,y)g(s’y)dde) mdwdm

Ry S ~
= H(R17R2)+/ /// a(s,y)b(m, s,y)b(z,m, s,y)g(s, y)mdrdmdyds,
0 R3 J0o JB(O,Ry)
where

o) Rq .
H(Ry, Ry) — / / / / a(s,y)b(m, s, y)b(x, m, 5,y)g(s, y)mdadmdyds > 0.
Ry R3 JO B(O,R2)

It follows that

Ry
/ / [Bg|(m, x)mdxdm
0 JB(O,Ry)
Ry S ~
/ /a(s,y)g(s,y) (// b(m,s,y)b(aﬁ,m,s,y)mdwdm> dyds
o Jrs 0 JB(O,R)

Ry s _
/ / a(s,y)9(s,y) (/ / b(m, s,y)b(x, m, s, y)mdfvdm> dyds.
0 JB(O,Ry) 0 JB(O,R2)

v

v

Thus

Rl Rl
/ / [Bg|(m, x)mdxdm 2/ / a(s,y)g(s,y)sdyds
0 JB(O,R) 0 JB(O,R)
Ry S ~
—/ / a(s,y)g(s,y) (/ / b(m,s,y)b(fc,m,s,y)mdrdm> dyds.
0 B(O,R2) 0 |z|>Ra

Hence

Ry Ry
/ / —a(m, z)g(m, x)mdxdm +/ / [Bg](m, z)mdxdm
0 JB(O,Ry) 0 JB(O,Ry)

R1 s .
> —/ / a(s,y)9(s,y) </ / b(m, s, y)b(z,m, s,y)mdl’dM) dyds.
0 B(O,R2) 0 J|z|>R2
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By the assumption, for any y € B(O, Rz), we have

a(s, y)/ E(m,x, s,y)dz < a(s,y)/ g(m,x, s,y)dz < C.
|z|>R2 [z|>]y]

This implies that

/ / a(s,y)9(s,y) < / / b(m,s,y)g(%m,s,y)mdwdm) dyds
0 JB(O,Ry) 0 J|z|>Ry

< C'/ / g(s,v) </ mb(m,s,y)dm) dyds
o Jrs 0

< C/ / sg(s,y)dyds < 0.
o Jms

By the dominated convergence theorem,

Ry s ~
lim / a(s,y)g(s,y) ( / / b(m, s, y)b(x, m, s,y)mdxdm) dyds
Ri,R2—=00 Jo  JB(O,Rs) 0 Jlz|>Ry

= / //ma(s,y)g(s,y)b(m,s,y) <1— lim g(x,m,s,y)dx) dmdyds
o JrsJo
0.

Rz—o0 B(OvRQ)

Therefore

/Ooo /IR3(_a(m, x)g(m,x) + [Bg|(m, z))mdxdm > 0.
O

This theorem demonstrates that the process is honest if at infinity daughter particles
tend to move back into the system with a high probability described by the inequality
(6.25). Note that the analysis developed in this thesis in the space R? is also valid in one
- and two- dimensional spaces R and R?. We shall illustrate the usefulness of Theorem
6.4.3 by the following examples in the physical space R:

e In the first example daughter particles from the position y > 0 are uniformly
distributed in the unit ball centered at y+(y) — % and daughter particles from the
position y < 0 are uniformly distributed in the unit ball centered at y —v(y) + 3,
where 0 < y(y) < 1 is a function. The fragmentation rate a is a position only
dependent function. By Theorem 6.4.3 the existence of a constant 7 such that
v(y) < % (for almost any y € R) guarantees honesty of the model.

|yl

e We consider the model a(z) = |z|", n > 0 and b(z,y) = Brexp(—|zyl). It is

obvious that a(z) — oo as |x| approaches infinity. We have

lim |y\"/ 9} exp(—fayl)da = lim [y[" exp(=y?) = 0.

y=00 2>y 2

Therefore the assumptions of Theorem 6.4.3 are satisfied.
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Throughout the rest of the thesis, we assume there exists a real-valued function a =
a(m) € Loo10c(Ry) such that a(m,z) < a(m) for almost all (m,x) € R, x R3. This
obviously implies that for any N € N there exists a positive Ay such that

a(m,z) < Ay. (6.26)

€SS su
p(o,N)xJR3

6.5 Approximation techniques

The strategy used in this section is analogous to that employed in [16, Subsection 8.3.2]
for the local fragmentation model. The idea of this method is to approximate the solution
of (6.6) by a sequence of solutions of cut-off problems of a similar form.

6.5.1 The truncated problem

For any given N € N we introduce the projection operator defined for a function ¢ €
X = Li(R; x R® mdxdm) by

[ Y(m,x) if 0<m< N, and z € R3,
(Py)(m, z) = { 0 otherwise. (6.27)
The projection Py acts onto the closed subspace
Xy={0€X: ¢(m,z) =0 on (N,o00) x R*} (6.28)
of X. The truncated problem consists of finding a solution to the truncated ACP
du

u(0) = up,
where K is the realization of A + B in X (see (6.10,6.11)). We set
AN:APN,BN:BPN and KN:KPN.

6.5.2 The limit semigroup

The technique we employ is based on a modified version of an old method of Reuter and
Lederman [25, 49] for solving Kolmogorov equations. It has been used lately for local
fragmentation [16].

With some abuse of notation we consider Ay and By both in Xy and X.
Lemma 6.5.1. For each N, Ky generates a positive uniformly continuous semigroup of
contractions on Xy, say (Sn(t))i>0, which is conservative on Xy . Moreover, for any
M >N andt >0,

Pn Sy (t) Py = Sn(t).
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Proof. The operator Ay is bounded by (6.26). Changing the order of integration by the
Fubini theorem and making use of (6.5), we get

N
|Byullxy = / m|BPyu(m, x)|dxdm
R3

/ON /R3 a(s,y)|u(s,y)|sdyds

< Anllullxy,

IN

so that By is also bounded. Hence K generates a uniformly continuous semigroup.
We denote this semigroup by (Sn(t))i>0. Clearly, Ay generates a positive semigroup of
contractions and By is a positive operator. Moreover, by similar calculations as above,

/0 : /R 3 ( /m ! /R 3 a(s,y)b(m,s,y)Z(x,m,s,y)u@,s,y)dyds) mdzdm
_ /0 ; /R als.y)ult,5.y) ( /0 Smb(m,s,y)dm) dyds
= [ [ atsvutspsivas

thus the assumptions of Theorem 2.3.5 hold. Therefore there is an extension K7, of
Ky which generates a substochastic semigroup. Because a(m, z) is bounded in (0, V) x
R3, this substochastic semigroup is honest, it follows that K% = Ky, where Ky is
the closure of K. Since Ky generates a uniformly (and hence strongly) continuous
semigroup, Ky is a closed operator. Therefore we have that K\, = Ky, consequently, the
uniformly continuous semigroup (Sn(t)):>o is a positive strongly continuous semigroup
of contractions, furthermore (Sy(t))i>o is honest.

To prove the last statement we notice first that since

N ~
BPyu(m,z) = / /a(s,y)b(m,s,y)b(xam,s,y)U(t,s,y)dyds
RB

m

for 0 < m < N and BPyu = 0 for m > N, we have that BPyu = PyBPyu on

[0, N] x B(Ogs, N). Furthermore, it is clear that APyu = PyAPyu, hence we have also
(A+ B)Py = APy + BPy = PyAPy + PyBPy = Ay + By = K.
Next, by Py Py = Py Py = Py we have
PyKy Py = PNPyKPy Py = PvKPy = Ky
and, by induction, if we assume that Py(K)" 1Py = (Ky)" !, then
Py(Kn)"Py = Py(Ka)" 'KnPy

— PN(KM)" 1Py K Py Py

= Py(Ky)" 'PyPyKPy

—  Py(Kuy)" 'PyKy

= (Kn)"
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Owing to the fact that Kj; is a bounded operator, the semigroup generated by K, is
given by the exponential formula

[e.9]

t" Py (K )" P,
PySu(t)Py = > WKy )" Py

n!
n=0

_ itn(KN)n
—~ n!

= Sn(t),

and the Lemma is proved.
]

Theorem 6.5.2. The truncated problem (6.29) has a unique, strongly continuously dif-
ferentiable, positive, mass-conserving solution for all initial data uy € Xy. The solution
is given by u(t) = Sn(t)ug, t > 0.

Proof. This follows immediately by Lemma 6.5.1 and Proposition 2.2.3. O]

The family (Sy(t)):>o defined in lemma 6.5.1 can be extended to the uniformly contin-
uous family of operators defined on X by

§N<t) == PNSN(t)PN

Note that Sy (0) # Ix, therefore Sy (t) is no longer a semigroup. On the other hand, the
operator K, as a bounded operator on X, generates a uniformly continuous semigroup,
denoted by (Sk, (t))i>0. As the restriction of Ky to the complement of Xy is the zero
operator, it generates there a constant semigroup and we have

Sky(t) = PySn(t)Py + (Ix — Py), (6.30)
where [y is the identity on X. Thus
SKN (t)PNu = gN(t)u

Proposition 6.5.3. The families (Sk, (t))i>0 and (S (t))i=0 have the following proper-
ties.

1. For any fized t the family (S (t))i>o is increasing with N;

2. There is a positive Cy-semigroup of contractions, say (S(t))i>o, such that foru € X,
andt >0 B
S(t)u= lim Sy(t)u = A}im Sky(t)u in X; (6.31)

N—oo —00
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3. Both limits in (6.31) are uniform in t on bounded intervals. In particular, for
Ug € XN7
S(t)ug = PrrSp(t)Parug  for any M > N. (6.32)

Proof. (1) Let u > 0 and define
’LLN(t) = PNSN(t)PNU = §N(t)u Z 0.
By the monotonicity of the projection operators we have

(Pny1— Py)unya(t) > 0.

()ll lI (§ ()”Iel ]Ial (]7 l)ecallse
- - K
Uu — u 5
l’ N+1 N+1WN41

d
%PNUN—H = PnKni1Pvunir + Pv Ky (Pysr — Py)ungs.

However, Py Kn1 Py = Ky and PyAn,1 = PyAp so that

PyKnii1(Pyi1 — Py)uny: = PvAn(Pnii — Pyv)unyt + PnByyi(Pnvyr — Py)unsa
= PnBnii(Pyny1 — Pyv)ung: >0,

and
PNUN+1(0) = PNU == UN(O)

Thus, by the Duhamel formula in Xy,

t
Pyunii(t) = Sn(t)Pyvu+ / Sn(t = 7)PnBni1(Pyy1 — Pn)ung (7)dr
0
Z SN(t)PNU

and
PNUN_H(t) = PNPNUN_H(t) 2 PNSN<t)PNU == §N(t)u.

Combining the estimates, we get
§N+1(t)u = UN+1(t) = PN+1U,N+1(t) Z PNUN—I—l(t) Z §N(t)u

The result follows.
(2) The family (Sk, (t))s>0 is not increasing with N; we have, however, Sk, > Sy.

Because the space X is a K B-space and the sequence (Sy(t))>o is increasing with

ISx(®)ullx = 1Sy Bullxy = [IPyullxy < llullx
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provided u > 0, we can define

S(t)u= lim Sy(t)u, t >0 u>0,

N—oo

and by linearity this definition can be extended to arbitrary u € X. Moreover by (6.30)
we get

Sky(t) = Sn(t) = (Ix — Py)

and because
lim (]X —PN)UIO

N—oo
for any fixed u, we obtain

S(t)u= lim Sk, (t)u, t>0 forany ue X.

N—o0

Therefore, (S(t))i>0 is the strong limit of a sequence of uniformly bounded positive semi-
group of contractions. We need to show that (S(¢)):>0 is a positive strongly continuous
semigroup of contractions. The semigroup relation S(t + s)u = S(¢)S(s)u is just the
limit relation for (Sk, (t))i>o0. For any u € X, we set uy = Pyu for some fixed N; Then
for M > N we have

Sk (u = Sy (t)u

and for such M, as t — 0%,

ISt un —unl < [|SEuny — Su@)un|| + |Sut)uy — un]|
= [IS@un|l = IS @)unll + 15w (#)uy — un]]
< lunll = 18wy, B un]l + [1Sky, (B un — un|| — 0.
For arbitrary u we make use of the density of compactly supported functions in X and
the boundedness of (S(t)):>o.

(3) The uniform convergence of (Sy(t))i>o follows by the classical argument of Dini, as
in ([37], Lemma 4). To prove this statement for (Sk, (t)):>0 it is enough to note that
the difference between (Sk, (t))i>0 and (Sy(t))s>o0 is independent of t. Equation (6.32)
follows directly from the last statement of theorem 6.5.1. n

6.6 Uniqueness

The following lemma proves the minimality of (S(#));>0 and this is crucial for the unique-
ness investigations.

Lemma 6.6.1. Let (t,m,x) — u(t,m,x) be a function integrable on

[0,7] x (0,N) x R?
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with respect to the measure mdtdmdx for any N, T > 0 and assume that u satisfies for
almost all (t,m, x) the integral version of (6.6):

u(t,m,x) = ug(m,x)—/o a(m,x)u(7,m,x)d7+/o[Bu](T,m,x)dT, (6.33)

where ug € X. Then for all t > 0 and almost all (m,x),

u(t,m,z) > (S(t)uo)(m, ). (6.34)

Proof. We first observe that [Bul(t,m,z) is finite for almost every ¢ and (m,z). Next,
integrating both side of (6.33), we obtain that for any 0 < N <ocoand 0 <t <T < o0

N t
/ / / | — a(m, x)u(r,m,x) + [Bu|(T,m, z)|mdrdzdm < +o0.
o JrsJo

In fact, by integrability assumption on u and (6.26) we have

/ /R3 (/ a(m, x)|ul (7, m SE)dT) mdrdm =
/0 (/O /R3 a(m,x)IUI(T,m,a:)md:I:dm) dr < +00,

/ /]R3 (/0 |Bul(r,m x)d7> mdzdm
< /0 (/0 /RS a(m,w)|UI(T,m,x)mdxdm) dr (6.35)

< 400

hence also

where in both cases the change of order of integration is justified by the positivity of the
integrands and the Fubini theorem. In particular, this shows that

—au + Bu € Li([0,T] x (0, N) x R* mdtdmdz). (6.36)
Defining uy = Pnu, from the fact that

PNBU = PNB<PN+[—PN)U
= PNBPNPNU—I—PNB(I—PN)U
BNUN+PNB<I—PN)U

we see that uy satisfies

t
un(t, m,z) =Pyug(m, x) +/ —a(m, x)un(T, m,z)dr
0 (6.37)

t t
+/ g(T,m,x)dT+/ [Byuy](T, m, z)dr,
0 0
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where (I - Py)u(r.m,2) i (m,z) € (0, N) x B?
| BU - Py)u(r,m,x) if (m,z) € (0,N) xR
g(T,m,:ic) o { 0 if not.

By (6.35) we have

(6.38)

_ /ON ) </OT B(I = Py)u(r,m, )| dT> mdzdm
(

T
/ | Bul| (7, m, CL’)dT) mdxdm
0

hence g € Li([0,T], L1(Ry x R?, mdxdm)). Now, considering

t+¢ N
lun(t +¢) —un(t)]|x < / / / | — au(s,m,x) + [Bul(s,m, x)|mdrdmdr
t 0 JR3

we see that because —au + Bu € Li([0,T] x (0, N) x R® mdtdxdm) and the measure
of [t,t+¢] x (0, N) x R? goes to 0 as ¢ — 0, the function ¢ — uy(¢) is an X continuous
function for any N < co. Hence (6.37) can be written as

uy(t) = PNUO+/O(AN+BN)UN(T)dT+/O g(T)dr, (6.39)

where g, given by (6.38), is an L;([0,7], X) function. Because Ay + By is a bounded
operator, uy is a mild solution to the Cauchy problem

duN

7 (Ay + By)un + g, un(0) = Pyug

and must therefore be given by the Duhamel formula

un(t) = Sy (t) Pnug +/0 Sn(t—T)g(7)dr.

Thus, for any N, uy(t,m,z) > (Sy(t)Pyug)(m,z). As (Sy(t)Pyug) converges to S(t)ug
and uy converges to u, we get (6.34). O

The following Proposition shows that the semigroup (S(t))¢>o constructed in Proposition
6.5.3 coincides with the semigroup (S¢(t))i>0 of Theorem 6.3.2.

Proposition 6.6.2. Under the assumptions of this section

Sg(t)’LLQ = S(t)UO, t>0, up € X.
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Proof. In the first step we make use of Proposition 2.3.6. Clearly, because a satisfies
(6.26), the subspace Xy := (Jy_o Xn of all functions of X that have bounded support is
a core for the multiplication operator A. From (6.32) it follows that X is a subset of the
domain of the generator of (S(t)):>o because S(t)|x, = Sn(t) is a uniformly bounded
semigroup and therefore differentiable on the whole space. Thus Proposition 2.3.6 yields

S(t)yug > Sg(t)ug for any ug € X, .

On the other hand, taking uy € D(A); C D(G) and integrating (6.18) with respect to
t, we see that [Sg(t)upl(m,x) satisfies (6.33) and therefore by (6.34),

S(t)UO S Sg(t)UO
Hence, for uy € D(A);, we obtain
S(t)lbg = Sg<t)U0

Since any element in D(A) can be expressed as a difference of two nonnegative elements,
we can extend this equality to D(A) and, by density, to X. O

Theorem 6.6.3. Assume u(t,m,x) is a nonnegative function integrable in [0,T] x
(0,00) X R3, T' < 0o with respect to the measure mdtdxdm, that satisfies

t t
u(t,m, ) = ug(m, x) —/ a(m, x)u(r,m,x)d7+/ [Bu] (7, m,x)dr, (6.40)
0 0
where ug € X, and

/ /u(t,m,:p)mdmda::/ /uo(m,x)mdmdx (6.41)
o Jrs 0o Jr3

for any t > 0, then
u(t,m,x) = [Sq(t)upl(m, ) (6.42)

for any t > 0 and almost any (m,z) € (0,00) x R3.

Proof. By Lemma 6.6.1 and Proposition 6.6.2 we have
u(t,m,x) > [S(t)upl(m,z) = [Sc(t)uo)(m, x).
On the other hand, for any ¢ > 0,

/0°° /Rg(u(t’ m, x) — [Sa(t)uo)(m, x))mdrdm

= /000 /R3 u(t, m, x)mdzdm — /OOO /R3 [Sa(t)ugl(m, z)mdxdm

= / /uo(m,x)mdxdm—/ /uo(m,x)mdxdmzo.
o Jrs 0 Jr3

From Theorem 6.4.2 and because the integrand on the left-hand side is nonnegative, we
obtain (6.42). O



Chapter 7

Conclusion

The main aim of this work was to extend existing results related to the coagulation-
fragmentation equation. This has been achieved in various ways.

In the first chapters of the thesis, we analyzed the fragmentation equation (1.2) in the
space X for arbitrary fragmentation kernels a and b(z]y). Our main focus was on
the formation of a ‘dust’ of particles of zero size carrying, nevertheless, a non-zero mass.
Shattering fragmentation (corresponding, roughly speaking, to a unbounded at 0) is asso-
ciated with an accelerating infinite cascade of fragmentation events of smaller and smaller
particles leading to the creation of dust. Hence, intuitively, in shattering fragmentation
we should observe the appearance of an infinite number of particles. We demonstrated
that this intuition is not necessarily correct — for sufficiently fast fragmentation of small
particles (e.g., for @« < —1 and v € (—1,0) in the power law case) the total number of
them remains finite (though we do not know whether the process is honest in X 1). We
note that this phenomenon was noticed in [32] for power law rates by analyzing explicit
solutions and in [24] for homogeneous fragmentation using probabilistic methods. To
explain this phenomenon one could conjecture that a full description of the dynamics
in the shattering regime requires two compartments: one for the ‘physical’ particles,
which are visible within the model governed by (1.2), and one for the ‘dust’. In this
interpretation shattering would be a flow of particles from the former to the latter with
the speed related to the fragmentation rate a close to zero. If a close to zero is just
large enough for shattering to occur, we may observe an accumulation of small particles
in the ‘physical’ compartment and, if a becomes larger, the flow between compartments
becomes fast enough to keep the number of physical particles finite for all times. This
approach is a subject of current research. Another counterintuitive result observed is re-
lated to the case when the number of daughter particles produced in each fragmentation
event is infinite and, at the same time, the fragmentation is strongly shattering (e.g. if
v € (—2,1] and a < —1 in the power law case). Despite this, we observed that we still
have evolution in X ; (at least for a class of initial densities). This phenomenon also
could be explained by the conjecture discussed in the previous paragraph.

We note that while the theory for the non-shattering case has been developed up to
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a reasonably complete level and as such is presented here, the shattering case and the
case with infinite production of daughter particles still contain gaps and open problems.
Therefore we decided to present the results pertaining to the latter rather in the form of
examples and comments; the research to fill the gaps and answer the open questions is
ongoing.

In chapter 5, the semigroup approach allowed us to extend existing results on phyto-
plankton dynamics. We included unbounded fragmentation rates, growth rate r € X
(where X, is the dual space of Xj)and to account for birth of particles through the
McKendrick-von Foerster renewal boundary condition. We established the existence of
non-negative solutions to the evolution equation derived by O. Arino and R. Rudnicki
[14].

An integro-differential equation describing multiple fragmentation processes in the 3 — D
space was considered in chapter 6. New particles were spatially randomly distributed
according to some probability density. By means of substochastic semigroup theory
and approximation techniques, we recovered some main results known for local frag-
mentation. In particular, if the fragmentation rate is bounded by a locally integrable
size-dependent function, we were able to prove the existence and uniqueness of nonneg-
ative mass-conserving solutions. Another crucial aspect developed in this chapter covers
the notion of shattering in nonlocal fragmentation. We showed that if the fragmenta-
tion rate a is bounded by a size only dependent function, the spatial distribution of the
particles does not influence conservativeness of the system. Also we provided a general
condition for honesty of nonlocal fragmentation system.

Although we have made some advances in the use of semigroups techniques, there are still
areas in which further analysis could prove fruitful. In particular, it would be interesting
to follow up the investigation of ‘shattering’ in nonlocal fragmentation and to provide in
this context a reasonable physical interpretation.
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