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Abstract

In this thesis, we examine an infinite system of ordinary differential equations that
models the evolution of fragmenting and coalescing discrete-sized particle clusters.
We express this discrete coagulation—fragmentation system as an abstract Cauchy
problem posed in an appropriate Banach space of sequences. The theory of
operator semigroups is then used to establish the existence and uniqueness of
solutions. We also investigate properties of the solutions, such as positivity, mass-
conservation and asymptotic behaviour. A main aim of this thesis is to relax
the assumptions that have previously been required, when using a semigroup
approach, to obtain the existence and uniqueness of physically relevant solutions.
Moreover, we consider the case when the infinite system is non-autonomous due

to time-dependent coagulation and fragmentation coefficients.

iii



Contents

1 Introduction 1
2 Coagulation—Fragmentation Systems 10
2.1 Coagulation-Fragmentation Models . . . . . ... ... ... ... 10
2.2 Semigroup Approach . . . . . . .. ... 13

3 Banach Lattices and Linear Operators 20
3.1 Banach Lattices . . . . . . . . ... ... ... . 21
3.2 Linear Operators . . . . . . . .. . .. . .. ... .. .. ... 29
3.3 Operator Semigroups . . . . . . . . . .. ... 32
3.3.1 Strongly Continuous Semigroups . . .. .. .. ... ... 33

3.3.2  Substochastic and Stochastic Semigroups . . . . . . . . .. 38

3.3.3  Analytic Semigroups . . . . .. ... oL 40

3.3.4  Semigroup Perturbation Theory . . . . . .. .. ... ... 44

3.4 Linear Abstract Cauchy Problems (ACPs) . . .. ... ... ... 54
3.4.1 Operator Semigroups and Linear ACPs . . . . . . ... .. 54

3.4.2 Sobolev Towers . . . . ... ... ... ... .. ..., 56

3.5 Evolution Families and Non-Autonomous Abstract Cauchy Problems 65

4 Nonlinear Operators 67
4.1 Lipschitz Conditions and Fréchet Differentiability . . . . . . . .. 67
4.2  Semi-Linear ACPs . . . . . ... .. ... ... ... ... 7

5 Pure Autonomous Fragmentation 101
5.1 Setting up the Problem . . . . . .. ... ... ... ... ... .. 101

v



Contents

6

7

8

5.2 The Fragmentation ACP . . . . ... ... ... ... ... .... 105
5.2.1 The Fragmentation Semigroup . . . . . . . ... ... ... 105
5.2.2  Classical Solutions of the Fragmentation ACP . . . . . .. 112

5.3 The Pointwise Fragmentation System . . . . . . . ... ... ... 121

5.4 Analytic Fragmentation Semigroups . . . . . . . . ... ... ... 130

5.5 Asymptotic Behaviour of Solutions . . . . ... ... ... ... .. 142

Full C—F System with Time-Dependent Coagulation 153

6.1 Setting up the C-F Problem . . . . .. ... .. ... ... .... 154

6.2 Lipschitz Continuity and Fréchet Differentiability of the Coagula-
tion Operator . . . . . . . . ... 161

6.3 Solutions of the C-F System . . . . . . ... .. ... ... .... 165

6.4 The Pointwise C—F system . . . . . . . ... ... ... ...... 174

6.5 Interpolation Spaces and the C-F System . . . . . .. .. ... .. 178

Non-autonomous Fragmentation System 196

7.1 Setting up the Problem . . . . . . .. ... ... ... ... ... 196

7.2 Solutions of the Non-Autonomous Fragmentation System . . . . . 198

Conclusion and Future Work 207



Chapter 1
Introduction

In this thesis, we consider a system consisting of clusters of particles that can
break apart (i.e. fragment) to produce smaller clusters and can merge together
(i.e. coagulate) to produce larger clusters. For example, in industry, the co-
agulation and fragmentation of clusters occur in polymer science, [1, 78, 79|, in
the formation of aerosols, [29], and in the powder production industry, [69, 73].
Moreover, these processes also appear in nature, including in blood aggregation,
[62], in the formation of preplanetesimals, [36], and in animal groupings, [28].

The evolution of coalescing and fragmenting clusters can be described by
coagulation—fragmentation equations, and various methods have been developed
to analyse these equations; see, for example, [18, 19, 23] . We concentrate on the
approach discussed in [18], which is based upon the theory of strongly continuous
semigroups (Cy-semigroups). In particular, semigroup perturbation theory plays
a pivotal role in the theory and results presented in this thesis.

Suppose that we wish to predict the density evolution in a system of frag-
menting and coalescing clusters, where density is the number per unit volume. If
we assume that each cluster is made up of identical units, then cluster size is a
discrete variable and a cluster of size n € N, an n-mer, is made up of n identical
units. We refer to these identical units as monomers and we scale the mass such
that a monomer has unit mass. It follows that the size variable, n, also repres-

ents the mass of a cluster. In this case, the density evolution of clusters may be
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described by the infinite system of ordinary differential equations, [18, (2.2.1)],

un(t) = —a,u,(t) + i a;by, ju;(t)

j=n+1
15 S 1.1.1
50 bt () = Y (O (0), 1> 0, (LD
s =

where we define 22:1 here, and henceforth, to be the empty sum. In (1.1.1),
u,(t) denotes the density of clusters of mass n € N at time ¢ > 0. For n € N,
the coefficient a,, > 0 is the rate at which clusters of mass n fragment and, for
n,j € N, j > n, b,; is the average number, per unit volume, of clusters of
mass n that are created when a cluster of mass j fragments. Since monomers
cannot fragment, the case a; > 0 represents a system in which monomers are
being removed from the system at rate a;. We interpret the coagulation kernel
k., ; = k;, as the rate at which clusters of mass n merge with those of mass j,
when j # n, and as double the rate at which clusters of mass n merge with those
of the same size when n = j.

Hence, the first term in (1.1.1) represents the loss of clusters of mass n as they
fragment into smaller clusters and the second term represents the gain in clusters
of mass n due to the fragmentation of larger clusters. The third term in (1.1.1)
represents the gain in clusters of mass n due to smaller clusters merging together.
Note that, since k,, ; = k;,, for all n, j € N, the coefficient of % prevents the double
counting of n-mers produced when clusters of masses j and n — 7 merge together.
Finally, the fourth term represents the loss of n-mers as they merge with other
clusters. It is assumed in this model that the population of clusters is dilute so
that only binary collisions, and so binary coagulation, occurs, i.e. each coagulation
event occurs between exactly two clusters. It is also assumed that fragmentation
events do not arise due to interactions between clusters. In addition, (1.1.1) is
an infinite system of equations because we assume that there is no upper bound
on the size of a cluster. We note here that certain coagulation and fragmentation
coefficients can be shown to give rise to a phenomenon known as gelation, where

clusters of infinite size are created. However we do not study this phenomenon
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in this thesis. We refer to (1.1.1) as the coagulation—fragmentation system (or
the C—F system). If the coagulation and fragmentation rates are all independent
of time, then the associated C—F model is said to be autonomous. On the other
hand, if one or more of the rates depend on time, the model is non-autonomous.

We can write any solution of the system (1.1.1) as a sequence u(t) = (u,(t))n=1
and, if u(t) is a solution of (1.1.1), then the total mass of clusters in the system

at time ¢ > 0 is given by

= inun(t) (1.1.2)

The total mass of daughter clusters that are produced when a j-mer fragments

is given by
j—1

Z nan

n=1

To compare the mass before and after a fragmentation event we set

j—1

> b, = (1—\)j, NER, j=2.3,.... (1.1.3)

n=1
If \; = 0, then mass is conserved during the break up of a j-mer. On the other
hand, the case A; > 0 (resp. A; < 0) corresponds to mass being lost (resp. gained)
during the fragmentation of a j-mer. Using (1.1.1), (1.1.2) and (1.1.3) we find
that, at least formally, for ¢ > 0,

thl(u(t)) _ ninu;(t) _ gjl ( 0+ znjﬂa b5 (1)
. Fl st (D (1) — i bt (011,0))
- § it £ (Bt
N ;: (ni RU -t (t)) - :Ol (inkmun(t)uy (t>)
_ f:;l i (1) +§j? (1= ) dagu (1)
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Zl+] kljul ZannJu )

1@
S
2 Jj=1l=1 n=1j=1
j=2

Hence, the change of mass in the system is given by

d

M (1)) = ~ayu(t) — 3 Adagu ). 114)

j=2

Motivated by (1.1.2), most previous investigations into (1.1.1), for example
[46], have concentrated on writing the system as an abstract Cauchy problem
(ACP) in the space X, where

n=1

Xy = {f = (fu)ne1 : fn € Rfor all n € N and i n|fnl < oo} (1.1.5)

is equipped with the norm

1y = D nlfal- (1.1.6)

n=1
The space Xpy) is of physical relevance to the system since, from (1.1.2) and
(1.1.6), the norm of a non-negative solution (i.e. a solution in which u,(¢) > 0 for
all n € N, ¢ > 0) gives the total mass of clusters in the system.

However, for reasons that we explain later in this section, we formulate (1.1.1)
as an ACP in a more general weighted ¢' space. Let w = (w,)%; be such that

w, > 0 for all n € N. Then we write (1.1.1) as an ACP in /,,, where

0= {f = (fu)ne1 t fn € R for all n € N and iwn\fnl < oo} (1.1.7)

n=1

is equipped with the norm
11l =D walful. (1.1.8)
n=1

We refer to £}, as the weighted ¢! space with weight w = (w,,)o;.
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As well as the space X|j, X}, spaces, for p > 1, have also attracted attention
in previous examinations of (1.1.1) in, for example, [9, 15]. For p > 1, the space
Xy coincides with ¢ when the weight is of the form w,, = n” for all n € N.

In this thesis, we show that it is possible to obtain results regarding the well-
posedness of the ACP associated with (1.1.1) when working with a more general
weight, w = (w, )=, which reduce to those obtained in previous investigations
on setting w,, = n” for p > 1, n € N. There are several advantages to be gained
by working with more general weights, including the ability to obtain results
regarding analytic semigroups that do not necessarily hold if the weight is of the
form w,, = n? for p > 1. Also, even in the case when w,, = n” for p > 1, we prove
stronger results than those deduced in prior examinations of (1.1.1). We note
that more general weighted spaces have been previously used when examining
(1.1.1) by Laurencot, [40, Theorem 2.5], who exploits an alternative method to
the semigroup approach investigated in this thesis.

We refer to a solution of (1.1.1) (or the corresponding ACP) as being physic-
ally relevant if it is non-negative and displays the expected change in mass. An
explicit definition of what we regard as a “classical” solution of a linear ACP is
given in Chapter 3 and definitions are given in Chapter 4 of “mild” and “clas-
sical” solutions to semi-linear ACPs. In Chapter 5, we begin our investigation
into (1.1.1) by examining the pure fragmentation system where we set k, ; = 0
for all n,j € N. We write this fragmentation system as a linear ACP in £} in-
volving the sum of two operators, A™ and B (w), which correspond, respectively,
to the first and second terms on the right-hand side of (1.1.1). In Theorem 5.2.7
we use a novel argument, based on a perturbation result from [68], to show that
A™ 4 B™ ig the generator of a substochastic Cp-semigroup, (S(w) (t))i>0- The
approach that we use differs from that used in previous Xp,-based investigations
and this result allows us to establish that, for ¢ > 0, S (t)@ is the unique physic-
ally relevant classical solution of an ACP associated with the pure fragmentation
system, where @ = (1, )n—; is the initial condition. Moreover, we obtain an addi-
tional invariance result that can be used to prove that for ¢ > 0, S (t)a provides
a solution of the pure fragmentation system (1.1.1) for all & € £,,; see Section 5.3.

The main motivation for working with more general weighted ¢' spaces is

the results that can be obtained regarding analytic semigroups. For example,
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in Theorem 5.4.5 we show that for any given fragmentation coefficients we are
able to find a corresponding weight, w, such that the semigroup (S (w) (t))i>0 on
¢} is analytic and is generated by A™ + B®™). This leads to the existence and
uniqueness of physically relevant classical solutions to the fragmentation ACP for
all initial conditions in ¢.; see Theorem 5.4.9.

Furthermore, to prove the existence and uniqueness of solutions, we require

the existence of some & € (0, 1] such that the weight, w = (w,),—;, satisfies

7j—1
> wyb, ; < dw; forall j =2,3,.... (1.1.9)
n=1
If we take the weight w to be such that w, = n for all n € N, and (1.1.9) holds,
then

j—1
Z nb, ; < 5.
n=1
Since 6 € (0, 1], it follows that (1.1.3) cannot hold with A; < 0 in this case, i.e. we
cannot consider mass gain. By working with a more general weight than w,, = n
for all n € N, we allow the possibility that mass is gained during fragmentation.
We also study the asymptotic behaviour of solutions and show that the unique
classical solution, S (t)w, of the fragmentation ACP decays to zero as t — oo
if and only if a,, > 0 for all n € N; see Theorem 5.5.1(i). In Theorem 5.5.4, we
study the case where mass is conserved in the system and we show in part (i) that
the classical solution converges to a steady state consisting entirely of monomers
if and only if a,, > 0 for all n > 2. In Theorem 5.5.1(ii) (resp. Theorem 5.5.4(ii)),
we investigate the case where A 4 pW) generates an analytic semigroup, and
we demonstrate that the solution decays to zero (resp. the solution decays to
the monomer state) at an exponential rate, which we quantify, if and only if
inf,cya, > 0 (resp. inf,cnp>0a, > 0).
We then move on to investigate the full coagulation—fragmentation system
(1.1.1), which we write as a semi-linear ACP in a weighted ¢' space. The system
(1.1.1) originates from work by Smoluchowski, [64, 65], who derived an equa-

tion to describe pure coagulation. Smoluchowski’s derivation of this equation
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leads initially to a system involving time-dependent rates which is subsequently
reduced, via a simplifying assumption, to the more tractable case of constant
rate coefficients. Unlike previous analytical investigations into the discrete C-F
system, we allow the coagulation rates in (1.1.1) to be time-dependent. Under
particular assumptions on the weight and coagulation rates, we establish the ex-
istence and uniqueness of physically relevant mild and classical solutions of the
semi-linear ACP; see Propositions 6.3.4 and 6.3.7. Our results on the analyticity
of the fragmentation semigroup in the autonomous (time-independent) case can
be used in conjunction with the theory of interpolation spaces to further relax the
conditions required on the coagulation rates to obtain the existence and unique-
ness of physically relevant mild and classical solutions; see Theorems 6.5.9, 6.5.10
and 6.5.11. The analyticity of the fragmentation semigroup in the autonomous
case is also used in Theorem 7.2.4 to prove the existence of a unique classical
solution of the non-autonomous pure fragmentation ACP.

It should be noted that there is also a continuous version of (1.1.1), where the
size of a cluster is allowed to take any real positive value. The infinite system of

equations (1.1.1) is then replaced by an integro-differential equation of the form

5}
au(x‘ t) = u(z,t) —{—/ u(y,t)dy

1

— T — T — d
2! y, y)u(r —y, thu(y,t) dy 1110

/k 1) dy, t > 0;
0
u(z,0) =a(x), x>0,

where u(z,t) is the density of clusters of size x > 0 at time ¢t > 0. The coefficients
and terms in (1.1.10) are defined in an analogous way to those in (1.1.1). For some
function w : [0,00) — [0, 00) such that w(z) > 0 for a.e. > 0, the continuous

system can be posed as an ACP in L., where

[e.9]

LL:&HM&ﬁ%R:/M@U@Wﬂ<m} (1.1.11)

0
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is equipped with the norm

11,2 = [ wi@)lf(w)|dz. (1.1.12)

At time t > 0, the total number of clusters and the total mass of clusters in

the system are given, respectively, by

N(u(z,t)) = /u(x,t) dz and M(u(z,t)) = /xu(x,t) dz.

The case where w(z) = z is of physical relevance to the system since the norm
of a non-negative solution will then give the total mass in the system. However,
if we need to control both the number of clusters and the mass of clusters, then
it is clear that the weight w(z) = 1 + x is most appropriate. In this thesis we
concentrate on the discrete system (1.1.1), with the continuous system, (1.1.10),
being mentioned only briefly in relation to prior investigations into coagulation—
fragmentation.

We now provide an outline of the thesis. In the next chapter we discuss
coagulation—fragmentation models and previous results that have been obtained
using the semigroup approach that we adopt. In Chapter 3 we provide abstract
results regarding Banach lattices and linear operators. We introduce operator
semigroups, perturbation results relating to these semigroups and we discuss the
connection between operator semigroups and solutions of linear ACPs. These res-
ults are useful later when we examine pure fragmentation. We then move on to
examine non-linear operators in Chapter 4. In particular, we define what it means
for an operator to satisfy a Lipschitz condition and to be Fréchet differentiable.
These concepts are important when obtaining existence and uniqueness results for
the C—F system as we require the operator used to describe coagulation to possess
these properties. Moreover, in Chapter 4 we provide existence and uniqueness
results for semi-linear ACPs that we use when examining the ACP formulation
of (1.1.1). Chapters 3 and 4 contain mostly known results, and any that are
new, or that we have adapted or extended, will be highlighted as they arise. In

Chapter 5, we examine pure, autonomous fragmentation. We write this system as
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a linear ACP in an £, space and use semigroup perturbation theory to obtain the
existence and uniqueness of classical solutions. In Chapter 5 we also investigate
properties of this solution including positivity, mass conservation and asymptotic
behaviour. The results in Chapter 6 relate to the full coagulation—fragmentation
system, (1.1.1), where the coagulation rates are allowed to be time-dependent.
We write this system as a semi-linear ACP and show that, under certain assump-
tions on the coagulation rates, the operator that is used to describe coagulation is
Lipschitz and Fréchet differentiable. This then leads to the existence and unique-
ness of physically relevant mild and classical solutions to the semi-linear ACP. In
Chapter 7 we return to the pure fragmentation system, where the fragmentation
coefficients are now time dependent. Under certain assumptions we establish the
existence and uniqueness of physically relevant classical solutions for the ACP
related to this system. Finally, in Chapter 8, we discuss the conclusions of the
work presented in this thesis and possible future steps that can be taken.

We note that part of the material in Chapter 3 and much of Chapter 5 has

been accepted for publication in the Journal of Evolution Equations.



Chapter 2

Coagulation—Fragmentation

Systems

In this chapter we provide a brief historical account of coagulation—fragmentation

(C-F) models and previous investigations into (1.1.1).

2.1 Coagulation—Fragmentation Models

We first turn our attention to C—F models. As mentioned in Chapter 1, the system
(1.1.1) originates from work by Smoluchowski, [64, 65], who in 1916 introduced
an infinite system of ordinary differential equations, known as the Smoluchow-
ski equation, to model pure coagulation. The coagulation in this case occurs
as a result of Brownian motion, where two clusters merge into a larger cluster
whenever they become sufficiently close together. A continuous size version of
the Smoluchowski equation was later introduced by Miiller in 1928, [58]..

C—F equations with binary fragmentation have been extensively studied. In
binary fragmentation, each fragmentation event results in the creation of exactly
two daughter clusters. This means that we have

j—1

> b,;=2  forj>2, (2.1.1)

n=1

since the left-hand side of (2.1.1) gives the total number of daughter clusters pro-

10
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duced during the fragmentation of a j-mer. In the case of binary fragmentation,

(1.1.1) can be written as

Uy (t) = ;"z:l (k:n,j,jun,j(t)uj (t) — Fn*j,jun(t))
i (knju u;(t) — F, unﬂ(t)) t>0:; (2.1.2)

where F), ; = a,4;b, ,+; is the rate at which clusters of mass n + j fragment to

produce a cluster of mass n and a cluster of mass j; see [18, Equations (2.2.6)
and (2.2.7)].

The first discrete model to include both coagulation and fragmentation was
due to Becker and Déring in 1935, [20], and models a specific form of binary
fragmentation. The Becker—Doring cluster equations examine the particular case
where clusters can only merge with one single monomer at a time and each
fragmentation of an n-mer results in the production of a monomer and an (n—1)-

mer. In this case, the coefficients (b,, ;). jen:j>n are given by

bio=2  bi=b_, =1 j>3
b2 b / (2.1.3)
bo; =0, 2<n<j-—2
and the coefficients (k,, ), jen satisfy
ko =0, mj> 1 (2.1.4)

It is assumed that monomers cannot fragment so that a; = 0. In this case, as in

[6, Equation 1.1], we can write the C-F system as

ui(t) = —Jy(t Z I (
(2.1.5)

11
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where

Jn<t) = kn,lun(t)ul (t) - Fn,lun+1<t) = kn,lun(t)ul (t) - an+1bn,n+1un+1 (t>

for all n € N. We note here that in [20], Becker and Doring consider the case in
which the concentration of monomers is constant. Hence the equation for u; in
(2.1.5) does not appear in [20] and was introduced by Burton in 1977, [24].

The first time that a model appeared featuring both coagulation and multiple
fragmentation was in 1957, when Melzak formulated a continuous C-F model of

the form

0 u(z,t)
au(w, t) = "

/ﬁﬂwydy+/w% u(y,t)dy

1

5/ r—y,y)u(z —y, t)u(y,t) dy (216)

/k Hdy,  t>0;
0
u(z,0) =u(x), x>0,

see [52]. Note that by setting ¢(y,z) = a(y)b(z,y) we can obtain (1.1.10) from
(2.1.6). In 1957, Melzak also considered a more general form of (2.1.6), where the
coefficients ¢(z,y) and k(z,y) are allowed to be time-dependent, [53], resulting
in (2.1.6) being a non-autonomous model.

It is worthwhile noting that the system (1.1.1) is not the only model for dis-
crete C—F processes. For example, equations have been studied in which the frag-
mentation terms are non-linear; see, for example, [38, 66]. The case of collision-
induced fragmentation is considered in [38]. Here, fragmentation occurs due to
two clusters colliding, resulting in one of them breaking into two smaller clusters.
Another case of collisional fragmentation is studied in [41]. In [41], the authors
consider the possibility that a collision between two clusters can produce clusters
that are larger than the colliding clusters, e.g. a j-mer and k-mer colliding may
produce a (j + k — 1)-mer and a monomer. Moreover, stochastic models for C-F

have also been developed; see, for example, [2, 23, 44, 45].

12
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2.2 Semigroup Approach

There are various approaches that have been used to examine (1.1.1) and we
concentrate on a method that is based upon the theory of operator semigroups.
The idea is to first consider the case where only fragmentation occurs. The cor-
responding discrete fragmentation system is given by (1.1.1) with &, ; = 0 for all
n,j € N. Similarly, the continuous fragmentation equation is given by (1.1.10),
with k(z,y) = 0 for all z,y > 0. The associated initial-value problem describing
the fragmentation process is first written as an abstract Cauchy problem (ACP)
posed in some Banach space using two operators, A and B. As mentioned in
Chapter 1, in the discrete case, the most physically relevant Banach space to
work in is the space X[y, defined by (1.1.5). We also note that the operators A
and B will reflect, respectively, the first and second terms on the right-hand side
of (1.1.1). A unique classical solution of the fragmentation ACP is then shown to
exist and to be defined in terms of a substochastic Cy-semigroup. Finally, the full
C-F system is written as a semi-linear ACP and, by treating the operator arising
from the coagulation terms as a perturbation of the fragmentation operator, ex-
istence and uniqueness results are obtained. One of the major benefits of using
the semigroup approach is that the existence and uniqueness of solutions can be
obtained simultaneously, while these must be proven separately using other meth-
ods. However, the semigroup approach does have restrictions. In particular, the
semigroup approach relies on the ability to treat coagulation as a perturbation of
fragmentation and so it cannot be used to deal with the case of pure coagulation.
We now provide some background on the history of this method in dealing with
C—F equations.

Operator semigroups were used for the first time to analyse C—F equations in
1979 when Aizenman and Bak, [1], examined the binary fragmentation version
of the continuous C-F equation (1.1.10). In [1], the coagulation and fragmenta-
tion coefficients are assumed to be constant and mass is assumed to be conserved
during each fragmentation event. The authors begin by considering the linear
fragmentation integro-differential equation which they write as an ACP in L,
where w(z) = x for all x > 0. The strategy used is to examine a sequence of “trun-

cated” ACPs that involve functions which are identically equal to zero on [n, 00),

13
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n = 1,2,.... Each of these truncated problems is expressed in terms of an ap-
propriately truncated fragmentation operator, which, being bounded, generates a
uniformly continuous semigroup. It is then shown that these semigroups converge
(as n — o00) in an appropriate sense to a contraction semigroup, which, in turn,
provides a unique, non-negative, mass-conserving classical solution of the original
(untruncated) fragmentation ACP for suitably restricted initial conditions. Fi-
nally, the full C-F equation is dealt with by expressing it as a semi-linear ACP
and treating the coagulation operator as a perturbation of the fragmentation
operator.

McLaughlin, Lamb and McBride build upon the work of Aizenman and Bak
in [47, 48], where they also examine the continuous equation (1.1.10). However,
unlike [1], they allow more than two daughter clusters to be created during a single
fragmentation event, and non-constant coagulation and fragmentation coefficients
are permitted. The methods used in [47, 48] are similar to those in [1]. In
[47], the fragmentation ACP is considered and a classical solution is obtained by
considering first a sequence of truncated, and more tractable, ACPs, and then
using a limit argument. The full C-F equation is then examined in [48], where
the coagulation terms are treated as a perturbation of the fragmentation terms.

The first time that results associated with substochastic semigroups were used
to deal with pure fragmentation was in 2001 by Banasiak, [7], who examined
continuous fragmentation with specific fragmentation coefficients. As in [1], the
fragmentation equation is written as an ACP in L} with w(x) =z for all z > 0,
using two operators, A and B. Banasiak then shows that these operators satisfy
the conditions of the Kato—Voigt Perturbation Theorem, [71, Proposition 1.4],
and concludes that there exists an extension, GG, of A + B that generates a sub-
stochastic Cy-semigroup. It is then shown that G = A + B is the generator using
a method based on Arlotti extensions; see [12, §6.3].

In 2010, the Kato—Voigt Perturbation Theorem was applied to the discrete
fragmentation system by McBride, Smith and Lamb, [46]. The authors work
with general fragmentation coefficients which satisfy the natural assumptions that

monomers cannot fragment and that mass is conserved during each fragmentation
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event. Mathematically, this leads to the assumptions

i—1
a; =0 and JE: nb, ; = J. (2.2.1)
n=1
The discrete fragmentation system is posed as a linear ACP in Xp;; using two
operators A and B. The Kato—Voigt Perturbation Theorem and an Arlotti ex-
tension argument is then used to show that G = A+ B is the generator of a
stochastic Cyp-semigroup, (S(t));>o. In the particular case where (a,,)n=; is mono-
tone increasing, the authors show that the domain of A, D(A) = D(A + B), is
invariant under (S(t));>o and it is concluded that (S(t));>¢ provides a unique,
non-negative, mass-conserving classical solution to the fragmentation ACP for
any initial condition in D(A). The authors then move on to examine the full sys-
tem (1.1.1), where the coagulation rates are uniformly bounded, i.e. there exists
some k > 0 such that

k,; <k for all n,j € N. (2.2.2)

n’j

The full C-F system is written as a semi-linear ACP in Xp; and the non-linear
operator, corresponding to the coagulation terms, is shown to satisfy a Lipschitz
condition and to be Fréchet differentiable. This yields the local existence of
unique mild and classical solutions of the semi-linear ACP. These solutions are
shown to be positive for positive initial conditions and, by proving that there is
no finite-time blow up, it is concluded that the solutions also exist globally.

The discrete fragmentation system has since attracted a lot of interest and a
number of subsequent investigations have been carried out. In 2012, these equa-
tions were examined by Smith, Lamb, Langer and McBride, [63], who, rather than
assuming (2.2.1), allow the possibility that mass is lost during a fragmentation
event and that monomers may be removed from the system. The fragmentation
system is written as a linear ACP in the space X, as in [46]. The same methods
as used in [46] for the mass-conserving case then show that G = A+ B is the
generator of a substochastic semigroup, (S(t));>0, and, when (a,),=; is increas-
ing, (S(t));>o provides a unique classical solution of the fragmentation ACP for
any initial condition in the domain D(A).

The authors of [63] proceed to examine the particular example of “random
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bond annihilation”. Here, it is assumed that clusters are long strings of particles
that are linked by bonds. A fragmentation event occurs when a bond is broken.
The mass is taken to be contained within the bonds between particles and so each
fragmentation event results in mass being lost from the system. It is assumed
that only binary fragmentation occurs and that bonds are annihilated randomly

and with equal probability. This results in

)

2
a, =n and b, = — for all n, 7 € N such that j > n. (2.2.3)
J

In this particular case, the authors use an inductive argument to obtain an ex-
plicit expression for the semigroup (S(t));>o and then for the resolvent of its
infinitesimal generator, G. These expressions enable the analyticity of (S(t));>0
to be established. An explicit description of the domain D(G) is also deduced and
a unique, non-negative classical solution of the fragmentation ACP is obtained
for all non-negative initial conditions in D(G). Analytic semigroups have very
desirable properties, as we discuss later. In particular, in [63], the analyticity of
the semigroup (S(t))>o is exploited to enable an extrapolation space to be con-
structed and used to explain an apparent non-uniqueness of solutions emanating
from a zero initial condition.

While the majority of past investigations into (1.1.1) have concentrated on
writing the system as an ACP in X7, the system has also been considered in the
moment spaces Xp,, for p > 1. We recall that X7, = 0L with w, = n? for all
n € N. When we work in X, we denote the fragmentation operators as Ay, and
Biy)-
(i.e. (2.2.1) is satisfied) in X, spaces, [9]. The same methods as in [46] show that
Gy = m is the generator of a substochastic Cy-semigroup and additional

In 2012, Banasiak considered the mass-conserving fragmentation system

assumptions are provided under which we can conclude that G, = Ay, + By,
Moreover, for p > 1, conditions are given under which the semigroup generated
by G} = Ajp+ By is analytic and, in this case, the theory of interpolation spaces
is used to examine the full C-F system.

We note, however, that simple examples of fragmentation coefficients are given
in an appendix to [9] for which G, # Ay + By, for any p > 1, and the semi-

group generated is not analytic. It is noted that this is true, in particular, if the
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coefficients (b, ;) jen:j>n are defined as in (2.1.3) and we take a; = 0, a,, = n for
n > 2.

After the existence and uniqueness of solutions has been established, another
area of interest is the long-term behaviour of solutions. The asymptotic behaviour
of solutions to the pure fragmentation system was examined in 2011 by Banasiak,
8], where he considers the discrete, mass-conserving fragmentation system in X).
He shows that the solution converges to a state consisting entirely of monomers
if and only if a,, > 0 for all n > 2. Additional conditions are also provided in
[8] under which the solution can be shown to converge to the monomer state at
an exponential rate. In 2012, this work was extended by Banasiak and Lamb in
[15], where the results in [8] are shown to also hold in the moment spaces, X,
for p > 1.

As well as the long-term behaviours mentioned above, there are other asymp-
totic behaviours that have been shown to arise for certain coagulation and frag-
mentation coefficients. Since the asymptotic behaviour of solutions is of great
interest and importance, we include some references in the following paragraph
to results regarding asymptotic behaviour that have been obtained by alternative
methods to the semigroup approach that is adopted in this thesis.

As mentioned in the introduction, a phenomenon known as gelation is possible
for certain coagulation and fragmentation coefficients, where clusters of infinite
size are created at some finite gel time T, > 0. Gelation was shown to occur
for the first time in [42], for coagulation coefficents that grow “fast enough” as
cluster size increases. It was then shown in [39] that gelation can also occur
when fragmentation, satisfying a certain boundedness assumption, is added to
the system in [42]. There has been a lot interest in the topic of gelation and
related work can be found, for example, in [26, 31, 77]. Moreover, the approach
of solutions to similarity solutions has also been studied extensively in the case
of pure fragmentation, pure coagulation and the full coagulation—fragmentation
system; see, for example, [51, 55, 54, 56, 60, 79|

It is worthwhile noting that equations based on (1.1.1) but incorporating
other factors have also been considered. For example, [13] examines the system
(1.1.1), where additional growth and decay terms are included. These additional

terms are important in applications such as animal groupings, where groups of
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animals can split apart, merge together, lose individuals through death and gain
individuals through birth.

If one or more of the coagulation or fragmentation coefficients are time de-
pendent, then we are dealing with a non-autonomous model and this case is also of
interest. Indeed, as already mentioned, the original derivation of Smoluchowski’s
coagulation equation contained time-dependent rate coefficients until simplifying
assumptions were made to obtain an autonomous system; see [18, §2.2.1] for a
summary of the derivation. Non-autonomous coagulation systems play an im-
portant role in applications relating to the powder production industry, where
industrial spray drying causes the coagulation of small particles and produces
powders that possess desired physical properties. A model is investigated in [73]
for coagulation and droplet transport in a spray dryer’s hollow conical spray. A
“slurry” of small droplets is created at the top of the tower and, as the droplets
fall to the bottom of the tower, they dry and merge together to form a powder;
see [73, §2.1.1] for a detailed account of the physical configuration of the dryer
tower examined. The volume of a droplet and its distance from the top of the
tower are denoted, respectively, by x and z and the state of a droplet is described
by (z, z). An equation that describes these coalescing clusters is derived and it is
shown that if we assume the existence of a steady-state solution, then the result-
ing equation can be interpreted as a continuous non-autonomous Smoluchowski
equation, with z being regarded as a “time-like” variable; see [73, (3.9)].

Moreover, in the pioneering work by Melzak into the continuous C-F equation,
[53], the possibility of time-dependent coefficients is included. The continuous
non-autonomous fragmentation equation has also been investigated by McLaugh-
lin, Lamb and McBride in 1997, [49], using the theory of evolution families. In
[49], mass is assumed to be conserved during each fragmentation event and the
authors prove that, under a certain Lipschitz assumption on the fragmentation
rates, there exists a non-negative, mass-conserving solution of the continuous
fragmentation equation for all compactly supported initial conditions. Moreover,
this is shown to be unique in the sense that it is the only solution that is also a
classical solution of the corresponding non-autonomous fragmentation ACP. Un-
der the additional assumption that the Lipschitz condition is uniform in time, the

authors are able to demonstrate that there exists at least one mass-conserving
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solution of the non-autonomous equation for an arbitrary initial condition.

The same equation was examined again in 2010 by Arlotti and Banasiak,
[4], but this time using the theory of evolution semigroups. The assumptions
required in [4] are weaker than those in [49] but a solution is only obtained for
an integrated version of the continuous non-autonomous fragmentation equation.
This solution is shown to be given by an evolution family and to be non-negative
and mass conserving for non-negative initial conditions. However, neither the
uniqueness of the solution nor the existence of a solution to the corresponding
non-autonomous ACP is mentioned.

As well as the semigroup approach, weak-compactness methods have also been
used to deal with (1.1.1). In this approach finite-dimensional truncations of the
full C-F system are considered and a sequence of solutions to these truncated
equations is obtained. Weak compactness arguments can then be used to show
that this sequence has a subsequence that converges to a solution of an integrated
version of the full C—F system. Additional assumptions are required to prove the
uniqueness of the solution. This method was first introduced by Ball, Carr and
Penrose in 1986 to deal with the Becker—Déring cluster equations, [6]. The weak
compactness approach has since been used to deal with the C—F system with
binary fragmentation, see [5, 27|, and was first used to deal with the C—F system
with multiple fragmentation by Laurencot, [40]. In [40], the author works with

fragmentation coefficients satisfying (2.2.1) and coagulation coefficients satisfying
0<k,; <K(n+yj), n,j > 1,

for some K > 0. Of particular relevance to the work in this thesis is [40, The-
orem 2.5]. In this result, the existence and uniqueness of solutions to (1.1.1) in
(%, is obtained, where w = (w,)s>; may not take the “usual” form of w, = n” for
some p > 1 and all n € N. In fact the existence and uniqueness of solutions in £,
is obtained for any w = (w,),—; satisfying particular properties described in [40].
The majority of the work presented in this thesis also works with weights that
are more general than the usual choice of w,, = n*, for some p > 1 and all n € N.
However, we restrict our attention to methods involving the theory of operator

semigroups rather than using a weak-compactness approach.
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Chapter 3

Banach Lattices and Linear

Operators

When we examine the discrete C—F system, (1.1.1), we begin by considering the
case when only fragmentation occurs (i.e. when k,; = 0 for all n,j € N). We
write the resulting fragmentation system as an abstract Cauchy problem (ACP)
in an appropriate Banach space. Since the pure fragmentation equation arising
from (1.1.1) is linear, so is the resulting fragmentation ACP. Linear operators
are therefore vital in our investigation into the pure fragmentation system and
we dedicate the bulk of this chapter to the examination of these operators. We
begin in Section 3.1 and 3.2 by providing some prerequisite results and concepts
on Banach lattices and linear operators. In Section 3.3 we examine operator semi-
groups, which are crucial in the methods that we use to examine the discrete C—F
system. Section 3.4 concentrates on linear abstract Cauchy problems and their
solutions and gives results that are closely linked to the semigroups introduced
in Section 3.3; these will help us to obtain solutions to the pure fragmentation
system. While many of the results in this chapter are known, there are some that
extend or generalise those that have previously been obtained. Moreover, we also
present several results that we believe to be new and we point these out at the

start of each section, and again before they are stated.
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3.1 Banach Lattices

In this section we provide some preliminary results on Banach lattices that we
require later when we examine the discrete C—F system. Much of this subsection
is based on material in [12, Section 2.2] and, unless otherwise stated, we assume
X to be a real vector space. We begin by introducing a partial order. We note
that, while a partial order can be defined on any set, we are only interested here

in a partial order on a vector space X.

Definition 3.1.1. Let X be a vector space. A partial order on X is a binary
relation, denoted by <, which satisfies the following conditions for all f, g, h € X:

(i) f<f;
(ii) if f < g and g < f then f = g;
(iii) if f < gand g < h then f <h.

Note that if f,g € X, then, by definition, g > f is equivalent to f < g and
in this case we say that g is greater than or equal to f or, equivalently, that f is
less than or equal to g. We refer to an element f € X as being positive if f > 0,

where 0 is the zero element in X.

Example 3.1.2. Assume that X is a vector space of real-valued functions defined
on a set S. Then we define a partial order on X in a pointwise sense. Suppose
fyg € X. Then we say that f < g if f(z) < g(x) for all z € S.

Remark 3.1.3. We refer to < as a partial order on X, rather than a (total) order,
as it is not always possible to compare two elements in X. For example, if f,g € X
and X is as in Example 3.1.2 then we may have f(x) > g(z) for some z € S,
while f(z) < g(z) for other z € S.

Using a partial order we can define what it means for a vector space X to be

an ordered vector space.

Definition 3.1.4. An ordered vector space is a real vector space X equipped
with a partial ordering that is compatible with the vector structure of X, in the

sense that
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(i) if f <gin X then f+h < g+ h forall h € X;
(i) if f < g in X then af < ag for all « > 0.

Note that the space X in Example 3.1.2 is an ordered vector space. We are
now able to state what is meant by the positive cone in the vector space X that

is associated with the partial order <.

Definition 3.1.5. Let X be an ordered vector space and let U be a subset of X.
The set X, == {f € X : f > 0} is called the positive cone of X and we define
Uy ={feU:f=>0}

Note that for f, g € X, and a > 0,
f+ge X, and af € X,.

In many cases, the positive cone X, has the additional property of being a gen-

erating cone in the following sense.

Definition 3.1.6. We say that X, is a generating cone for X if every f € X has
a decomposition f = g — h where g,h € X .

It is not always the case that X, is a generating cone, as the next example

shows.

Example 3.1.7. Let X be a vector space consisting of more than one element
and let f,g € X. We define < by

f<gifand onlyif f =g.

Then < defines a partial order on X. In this case the positive cone, X, is given
by X, ={f € X : f =0}. Take a non-zero f € X. Then there do not exist
g,h € X such that f = g — h. Thus X, is not a generating cone.

The partial order on X can be used to define what is meant by the supremum
and infimum of a set S C X.

Definition 3.1.8. Let X be an arbitrary ordered vector space and let § C X.
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(i) An element f € X is a supremum of S if

(a) f>gforall geS;
(b) whenever h € X is such that h > g for all g € S, then h > f.

(ii)) An element f € X is an infimum of S if

(a) f<gforall gesS;
(b) whenever h € X is such that h < g for all ¢ € S, then h < f.

A supremum of a set does not always exist. However, if a supremum does

exist then it is unique. Analogous statements hold for infima.

Example 3.1.9. Suppose that X and S are as in Example 3.1.2 and let f,g € X.
If the functions f V g and f A g, given by

(f vV g)(x) = max{f(x),g(x)}, = €S, (3.1.1)

and

(f A g)(x) = min{f(z), g()}, x €S, (3.1.2)

exist as elements in X then
(i) sup{f, 9} =fVg
(ii) inf{f,g9} = fAg.

As mentioned above, and as we now show, the supremum or infimum of two
elements need not exist. Let X be the space of continuously differentiable func-
tions on R with the natural pointwise order. Set f(x) = x and g(x) = —z so that
f,g € X. Then, if sup{f, g} exists, it must be of the form

sup{f, g} (z) = |x].

Similarly, if inf{ f, g} exists, then it is of the form
inf{f, g}(z) = —|x|.
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Both |z| and —|x| have a corner and so are not elements in X.

The concept of a vector lattice will be important in later chapters.

Definition 3.1.10. A wvector lattice, or a Riesz space, is an ordered vector space

such that for any two elements f, g, there exist sup{f, g} and inf{f, g}.

Example 3.1.11. Define elements fV g and f A g asin (3.1.1) and (3.1.2). Let
X = C(R) and let f,g € X. Then fVgand fAg € X and it follows that
sup{f,g9} = f Vg and inf{f,g} = f A g exist. Hence C(R) is a vector lattice.

Lemma 3.1.12. Let w = (w,)n=; be such that w, >0 for alln € N and let

0= {f = (fu)nzi t fun ER for alln € N and i Wy | fu] < oo} ) (3.1.3)

n=1
Then (% is a vector lattice.

Proof. Suppose f,g € (1. Then the elements f V g and f A g are given by

(f \ g)n = maX{fmgn} and (f A g)n - min{fmgn}7 n=12....

Clearly, (f V ¢g), and (f A g), € R for all n € N. Also,

Yo wal(fV g)nl = D walmax{fu, gu}| < D wnlful + D walgnl < o0
n=1 n=1 n=1 n=1

Similarly,
> wal(f A Gl = Y- womin{fr, gn} < D walful + Y walgnl < cc.
n=1 n=1 n=1 n=1

Hence, fV gand fAg € {,, and so sup{f,g} = fV g and inf{f, g} = f A g exist.

Therefore £}, is a vector lattice. O

Definition 3.1.13. Let X be a vector lattice. For an element f € X we define

the positive part, negative part and modulus of f, respectively, by

fe=sup{f,0};  fo=sup{-[,0}; |f|=sup{f,—f}
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From Definition 3.1.13, we have that f, € X, and f_ € X, for all f € X.
The following result can be found in [12, Proposition 2.46].

Proposition 3.1.14. If X is a vector lattice and f € X, then

=51 (3.1.4)

and

fl=fr+ 1 (3.1.5)

Thus, in particular, if X is a vector lattice, then X is a generating cone for X.
By (3.1.5), we have that |f| € X forall f € X.

A vector lattice then leads on to the idea of a lattice norm.

Definition 3.1.15. Let X be a vector lattice and suppose that || - || is a norm
on X.
(a) We say that || - || is a lattice norm if

1< lgl = 1A < llgll

(b) If X is also complete under this lattice norm, then we say that X is a

Banach lattice.

Note that if X is a vector lattice with norm || - ||, then the positive cone, X,
is closed.

For a normed lattice, X, it will be useful for us to know when a dense subspace,
U, of X is such that U, is dense in X,. We provide the following lemma which

gives a sufficient condition for this to be true.

Lemma 3.1.16. Let X be a normed lattice and suppose that U is a dense subspace
of X, such that for all f € U we have f,f_ € U,. Then U, is dense in X.

Proof. Suppose that f € X,. Since U is dense in X, there exists a sequence
(g("))flo:l, with ¢™ € U for all n € N, such that ¢™ — f as n — co. We
have, for each n € N, g™ = (¢™), — (¢")_. Since X is a normed lattice, we
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can deduce from [12, Proposition 2.55], that the mappings g™ (g("))+ and
g™ — (¢™)_ are continuous, and it follows that (¢™)_ — f_ = 0. Hence
("), = f, = f asn — oco. Since (¢™), € U, for all n € N, it follows that U,
is dense in X, . [l

We can now state what it means for a space to be an AL-space.

Definition 3.1.17. Let X be a Banach lattice and let || - || be a norm on X.

(i) The norm || - || is additive on the positive cone, X, if

Lf+gll =1+ llgll - forall f,g € X,. (3.1.6)

(ii) If || - || is a lattice norm and (3.1.6) is satisfied, then X is an AL-space, see
[12, Definition 2.56].

Lemma 3.1.18. Let X be an AL-space with norm || - ||. Then there exists a

unique, bounded, linear functional, ¢, on X, which coincides with || - || on X .

Proof. For all f € X let
o(f) = Il =111 (3.1.7)

For f € X, we have f_ = 0. Hence

¢(f) = I/ = N0l = [[f+[l = lf+ = Ol = [I/ = 0

for all f € X,. Also, for f, g € X,

o(f +9) = lf+ + 9l = IIf= + gl = [If+ [l + g | = 7= = Mlg-[I = &(f) + ¢(9)

where the second equality follows since X is an AL-space. Now let @ > 0 and
f € X. We have

o(af) = lafell = llaf-|l = allfel = 1/-1) = ag(f).

Moreover, for f € X, —f = f_ — fy and so (—f),. = f_ and (—f)_ = f.. It
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follows that

O(=F) = I/~ = [+l = =Sl = A=) = = (F).

It is therefore clear that the functional ¢ is a positive, linear functional that
coincides with || - || on X,. To show uniqueness, let v be another positive, linear

operator that coincides with || - || on X, . Then, for f € X,

V) =+ = f2) =2 (f) =) = Il = =1 = o(f),

where the linearity of 7y is used to obtain the first inequality. This proves unique-
ness.

Finally, the functional ¢ is bounded since

6N = 1o(f+) = (LI = Ll = =M < WLl N1 = W+ 21 = LA

for all f € X. Note that the first equality follows from the linearity of ¢ and the
third equality follows from the fact that X is an AL-space. O

Example 3.1.19. Consider the space £, in Example 3.1.11(ii) equipped with the

norm

1fll = §wn|fn\- (3.1.8)

For each f € £}, (fi), = max{f,,0} and (f_
fef- € (ly)y and f = f, — f_. Using (3
/1 = (Ifal)nzs-

Also, as we now show, the norm on £} is a lattice norm. Suppose f,g € (L

)n = max{—f,,0}. Then clearly

.1.5), the modulus | - | on £, is

are such that |f| < |g|. By considering sequences f,j € £% as functions of n then,
using the definition of < given in Example 3.1.2, we have that f < § if and only
if f, < g, for all n € N. Consequently, |f| < |g| implies that |f,| < |g,| for all
n € N, and therefore

0 )
g = 3 walful < 3 wnlgal = lglls
n=1 n=1
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So the norm on £, is a lattice norm and, since £1, is complete with respect to this
norm, /,, is a Banach lattice. Let f, g € (¢L).. Then

1+ glls =S wal(f + 9l = 3 walful + 3 walgal = I£1lp +llglls
n=1 n=1 n=1

Thus, ¢ is an AL-space and the unique, bounded, linear extension, G, of [[-] 2

(see Lemma 3.1.18) is given, for all f € (., by

O (F) = Y wafo (3.19)

Remark 3.1.20. At the start of this chapter we assumed X be to a real vector
space. However, there are occasions when it is necessary to work in a complex
space. We can move from a real space to a complex space using a process called
complexification; see [12, Section 2.2.5]. As in [12, Definition 2.85], for a real
vector lattice, X, we define X, by

X, ={(z,y) 12,y € X}.

We write (z,y) € X, as « +iy. Let g, 9,21,y € X. As in [12, Definition 2.85],

the vector operations are defined by

Ty + iy + x1 + iy = To + 21 + (Yo + Y1),
(a+iB)(zg + iyy) = axy — fYo + i(Bre + o).

Moreover, the partial order on X, is given by
o + 1Yy < xq + 1y, if and only if zy < 2y and yy = ;.
As in [12, Section 2.2.5], the norm, || - ||., on X, is defined by

12lle = [l + ay]l],
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for all z =z + iy € X,, where

|z +iy| = sup (a:cos& + ysin@).
0€[0,27]

The concepts introduced in this section for real vector spaces can be defined

analogously in complex vector spaces.

3.2 Linear Operators

Throughout this thesis, if U is a linear or nonlinear operator in a vector space, X,
then we denote the domain of U by D(U). In this section we devote our attention

to linear operators.

Definition 3.2.1. Let X be an ordered vector space and U : D(U) — X be a
linear operator, where D(U) C X. Then we say that U is a positive operator if
Uf e X, forall feDU),. In this case we write U > 0.

Note that the above definition of positivity also holds for non-linear operators.
We now introduce a partial order on B(X), the space of bounded, linear operators

on an ordered vector space X, as follows.

Definition 3.2.2. Let X be an ordered vector space and let U,V € B(X). Then
we write U < V if and only if V — U > 0.

Remark 3.2.3. The partial order above can be introduced on any space of oper-

ators that map an ordered vector space X into itself.

Lemma 3.2.4. Let U be a positive, linear operator in a vector lattice, X, with
lattice norm || - ||. Then |U|f|l| > U f]|| for oll f € X.

Proof. Let f € X. It is clear that |f| > f and so
UlfI=Uf=U(fl-f) =0

since U is a positive operator. It follows that U|f| > Uf. Similarly, |f| > —f.
Hence, U|f| > U(~f) = =Uf. Thus, [Uf] = sup{Uf,~Uf} < U|f| = |U|f||

29



Chapter 3. Banach Lattices and Linear Operators

Since || - || is a lattice norm, it follows that
IUFIF< UL N

We now define what we mean by an extension of an operator. Note that this

definition holds for both linear and nonlinear operators.

Definition 3.2.5. Let U, V be operators in a vector space X. Then V is said
to be an eztension of U if D(U) C D(V) and Uf = V f, for all f € D(U). This
is equivalent to the graph of U being a subset of the graph of V| i.e.

{(f,Uf): feDU)} S{(9,Vyg): 9 €DV)}

If V' is an extension of U, then we write U C V.

A concept that we also require is that of one space being continuously embed-

ded in another space.

Definition 3.2.6. Let (X, || - ||x), (Y, ]| - |ly) be normed vector spaces such that
Y C X. We say that (Y, - [|y) is continuously embedded in (X, || - ||x) (written
as Y — X) if there exists C' > 0 such that

1fllx < Cllflly

forall feY.

From the definition above it is clear that the embedding operator is bounded.

We note that if, in addition, the linear embedding operator
LY =X, f— f for all f €Y,

is compact, then we say that (Y, || - ||ly) is compactly embedded in (X, || - ||x)-
We now state and prove a proposition that is used later when we examine the

discrete C-F system in weighted ¢' spaces.

Proposition 3.2.7. Let (w,),=1 and (v,),—; be sequences such that w,, v, > 0,
for allm € N. Consider the spaces (L, ||-||,1) and (€5, ||,2), where £, and || - ||z

30



Chapter 3. Banach Lattices and Linear Operators

are as defined in (3.1.3) and (3.1.8) respectively, and (y, || - |2 are defined in an

v

analogous manner. Let (%)Ooi
embedded in ({5, || - )

Also, under the stronger condition,

| be bounded. Then Ly, | - ) is continuously

w
= =0 as n — 0o,
UTL

(s, || - Hfi) is compactly embedded in (£, || - “&lu).

Proof. Let (%)Oo_l be bounded. Then there exists a constant C' > 0 such that

“a < O for all n € N and therefore, for all f € £,

oo oo wn (0.9]
1l = S walfl = 3 P, 1] €€ Sl = Ol
n=1 n=1 "n n=1
It follows that (£, || - [|,1) is continuously embedded in (£, || - ||,1).

Now suppose that we also have == — 0 asn — oo, and consider the embedding

w
Un

operator
vily = 0L f s f, for all f € ().

For each k € N, let RO ¢} — 01 be the operator defined by L(k)f = f(k), where,

n Wwh <k,
g = I whenn = (3.2.1)

0 when n > k.

Since ¢ is a finite rank operator, it is compact for each k& € N. Choose € > 0.
There exists N € N such that ~» < ¢ if n > N. Hence, for f € ¢ and k> N, we

obtain

k o) 00
1S =) flp = S walfa = ful + 3 walful = 3 walfl
n=1 n=k+1 n=k+1
oo w [o.¢]
n
= Z 7Un|fn’ <e¢ Z vn’fn| < g”f”zi
n=k+1 Un n=k+1

It follows that [s® — || < e if & > N. Thus :¥ — , as k — oo and so . is
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compact. Thus (€, | - ||,1) is compactly embedded in (£, || - [|,1). O
We now give an example where the above holds.

Example 3.2.8. Suppose w,, = n” for some p > 0. Then we obtain the Banach
space (1 = X ;p defined by

Xp = {(fn)?l fn€Rforalln e Nand > n’lf,| < oo}

n=1

equipped with the norm

[e.9]

1l = D nPIfal.

n=1

Let ¢ > p > 0. Then

— = —0 as n — 0o.

Hence, by Proposition 3.2.7, X, is compactly embedded in X,.

3.3 Operator Semigroups

In this section we introduce operator semigroups and results relating to these
families of linear operators which will be essential later. There is extensive the-
ory relating to operator semigroups and many books have been written on the
subject matter; see, for example, [21, 22, 30, 32, 34, 35, 43, 61]. Section 3.3.1
examines strongly continuous semigroups, often referred to as Ciy-semigroups. In
connection with the C—F problem that we study in later chapters, substochastic
and stochastic semigroups are of particular importance. We examine these semi-
groups in Section 3.3.2. The results in these sections are primarily known results,
which are mostly taken from [30]. However, Proposition 3.3.9 provides a different
proof and a more general formulation of a result given in [75, Theorem 2.3.4 (i)].
Moreover, it is believed that Proposition 3.3.16 is a new result. In Section 3.3.3
we discuss analytic semigroups, which will be crucial when we investigate the

C-F system in general weighted ¢ spaces. In particular, the existence of certain
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analytic semigroups allows us to weaken the required assumptions on the time-
dependent coagulation rates. The definitions and results given here are again
based on material in [30] but Propositions 3.3.26 and 3.3.37 are new. Finally,
Section 3.3.4 consists of perturbation theorems, the majority of which are known.
In Corollary 3.3.30 and Theorem 3.3.35, however, we formulate corollaries of pub-
lished results that can be applied in an elegant way to the pure fragmentation

system, posed in a weighted ¢' space.

3.3.1 Strongly Continuous Semigroups

We begin by defining a Cy-semigroup. The following definition is taken from [30,
Definition 1.5.1].

Definition 3.3.1. A family, (S())¢>0, of bounded linear operators on a Banach

space X is called a strongly continuous semigroup (or a Cy-semigroup) if
(i) S(t+s)=95(t)S(s) for all t, s > 0;
(i) S(0) =T
(iii) the mappings t — S(t)f are continuous from [0, c0) into X for every f € X.
We make use of the following proposition in many of the results that follow.

Proposition 3.3.2. [30, Proposition 1.5.5] For every Cy-semigroup, (S(t)):>o0,
there exist constants M > 1 and w € R such that, for all t > 0,

IS < Me™. (3.3.1)

Definition 3.3.3. If (S(t));>0 is a Cy-semigroup and (3.3.1) holds with M =1
and w = 0, then (5(t));>0 is called a contraction semigroup.

We can now define the growth bound of a Cjy-semigroup.

Definition 3.3.4. The growth bound of a Cy-semigroup, wy, is given by

wo = wp(S) =1inf {w € R: there exists M, > 1 such that
IS@)]] < Me for all t > 0} .
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With each semigroup we associate a unique operator which we refer to as the
generator (or infinitesimal generator) of the semigroup. The following definition
is taken from [30, Definition I1.1.2].

Definition 3.3.5. Let X be a Banach space and (S(t));>¢ be a Cy-semigroup on
X. The generator of (S(t));>o is the operator A defined by

Af = lggi(S(h)f - 1), (3.3.2)
for all f € D(A), where
D(A) = {f €X: %;(S(h)f - f) exists}. (3.3.3)

Note that if A is the generator of a Cy-semigroup, then we sometimes denote
by (etA)tZO the semigroup generated by A, where the definition of the operator
exponential, ", is given below in (3.3.5). The following properties of a generator
are taken from [30, Lemma II.1.3 and Theorem II.1.4].

Lemma 3.3.6. Let A be the generator of a Cy-semigroup, (S(t));>o. Then A
is a closed and densely defined linear operator. Moreover, (S(t));>o leaves D(A)

mvariant and

SS(0)f = S()Af = AS(0)f
for allt >0 and f € D(A).

For a closed operator A in a Banach space X, the resolvent set of A, p(A), is

given by
p(A) = {X € C: A\ — A is bijective from D(A) onto X}.
Let A € p(A). Then we define the resolvent operator, R(\, A), of A by
R\ A) = (M — A (3.3.4)

We note that, by the Closed Graph Theorem, R(A, A) is a bounded operator for
all A € p(A).
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The following theorem is known as the Feller—-Miyadera—Phillips theorem and
is taken from [30, Theorems I1.1.10 and II.3.8 and Corollary I11.5.5].

Theorem 3.3.7. Let w € R, M > 1. An operator A is the generator of a
Co-semigroup, (S(t))i>0, satisfying (3.3.1), on a Banach space X if and only if

(i) A is closed and densely defined,
(if) (w,00) € p(A),
(i) || [(A = w)R\, A)]" | < M for all X > w.

Moreover, if these conditions are satisfied, then

S(1)f = f = Jim (I _ IZA)_kf for all f € X, (3.3.5)

uniformly for t on compact intervals, and the resolvent operator of A can be

expressed as
o0

RO\ A)f = /e‘ASS(s)fds, (3.3.6)

0

forall f € X and X : Re(\) > wy(S), where wy(S) is as in Definition 3.3.4.

We note that we interpret the integral in (3.3.6) as

o

t
/ ¢ 5 (s) fds = lim / ¢S (s) fds, (3.3.7)
0

0

where the integral on the right-hand side of (3.3.7) is the Riemann integral.
The following theorem is the particular case of Theorem 3.3.7 when M = 1 and

w = 0. Tt is called the Hille-Yosida theorem and is taken from [30, Theorem I1.3.5,

Corollary II1.5.5 and Theorem I1.1.10]. The Hille-Yosida theorem is used to prove

the more general Feller-Miyadera—Phillips theorem given above.

Theorem 3.3.8. An operator A is the generator of a contraction semigroup,
(S(t))i>0, on a Banach space X if and only if

(i) A is closed and densely defined,
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(i) (0,00) € p(A),
(iii) [IARA, A)|| <1 for all X > 0.
Moreover, if these conditions hold, then (3.3.5) and (3.3.6) hold where wy(S) < 0.

Note that, in general, Theorem 3.3.8 is much easier to apply than The-
orem 3.3.7 because in the former one has to estimate only the norm of the re-
solvent of A whereas in the latter one has to estimate the norm of all powers of
the resolvent.

The following result is given for the case in which the closure of an oper-
ator A generates a substochastic Cy-semigroup (see Definition 3.3.15 below for
the definition of a substochastic semigroup) in [18, Theorem 4.10.28] and [74,

Theorem 2.3.4 (i)]. We give a more general case here.

Proposition 3.3.9. Let A be an operator in a real Banach space X. If G = A
is the generator of a Cy-semigroup, then no other extension of A is the generator

of a Cy-semigroup.

Proof. Suppose G = A is the generator of a Cy-semigroup. Then, from The-
orem 3.3.7, there exists w; € R such that (w;,00) C p(G). Assume that H O A
(and so H D A = G since H is closed) is also the generator of a Cy-semigroup.
Then there exists wy € R such that (w,, 00) C p(H).

Let A > max{w;,wy}. Then since A € p(G), we have \I — G : D(G) — X
is a bijective mapping. We also have A € p(H) and so A\ — H : D(H) — X is
bijective.

However, if \ =G : D(G) — X is a bijection and D(H) 2 D(G), then A\l —H
cannot be injective. This is a contradiction. Hence we can conclude that G = A

is the only generator of a Cj-semigroup which is an extension of A. [

Another concept that is important to us is that of an operator, and in partic-

ular the generator of a Cjj-semigroup, being resolvent positive.

Definition 3.3.10. Let X be an ordered Banach space and let A : D(A) — X,
where D(A) C X. We say that A is resolvent positive if there exists w € R such
that (w,00) C p(A) and R(\, A) >0 for all A > w.
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We now define what it means for a semigroup to be positive.

Definition 3.3.11. A semigroup, (S(t));>0, on an ordered Banach space, X, is
a positive semigroup if S(t) > 0 for all t > 0.

We also have the following useful result, which is mentioned in [18, p. 128].

Lemma 3.3.12. Let (S(t));>0 be a Cy-semigroup on an ordered Banach space,
X, with generator A. Then (S(t));>o s positive if and only if A is resolvent

positive.

Proof. Let (S(t));>0 be positive. Then (wy(S),00) € p(A) and, from (3.3.6), it
is clear that R(A\, A) > 0 for all A > wy(S). Conversely, suppose that R(\, A) is
defined and R(\, A) > 0 for all A\ > Ay, where \; € R. From (3.3.5), for each
t>0, feX,, we have

S(t)f = lim <1— ZA)kf = lim (’;(lzf—A)l)kf >0

k—o0
—1
(o) —afha) o

for all k sufficiently large. The result follows. m

since, for each t > 0,

We find it useful on numerous occasions to be able to split an element from a
subspace, U, of a vector lattice, X, into the difference of two elements in U, . In
particular, suppose that A is the generator of a positive Cy-semigroup, (S(t));>0,
on a Banach lattice X and we want to write f € D(A) as f = g — h, where
g,h € D(A),. The following lemma, taken from [12, Remark 6.6], allows us to
do this.

Lemma 3.3.13. [12, Remark 6.6] Let U C X be a subspace of a vector lattice,
X, such that U = RX, where R is a positive linear operator on X. Let f € U.
Then f =g — h for some g,h € U,.

Proof. For a fixed f € U, we have f = Ru for some v € X. Then, since
u=u, —u_ and R is positive and linear, we have that Ru = Ru, — Ru_, where
Ru,, Ru_ € U,. Hence, f =g —h = Ru, — Ru_, where g,h € U,.. O
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Remark 3.3.14. Suppose that A is the generator of a positive Cy-semigroup,
(S(t))i>0, and U = D(A). Then, for any A > wy(S), the assumptions of Lemma 3.3.13
hold with R = R(\, A).

3.3.2 Substochastic and Stochastic Semigroups

We now define particular semigroups that are of interest to us in connection with
the C—F system.

Definition 3.3.15. Suppose that (S(t))>o is a Cy-semigroup on an ordered
Banach space X. Then

(i) (S(t))e>o is said to be substochastic if S(t) > 0 and ||S(¢) f]| < || f]| for all
t>0, fe X

(ii) (S(t))e>0 is said to be stochastic it S(t) > 0 and [|S(¢) f|| = || f|| for all t > 0,
feX,.

Note that if (S(t));>¢ is substochastic, then the relation ||S(¢)f]| < ||f|l,t > 0,
extends to all f € X by [12, Remark 2.68].

In later chapters, stochastic semigroups play an important role in obtaining
mass-conserving solutions to the C—F system. The next proposition is applied to
the pure fragmentation system later. Part (i) of the proposition is, as far as we are

aware, a new result. Part (ii) and (iii) are discussed briefly in [68, Remark 2.1(a)].

Proposition 3.3.16. Let (S(t));>q be a positive Cy-semigroup on an AL-space,
X, with generator G, and let ¢ be the unique bounded linear extension of the

norm || -|| from X to X.

(i) The semigroup (S(t));>o s stochastic if and only if
6(S()f) =o6(f)  forall feX. (3.3.8)

(ii) If o(Gf) =0 for all f € D(G),, then (3.3.8) holds and hence the semigroup
(S(t))i>0 is stochastic.
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(iii) Let Gy be an operator such that G = Gy. If ¢(Gof) =0 for all f € D(Gy)
and each f € D(Gy) can be written as f = g—h, where g,h € D(Gy) ., then
(3.3.8) holds and hence (S(t));>o is stochastic.

Proof. (i) Assume that (S(t));>o is stochastic and let f € X and ¢t > 0. Then
f=/fy—f_, where f,, f_ € X, and therefore

6(S(f) = (SO f1) = (SO L) = SO L = ISE L = £l = 1 /-]
= (f1) — o(f-) = 6(f).

Conversely, when (3.3.8) holds, we have ||S(¢)f| = #(S(t)f) = o(f) = || f|| for
feX,andt >0.

(ii) Let f € D(G). From Lemma 3.3.13 and Remark 3.3.14, we have that
there exist g, h € D(G), such that f = g — h. Then, since ¢ is continuous,

C(a(st)h) = ¢<§t(5(t)f)> — o(Gs)f)

= 6(GS(t)g) — ¢(GS(t)h) =0
since S(t)g, S(t)h € D(G) .. Thus ¢(S(t)f) = ¢(f) for all f € D(G).

Now let f € X. There exists a sequence (™), such that f™ € D(Q) for
all n € N and f(”) — f as n — o0o. Moreover, for fixed t > 0,

1S()f™ —S@)f|| — 0 as n — 0o.

We have ¢(S(t)f™) = ¢(f™) and so, taking the limit as n — oo and using the
fact that ¢ is continuous, (3.3.8) follows and (S(t));>¢ is stochastic.

(iii) Let f € D(Gy). Then f = g — h for some g, h € D(G,), by assumption,
and

(Gof) = ¢(Golg — h)) = 3(Gog) — $(Goh) = 0.

Thus ¢(Gof) = 0 for all f € D(Gy). Now let f € D(G). Then there exist
e D(Gy), n € N, such that ™ 5 fand Gof™ — Gf as n — oo. Therefore

H(GF) = o( Jim Gof ™) = lim 6(Gof™) =0,
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and the result follows from part (ii). O

In subsequent sections we will obtain results that tell us when an extension of
a given operator is the generator of a substochastic Cy-semigroup, (S(¢));>o. We

now define what it means for (S(t));>¢ to be the smallest such semigroup.

Definition 3.3.17. Suppose that (S(t));>o is a substochastic Cy-semigroup on
an ordered Banach space X that is generated by an extension, V| of an operator
U. Then (S(t));>o is referred to as the smallest such semigroup if, given any
other substochastic semigroup (7'(t));>o on X that is generated by an extension
of U, we have S(t) < T(t), for all t > 0.

3.3.3 Analytic Semigroups

In later chapters we also require the concept of an analytic semigroup. Before we
define analytic semigroups, however, we define a sectorial operator. The following
definitions are from [30, Definition I1.4.1].

Definition 3.3.18. Let o € (0, 7]. We define the sector, ¥, to be
Yo ={A e C\{0} : |arg \| < a}. (3.3.9)

Definition 3.3.19. Let A : D(A) — X be a closed, linear, densely defined
operator in a complex Banach space, X. Then A is a sectorial operator (of angle
6) if there exists 0 € (0, 7] such that the sector X =, ; is contained in the resolvent
set p(A), and if, for each £ € (0,0), there exists M, > 1 such that

M,
[R(X, A < ™

for all A € ig+5—e \ {0}.

We now define what it means for a family of operators to be an analytic

semigroup. This definition is taken from [30, Definition I11.4.5].

Definition 3.3.20. Let ¢ € (0, 5] and let (S(%))iex,uq03 be a family of bounded,
linear operators on a complex Banach space X. Then (S(t)).ex,ut0y is an analytic

semigroup (of angle §) if
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(1) S(O) =1 and S(tl + tg) = S(tl)S(tQ) for all tl,tQ € 25,
(ii) the map t — S(t) is analytic in X;,

(iii) lim S{#)r==xforallz € X and 0 < § < 4.

teEé/:t—m

If, in addition,
(iv) [IS(¢)]| is bounded in Xy for every 0 < ¢ < 4,

then (S(t))ies,uq0y s a bounded, analytic semigroup.

If(5(2))

semigroup. The generator of the latter is also referred to as the generator of the

te50(0y 15 an analytic semigroup, then the restriction (S(t))i>0 is a Cy-

analytic semigroup (S(t)) The connection between analytic semigroups

t€Xs0u 0}
and sectorial operators is given in the next theorem.

Theorem 3.3.21. [30, Theorem I1.4.6] Let X be a Banach space. For an operator
A:D(A) — X, where D(A) C X, the following assertions are equivalent.

(i) The operator A generates a bounded, analytic semigroup on X .

(ii) The operator A generates a bounded Cy-semigroup, (S(t))i>0, on X, and

there exists a constant C' > 0 such that

|R(r + is, 4)] s|f,

for allr >0 and 0 # s € R.

(iii) The operator A is sectorial of angle arctan (%)

The next proposition describes some of the desirable properties that analytic

semigroups possess.

Proposition 3.3.22. [43, Proposition 2.1.1] Let X be a Banach space and let
A D(A) — X be the generator of an analytic semigroup, (S(t))tezéu{o}, on X,
where D(A) C X. Then fort >0 and f € X, S(t)f € D(A") for alln € N and
t— S(t)f isin C*((0,00), X), with

dk

ﬁsa) f=A"S(@t)f  forallk €N.
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Interpolation Spaces

When we examine the C-F system we make certain assumptions on the coagu-
lation rates to obtain the properties that are required to apply existence and
uniqueness results. For a certain class of initial conditions, we can weaken the
assumptions required on the coagulation rates using the theory of interpolation
spaces. We now introduce interpolation spaces and some useful results relat-
ing to them. The theory presented in this subsection is based on [43, §2.2.1].
Throughout this subsection, X denotes a complex Banach space and A is the
generator of an analytic Cy-semigroup, (S(t)).ex; 1oy» 00 X For the definition of
fractional powers, see (3.3.13) below, we need A to be an invertible operator and
so, for simplicity, we assume throughout this discussion that 0 € p(A) so that A

is invertible.

Definition 3.3.23. Let D(A) be equipped with the graph norm (or equivalently
with the norm ||A - ||). A Banach space, Y, such that

D(A) =Y — X,

where — denotes continuous embedding, is said to be an intermediate space
between X and D(A). If, in addition, for all T" € B(X) with T'|p4) € B(D(A)),
we have that T'|y € B(Y'), then Y in an interpolation space between X and D(A).

Asin [43, §2.2.1], for @ € (0,1) and p € [1, 00|, we define a class of intermediate
spaces, D4(a,p), between X and D(A) by

Dala,p) ={f e X it o(t) = |t FAS@)f|| € LP(0,1)},  (3.3.10)
1 pascap = £+ 10l 27 0,1y, (3.3.11)

and for all p € [1, 00|, we set

Da(0,p) = X5 - llpaow = I - II

The spaces D (v, p) are real interpolation spaces (see [43, Chapter 1]). We
note that, from [43, p. 253], the part of A in D4(«,p) is the generator of an

analytic Cy-semigroup on D 4(a, p).
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Proposition 3.3.24. [43, Propositions 1.2.3 and 2.2.2 and Corollary 2.2.3(ii)]
Let 1 < p; <py < oo and a € (0,1). Then

D(A> — DA(Oéap1> — DA(a7p2> — D(A) = X.
Moreover, for 0 < a; < ay < 1 we have
DA(a27 OO) — DA<a17 1)

The following result will also be useful.

Corollary 3.3.25. [43, Corollary 2.2.3(i)] Let o € (0,1) and p € [1,00]. Let
A:D(A) — X be the generator of an analytic semigroup such that A is invertible,
where D(A) C X. In addition, let C': D(C') = D(A) — X also be the generator
of an analytic semigroup such that C' is invertible and, for all f € D(A) and

some c > 1,

cHAFI < ICEI < ellAfII- (3.3.12)
Then De (o, p) = D (o, p), with equivalence of the respective norms.
We now formulate a condition under which (3.3.12) holds.

Proposition 3.3.26. Let A and B be linear operators in a Banach space, X,
with D(A) C D(B) C X. Moreover, assume that there exists k € (0,1) satisfying

IBfI < wllAfIl - forall f € D(A).

Then (3.3.12) holds with C = A+ B and ¢ = max {1 + K L}

P 1—k

Proof. For all f € D(A), we have
ICFII < ASI+ IBfI < JAfI + &llAfI = (1 + r)[AS]]-
Also, for f € D(A),

[AfI = 1IAf + Bf = BfI < [(A+ B)fI[ + IBfI < ICFl + =l ASI]
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and so

1 =r)[AfI < ICAI-

Hence (3.3.12) holds with ¢ = max {1 +K —} O

P 1—k

We also use the concept of a fractional power of —A in connection with inter-

mediate spaces. The following definition can be found in [43, §2.2.2].

Definition 3.3.27. For every a > 0 we define

1 7 a—1
(—A) F(a/t S(t (3.3.13)
0
where -
(a) = / e~ dt. (3.3.14)

We set D((—A)“) := range((—A)™*) and
(A = ((—A)™™) . (3.3.15)

Moreover, we set A’ = I.
Another result from [43] that we require is the following.

Proposition 3.3.28. [43, Proposition 2.2.15] For o € (0,1) we have

Da(a,1) < D((—A)*) > Du(a, o). (3.3.16)

3.3.4 Semigroup Perturbation Theory

Of particular importance to the results in this thesis is perturbation theory for
strongly continuous semigroups. We, therefore, begin this subsection by providing
a brief history of the main results from this field that we utilise and build upon
later. We note that there are many perturbation theorems relating to operator
semigroups, but here we comment only on those that are significantly related to

the results in this thesis.
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There is much interest in identifying whether an operator is the generator of
a Cyp-semigroup. A seminal breakthrough in relation to this topic appeared in
1948, [34, 76], in the form of the Hille-Yosida Theorem; see Theorem 3.3.8. This
theorem was named after Einar Hille and Kosaku Yosida, who simultaneously, but
independently, obtained the result. The theorem gives necessary and sufficient
conditions for an operator to be the generator of a contraction Cy-semigroup.

Now suppose that an operator A is the generator of a Cj-semigroup. A ques-
tion that has attracted a great deal of interest is: if we perturb A by some operator
B, is A+ B also the generator of a Cy-semigroup? An influential result, prompted
by this question, which proves to be very useful when investigating fragmentation
models, is the Kato—Voigt Perturbation Theorem. This theorem, first introduced
in 1954 by Kato, [37, Theorem 1], and further developed by Voigt in 1987, [71,
Proposition 1.4], provides sufficient conditions for A and B, under which there
exists an extension, GG, of A+ B that generates a substochastic Cy-semigroup. In
[71, Remark 1.5] it is noted that if G is the closure of A+ B and a certain condi-
tion holds, then the semigroup generated by G is stochastic. Following on from
this, in 2006 Thieme and Voigt proved a theorem, [68, Theorem 2.7], where they
re-examined the Kato—Voigt Perturbation Theorem and provided conditions un-
der which it can be deduced that the generator G in the Kato—Voigt Perturbation
Theorem is indeed the closure of A + B.

Analytic semigroups also have particularly desirable properties that we exploit
in this thesis. A perturbation theorem proved by Arendt and Rhandi, [3, The-
orem 1.1] in 1991, considers the unperturbed operator A to be the generator of
an analytic semigroup. Conditions are then provided under which we can deduce
that a perturbation, A + B, of A is the generator of an analytic semigroup.

Perturbation results are invaluable in our investigation into the C-F system
and this subsection collates those that we make use of. The following theorem is

important in our examination of the pure fragmentation system.

Theorem 3.3.29. [68, Theorem 2.7] Let (X, || - ||) be an ordered real Banach
lattice with generating cone Xy such that || - || is additive on X, . Let X1y be a
subspace of X such that

(i) (X, |- llqy) i a Banach lattice for some norm || - ||(1);
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(i) (X, [l - lqy) 7s continuously embedded in (X, || - ||);
(iii) (Xq))4 is dense in X ;
(iv) (Xay)+ is a generating cone for X1y and || - ||y s additive on (X))

Also, let ¢ and ¢qy be the linear extensions, see Lemma 5.1.18, of | - | from
Xy to X and of || - ||y from (Xqy); to X1y respectively. Let A : D(A) — X,
B : D(B) — X be operators in X such that D(A) C D(B) C X. Now consider

the following conditions:
(a) —A is positive;
(b) A generates a positive Cy-semigroup, (T'(t));>0, on X;

(c) the restriction of (T'(t));>0 to X1y is a Cy-semigroup on Xy, denoted by
(T(t))tZO; with generator A, defined by

Af=Af  forall f e D(A) ={f € D(A) N Xy : Af € X0 }i

(d) Blp(ay is a positive linear operator;
() 6((A+ B)f) <0 for all f € D(A),
(f) B(D(A)) € X

(g) there exist c,e > 0 such that

¢ (A+B)f) < cllfllq) — el Af]l

for all f € D(A),.

If these conditions hold, then there exists a substochastic Cy-semigroup on X
that is generated by the closure of A+ B. Moreover, the semigroup, (S(t))i>o,

generated by G leaves Xy invariant.

We now formulate a corollary of Theorem 3.3.29 that we believe to be a new
result, and which can be applied in an elegant way to the pure fragmentation

problem.
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Corollary 3.3.30. Let (X, || -||) and (X, || - [|¢1)) be AL-spaces such that
(i") X is dense in X,

(1) (Xay |l - ly) @s continuously embedded in (X, || - ||).
Let A:D(A) — X, B : D(B) — X be operators in X where D(A) C D(B) C X.

Also, let ¢ and ¢y be the linear extensions, see Lemma 3.1.18, of || - || from X
to X and of || - ||y from (X1y)1 to X1y respectively. Let conditions (a)-(e) of
Theorem 3.3.29 hold and assume that

() (A+B)f € Xy and du)((A+ B)f) <0 for all f € D(A),,

(&) 1AL < | fllqy for all f € D(A),.

Then there exists a unique substochastic Cy-semigroup on X that is generated by
an extension, G, of A+ B. The operator G is the closure of A4+ B. Moreover, the
semigroup, (S(t));>o, generated by G leaves Xy invariant. If ((A+ B)f) =0
for all f € D(A),, then (S(t));>o is stochastic.

Proof. We first show that conditions (i)—(iv) in Theorem 3.3.29 are satisfied.
Since (X1, || - [|)) is an AL-space, it is clearly a Banach space. It is also clear
that (ii) is satisfied. Since X(; is an AL-space then (3.1.4) holds for any f € X(y.
Thus, from condition (i’) and Lemma 3.1.16, we have that (X)), is dense in X, .
Moreover, (iv) in Theorem 3.3.29 holds since Xy is an AL-space.

We require to prove that conditions (f) and (g) in Theorem 3.3.29 follow from
(f) and (g"). Let f € D(A),. Then, from ('), ¢1)((A+ B)f) <0 and, from
(&), Il — IAf]l > 0. Hence ¢((A+ B)f) < || fll) — |Af] and so, choosing
¢ =¢ =1, we confirm that (g) in Theorem 3.3.29 holds.

Finally, for (f) of Theorem 3.3.29, we have that (A+B)f € X;yand Af € Xy
for all f € D(A),. It follows that Bf € Xy for all f € D(A),. Now suppose

that f € D(A). Then, from Lemma 3.3.13 and Remark 3.3.14, f = g — h for

some g, h € D(A)Jr. Thus Bf = Bg— Bh € X(y), since X(y) is a subspace. Hence
B(D(A)) C Xy as required.

Finally, the uniqueness of the semigroup follows from Proposition 3.3.9. Since
A generates a substochastic Cy-semigroup then, using Lemma 3.3.13 and Re-
mark 3.3.14, we can write any f € D(A) as f = g — h, where g,h € D(A),. The

stochasticity result then follows from Proposition 3.3.16(iii). O]
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We now introduce some concepts that we use in results that follow.

Definition 3.3.31. Let X be a Banach space and let A : D(A) — X and
B : D(B) — X be operators with D(A) C D(B) C X. Then B is A-bounded if
there exist a,b > 0 such that

IBfII < al||Af]] + 0| f|| forall f € D(A). (3.3.17)
If B is A-bounded, then the A-bound, or the relative bound, is
ag = 1inf {a > 0 : there exists b > 0 such that (3.3.17) holds} . (3.3.18)

The following lemma will be useful, together with Corollary 3.3.30, when the

pure fragmentation system is examined in general weighted ¢' spaces.

Lemma 3.3.32. [30, Lemma I11.2.4] Let X be a Banach space. Moreover, let
A: DA — X, B:D(B) — X be operators with D(A) C D(B) C X.
If A is a closed operator and B is A-bounded with relative bound ay < 1, then
(A+ B,D(A)) is a closed operator.

We also require the definition of a Miyadera perturbation.

Definition 3.3.33. Let X be a Banach space and let A : D(A) — X and
B : D(B) — X, where D(A) C D(B) C X. Let A be the generator of a Cy-
semigroup, (7°(t));>0, on X. Then B is a Miyadera perturbation of A if B is
A-bounded and there exist numbers v and v, with 0 < o < 00, 0 < v < 1 such
that

/ |BT(t)f||dt <~||fIl forall f € D(A). (3.3.19)
0
The following theorem, which is the Miyadera—Voigt Perturbation Theorem,
originates from work in [57, 70].

Theorem 3.3.34. [12, Theorem 4.16] Let X be a Banach space and let A be the
generator of a Cy-semigroup on X. Moreover, let B be a Miyadera Perturbation
of A. Then (A+ B,D(A)) is the generator of a Cy-semigroup.
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Proof. We give a brief outline of the proof used in [12, Theorem 4.16]. From [12,
Lemma 4.15], we have that B is a Miyadera perturbation of A if and only if B
is a Miyadera perturbation of A — AI, for any A\ € R. Moreover, A + B is the
generator of a semigroup, (S(t));>o, if and only if A — AI + B is the generator
of a semigroup, (e 'S (t))i>0- Hence, without loss of generality, we can assume
that the semigroup, (7'(t))s>0, generated by A has negative growth bound.

Now set
&@f:/T@—gBﬂgﬁm feD(A), t>0.
0

As in [12, Theorem 4.16], for each ¢ > 0, S;(¢) can be extended in a unique way
to a bounded linear operator on X. We now define S;(), j € N such that j > 2,

recursively by
t
%@f:/QAQ—gBﬂgﬁm feD(A), t>0,
0

where we can again extend S;(¢) in a unique way to a bounded linear operator on
X. Fort >0, set Sy(t) = T'(t). It can then be shown that the family of operators
defined via -
S(t)y =>_5;(t), t>0 (3.3.20)
=0

satisfies the Duhamel formula

ﬂﬂf:T@f+/S@—@BT@f®, FEDA), t>0,  (3.3.21)

and that (S(t));>o is a Cyp-semigroup on X which is generated by A + B. O

The next theorem, which we believe is an original result, deals with the special
case of an AL-space where the condition (3.3.19) can be replaced by the simpler
assumption that B is A-bounded, with A-bound less than one. It is convenient
to apply this result to the discrete fragmentation system examined in certain

weighted ¢' spaces. The proof is based on ideas in [71].
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Theorem 3.3.35. Let the operator A be the generator of a positive Cy-semigroup
on an AL-space, X, such that —A is positive. Moreover, let B be an A-bounded
linear operator, with A-bound less than 1. Then A+ B, with D(A+ B) = D(A),
is the generator of a Cy-semigroup on X. If, in addition, B is a positive operator,

then the semigroup generated by A+ B is positive.

Proof. We show that B is a Miyadera perturbation of A and then apply The-
orem 3.3.34. Since B is A-bounded, we need only show that there exist a and ~
such that 0 < a < 00, 0 <y < 1 and (3.3.19) holds. Let ¢ be the unique, linear
extension of || - || from X, to X. Let (7'(t));>0 be the semigroup generated by A.
For @ > 0 and f € D(A),, we have

«

Jlar@siiat = [o(-AT@) ) dt =~ [ AT(0)f at)

= o(~ [ S(T0)1) at) = o(7 ~ T(@)1)
— Ifll = IT (@71 < I£1.

Thus,
/HAT(t)fHdt < |If] forall f € D(A),. (3.3.22)
0

5
Now, for § > 0, define Ty := 6" [T(t)dt. Let f € D(A). Then |f| € X, and
0
Ts|f| € D(A),, from [30, Lemma I1.1.3 (iii)]. Since, for all ¢t > 0, —A, T'(t) and

T are positive operators, it follows from Lemma 3.2.4 that
| = AT@)T5f|| < || = AT@)Ts]f]]]-

Hence,
JIAT@ Tl = [ || - AT T3 dt < [ = AT@T| 1] dt
0 0 0
= [IAT@T|fl e < 17511,
0
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where (3.3.22) is used to obtain the final inequality. So we have
/||AT(t)T5f||dt <|Ts|flll  for all f € D(A). (3.3.23)
0

Also,

I(Ts = D]l = |16~ T(t)f — f)dt

L
o\oq
—

)
1/T@ﬁﬂ4

<max ||[Tt)f — fll =0 asdJ—0.
t€[0,0]

It follows that T5f — f as 6 — 0. Similarly, Ts5|f| — |f|] as 6 — 0 and so
51 £l = || f|l as & — 0. Furthermore, for f € D(A), using [30, Lemma I1.1.3 (iv)]

to obtain the last equality, we have

AT()T3f = SAT(1 !T fw—iA/TU (s)f ds

1 §
= A [ T(5)T()f ds =

0

Oq\r—t

(5
0/ $)AT (1) f ds.

Hence for f € D(A), using [30, Lemma II.1.3 (ii)] to obtain the fourth equality,

T(s)AT(t)f ds — AT(t)f

S| =

AT(#)T5f — AT(t)f =

(T(s)AT(t) f— AT(2) f> ds

S| =

(T(s) — I)AT(t)f ds

S| =

o\% O\o’ O\% O\@» O\m

(T(s) — I)T(t)Af ds

Sl

Tt)(T(s)—1)Afds

Sl
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—T(t)

SN

/ (T(s) — I)Af ds.

It follows that, for f € D(A),

IAT()Tsf — AT(@)f| < HT(t)I%/H(T(S) —DAf|ds

<T@ sup [(T(s) —I)Af]| = 0asd—0
s€[0,8]

uniformly in ¢ on [0, ]. Hence, for f € D(A), AT(¢t)Tsf — AT(t)f as § — 0 and

SO

JiAT@fliae— [|aT@slat as oo,
0 0

Taking the limit as 6 — 0 in (3.3.23) we have
JIAT(@)f dt < |1 £]] for all f € D(A),
0

Now, (T'(t));>0 is a Cy-semigroup and so there exist M > 1, w > 0 such that
|T(t)|] < Me** for all t > 0. Moreover, B is A-bounded with A-bound a, < 1.
Hence, there exist a,b > 0 such that a < 1 and (3.3.17) holds, which implies that

JUBT@®fllat<a [|AT@ ] de+ [ |T(0) 1)) at
0 0 0

< allfll+ oM [ e at
0

< all f]l + bMae™ [ f]]
= (a+bdMace™)| f]]

for all f € D(A). We know that @ < 1 and so we choose @ > 0 such that
ae”® < 16 With this choice of a we have that a + bMae”™ < 1 and so (3.3.19)
holds, with v = a + bMae®. Tt follows from Theorem 3.3.34 that A + B is the

generator of a Cy-semigroup, (S(t));>o-
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Finally, we prove the positivity. Let w be the growth bound of (7°(t));>o and
choose A\ > w. Then A— AT generates the semigroup (e~ 7T'(t)),>( and, moreover,
(e MT(t))4=0 has negative growth bound. We also have that A — AT + B is the
generator of the semigroup (e S (t))e>0- Now, from the discussion in the proof
of Theorem 3.3.34, we have that B is a Miyadera Perturbation of A — Al and,
from (3.3.20), the semigroup (e *S(t))s0, satisfies

e MS(t) = isj(t), t>0, (3.3.24)
where
So(t)f = e MT(1)f, feXx;
s = [ NI — ) Be M T(s) f ds, e DA);
S;(t)f = /tsj_l(t— s)Be T (s)f ds, i=2,3,..., f € D(A).
0

Since (T'(t));>0 is a positive semigroup, it follows that if B is a positive operator,
then (e *S(t)) is positive on D(A). Hence the semigroup (S(t))o is positive on
D(A). We have that D(A) is dense in X and so, since the positive cone is closed,
(S(t))s>0 is positive on X. O

The following perturbation result, from [3, Theorem 1.1], provides sufficient
conditions under which a perturbation of the generator of an analytic semigroup
also generates an analytic semigroup. We use this result when we examine the

pure fragmentation system in certain weighted ¢* spaces.

Theorem 3.3.36. Let X be a complex Banach lattice (see Remark 3.1.20) and
let A : D(A) — X be the generator of a positive, analytic semigroup, where
D(A) C X. Moreover, let B : D(A) — X be a positive, linear operator. If A+ B
is resolvent positive, then A+W generates an analytic Cy-semigroup for all linear
mappings W : D(A) — X satisfying

|\Wu| < Bu, uweD(A),.
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In particular, the result holds for W = B.

Proposition 3.3.37. Let A be the generator of an analytic, positive Cy-semigroup
on an AL-space, X, such that A is invertible and —A s positive. Moreover, let

B be a positive, linear operator such that there ezists k € (0,1) satisfying
IBfIl < kl[Af|l, for all f € D(A).

Then C' = A + B is the generator of a positive, analytic semigroup on X and
(3.3.12) holds for ¢ = max {1 + K #}

' T—r
Proof. From Theorem 3.3.35 we have that A + B is the generator of a positive
Cy-semigroup and so A + B is resolvent positive. It follows from Theorem 3.3.36
that A + B generates an analytic semigroup on X. The bounds (3.3.12) follow
from Proposition 3.3.26. O]

3.4 Linear Abstract Cauchy Problems (ACPs)

The C—F system, (1.1.1), is an infinite system of ODEs. Our strategy for dealing
with this infinite system is to write it as an abstract Cauchy problem (ACP) in
a weighted ¢! space. We begin our investigation of (1.1.1) by examining the pure
fragmentation system, which we pose as a linear ACP. We therefore examine linear
ACPs in this section. We define what it means for a function to be a solution
of an ACP and then devote the remainder of the section to results regarding the
existence and uniqueness of solutions to ACPs. These results are applied later
to the pure fragmentation system. Basic concepts and results relating to linear
ACPs are provided in Section 3.4.1. In Section 3.4.2 we examine linear ACPs
using the theory of Sobolev towers. While the theory used to construct these
towers is taken from [30], more detail is provided in Section 3.4.2 than in [30].
Moreover, Corollary 3.4.7 has been generalised. The existence and uniqueness
results, Theorems 3.4.11, 3.4.13 and Proposition 3.4.12, are believed to be new.

3.4.1 Operator Semigroups and Linear ACPs

The following definition can be found in [22, Definition 2.38].
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Definition 3.4.1. Let X be a Banach space and let A : D(A) — X be a linear
operator, where D(A) C X. The homogeneous ACP associated with A is

u'(t) = Au(t), t>0; u(0)=1, (3.4.1)

where % € X is given.
We interpret the derivative in Definition 3.4.1 as

(0) = im ER Oy ) =y W) O
h—0" h h—0

, t>0.

As in [12, Definition 3.1] we define what it means for a function to be a classical

solution of (3.4.1) in the following way.

Definition 3.4.2. We call a function u : [0,00) — X a classical solution of the
ACP (3.4.1) if

(i) u € C([0,00), X);

(i) w € C*((0,00), X);
(i) u(t) € D(A) for all t > 0;
(iv) u satisfies (3.4.1).

The following existence and uniqueness result will be of extreme importance
when we look for solutions of the pure fragmentation system and can be found
in [22, Theorems 2.40 and 2.41].

Theorem 3.4.3. Let X be a Banach space and A be the generator of a Cy-
semigroup, (S(t))s0, on X. Then, for & € D(A), the ACP (3.4.1) has a unique
classical solution, u(t) = S(t)u, for all t > 0.

If the semigroup (S(t));>o in Theorem 3.4.3 is analytic, then it provides a

solution for a larger class of initial conditions.

Proposition 3.4.4. If the semigroup (S(t)),;>o in Theorem 3.4.3 is analytic, then
u(t) = S(t)u, t € [0,00), is the unique classical solution of (3.4.1) for all € X.
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Remark 3.4.5. In physical problems we often also require solutions to be non-
negative. For example in the case of coagulation—fragmentation, u will be an
infinite sequence from a weighted ¢* space such that each component in the se-
quence represents a density. In addition, at times we assume that the total mass
of clusters remains constant and this leads to the condition that the solution be

mass conserving.

3.4.2 Sobolev Towers

When we examine the pure fragmentation system on weighted ¢' spaces we are
interested in obtaining a solution to the system for as large a class of initial
conditions as possible. Sobolev towers prove themselves to be useful with respect
to this. In this section, we follow the Sobolev tower construction found in [30,
§I1.5]. The existence and uniqueness results that appear in this subsection are

believed to be new results.

CASE 1: Semigroups with Negative Growth Bound

Let H be the generator of a Cy-semigroup, (7'(t));>o, on a Banach space, X. We

are interested in solutions of the ACP
u'(t) = Hu(t), t>0; u(0)=1da. (3.4.2)

From Theorem 3.4.3 we know that u(t) = T'(t)@ is the unique solution of
(3.4.2) for all t > 0, & € D(H). We aim to use a Sobolev tower construction to
widen the class of initial conditions, u, for which we can obtain a solution. The
following Sobolev tower construction can be found in [30, §IL.5].

Assume that the growth bound of (T'(t));>¢ is negative. If the growth bound is
not negative then we can rescale to obtain a negative growth bound—we deal with
this case later. It follows that 0 € p(H) and so the operator H~' : X — D(H)
exists, i.e. H ' € B(X).

Let n € N and consider X,, = (D(H"), || - ||,.), where

[flle = [[H"fIl forall f € DH").
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The operator H has a bounded inverse on X and so the norm on X, is equivalent
to the graph norm on D(H"). It follows that X, is a Banach space for each
n € N. Moreover, each X,, n € N, is continuously embedded in X since there
exists C' > 0 such that

AP =NHTH f| < C"[H"fI| = C*[| fll. for all f € D(H").

The space X, is known as the Sobolev space of order n associated with (7'(t));>.
Let n € N. We denote by (7,,(t));>0, the restriction of (T'(¢));>o to X,,. By
(30, Proposition 11.5.2(ii), (iii)], (75.(t)):>0 is a strongly continuous semigroup on

X,, and its generator, H,,, is the part of H in X, i.e.

The restriction H,, is a closed linear operator in X,, which maps D(H,,) onto X,,.
However, we can also view H,, as a bounded operator from X, ; onto X,, and in
this case it becomes an isometry in B(X, ., X,,). To distinguish between these
two different interpretations of H,,, we denote the isometry version by H,,.

For the construction of Sobolev spaces of negative order, it is convenient to
set Xo = X, To(t) = T(t), || - |lo = || - ||]. We also let Hy = H denote the,
potentially unbounded, operator Hy : Xy D D(H) — X, and let Hy = H denote
the isometry Hy : X7 — Xo.

As noted in [30, p. 125], for n = 0,1,2,..., we can equivalently define X,, as

the completion of X,,,; with regard to the norm

”an = HH;-‘ilan-H'

From this equivalent definition, we are led naturally to Sobolev spaces of negative
order that are associated with (7'(¢));>0, and which are defined recursively in the

following manner. First, we define X_; = (X, || - ||_1)~, where,
Ifll-e=11Ho  fllo  forall f € X,

and ~ denotes the completion. This is the Sobolev space of order —1 associated
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with (T(t)>t20 For f c X17

1Hofll -1 = I1Ho " Hofllo = 1Ho " Hofllo = [l.f ]l

Moreover, X is dense in X from Theorem 3.3.8(i). It follows that we can define
H_, : Xy — X_; to be the unique, bounded, continuous, linear extension of

Ho: X, — Xo. We now define H_, : X_; DD(H_;) — X_; as
Hi,=H_,, DH_,)={feX :H fcX 1}

Once again, H_, is a bounded operator from X, — X_; while H_; is potentially
unbounded.

The growth bound of (74(t));>0 is negative and so there exists ¢ > 1 such
that, for all f € X, we have that

1To(t) fllo < €ll.fllo-

Let f € Xy. There exists g € D(H,) such that f = Hyg. From Lemma 3.3.6 we
have
To(t)Hog = HoTo(t)g

and so
To(t)f = HoTy(t)g.

Applying Hy! to both sides we obtain
Hy 'To(t) f = To(t)g = To(t)Hy ' f.
Hence, for all f € X,
ITo(t) fll-1 = |1 Ho " To() fllo = ITo(t) Hy ' fllo < éllHg " fllo = &l fI|-1-

Since X is dense in X_y, it follows that, for t > 0, Tj(¢) extends to a bounded
operator, T_;(t), on X_;.

We now use X_; to construct the Sobolev space of order —2 associated with
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(T(¢))i>0- Let X o = (X_y,|| - [[-2)", where
Iflle=Hflln forall fe X .

[teratively, for all n € N, we can argue as before to deduce that the bounded
operator H_, .1 : X_,,0 = X_,41 can be extended to a unique, bounded, con-
tinuous, linear operator, H_,, : X_, ;1 — X_,,. In a similar manner as before, we
denote by H_,, : X_, D D(H_,) — X_,, the, potentially unbounded, operator
given by

H.,=H_,, DH_)={feX_,:H_,feX_.,} (3.4.3)

We can therefore recursively define

X—n = (X—n—i-l’ H : H—n>~7 (344)

for all n € N, where,
1£ll—n = 1HZ 1 fll s forall f € X4 (3.4.5)

We thus obtain a “tower” of spaces where H,, : X,,,1 — X,, and H X, > X1
are bounded operators for all n € Z.

Using a similar argument as before, for all n € N, we can recursively show
that T, ,1(t) can be continuously extended to a bounded operator, T, (t), on

the extrapolated space X_,,. We now obtain the following theorem.
Theorem 3.4.6. [30, Theorem 11.5.5] For all m > n € Z the following holds.
(i) Each X, is a Banach space containing X,, as a dense subspace.
(ii) The operators T, (t) form a Cy-semigroup, (T,,(t))i>0, on X,.

(iii) The generator of (T,,(t))i>o s H, : X, 2 D(H,) — X,, given, as above, by

This generator is the unique continuous linear extension of the operator

H, : X, — X, toan isometry from X, 1 to X,,, but considered as an
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unbounded operator in X,,.

Moreover, we have the following similarity result. This corollary is stated,
without proof, in [30, Corollary 11.5.3] for n € N. Here, we prove a more general
result for n € Z.

Corollary 3.4.7. All of the semigroups, (T,,(t))i>o, are similar. More precisely,
T (t) = My T (OH, = T,(t)|x,,,  foralln €. (3.4.7)

Proof. We know that H, : X,;; — X, is an isomorphism. From [30, Sec-
tions 1.5.10 and I1.2.1], we have that (S(t));>0, defined by

S(t) = H, ' T,(t)H,, t >0,
is a Cy-semigroup on X, .1, with generator, A, defined by

A=H,'H,H,=H,'H H, = H,|p(ay (since H,, and H,, coincide on D(H,,))
D<A) = {f € Xn+1 : an S D(Hn)}
={feXpn:H.f € Xpn}

= An42-

We justify the last equality as follows. Since H,,| Xy = H, | Xppo = Hpgr 18
an isomorphism onto X,,.;, and X, C X, 1, it follows that X, ., C D(A).
Now suppose g € D(A)\ X, 4o. Then H,g = h for some h € X, ;. Similarly,
Hof = Hynf = H,f = h for some f € X, 5. Since H, is injective, f = g.
This contradicts g ¢ X,,,» and so D(A) = X,,,».

It follows that A = H,[x, ,, = Hui1 and so (S(t))iz0 = (T41(t))iz0- Thus,
(3.4.7) holds. 0

Remark 3.4.8. From [30, Section II.2.1], the spectra of (T,,(t))so must coincide,
and R(\, H,41) = H,'R(\ H,)H, for all n € Z. Moreover, as mentioned im-
mediately after [30, Corollary I1.5.3], the spectral bound and growth bound of
(T,(t))¢>0, coincide for all n € Z.
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From Corollary 3.4.7 we now have
Toir(t) =H,'T,()H,, forallt>0,ncZ

and so
T,(t) = H, T, ()H,'  forallt>0,n¢cZ.

We know that H,,, H,' are continuous, and it follows that, if (To(t))eso0 s
analytic, then (7,(t));>o is an analytic Cy-semigroup on X,,, for all n € Z. Hence,
in this case, T,,(t)u € D(HE) for all p € N, 4 € X,,, t > 0, and so, in particular,
T,(t)a € D(H,) for all & € X,,, t > 0. We use this to prove the following new

result.

Theorem 3.4.9. Let (T'(t));>0 be analytic. Fixn € Z and let & € X,,. Then
T,(t)u € X, forallm >n, t>0.

Proof. We have, for all t > 0, that T,,(t)t € X,, = X,;09. Now fix k € NU {0}
and assume that, for all t > 0, T,,(t)@ € X,,;x. Then, for ¢, € (0,1),

= Tk (t — )T (to)t € D(Hpiy) = D(Hpsr) = Xosot1

since T, (t) and T),(t) coincide on X, ;. and, for all f € X, ., t > 0, we have
Toir(t)f € D(H,1x). Hence T, (t)a € X,, for all m > n and ¢ > 0 by induction.
[

The following example is [30, Example I1.5.7] in the particular case when
(Xo. I lo) = (€i, || - I, ), where £, and || - |2 are as defined in (3.1.3) and
(3.1.8) respectively. Thgse weighted ' spaces ;re of particular relevance later
since we choose to examine the coagulation—fragmentation system as an ACP in

such spaces.

Example 3.4.10. Suppose (Xo, | - [lo) = (lu. | - |2) and ()72, is such that
h, € R and h;, < 0 for all kK € N. The corresponding multiplication operator
H :D(H) — Xy, given by

[Hf]k = hk:fka for all f S D(H), ke N,
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is the generator of the semigroup, (7y(t));>o, where
[To(t)fl = ™' f,  forall fe X, t>0, keN.
For all n € Z, the Sobolev spaces, X,,, are then
X, ={9=(91)iz1: gr € Rforall k e Nand H"g € X},

where [H" f, = hy fx, for all k € N, f € X,,.

The following new theorem allows us to obtain a solution of the ACP (3.4.2)
for any @ € X_,,, where n € N.

Theorem 3.4.11. Let n € N and let the semigroup (T'(t));>o be analytic. Then
(3.4.2) has a unique solution u € C'((0,00), X)NC([0,00),X_,) forallt € X_,.
This solution is given by u(t) = T_,(t)a, t > 0.

Proof. Let n € N and take &« € X_,,. From Theorem 3.4.9, T_, (t)u € X; = D(H)
for all t > 0. Hence, T, (t)a € D(H) for all t > 0. Since T_,(t)u € D(H_,)
for all ¢ > 0, we have u(t) = T_,(t)a € C'((0,00), X_,,)) N C([0,00), X_,,) is the

unique classical solution of
u'(t) = H_,u(t), t>0; u(0)=1. (3.4.8)
For fixed t > 0, let t;, be such that 0 < t; < t. Then
T_,(t)ya=T_,(t —to)T_,(to)e = T(t — to)T_,(to)0

since T, (tg)u € D(H). It follows that, for all ¢ > 0, T_,(¢)a is differentiable

with respect to the norm, || - ||, on X, with
d . . .
%(Tfn(wu) = HT(t - tO)Tfn<t0)u = HTfn(t)u

It follows that u(t) = T_,,(t)u satisfies (3.4.2) for t >0, v € X_,,.
Now, if u(t) is differentiable with respect to the norm in X, then it is dif-

ferentiable with respect to the norm in X_, and the derivatives coincide. Also,
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H and H_,, coincide on D(H). It follows that if v(t) satisfies (3.4.2), then v(t)
satisfies (3.4.8). Since T_,(t)u € D(H) is the unique solution of (3.4.8), we have
that u(t) = T_,(t)a is the unique solution of (3.4.2). O

CASE 2: Semigroups with General Growth Bound

When we examine the pure fragmentation system in general weighted ¢' spaces we
obtain a semigroup with growth bound zero and so we cannot use this semigroup
directly to construct a Sobolev tower as in CASE 1. We deal with general growth
bounds here. Let X be a Banach space, equipped with the norm || - ||. We now
consider the case where G is the generator of a Cy-semigroup, (S(t))s>g, on X,
with growth bound wy € R. As in CASE 1, we are interested in solutions of the
ACP

u'(t) = Gu(t), t>0; u(0)=1d. (3.4.9)

The way we deal with this more general problem is to rescale the semigroup
(S(t))i>0 to obtain a semigroup with a negative growth bound. We can then
apply the Sobolev tower construction described in CASE 1, which allows us to
obtain existence and uniqueness results to a rescaled ACP. Finally, we scale back
to obtain results relating to (3.4.9).

Choose p1 > wy and define the rescaled semigroup, (7(¢));>0, by

T(t) = e "S(t) forallt>0.

The generator of this rescaled semigroup is H = G — ul and we have, for some
M >1,

IT@)|| = [le™S(t)|| < e et . M = e M. M forall t > 0.

Since wy — p < 0, the growth bound of (7'(¢));> is negative and so 0 € p(H).
Note that, if the semigroup (S(t));>o is analytic, then the rescaled semigroup
(T'(t))¢>0 is also analytic.

As in CASE 1, we can now use (7'(t));>0 and H to construct a Sobolev tower
where, for n € Z, X,, is the Sobolev space of order n associate with (7'(t));>o. We
adopt the same notation as used in CASE 1.
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For n € N, the unique, continuous extension of 7'(t) from X to X_,, is given
by T_,(t) = e *S_,(t), where S_,(t) is the unique extension of S(¢) from X to
X .

We have formulated the following proposition which gives the relationship
between a solution of a rescaled ACP and a solution of the ACP (3.4.9).

Proposition 3.4.12. Suppose that for somen € N and o € X_,, u(t) =T_,(t)u

satisfies
u'(t) = Hu(t) = (G — ul)u(t), t>0; u(0)=1. (3.4.10)

Then u(t) = S_,(t)u satisfies (3.4.9). If, in addition, u(t) = T_,(t)a is the
unique function that satisfies (3.4.10), then u(t) = S_,(t)4 is the unique function
that satisfies (3.4.9).

Proof. Let u(t) satisfy (3.4.10). It follows that

d d
a(e“tu(t)) = petu(t) + e“tﬁ(u(t)) = peu(t) + e"(G — pl)u(t) = Ge*ul(t).
Also, e”u(0) = ¢’ = 1 and so e u(t) satisfies (3.4.9). Thus, if u(t) = T, ()@
satisfies (3.4.10), then u(t) = e"T_,(t)& = S_,(t)% satisfies (3.4.9).
We can similarly show that if u(t) satisfies (3.4.9), then e *u(t) satisfies
(3.4.10). Hence, if u(t) = T_,(t)a is the unique function that satisfies (3.4.10),

then u(t) = S_,(t)a is the unique function that satisfies (3.4.9). O

We now give a new result that is analogous to Theorem 3.4.11. This result
is useful later, when we examine the pure fragmentation system in weighted ¢*

spaces.

Theorem 3.4.13. Let n € N and let (S(t));>0 be an analytic Cy-semigroup. For
all & € X_,, (3.4.9) has a unique solution u € C"((0,00),X) N C([0,00),X_,).
This solution is given by u(t) = S_,(t)a.

Proof. Since (S(t));>o is an analytic semigroup, the rescaled semigroup (7(¢));>o
is also analytic. From Theorem 3.4.11 we know that (3.4.10) has a unique solution
u € C((0,00), X)NC(([0,00), X_,,), given by u(t) = T_,(t)i = e " S_, (t)a, for
all & € X_,,. The result then follows from Proposition 3.4.12. O]
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3.5 Evolution Families and Non-Autonomous Ab-

stract Cauchy Problems

In this section we briefly discuss evolution families and the role that they play in
solving non-autonomous ACPs. This is of importance later when non-autonomous
fragmentation is examined. We begin by providing a precise definition of an
evolution family that is based on [30, Definition V1.9.2].

Definition 3.5.1. Let X be a Banach space and let I be an interval such that
I CR. A family of bounded linear operators, (U(t, 5)); sert>s, on X is called an

evolution family (or a strongly continuous evolution family) on X if
(i) U(t,r) =U(t,s)U(s,r)and U(r,r) = I for allt,s,r € I such that r < s <t;
(ii) the mapping (t,s) +— U(t,s) is strongly continuous on {(¢,s) € I* : t > s}.

We now turn our attention to non-autonomous ACPs. Let X be a Banach
space and let 5,7 € R be such that s < T < oco. Let I = [s,7] if T < oo and

I = [s,00) if T'= co. We examine equations of the form
u'(t)=Gt)u(t), tel, t>s; u(s) = 4, (3.5.1)

where (G(t))>o is a family of linear operators with domains D(G(t)), t > 0. In
the following definition, from [59, Definition 2.1], we define solutions of (3.5.1).

Definition 3.5.2. Consider a continuous function v : I — X. Then u is a

(i) classical solution of (3.5.1) if u € C'(I\{s},X), u(t) € D(G(t)) for all
tel, t>sand (3.5.1) is satisfied;

(ii) strict solution of (3.5.1) if u € C'(I,X), u(t) € D(G(t)) for all t > s and
(3.5.1) is satisfied,

where

CYI, X) = {f € CI(I\{S},X)  f(s) = lim, f'(x) exists}.

xr—S
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The following result from [61, Theorem 5.6.8] regarding the existence and
uniqueness of solutions is crucial in Chapter 7, where we examine non-autonomous
pure fragmentation. The condition (P2) given here differs slightly from that in
[61]. This is due to the fact that [61] considers the case where —G(t) is a generator,
while here we take G(t) to be the generator.

Theorem 3.5.3. Let X be a Banach space and T > 0. For each t € [0,T], let
G(t) be the generator of an analytic Cy-semigroup, (S;(s))sso0, on X. Assume

that the following conditions are satisfied.

(P1) The domain D(G(t)) = D of G(t) is dense in X and independent of
t € [0,7).

(P2) Fort € [0,T], the resolvent R(\, G(t)) exists for all A\ € C with ReX > 0

and there is a constant # such that

M

1RO GO < (575

forallt € [0,T], A€ C:ReX > 0.

(P3) There exist constants L and o € (0,1] such that

H(G(t) - G(S)>G(T)il < Llt—s|”  fors,t,7 €]0,T].

Then, for every 0 < s <T and u € X the initial value problem
u'(t) = G(t)u(t), s<t<T; u(s) =1 (3.5.2)

has a unique classical solution. This solution is given by u(t) = W (t, s)u, where

(W(t,8))@,s)e0,1):>s 95 an evolution family.
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Nonlinear Operators

Our approach for dealing with the full system (1.1.1) is to pose it as a semi-linear
ACP in an appropriate Banach space. The non-linearity in this ACP arises from
the introduction of a non-linear coagulation operator to represent the coagula-
tion terms in (1.1.1). In this chapter we provide some abstract results relating
to non-linear operators that we require when we examine the C-F system. In
Section 4.1, we provide definitions and results regarding the Lipschitz continuity
and Fréchet differentiability of an operator. These properties are very important
in Section 4.2, where abstract existence and uniqueness results for semi-linear
ACPs are provided. We again highlight new results at the start of each section

and when they are stated.

4.1 Lipschitz Conditions and Fréchet Differen-
tiability

To apply existence and uniqueness results to the C-F system, we require the
non-linear coagulation operator to be Lipschitz continuous. To obtain classical
solutions, the coagulation operator must also be Fréchet differentiable. Results
are provided in [46, Theorems 4.3 and 4.4] regarding the Lipschitz continuity
and Fréchet differentiability of the coagulation operator, when the coagulation
rates are time-independent and uniformly bounded. We provide abstract results

in Lemma 4.1.6, Proposition 4.1.8 and Corollary 4.1.9 to prove the Lipschitz
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continuity and Fréchet differentiability of general operators that satisfy certain
conditions. When applied to the coagulation operator, these results are stronger
than those in [46] since they allow the possibility that the coagulation operator
is time-dependent and not uniformly bounded.

We require the following definitions and results.

Definition 4.1.1. Let X be a normed vector space with norm || - ||. We define
the open ball, centred at h € X with radius » > 0, to be the set

Bx(h,r)={ge€ X :||h—g| <7} (4.1.1)

Similarly, the closed ball, centred at h € X with radius r» > 0, is the set

Bx(h,r)={g€ X :||h—g| <r}. (4.1.2)

The following definition is based on [22, Definition 3.6 (ii)].

Definition 4.1.2. Let t;, T" € R such that 0 < t; < T < oo and let I be an
interval of the form [ty, T, [to, T] or [tg,00). Let (Y, -|ly), (X, -]lx) be normed
vector spaces. Then an operator F': [ xY — X satisfies a local Lipschitz condition
in the second argument, uniformly in the first argument on compact intervals if,
for every t' € I and h € Y, there exist constants, r > 0, L = L(t', h,r) > 0, such
that for all f,g € By (h,r) and t € [to, 1],

IE (¢ f) = Ft.9)llx < LIf = glly- (4.1.3)

Note that when I = [t,,T], we can take t' = T so that (4.1.3) holds with the
same L for all t € [ty, T1.

The following definition is taken from [61, p. 185].

Definition 4.1.3. Let t5, 7" € R such that 0 < t; < T < oo and let I be
an interval of the form [ty,T"), [to,T] or [ty,00). Let (Y.| - |ly), (X, - |lx) be
normed vector spaces. Then an operator F' : [ x Y — X satisfies a Lipschitz

condition in the second argument on bounded sets, uniformly in the first argument
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on compact intervals if, for every t' € I and constant » > 0, there exists a constant
I =1(t',r) > 0 such that

1E@® ) = Ftg)llx <Uf —glly, (4.1.4)

for all f,g € Y, with ||flly <7, |lglly <7 and t € [to,].
Note that when I = [to, T], we can take t' = T so that (4.1.4) holds with the
same [ for all ¢ € [to, T7.

Remark 4.1.4. Let F satisfy a Lipschitz condition in the second argument on
bounded sets, uniformly in the first argument on compact intervals as in Definition
4.1.3. Then F also satisfies a local Lipschitz condition in the second argument,
uniformly in the first argument on compact intervals, as in Definition 4.1.2. We
can show this as follows. Let h € Y, t' € I. Choose an arbitrary # > 0 and set
r =7+ ||h|ly. For all f,g € By(h,7), we have

I flly < |If = hlly +[hlly <7+]R]ly =7
lglly < llg = Rlly +[[hlly <7+ ||Rlly =1,

and so
|F(t, f) = F(t,9)llx < L({t', h,7)|| f = glly for all t € [t ],

where L(t',h,7) = I(t',r) = I(t', 7+ ||h|]y'). Thus there exists a constant L(', h,r)
such that (4.1.3) holds.

We also need the concept of Fréchet differentiability. The following definition
is taken from [22, Definition 3.27].

Definition 4.1.5. Let (Y,|| - |ly) and (X, | - |[x) be Banach spaces and let
F: D(F) - X where D(F) C Y. Let f € D(F). The operator F is said
to be Fréchet differentiable at f if By (f,r) C D(F) for some r > 0 and there
exists a linear operator DF(f) € B(Y, X) and a mapping R(f,-) : By (0,7) = X
such that, for all § € By (0,7)\{0},

F(f+6)=F(f)+DF(f)d +R(f,06), (4.1.5)
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where R satisfies

IR, 0)llx

= 0.

Isly=0 [[d]ly
The operator DF(f) is the Fréchet derivative of F at f. The operator F' is
Fréchet differentiable on an open subset Dy, C D(F) if it is Fréchet differentiable

at every f € D.

In the following results we provide sufficient conditions under which an op-
erator is locally Lipschitz and Fréchet differentiable. These properties will be
of importance later when we apply existence and uniqueness results to the full
coagulation—fragmentation system. The next lemma has been formulated by
McBride, Lamb and Smith in [46, Theorems 4.3 and 4.4] for the specific case
where the operator F' describes time-independent coagulation. We prove the res-
ult for a more general operator, F': I x Y — X, where I C [0,00) and Y, X are
Banach spaces. We note that the operator F' in this lemma is basically quadratic

in the space variable, in the sense that
F(t,af) = a*F(t, f) for all (¢, f) € I xY and a € R.

Lemma 4.1.6. Let ty, T' € R be such that 0 < tq < T < oo and let I be an
interval of the form [ty, T), [to, T] or [ty,00). Let (Y, |- lly), (X, ||-|lx) be Banach
spaces and let F: I XY xY — X be such that

(a) F is linear in the second and third arguments;

(b) for each t' € I there exists a c(t') > 0 such that

1ETE £ glllx < @)1 f Il gl (4.1.6)

forall f,g €Y andt € [ty,t'].
Define F: I xY — X by F(t,f) = F[t,f,f] for (t,f) €I x Y.

(i) Then F is Lipschitz in the second argument on bounded sets, uniformly in

the first argument on compact intervals.

(i) If, in addition, t — E[t, f,g] is continuous on I for every fized f, g € Y,
then F : I xY xY — X is continuous and hence F : [ x Y — X is
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continuous.

Proof. Let t' € I, r > 0 and let f, g € Y be such that || f||y < r and |g[ly < 7.
Then, for all t € [ty,t], we have

IF(t f) = F(t,9)lx = | FIt, f, /1 = Flt, 9, 9lllx

= [|E[t, f, f] = F[t,g, f1 + Flt.g, /] = Flt, 9, 9llx
<||F[t, f— g, flllx + |1 Flt 9, f — glllx

< c)f = gllyllflly +c)lglly I f = glly
<2re()|If - 9glly

=L|f—gly

where L = L(t',r) = 2rc(t'). Thus, F is Lipschitz in Y on bounded sets, uniformly
in ¢t on compact intervals and (i) holds.

Now suppose that, in addition, ¢ — F [t, f, g] is continuous on I for every fixed
f, g €Y. Fix (sg, fo,90) € I XY x Y, and choose r > 0 such that || fo||y < r and
lgolly < r. Moreover, choose t' € I such that t' > s, (if I = [ty,T] and sy = T,
we take t' = sy = T). Then, for (¢, f,g) € I x Y x Y, such that s € [t,,#'] and
Iy <7 llglly <7,

.9) — (507f07go)HX
s, f,9) = F(s, fo,9) + F(s, fo, 9) — F (s, fo, 90)
+ F(s, fo,90) — F(s0, fo, 90) |l x
= [|E(s, f = fo,9) + F (5, fo, 9 — 90) + F (5. fo, 90) — F (50, fo: 90) |l x
|

<||E(s. f = fo. Dllx + 1E (s, fo. g — 90)llx + 1 (s, fo, 90) — F (50, for 90) |l x
< ) f = follyllglly + N follyllg = golly + Hﬁ(safmgo) - F(So, fos90) || x
<)l f = folly +c@)rllg = golly + 1F (s, fo, o) — F (0, fo 90)l1x

— 0 as (s, f,9) = (S0, fo: 90)-

It follows that F : I x Y x Y is continuous, and hence so is F : I x Y, i.e. (ii)
holds. ]
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Remark 4.1.7. Note that, from Remark 4.1.4, if the conditions of Lemma 4.1.6
hold, then it follows that, for h € Y, F is Lipschitz on By (h,r) for any r > 0.

To obtain the existence and uniqueness of classical solutions of the C-F sys-
tem, we require the operator that we use to describe coagulation to be Fréchet
differentiable. Since we allow the coagulation rates to be time-dependent, this op-

erator is also time-dependent and so the following, specific case of Definition 4.1.5

is of particular interest to us. Consider the case where (Y, | -|ly), (X,] - |x) are
Banach spaces. Let the norm, || - ||gxy, on the space R x Y be given by
I Py = [t +1flly forall (£, f) e R x Y. (4.1.7)

Let t5, T € R be such that 0 < t; < T < oo and let I be an interval of
the form [ty,T) or [ty,00). Let F' : I x Y — X. From Definition 4.1.5, F
is Fréchet differentiable at (¢, f) € I\{to} x Y if there exists a linear operator
DF(t,f) € B(R x Y, X) and a mapping R((t, f),) : Brxy(0,7) — X, for some
r > 0, such that, for all (6;,d;) € (R x Y)\{(0,0)} satisfying t + &, € I\ {0},

F((t, )+ (61,67)) = F(t, ) + DF(t, [)(81,67) + R((t, 1), (3, 5))

where

IR((E, f), (06, 07)llx

—0.
10 rxy—0 |04, 07) [|lRxy

The next proposition is probably new in this form and provides conditions
that are sufficient to obtain Fréchet differentiability of F'. Moreover, we show
that under these conditions the Fréchet derivative can be expressed as the sum of
the derivative of F' with respect to the first argument and the Fréchet derivative

of F' with respect to the second argument.

Proposition 4.1.8. Let (Y, ||-|ly), (X, || |x) be Banach spaces and let ty, T € R
such that 0 < tg < T < oo. Let I be an interval of the form [ty,T) or [tg, o0)
and consider the space (R X Y, || - ||rxy), where || - ||rxy is defined by (4.1.7). Let
F:IxY — X and assume that

(a) (t,f) — F(t, f) is Fréchet differentiable with respect to f, with a uniform

remainder term on bounded time intervals in the sense that, for allt € 1
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and f,0; € Y with 6; # 0, we have

F(t,f+6;) = F(t, f)+ Dy F(t, f)d; + Ry (t, f,6;), (4.1.8)
where for fized f,
18yt 10l g 1641y — O, (4.1.9)
1011y

uniformly in t on compact subintervals of I, and for fized (t,f) € I XY,
Dy F(t, f) € B(Y, X);

(b) t— F(t, f) is strongly differentiable for fized f € Y;
(c) (t,f)— DyF(t, f) and (t, f) — 2 F(t, f) are continuous;

(d) t— Dy F(t, f) is continuously differentiable for fized f € Y.

Then F is Fréchet differentiable on I\{ty} X Y and the Fréchet derivative of F
at (t, f) € I\{to} xY, DF(t, f), is given by

DF(t, f)(s.g) = ;F(t, f)s + Dy F(t, f)g, (4.1.10)

for all (s,g) € R xY. Moreover, DF(t, f) is continuous with respect to (t, f).

Proof. Assumption (b) implies that for all ¢ € I\{tq}, 6, € R\{0} such that
t+5t € ]\{to} and f € Y,

0
where Iy
Wf 0 as |5 —o0. (4.1.12)
t

Let t € I\{to}, 6; € R\{0} such that t + 0, € I\{to}, f € Y and 6, € Y'\{0}.
Then from (4.1.8), (4.1.11) and assumption (d) we obtain that

F(t+6,f+0d;) = F(t, f)
=F({t+06,f+6;) —F(t+6,f)+F(t+0,f)—F(tf)

73



Chapter 4. Nonlinear Operators

0
= DYF<t + 5t7f)6f + RY(t + 5t7f7 6f) + &F(ﬁ f)(;t + Rt(ta f7 615)

t+5,

= DyF(t, N)3g+ [ o (DyF(r, ) drég + Ry(t + 6, £,6))

0
—+ aF(t, f)(St + Rt(t7 f7 515)

Note that & (DyF(t, f)) is continuous and therefore integrable. We now fix
(t,f) € I\{to} x Y. Then Dy F(t, f)o; + %F(t,f)ét is linear in (d;,0;), since
Dy F(t, f) is linear, and

0

HDYF(tv f)(sf + aF(a f)(st

0
< 1Dy Fie Nl + | e 1) 10

< C(t, IS5, 00) lrxy s

X

where C(t, f) = max {||DYF(t, Al 2Fe. f)H} > 0. Also,

t+6,

/ ;_(DyF(T, f)) dré

t

t+4,

L / ;_(DYF(T, f)) dr

1002, 04) Ry

as || (9, 05)|[rxy — 0.
As ||(04,04)|lrxy — O we have ||§;|ly — 0 and ¢ 4 6, — t. Thus, since (4.1.9)

holds uniformly in ¢ on compact subintervals of I, we have

By (¢ 400, £,6)lx _ IRy (t+8, 1,8
Gl Il

and similarly, by (4.1.12),

— 0 as [|(0y, 0f)[rxy — 0

”Rt<t7 f7 5t)HX < ”Rt<t7 f7 5t)HX

= —0 as |[(04,04)|lrxy — O.
|’(5t7(5f)”(]R><y) ‘5,5‘ t: Of ) [IRxY
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It follows that F'is Fréchet differentiable on I'\{to} x Y and the Fréchet derivative
of Frat (t,f) € I\{to} x Y is given by (4.1.10).

Since Dy F(t, f) and 2 F(t, f) are continuous with respect to (¢, f), it follows
from (4.1.10) that DF(¢, f) is also continuous with respect to (¢, f). ]

We now return to the situation as in Lemma 4.1.6. The conditions that are
used to show Fréchet differentiability in the next result are more convenient to

check for the coagulation operator used later than those in Proposition 4.1.8.

Corollary 4.1.9. Let the conditions of Lemma 4.1.6(1) be satisfied with I =

[to, T') or I = [ty,00). Moreover, assume that

(a) for fited f,g €Y, t — F[t, f,g] is continuously differentiable;

(b) for each t' € I, there exists &(t') > 0 such that

|27t 1.4)], < @)l

forall f, g €Y and t € (ty,t].

Then F is Fréchet differentiable with respect to (t,f) on I\{to} X Y and the
Fréchet derivative at (t, f) € I\{to} X Y is given by

DF(t, £)(s.9) = S {1, £, fls+ P, £.9] + Flt. 0, 1] (4.1.13)

for all (s,g) € R x Y. Moreover, DF(t, f) is continuous with respect to (t, f).

Proof. Lett € I, f, 0; € Y such that ; # 0. Then

F(t, f+0;) = Flt, f +6;, f + 6]
Elt, f, f]+ Flt, f,07) + F[t, 65, f] + F[t, 67,6/]
F

(t, f) + F[t, f, 07 + F[t, 87, f] + F(t,05).

So equation (4.1.8) is satisfied where

Dy F(t, f)5; = F[t, f,6;] + F[t, 5, f] (4.1.14)
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and
RY(tv f7 6f) = F(taéf)

Since [|F'[t, f,g)llx < c(®)I|f]lyllglly, it follows that

1ETt, £, 84) + FIt, 67, fllx < 2¢O f v [l [y

Thus, for each fixed (¢, f) € I x Y, we have that Dy F(t, f) is a bounded linear
operator on Y.
Take ¢ € I and fix f € Y. Then, for §; € Y \ {0} and ¢ € [t, '], we have

IRy (.00 IF @00 _ 121887, 6]lx
15,1 15,1y 19,1y

< c(t)[loglly =0

as ||0¢]ly — 0, and the convergence is uniform in ¢ € [ty,¢']. Thus F' is Fréchet
differentiable with respect to the second argument and the Fréchet derivative at
[ €Y is given by (4.1.14) for all 6; € Y. Hence assumption (a) of Proposi-
tion 4.1.8 holds.

Fix (t, f) € I\{to} x Y. From assumption (a) we have, for ¢; € R\{0} such
that t + 9, € I\{to},

_ _ o -
F<t+6t7f):F[t+5t7f7f]:F[tmfvf}+&F[ufaf]ét—i_Rt(t?f?f?ét)
F

O -
(t7f)+aF[tvfaf](st+Rt(t7f’f75t)a

where

HRt(t7 f7 fa §t>HX
0|

Thus F' is strongly differentiable with respect to the first argument and so as-

— 0 as |0, — 0.

sumption (b) in Proposition 4.1.8 holds.

From part (ii) of Lemma 4.1.6 we have that F' is continuous. It follows from
(4.1.14) that Dy F(t, f) is also continuous with respect to (¢, ). Using assumption
(b) and the continuity of the derivative from (a) we can prove in the same way
as in the second half of the proof of Lemma 4.1.6 that (¢, f,g) — %F[t, f,q] is
continuous, and hence (t, f) — %F (t, f) is continuous. It follows from (4.1.14)
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and the continuity of £ that Dy F (t, f) is continuously differentiable with respect
to t. Thus assumptions (c) and (d) in Proposition 4.1.8 hold and the statements
of the corollary follow. m

4.2 Semi-Linear ACPs

The concepts and results that we introduce in this section are useful when we ex-
amine the full coagulation—fragmentation system, posed as a semi-linear ACP in
a weighted ¢* space. Of particular importance is Theorem 4.2.5, which provides
conditions under which a semi-linear ACP has a unique “mild” solution; see
Definition 4.2.2 below. The proof of Theorem 4.2.5 is based on those of [61,
Theorem 6.1.4] and [43, Theorem 7.1.2], and uses Lemma 4.2.8(i), where a con-
traction mapping argument shows that a certain integral equation has a unique
fixed point. Unlike in [61, Theorem 6.1.4] and [43, Theorem 7.1.2], however, we
allow the non-linear operator in the semi-linear ACP to map from one arbitrary
Banach space, Y, into another Banach space, X, with Y continuously embedded
in X. From this theorem we are then able to obtain Propositions 4.2.12 and 4.2.15,
which correspond, respectively, to the cases considered in [61, Theorem 6.1.4] and
[43, Theorem 7.1.2].

Moreover, conditions that guarantee the positivity of the unique mild solution
are given in Theorem 4.2.6, the proof of which uses Lemma 4.2.8(ii). Positivity
of the unique mild solution was not included in [61, Theorem 6.1.4] and [43,
Theorem 7.1.2], and we believe Theorem 4.2.6 and Lemma 4.2.8(ii) to be new
results.

Let X, Y be Banach spaces such that Y is continuously embedded in X. We

first state what we mean by a solution of an ACP of the form

u'(t) = Gu(t) + F(t,u(t)), t € (ty, T), (4.2.1)
u(ty) = @, (4.2.2)

where 0 < t; < T' < 00, G is the generator of a Cy-semigroup, (S(¢));>0, on X,
F:ty,T) xY — X and @ € Y. We define a classical solution of (4.2.1), (4.2.2)

in an analogous way as for linear ACPs.
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Definition 4.2.1. We say that w is a classical solution of (4.2.1), (4.2.2) on [ty,T)
ifu: [ty,T) = Y is continuous in Y, u : (ty,T) — Y is continuously differentiable
in X, u(t) € D(G) for t € (ty, T) and (4.2.1) and (4.2.2) are satisfied.

Note that in some books, see for example [21, Definition 2.38], a classical solution,
as defined here, is referred to as a strong solution. We also require the concept

of a mild solution.

Definition 4.2.2. A continuous solution u : [ty, 7)) — Y of the integral equation

mw:sa—%m+/ba—@F@w@mm t ety T), (4.2.3)

to
is said to be a mild solution of (4.2.1), (4.2.2).

Note that the continuity in Definition (4.2.2) is with respect to the norm in
Y and we take the equality (4.2.3) to hold in the space X.
The following argument from [61, p. 105] proves that any classical solution
of (4.2.1), (4.2.2) is also a mild solution. Let u be a classical solution of (4.2.1),
(4.2.2). Then, for t, < s < t < T, we have u(s) € D(G) and the function
g(s) = S(t — s)u(s) is differentiable, with
dg

—-(5) = —GS(t -

s S(t — s)u'(s)

(s) +
=—GS(t— s)u(s) + S(t — s)(Gu(s) + F(s, u(s)))
=—GS(t —s)u(s) + GS(t — s)u(s) + S(t — s)F(s,u(s))
= S(t —s)F(s,u(s)).

u\s

s)
)

Integrating between ¢, and ¢ we obtain

t

mw—su—%mmngsa—@M&m@ms

to

and so

u(t) = S(t —to)u + /S(t — 8)F(s,u(s))ds.
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Definition 4.2.3. A mild solution (resp. classical solution), u, of (4.2.1), (4.2.2)
on [ty, tmaz) is called mazimal if there does not exist a £ > t,,,, and an extension,

@1, of u such that @ is a mild solution (resp. classical solution) on [ty, 7).
The following lemma will be useful in the proofs of later results.

Lemma 4.2.4. Let X and Y be Banach spaces, with Y continuously embedded
in X, and let 0 < T < oo. Let (S(t))>0 be a Cy-semigroup on X and let
F:0,T)xY = X. Let 0 <ty <T andu €Y. Letu: [ty,T) — Y satisfy

u(t) = S(t — t)i + / S(t — s)F(s,u(s)) ds, (4.2.4)

to
fort € [1y, 7], where ty < 19 <7 <T. Then u(t) also satisfies

u(t) = S(t — mo)u(ry) + / S(t — s)F(s, u(s)) ds, (4.2.5)

To
fort € [ry, 7).

Proof. Let ty < 7y < 7 < T and suppose that u(t) satisfies (4.2.4) for t € [y, 7].
Further, let ¢ € [y, 7] and set { :== ¢t — 7, > 0. We have

u(t) = u(r +1)
= S(rg +1t—to)u+ O/ S(1y +1—5)F(s,u(s))ds

to

= S(ro+f—to)i+ /S(TO = §)F(s,u(s)) ds
to
TO—i-f
+ / S(1o+1—8)F(s,u(s))ds

70

— 5() (S(To —to)d o+ / S(ry — S)F(s,u(s))ds)

to
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To—i-f
+ / S(1o+1—8)F(s,u(s))ds
TO—&-tA

:S@mﬁ@+u/5@b+f—@F@m@Dds

70
t

:S@—mmmg+/5@—gF@w@»@.

To
This proves the result. [

We now provide some existence and uniqueness results that we apply to the

coagulation—fragmentation system later.
Theorem 4.2.5. Let (X, | - ||x), (Y,| - |ly) be Banach spaces such that Y is

continuously embedded in X and let 0 < T < oo. Assume that

(a) F:[0,T) xY — X is such that t — F(t,v) is continuous forv € Y and F
is Lipschitz in the second argument on bounded sets, uniformly in the first

argument on compact intervals;

(b) G is the generator of a Cy-semigroup, (S(t))>0, on X such that S(t) leaves
Y invariant, fort € [0,T), and t — S(t)y is continuous from [0,T) into Y
for everyy €Y,

(c) for sg,s1 €[0,T), such that sy < sy,

/5(31 —s)p(s)ds €Y  for every ¢ € C([sg, s1], X);

(d) there exists an increasing function n : [0,00) — [0,00) such that n(5) — 0
as & — 07 and

H 75(31 — s5)p(s)ds

y < n(s1 = s0)ll@lle(isg.s,].x)

for every ¢ € C([sg, 51, X).
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Then the following statements hold.

(i)

(iv)

For every w € Y, there exists a t,,,, satisfying 0 < t,.. < T, such
that (4.2.1), (4.2.2) (with ty = 0) has a unique maximal mild solution,
u € C’([O,tmm),Y>, i.e. there exists a unique solution, u, of (4.2.3) (with
to=10) on [0, 4z)-

If tyaw < T, then ||u(t)|ly — 00 ast — ta-

Let ("™)_, be such that @™ € Y for each m € N and @™ — & in Y as
m — 0o. Let u'™ and u be the unique, mazimal mild solutions of (4.2.1),

M) and @

(4.2.2) (with to = 0), corresponding to the initial conditions
respectively. Then there exists 0 < th,.. < T such that, for all m € N, u™
and u exist in'Y fort € [0,t1,q,). Moreover, u™ S ou, inY, as m — oo

uniformly on [0, Ty], for some 0 < Ty < thee-

Let the assumptions in (iii) hold and for every T € [0, th,qz) let there exists a
C. > 0 such that, for allm € N, |[u(t)||y, [|«"™ #)|ly < C; for allt € [0,7].

Then u'™ — u, in Y, as m — oo uniformly in t on compact subintervals

of [0, tinaz)-

We also provide the following result regarding the positivity of the mild solu-
tion in Theorem 4.2.5(i).

Theorem 4.2.6. Let assumptions (a)—(d) of Theorem 4.2.5 hold and let u be the
mazximal mild solution on [0, t,qz), for some 0 <t < T. In addition, let X be
an ordered Banach space, D(G) CY be dense inY, and @ € Y, . Assume that

(a)

there exists a bounded, linear operator H :' Y — X such that, for all v > 0,

G — vH generates the semigroup (S, (t))>o on X, satisfying assumptions
(b)—(d) of Theorem 4.2.5;

(b) for each v > 0 the semigroup (S.(t));>o is positive and satisfies

155 O]y sy < ||S(t)‘y||B(Y) for allt €10,T).

Moreover, let T € (0,t,,4,) and assume that
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(c) for every r > 0, there exists v > 0 such that

F(t,v) +vHv >0  forallv € By(0,7),, t €0,7]. (4.2.6)

Then u(t) > 0 for all t € [0, 7].
The following lemmas will be useful in the proofs of Theorems 4.2.5 and 4.2.6.
Lemma 4.2.7. Let assumptions (b)—(d) of Theorem 4.2.5 hold. Then

(i) S(t)‘ is a bounded operator on'Y for every t € [0,T), and
Y

{8 |5y, t € 0,127} (4.2.7)

is bounded for every t; € [0,T).

(i) For 0 < sy < s, <T, the function
t
t— /S(t — s)p(s)ds
S0

is continuous from [sq, s1] to' Y for every ¢ € C([sg, s1], X).

Proof. Let t € [0,T). Since S(t) is closed in X and Y is continuously embedded
in X, S(¢) ’Y is closed in Y. It follows from the Closed Graph Theorem that S(t) ’Y
is bounded. Also, by assumption, for y € Y and every t; € [0,7T), t — S(t)y is
continuous from [0, ¢,] into Y. It follows that {||S(t)y|| : t € [0,¢]} is bounded
and, by the Uniform Boundedness Principle, the set in (4.2.7) is bounded. This
proves part (i).

To prove part (ii), let 0 < sq < s < T and let p € C([sg, $1], X ). Moreover,

let s5, 83 € [0, $1] such that sy < s3 and set h := s3 — s5. Then

75(83 —s)p(s)ds — 75(52 — 5)p(s)ds

= 75(33 — 8)p(s)ds — 83/h5(83 —h —s)p(s)ds
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= ZS(Sg — s)p(s)ds - Zh S(s3 — s)p(s — h)ds
< Z(ZhS(33 —s)p(s)ds| + S 4 S(s3 = 5)[(s) — p(s — h)| ds
= || S(s5 — s — h) i7h5(so + h— s)p(s)ds
+ / S(ss — 5)[p(s) — (s — h)] ds
< [[8Css =50 = 1) 5y, ZO/MS(SO +h— s)p(s) ds
+1(ss = 50— )| ;<-> — (- h)HCWW;

< su SO larynWellcguen 0l - sol|e() =20 =1 e )

t€[0,s1
The first term clearly converges to 0 as h — 0. For the second term note that
¢ is uniformly continuous on [sg, s;] as it is continuous on a compact interval.

Hence [|¢(-) — (- — h)HC([SOJrthX) —0ash—0. O

Before proving Theorem 4.2.5 and Theorem 4.2.6, we provide some notation
and a useful lemma. Let the assumptions (a)—(d) of Theorem 4.2.5 hold. For all
t€(0,7) let

31(t) =sup {15()] lscry + s € 0.1}
and let My = limsup M (t). From Lemma 4.2.7(i), M(t) is well defined for each

t—0"

t € (0,7) and, since S(O)’Y = Iy, we have M(t) > 1 for all t € (0,7) and
My > 1. Moreover, for t € (0,7), let

N(t) = maX{HF(s,O)HX 1S € [O,t]}.
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Then N and M are both monotone increasing functions. Let C' > 0 be given and
let 7 € (0,T). We now fix r > 2CM,, and define

A~

oCyr,T) = ;Sup{d € (0,7): U(r,r)n(d) < =, CM(d) + N(1)n(d) <

—~ NI
N—

4.2.8)
Note that [ is the Lipschitz constant associated with F on [0, 7] x By (r), which is
chosen such that it is increasing in the first argument. The set on the right-hand

side is non-empty because

lim (7, 7)n(d) =0 and lim sup(CM(d) + N(T)n(d)) = CM, < r :

d—ot d—ot 2
and hence § = §(C,r,7) > 0. Moreover, the factor of % before the supremum and
the monotonicity of 7 and M imply that ¢ is contained in the set on the right
hand side of (4.2.8). Hence, we have

A~

I(r,7)n(0) < and  CM()+ N(1)n(0) < -. (4.2.9)

N | —
N3

Let to,t; € (0,7) be such that ¢, < t;. We now consider the Banach space

7Z = C([to,tl],Y) equipped with the norm |jv]|z = nax, lv@®)]ly, for v € Z.
Eltosts

Let

Y=B,y0,r)={veZ:|v|;<r} (4.2.10)
and
(Qu)(t) == S(t—to)z‘lJr/S(t—s)F(s,v(s))ds, VES, tg <t <t (4.2.11)

We adopt this notation in the following lemma. The proof of part (i) of this lemma
is based on the proof of [61, Theorem 6.1.4]. However, [61, Theorem 6.1.4] deals
with the particular case where Y = X and so the result presented here is more
general. Moreover, we provide a positivity result that is absent in [61, Theorem
6.1.4].

Lemma 4.2.8. Let assumptions (a)-(d) of Theorem 4.2.5 hold and let & € Y.
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Choose C' > 0 such that ||i|ly < C and choose r > 2CM,. Let ¥ and Q be defined
by (4.2.10) and (4.2.11) respectively. Let ty, 7 € [0,T) be such that ty < T and

choose
t = min{T, to+ 0(C,r, 7)}, (4.2.12)

where 6(C,r,T) is as in (4.2.8).

(i) Then the operator @ is a contraction, with contraction constant %, that

maps X into itself, and hence has a unique fixed point, u, in 3.

(ii) Now suppose that, in addition, X is an ordered Banach space, (S(t));>o s

a positive semigroup and u € Y, . Assume that
F(t,v) >0  forallv e By(0,7),, t € [ty, t1].

Let u be the unique fized point of Q from (i). Then u € X.

Proof. Since C' < r, we have that @ € ¥, where u is considered as a constant
function in ¢. Also, we have Qu € C([tg,t,],Y) = Z since t — S(t) is continuous
from [ty,t;] into Y, by assumption (b) of Theorem 4.2.5, and, taking ¢(s) =
F(s,v(s)) for v € ¥ in Lemma 4.2.7(ii), we have that

tis /S(t ) F(s,0(s)) ds

to
is continuous from [ty, t;] into Y. Let v,w € 3. Then, for t € [ty, t1],

t

(Qu)(1) = (Qu)(t) = [ S(t = 8)(F(s,v(s)) = F(s, w(s))) ds.

1)

Now,
1B 00) = FCwl) o = max [F(s,v(s) = F(s,w(s) |x

< —
< i(rr) max Jlu(s) —wis)lly

=7, 7)o —wllz
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Hence

Qv — Qul|z = H/S( —s) (F(s,v(s)) — F(s,w(s))) ds

Z

<n(ty —to)l (7, 7) ||v —w||z
< (@) (7.7) [lo — wll

< Lo —w)

-~ 5 (% w 7

where (4.2.9) is used to obtain the last inequality. We therefore have

1
1Qu = Qull; < 5llv = wll. (4.2.13)

Using (4.2.13), we can show that () maps X into itself since, for v € ¥,

1Qullz < [[Qv — Q0|7 + [|Q0]| 2

1 . '
< 5l =0llz + IS¢ —to)illz + | [ S¢ = $)F(s,0)ds
to 7
/r‘ 1 o
< 5 +M(ty —to)|ldlly +nts —to) N(t1)
< 5+ CNI(6) + ()N (T) <.

where the last inequality is obtained using (4.2.9). Thus, from (4.2.13), @ is a
contraction with contraction constant % It follows from the Contraction Mapping
Theorem that () has a unique fixed point, u, in X. Note that this means that
u(t) € By (0,7) for t € [ty,t;]. This proves part (i).

We now turn our attention to the proof of part (ii). We have shown that @) is
a contraction that maps ¥ into ¥. Moreover, F(t, f) > 0 for t € [ty,t1], f € X
Since w € Y, and (S(t));>o is a positive semigroup, it follows that () maps X,
into ¥,. Also, & € ¥, and, by the Contraction Mapping Theorem, we have that
u = 711320 Q" 4. Since () maps ¥ into X, we can deduce that Q"u € X for all

n € N and so, since the positive cone is closed, u € 3. O

We can now use Lemma 4.2.8 to prove Theorem 4.2.5. We adopt the notation
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introduced in the discussion preceding Lemma 4.2.8.

Proof of Theorem 4.2.5. In Lemma 4.2.8(i) we have shown the existence of a

unique u € ¥ satisfying

u(t) = S(t —to)ir+ [ S(t = $)F(s,0(s)) ds. (4.2.14)

to

We now prove that this is the only solution of (4.2.14) in Y.
Suppose that u; and u, are two solutions of (4.2.14) on [ty,t;]. Since @ € ¥,
with [|7|ly < r, and there is a unique, continuous solution in ¥, we have that u;

and uy must coincide on some interval [fy, ¢']. Define
To = sup {t € [tg, 1] : u1(s) = uy(s) for all s € [ty,t]}.

We set y = uy(19) = ug(79). Note that u,(7y) = uy(7y) since u; and u, are
continuous.
Let 7y < t;. Then uy, uy are distinct solutions of (4.2.14) on (7g, t;]. Moreover,

by Lemma 4.2.4, u; and uy both satisfy

mwzsa—mm+/ﬁa—@pgm@»® on [1, 4,]. (4.2.15)

70

Using Lemma 4.2.8, with ¢, replaced by 7y and % replaced by y, we can show
that there exists a unique, solution of (4.2.15) on [y, 7y + €| for some & > 0. This
is a contradiction and so 7y = ty, i.e. the solution is unique on [ty,;]. Hence,
for each ty € [0,7), there exists a t; € (f5,7) such that (4.2.1), (4.2.2) has a
unique, maximal mild solution on [ty, ¢;]. Taking ¢, = 0 we obtain the existence
of a unique mild solution on [0, ¢;] and so there must exist a unique maximal mild
solution. Hence (i) holds.

We now prove (ii). Assume that t,,,, < T and that ||u(t)||y - 0o ast = tmaes-
Then there exist s, € [0,t,,,,) such that (s,),—; is strictly increasing, s,, — .42
as n — oo and ||Ju(s,)|ly < C for some C' > 0. Choose T € (tyae, T), 7 > 2CM,

and set ¢ :== §(C,r, 7). For some n € N, we have s, > t,,,, — . Choose t; as in
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(4.2.12) with ty = s,,. Then t; > t,,4,. From Lemma 4.2.8(i), it follows that the
solution can be extended beyond t,,,,. This contradicts the definition of t,,,,.

We now prove (iii). Since @™ — @& as m — oo, we can choose C' > 0 large
enough such that ||&"™ ||y, ||@]y < C for all m € N. Let 7 € (0,T), r > 2CM,
and let £, = min{7,6(C,r,7)}. From Lemma 4.2.8(i), u and u'™, m e N, all
exist on [0, ;] and so there exists a t,,,, > 0 such that, for all m € N, u and u™
exist for t € [0, th,40)-

We now consider an arbitrary, fixed, ¢, € [0, t,q5), satisfying, for all m € N,
1u™ () |ly, lute)|ly < C. From Lemma 4.2.4 we have that u satisfies

u(t) = S(t — to)ulty) + / S(t— 8)F(s,u(s)) ds, (4.2.16)

for t € [to, timas). Let tg < 7 < T and let t; be as in (4.2.12). From Lemma 4.2.8(i)

we can deduce that (4.2.16) has a unique solution, v € ¥. Similarly, u™ satisfies

u™ (1) = S(t — to)u'™ (ty) + / St — s)F(s,u'™(s))ds,

to

for t € [to, tmas) and u™ € % for each m € N. From Lemma 4.2.8(i), Q is a
contraction on X, with contraction constant % Suppose that u™ (to) = u(ty) as

m — oo. Then, for ¢t € [ty,t],
lu = a2 < 1S(- = to) (uto) — u™ (t0))l 2

+ /S(- — $)(F(s,u(s)) — F(s,u™(s))ds
< M(8)||ulto) — u'™ (to) |y + |Qu — Qui™ ||z

9 m 1 m
< M) ||ulte) — u™ (to)|ly + 5”“ —u™|| .

Thus,
lu = u™ 7 < 2V () [|ulte) — u™ (to) |y

It follows that u!™ (t) — u(t) as m — oo for t € [to,¢;]. This holds, in particular,
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~

with t, = 0, u(0) = @ and v (0) = &"™. Hence u™ — wu as m — oo on [0, 4],
i.e. (iii) holds.

Finally, we prove (iv). Let 7 € (0,th4) and choose r > 2C,M,. From
part (iii), we know that u™ — u as m — oo uniformly in ¢ on [0,7,], where
t, = min{r,6(C,,r,7)}. Ift; < 7,i.e. t, = 6(C,,r,7), then, since ul™ (t) = u(ty)
asm — oo and [[u™ () |ly, W™ &)y < C, for all m € N, we can use the argu-
ment from the proof of part (iii) to extend the result to [0, min{r, 20(C,r,7)}].
Repeating this argument a finite number of times we can deduce that u™ oy
as m — oo, uniformly in ¢ on [0, 7]. O

To prove Theorem 4.2.6, we require the following two lemmas, the first of
which is based on [30, Corollary I11.1.7].

Lemma 4.2.9. Let assumptions (a) and (b) of Theorem 4.2.6 hold. Then

t

S(t)g = S, ()g + / S.(t — s)(vH)S(s)g ds (4.2.17)

for everyt >0 and g €Y.

Proof. Let v > 0 and take g € D(G), t € [0,T). Consider the functions
s E&(s) =85,(t—5)S(s)ge X, s€]0,t].

Since D(G) = D(G — vH) is invariant under (S(t));>o and (S, (t));>0, We can use
[30, Lemma B.16] to deduce that &(-) is differentiable and

S,(t—5)S(s)g=—=S,(t —s)(G—~vH)S(s)g + 5,(t —5)GS(s)g

— 5, (t — ) (vH)S(s)g.

ds

Hence

S(t)g ~ 5,(1)g = [ S,(t = $)(7H)S(s)g ds.

If g € Y, then there exists (¢")2%; such that ¢™ € D(G) for all n € N and
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g™ — gasn —ocoin Y. Also
t
S(t)g™ — S, (t)g"™ = / S.(t — s)(yH)S(s)g™ ds. (4.2.18)
0

Now, S(-)g"™ — S(-)g as n — oo in C([0,t],Y) because, from Lemma 4.2.7(i),
the set {[[S(t)|yllsy) : s € [0,]} is bounded. Moreover, H € B(Y,X) implies
that HS(-)g™ — HS(-)g in C([0,1], X) as n — co. Hence, from assumption (d)
in Theorem 4.2.5 (applied to (S,(t));>0) we have

Y

H /tSV(t — $)(vH)S(s)g"™ ds — /tSW(t —5)(yH)S(s)gds

Y

= | [ 5. = 9(E)S()" - (vH)S(5)g) s
< OIS (g™ = HS()glloqoax — 0 as n— .

Taking limits in (4.2.18), we therefore obtain (4.2.17). O
We now use Lemma 4.2.9 to prove the following result.

Lemma 4.2.10. Let assumptions (a) and (b) of Theorem 4.2.6 hold. Moreover,
let f € C([ty, 7], X), for some 0 < ty < 7 < T, and suppose that for i € Y,
u € C([ty, 7],Y) satisfies

ult) = S(t—to)a+/5(t—s)f(s) ds,  te€[to]: (4.2.19)

to

Then u also satisfies
u(t) = S,(t —to)i + / Sy(t = 5)(f(s) + vHu(s))ds,  [to,7].  (4.2.20)

Proof. We first consider the case where f € C([ty, 7],Y). From Lemma 4.2.9 we
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have, for t € [ty, 7],

t

() = S(t — to)i + / S(t — s)f(s)ds

+
—
U
=
|
~

=)
|
NG
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=
=
o
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+
Ste—_
o
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=
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|
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=
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=
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o
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- /ts (t — o) (YH)S (v — to)irdv + /Sv(t - v)(fyH)(/US(v — ) f(s) ds)dv
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It follows that

u(t) = S (t — to)i+ /Sv(t — ) f(s)ds+ 1

= S (t—to)iu+ /Sv(t — 8)(f(s) + vHu(s)) ds.
to
Hence (4.2.20) holds if f € C([to,7],Y).

We now show that C([ty, 7], Y") is dense in C([ty, 7], X). Take f € C([ty, 7], X).
Since f is continuous on the compact interval [ty, 7], it is uniformly continuous.
Let € > 0. Then there exists 6 > 0 such that, for t,s € [to, 7], ||f(t) — f(s)||x <€
whenever [t —s| < . Choose m € N such that =% < § and set t;, = to+£(7—1,),
k =0,...,m. Since D(G) C Y is dense in X, there exist y;, € Y such that
llur — f(t)|l < e. We now construct g € C([tg,7],Y) as

m

g(t) = — [(t —tp1)yr — (t —tp)yp—1]  when t € [tp_1, ).

Then for ¢t € [tkfl, tk]v

lye — 9@l x = llg(te) — gl x

m
p— |(tr — tee1)ye — (t = to1)ys + (E = L) yi—1l x
—to
m
= [tk — )y — (te — D) ye_1llx
T—to
m
= th — )y — Yo
T—t0H< k=)W — Ye-1)lIx
< (b~ t)| ||
=T k k—1)1Ye — Yk—1]lXx

= Hyk - yk71||X

< lye = f)lIx + 1) = ftem)llx + [1f 1) — Yp-1llx
< 3e.

Hence, for t € [t;_1, 1],

1F(8) = g@lx < (1) = fE)llx + 1) = wellx + llve — 9D x < e
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It follows that C'([tg, 7],Y) is dense in C([ty, 7], X).
Let f € C([ty,7)],X). Then there exists (f,)n=; such that f, € C([ty,7],Y)
for each n € N and f,, — f as n — oo in C([ty, 7], X). For t € [ty, 7], define

t
wun(t) = S(t — to)it + / S(t — 5)f.(s) ds. (4.2.21)
to
Then, by the first part of the proof, for t € [ty, 7] we have
¢
un(t) = S (t — to)is + / S(t — 8)(fu(s) + vHu,(s)) ds. (4.2.22)
to
Now, from assumption (d) in Theorem 4.2.5,
t t
/S(t—s)fn(s)ds—>/S(t—s)f(s)ds as n — 0o
to to

in Y for all t € [ty, 7], and so, taking limits in (4.2.21), we have from (4.2.19) that
u, — uin C([ty, 7],Y).

Moreover, since H € B(Y, X), we know that f, +vHu, — f+~vHu asn — oo
in C([ty, 7], X). Taking the limit in (4.2.22), and again using assumption (d) in
Theorem 4.2.5 to obtain convergence of the integral on the right-hand side in
C([to, 7],Y), we have

ult) = S, (t — to)it + /Sw(t — 8)(f(s) + vHu(s)) ds.

to

Hence (4.2.20) holds. O

Theorem 4.2.6 can now be obtained from Lemma 4.2.8(ii).

Proof of Theorem 4.2.6. Let v > 0. From Theorem 4.2.5(i), we have that
u € C([0,tmaez), Y) is the unique mild solution of (4.2.1) and (4.2.2). Hence, by
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Lemma 4.2.10, u is also the unique mild solution of
u(t) = (G —yH)u(t) + F(tu(t) + yHu(t),  t€(0,tnew),  (42:23)

with u(0) = .

We know that G — vH satisfies assumptions (b)—(d) of Theorem 4.2.5 and
that the semigroup (S, (t));>¢ is positive on X. Also, ||H|gry,x) < h for some
h > 0. We now show that the operator F,:0,T) xY = X, given by

F\(t,v) = vHv + F(t,v),

satisfies assumption (a) of Theorem 4.2.5.
Take t' € [0,T), ' > 0. For all t € [0,¢], u,v € Y such that [July, |[v]y <7,

we have

|Ey(t, ) = (6, 0)llx < IF(tw) = F(t,0)[|x + 3]l Hu — Hollx
< It ")l = vlly +Ahllu = lly
— (Ut 7") + B lu = vlly

=Lt ) u—vlly,

where L (t',7") = 1(t', ) + ~vh is increasing in the first argument (since I(¢,7') is
increasing in the first argument). It follows that F is Lipschitz in the second
argument on bounded sets, uniformly in the first argument on compact intervals.
Moreover, since, for v € Y, t — F(t,v) is continuous in X, it is clear that ¢t —
F.(t,v) is also continuous. Hence F, satisfies assumption (a) in Theorem 4.2.5.
Let C' > 0 be such that |[u(t)||y < C for all t € [0, 7] and choose 7 > 2CM,.
Choose v > 0 such that (4.2.6) holds. Then F,(t,f) > 0 for t € [0,7] and
f € X. Taking t; = 0 in Lemma 4.2.8, the positivity of u on [0, ¢;] follows from
Lemma 4.2.8(ii). If 7 > ¢, ie. t; = §(C,r,7), then since ||u(t))]ly < C
and 6(C,r,7) is a constant that is independent of t, € [0,7], we can apply
Lemma 4.2.8(i) and (ii) again and obtain the existence of a unique, positive
mild solution for ¢ € [0,26(C,r,7)] (or on [0, 7] if 7 < 26(C,r,7)). We can repeat
this argument a finite number of times to obtain w(t) > 0 for all ¢ € [0, 7]. O
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The following lemma gives conditions under which we can conclude that a
non-negative solution is norm conserving. This is important when we pose the
coagulation—fragmentation system as an ACP in the most physically relevant
weighted ¢* space, where the weight w = (w,,)>; satisfies w,, = n for all n € N.
In this space the norm of a non—negative solution is equal to the total mass of
clusters in the system and so a non-negative, norm-conserving solution is also a

mass-conserving solution.

Lemma 4.2.11. Let (X,| - ||x) and (Y| - |ly) be AL-spaces such that Y is
continuously embedded in X. Moreover, let ¢x be the unique bounded linear
extension of || - ||x from X, to X, as in Lemma 3.1.18. Let & € Y, and let
u € C’([O,S),YJr) C C’([O,s),X+) be a mild solution of (4.2.1), (4.2.2) (with
to =0), for some 0 < s <T. In addition, let (S(t));>o be stochastic and assume
that

ox(F(t, f))=0 forall f €Y, te]0,s).

Then
lu(t)l|x = llalx  foralltel0,s).

Proof. The function u satisfies

for t € [0, ). Let t € [0,s). Then u(t) € X, and so
Ju(t)llx = ox (u(t)) = ox Sty + / St = )F(s,u(s)) ds)
= ox (S(t)i1) + ¢x O/t S(t — s)F(s,u(s)) ds
= ISl + / ox(S(t = 9)F(s.u(s))) ds
=l + / 6x (S(t—s)F(s,u(s))) ds.
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From Proposition 3.3.16(i), we have, since (S(t));>¢ is stochastic, that ¢x(S(t) f) =
ox(f) forallt >0, f € X. Thus, for ¢t € [0, s),

lu(®)lx = lallx + [ éx(F(s,u(s)) ds = llillx.

since u(t) € Y, forall t € [0,s) and so ¢(F(t,u(t)) =0 for all t € [0, s). It follows
that ||u(t)]|x is independent of ¢ for t € [0, s). O

We devote the remainder of this section to examining two particular cases
where the assumptions of Theorem 4.2.5 hold. We first examine the case where
Y =X.

Proposition 4.2.12. Let X be a Banach space with norm ||-|| and let0 < T < oo.
Let F: [0,T) x X — X be such that t — F(t,v) is continuous for v € X, and
Lipschitz in the second argument on bounded sets, uniformly in the first argument
on compact intervals. Moreover, let G be the generator of a Cy-semigroup on X .
Then assumptions (a)—(d) of Theorem 4.2.5 are satisfied with Y = X.

Proof. Clearly (a) and (b) in Theorem 4.2.5 are satisfied. Also, there exists
M > 1, w > 0 such that

1S(t)v]| < Me*||v]| forallve X, t > 0.

Let sg, s; be such that 0 < sy < s; < T. Then, for all ¢ € C([s, s1], X),

/S —s)p(s)ds € X

and
S1
JECEDEE ﬂw ~5) WM<M/““Wmm®
S0
< Mew(sl_s(’)(sl = so0)llellesgs,x)
where 7(6) = Me*°§ : [0,00) — [0,00) is an increasing function satisfying
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Me“’§ — 0as 6 — 0. It follows that assumptions (c) and (d) of Theorem 4.2.5
are satisfied. O

From Proposition 4.2.12 and Theorem 4.2.5, we have that if the assumptions
of Lemma 4.1.6(ii) hold, with Y = X, then there exists a unique, mild solution
of (4.2.1), (4.2.2) on [0, t,,4.), for some t,,,, > 0. The following theorem gives an

additional assumption under which the mild solution is also a classical solution.

Theorem 4.2.13. Let the assumptions of Proposition 4.2.12 hold. If the operator
F:[0,T) x X — X is continuously Fréchet differentiable from (0,T) x X into
X, then the mild solution of (4.2.1), (4.2.2), with uw(0) = @ € D(G), is a classical

solution of the initial value problem.
Proof. See [61, Theorem 6.1.5]. O

We note that, since every classical solution is also a mild solution, and the
mild solution mentioned before Theorem 4.2.13 is unique, it follows that this
classical solution must also be unique.

We now consider the case where the space Y in Theorem 4.2.5 is an interpol-
ation space. Let X be a Banach space. For each v € (0,1), I C R, let Cy(/, X)
be the set of bounded, continuous functions from [ into X and define the spaces
of Holder continuous functions,

t,scl:s<t (t - 5>’y

C7(1.X) = {fecbu,xw[f]cmm— sup ”“’”‘“””m}

We equip C7 (1, X) with the norm || - [[c7(; x), given by

1 fller.x) = I fllew.x) + [flera,x)-
The following lemma, which is based on [43, Lemma 7.1.1], is useful to us.

Lemma 4.2.14. Let G be the generator of an analytic semigroup, (S(t));>o, on
a Banach space X, such that G is invertible. Let o € (0,1), 1 < p < 0o and let
Y = Dg(a,p), || - Ipg(ap) be as in Section 8.8.3. Moreover, let sy, s; € R be such
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that 0 < sy < s1 and let ¢ € C([sg, 1], X). Then
/ S(- = )ip(s) ds € C([s0, 1), Do (e, )

and

< n(s1 = s0)|@lle(isg,sy), )

/S(- — 38)p(s)ds
S0 C([30731]7DG(a7p))

where n(8) = C5'~* for some C > 0.
Proof. Let v =1—«a and let f € C"([sg, $1],Y) with f(sg) = 0. Then

1/ (#) = F(DllDgan > sup 1/ (#) = f(s0)l g (ap)

f 7 ([s0,8 = Sup
[ ]C (02217 1,7€[s0,81]:T<t (t - T)PY tE(50,51] (t o SO)W
o W Ologen
te(s0,51] (t - 80) ’
which implies that
1f (O D (ap) < [f]c“f([so,sl],y) (t—s0)”, t € [so,51]. (4.2.24)

We now set ¢(s) = 0 for s € [0,59) so that ¢ € L™([0,s,],X). From [43,
Lemma 7.1.1], we can deduce that for a € (0, 1),

/S(~ — 8)p(s)ds = /S — s)p(s)ds € C7([sg, 51], Da(a, p))

and

H/S — 35)p(s)ds

H/S — s)p(s)ds
C"([s0,51],Dc(p))

< Cllell = (j0,5,1,%)
= Cllelle(sg,s,],x)-

C’Y([SWSILDG(O%Z)))
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Moreover,

/:0 S(sg— s9)p(s)ds =0,

and so, using (4.2.24), we have

/S(- — 5)p(s)ds

IA

([t~ spptepas (51— o)

C" ([s9,51],Y
C([s9,81], D (a,p)) S0 ([sg,51],Y)

< C(sy — s0)" H<P||C( [50,81],X)"

Using this lemma, we obtain the following proposition.

Proposition 4.2.15. Let (X, ||-||) be a Banach space and let (S(t))o be an ana-
lytic Cy-semigroup on X, generated by an invertible operator, G. Let a € |0, 1),
1 <p<ooand 0 < T < oo. Moreover, let F : [0,T) X Dg(a,p) — X be
such that t — F(t,v) is continuous for v € Dg(a, p), and Lipschitz in the second
argument on bounded sets, uniformly in the first argument on compact intervals.
Then assumptions (a)-(d) of Theorem 4.2.5 are satisfied, with Y = Dg(a, p).

Proof. From Proposition 3.3.24, Dg(c, p) is continuously embedded in X. If
a = 0, then Dg(a,p) = X and the result follows from Proposition 4.2.12. Now
suppose that a € (0,1). As discussed in [43, p.253|, we have that [43, (7.0.2)]
is satisfied if we take X, = Dg(a,p). In particular, the part of G in Dg(«, p)
is sectorial in D¢(a,p) and so generates the Cy-semigroup, (S()|p,(ap))e=0, O
Dg(a, p). It follows that S(t) leaves Dg(a, p) invariant for ¢ € [0,7"). Moreover,
t +— S(t)f is continuous from [0, T") into Dg(a, p) for every f € Dg(a, p) . Finally,

we have from Lemma 4.2.14 that

/S — s)p(s)ds € C([sg, $1], Dg(a, p))
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for each ¢ € C([sg, s1], X) and

/5(. — $)p(s)ds < 751 = s0) [l llose.snt.x)s
50

C([s0-51]:Da(a.p))

where 7 : [0, 00) — [0, 00) is a continuous, increasing function, satisfying 7(d) — 0
as 0 — 07. The result then follows. O
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Chapter 5
Pure Autonomous Fragmentation

We begin our examination of the coagulation—fragmentation system by consid-
ering the case where each fragmentation event is irreversible, i.e. no coagulation
occurs. This results in a pure fragmentation system, which we write as a linear
ACP in a weighted ¢! space with weight w = (w,)22;. We then use the theory
of operator semigroups to obtain results regarding solutions of the system. Pre-
vious work on this system, see for example [9, 46], have examined the system
as an ACP in a weighted ¢* space, where the weight is of the form w, = n? for
p > 1. However, we find it beneficial to examine the system as an ACP in more
general weighted spaces. The main benefit of working in other weighted spaces is
the ability to prove results regarding analytic semigroups that do not necessarily

hold when the weight is of the form w,, = n”.

5.1 Setting up the Problem

For the convenience of the reader, we begin by recalling, from Chapter 1, that
we are considering a system consisting of clusters of particles where we assume
that each cluster of size n € N, an n-mer, is made up of n identical units. We
refer to these individual units as monomers and we scale the mass such that a
monomer has unit mass. The mass of any cluster is then a positive integer, i.e.
an n-mer has mass n for any n € N, and the size variable n also represents the

mass of a cluster. In this chapter, we assume that no coagulation is occurring,

101



Chapter 5. Pure Autonomous Fragmentation

and therefore clusters of sizes n > 2 can only fragment to form smaller clusters.
We shall refer to this case as a pure fragmentation process, which is modelled by

the pure fragmentation linear system of ordinary differential equations

U (t) = —a,u,(t) + Z ajb, ju;(t), t>0, n=12.3...; (5.1.1)

j=n+1

U, (0) = iy, n=12.3,.... (5.1.2)

The coefficients in (5.1.1) are defined in the same way as in (1.1.1). Con-
sequently, the first term in (5.1.1) describes the loss of n-mers as they fragment
and the second term describes the gain in n-mers due to larger clusters fragment-
ing. The solution of the system (5.1.1), (5.1.2) can be represented by a sequence,
u(t) = (un(t))nZr-

Throughout this thesis we make the following assumption on the fragmenta-

tion rates.

Assumption 5.1.1. For all n, j € N, assume that a,, > 0 and b,, ; > 0. Moreover,
let b, ; = 0 for all j < n.

If u(t) is a solution of (5.1.1), (5.1.2), then the total mass, per unit volume,

of the system at time ¢ is given by

= inun(t) (5.1.3)

As explained in Chapter 1 (see (1.1.3)), to compare the mass before and after
a fragmentation event we set
j—1
Yonbyy=(1-=X)j, ANER, j=23.... (5.1.4)
n=1
The left-hand side of (5.1.4) gives the total mass of daughter clusters that are
produced when a cluster of mass j fragments. Clearly, for each j = 2,3,..., we
must have A\; < 1. Note that previous investigations into (5.1.1), (5.1.2) have
concentrated on the case where A; € [0,1] for each j = 2,3,.... For most of the

results in this thesis, we do not require this assumption and so allow mass even to
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be gained during a fragmentation event. The case when \; = Oforall j =2,3,.. .,
corresponds to the case where mass is conserved during each fragmentation event.
If A; > 0, then mass is lost during the break up of a j-mer. Moreover, since it
is assumed that cluster mass (or size) is a discrete variable, the smallest possible
mass of a cluster is one. It follows that clusters of mass one cannot fragment into
smaller clusters. If a; > 0, we therefore assume that monomers are removed from
the system through some external mechanism and the rate of removal is given
by a;. This removal of monomers will again result in mass being lost from the
system.

If (5.1.4) holds and u is a solution of the pure fragmentation system, then, as

shown in Chapter 1, a formal calculation leads to

d .
J=2

Note that £, (u(t)) < 0if A\; > 0 for all j € N. This shows that in this case, at
least formally, mass will be either conserved or lost in the system. Of particular
importance is the case where

j—1

a; =0  and > nb, ;=] for j =2,3,.... (5.1.5)

n=1
If we assume that (5.1.5) holds, then £, (u(t)) = 0. Hence, as we intuitively
expect since, from (5.1.5), mass is conserved during each fragmentation event and
no monomers are being removed from the system, the total mass in the system
is conserved. Since we are dealing with real sequences u = (u,)p—1, we work
in a real sequence space, although in Section 5.4 we shall also consider complex
spaces. As in (3.1.3) and (3.1.8), for a non-negative sequence (w,, )=, we define

the weighted ¢! space, (L, and its norm by

n=1

511”:{f:(fn)zozl:fneRforallnENandan|fn|<OO}7

[l =D walfol  forall f ey,
n=1
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As in Example 3.1.19, for any f,g € (., we have that f < ¢ if and only if
fn < g, for all n € N. Moreover, since the density of clusters of size n € N will
be non-negative, we are mostly interested in sequences f € (1 such that f, > 0
for all n € N. Such elements form the positive cone, (£;,),, as in Definition 3.1.5.
Moreover, from Example 3.1.19, £} is an AL-space and, for all f € £, the unique

bounded, linear functional, ¢, , which extends the norm on (ﬁu) L to ¢} is given

by 6 (/) = 3 wao.
We now pose the discrete fragmentation system as an ACP in £, Motivated

by the terms in (5.1.1), we introduce the formal expressions

Jj=n+1

A: (fn)zozl = (_anfn)?bozl and B: (fn)1010=1 = ( Z ajbn,jfj) :

n=1

Operator realisations, A™ and B(w), of A and B respectively, are defined in (L,
by

AW — Af DAY ={fell: Af e L} (5.1.6)
B f=Bf  DB™)={fet,:Bfcly}. (5.1.7)

An abstract Cauchy problem (ACP) corresponding to (5.1.1) in £, then takes the
form
u'(t) = Au(t) + B™u(t), t>0;  u(0)= . (5.1.8)

Here, u(t) = (u,(t))n—1, where u,(t) is the density of clusters of size n at time ¢,
and A™ and B™ are as defined above. For u to be a classical solution of (5.1.8)
we require u(t) € D(A™) N D(B™) for all t > 0, u to be continuous on [0, )
and strongly differentiable on (0, 00), i.e. u € C([0,00),£,) N C'((0,00), £,), and
we require u to satisfy (5.1.8). Since the solution that we seek, u(t) = (u,(t))n=1,
is a sequence of densities, we also desire u(t) € (£,,)..

The most physically relevant choice of weight is w,, =n, n =1,2,.... In this
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case we denote Xy = £, and || - || = || - [| 2, Le.
Xy = {(fn)?f:l : fp €Rforalln e Nand ) nlf,| < oo} (5.1.9)
n=1
and .
£l = Do nlfal  for f=(fa)os € Xy (5.1.10)
n=1

To distinguish the physical space X from other weighted spaces, we drop the w
in the notation and set A == A™ and B == B™) when we work in X n- We are
then interested in solutions of the ACP

u'(t) = Au(t) + Bu(t), t>0; u(0) = 1. (5.1.11)

If u(t) is a non-negative solution of (5.1.11), then |[u(t)||;;) gives the total mass
in the system (5.1.3).

When we assume that (5.1.5) holds, i.e. that mass is conserved during each
fragmentation event, we want to obtain a non-negative, mass-conserving solution.
For this to be the case we require a solution u(t), such that u(t) € (Xpj)+ and
|u(t)||n) = [/l for all ¢ > 0, i.e. we require a non-negative solution that is

norm-conserving in Xj.

5.2 The Fragmentation ACP

In this section we aim to establish the existence and uniqueness of physically

relevant classical solutions of (5.1.8).

5.2.1 The Fragmentation Semigroup

We begin by concentrating on the multiplication operator A™) defined by (5.1.6).
We use the same strategy here as used previously when w,, = n? for some p > 1;
see for example [9, 15, 46, 63]. We first show that the operator A™ i the
w)

generator of a substochastic Cy-semigroup and we then treat the operator B!

as a perturbation of the operator A",
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In the following lemma we use the Hille-Yosida Theorem to show that the

operator A™) s the generator of a substochastic Cy-semigroup.

Lemma 5.2.1. The operator A" generates (T (t))i>0, a substochastic Cy-
semigroup on (L. Moreover, this semigroup is given by the infinite diagonal matriz
diag(vi(t),vs(t),...), where v, = e " for alln €N, t > 0.

Proof. Consider the multiplication operator A" This operator can be written
as an infinite-dimensional diagonal matrix with —a,, as its n'* diagonal element.
We show that A™ satisfies the conditions of the Hille-Yosida theorem (The-
orem 3.3.8). We can deduce that A™ is closed as follows. Let (f*)72; be such
that f® € D(A™) for all k € N and f® — f, A f® 5 gin 0L as k — oo.
Then -
lg — A P p =3 walgn +anfi?] =0 ask— oo
n=1

and so, for each n € N,
—a,, ,(Lk) — Jn as k — oo.

Since f k) f, we similarly have that f,(Lk) — f,, as k — oo and so, for each
n € N,
—anf,gk) = —an,fn as k — oo.

It follows that g, = —a,, f,, for n € N. Hence

n=1

n=1

and so f € D(A(w)) and g = A" £ establishing that A™ is closed.
Clearly A™) is also densely defined. For example, given any f € £, if we
define (f®)2; by

fo idn<k
0 ifn >k,

(f(k))n =

then f® — fask — oo and f¥ € D(A(w)) for all £ € N. Since a,, > 0 for all
n € N, it is straightforward to show that the resolvent operator R(\, A™)) can
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be written as an infinite diagonal matrix, with n'™ diagonal element A+ a,)"!

for each A > 0. Also, for A > 0,

[e.e]

INRO, A fll g =37 w,

n=1

< = 1.
ol < S wlfl = 1l

Thus [|[AR(A, A"™)|| < 1 for all A > 0.
It follows from Theorem 3.3.8 that A®) generates a Cy-semigroup of contrac-
—k
tions, (T (t))szo. Since T™)(t) = lim (I - zA(“’)) and, for k € N, t > 0,

-1
( tA(w)) is an infinite diagonal matrix, T ) is also an infinite diagonal

(¢
matrix. In addition, for g € £, t > 0, setting p = % we have

(e onlpe) e[l o) ]

Hence, for n € N,

t * ) F 1
I—*A(w) — n = 1 0n-
(( 5 ) g)n (uw)g (1+ 2)F

It follows that for each t > 0, g € £, and n € N,

1
(w) — —ant
(T (t)g)n = lim (5 i = o

We now show that the semigroup generated by A™) g substochastic. We
already know that |7 (¢)|| o < 1forallt>0and so we need only show that
T@() > 0. Take f € (£1),. Then [T@(#)f], = ¢ *'f, > 0 for all n € N,
t >0, and so T™(t)f > 0, i.e. T™)(¢) > 0 for all ¢ > 0. This shows that A®™
does indeed generate a substochastic Cy-semigroup, given for all t > 0, n € N
and f € £, by (T () f)n = € " fo. O

We now treat B™) as a perturbation of the operator A™ To make progress

we need to make some assumptions on the weight w = (w,,)p—;.
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Assumption 5.2.2.

(i) Assume that there exists d € (0, 1] such that

j—1
> wyb,; <dw;  forall j=2,3,.... (5.2.1)

n=1

(ii) Assume that w, > n for all n € N.

Remark 5.2.3. We require Assumption 5.2.2(i) to obtain the existence and unique-
ness of solutions. Assumption 5.2.2(ii) is mostly required when we want to show
that a solution conserves mass.

We note that if Assumption 5.2.2(ii) holds, then - < 1 for all n € N and
so, by Proposition 3.2.7, £} is continuously embedded 1;1 X We also note that
if (5.2.1) holds for w,, = n, then (5.1.4) automatically holds with X; € [0, 1) for
j=2,3,....

As we show in the following proposition, if (5.1.5) holds and w; > 1, then
Assumption 5.2.2(i) immediately implies Assumption 5.2.2(ii).

Proposition 5.2.4. Let (5.1.5) and Assumption 5.2.2(i) hold. Moreover, let
wy > 1. Then w,, > n for alln € N, i.e. Assumption 5.2.2(i1) holds. Moreover,

0L is continuously embedded in Xnp-

Proof. We know w; > 1. Suppose that w;, > k for all k¥ < j, where 7 € N such
that j > 2. Then

jo1 -1
J=2mbny <3 wabyy < 0wy <wy.
n=1 n=1

Hence, by induction, w,, > n for all n € N. The continuous embedding follows

from Proposition 3.2.7. O]

The following lemma allows us to deduce simple examples where Assump-
tion 5.2.2 holds.

Lemma 5.2.5. Let (5.1.4) hold with \; € [0,1] for all j = 2,3,.... If (w,)p2y is
such that w,, > n for alln € N and (%)il is increasing, then (5.2.1) holds with

0 = 1. In particular, if w, = n? for some p > 1, then (5.2.1) holds with § = 1.
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Proof. In this case, for j7 € N such that j > 2, we have

j—1 =1, w; =2 w,
wyb, = —nb,, < 2 nb, ; < —75 = w;.
Hence (5.2.1) holds with ¢ = 1. O

It follows from Lemma 5.2.5 that, if (5.1.4) holds with A\; € [0,1] for j =
2,3,..., then Assumption 5.2.2 is satisfied when we take w,, = n for all n € N,

i.e. when we work in the space Xj;;. We now drop Assumption 5.2.2(ii) and show
that, under Assumption 5.2.2(i), D(A™) € D(B™).

Lemma 5.2.6. Let Assumption 5.2.2(i) hold. Then D(A™) C D(B™)) and

1B flly, < 0IA™ flls, - for all f € D(A™). (52.2)

Proof. Let f € D(A(w)). Then we have that ioj Wpay| fn] < 0o. Also
n=1

[e’e] 0 s O
1B fll, = Do wa| 3 agbugy| < X D2 asbugll
n=l  |j=nt1 n=l j=n+l

oo j—1 00 j—1
=D > waaiblfil =D (Z wnbn,j) a;jl f;|

j=2n=1 7j=2 \n=1

<6 wialfy] < (5\|A(w)f|]€1 < oo since f € D(A™).
=2

The change in the order of summation in the calculation above is justified since
each term is positive. From this calculation, for all f € D(A™), we can conclude
that f € D(B™) and (5.2.2) holds. O

The proof of the next proposition requires the existence of a monotone increas-
ing sequence, (¢, )n=1, that dominates (a,),—1, i.e. we need a sequence (¢, )n—; such
that

Cpi1 = Cp and Cp > a, for all n € N. (5.2.3)

It is always possible to find such a sequence, e.g. we could take ¢; = a; and
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¢, = max{a,,c,_;} for all n € N. This is equivalent to choosing
¢, = max{ay,...,a,}. (5.2.4)

Then (¢, )p—1 is a monotone increasing sequence that dominates (a, )n—;.
Now take (c,)n—; to be any sequence satisfying (5.2.3) and, for all n € N,
define the operator ™) by

[C" fly = —coafnr  D(C™) = {f €S waenlfu] < oo} . (5.2.5)

Note that, since (c,)n—; dominates (a,)p—; and a, > 0 for all n € N, we have
that ¢,, > 0 for all n € N.
We also take || - || ,w) to be the graph norm of ™ e

1fllger = 1l +1C £l (5.2.6)

for all f € D(C™), and let (Xq), | - [|1)) = (D(C™), || - || o). Note that
(D(C™), |- | ) is a weighted (" space and the unique linear extension of ||- | )
from (D(C™)) . to D(C™), as in Example 3.1.19, is Getw (f) = § (W, +wpc,) fr
for all f € D(C™).

We now apply Corollary 3.3.30 to the operators A™ and B™,

Theorem 5.2.7. Let Assumption 5.2.2(i) hold. Then G = A®™ 4 B®) g
the generator of a substochastic Cy-semigroup, (S(w) ()10, on (L. Moreover,

D(C™) is invariant under the semigroup (8™ (t));o-

Proof. We show that the operators A®™ and B™ satisfy the conditions of Corol-

lary 3.3.30 with (X, || - [|)) = (P(C™), || - || stw) ), where C*) and | - || ) are

defined by (5.2.5) and (5.2.6) respectively. The result then follows immediately.
From Lemma 5.2.6 we know that D(A™)) C D(B™) and

1B fllp <8 A fllp < A f|lp (5.2.7)
for all f € D(A™).
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Since C™ is a multiplication operator we can argue as in Lemma 5.2.1 to
deduce that C™) generates a positive (in fact, substochastic) Cy-semigroup of
contractions on (1. Thus D(C™) is dense in £}, and so assumption (i’) in Corol-
lary 3.3.30 holds.

From Example 3.1.19, we have that (£, |- ||4L> and (D(C™), ||- | o)) are AL-
spaces. Moreover, || f[l <[ f][x + ||C'(w)f||gqlﬂ = || fll jw) for all f € D(C™) and
so (D(C™), || - | o)) is continuously embedded in 0y, ]| - Hﬁu)' Hence assumption
(ii") in Corollary 3.3.30 holds. Consequently, (D(C™)), || - | o)) satisfies the
conditions of (X(y), || - [|(1y) in Corollary 3.3.30.

We now need to check that conditions (a)—(e) of Theorem 3.3.29, and (f")-
(g’) of Corollary 3.3.30 also hold. Firstly, it is clear that —A™) is positive.
From Lemma 5.2.1, we have that A®) generates a substochastic Cy-semigroup,
(T™)(t))20, on €4, given by (T (t)f), = e *'f, for all t > 0, n € N and

fel.
Let

A(w)f _ A(w)f,

where
D(A™) = {f e D(C™) : A f e D(C™)}

and

B(w)f _ B(w)f,
where

D(B™) = {f e D(C™): B® f e D(C™)}.

Since D(C(“’)) is a weighted (. space, we can apply Lemma 5.2.1 and obtain
that A generates a Cy-semigroup of contractions on D(C(w)). Moreover, this
semigroup is the restriction of (7 (t)),50 to D(C™).

It is clear that B™ is positive on D(B™), and hence on D(A™)) C D(B™).
Let f € D(A™),. Then, from (5.2.7),

¢gi}<<A(w) + B(w)>f) = Z _wnanfn + Z W, Z ajbn,jfj
n=1 n=1 j=n+1

= AW L5+ IB™ ], <.
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Since (¢,)n—1 is monotone increasing, we deduce that

j—1 j—1
> (W + wecn)byj < (L+¢5) D> wyb,; < 8(1+ ¢j)w; = 6(w; + wjcy),
n=1 n=1

for j > 2. Hence, from Lemma 5.2.6, we can conclude that D(A™)) C D(B™)
and | B ||y = 1B fll oo < SIA fll g = SJAY fllpen < A f] g
for all f € D(A™). Take f € D(A™), C D(B™),. Then f € D(C™),
AW f e D(C™) and B™ f € D(C™). So we have (A™) + B™)f e D(C™) for
all f € D(A™)_. Moreover, for f € D(A™), , since —A™ f >0 and B™ f > 0,

we have

& (A + B) F) = ¢ (A" f) + ¢ (B f)
= —[[A“ £l o + 1B ] i
< 0.

Finally,
”A(w)ngllU = Z wnanfn < Z wncnfn < Z(wn + wncn)fn = ||f||0(w)
n=1 n=1 n=1
for all f € D(A™),. Hence all the conditions of Corollary 3.3.30 hold. O

5.2.2 Classical Solutions of the Fragmentation ACP

If Assumption 5.2.2(i) holds, then, from Theorem 5.2.7, u(t) = S™(t)d is the

unique classical solution of

u'(t) = G™u(t) (5.2.8)

u(0) =@ (5.2.9)
in 0%, for all & € D(G™)) and t > 0. Moreover, if & € D(G™),, then, since
(8™ (t))e>0 is substochastic, u(t) is non-negative.

We now want to show that if (5.1.5) holds, then the solution of (5.2.8), (5.2.9)

. . . 1 .
is mass conserving. We first consider the case where £,, = X, i.e. when w,, = n
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for all n € N. As previously mentioned, to distinguish the space X, [1] we drop the
w in the notation, i.e. we denote A == A™ B .= B™ G =aGw, ¢ =W
(St)i=0 = (S™)(t))ss0, etc, when we Work in Xp. We also recall that, from
(5.1.3), ¢du = M; when we work in the space X

Proposition 5.2.8. Let (5.1.5) hold. Then G = A+ B generates a stochastic
Co-semigroup, (S(t));>0, on Xpj. Moreover, for all i € D(G)y, u(t) = S(t)d is

the unique, non-negative, mass-conserving classical solution of

u'(t) = Gu(t), t>0, (5.2.10)
u(0) = 4. (5.2.11)

Proof. We have that Assumption 5.2.2(i) holds with w, = n for n € N and
§ = 1. It follows from Theorem 5.2.7 that G = A + B generates a substochastic
Co-semigroup, (S(t))i>0, on Xpy). To show that (S(t));>o is stochastic we show
that M;((A+ B)f) = 0 for all f € D(A), and apply the last statement in
Corollary 3.3.30. For f € D(A),,

M,(Af + Bf) = Zn Af + Bf), Z—nanfn—i—Zn Z a;b, ;f;
n=1 n=1 n=1 j=n+1
oo j—1 [e's) 0o
=— Znanfn+22na buifi ==Y na,fo+ > ja;f;
j=2n=1 n=1 j=1

= 0.
(5.2.12)
It follows from the last statement in Corollary 3.3.30 that (S(t));> is stochastic.
We know that u(t) = S(t)u is the unique, non-negative classical solution of
(5.2.10), (5.2.11) for all & € D(G),.. Moreover,

[y = [1S@)allpy = llallp,

for all & € D(G)y, ie. for @ € D(G); the solution is norm conserving in Xip.
Since the norm of a non-negative solution coincides with the mass in the system,
it follows that for @« € D(G),, u(t) = S(t)u is the unique, non-negative, mass-
conserving classical solution of (5.2.10), (5.2.11). O
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We now use Proposition 5.2.8 to obtain the following result regarding the mass
conservation of the solution to (5.2.8), (5.2.9) for a general weight w = (w,)n=1

satisfying Assumption 5.2.2(i) and (ii).

Lemma 5.2.9. Let (5.1.5) hold and let Assumptions 5.2.2(1) and (ii) hold. Then
u(t) = S(w)(t)& is the unique, non-negative, mass-conserving classical solution of

(5.2.8), (5.2.9) for all & € D(G™)...

Proof. From Remark 5.2.3 we have that £, is continuously embedded in X - It
follows that £, C X}y and || f||) < CHfoL for all f € ¢,, and some ¢ > 0.

Hence A+ B is an extension of A +B® Let f € D(G™)) = D(A™ + B™)),
There exists f*, k € N such that f* e DA™ + B™) for all k € N,
If* — fllp — 0and [[(A" + B")f® — G |1 — 0as k — oco. Since
A+ Bis an extension of A®) +B™, f® e D(A + l%u) for all kK € N. Moreover,

since £, is continuously embedded in X n), we have || f k) _ f lp) — 0 and
1(A™ + BN S = G flly = [[(A+ B)f™ = G* Iy — 0 as k — oo,

We have that G = A + B and so, by the definition of the closure, f € D(G) and
Gf = G™f. Thus G and G™ coincide on D(G™) and so G is an extension of
G,

Take @& € D(G™),. Then @& € D(G),. We know that u(t) = S (t)i is the
unique, non-negative classical solution of the ACP (5.2.8), (5.2.9) and it follows
that u(t) € D(G™), C D(G), for all t > 0. Moreover u is strongly differentiable
in ¢;, and it follows that w is strongly differentiable in X ) and the derivatives
coincide. Since G is an extension of G, u(t) = S™(t)a is also a classical
solution of the ACP (5.2.10), (5.2.11). However, we know from Proposition 5.2.8
that @(t) = S(t)u is the unique, non-negative, mass-conserving classical solution
of (5.2.10), (5.2.11). Hence u(t) and @(t) must coincide for & € D(G™), and so

u(t) is mass conserving,. O

We now return to the fragmentation ACP (5.1.8). Under the assumptions
of Theorem 5.2.7, we have that G = A®™ + B™) generates a substochastic
semigroup, (S™(t));=0. We know that G™ and A™ + B™) coincide on D(A™).
However, if & € D(A™), then we cannot guarantee that S™ ()& € D(A™)) and
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so we cannot say in general that the classical solution of (5.2.8), (5.2.9) is also
a classical solution of (5.1.8). However, as we show in the next theorem, the
invariance result in Theorem 5.2.7 allows us to obtain a solution of (5.1.8) for a
certain class of initial conditions. We again define C™) and D(C'™) by (5.2.5),

where (c,)p—; is a monotone increasing sequence that dominates the sequence

(@)=t

Theorem 5.2.10. Let Assumption 5.2.2(i) hold. Then u(t) = S™(t)i is the
unique classical solution of (5.1.8) for all & € D(C™). If & € D(C™)., then
this solution is non-negative.

Moreover, if (5.1.5) and Assumption 5.2.2(ii) holds, then u(t) is a mass-

conserving solution.

Proof. Let & € D(C™). Since the sequence (¢,)2, dominates the sequence
(a,)22, we have D(C™) C D(A™). Also, from Theorem 5.2.7, D(C™) is
invariant under (S™(t));so. Hence S™(t)a € D(C™) € D(A™). Moreover,
G™ and A™ 4+ B™ coincide on D(A™), and we know that u(t) = S™ ()@ is
the unique classical solution of (5.2.8), (5.2.9). It follows that if & € D(C'™),
then u(t) = S™ ()& € D(A™) is the unique classical solution of (5.1.8). The
non-negativity result follows from the positivity of the semigroup (S (w)(t))tzo.

The mass conservation result follows from Lemma 5.2.9. ]

In Theorem 5.2.10, under Assumption 5.2.2(i), we have obtained a unique
solution of (5.1.8) for any @& € D(C™) and, moreover, this solution is non-
negative whenever @ € D(C™), . As we now remark, we can “optimise” D(C'™)

through our choice of (¢, )n_;.

Remark 5.2.11. Let the assumptions of Theorem 5.2.7 hold and let (¢, )n=; be as
in (5.2.4). We note that this choice is the “minimal” choice of (¢,),—; such that

(5.2.3) holds. By this we mean that if (¢,),—; is any other sequence satisfying
(5.2.3), then ¢, < &, for all n € N. It follows that D(C™) C D(C™), where

n=1

Hence, for a given sequence (a,, )n—1, choosing (¢, )n—; as in (5.2.4) gives rise to the
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existence of a unique solution for the largest possible class of initial conditions,
which can be obtained using Theorem 5.2.10.

On the other hand, let the assumptions of Theorem 5.2.7 hold and suppose
that & € D(C™), where (¢,,)> is given by (5.2.4). Since the choice of monotone
increasing sequence that dominates (a,),—; is arbitrary, we can choose the se-
quence (¢, )n=1, defined as above, to be as large as possible such that @ € D(C’(w)).
From Theorem 5.2.7 we know that u(t) = S € D(C™). Hence, by choosing
(2,)2%, to be as large as possible, we restrict D(C™) and so obtain a clearer idea
of where the unique classical solution lies.

For a given (a,):%;, choose (¢,)0%; as in (5.2.4). If & € D(A™)\D(C™),
for this choice of (¢, ),—;, then we are unable to use Theorem 5.2.10 to obtain a
solution of (5.1.8). In the next example we examine the set D(A™)\D(C™) in
more detail and show that there are situations where it is non-empty. First we

note that, due to our choice of (¢, )=, we have
DAYNDC) ={ fety: AW f ey, and Y w,A,|f,| diverges ¢,
n=1
where A,, = max{ay,as,...,a,}.

Example 5.2.12. For a given (a, )=, let (¢,)n=1 be as in (5.2.4). Then we have
that D(C™) is a strict subset of D(A™) if there exists at least one f = (f,)°%;
satisfying

00 00
Z wnlfn| <0 and anan|fn| < 00
n=1 n=1

but -
Z Wy, Ayl fn] = 0.
n=1

By setting g, = w,|f.|, we see that this is equivalent to establishing the

existence of a sequence (g,)o; € £ such that

Z QpGpn < 0O but Z A,g, = 00.

n=1 n=1
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Let (a,)n—; be defined by

0 whenn =1
a, =41 if nis odd and n > 3
n? if n is even,

where p > 2. Now take h € ¢} and define (g,)i>; by

L if n is odd
n = nl
“vhy, if n is even.
Then (g,)p> € £} and
(o) o0 1 o
Z AnGn = Z (2p—192n—1 T Z A2nGon = Z 3 T Z Do,
n=1 n=1 n=1 n=2 (Qn - ]‘) n=1
o0 1 o0
<Y S5+ D h, <o
n=2 n n=1
However,
') [e’e) 00 o] 2n -9 p oo
Z Angn = Z A2n—192n—1 + Z A2n92n = Z % + Z h2n
n=1 n=1 n=1 ns (2n—1) n=1
and

(2n — )P> on —2\° X 1 2_>1 .
=(1- as n — 00.

(2n —1)° 2n —1 2n — 1

Hence gn_iiz does not tend to zero as n — co and so § A,.g, diverges.
n— n=1
Let Assumption 5.2.2(i) hold. From Theorem 5.2.10, u(t) = S™)(t)i is the

unique classical solution of (5.1.8) for & € D(C™). Hence, if we choose (¢,)2,
such that (5.2.3) holds and D(C™) = D(A™), then we obtain a unique classical
solution to the fragmentation ACP, (5.1.8), for all & € D(A™). Unfortunately it
will not always be possible to choose (¢,)22; such that D(A™) = D(C™); see

Example 5.2.12. However, if we impose some further restrictions on the sequence

(an)m—1, we find that there are situations in which it is possible to choose (¢, )n=;
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such that D(C™) = D(A™).

Proposition 5.2.13. Let Assumption 5.2.2(i) hold and let (a, )=y be an unboun-
ded sequence. Define the sequence (c,)>, by (5.2.4). Then D(C™)) = D(A™)
if and only if

liminf 2% > 0. (5.2.13)

n—oo ¢,
Proof. We first note that, since (a,,)n—; is unbounded, then (¢, ),=; is a monotone
increasing sequence such that ¢, — oo as n — oo. Hence the quotient on the
left-hand side of (5.2.13) is well defined for all n large enough. Since ¢, > a,
for all n € N, we have D(C™) C D(A™). If (5.2.13) holds, then there exist
v € (0,1], N € N such that a, > ¢, for all n > N. Let f € D(A™). Then

=
—_
=

—1 oo —1
w 1 w

= n— =

Hence D(A™)) = D(C™) .
Now suppose that ligri) iolgf 22 —= (). Then there exists a subsequence, ("’“) ,
such that

1 11
“—k_% and  — <> forallkeN.
Consider f such that
L when j = ny,
£y = it : (5.2.14)
0 otherwise.

Then
00 00 |
n=1 = k=1
and
> 1
Za wn’fn| - Zankwnk S Z 72
but

= OQ.

I
hE
| =

k

o (e.¢]
n=1 k=1

Hence f € D(A'N\D(C™), i.e. D(A™) % D(C™), and the result follows. [

T "N k=1
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We can apply this result to eventually monotone increasing (a,),—i, as we

show in the following remark.

Remark 5.2.14. Let Assumption 5.2.2(i) hold and let (a,),—; be an unbounded,
eventually monotone increasing sequence. Then there exists an M € N such that
(@p)p=ps is monotone increasing and a,, < ay, for all n < M. Hence we can take
(Cp)m=y such that ¢, = max{ay,...,ap_1} forn=1,...,M—1and a, = ¢, for all
n > M. Then (c,)n—; is monotone increasing, a,, < ¢, for alln € N and ¢, < a,,
with v = 1, for all n > M. Hence (5.2.13) is satisfied and we can conclude that
D(C™) = D(A™). Tt follows from Theorem 5.2.10 that u(t) = S™ (£)é is the
unique classical solution of (5.1.8) for @& € D(A™). This solution is non-negative
if & e D(A™),.

We will now give a result regarding the existence of moments of solutions.
These results are slightly more general than the moment result in [16, The-
orem 4.1], where the authors use an approach involving Fréchet spaces, and follow
almost immediately from the invariance of D(C™). In particular, we avoid the

need to work in Fréchet spaces.

Corollary 5.2.15. Let Assumption 5.2.2(i) and (i) hold. Consider the following

conditions:
o0

(a) @ € Ly, is such that Y wh|t,| < oo and there exists M > 0 such that
n=1

a, < MnP~t for some p > 1;

(b) @ e D(C™), where ()2 is given by (5.2.4), is such that ioj wh|i,| < oo
for some p > 1, and (w,)p= is monotone increasing. "
If either (a) or (b) hold, then u(t) = S™)(t)i is the unique classical solution
of (5.1.8). Moreowver,

Z n?|u, (t)] < oo for all g € [0,p], t > 0. (5.2.15)
n=1
Proof. We first prove the result under the conditions in (a). We choose the
sequence (¢,)5;, from Theorem 5.2.7, to be ¢, = Mn?~" for all n € N. Then

()= is a monotone increasing sequence that dominates the sequence (a,,)n—;
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and

[C) fl, = —cufo = —MnP"'f; D(C™) = {f el i w7 f| < oo} -

n=1

We have
o0 o0
S wn i £ Y whliy] < oo,
n=1 n=1

since w,, > n for all n € N. Consequently, @ € D(C(w)). From Theorem 5.2.10,
we know that u(t) = S™(t)& is the unique classical solution of (5.1.8). Also,
(S™)(t))50 leaves D(C™) invariant and so u(t) € D(C'™) for all + > 0. Thus,

we have -
Z nP |u, (t Z (t)] < oo,

since w,, > n for all n € N. If follows that

inq\u |<an|u )| < o0 for all ¢ € [0,p] and t > 0.
n=1
We now prove the result under the conditions in (b). That u(t) = ™) (¢)@ is
the unique classical solution of (5.1.8) follows immediately from Theorem 5.2.10.
Consider (¢,)5%,, where &, = max{c,,w? '}. Then (¢,)>2, is a monotone in-
creasing sequence that dominates the sequence (a,)p—;. From Theorem 5.2.7,
D(C) is invariant under (5™ (t)),o, where

n=1

We have
o0 o0 o0
Z Wy Cp |ty | < Z W Cp |ty | + Z wh |, | < oo

n=1 n=1 n=1

and so & € D(C). Hence u(t) € D(C) and so

0o 00 [e's)
S ()] < 3 whlun ()] = 3wyl oy (1)) < Z Wy (1)] < o0,
n=1 n=1 n=1
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The result then follows immediately. m

5.3 The Pointwise Fragmentation System

In this section we examine the pointwise fragmentation system (5.1.1), (5.1.2).
Throughout this subsection we let Assumption 5.2.2(i) hold so that, from The-
orem 5.2.7, G = A 4 B™) is the generator of a substochastic Cy-semigroup,
(S™)(t));=0. We note that if (5.1.4) holds with A; €10,1), j > 2, then Assump-
tion 5.2.2(i) is satisfied for w, = n, n € N, i.e. if (5.1.4) holds with A; € [0,1),
4 > 2, then Assumption 5.2.2(i) holds when £, = X n)- It follows that the results
in this section hold if (5.1.4) holds with A; € [0,1),j > 2 and we work in X7;.

As mentioned at the start of Section 5.2.2, if Assumption 5.2.2(i) holds, then
u(t) = S™)(t)@ is the unique classical solution of (5.2.8), (5.2.9).

As we now show, this provides us with a solution to the pointwise problem

t) = [G"u®)],, t>0, n=1,2,3,... (5.3.1)
U, (0) = @, n=1,23,... (5.3.2)

for all & € D(G™).
Let Assumption 5.2.2(i) hold and let & € D(G™). We have that S™ ()a is
strongly differentiable with respect to ¢ on £5, with

d
%SM t)a = GS™) (1)q.

This means that

(w) 5 — S
S <t+h)"; S ()i — G (p)g

—0 as h — 0.

1
w

L

From this we can deduce that, for each n € N,

(S™(t+ h)a), — (S (1)),
h

_ (G(w)s(w) (t)u)n

W,
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o S@ (4 B)a), — (8™ (D) w) qw) (45
< w (St +h) )Z (5™ () ), — (G 5@ (1)),
P
(w) o o(w) °
_|Is (t+ h)Z S () GWS™ (| -0 as h — 0.
lay

Thus, if S (t)@ is strongly differentiable with respect to t > 0 in £,,, then for all
neN, (S"™)(t)a), is differentiable with respect to ¢ > 0 and

a

(8 ()a), = (G S (1)),

Hence u,(t) = (S™)(t)&), is a solution of the pointwise problem (5.3.1), (5.3.2),
for all n € N, t > 0, @ € D(G™). Moreover, u(t) = S™(t)i > 0 for all
i e D(G™),, neN, t>0and so uy,(t) = (S™)(t)d), > 0 for all & € D(G™),.

However, since we do not have an explicit expression for G™ we do not know
in what sense, if any, the function u(t) = S (¢)& satisfies the original problem
(5.1.1) for & € D(G™) (or more generally for @& € (). We deal with this in
the next theorem. The proof of this theorem requires the concept of absolute

continuity.

Definition 5.3.1. Let f be a real-valued function on a compact interval [a, b].
Then f is absolutely continuous on [a,b] if there exists a Lebesgue integrable

function ¢ on [a, b] such that

f@) = f@)+ [ gt (5.3.3)
for all z in [a, b].

The following lemma, based on [21, p. 25], gives an equivalent definition of

absolute continuity which we use in this section.

Lemma 5.3.2. Let f be a real-valued function on a compact interval |a,b]. Then

the following statements are equivalent:

(i) f is absolutely continuous;
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(ii) f has a derivative f' almost everywhere on [a,b] and the derivative is Le-

besgue integrable on [a,b).

If f is absolutely continuous and (5.3.3) holds, then g = f' almost everywhere on
[a, b].

We now obtain the following theorem, regarding a solution of the pointwise

fragmentation system (5.1.1). (5.1.2).

Theorem 5.3.3. Let & € (L. Then u,(t) = [S™)(t)d), satisfies the pointwise
fragmentation system, (5.1.1) and (5.1.2), for almost all t > 0.

Proof. As previously, we define a sequence (c,,)n—; by

C1 = a1

¢, = max{c,_1,a,} = max{a,...,a,} for n > 2

and let
(C(w)f)zo:1 = (_Cnfn)zozl
with

D(C™) = {f el i Wil fn] < oo} .
n=1

Then a, < ¢, for all n € N and it follows that D(C'™)) C D(A™).

Taking @& € D(C™) we have, from Theorem 5.2.10, that u(t) = S™ ()& is
the unique classical solution of (5.1.8) for each ¢t > 0. By a similar argument as
used at the start of this section, it follows that for ¢ > 0, w,(t) is a solution of

the pointwise problem

Uy, (t) = —apu,(t) + Z a;b, ju;(t), n=12...
Jj=n+1

and so is also a solution of

¢ t
u,(t) — a, = —an/un( yds+ [ > ajb,ju;(s) ds (5.3.4)
0 0 ]:TL+1
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Fix ¢t > 0. Take @ € (1), and let u(t) = S™(t)a. Then there exists a
sequence (4", with @*) E D(C™), for all k € N, such that &*) — @ as

k — oo. For example, take @ such that

" 4, ifn <k,
(@), = (5.3.5)
0 if n > k.

Then &% € D(C™), for each k € N and (¢¥)52, is monotone increasing.
Let k; < ky. Then @%) < ¢*2) Thus we have

Sw) (t)&(ké) — gw) (t)/&(kl) — gw) (t)(&(kz) _ ﬂ(kl)) >0
since (S™)(t)),s is substochastic and @*2) — 4*) > 0. Similarly, for all k € N,
S tya — S w)a® = S (1) (4 —a®) > 0.

It is therefore clear that (S (¢)a™)32, is monotone increasing and bounded
above by S™)(t)&. Hence, for fixed n € N, we also have that ((S™ (£)a"),)5,
is monotone increasing and bounded above by (S™)(t)&),. We can also deduce

that S (t)a*) — S (#)& as k — oo since we have

IIS(“’)(lf)i’t—S(w)(lf)ﬁ(k)lle1 = [|S™) () (a — o™ )Ile1 < |la —at* ||e1
—Zw u—u Zwu — 0 as k — oo.
n=k+1

It follows that (S™) (¢ )° B, = (S™)(t)ir), as k — oco.
Since 4¥) € D(C™)), for all k € N, we know that S™ (¢)a™ satisfies

t t

(S0P = @)~ [ (s s)a)ds + [ 3 by (50 (s)a), ds.
0 0 J=n+l
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Taking limits on both sides we have

t

(S )i), = et Jimm | [ =, (8 (), ds + / S b (S ()i, ds
0 Jj=n+1
(5.3.6)
By the monotone convergence theorem we have
t t t
Jim [ (5(s / s)a®), ds = / (5™ (s)it),, ds.
0 0 0

Since all the other limits in (5.3.6) exist we must have that

lim/Zabm ) ()3 )) ds

k—o0 jent1

exists. Thus Z a; bn](S (s)&(k))j, and so also ajbm(S(w)(s)&(k))j, must be
j=n+
finite except on sets of measure zero.
Again the sequence (ajbw(S(w)(s)ﬁ(k))j)Zil is increasing for fixed n, j and so
< ioj a;b, ;(S (w)(s)il(k))j> is increasing. It follows, by the monotone conver-
j=n+1

k=1
gence theorem, that

lim/ S b, (S (s)i), ds =

t
k—o0 je=ntl O/
t

0
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It follows that (S(w) (t)a), is absolutely continuous with respect to ¢ for each

n=1,2,.... From Lemma 5.3.2 we can then deduce that
4501y, = SW)(t)q S ayby (S (1) 5.3.7
%( ( )u)n - _an( ( )u)n + 'Z—Haj n,j( ( )u)] ( i )
j=n

for all @& € (¢4). and almost every ¢t > 0, i.e. for all & € (£}), and almost every
t >0, u,(t) = (S™(t)&), satisfies the original pointwise discrete fragmentation
equation (5.1.1), (5.1.2). Moreover, for @ € (£,,), we have
¢ t
(5™ ()a),, = / a4, (8™ (s)it), ds + / S a;b, (S™)(s)i); ds. (5.3.8)

0 o J=ntl

Take @ € £,,. Then @& = @, — @_ where @, @_ € (£,),. We have

(S (B)@), = (S (1) (@ — i),
= (5"t ), — (S™(t)i),

:(fb+)n—/a(5 $)Uy ) ds+/ Z ajby, ;(S™ (s)iy); ds

0 Jj=n+1
t t 0o
(i), + / an (5™ (5)i1_), ds — / S ayb, (S (s)i_), ds
0 0 J=n+l

j=n+1
t t

— i — / an(S (i) ds + [ Y by (S (i) ds.
0 0 Jj=n+l

Hence, for any initial condition @ € (L, we can use an identical absolute continuity
argument as above to deduce that (S™)(t)@), satisfies the original pointwise
fragmentation system, (5.1.1), (5.1.2), for almost all £ > 0. O

Theorem 5.3.3 now enables us to obtain an explicit expression for the operator
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W) — 4@ | gl

Theorem 5.3.4. For all g € D(G™), we have

[G(w)g]n = —Gngn + Z ajbn,jg]% (539)

j=n+1

Proof. Let g € D(G™). Then there exists f € £ such that ¢ = R(1,G™)f.
Moreover, f = f, — f_, where f,, f_ € ({,),. Using (5.3.8) from the proof of

Theorem 5.3.3 to obtain the second equality, we have

[R(1,G") f4]n

0
= [ (0~ [aSP ) uds + [ 3 by, (812, ds
0 0 0 J=n+l

Clearly,

7€_t(f+)n dt = (f)n

0

exists. Moreover, we have ||S(w)(s)f+||€1 < |If4ll,r, for all s > 0. Hence, for fixed
n €N,

e_tan(S(w) (S>f+)n dsdt

0\8
0\8 0\8 O\w

oo t
//|e a,(S fi)nldsdt =
00

| /\

an [ [ 1S s) ol st
0

IN
8

te”" |l Syl dt

(e.¢]

—an | [T+ [ at | ISl
0

= an[—e_t]SO”erHg}U = ay | f1llp < oo.
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It follows that

~+

o0

[ S by (5 (s) ) ds

0 0 J=n+l

also exists and so we have

[R(1,G“) f, 77@ an (S (s)(f1)), ds dt

+7/ti elagb, ;(S™(s)(f4)); ds dt.

oo t
Now, | [ lea,(S™ (s)f.)n| dsdt < oo and so, by the Fubini-Tonelli Theorem,
00

we have

oo t 00 00
//e a,( S(w ($)fy)ndsdt = //e an,( S(w fi)ndtds
00 0

e (S (5)f ) ds

anp,

3
N °~—3 "

(LG f ]

o0 t

Similarly, since [ e™" [ Z a;b,, j( “(s) [+); ds dt exists, we can use the Fubini-
0 0 j=n+

Tonelli Theorem three tlmes to obtain

0 Jj=n+1 s Jj=n+l1

/et/t i ajbn,j(S(w)(s)er)j dsdt:77 > e tajb, (S @) (g )fy);dtds
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= Z a;b, ;[R(1, G(w))er]j'

j=n+1

So we have

[R(1> G(w))f-i-]n = (f+)n - an[R(1> G(w))f+]n + i ajbmj[R(l? G(w))f-l—]j‘

j=n+1

Similarly, we have

[R(1L, G ] = (f2)n — an[R(L,G™) £, + Z a;bn ;[R(1, G f 1.

Thus
= [R(1,G") 1.,
[R( N filn = [ROLG)f ],
—(f ) — ( W[R(LG)f], = an[R(L,GY) [ ],)
+( °° “Nfl — i ajbn,j[R(lvG(w))f—]j)
j=n+1 j=n+1
= fo — an[R(1, G™) £, + Z a;by ;[R(1, G f];
= [([ - G(w))g]n - an[R(lv G(w)>f]n + i ajbn,j [R(lv G(w))f]j'

j=n+1

Hence (5.3.9) holds.

O

We note that while in Theorem 5.3.3 we found that (S (t))i>0 provides a
solution to the pointwise system (5.1.1), (5.1.2) for almost all t > 0, we know
that for & € D(G™) and n € N, u,(t) = (S (t)&), solves (5.3.1), (5.3.2) for
all t > 0. Hence, Theorem 5.3.4 enables us to deduce that when @ € D(G™),

u,(t) = (S™)(t)&), provides a solution to (5.1.1), (5.1.2) for all t > 0.
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5.4 Analytic Fragmentation Semigroups

The results obtained in this section provide the main motivation for studying
(5.1.1), (5.1.2) in general weighted ¢' spaces. In particular, when working in
these general weighted spaces we can obtain results relating to the analyticity
of the fragmentation semigroup, (S (t))i>0, that do not necessarily hold when
w,, = n for all n € N.

We once again recall, from Theorem 5.2.7, that if Assumption 5.2.2(i) holds,
then G = A®™ 4+ B®™ ig the generator of a substochastic Cy-semigroup on
¢, We now use Theorem 3.3.35 to show that G = A™ 4+ B®™ under cer-
tain conditions. Moreover, we show that under these conditions the semigroup
(5™ (t))i>0 is analytic. We note that, unlike in (5.2.1), we exclude the case 6 =1

in assumption (5.4.1) below.
Theorem 5.4.1. Suppose that there exists 6 € (0,1) such that

j—1
Z Wby, ; < 0w, forall 7 =2,3,.... (5.4.1)
n=1

Then G = A™ 4+ B™ s the generator of an analytic, substochastic Cj-

semigroup, (S(w)(t))tzo, on £

Proof. First note that, under the conditions of this theorem, Assumption 5.2.2(i)
holds. To show that A™ + B™ is a generator we check that, under the assump-
tions of this theorem, the conditions of Theorem 3.3.35 hold. It is clear that
—A™) ig 4 positive operator and, from Lemma 5.2.1, A™ is the generator of a
substochastic Cy-semigroup on /..

From Lemma 5.2.6, D(A™) € D(B™) and ||B(w)f||z1 < 5||A(w)f||£1 for all
f e D(A™). Hence, by Theorem 3.3.35, G = A™) 4 B(Z’) is the generz:tor of a
C-semigroup on £1. Moreover, since B™ is a positive operator, it follows from
Theorem 3.3.35 that the semigroup generated by A® + B™) is positive. From
Theorem 5.2.7, we have that A + B™) is also the generator of a substochastic
Cy-semigroup, (S(w)(t))tzo. However, since A™) + B™) is a generator, it is a
closed operator. It follows that A® + B® = A®) 4 B®) and so A® + B®)

generates the substochastic semigroup (5™ (¢)),so.
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We now use Theorem 3.3.36 to prove that the semigroup, (S(w)(t))tzo, is
analytic. We know from Lemma 5.2.1 that A™ is the generator of a substochastic
Cy-semigroup, (T™ (t))i0, o0 Ly, Also, for A = r +is with 7 > 0, s € R\{0},

oo oo 1
It follows that )
IR, A < Ik

Hence, by Theorem 3.3.21, (T’ (w) (t))i>0 is an analytic semigroup.

Also, since the semigroup (S(w)(t))tzo is positive, it follows from Lemma 3.3.12
that A®™ 4+ B™) is resolvent positive. The analyticity of (S (t))s=o then follows
immediately from Theorem 3.3.36. O]

Remark 5.4.2. Now consider the case where w,, = n for all n € N. Suppose that
(5.1.4) holds and that there exists Ay € (0,1) such that A\; > Xy, 7 = 2,3,....
Then (5.4.1) holds with w, =n for all n € Nand § = (1 — \g) € (0,1).

On the other hand, suppose that for some j = 2,3,..., (5.1.4) holds with
A; <0. Then

j—1

Z nbn,j = (1 - /\j)j >J

n=1
and so in this case (5.4.1) does not hold for w, = n and § € (0,1). Thus,
we cannot use Theorem 5.4.1 when we work in the space Xj;; and we consider a

mass-conserving system (i.e. a system where (5.1.5) holds) or a mass-gain system.

Under the assumptions of Theorem 5.4.1, we also have the following, altern-
ative, proof that G® = A® 4+ B®™ 5 the generator of a substochastic, Cy-

. 1
semigroup on /£,,.

Remark 5.4.3. Let the assumptions of Theorem 5.4.1 hold. The first step in
the proof of Theorem 5.4.1 uses the Miyadera—Voigt Perturbation Theorem to
show that A® + B™ s a generator. Using Theorem 5.2.7 we can shorten this
part of the proof. Under the conditions of Theorem 5.4.1, we have that As-
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sumption 5.2.2(i) holds. Hence, by Theorem 5.2.7, G™ = A™ 4 B™) is the
generator of a substochastic Cy-semigroup. Also, A™ s a closed operator and,
from Lemma 5.2.6, we know that B™) is A™)-bounded, with A®)-bound § < 1.
It follows from Lemma 3.3.32 that A+ B™ is closed, and so G = A®) 4 B®)

is the generator of a substochastic, Cy-semigroup on /..

We now give an important remark regarding Theorem 5.4.1. This remark
explains that we can always find a space, £,,, such that Theorem 5.4.1 can be

applied.

Remark 5.4.4. Tt is always possible to choose a weight (w,,),—; such that the con-
ditions of Theorem 5.4.1 hold. For given fragmentation coefficients (b,, ;) jenn<;
we can take, for example, w; = 1 and then choose each w,,, n > 2, iteratively so
that (5.4.1) is satisfied. Thus, for any fragmentation coefficients, we can always
find a weighted ¢' space such that A™) + B®) is the generator of an analytic,

substochastic Cy-semigroup.

Theorem 5.4.5. For any fragmentation coefficients, (by, ;)n jenn<j, we can al-
ways find a weight, (w,)n—1, such that the conditions of Theorem 5.4.1 hold.

Proof. As explained in Remark 5.4.4, we can choose w,, iteratively such that
(5.4.1) is satisfied. O

We now give a sufficient condition for the assumptions of Theorem 5.4.1 to
hold.

Lemma 5.4.6. Let (5.1.4) hold with \; € [0,1] for j = 2,3,.... Moreover, let
(wy,)p=1 be such that there exists 6 € (0,1) such that

Wn+1 W,
o—— >

12 for all n € N.

Then the assumptions of Theorem 5.4.1 hold.

Proof. We have
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Hence == < 53'7"% < (5% forall j > 2 n=1,...,7 — 1, since 6 € (0,1). It
follows that

-1 =1y, w. 71
D wabny =3 —=nby; <=2 nb,; < du
n=1 n=1 n J n=1

for j =2,3,..., where we use (5.1.4) to obtain the last inequality. Since § € (0, 1),
the result then follows. O]

Using Lemma 5.4.6 we can show that, in the case where mass is either lost or
conserved, we can always choose the weight (w,,)n=;, as in Theorem 5.4.5, to be

at most exponentially growing.

Proposition 5.4.7. Let (5.1.4) hold with \; € [0,1] for all j = 2,3,... and let
w, =1r" for some r > 2. Then the assumptions of Theorem 5.4.1 hold.

Proof. Taking 6 > 0 we have, for all n € N,

ptl "o snr™ — (n+ 1" r"((0r — 1)n — 1) -
n+l n n(n+1) B n(n+1) -

if(’)‘Z%(%—i—l). Sincer>2andn21,%<%+1)§%<1. Choosingézg,the

result then follows from Lemma 5.4.6. OJ

In [9], the case is considered where (5.1.5) holds. A particular weight of the
form w, = n?, for p > 1 and all n € N, is examined and, under an equivalent
assumption as (5.4.1), it is shown in [9, Theorem 2.1.3] that A™ + B™) is a
generator. However, the analyticity of the semigroup (5™ (£)),;s under this con-
dition is not mentioned. Moreover, simple examples of fragmentation coefficients
are given in [9] for which this condition does not hold when w, = n? for any
p > 1. For example, in the appendix of [9] a fragmentation process is considered
in which a cluster of mass n splits into two clusters with masses 1 and n — 1. In

this case we have

bio = 2; bij =0bj_1; =1, Jj=3;

(5.4.2)
bn':7 QSTLS]—Q,

It is mentioned in [9] that, in this case, the condition equivalent to (5.4.1) is not

satisfied when w, = nP, for any p > 1. Moreover, in [9, Proposition A3] it is

133



Chapter 5. Pure Autonomous Fragmentation

shown that if w, = n® for p > 1 and a,, = n for n > 2, then A™ + B™ is not the
generator of a Cy-semigroup and the semigroup that is generated by AW 4 pW)
is not analytic.

We now show that it is possible to construct a weight (w,, ),—; satisfying (5.4.1)

when the fragmentation coefficients are given by (5.4.2).

Example 5.4.8. Consider the case where the fragmentation coefficients b, ; sat-
isfy (5.4.2). We want to choose (w,)n=; such that (5.4.1) is satisfied for some
5 €(0,1). For n =2,

n—1

Z wkbk,n = 2wy,
k=1

and, for n = 3,4, ..., we have

n—1

Z Wby, = Wy + Wy
k=1

Thus we require
2w, < dwy and wy + w,—; < dw, forn=3,4,...,

for some § € (0,1).

Take w; =1 and § = %. Then we can choose w, = 4 = 2%, We also want

8
5(1—|—wn,1) <w, forn=3,4,.... (5.4.3)

If we take wsy = 8 = 2° then (5.4.3) is satisfied for n = 3. Now assume that (5.4.3)
holds, with wy, = 2%, k =2, ..., n, for some n > 3. Then

8 8 8
g(1 +2") = 5(1 +2-2"1) <2 (5(1 + 2”—1)> <2.2" =Mt

Hence, by induction, (5.4.3) holds if we take w, = 2" for n > 2. Thus if we

. 1 . .
consider /,, where w,, is given by

w, =1, w,=2" forn=23,...,
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then (5.4.1) is satisfied. It follows, from Theorem 5.4.1, that A™ + B™) is the

generator of an analytic, substochastic Cy-semigroup on £L.
We can now obtain the following existence and uniqueness result.
Theorem 5.4.9. Let the assumptions of Theorem 5.4.1 hold.

(i) Then for all @ € 0, u(t) = S™(t)i is the unique classical solution of
(5.1.8). If & € (€y,)., then this solution is non-negative.

(i) Moreover, if (5.1.5) and Assumption 5.2.2(ii) hold, then the solution is

mass conserving for @ € ({y,), .

Proof. (i) This follows from the analyticity of (5™ (t))¢>0, Proposition 3.4.4 and
the fact that (S™(£));=o is substochastic.

(ii) In this case ¢ is continuously embedded in X7 and, from Proposi-
tion 5.2.8, G = A+ B is the generator of the stochastic Cy-semigroup, (S(¢))sso,
on Xp;. Moreover, A®™ 4 B C A+ B C G. Hence, (S(t))i>0 and (S(w)(t))tzo
must coincide on £.. The mass conservation then follows from the stochasticity
of (S(t))0 O

We now use the Sobolev Tower construction as introduced in Section 3.4.2.
Let (S (w)(t))tzo be an analytic semigroup, generated by G, on a fixed space
Y = ¢, and let wy € R be the growth bound of (S(w)(t))tzo. Choose p > wy
and consider the rescaled semigroup (T(t));»o = (¢ *S (w) (t))e>0, with generator
H = G"™) — ul. As explained in Section 3.4.2, (T'(t));>0 has a negative growth
bound. We use Y, to denote the Sobolev space of order n € 7Z, associated
with (T'(t));>o and, as in Section 3.4.2, we denote by (7,,(t));>o and H,, the
corresponding analytic semigroup and its generator, respectively, on Y,,. Recall
that, for n € N, T_,(t) = e_“tS(_iﬂ)(t), where S(_“;I)(t) is the unique, continuous
extension of S™(t) from Y to Y_,.

Theorem 5.4.10. Let the conditions of Theorem 5.4.1 hold, and let (S(w) ()0
be the analytic, substochastic semigroup, generated by G™ = A™ 4+ B®™ on
Yy = (. Fiztn € N. Then, for all & € Y_,, (5.1.8) has a unique solution
u € C((0,00),44,) N C([0,00),Y_,), given by u(t) = S(fun)(t)ﬁ, t > 0. Moreover,

if u € (Y_,)y, then this solution is non-negative.
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Proof. The function u(t) = S“()a € C'((0,00),€%) N C(]0,00),Y_,) is the
unique solution of (5.1.8) for all @ € Y_,, from Theorem 3.4.13. The positiv-

(w)

ity result follows since (S (w) (t))e>0, and so also (S, (t))i>0, is a substochastic

semigroup. O

Remark 5.4.11. We make the following observations regarding Theorem 5.4.10.

(i)

For any given fragmentation coefficients we can recursively choose a weight
w = (wy,)n—; that satisfies the conditions of Theorem 5.4.1. Hence, we can

always choose a weight such that Theorem 5.4.10 can be applied.

Suppose that, in addition to the assumptions of Theorem 5.4.10, we also
have X;) € Y, for some n € N. Then, in particular, we obtain a unique,
non-negative solution of (5.1.8) for all @ € (X [1}>+' Moreover, as we now
show, this solution is mass-conserving if (5.1.5) and Assumption 5.2.2(ii)

both hold.

From Proposition 5.2.8 we have, in this case, that G = A + B is the gener-
ator of a stochastic Cy-semigroup, (S(t));>0, on Xpy). In addition, since
w, > n for all n € N, we have that £, is continuously embedded in
Xp). Also, H_,_; is the unique extension of H = G™ — 4l to Y., and
GW = AW L B®W) C A4+ B C A+ B = G. This then implies that
H=G" — I CG—pl,ie. G- pulis also an extension of H.

Since D(G — pl) € Xy € Y., = D(H_,_4), we have G — ul C H_,_;.
Hence, for all t > 0, e **S(t) and T_,,_;(t) = e_“tS(ffl),l(t) coincide on Xpj,
ie. S(t) and S(_“,;)_l(t) coincide on Xy

Thus, by the stochasticity of (S(t));>o, we obtain that, for all @ € (Xm)Jr,

u(t) = S (e = S™) ()i = S(t)a

—n—1

is the unique, non-negative, mass-conserving solution of (5.1.8).

Let the Assumptions of Theorem 5.4.10 hold. We know that, for all n € N,

Y —

n

(D((A® + B® — uI)"), || - II,), where

1£lln = 11(A™ + B® — uI)" f]] 1.
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It follows that

= {f e DA™ + B™ — ul) : (A" + B™) — pul) f|| 2 < o0}
= DA™ + B®™ — 1) = D(A™).

Similarly, for Y;, we have

Yy =D((A™ + B™ — MI)Q)
{feD(A ) (A 4 —uI)feD(A(w))}
feD(A ) (A(“’ +B“’))feD( U)}

~o((a+ ')

Suppose Y, = D((A + B w))n 1) for some n > 3. Then

Y, = D((A™ + B® — u1)")
{7 e D{(A + B — ).
(A" + B™) — ul)f € D((A™ + B™ — u1)" 1)}
{feyn—li(A(“’)JrB )er }
= {feD((A™ + B™)" ) (4™ 4 B®)f e D((A™ + B®)" )}
=D((A™ + B™)").

It follows, by induction, that Y, = D((A<w> + B(“’))”) for all n € N.

Fix t > 0, n € N and take @« € Y_,,. From Theorem 3.4.9, we have that
T ,(t)u €Y, for all m > —n. It follows that S_,(t)u € Y, for all m > —n.
Hence, from the characterisation of Y,,, for m € N, we have that the solution in
Theorem 5.4.10 must be in Y,, = D((A(w) + B(w))m> for all m € N.

We have shown that for any given fragmentation coefficients we can find a se-
quence (w, )y, such that A™ 4+ B™) is the generator of an analytic, substochastic
Cy-semigroup on /,,. Now suppose we are in the situation where we have a fixed
space, {4, for which we know that G = A® 4+ B®) ig the generator of a Cy-

semigroup. Can we deduce whether the semigroup that is generated on this space
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is analytic? This is what we now examine.

We now consider the case where (5.1.5) holds, i.e. we consider the case where
we have a mass-conserving system. Let Assumption 5.2.2(i) hold. Then, from
Theorem 5.2.7, G® = A® 4+ B®™ generates a substochastic Cy-semigroup,
(S™)(t))y=0, on £L,. As in [9] we can write R(\,G™), where A\ > 0, as an in-
finite dimensional matrix (7 ,()))1<gn<oo, Where r,, ,(X) = ﬁ for n > 1 and
Tkn(A) = 0 for k > n. For any &k € N and n > k + 1 we have, from [9, Lemma
2.2],

Z bjnri (A (5.4.4)

rkn

We note that, as remarked in [9], ry,,(A) can be extended to an analytic func-
tion on {\ € C : Re(\) > 0}. The following lemma is a generalisation of [9,
Lemma 3.1]. Tt will be useful in determining conditions under which the semi-

group (S™)(t)),s0 is analytic.

Lemma 5.4.12. Let (5.1.4) hold with A\; € [0,1) for j = 2,3,..., let Assump-
tion 5.2.2(i) hold and let (S™)(t))=o be the substochastic Cy-semigroup on l,
generated by G = A®™ 4+ B®  Moreover, assume that there is a positive in-
teger ng > 2, a constant ¢ > 0 and a sequence, (Vg )i—1, with v, > 0 for allk € N,
such that

k
Urben < jbj,.  foralln,k € N such that n > ng and n > k. (5.4.5)

j=1
Then, for alln,k € N such that n > k,

cn

7‘)\ T+ aulin (5.4.6)

Tra (M) <

Proof. We first use an inductive argument with respect to n to show that (5.4.6)
holds when ng = 2. Fix k € N and let A € C be such that Re(\) > 0. Then

A € p(G™). We have |ry ()] = ‘/\Jra i and a, < |A + a,[. Thus we have

Q41 A1
A _— b AN =—"""—b A
|7°1<;,1<;+1( )\ )\+ak+1 Z ]k+17’m( ) ’)‘+ak+1| k,k+1\7"k,k( )’
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1

< bt [T (A)] = Dt

bre k1

|>\ n ak| ¢k Zjbj ki1 (from (5.4.5) since k +1 > 2)

clk+1)
TN+ gl

Hence (5.4.6) is satisfied for n = k + 1.

Now fix n € N such that n > k and assume

e (A)] < forallje{k+1,...,n—1}.

|)\+ k| U

We want to show that this inequality also holds when 7 = n. We have

a,,
|Tk,n()‘)’ )\+an jzib]nrkj >‘)
a a, n—1
"} n + b, (A
*TPra) ko [T (A)] N+ n‘jgﬂ il Trg (A)]

n—1
< Opnlre N+ D0 bialri,; (V)]

j=k+1

<Dl S i

j=k+1

1 n—1
bt X b
|/\+ak|¢k mnth j;—i—l ” )

1
S bjm + jn
< e (et 52 )

j=k+1
1 i b
= | €2 Jbuy
|/\+ak|¢k j=1 !

cn
<,
A+ ag |y

where the second last inequality holds from (5.4.5) since n > k+ 1 > 2 = n,.
Hence, by induction, we have that (5.4.6) holds in the case ny = 2.
Now suppose (5.4.5) holds for some ny > 2. We show that, in this case, there
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exists ¢ > 0 such that, for all n > 2,
k
Yibg g < EZjbj,n, 1<k<n-—1.
j=1

Since b;,, > 0 for all j,n € N, the right-hand side of (5.4.5) is equal to zero for
some n € N if and only if b;,, = 0 for all 1 < j < k. In this case (5.4.5) is
satisfied for all ¢ > 0 and n,k € N such that n > ng and £ < n. Otherwise, for
2<n<ny—1andk <n we have

Vkbrn & Yibn,
Yrbn = — Vb S ibin nax L Zyb]n—dzyb]m

Q
Zjbjnf ! e Zjbm J=1
where .
Q={(k,n):1<k<n-1,2<n<ng—1,)_ jb;, #0}
and
b
,n)e .
Z.]bjn
7j=1

Choose ¢ = max{c,d}. Then, for all n > 2,
k
Vb < €Y jbjn, 1<k<n-1
j=1

The result then follows from the case ng = 2. O]

The following theorem is a routine extension of [9, Theorem 3.1] and gives
conditions under which it can be concluded that the semigroup, (S ()0, is

analytic.

Theorem 5.4.13. Let (5.1.4) hold with A\; € [0,1) for j =2,3,..., let Assump-
tion 5.2.2(i) hold, and let (S™ (t))i=0 be the substochastic Cy-semigroup on €,

generated by G = AW 4 B, Moreover, assume that there is a positive in-
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tegerng > 2, a constant ¢ > 0 and a sequence, (Vy,)ner, with ¥y, > 0 for all k € N,
such that (5.4.5) holds for all n,k € N such that n > ny and k < n. In addition,
let (Yy)nz1 be such that, for alln € N,

n—1

&

~ W,
—<C= 5.4.7
k=1 wk n ( )

for some constant C > 0. Then the semigroup (S™ (t))=q is analytic.

Proof. Let Re(\) > 0. Then, for f € ¢},

IR, S“)) Fll

= > wi [RO, S™) | <Zwk2|mn M1l

k=1 n=~k
Zwk’ﬁgk ka|+Zwk Z 7se (M) f2]
k=1 n=k+1

1 oo n—1
Awm+zzwmnum

| | Y pn=2k=1

L+ S wnlfal [ 5 wnlren()
|>‘| [

nkl

wu+iwuwi§w—ﬁif
|/\| f o T\ w k|)\+ak|¢k

n k=1

wmuﬂ@ﬁmm@ji 1)

|)\| + ag )

1 nol Wi
< — _r
since |\ + ag| > ‘)"% for all A with Re(\) > 0. If (5.4.7) holds, then

\/§CC’ s

n=2

IROLS™) fllp <

where M = 1 + v/2¢C. Thus from Theorem 3.3.21 we can conclude that the
semigroup (S™(t));o is analytic. O
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5.5 Asymptotic Behaviour of Solutions

In this section we examine the asymptotic behaviour of the solutions obtained
in Section 5.2.2 and Section 5.4. In the case where mass is conserved, i.e. when
(5.1.5) holds, the asymptotic behaviour of solutions of (5.1.8) is examined in [8,
15] when the weight is of the form w, = n” for p > 1, n € N. In particular,
the solution in this case is shown to converge to a system that consists entirely
of monomers if and only if a,, > 0 for all n > 2. Moreover, in [15], for w, = n”
for p > 1, a result is given in which it is shown that this decay occurs at an
exponential rate. However, the rate of this decay is not quantified in [15].

In this section we work with a more general weight and obtain results regarding
the asymptotic behaviour of solutions both in the mass-loss case and in the mass-
conserving case. Moreover, we use the results regarding analytic semigroups,
given in Section 5.4, to obtain results regarding the exponential decay of solutions.
In addition, we quantify the rate of decay.

Let Assumption 5.2.2(i) hold so that, from Theorem 5.2.7, G = A™ 4 p®)
is the generator of a substochastic Cy-semigroup, (S (w) ()0 on L. We begin
by obtaining a matrix representation of (S(w) (t))i>0- For n € N, let e, € 0% be
given by

1 if n==r,
(en)r = (5.5.1)
0 otherwise.

Note that (e,)2%; is a Schauder basis for £,,. We now define an infinite matrix,
S(t) = (Sm,n(t))m,nENv by
Sm,n<t) = (S(w) (t)en)m

for all m,n € N. Note that, since (S(w)(t))tzo is positive, s,,,,(t) > 0 for all
m,n € N.
Now, for f € (L, we have f = 3. f,e,. Hence, for each t > 0 and m € N,
n=1

using the linearity and continuity of $™(¢), we have,

(S (t) f)m = (f; fu5@ <t>en) - f; Fasmn() = (S(E) P

m
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ie. (S(w) ()10 can be represented by the matrix S(t) = (5,5 (t))m.nen-
From Theorem 5.2.10, for fixed n € N, u(t) = S (t)e,, is the unique, classical
solution of (5.1.8) with @ = e,,. Now, for fixed n € N, let (51,(t),...,5,,(t)) be

the unique solution of the n-dimensional system
Fnn(t) = =anSmn(t) + D ajby;S;nt), t>0, m=12...,n, (552)
Jj=m+1
with
5,000 =1 and Smn(0) =0 for m < n,

n
where Y a;b,, ;5;,(t) = 0 for m = n. Note that the n'™ equation is given by
j=m+1

gil,n(t) = _a’ngn,n(t)7 t> 07 §n,n(0> - 1, (553)
and so 3, ,(t) = e %' Tt is clear that (31,n(t), .. ,e ' 0,...) is a solution of
() = =ABmn )+ Y @by Eiat), t>0,  m=1,2,..., (554)
j=m+1

with

5,000 =1 and Smn(0) =0 for m # n.
Moreover, (3,,(t),...,e”"0,...) € D(A™) C D(G™) and it follows that
(81n(t),...,e ™" 0,...) is a solution of (5.1.8), with & = e,. Hence, by the

uniqueness of solutions to (5.1.8),

u(t) = S™e, = (510(t), -+ s Sun(t), Snarn(®)s o) = (Brn(t), ..., e ™ 0,...).

Since n was arbitrary, we have for all t > 0,

e | s19(t) s15(t)

—ayt (w)
0 —ast N e 5(12) (t)
S (t) = e sagll) = , (5.5.5)
0 0 e® ... 0 Shy()

143



Chapter 5. Pure Autonomous Fragmentation

where 0 is an infinite column vector consisting entirely of zeros, S((f% (t) is a non-
negative infinite row vector and S((;UQ)) (t) is an infinite-dimensional, non-negative,
upper triangular matrix.

In particular, we note that the entries (s, ,(t))mnen are independent of the
weight w = (w,)n—; and so, for two weights w and v satisfying Assumption 5.2.2(i),
the semigroups (S™)()),=0 and (S (t))s=0 coincide on the intersection of their
domains. Moreover, Banasiak obtains the infinite matrix representation for the
semigroup (S(t))s>o in [8, Equation (10) and Lemma 1], where the mass conser-
vation case is considered in the space Xpy). In [8], a recursive formula is found
for s, ,(t), m < n. We omit this here since it is not required in the results that
follow.

We now consider the case where a,, > 0 for all n € N. Note that, since a; > 0,
this indicates that we have a fragmentation system where mass is being lost. We
obtain the following theorem which tells us that if a,, > 0 for all n € N, then the
solution of the fragmentation system converges to zero as t — oco. Moreover, if
(ay)n=1 is bounded below by a positive constant and § < 1in (5.2.1), then we can
obtain an exponential rate of decay for the solutions. For all N € N, we define
Py : 0 — 0L to be

PNf:(fl:f?a"':fNaOa"')'

Theorem 5.5.1. Let Assumption 5.2.2(i) hold.

(i) We have
; (W) (45 —
Jim ST (#)allp =0 (5.5.6)

for all & € 0}, if and only if a,, > 0 for alln € N.

(ii) Choose the weight w such that Assumption 5.2.2(i) holds for 6 € (0,1) and

let ag = inf,cya,. We have
1S@) ()| < et (5.5.7)
and hence, if ag >0 and a € [0, (1 — d)ay),

Jim eo‘t||S(w)(t)ilH£1 =0 for every i € L}, (5.5.8)
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If a > ay, then (5.5.8) does not hold. In particular, if ag = 0, then (5.5.8)
does not hold for any a > 0.

Proof. (i) First assume that a,, > 0 for alln € N. Let @ € £,,. From the discussion
leading to (5.5.5), we have that for each n € N, (S™)(t)e,)m = Smn(t) = 0 for
m > n. Moreover, we have that (S™(t)e,),n = Smn(t) > 0 solves (5.5.2) for
m = 1,...,n. Since a; > 0 for all £ € N, the matrix associated with the
finite-dimensional system, (5.5.2), has purely negative eigenvalues. It follows

that (S™)(t)en)m = Smalt) = 0 ast — oo form=1,...,n.

N
For all N € N, we have Pyt = Y 1,e, and so
n=1

N

Z [ 1™ (8)enll 1

Zw -
N n N N

= 2 ] 32 Wi () < D [in] D WS n(t)
n=1 m=1 n=1 m=1

— 0 as t — 00.

N
> @, ™ (t)e,,

n=1

15 (8) Py 1 =

Let € > 0 and choose N € N such that
o o €
i~ Py < =
We also take ¢y > 0 such that
(w) : <
ST (8) Prid]| 2 < B for all ¢t > .
Then

1S (Eyill, = (15 (8) (it — Pit) + 5™ (t) Pl
< IS #) (i = Pyit)]5 + 1S () Pyl 1
< [l — Pyl + 1S (t) Pyl
€ £

<§—{—§:€ for all t > t,.

Since we can choose any € > 0, it follows that (5.5.6) holds.
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On the other hand, let ay = 0 for some N € N. Then for @ = ey, we have
that the unique solution of (5.1.8) is given by u(t) = S™ (t)ey = (Smn (1)) m=1-
Since sy n(t) = e *¥' =1, it is clear that u(t) - 0 as t — oo,

(ii) Now let @ € (£,),. Since 6 € (0,1) in (5.2.1), we know, from The-
orem 5.4.1, that G = A™ 4+ B® generates the substochastic semigroup
(S(w)(t))tzo and, moreover, (S™)(t));5o is analytic. Hence u(t) = S (t)a is
the unique, non-negative solution of (5.1.8). Let ¢ > 0. From Lemma 5.2.6,
||B(w)f||£1 < 5||A(w)f||e1 for all f € D(A™). Consequently, since the operators
— AW anlzjl B™) are poslgtive, we have

B (Bu(t)) < 56, (AVuft)).

w

Now
6, ((0)) = 0 (1)) = 6 (Aule) + B u(r)
= ¢ (A(“’)u(t)) + o (B(“’)u(t))
< gp (Au(t)) = 66, (Au(t))
= —(1 — 5) i wnanun(t>
= —(1 = 0)aod, (u(t))
Therefore,
ate )
ERCO IR

— Ingy (u(t)) —Ingp (u(0)) < —(1—d)agt
) < qbgllu(U(O))e—(l—é)am:

&”g}u < 6_(1_6)%75”&”4;'

- ngllu (u(t

— ||S™)(¢

~—

Hence (5.5.7) follows from the positivity of (S™)(t))=o and [12, Proposi-
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tion 2.67).
On the other hand, if we choose a@ > ay, then there exists N € N such that
ay < a. Take @ = ey so that (S™(t)ey)y = e ¥ > e~ It follows that

eat”S(w)(t)eN”(llu Z eath|(S(w)(t)€N>N| > eathefat = wy.

Hence (5.5.8) cannot hold for any a > aq. O

Remark 5.5.2. Let the assumptions of Theorem 5.5.1 hold. It is clear that u(t) = 0
is an equilibrium solution of (5.1.8). Moreover, if a,, > 0 for all n € N, then from
(5.5.6) we can deduce that this is the only equilibrium solution of the system and,
moreover, 0 is a global attractor.

On the other hand, if a,, = 0 for at least one n € N, then we have, from

Theorem 5.5.1, that the equilibrium point u(¢) = 0 is not a global attractor.

We now consider the case where (5.1.5) holds, i.e. we consider the case where
we have a mass-conserving fragmentation system. We aim to show that in this
case, as t — oo, the fragmentation system in 0, converges to a system consisting
entirely of monomers. We note here that in this mass-conserving case, from
Proposition 5.2.8, the semigroup (S(t));>o on the space X is stochastic. As in
previous sections, the norm on the space Xy is denoted by | - ||;;; and the linear

extension of this norm from (X [1])+ to X[y is denoted by M,;. We also define the

space Y™ and its norm || - |y by

VO (= U f = (R € h) e fly = S wlh]
respectively. Note that
Y@ =g with @,, = w, 4, for n € N.
Moreover, we define the operator J : Yy ¢ by

Jf=(0,fa, fs5,...)  forall fedl,.
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Lemma 5.5.3. Let o« > 0 and f € (. be fived. Let (5.1.5) hold. Moreover, let
Assumption 5.2.2(i) hold with wy > 1. Define f = (f,)2,. Then

156 () Fllyer < 1S @) F = Mi(Feally < (wi +1)[SG0 0 Fllye,  (5.5.9)

where (S((;UQ)) (£))i>0 is as in (5.5.5).

Proof. From (5.5.5) we have that

St f = (fl + S((f;))(t)f)el + JS((;U;)(t)f-

From this we deduce that

||S(w)<t)f - Ml(f)engju = w

fi+ S((E))(t)f_ Ml(f)’ + HS((;U;)@)J?HY(M
(5.5.10)

and so
IS/ f = Mi(Heall = 18G50y

On the other hand, from Proposition 5.2.8 we have that the semigroup (S());>o
is stochastic. Note also that, from Proposition 5.2.4, w,, > n for all n € N and so
(L is continuously embedded in X n)- Hence, using Proposition 3.3.16(i) and the
fact that S (t)f and S(t)f coincide for t > 0, f € £, N Xp = ¢% . we have that
M (S")(t) f) = My(S(t)f) = My(f) and so

fi+ S((T;))(t)f— Ml(f)’ = |M(f) — M, ((fl + S((iuz))@)f)@l)

= oy (s 011) = 20, (£ + S OF) e )

= [0t (8“0f = (h+ S ©F)er)

148



Chapter 5. Pure Autonomous Fragmentation

= %}U (‘JS((;UQ))(t)fD
= 1S5 () fll .

The relation (5.5.9) then follows from (5.5.10). O

We can now prove the following theorem. The first part of this theorem tells us
that if (5.1.5) holds and the fragmentation rates a,, are positive for all n > 2, then
the solution of the fragmentation system converges to a state in which we have
only monomers. Moreover, as we intuitively expect, since the mass of a monomer
is one and we now assume that mass is conserved during fragmentation, we show
that the number of monomers as t — oo converges to the value of the total mass
in the system.

In the second part of this theorem we choose w such that (5.4.1) holds. This
allows us to obtain a result which tells us that the solution converges exponentially
to the monomer state. In [15, Section 4], the case where w, = n? for p > 1 is
examined and a result is obtained in which the fragmentation semigroup is shown
to have the “asynchronous exponential growth property” (AEG), i.e. there exists
a > 0 such that for any @ € (1,

1™ ()i — My(a)ey||p < Ke ™

for some K > 0. However, to obtain this result, assumptions are required in
[15] that ensure that the resolvent operator, R()\,G(w)), is compact for A > 0.
These assumptions are difficult to check and, moreover, no specific value for
« is given. Here, under the assumption that (a,)n—s is bounded below by a
positive constant, we obtain an AEG result and we quantify a. We note that
“asynchronous exponential growth” is also sometimes referred to as “balanced

exponential growth”; see, for example, [67, 72].
Theorem 5.5.4. Let (5.1.5) and Assumption 5.2.2(i) hold with wy > 1.
(i) We have
lim [|S™) ()& — M, (@)e, ||, =0 (5.5.11)

t—o00

for all @ € 0y, if and only if a, > 0 for all n > 2.
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(ii) Choose the weight w such that Assumption 5.2.2(i) holds with 6 € (0,1).

Let ag = inf, cnipp>2 @y, Then

15" (¢)6 — Mi(@)e|p < (wy + 1)e~ (=9t h for every @ € €,
(5.5.12)
and so, if Gg > 0 and o € [0, (1 — d)ay), then
Jim )| S () — My (W)erl|p =0 for any @ € €y, (5.5.13)

FEquation (5.5.13) does not hold for any o > ag. In particular, if 4o = 0,
then (5.5.13) does not hold for any a > 0.

Proof. Consider the fragmentation system with the equation for n = 1 removed.
Then we obtain a new fragmentation system that we can write as an ACP in
Y = (L where @, = Wy, for all n € N. The new fragmentation coefficients,

(dn)zozl and (b

by @, = any1 and b, ; = b,1q ;1. We first check that @, (a,)nz1, (bnj)njenn<;

n.j)njeNm<j, that are associated with this system in Y ®) are given

satisfy Assumption 5.1.1 and Assumption 5.2.2(i). Clearly a,, = a,4; > 0 and
l;n,j = bpy141 > 0 for all n, j € N. Moreover, En,j = by41,41 = 0 for j <n. Also,
for j =2,3,...,

1

<.
|

J J
Wiabnargrn = D0 Wibgjgn < D0 wibgjn < 0wypy = 0.
1 k=2 k=1

j—1
> Wby =
n=1

n

Hence Assumption 5.2.2(i) is satisfied and so, from Theorem 5.2.7, there is a
semigroup that is generated by A™ + B™) where A™, B™ are the fragment-
ation operators in Y ™) associated to the new system. Moreover, this semigroup

takes the form

M 55(t) Sis(t) ... e B,(t) 315(t)
0 e ™ Byu(t) ... 0 e Syt

Qi( t) _ Qi( t) : (5.5.14)
0 0 e . 0 0 e ..
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where, foralln e Nym=1,...,n—1,t >0, 3,,,(t) is the unique solution of

n
§;n,n<t) = _amgm,n(t) + Z djbmdgjvn(t)
j=m+1
n
=~ 18 (t) + D Gjpibimi ji18j,(t)
j=m+1
n+1
= _am+1§m,n<t)+ Z akbm+1,k§k71,n<t)'
k=m+2

It follows from (5.5.2) that §,,,(t) = 8,11, () foralln e Nym=1,...,n—1,
¢t >0, i.e. the semigroup on Y is given by (S((;UQ)) (t))¢>0, where (S((;UQ)) (t))i0 is as
in (5.5.5).

(i) Let @ € ¢ and denote @& = (@i, t3,...). We can use Theorem 5.5.1 to
deduce that
—0,

1

t—o00 o
o

lim HS((;";)(t)& — lim Hsg“;)(t)ﬁ

Hy(w) t—o00

if and only if a,, > 0 for all n > 2. Thus, from Lemma 5.5.3, (5.5.11) holds if and
only if a,, > 0 for all n > 2.
(ii) If Assumption 5.2.2(i) is satisfied with ¢ < 1, then, from Theorem 5.5.1,

1S5 (£)]] < e =0,

Thus, (5.5.12) follows from Lemma 5.5.3 and, if aq > 0, a € [0, (1—9)dy), (5.5.13)
follows immediately.

If o > Gy, then, from Theorem 5.5.1, it is untrue that for all @ € £,

Jim & Sguz)ﬂt)&HY(m = Jim e |150) (1) o =0
Hence, from Lemma 5.5.3, (5.5.13) does not hold if a > a,. O

Remark 5.5.5. Let the assumptions of Theorem 5.5.4 hold and let & = Me; for
some M € R. Then, from (5.5.5) with a; = 0, u(t) = S(w)(t)& = Me, for all
t > 0. Hence u(t) = Me, is an equilibrium solution for all M € R. Assume that
a, > 0 for all n > 2. Then, from Theorem 5.5.4, we can deduce that Me; is

an attractor for any solution whose initial condition u satisfies My (1) = M. If,
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on the other hand, ay = 0 for some N > 2, then from (5.5.5) Mey is also an
equilibrium point for every M € R.
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Chapter 6

Full C—F System with

Time-Dependent Coagulation

In this chapter we examine the full discrete coagulation—fragmentation system.
Although investigations such as [50, 53] have been carried out on continuous
C-F equations in which the coagulation and fragmentation kernels depend on
time, this does not appear to be the case for the discrete C—F system with time
dependent coagulation and fragmentation rate coefficients. In this chapter, our
aim is to address this deficiency, at least partially, by considering discrete C-F
systems in which time-dependent coagulation coefficients are permitted. Clearly,
the results we obtain will also hold for the purely autonomous case, when all the
coefficients are independent of time. Since we work in general weighted ¢' spaces,
these “autonomous” results extend those established in [15, 46] where the weight

is restricted to w, = n? for some p > 1.
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6.1 Setting up the C—F Problem

We now consider the full coagulation—fragmentation system

un(t) = —a,u,(t) + Z a;b, ju;(t)
Jj=n+1
1 n—1

T Z Fn—ji( j(B)u;(t) — i i (O)u, (t)us(t), t>0; (6.1.1)

j=1
U, (0) = 1, n=12...

on weighted ¢' spaces, with the coefficients and terms in (6.1.1) being interpreted
in the same way as in (1.1.1). We require the following assumption to hold

throughout this chapter.

Assumption 6.1.1. Let a, > 0, b,; > 0 and k, ;(t) > 0 for all n,j € N and
t > 0. Moreover, we assume that b, ; = 0 for all j < n and that k, ;(t) = k;,,(t)
for all n,j € N, ¢t > 0. In addition, let (w,),—; be monotone increasing and let
Assumption 5.2.2(i) hold.

Note that, in contrast to previous semigroup-based investigations, we allow
the possibility that the coagulation rates are time-dependent. Recall from Propos-
ition 5.2.4 that if w; > 1 and (5.1.5) holds, then under Assumption 6.1.1, w, > n
for all n € N and so £ is continuously embedded in X n]- Moreover, we note that
if (5.1.4) holds with X; € [0,1] for j = 2,3,..., then, from Lemma 5.2.5, it is
clear that any weight of the form w,, = n?, for p > 1, satisfies Assumption 6.1.1.

Let (v,,)22; be such that v, > 0 for all n € N and ¢, C ¢,,. We note that
(v,,)22; will be chosen later as the weight of a weighted ¢' space that plays the
role of Y in Chapter 4. We now list various assumptions on the coagulation rates,
k. ;(t), that will be needed to obtain results later. Let 0 < T < oo.

Assumption 6.1.2.

(A1) For every t' € [0,T), there exists a constant C'(t') > 0 such that

Dntip (1) < O®F) (6.1.2)

’UUJ
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for all n,j € N and t € [0,¢].

nvj

(A2) The family of functions <15”;”k:m()) - is equicontinuous on [0, 7).
n,J

(A3) The coagulation coefficients, k,, ;, are differentiable with respect to ¢ for
all n,j € N in the sense that for fixed ¢t € (0,7) and J; € R such that
t+9d; € (0,T) we have

d

Ky j(t +0,) = ky ; (1) + %kn,j ()¢ + Ry, (1, 6;) (6.1.3)

where, for fixed t' € (0,T), there exists a C(t') > 0 satisfying, for all

n,7 €N,
wn+j d

L ki (t)

vv; dt ™

and, for fixed ¢t € (0,7,

<C(t) for all t € (0,]

Wy 45 |Rn,j (tv 5t) |

Unvj‘(;t’

— 0 as |0, — 0

uniformly in n, ;7 € N. Moreover,

wn+j d
Rl
v,v; dt l ))n,jeN

t—

is equicontinuous on (0, 7).

Remark 6.1.3. Suppose that the first and second derivatives of t — Fk, ;(t) exist
and are continuous. For all ' € (0,7) assume that there exists ¢(t') > 0 such
that, for all n,j € N, t € (0,¢],

’wnﬂ‘ ik (t)’ < é(t’) and ’wn—&-j 42

ny — k()] < EH). 6.1.4
Un/Uj dt K Unt dt2 J( )’ - C( ) ( )

Let t' € (0,7). By the Mean Value Theorem, for t € (0,t], h € R satisfying
t+ h € (0,t], there exists £ between ¢ and ¢ + h such that

2
wn+j d

g (0] = 2|5k ()| 11

_ Wy d a
2°'n,
v dtt

—k, ;(t+h)

vv; di

v v; dt
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<¢(t)|h| — 0as h — 0.

It follows that ¢ +— (f”;}” %kw (t)) o is equicontinuous on (0, 7).
nvy n,j

Now let ¢t € (0,7) and let 6, € R be such that ¢ + d; € (0,T). Then, from

Taylor’s Theorem,

d
7k'n,j (t)(st + Rn,j (t7 515)7

where 9
1d 9
Rn,j(tv 57&) = 5?1{;%]’(8)(2
for some € between t and t + &,. Let t' € (0,T) such that ¢, t + &, € (0,¢]. We

have

d2
a "

wn+j|Rn7j(ta 6t)| o wn+j 1

~ t/
- 16, < al )|5t| 50 as|d] =0,
vnvj|5t| V5 2

2

(€)

uniformly in n, j € N. It follows that (A3) holds.

The following corollary deals with the case where k, ;(t) := k,, ; for all ¢ > 0,

i.e. the coagulation rates are time-independent.

Remark 6.1.4. Let k, ; be time-independent and let C' > 0 be such that

w .

Unt

for all n,j € N. Since k, ; is time independent for all n,j € N, we can take
C(t') = C'in (6.1.2). Also, it is clear that (A2) holds and that k, ; is differentiable
with respect to ¢, with 4k, ; = 0. Hence (A1)~(A3) hold with C(t) := C.

The following proposition is the general mean inequality and is useful in cal-
culations that follow. For z # y, this proposition is a specific example of [33,
Theorem 16.b]. When we take x = y, the proposition follows easily with equality
in (6.1.5).
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Proposition 6.1.5. Let xz, y > 0 and let 0 < p < q. Then

PP\ g, .4\
(x ;”’) < (x';y ) . (6.1.5)

We use this proposition in the following remark, which gives sufficient condi-

tions for the weights, (w,)n1, (v,)n=1, and coagulation rates, k,, ;(¢), under which
(A1) holds. This is of particular interest when the weights satisfy w,, = v, = n?
for p > 1.

Remark 6.1.6. Suppose that there exists an a > 0 such that, for all n,j € N,
Whtj < v, +v;) (6.1.6)
and, for all ¢’ € [0, T), there exists a C(t') > 0 such that
kn;(t) < C(t") min{v,, v;} (6.1.7)

for all ¢t € [0,#]. We now show that (A1) holds under these assumptions. We
have, for all t € [0,¢'],

IN

Wot ik (t) < a(v, +v;)C(t) min{v,, v;}

I
Q K 8

() (vn min{v,,v;} + v; min{v,, Uj})
aC(tv,v;

j
(t')vnvj,

IN

where C(t') = 2aC(t).
For example, if we take v,, = w, = n” for all n € N and some p > 1 then,

from Proposition 6.1.5, we have
Woyj = (4 )7 <27 nP + 57) = 277w, + w)).

Hence (A1) holds if v, = w,, = n”, where p > 1, and k,, ; satisfies (6.1.7).

We now give specific examples where the coagulation rates, £, ;, do indeed
satisfy (A1l).
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(i)

(iii)

Example 6.1.7.

Fix N € N and consider the case where a cluster of size n can only merge

with another cluster if n < N. Then we have

k(w:Cm® if 1 <n,j <N, (6.18)
" 0 otherwise,

where we assume ¢, ;(t) = ¢;,,(t). Suppose that for each t' € [0,T) we also

have 0 < ¢, ;(t) < %ﬁ"vﬂ for all ¢ € [0,#]. Then it follows that

Sntig () < C(F)

Unvj

for all t € [0,].

Suppose that the coagulation kernel k, ;(t) satisfies

Unt

k(1) < c(t)—29— njeN,
7]()—6( )Un+Uj n,j

where for every t' > 0 there exists a C(t') > 0 such that c(t) < C(t)
for all t € [0,#]. Then, since - ﬁiv_ < land 2~ < 1, it follows that
k, ;(t) < C(¢) min{v,,v;} for all t € [0,¢']. It follows that if, in addition,
(6.1.6) holds, then (A1) holds.

Suppose that for all n € N, v,, = 3, w,, for some (3, > 1 and that for every
t' €10, T) there exists a constant C(t') > 0 such that

&Mﬂﬁﬂﬂw: for all t € [0,], n,j € N, (6.1.9)
n+j
Then
Wn4j Wn 45 Wn4j ’
ky:(t) = ————k, (t) < k, . (t) < C(t
'Un'Uj n,j( ) 5nwnﬁ]w] n,]( ) — wnwj n,]( ) — ( )7

for all t € [0,¢], i.e. (A1) holds. Note that the case where v, = 8,w, will
be of interest later, specifically for 8, = (1 + a,)® for some a € [0,1).
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If Assumption 6.1.1 holds, then from Theorem 5.2.7, G® = A® 4 B®) ig the
generator of a substochastic Cy-semgroup, (S(w) (t))¢0, On (L. Moreover, from
Theorem 5.3.4, G takes the form

[G(w)f]n = _anfn + io: ajbn,jfja f € D(G(w)> (6110)

j=n+1

Assume that (A1) and (A2) holds. The ACP corresponding to (6.1.1) on £,

takes the form

W' (t) = GWu(t) + KW (¢, u(t)), tel0,T), (6.1.11)
u(0) = @, (6.1.12)

where, for some 0 < T’ < 0o, we define K% : [0,T) x £, +— £,, by
1 n—1

[K(U’w)(t,f)]n:§Z n— jj fn jfj an] fnf]?
j=1

for all t € [0,T), f € £}, n=1,2,.... The fact that K" maps [0,T) x £} into
(L will be shown in Lemma 6.2.1. Note that u is a function with values in £}
and so (6.1.11), (6.1.12) is an ACP of the form (4.2.1), (4.2.2), with X =/, and
Yy =/,

The following lemma is required in various results that follow.

Lemma 6.1.8. Let (v,)p—1, (w,)p=y be such that v,, w, > 0 for alln € N
and (w,)ny s monotone increasing. Consider the Banach spaces ({y,] - ||,1),
(s, ]| - ). Let o, ; €R foralln, j € N.

(i) Then
1n 1 3 oo 0o
Z@n j]fn ]gj an]fng])nel\l §Zzwn+J|@n,j||fn||g]‘
Z n=1j=1
for f, g € L.
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(ii) Moreover, suppose that there exists C > 0 such that

Untj lon | <C for alln,j € N. (6.1.13)
/Un/Uj
Then
1= 1 00 30
( Z Pn— j]fn i9; — ngn,jfngj) < 7||f”€1”g”€1
j=1 neN fl 2 v v
for f, g€ 0.
Proof. Let f, g € £.. Then we have
1n 1 00
@n—j,jfn—jgj - Z (pn,jfngj>
j=1 neN fl
1n= 1 [e's]
( ngn ],]fn ]g]> (ngn,jfngj)
j=1 neN Zl
Now,
1 n—1 00 1= 1
< Z gpn—j,]fn—]g]) = Z Wy, Z Pn— j]fn jg]
2 j=1 A n=l 2
1 co n—1
< 5 Z wnlgpnfj,j fn*j“gj'
n=1j=1
1> oo
= 5 Z Z n|(pn—j,j||fn—j||gj|
Jj=1n=j+1
1 o0 >
-5 Z Zwl+j|90l,ijlH9j’,

B
Il
—
—
Il
—

and using the monotonicity of (w,,),—; we obtain

o0

=3

< Z an+j|90n,j”fn|’gj|‘

n=1j=1

< 2 D walenllfallgsl

n=1j=1

W, Z (pn,jfngj
j=1

H Z Pn ]fng]
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Hence

If, in addition, (6.1.13) holds, then

6.2 Lipschitz Continuity and Fréchet Differen-
tiability of the Coagulation Operator

[e.9]

3 00
5 Z an-l-]’gpnj"fn”g]’

1= 1 00
( Z(pn ]]fn ].g] z:lcpn,jfng]) neN
j=

o0

<5 2 2 vuilhlli

1 n
Ly

3C
= 171l llglle-

3C
2 &4

1"z 1 [e's)
( Z(pn ]]fn ]g] Z@n,jfng])
j=1 neN

U7w)

In this section we show that under (A1) and (A2), the coagulation operator K

is locally Lipschitz. Moreover, we show that if, in addition, (A3) holds, then

K@% is Fréchet differentiable with respect to (¢, f) and the Fréchet derivative

is continuous. These properties are important when we apply the existence and

uniqueness results from Section 4.2 to the coagulation—fragmentation system.
We now introduce the mapping K@) [0,T) x £y x £y +— £}, defined by

n—1

1
:gzkn—jj fn ]g] an] fngja

Jj=1

(K@t £,

for f,g € £y, t €[0,T) and n € N. Set

~ (v,w) 1 nd
(K fo9h)n =5 D ki (t) fajg;
j=1
and -
(K[t £ 9))n = S Koy (D) frgs.
7=1
Then

(K1 £ g = (K3t £, 91 = (Ko™t £.9])n
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for all f,g € 02, t € [0 T) and n € N. We also set K\"(t, f) = K[t f, f]
and K3"(t, f) = K$S"™[t, f, f] so that

K@, f) = KO, f, f] = K7 f) — K7( f).

We now show that under assumptions (A1) and (A2), K**) is indeed a con-
tinuous mapping defined on [0,7) x £, and K (@) gatisfies a Lipschitz condition.

Lemma 6.2.1. Let Assumption 6.1.1, (A1) and (A2) hold. Then the operator

K™% s a continuous mapping from [0,T) x £, into L,. Moreover, KO s
Lipschitz on bounded sets in the second argument, uniformly in the first argument

on compact intervals.

Proof. We show that the operator K **) satisfies the assumptions of Lemma 4.1.6.
By definition, it is clear that K™ is linear in the second and third arguments.
Take ¢ € (0,7). From (Al) and Lemma 6.1.8(ii), we have that K“*) maps
[0,T) x £ x £} into £, and

IR £, glla < SOl gl (62,1

I <2
t 2
for all f,g € (., t € [0,#]. Hence K @) is bounded, and so continuous, in
the second and third arguments separately. It follows from Lemma 4.1.6 that
KO g Lipschitz on bounded sets in the second argument, uniformly in the first
argument on compact intervals.

We now show that the mapping t — K(t, f, g) is continuous on [0, T") for fixed
f, g€l Lett, ty€[0,T)and f, g € £,. Then, from Lemma 6.1.8(i),

| KL, £, 9] = K@to, £ ]l o

1 n—1 o0
=z (kn—jJ(t) - kn—jJ(tO))fn—jgj -y (kn,j(t) - kn,j(tO))fngj
j=1 Jj=1 o
3 o o0
< 5 2 2 g () = R o) Ll
o § = — wn—i—jkn,j(t) . wn—l—jkn,j(tO) Ay,
=5 nzzljz::l v, oy, Unl fulvj95]
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—0 as t — ty by (A2).

Hence ¢ — Kt f,g] is continuous on [0,7T) for fixed f, g € (.. From
Lemma 4.1.6(ii) we then deduce that K" : [0, T) x ¢} — ¢} is continuous. [J

Remark 6.2.2. Combining the previous result with Remark 4.1.7, we have that
for f € ¢}, K is Lipschitz on B, (f,r) for any r > 0.

The following theorem is proved using Corollary 4.1.9. This result tells us that
if assumptions (A1)-(A3) hold, then K" is Fréchet differentiable with respect

to (¢, f) and the Fréchet derivative is continuous.

Theorem 6.2.3. Let Assumption 6.1.1, (A1), (A2) and (A3) hold. Then the
operator K" is Fréchet differentiable with respect to (t, f), with the Fréchet
derivative at fived (t, f) € (0,T) x £y given, for all (s,g) € R x £, by

. ) )
— KW f, s+ KOO fg] + KOt g, f).

DEC(t, f)(s.9) = 5

Moreover, this derivative is continuous with respect to (t, f).

Proof. We show that K™ satisfies the conditions of Corollary 4.1.9. From
Lemma 6.2.1 we know that K **) satisfies the conditions of Lemma 4.1.6. Then,

from (6.1.3), we have for f,g € (3, t € (0,T) and , € R such that ¢t + 6, € (0,T),

(f((v’w) [t + 5t7 f7 g])n

-1

1 (o)
=5 2 Fng i (00 famjgs — > kgt +0) gy
j=1 Jj=1
1 n—1 d
j=1

d
- Z (kn,j<t) + %kn,j(t)ét + Rn,j<t7 6t>)fng]

1 1
(ZZlkn i () fajg5 — any fng])
‘7:

i
L

d
+( 1% n— ]] 5tfn ]gj E :dtkn] >5tfng])
j:
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1 7= 1 0o
( ZRn j] t 5t>fn jg] ZRn,j(t76t)fngj)
Jj=1 j=1

= (ROl Lo+ (RO Sal) 6+ (RS0,

n

where
0 1214 < d
K@i == —k, () f_iq; — —Fk, (t ;
(G1001) =5 5 s Ot = 3 s
and )
1 n— o0
(R(t7 1,9, 5t))n = 5 Z Rn—j,j(ta 5t)fn—jgj - Z Rn,j(ta 5t)fngj-
j=1 j=1

Let ¢ € (0,7). Then using (A3) and Lemma 6.1.8(ii) we have, for fixed
(t, f,g) € (0,T) x £y x £, such that t € [0,#],

l\D\»—t

H K“)[t, f, 4]

— d
ZCT n— jj fn jg] Zdtknj )fng]

1

E ew

w

C.O
—

Hf”nggHel < 00,

Also, for fixed (t, f,g) € (0,T) x £, x £, we have, from Lemma 6.1.8(i),

HR(t’ f7975t>|| 1 1 1"71 00
o= — = Rn—j,j (ta 5t)fn—jgj + Z ij (t, 5t)fngj
o o2 5= j=1 )
< ZZWHJ‘MW!%\

|0l

Uz’fl’”j\gﬂ

3

2

2% i Wiy 4 ’(Rl,j((;y 5t>)‘
|0y

0

The continuity of the derivative with respect to t follows from the equicontinuity

of t — (v”qj] Lk, ;(t ))n’jeN and Lemma 6.1.8. Thus assumption (a) in Corol-

lary 4.1.9 holds. Let ¢ € (0,T) and f, g € £,. Then, for all t € (0,t'], we can
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deduce from Lemma 6.1.8 that

K(vw[

H@t H,Z dtkn JJ fn 395 — Zdtknj fng]

[\3\00

Cf 1l gl

which shows that assumption (b) in Corollary 4.1.9 holds. The result then follows
from Corollary 4.1.9. [

6.3 Solutions of the C—F System

In this section we consider the specific case where 1 = ¢% . For convenience, we
explicitly state the assumptions (A1)-(A3) in this case. For notational conveni-

ence, we set

wn+j
Wn,j - .

Assumption 6.3.1. When ¢, = ¢, assumptions (A1)-(A3) become, respectively,

(A*1) for every t' € [0,T), there exists a constant C(¢') > 0 such that
W, ik, ;(t) < C(t) (6.3.1)

for all n,j € Nand t € [0,¢];
(A*2) the family of functions (Wn]k‘n]()> oy 18 equicontinuous on [0,7);
n.j
(A*3) the coagulation coefficients, k,, ;, are differentiable with respect to ¢ for
all n,j € N in the sense that for fixed ¢t € (0,7) and §; € R such that
t+ 96, € (0,T) we have

d

where, for fixed t' € (0,T), there exists a C(t') > 0 satisfying, for all
n,j €N,

|Wn —k, ()| <O for all t € (0,1']

Jag ™
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and, for fixed ¢t € (0,7),

Wn,j |Rn,j (t7 6t)|
|0¢|

—0 as |0;] — 0

uniformly in n, j € N. Moreover,

is equicontinuous on (0, 7).
Theorem 6.3.2. Let Assumption 6.1.1 hold and let @ € 0y,

(i) Under assumptions (A*1) and (A*2) there exists a unique maximal mild
solution u € C’([O,tmm),%), of (6.1.11), (6.1.12), where t,,q, > 0.

(ii) If, in addition, (A*3) holds and @& € D(G™), then the mild solution in (i)

is also the unique classical solution.

Proof. Under assumptions (A*1) and (A*2) we have, from Lemma 6.2.1, that
K®") is continuous from [0,T) x £, into (., and is Lipschitz on bounded sets
in the second argument, uniformly in the first argument on compact intervals.
Moreover, we know that G is the generator of a Cy-semigroup on (L. Part (i)
then follows from Proposition 4.2.12 and Theorem 4.2.5.

If we also have that (A*3) holds then, from Theorem 6.2.3, K" is Fréchet
differentiable on [0,T) and the Fréchet derivative of K™ is continuous. Part

(ii) then follows from Theorem 4.2.13, O

We now aim to show that the unique solution will be non-negative if the initial
condition is non-negative. Let t' € (0,T), r > 0. The following lemma shows
that if we choose 7 > 0 to be suitably large, then K™ (¢ f) e (¢1), for all
telo,t], fe PZ}JJ(O, 1), where the operator K is defined by

K0, f) = K0, )+ 31

This result and proof is based on [46, Lemma 4.5].
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Lemma 6.3.3. Let (, = (), and let Assumptions 6.1.1, (A*1) and (A*2) hold.
Let r > 0, t' € [0,T) and choose v > C(t')r. Then K"““(t, f) e ((1), for all
feB, 1(0,7)4, € [0,¢].

Proof. We have for f € (¢,,),,t € [0,T) and n € N,
(KDt )0 = 1+ (KO F),

— o+ (BT D) — (K £
= 3o+ (K ) — (B )

where
(w0) S 5
(Kl ’ (taf))nziz n— j]( )fn jf]>0 fOl" allelelu(O,’l")_;'_.
j=1

Letting ¢’ € [0,T), we have

C(t)

iyl

(Kt ) =3 ks fnf]<2
7=1

/ WyW; .
C(t)z w,, ]fjfn SC Z’LU fjfna (Slnce wngwn-t,-j)
7j=1 n+j

= ) fllp

for all t € [0,1].
If f € B, (0,r), then for ¢ € [0,],

(K3 (8 ) < C(W)r e

Hence for t € [0,t], vf, — (K3 (t, )0 = 7fu — C(E)rf, > 0if v > C(t)r.
Consequently, if v > C(t')r, we have

(KDt ) = 1 fo + (B () — (Kt £))n > 0

ie. K" (¢, f) € (0),), for all f € B, (0,7), and t € [0,1]. O

This leads immediately to the following result.
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Proposition 6.3.4. Let (, = (., and let Assumption 6.1.1, (A*1) and (A*2)
hold. Moreover, let @ € (L)

(i) Then, for some t,,.. satisfying 0 < t,,.. < T, there exists a unique, non-
negative mild solution u € C’([O, tmaz)s (E}U)Jr) of (6.1.11), (6.1.12).

(ii) If, in addition, (A*3) holds and @ € D(G™),, then this solution is also

the unique, non-negative classical solution.

Proof. The existence and uniqueness of a mild solution, u, on [0, ,,,,), for some
0 < typae < T, follow from Theorem 6.3.2(i), where we showed that the assump-
tions of Proposition 4.2.12 are satisfied.

Clearly, D(G(w)) is dense in £.. For each v > 0, we have that vI : £} — £} is
a bounded operator and G — ~v1 is the generator of the positive Cy-semigroup,
(Sgw)(t))tzo = (e7"5™)(t)),;50 on £L. From Proposition 4.2.12 we can deduce
that (Sgw) (t))i>0 satisfies assumptions (b)—(d) of Theorem 4.2.5. It follows that
(a) of Theorem 4.2.6 holds.

Moreover, it is clear that, for t € [0,7T), SA(Y”) (t) = e "'S™)(¢) is positive and
satisfies (|55 ()5, < 19 (2)
is satisfied for any v > 0.

52y and so assumption (b) in Theorem 4.2.6

Moreover, from Lemma 6.3.3, for every r > 0 and ' € [0,t,,,,) there exists
v > 0 such that K" 7(t, f) € (£,)4 for all B (0,7),, t € [0,¢]. It follows
from Theorem 4.2.6 that v > 0 on [0,#]. Since ;ful € [0, tqap) Was arbitrary, it
follows that w is positive on [0, t,,,,), which proves part (i). Part (ii) follows from
Theorem 6.3.2 (ii). O

We recall that we use X to denote ¢L in the case where w,, = n for alln € N
and we use || - [|;) and M; to denote the norm and the corresponding bounded
linear functional on Xp;;. As before, to distinguish between this physical space
and other weighted ¢* spaces, we drop the w in the notation when we work in X 1
and so A == A™, B=B", G:==G", 8§ =58" K=K" K =K"",
K, = K. év’w), etc, when w,, = n. We also recall that a non-negative solution that
is norm conserving in Xpj; is also a mass-conserving solution. We now aim to

obtain results regarding mass conservation.
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Proposition 6.3.5. Let Assumptions 6.1.1 and 5.2.2(ii) hold and let (5.1.5)
hold. Let 0 < T < oo, @ € (€3, and let u € C’([O,tmax),(&lu)Jr) be a mild
solution of (6.1.11), (6.1.12) fort € [0,t,,42), where 0 < t0, < T. Then u is a

mass-conserving solution, i.e. ||u(t)||p) = [|i]|q) for allt € [0,1,,04).

Proof. For t € [0, t,,4,), we have that u satisfies
t
u(t) = S™ () + / St — ) K™ (s, u(s)) ds.

Since £, C Xpj, it follows from (5.5.5), that S™)(¢)f and S(¢)f coincide for
fell t>0. It is also clear that K(“”“’)(t, f) and K(t, f) coincide for t > 0,

f € ¢.. Hence u must also satisfy

for t € [0,2,5), i-e. u is a mild solution of (6.1.11), (6.1.12) posed in X, for
t € [0,tmae). Moreover, from Proposition 5.2.8, (S(t));>o is a stochastic Cp-
semigroup. We now show that M, (K(t, f)) = 0 for all f € (X[l})+ and then
apply Lemma 4.2.11. Let f € (Xpyj)4, t € [0,%,,45). Then we have

MKt ) = Sonl = > (K6 ), [K2<t,f>1n)
n=1 n=1
= > n[K(t, ). — D n[Ks(t, ).
n=1 n=1
Now,
[e.e] 1 o0 -
Zl [Kl(t f 52 Z n— jj fn jfj - Zl _Z—ann j] fn ]f]
;iil—i_j kl] )flfj
j=11l=1
SEP D NN D SINOTA?

<

I
—
-

I
—

jlll
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SED D W NOT S 9D STOYAS

j=1l=1 l 1j5=1

ZZ]ku fjfl

j=11=1

<.

> it ),

=1

.

where the changes in the order of summation are justified since each term is
positive. It follows that M;(K(t, f)) = 0 for all f € (Xpj)4, t € [0,%,,4,) and so,

from Lemma 4.2.11, we have that

@l = Nl (6.3.2)

for all ¢ € [0, ¢,,4,). Hence u(t) is a mass-conserving solution. O

Remark 6.3.6. Let the assumptions of Proposition 6.3.5 hold. Then w,, > n for
all n € N and so || fllyy < [|f]lp for all f € ¢,. Hence, while the solution in
Proposition 6.3.5 is bounded in X|yj, this does not imply that the solution is also

bounded in £,. It follows that we may have lim [lu(t)||; = oo for some T<T.

t—T

g
In this case t,,,, = T £T.

Using the previous result we can now draw some conclusions regarding the

existence of a mass-conserving solution of (6.1.11) and (6.1.12).

Proposition 6.3.7. Let (5.1.5), the assumptions of Proposition 6.3.4(i) and As-
sumption 5.2.2(ii) hold. Then

(i) for somet,,.. € (0,T), there exists a unique, non-negative, mass-conserving

mild solution u € C([O,tmm), (&Lr) of (6.1.11), (6.1.12);

(i) if w, = n, then there exists a unique, non-negative, mass-conserving mild

solution u € C([O,T), (X[l])+) of (6.1.11), (6.1.12);

(iii) if, in addition, Assumption (A*3) holds and & € D(G™),, then the solu-
tions in (1) and (i) are unique, mon-negative, mass-conserving classical

solutions.
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Proof. We obtain part (i) immediately from Proposition 6.3.4(i) and Proposi-
tion 6.3.5. If w,, = n, then the system (6.1.11), (6.1.12) is posed in the space X).
The existence of a unique, non-negative, mass-conserving mild solution follows as
in part (i). Moreover, since the solution is bounded in X{;; by Proposition 6.3.5,
it follows from Theorem 4.2.5(ii) that ¢,,,, = 7. Hence part (ii) of this result
holds. Finally, part (iii) follows from Proposition 6.3.4(ii). O

The last proposition allows us to obtain the following result, which tells us
that, when w, = n for all n € N, the solution in Proposition 6.3.5 depends

continuously on the initial condition.

Corollary 6.3.8. Let 4 € (Xpj)y. Suppose that the assumptions of Proposi-
tion 6.3.7(ii) hold and let u be the unique, non-negative, global mild solution of
(6.1.11), (6.1.12). Now suppose that (¢"™)%_, is such that &™ e (Xpp)+ for all
m e N and ||&"™ — |y — 0 as m — oo. Then

[u™ () — u(t)]|jy — O as m — 0o

(M) s the unique, non-

uniformly in t on compact subintervals of [0,T), where u
negative, global mild solution of (6.1.11), (6.1.12) corresponding to initial condi-

tion o™

Proof. Since @™ = g asm — ooin X 1), we have that there exists Cjy > 0, such
that || < Cp and ||7f2(m)|]m < O, for all m € N. Hence, by Proposition 6.3.5,
[u() |y [u™ ()]l < Co for all ¢t € [0,7) and m € N. The result then follows
from Theorem 4.2.5(iv). O

In Proposition 6.3.7(ii), we obtain a global solution in the space X{;;. We now
provide an additional assumption on the weight and coagulation rates, under

which the local mild solution in Proposition 6.3.7(i) is a global mild solution in

¢ . In general, when w, = n? for p > 1, we denote Xpp) = 0, - I =111,
bp = o Gy = e Ay = AW, By = B™ and Ky = K™ We recall
that a mass-conserving solution is a solution that satisfies ||u(t)||n) = ||@||;y;. The

following lemma, proved in [25, Lemma 2.3], is useful in the next proposition.
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Lemma 6.3.9. Let p > 1. Then
(z+y)llz+y)f —a” =y <c(a"y+xy’),  x,y€(0,00), (6.3.3)

where ¢, =p if p € (1,2] and ¢, =2 — 2 if p > 2.

Proposition 6.3.10. For some p > 1, let Assumptions 6.1.1, 5.2.2(ii), (A*1)
and (A*2) hold for w, =n", n € N, and let (5.1.5) hold. Moreover, assume that
for each t' € (0,T), there exists h(t') > 0 such that

k, i(t) < h(')(n+j) for allm,j € N and t € [0,]. (6.3.4)

Fiz 4 € (Xp)4 and let u be the unique, non-negative, mass-conserving, mazimal
mild solution of (6.1.11), (6.1.12), as in Proposition 6.3.7(i). Then u is a global
mild solution. In particular, for each t' € (0,T), there exists v > 0 such that,

lu(®)lly < Nl T+ for alit € [0,#), (6.3.5)

where ¢, =p if p € (1,2) and ¢, =2 — 2 if p > 2.

Proof. We first note that @ € (Xp)); € (Xp))+. Let [0,,,4,) be the max-
imal interval of existence of u. Since G}, = Ay + By, is the generator of the
substochastic Cy-semigroup, (S,(t))i>0, on Xy, for each v > 0, G, — [ is
the generator of the substochastic Cy-semigroup, (Sp)-(£))is0 = (€77 Sy (£))io0-
Moreover, from Proposition 4.2.12, we have that (Sy,,(t));>o satisfies (b)—(d) of
Theorem 4.2.5. Hence assumptions (a) and (b) of Theorem 4.2.6 hold and, by

Lemma 4.2.10, u satisfies

t

u(t) = S[p},,y(t)il + /S[pm(t — 5) K4 (s, u(s)) ds, t €10, tmaz),

0

where we define Ky, (, f) = K (t, f) +~f for all (¢, f) € [0,T) x Xp,.
Let t' € [0,4) and choose 7 > 0 such that u(t) € Px[p] (0,7)4 for t € [0,¢].
Let v > C(t')r. From Lemma 6.3.3, K, ,(t,u(t)) € (X)) for ¢t € [0,¢].
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Hence, using Lemma 6.3.9 to obtain the first inequality, for ¢ € [0,#], we have

||Km< u(®)ly
61 (Kipp (8 u(1)))
°° (;Zk i f;k (t)>+’VHU(t)II[p1

! ii 1npknfj,j<t>u m-3 ink (£ (6) + A u(t)
- ;gg(z + 5Pk () (t) ; i:: i;‘”ku () ug (t)u;(t)

- °° °° Py (8 (D () + Lt
_ ;§§[<z+j>p — 3" = Uk (O (£ () + A ult) ]
<333 S R Ou o o)
< PR(E) S0 S 1)y 1)+ A0y

()l ()l + Il

5 l
= () ()l I8 gy + o) ) ) + )
( h(t )||u|| )+ V) lu) |l

/\t‘#

where ¢, =pif p€ (1,2 and ¢, = 2" = 2if p > 2.
Now, for t € [0,1],

)y = || Sy (007 + [ St = ) Ky (s, us)) s

()

(t — 8)Kpp (5, u(s))H[p] ds

IN
W
=
2
=
+
o\ﬁ
)
=
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t
< Nillyy + [ [ o (5. uts))], ds
0

t
< Nallyy + [ (eph@) il + ) ()l ds.
0
It follows from Gronwall’s inequality that

t
[ eph(@) i+ ds

()l < llallpe < |Jiif| e’ MO+

for all ¢ € [0,¢]. Since ¢’ € [0, ¢,4,) Was chosen arbitrarily, it follows that ||u(t)]|y,

does not blow up in finite time and so u is a global solution, i.e. t,,,, =T7. [
Remark 6.3.11. We make the following observations.

(i) We note that in Proposition 6.3.7(ii), we obtain a global solution of (6.1.11),
(6.1.12), in Xpy), without imposing (6.3.4).

(ii) We obtain a global mild solution for all % € (Xp,);, for some p € N, in
Proposition 6.3.10. However, for the case where w,, = n for all n € N, we
obtain a global solution for a larger class of initial conditions. In particular,
in Proposition 6.3.7(ii) and (iii), we obtain a global mild solution for all

i € (Xp))4 and a global classical solution for all @ € D(G)..

(iii) In a similar way as in Corollary 6.3.8, we can show that the global solution
obtained in Proposition 6.3.10 depends continuously on the initial condition
i€ (Xp)4-

6.4 The Pointwise C—F system

In this section we consider the case where w,, = n. We assume that Assump-
tion 6.1.1, (A*1), (A*2) and (A*3) hold for w,, = n. In addition, we let Assump-
tion 5.2.2(ii) and (5.1.5) hold. We now also assume that as j — oo,

a;b,; = O(j) for every fixed n € N.
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In a similar way as for the pure fragmentation system, we can show that, for
@ € D(G),, the solution w of (6.1.11), (6.1.12) is such that u,(t) = (u(t)),
satisfies (6.1.1). In this section we try to deduce in what way u,(t) satisfies
(6.1.1) if @ € (Xpyp)4-

From Proposition 6.3.7 we have that, for each @ € (X)), the ACP (6.1.11),
(6.1.12) has a unique, non-negative, mass-conserving mild solution, which exists
globally in time. Moreover, if @ € D(G),, then this is the unique classical
solution. Let @ € (Xpy)); and, for m € N, define 4™ by

Uy, if n <m,

0 ifn>m.

Since @ € (Xpj)4 then (a™)2_ is such that @™ € D(A), C D(G), for all
m € N.

Let u{™ be the classical (and so also the mild) solution of (6.1.11) with
u(0) = @ and let u be the mild solution for u(0) = @. Since u and u™
are mass conserving solutions and H&(m)H[l] < |[df|py for all m € N, we have
that, [[u(t)|y, [«"™ )|y < ||y for all m € N, ¢ € [0,T) and so, from The-
orem 4.2.5(iv), u"™ — v uniformly as m — oo on compact intervals [0, 7].

We now examine in what way  satisfies (6.1.1). Since @™ € D(G).,, we have

that u{™ satisfies (6.1.1) and hence also satisfies the integral equation

¢ o0
u%m)(t) = ﬁq&m) + /(_anuém)(g))ds —l—/ Z ajbn,jugm)(s)ds
5 )

0 Jj=n+1
1 i ) oy (m)
+2/z:1k‘n_j7j(s)un_j(s)uj (s)ds
0 J=

for all t € [0,T). Let 7 € [0,7). Then u!™(t) — u(t) as m — oo uniformly for
all t € [0, 7]. Taking limits in (6.4.1) we obtain, for ¢ € [0, 7],
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j=n+1
1t () ( oy ()
+§/ Kp—ji(8)up_i(s)u; " (s)ds
0 J7=1
t oo
- / S ko ()™ (s)ul™ (s)dt . (6.4.2)
0 J=1
It follows that
t t
lim [ (—a,ul" :/ — Uy,
m—0o0
0 0

Choose 7 > 0 such that u™ (), u(t) € EX“] (0,r) for t € [0,7]. Similarly
to Lemma 6.2.1, we can show that there exists an L;(7,0,r) > 0 such that for
t €10,7],

1 (8™ (8)) = K (8, (@)l < La (7, 0,0 [[u®™ (#) = () -

It follows that K, (¢, u™(t)) — K (t,u(t)) as m — oo, uniformly in ¢ on [0, 7].
Similarly, K, (t,u'™ (t)) — Ky(t,u(t)) as m — oo, uniformly in ¢ on [0, 7]. Thus,

we also have that

1n1

Jim > an LaOu () = Tim (Kt u™(1))

m—r0o0

= (Ky(t,u(1)))

n

tp—1 n—1
nlbl_r)noo/z kn,j7j(s)u£lm_z-(s)u§m)(s) ds :/an,m(s)un,j(s)uj(s) ds.
0o J=1 o J=1
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Next, we have

nggnmzkm Ju (1™ (1) = N (Ko(tu™ (1)), = (Kalt,u(®)))

Lo

lim k., -(s)u&m)(s)u(m)(s) ds = /i En j(s)un(s)u;(s)ds.

m—»o0 ‘ J J
0 J=1

Consider
o0 [oe)

> a; bnjuﬁm)(t) = > ajb, ju;(t)

j=n+1 j=n+1

< S b lu) — w0 = 3 D0 () ()

j=n+1 j=n+1 J
< Z Lj|u — u;(t)| (for some L > 0)
j=n+1

—0 as m — oo uniformly in ¢ on [0, 7].

Thus,

[e.9] [e.9]

Jim > abn]uj )(t): > ajb, ju(t),

uniformly in ¢ on [0, 7]. It follows that, for t € [0, 7],

t [o.¢]
T%E%o/ S azb, ul™( s = [ 3 ajbyjus(s)ds.
j=n+1 0 J=n+l

Hence, from (6.4.2), for t € [0, 7] and & € X, we have that u satisfies
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un(t):iln—l—/( ds+/ Z a;b, ju;(s)ds

0 j=n+1

/t (s)u;(s)ds

nJJ Up—j

_Oj

2 kn,j (S)un(5>uj (S)dS. (643)

M\)—t

ML _

Since 7 € (0,T) was arbitrary, (6.4.3) holds for all ¢ € [0,7") and we have that
u,(t) is absolutely continuous for each n € N. So, from the definition of absolute

continuity, we have that u, (t) satisfies the original system (6.1.1) for almost every
tel0,7).

Remark 6.4.1. It is worth noting again that, from Remark 6.1.4, the arguments
presented in this section all hold for the special case of a system where both
the fragmentation coefficients and the coagulation coefficients are independent of

time for all n,j € N.

6.5 Interpolation Spaces and the C—F System

In this section we use the theory in Section 3.3.3 to relax the assumptions required
on the coagulation rates and obtain the existence and uniqueness of a non-negative
solution to (6.1.11), (6.1.12) for a certain class of initial conditions. We note that
the theory of interpolation spaces has been used in [10], to examine discrete
time-independent coagulation—{ragmentation, and in [11, 14, 17] to deal with
continuous time-independent coagulation—fragmentation. We make the following

assumption throughout this subsection.

Assumption 6.5.1. Let a, > 0, b,; > 0, k,;(t) > 0 for all n, j € N and
t > 0. In addition, let b, ; = 0 for j <n and let k,, ;(t) = k;,(t) for all n, j € N
and t > 0. Moreover, let (w,),—; be a monotone increasing sequence such that
Assumption 5.2.2(i) holds for some § € (0,1).
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From Theorem 5.4.1 we have that G = A™) + B®) ig the generator of an
analytic, substochastic Cjy-semigroup, (S(w) (t))i>0, On (L. Since (S(w)(t))tzo is
substochastic, to obtain a semigroup with a negative growth bound we write the

coagulation—fragmentation system as

u (t) = —a,u,(t) )+ Z a;b, ju;(t)
j=n+1

)+ = Z K j.i( (0 (t) — i K () un (B)u;(t), >0

J=1

(6.5.1)

Fix 0 < T < o0. For (w,)p=1, (U,)n=1 as in Section 6.1 we can write (6.5.1) as
an ACP in ¢, and obtain

U (t) = u u ww) (¢ 4 :
(t) ?w,l () +u(t) + Kt u(t), te€[0,T); (6.52)

where G 1 == A, +B™ with A, ; = A™ T and K" 1 [0, T)x () — (.. The
operator G, ; is invertible and generates the analytic, substochastic semigroup

given by (Sw,l<t>)t20 = (e_tS(w) (t))t20~

Lemma 6.5.2. Let Assumption 6.5.1 hold and let G, and A, ; be as defined
above. Then, for all f € D(A, 1),

CilHAw,lngi} < HGw,lngfﬂ < CHAw,lngqlu' (6'5'3)

where ¢ = max{1 + 0, 15}

Proof. From Lemma 5.2.6 we have, for all f € D(A, ;) = D(A(“’)), that
1B flly < 64l < 8 Ayafls

Since 0 € (0,1) the result follows from Proposition 3.3.26. O

Let Da(a,p) and || - || p,(ap) be as in (3.3.10) and (3.3.11) respectively. Our
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aim is to apply Proposition 4.2.15, with p = 1, to (6.5.2). We therefore first want
to characterise D¢ (,1). As the next proposition shows, this is equivalent to

characterising D, (a,1).

Proposition 6.5.3. Let Assumption 6.5.1 hold. For o € (0,1) and p € [1, 0],

we have
Dg,,,(a,p) = Da,,(a,p), (6.5.4)

with equivalence of their respective norms.

Proof. We have shown in the proof of Theorem 5.4.1 that the substochastic semi-
group, (T(w) (t))i>0, generated by A™ is analytic. Hence, (e*tT(w) (t))i>0, the
Cy-semigroup generated by A, ;, is also analytic. The growth bound of the semi-
group (e 'T™)(t)),5 is negative and so A, 1 is invertible. The result then follows

immediately from Lemma 6.5.2 and Corollary 3.3.25. O]

For a > 0, we define the fractional power (—A, ;)" as in (3.3.15). To charac-

terise DGw,l(a, 1), the following lemma will be useful.

Lemma 6.5.4. Let Assumption 6.5.1 hold. For o > 0,
D((—Ap1)Y) = Xyo = {g S > w(a, +1)%g,] < oo} ) (6.5.5)
n=1

Proof. Let f € £,,. Then, from (3.3.13),

[(_Aw 1) f]n
1 T oot
=y [
0
17 ot _, du .
F(a 0/ (an 1) € a, + 1 In (taklng U= (an + l)t)
= (a, +1) O‘/uaflefu du f,
F 0
- (a" + 1) fn-
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It follows that
range((—Ay1) ) = {g € by, : g, = (a, + 1)~ f, for some f € £,,}

= {g el an(an+ 1)%g,| < oo}.

n=1

We have that D((—A,1)") = range((—A, 1)) and so (6.5.5) holds. O
The following result gives a characterisation of D¢ (a, 1).

Proposition 6.5.5. Let Assumption 6.5.1 hold and let o € (0,1). Then

n=1

Dq, (a,1) =X, o = {f €Ly, : i wy, (a, + 1) o] < oo} . (6.5.6)

Proof. We have

Dg, (a,1) = Dy, (o, 1)
={febyt—=o(t)= [t A, e fllp € LN0,1)}.

Let f € X, - Then, using the Fubini-Tonelli Theorem, we have

(G .
1 o

= [ 3wt + e gt
0 n=1
o a,+1 —
= S walan + DI / eI (taking u = (a, + 1))
= ay, +1 a, +1

a+1

= w718 [

(4 +1 !fn|/

Wy + 1) £l / Wl dy
0

I A
M8 [ M8

3
Il
—
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ST = a) 3 wla £ 1)°1f] < oo
n=1
Hence X, , C DGw,l(a’ 1).
Also, from (3.3.16), we have that

Dg,, ,(a,1) = Dy, ,(a,1) € D((=Ap1)?)

w,1

and, from (6.5.5), D((—Ay1)") = Xy o Thus Dg,  (a,1) € X, , and so (6.5.6)
holds. O

Let o« € (0,1) and let 0 < T < oco. We now consider the case where
K@ 00,T) x Dg, (a,1) — (,,. We recall that, for all n,j € N,

_ Wnyy

J

W, . =
" W, W
Assumption 6.5.6. In this case, i.e. when £} = D¢, (a,1), 0 < a <1, we can

write assumptions (A1) and (A2), respectively, as

(a1) for each t' € [0,T), there exists a constant C(t') > 0 such that for all
n,j €N, tel0,t]

k,;(t) < C(t); (6.5.7)

(A2) the family of functions <W’W Ky, j(‘))n,jeN is equicontinuous on the
interval [0, 7).

We have that (A1) and (A2) are (Al) and (A2) with v, = w,(a, + 1)* for all
n € N, respectively. Note that (Al) is weaker than Assumption (A*1) used to

obtain the existence and uniqueness results in Section 6.3.
Proposition 6.5.7.

(i) Let w, =r" for somer >0 and alln € N. Then (A1) is satisfied if for each
t' € [0,T), there exists a constant C(t') > 0 such that for all t € [0,1]

ke (t) < C(t)(a, + 1)*(a; + 1)° (6.5.8)
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foralln,j € N.

(ii) Let w, = nP for alln € N and some p > 1. Then (A1) is satisfied if for each
t' €[0,T), there exists a constant C(t') > 0 such that for all t € [0,¢]

kn;(t) < C(t)(min{n, j})"(a, + 1)*(a; + 1) (6.5.9)

foralln,j € N.

Proof. Suppose that the weight w is of the form w, = r" for some r > 0 and all
n € N. Then

and so, for t' € [0,7) and ¢ € [0,#],

W, 1
: ky.(t) = Ky s
O Gt

(an, +1)%(a; +1)" mJ (t) < é(t/)

if (6.5.8) is satisfied. Hence (i) holds.
To prove (ii) we now consider the case when w, = n? for some p > 1 and all
n € N. In this case

wow;  n' ( nj )p . [min{n,j}max{n,j}r B <mm{nj}>”

Wy (n+7)° n+j 2max{n, j} B 2

Hence, for t' € [0,T) and all ¢ € [0, ],

W, 9P
’ k(1) < : : o akn (¢
(on 17y + 7= Gainn, 17, + 070, w17
< 2°C(t)
if (6.5.9) is satisfied. It follows that (ii) holds. O

Remark 6.5.8. The theory of interpolation spaces is used by Banasiak in [10] to
examine (6.1.1), where the fragmentation coefficients (b,, ;) jen:n<; are such that

Assumption 6.1.1 holds for w,, = n® for some p > 1 and all n € N. Moreover, [10]
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considers the case when k, ;(t) = k,, ; is independent of time and satisfies
by < C((an + 1) + (a; +1)%), (6.5.10)

for some C' > 0. We now compare our assumption (Al) with (6.5.10).
We first note that

(a + 1)*(a; + )% = S[(a, + 1)*(a; + 1)* + (a, + 1)*(a; +1)°]

N~ DO —

> {(an +1)% + (a; + 1)0‘].

It follows that
(a, + 1)* + (aj + 1) < 2(min{n, j})*(a, + l)a(aj + 1) (6.5.11)

for all p > 1. Hence (6.5.9), considered in Proposition 6.5.7(ii) in the case when
w,, = n? for some p > 1 and all n € N, is less severe than (6.5.10) and, moreover,
allows for time-dependent coagulation coefficients. When the fragmentation coef-
ficients are such that we can choose w,, = n for all n € N and some p > 1, we
have shown in Proposition 6.5.7(ii) that (6.5.9) implies that (A1) holds. It follows
from (6.5.11) that k, ;(t), for n, j > 1, can be larger under (A1) than under the
condition (6.5.10).

Also, we have shown in Proposition 5.4.7 and Theorem 5.4.1 that, when there
is no mass gain in the C-F system, i.e. (5.1.4) holds with A; € [0,1] for j = 2,3,..,
we are always able to choose the weight w such that Assumption 6.1.1 holds and
w, = r" for some r > 0 and all n € N. It follows that for any fragmentation
coefficients (b, ;)n jenn<j, We are always able to find a space ¢ such that the

results in this section hold for coagulation coefficients satisfying (6.5.8).

Let assumptions (A1) and (A2) hold. We have that the operator G, ; generates
a positive, analytic Cy-semigroup. From Lemma 6.2.1 and Remark 6.2.2, we
have that K" is a continuous mapping from [0, 7)) x Dg, ,(a,1) into 0y, and,
for r > 0, t' € [0,T), there exists a constant L(#,r) > 0 such that for all
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f:9 € Bp, (an)(0,7) and t € [0,1],
||K(U’w)(t, f) _ K(v,w)(t’g)né}ﬂ < L(tl,T)Hf - g”DGw’l(a,l).

It follows that, for all t € [0,#], 7 > 0, f,g € Bp,, 1(%1)(0, ),

1f + KO f) = (g + K (¢, 9))ll,
<|If=glly +LE ) f - 9llog, | @)
<|If- g”DGw,l(”"l) + L(tlu mIf - 9||DGw’1(a,1)

= (14 LIS = g, 0
i.e.
1+ KO0, )~ (g + K (1)l < 0+ LIS~ gl (@ (65.12)

for all t € [0,1].
We can now state the following existence and uniqueness result. We set

Dg,,(0,1) = ;|- g, o =1+l

Theorem 6.5.9. Let a € [0,1). Let Assumption 6.5.1, (A1) and (A2) hold and
let 0 <T < oo. Take u € DGw’l(a, 1) =Xya-
(i) Then for some t,,,, such that 0 < t,,,. < T, the ACP (6.5.2) has a unique
mald solution, u € C’([O, tmaz)s Dg, (o, 1))

(ii) Let (a5, be such that @™ — & as m — oo and let u™ be the unique,
mazximal, mild solution corresponding to am for m € N. Then there exists
some th,.. > 0 such that, for all m € N, the solutions u, u™ exist on
[0, t00). Moreover, there exists a constant 8y > 0 such that u™ (t) — u(t)

as m — oo uniformly fort € [0, d).

Proof. The assertions follow from Proposition 4.2.15 and Theorem 4.2.5, since
(6.5.12) holds, t — f + K(U’w)(t, f) is continuous on [0,7T) for f € DGW(a, 1),

and G, ; is an invertible operator that generates an analytic, substochastic, Cy-
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semigroup. ]

The next result shows that the mild solution from Theorem 6.5.9 is non-
negative if the initial condition is non-negative. The technique used to prove this

theorem is based on the proof of [14, Theorem 2.2].

Theorem 6.5.10. Let Assumption 6.5.1, (A1) and (A2) hold. Let o € [0,1),
0<T<ooandu € DGw,l(O‘7 1),. Then the mild solution, u, from Theorem 6.5.9

15 mon-negative.

Proof. We first note that, from [43, Corollary 2.2.3(iv)], D(A™)) = D(Gy,) is
dense in DGW(O@D- Let v > 0. We have that G,; = A, + B™) is the
generator of an analytic, substochastic Cy-semigroup, (e_tS(w) (t))i>0, On L. Also,
D((=Au1)") = Xy = Dg, (o, 1) and it follows from [43, Proposition 2.4.1 (i)]
that the operator G, 1 —v(—A,1)" is the generator of an analytic Cy-semigroup,

(Sgw) (t))i>0, o0 ¢ . Moreover the operator Y(=Ay1)" satisfies

Iy (=Aw ) flly, = fllpe, @1 forall fe Dg,, (a.1)

and so is a bounded operator from D¢ (,1) into 0L
Now, —y(—A, 1)" generates the substochastic Cy-semigroup, (S (t))e>0, given
by [S(t)f], = eﬂ(“"ﬂ)atfn, foralln € N, ¢t >0 and f € (.. Hence

e~ W) <t> S <t>] <el'<1 forallt >0and n € N, (6.5.13)
1

n n
B(£y)

and so, from [30, Corollary II1.5.8], the semigroup (Sgw)(t))tzo, is given by

lim [e_:zS(w) (t) S (t>]
n—oo n n

and so is substochastic (in particular, positive). In addition, from (6.5.13), we
have that G, ; — v(—A,1)" is invertible.

From Proposition 4.2.15, we can conclude that G, ; — v(—A, )" satisfies
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assumptions (b)—(d) of Theorem 4.2.5. Moreover,

oo ()s(2)]

D a,l
01 g, (@)

<|If |5t <t>
n DGwl(avl)
’ B(Dg,, | (1))
= 1S @by (o
Gua (1) B(Dg,, , (a1))
and so
S (¢ iy < HS‘“’) ¢ N .
155 )‘DGU)J(O‘:DHB(DG“”I( 1) = ( )|DGW’1( 1) B(Ds, (@)

It follows that (a) and (b) of Theorem 4.2.6 hold for any v > 0.
Fix 7 € [0, t4,), let 7 > 0 and choose v > C(7)r. For f € Bp,_,  (a1)(0,7)4,
t€[0,7] and n € N, 7
( ) 1 n—1
(K ) = 3 D k() faif; 20
j=1
and, since (w, )n—; is monotone increasing,

o0
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Hence, for ¢t € [0,7] and f € Bp,, l(aﬁl)(O,r)Jr,

(7(_Aw’1)af K0 f)>n > ~(a, +1)f, — C(T)(a, +1)°rf,

= (y=C(1)r)(a, + 1)/,
>0 since v > C(1)r.

It follows from Theorem 4.2.6 that w(t) > 0 on [0,7]. Since 7 € [0,¢,,4,) Was
arbitrary, we can conclude that u(t) > 0 for ¢ € [0,%,,42)- ]

We can now give a result regarding mass conservation.

Theorem 6.5.11. Let the assumptions of Theorem 6.5.10, (5.1.5) and Assump-
tion 5.2.2(it) hold. Then, for all 0 € DGw,l(O" 1), there exists a unique, non-
negative, mass-conserving mild solution of (6.1.11), (6.1.12) on [0, t,,qz), for some
tmaz > 0.

Proof. Since (6.5.2) is equivalent to (6.1.11), (6.1.12), the existence of a unique
mild solution, u(t), follows from Theorem 6.5.9. In addition, from Theorem 6.5.10
and Assumption 5.2.2(ii), we have u(t) € (£y,)y C (Xp))y for all ¢ € [0,4,,4,). It

follows from Proposition 6.3.5 that this solution is mass conserving. ]

The following proposition provides an additional assumption, under which we

can conclude that the mild solution in Theorem 6.5.9 is a classical solution.

Proposition 6.5.12. Let the assumptions of Theorem 6.5.9 hold. Moreover,
assume that i € Dg, (1) and that there exist >0, 0 € (0,1) such that, for
alln,jeN,0<s<t<T,

(an + 1?:7&; )" R g (£) = ki (s)] < Qt = 5)". (6.5.14)

Then the mild solution in Theorem 6.5.9 is the unique classical solution.

Proof. Let f € D¢, (a,1). For 0 <s <t <T, from Lemma 6.1.8(ii), we have

IEC9 £y = KO (s, f)] o
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(

Qt — S)BHfHQDGw’l(a,l)-

1 [e's)

(Fncsg (8) = R (5)) Famsfs = D2 (R (8) — kn,j(*S))fnfj)

1 j=1 neN

n

N —
o,
I

@1

<

DN o

Now fix g € D¢, (a,1) and choose r > 0. Moreover, let f be such that
lg — fHDGw L (a1) < r. Then HfHDGw (1) < ||9||DGw L(a1) + 7. Hence

v, W v,w 39 ’
1K) = KOs, Dl < 5 (M9l +7) (=) = olt = )"

2
where 0 = 22 (HQHDGM(&J) + 7") > 0. The result then follows from part (i) of
[43, Proposition 7.1.10]. O

The existence of a classical solution for ¢ € [0,%,,42), tmaz < T, has been
established under the assumptions of Proposition 6.5.12. The fact that we now
have a classical solution enables us to obtain the following result regarding when
tmee = T, i.e. when the classical solution is a global solution in Dg,, (1),
0 < a < 1. In this theorem, for each t' € [0,7T), we require the existence of a
sequence (g;(t'))i2, satisfying certain properties. An example of the construction

of such a sequence will be given in Example 6.5.15.

Theorem 6.5.13. Fiz o € [0,1) and choose @ € DGm(a, 1),. Moreover, let the
assumptions of Proposition 6.5.12 hold and let u € C’([O, tmaz)s DGw,1<av 1)+) be
a mazimal, non-negative, mass-conserving classical solution of (6.1.11), (6.1.12).
Assume that there exists 0y € (0,1) such that

j—1
> w,(a, +1)%,; < dw;(a; + 1) forallj=2/3,.... (6.5.15)
n=1

Moreover, assume that for each t' € [0,T), there exists a sequence (q,(t'))i2, such
that q(t') > 0 for all | € N and either

(a) (') —0asl— oo

or

189



Chapter 6. Full C-F System with Time-Dependent Coagulation

(b) (q(t")Z, is bounded, lirln sup ¢,(t') > 0 and ||i|y < m.
—0 l—o0

Suppose that, in addition, for t € [0,t'],

a(t) (@ + 1) w4 g;(¢)(a; + D)l

k(1) <
2 (a1 + 1) wpy;

(6.5.16)

Then u is a global solution, i.e. t,,,, =T.

Proof. We aim to show that ||u(t)||p, (ag) #O0ast = T~ forany T < T. In

particular, we will show that for ¢ € [0,,,42),

. c
Hu(t)HDGw,l(a,l) < HUHDGw,l(a,l)e " (6.5.17)

It then follows that ¢,,,, = T
Let v, = w,(a, + 1) for all n € N. For ¢t € [0, ¢,,4,), we have

CNuOllng, e = oy = 5 (00 (u9))
= ngi (ul(t))
= ¢ (Gut)) + g (KO (¢, u(t))).

Now, using (6.5.15),

o)) (G(“’)u(t)) = ivn (— )+ Z a;by ju;(t )

v j=n+1

o) 0 j—1

= - Z Unanun(t) + Z (Z Unbn,j) a’juj (t)
n=1 j=2 =

< =) vua,u,(t +Z§0vau
n=1

= —(1—4p) Z Ay Uy Uy, (1)

Also, for t € [0, t,42),

G (K™ (¢, u(t)))
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vnk‘n _ij( () (t) — i ivnkn,j(t)un(t)uj(t)

K
M1

> 2 Vpkp— i (O (t)u;(t) — i ivnkn,j(t)un(t)uj(t)
- i 2% F (Eua () () = i 2 Unbin (8t () ()

|
N = NI~ N~ [\3\»—!
. . Amg
e L

M]3
M2

Vpg o (8) g (B)u(t).

<

I
—_
-

I
N

Suppose that ¢,,,, < T and take t' > t,,,,. Then, for t € [0,,,42),

d
2 1e®lpg, @

o0 1 o0 o0
—(1=0p) Y anvaun(t) + 3 > vk () (t)uy (1)
n—1 J=11=1

—(1=10¢) >  a,v,u,(t)

* ; i i_oj (@) (@ + )™ + q;(1) (a; + 1wl Jun(£)u; (1)
= (1) S )+ 5 55 (a0 + 1w s )

3 i i (0t (a; + )" gl (2o (1)

j=11=1

:_<1_50>§anvnu Zg( )+ 1) Mg g (t)uy (8)

=—(1—-4y) Zanvn +Zju Z( Y(a; + 1 vl)ul(t)
n=1 7j=1 =1

= —(1—=0p) Y _ anvuy,(t) + flu(t)|ly qu (a; + 1)vyuy(t)
n=1

=3 o= (1= 60+ illgaa()) + Hanmqnw)} Ut ().
If (a) holds, then there exists N € N such that
—(1 =0 + i) <0 and  qu(t) < u()  foralln N.
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In this case,

& b (u(0)
Z [ (= 0= 80) + (1)) + lan?)] 0000
# 3= lilya(¢)on 0
< CZv u(t) = Cop (u(t) = Cop, (o (ult)),

where

1<n<N-1

C' = max {||7fLH[1]qN( "), max [ n( —(1—14d¢) + Hﬁqun(t’)) + HfLqun(t’)}} > 0.

If (b) holds, then there exists € > 0 such that

filly <
t .
U™ Yim sup q(t') +e
=00

Moreover, there exists Ny € N such that ¢, (t') < limsup ¢,(t') + ¢ for all n > Nj,.

l— o0
Then
d
21906, e (u(?))
3 (1— ) , (1—6,) ,
< (11—
>~ nZ::l ap, ( 50) + hm sup ql<t/) + gqn<t ) + hm sup ql(t/) T gqn(t ) Unun<t)
l—o0 l—00
Ny—1
\ (1 — ) , (1 - ) ,
< —(1 =
it ngl (07 ( 50) + hm sup ql(t/) + Eqn(t ) hm sup ql(t/) T gqn(t ) 'Unun(t)
l—00 l—00
T Z { ( (1—do) + (1 - 50)) +(1— 50)} Uy, (1)
n=Ng
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No—1
S (1 —dy) : (1 —do)
< o ) t
- nzz:l an | = o)+ limsup ¢;(t') + sq"( ) limsup ¢;(t') + ¢

l—o00 l—00

Qn(t/) Vnp (1)

+ i (1 = dg)v,u,(t)

n=N,

< O3 vaualt) = Cop(ult) = Con,, an(ult))

n=1

where

C =max {(1 — dy),

(1 _ 50) / (1 — 50) /
—(1-4 t ¢
1<nsho—1 |“n ( o)+ limsup ¢, (') + sqn( ) lim sup ¢, (t') + 6%( )
l—o0 l—o00

In either case, (a) or (b), we have for ¢t € [0, ,,42),

d
%QﬁDGw’l(a,l)(u(t)) < OqﬁDGw’l(a,l)(u(t))?
i.e.
||u(t)||Dcw71(a,1) < ||il||DGw71(a,1)eCt - 00 as t — tygs- (6.5.18)
Hence, we must have that t,,,, = T. O]

Remark 6.5.14. We give the following remarks.
(i) We can use Theorem 4.2.5(iv) and (6.5.18) to show that this classical solution

in Theorem 6.5.13 depends continuously on the initial condition .

(ii) For given fragmentation coefficients, we can always choose (w,),—; iterat-
ively such that both Assumption 6.5.1 and (6.5.15) holds.

(iii) A sufficient condition for (6.5.15) to hold is that (a,)n—; is monotone in-

creasing since, from Assumption 6.5.1, we then have

Jj—1 Jj—1
> wn(a, + 1), < (a; + 1) wyb,; < dw,(a; +1)%.
n=1 n=1
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We now provide an example of a situation in which we can apply The-
orem 6.5.13.

Example 6.5.15. Let (a,),—; be monotone increasing. Let there exist N € N,
c>1,s5>1,p>1 satisfying

1
-n* <a, <cn’ and -nf <w, <cn?
c c

for all n > N. Assume that for each ¢’ € [0,T), there exists C'(t') > 0 such that
ki(t) <CH)lj  foralll,j € N,telo,t]

From the previous remark, we know that (6.5.15) holds.
Now, for [, j € N, we have

q(a; + 1)a+1wlj + q;(a; + 1)a+1wjl > QZ(%ZS + 1)%1%110] + Qj(%js + 1)a+1%jpl
(s + 1wy - U+ ) + 1) e+ 77
(1)l + 4 ()
((c4+1)(I+5)") %l + 5)
]+ qj]-s+sa+pl}
cle+ 1)1 +5) ™

1 s+sa+p
T2 [Qll

B 1 (qlls+sa+p]- + qjjs+sa+pl>
Ca+3(c+ 1)a (l +j)sa+p .
From Proposition 6.1.5 with p =1, ¢ = sa + p, we have
sa+p -sa+p
l —i,_ioﬁ > 21—sa—p'
(L +5)7"
This motivates to choose the sequence (g;);2; such that
QPP 4 qjj5+sa+pl = [j(I°*FP  j°*TP), (6.5.19)

Let ¢ = I'* for all I € N. Then (6.5.19) holds and, since s > 1, ¢, — 0 as [ — oco.
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Hence, using 6.5.19, we have

ql<CLl + 1)°‘+1ij + Qj<6lj + 1)a+1wjl
(arj + 1) Wy
. 1 (lj(lsa—i-p 4 jsa—i-p))
S EBler )T\ ([
2175017;0

> |7
= CO¢+3(C+ 1)a J

21—sa—p

> -
Ca+3(c + 1)ac¢(t/)

ki j(t) for all ¢ € [0,].

It follows that (6.5.16) is satisfied.

We conclude this chapter with a remark relating to Example 6.5.15.

Remark 6.5.16. In the absence of fragmentation, i.e. when we have a pure co-
agulation system, it has been shown that a phenomena known as gelation occurs
when the coagulation rates are of the form k;; = [j for all [, j € N. Gelation
occurs when the rate of coagulation increases rapidly as particle size increases,
resulting in the creation of clusters of “infinite” size. Since the C-F equations
only describe the behaviour of clusters of finite size, this results in solutions that
can be observed to lose mass. An explicit global solution was obtained for the
case of pure coagulation, when k;; = [j for all [, j € N, in [42], where the solu-
tion was shown to conserve mass for ¢ € [0, 1] until gelation occurs at ¢ = 1, after
which the solution loses mass. A discussion of this case is provided in [18, Ex-
ample 2.3.8(iii)]. However, Example 6.5.15, Theorem 6.5.13 and Proposition 6.3.5
show that, when (5.1.5) holds, we can add fragmentation to coagulation of the
form k; ; = [j for all [, j € N and obtain a global mass-conserving solution in Xj;.
Since gelation manifests itself as a loss in mass, this confirms that no gelation

occurs in the space X[jj in this case.
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Chapter 7

Non-autonomous Fragmentation

System

In this chapter we return to the pure fragmentation system (5.1.1), (5.1.2), with
the important difference that the fragmentation coefficients may now be time-
dependent. As mentioned in §2.2, the case of continuous non-autonomous frag-
mentation has been examined in [4, 49] but there appears to be no corresponding
treatment of non-autonomous discrete fragmentation. Here we use the theory of
evolution families to investigate these time-dependent equations. In particular,
the results obtained in §5.4 regarding analytic semigroups are used to obtain a
unique, non-negative, mass-conserving classical solution to the non-autonomous

fragmentation ACP.

7.1 Setting up the Problem

As in Chapter 5 we consider a discrete pure fragmentation system. We now,
however, allow the fragmentation coefficients to be time-dependent. As before,
u,(t) denotes the density of clusters of size n at time ¢ > 0. Then, for fixed
s > 0, the discrete non-autonomous fragmentation system that we now examine

is of the form
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U (t) = —a, (t)u, (t) + i a;(t)by, ;(t)u;(t), t>s;
i (7.1.1)

Up(8) = Uy, n=12....

The coefficient a,,(t) denotes the rate, at time ¢, at which clusters of size n are
lost due to fragmentation. The coeflicient b, ;(t) denotes the average number,
at time t, of clusters of size n that are produced when a larger cluster of size j
fragments. For a positive sequence, w = (w, )=, we again define the weighted
(' space, £,,, and its norm, || - |2, as in the previous chapters. Fix © > 0 and
consider .# = [0,0]. Let ’

D, ={(ts):t,se & and s < t}.

Throughout this chapter, we make the following assumption on the fragment-

ation coefficients.

Assumption 7.1.1. For all n,j € Nand t € .Z, let a,(t) > 0 and b, ;(t) > 0,
with b, ;(t) = 0 if j < n. Moreover, for all n € N, let t + a,(t) € L'(0,0).

Note that, in an analogous way as in § 5.1, if mass is conserved during each

fragmentation event, then we have

j—1
a;(t)=0 and > nb, ()= forallt e 7. (7.1.2)

n=1

We also make the following assumption on the weight w throughout this

chapter.

Assumption 7.1.2. For all j € N, let w; > j and assume that there exists some
d € (0,1) such that for all t € [0, O],

j—1
n=1
Motivated by the terms in (7.1.1), for t € ., we introduce the formal expres-
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sions
A(t) = (fu)nzr = (—an(t) fo)nz
and

B(t) : (fa)nz1 — ( i aj(t)bn,j(t)fj)

J=n+l1 n=1

For each t € .#, operator realisations, A" () and B™(t), of A(t) and B(t)

respectively, are defined in £L, by
A f = AWf,  DAV@) ={f €l ADS € b, (7.1.3)
and
B™(t)f =B(t)f, DB™(t)={fect,:Bt)f<cl,}. (7.1.4)
Note that, from Lemma 5.2.6, for cach ¢t € .#, D(A™(t)) € D(B™)(t)) and
1B @) fll, < 81 @l forall f € D(A™(1). (7.1.5)
For fixed s € ., we now write (7.1.1) as the non-autonomous ACP

U () = A® (£ ®@) ($) s Ol
(1) = AW (Bu(t) + B (@ult). 1€ (5,0 _

7.2 Solutions of the Non-Autonomous Fragment-

ation System

Fix t € . Then (a,(t))nZ1, (by;(t))njen and (wy, ), satisfy the conditions of
Theorem 5.4.1 and so G™)(t) = A®(¢) + B™)(#) is the generator of an analytic,
substochastic Cy-semigroup, (St(w) (7))r>0, ON (... We now rescale this semigroup.
For each t > 0, H™)(t) .= A™(t) + B™(t) — I is the generator of the analytic
Cy-semigroup, (e_TSt(w) (7))r>0, which has a growth bound less than or equal to

—1. The following proposition shall prove to be useful.
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Proposition 7.2.1. For allt € & and A € C such that Re A > —1, we have

C
1+ A’

RO H®™ ()] = H(Aw(t) + B () — (14 A)[)lH < (7.2.1)

~ 1
whereC:m > 1.

Proof. Let t € .# and let A € C be such that ReXA > —1. For f € £}, we have
from (7.1.5), that

-1

B0 (@401 =a@) " 1| <8[a @) (1 -a20) " ],
E L an w
R fewewwnti
SéHfHelan
since Re A > —1. Now,
IR\, H ())H
= [[(A™(#) + B™(t) — (1 + ) D)7
= [[(B=@) (a0 - (1+A)1)‘1+1)(A<w>(t)—(1+A)1)}1
- @4 1+Ayy‘(mw@xmw@y_u+xﬂy‘+z)4
< (A(”“” 1—|—)\)I)_1 H(B(w)(t)(A(w)(t)_ (1—}—)\)[)_1—1—[)_1
- (A 1+>\)I)71 H([—B(w)<t)<( + A1 — Aw) H
< [(a" @) 1+)\)[)_1 fj B™(#)((1+ A1 — A(“’())
< (4@ - @+ 1) 2

_ 1i H(A(w)(t) —(1+NI) H
1 1
S1— 114+ Al
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where the last inequality follows from the fact that 1+ X > 0 and —a,,(t) <0 for
all n € N, t € .#. The result then follows immediately. O

For the remainder of this section we impose the following assumption on the
fragmentation rates.
Assumption 7.2.2. Let
(i) D := D(A™()) be independent of ¢ € [0, O);

(ii) there exist C; > 0 and o € (0, 1] such that

la, (t) —a,(s)] < Ci|t — s|” foralln e N, s,t € .7,

(iii) there exist some Cy > 0 such that

forall j=2,3,...and t,s € .Z.

Lemma 7.2.3. Let Assumption 7.2.2 hold. Then there exists an evolution family,
(v, 8))(,s)eD ,» such that u(t) = ¥ (¢, 8)0 is the unique classical solution

of the non-autonomous ACP

W' (t) = H (tu(t) = (A" (t) + B™)(t) — Du(t),  t>s;

u(s) =u € ! (7:22)

Moreover, if @ € (L), then the solution is non-negative.

Proof. Fixt € .#. We begin by showing that H® (t) satisfies the assumptions of
Theorem 3.5.3. Since D = D(A™(t)) = D(H™)(t)) for all ¢ € [0,0], it is clear
that (P1) in Theorem 3.5.3 is satisfied. Also, (e_TSt(w) (7))r>0 has growth bound
less than or equal to —1. Thus, R(\, H")(t)) exists for all t € # and A € C
such that ReA > 0. Let A = & + ’LB for some &, ﬁ € R such that & > 0. From
Proposition 6.1.5, with p=1, ¢ =2, z = & + 1, y = | 5], we have

~ _ a+1+|f
0
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Now,

A (@+1)2+32>@+1+|3| V@B 1 Va4t

V2 V2 - V2
A +1
\/5 )
where & > 0 is used to obtain the second inequality. It follows that
Vi
IAl+1 = (A+1]

Using (7.2.1), for t € .# and A € C such that Re A > 0,

C V2C

RO\, H™ ()] < < '
|2( ())||_|1+>\|_|)\|+1

We now need only show that (P3) in Theorem 3.5.3 holds. Let f € D. Then, for
T,te g,

I(H () = H (D) fll

< 3 wnfan(t) = an (Ml + D 3 Jas0)hnst) = as(ren (1

Jj=n+1

- iwnm(t) — an@)Ifel

+ i_oz |aj(t) _ aj(7)| JZ_: w, aj(t)bmj(t) - aj(T)bn,j(T) |f]|

] a;(t) —a;(7)
<Gt =717 ) wylful + Cilt = 7|7Cy D~ wy| £
n=1 =2

< L+ G)Chlt = 77| fll2
—Golt = 77Ifl whete Cy = (14 C3)Cy 2 0.

Take f € £,,. Then, using (7.2.1) with A = 0, we have

I(H ™ (t) = H () (H (@)™ flln < Colt =7 I(H™ ()™ fll 1
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< CColt =TI fll

for all t,7,u € #. It follows from Theorem 3.5.3 that there exists an evolution
family, (¥ (t,7))@ren,,, such that u(t) = ¥ “)(t,s)t is the unique classical
solution of (7.2.2).

We now show that this solution is non-negative for non-negative initial condi-
tions. To this end, following the procedure in § 5.5, we find a matrix representa-
tion of (”//(w)(t, 7))erp,- Lete, € (%, be defined as in (5.5.1) and, for (t,s) € D ,,
define a matrix V(¢,s) = (Umn(t,s))mnen DY Vman(t,s) = (Yt )en)m. We
have f = %1 foen for all f € ¢,. Hence, for all m € N,

(ﬂf/(w t S (Z IV )en) = il fnvm,n(t7 S) = (V(tv S)f)m

Thus, for (¢,s) € D,, we can represent 7/(w)(t, s) by the matrix V(¢,s). Let
n € N. We know that u(t) = ¥ (¢,s)e, is the unique classical solution of
(7.2.2) with @ = e,. Now, for fixed n € N, let (v1,(t,5),...,v,n(t,s)) be the

unique solution of the n-dimensional system

n

gtvm,n(t, s) = —(14 ap(t))vmn(t,s) +j%laj(t)bm,j(t)vm(t,s), (t,s) € Dy,

(7.2.3)
for m = 1,2,...,n, with v, ,(s,s) = 1 and v,,,(s,s) = 0 for m < n, where
‘ i a;j(t)by, ;(t)v;,(t, s) = 0. We note that, since this is a linear, finite dimen-
]sizggall system, a unique solution is given in the form of an exponential defined

via a power series. The n'" equation in this finite system is given by

Dt ) =~ 0, Ot 9), vaalss) =1, (1) € D

and so v, ,(t,s) = exp (— ft(l + a, (7)) dT).
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It is clear that (v, (t,s),...,v,,(t,5),0,0,...) is a solution of

(t,8) = —(1 + a;n (1)) vmn(t, s) + f: a;(t)by, ;(t)v;u(t,s), (t,5) € Dy,

7Um,n
at j=m+1

for m = 1,2,..., with v,,,(s,5) = 1 and v, ,,(s,5) = 0 for n € N, m # n.

Moreover,
(V1 (t,8), - Vun(t,8),0,0,...) € D=D(A™(t))  forall (t,s) € D,.

It follows that (vy,(t,s),...,v,.(t,s),0,0,...) is a classical solution of (7.2.2)

with @ = e,. Hence, by the uniqueness of solutions of (7.2.2),
u(t) = ”//(w)(t, s)e, = (V1n(t,5), ..., Vua(t, 5),0,0,...).

Since n € N was arbitrary, we have for all (¢,s) € D,

via(t,8) viat,s) vis(t,s)
0 U2,2(t78) U2,3(t’8>

(w) t —
4 ( ’ S) 0 U3,3(t7 S)

(7.2.4)

t
where v, ,,(,5) = exp <— S/ (1 + an(T)) d7'> for all n € N.

Let @ € (£y,),. If we can show that v,,,(t,s) > 0 for all m, n € N, (t,s) €
D, then it is immediate from (7.2.4) that u(t) = ¥ (¢, ) is a non-negative
solution.

Choose n € N and fix s € .Z. It is clear that

t
Upn(t,s) =exp | — /(1 +a,(r))dr | >0, for all t € [s, ©].

S
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If n > 1, then the (n — 1) equation in (7.2.3) is given by

gt””—l’"(t’ s) = —(14a,_1(t))Vn_1.n(t,8) + an(t)bp_1.,(t)Vnn(t, s), t € [s, 0]

(7.2.5)
Now suppose that v,_1,(¢,s) < 0 for ¢ in some maximal interval (¢, 1,&,_1),
where s < ¢e,_; <&, < ©O. Then, using the fact that v, ,(t,s) > 0 for t € [s, 0],
we have that the right-hand side of (7.2.5) is positive on (g,,_,,,_1). On the other
hand, since v,_1,(s,s) = 0, it follows from the Mean Value Theorem that there
exists some € € (g,,_1,€,_1) such that %Un—l,n(ga s) < 0. This is a contradiction
and so v,_1,(t,s) >0 for all t € [s, O].

If n > 2, we can then use a similar argument to deduce that v,,_o,(t,s) > 0
for t € [s,0] and continuing in this way leads to v, ,(t,s) > 0 for all t € [s, O]
and m < n. Moreover, from (7.2.4), v,,, ,(t,5) = 0 for all m > n.

Since n € N and s € .# were chosen arbitrarily, it follows that v,, ,(t,s) > 0
for all m, n € N and (t,s) € D . Hence, if & € (£%),, then u(t) = ¥ (¢, s)a is

the unique, non-negative classical solution of (7.2.2). O]
Lemma 7.2.3 then leads us to a unique, non-negative solution of (7.1.6).

Theorem 7.2.4. Let Assumption 7.2.2 hold and let @ € (.. Then there exists
an evolution family, (V™)(t, 5))(t,s)eD ,» such that u(t) = V(¢ )t is the unique

classical solution of (7.1.6). If & € (£y,),, then the solution is non-negative.

Proof. From Lemma 7.2.3 we can deduce that there exists an evolution family,
(v (¢, 5))(t,s)eD ,» such that u(t) = ¥ )(t, s)@ is the unique solution of (7.2.2).
For (t,s) € D, we have

gt (et_s”f/(w) (, s)u)

0
_ t—s (w) o t—s (w) o
=e (”// (t, s)u) +e g (”// (, s)u)
YWt $)a + e (AW + B — 1) W, s)a

AW BU)et =y (e, 5) i

and e* ¥ (s, )& = 1.
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Hence, we can conclude that u(t) = V(¢ s)i = ' ¥ “)(t, s)i is a classical
solution of (7.1.6). We now note that (V")(t, 5))(t.s)ep, is an evolution family

since,

e for 0<r<s<t<o,

v (t, S)V(w)(s, r) = et=sy ) (t, s)es*“//(w)(s, T)
=y W (t,r)
=V (t,r);

o VWi(s ) =e v W(s,s) =1

e the mapping (¢, s) — y ) (t,s) is strongly continuous and so the mapping
(t,s) — e ¥t s) = V®(¢, 5) is strongly continuous.

It then follows that (V*)(t, 5))(t,s)ep , is an evolution family that solves (7.1.6).
Fix s € # and let v(t) be any solution of (7.1.6) for ¢ € [s,0]. Then, by
differentiating @(t) = e~ “"*u(t), we can show that @(t) solves (7.2.2). By the
uniqueness of solutions to (7.2.2), it follows that ¥ (¢, s)a = a(t) = e ()
for all ¢ € [s,©]. Hence, for t € [s, O],

o(t) = e YW (¢, s)a = VWt s)a,

i.e. the classical solution of (7.1.6) is unique.
Finally, from Lemma 7.2.3, if & € (£4)4, then ¥™)(t,s)& € ((.), and so

VOt st = ey (¢, s)i e (£L),. O

We are now able to obtain the following result regarding mass conservation.
We once again set Xp = £y, || - lpy = || - || and M;(-) == ¢, when w,, = n for
all n € N.

Corollary 7.2.5. Let @ € ({,,), and let (7.1.2) and Assumption 7.2.2 hold. Then
there exists an evolution family, (V™(t, 5))(t.s)eD ,» such that u(t) = V(¢ s)a
is the unique, non-negative, mass-conserving classical solution of (7.1.6), in the

sense that
()|l = |||l for all (t,s) € D .
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Proof. Since w,, > n for all n € N, ¢} is continuously embedded in Xpp- Let
s € .#. From Theorem 7.2.4 we know that u(t) = V")(t, s)i € (£4)4 C (Xup)+

is the unique, non-negative solution of (7.1.6). Hence, for ¢ € [s, 0],

Ol = M, (u()) = M, (o)) = M, (A 0)u(r) + B (1yu).

Now, for t € [s, ©],

n=1 Jj=n+1

00 1

=-> na, )+ Z (Z nby, ;(1 ) a;(t)u;(t)
n=1 n=1

= — ) na,(t)u,(t) + Zjaj(t)uj(t) =0.
n=1 j=1

Hence,
d .
Dl =0 andso  Ju(t)ly = il
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Chapter 8

Conclusion and Future Work

To summarise, in this thesis we have examined the autonomous fragmentation
system, (5.1.1), the C—F system with time-dependent coagulation, (6.1.1), and
the non-autonomous fragmentation system, (7.1.1), using the theory of operator
semigroups and evolution families. By writing (5.1.1) as an ACP in a general
weighted ¢! space, we were able to obtain various results regarding the existence
and uniqueness of solutions. Properties of these solutions such as positivity, mass
conservation and asymptotic behaviour were also established. In particular, when
examining (5.1.1), we obtained results regarding analytic semigroups that do not
necessarily hold when the “usual” weights, w,, = n?, for p > 1 and n € N, are
considered.

We then examined (6.1.1), where the coagulation was allowed to be time-
dependent. This system was written as a semi-linear ACP in a general weighted ¢*
space and the existence and uniqueness of positive solutions were established un-
der certain conditions on the coagulation coefficients. Under additional assump-
tions on the fragmentation rates, mass-conservation results were also provided.
The analytic semigroups obtained when examining (5.1.1) were then used with
the theory of interpolation spaces to relax the conditions required on the coagu-
lation rates to obtain the existence and uniqueness of solutions.

Finally, we further exploited the results regarding analytic semigroups to ex-
amine non-autonomous fragmentation. Here we established that under certain

assumptions on the time-dependent fragmentation rates, a unique, non-negative
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solution of (7.1.1) is given by an evolution family. Mass-conservation can again
be shown to hold under additional assumptions on the fragmentation rates.

A natural extension of the work in this thesis is to examine the full C-F
system where both the coagulation and the fragmentation are time-dependent.
While results have previously been obtained for continuous C-F equations in
which the coagulation and fragmentation coefficients are both permitted to be
time-dependent, we are unaware of similar investigations into the discrete case.
To use the semigroup perturbation approach adopted in this thesis with regard
to a fully time-dependent system will require existence and uniqueness results
for semi-linear ACPs, where both the associated linear and the associated non-
linear operator are time-dependent. We are unaware of any such results but
believe that it may be possible to extend Theorem 4.2.5 to find “mild” solutions
of fully non-autonomous semi-linear equations; see [61, (7.2)]. However, there
are also open questions regarding the full system where only the coagulation is
time-dependent, (6.1.1). For example, we examined the asymptotic behaviour
of solutions of the pure autonomous fragmentation system, (5.1.1), and similar
topics could be investigated for the solutions of (6.1.1). Moreover, the non-
autonomous fragmentation system was only briefly discussed in Chapter 7, and it
may be possible to obtain the existence of solutions under more relaxed conditions
than those provided in this thesis.

Furthermore, future investigations into non-autonomous C-F systems may
consider using the theory of evolution semigroups, which was used to examine
continuous non-autonomous fragmentation in [4]. Recent work in [13] has also
considered discrete fragmentation models which incorporate additional birth and
death terms. The analysis in [13] is carried out in an ¢, space with a weight of
the form w,, = n”, for some p > 1 and all n € N, and future investigations could
be carried out regarding whether the results obtained in [13] can be improved
upon by working with more general weights, as in this thesis. A final extension of
the work in this thesis would be to examine whether similar weighted L' theory

as used in this thesis could be applied to continuous C-F.
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