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Abstract

We prove global existence and uniqueness to the initial value problem
for the coagulation-fragmentation equation for an unbounded coagula-
tion kernel with possible linear growth at infinity and a fragmentation
kernel from a very large class of unbounded functions. We show that
the solutions satisfy the mass conservation law.

1 Introduction

We examine the general coagulation-fragmentation equation which can be
written as

PG % /OI K(z —y,y)e(z —y,t)c(y, t)dy
(o) [ K )elyOdy - Gelant) [P )y
+ /OOO F(x,y)e(z +y,t)dy, (1.1)
c(x,0) = co(z) > 0. (1.2)



Equation (1.1) describes the time evolution of particles ¢(z,t) > 0 of mass
x > 0 at time t > 0 whose change in mass is governed by the non-negative
reaction rates K and F' which are called, respectively, the coagulation and
fragmentation kernels. These kernels are assumed to be continuous non-
negative symmetric functions and are chosen to reflect the particular process
being modelled. The coagulation kernel K models the rate at which particles
of size = coalesce with those of size y while the kernel F' expresses the rate
at which particles of size (x 4 y) fragment into those of sizes x and y.

From the physical point of view it is clear that K and F' must be sym-
metric: K(z,y) = K(y,z), F(z,y) = F(y,z) for all 0 < z,y < oco. The
first and fourth integrals in (1.1) describe the growth of the number of par-
ticles of size x due to coagulation and fragmentation respectively, while the
second and third integrals describe the reverse of these processes. From
physical considerations all the functions in (1.1) have to be non-negative.
A brief physical interpretation of the integrals appearing on the right hand
side of equation (1.1) can be found in Drake [4], Melzak [16] or Stewart [19].
Applications of (1.1) can be found in many problems including chemistry
(e.g. reacting polymers), physics (aggregation of colloidal particles, growth
of gas bubbles in solids), astrophysics (formation of stars and planets) and
meteorology (merging of drops in atmospheric clouds).

Equation (1.1) is similar to the Boltzmann equation of gas kinetics but
unlike the Boltzmann equation the problem concerned here obeys in general
only the mass conservation law which is expressed by the first moment

oo
/ xe(x, t)dr = const.
0

The general coagulation—fragmentation equation has no estimates such as
the energy conservation law which corresponds to the second moment

oo
/ z2c(z,t)dz = const.
0

In addition, if the rate of growth of the coagulation kernel is high enough,
infringement of the mass conservation law occurs. It has been proved by
McLeod [14],[15] that for the unbounded kernel K = zy, with F' = 0, the
mass conservation law for solutions breaks down at a finite time when the
second moment has blow-up. Leyvraz and Tschudi [13], Ernst, Ziff and
Hendriks [8] and Galkin [10] showed that for this kernel there is a global
time solution. Recently, McLeod’s approach was reconsidered by Slemrod



[17] with another derivation of a solution existing after the infringement of
the mass conservation law. It is known that if the solution satisfies

o
/ zie(x, t)dr < oo,
0

then for constant coagulation and fragmentation kernels the solutions to
(1.1) are mass conserving [1]. Conditions ensuring mass conservation have
also been derived in [2, 22].

For the discrete case of equation (1.1) existence of the mass conserving
solution was proved by Ball and Carr [2] for coagulation kernels with at most
linear growth at infinity. For a subclass of coagulation and fragmentation
kernels they also succeeded to demonstrate uniqueness. We should observe
that an essential mathematical difference between discrete and continuous
models of coagulation-fragmentation consists in the fact that the space I
is contained in [* for the discrete case which is not true in the continuous
case. Therefore the continuous version (which we treat in this paper) ought
to include additional estimates.

For both nonzero kernels K and F' the global existence and uniqueness of
solutions to (1.1) has been investigated in [1, 2, 3, 5, 12, 16, 18, 19, 20]. For
the case K = a, F' = b with a, b constants the convergence to equilibrium of
solutions has been studied via a Lyapunov function by Aizenman and Bak [1]
and by the authors [23]. It is our aim to prove existence, uniqueness and mass
conservation theorems for the initial value problem (1.1), (1.2) with K <
k(14+z+y) and a very large class of fragmentation kernels including bounded
ones; in this paper we use and generalize the approach of [9, 11]. In [6] we
prove the existence of an equilibrium solution for linear coagulation and
constant fragmentation kernels and demonstrate convergence to equilibrium
for any time-dependent solutions possessing initial data near the equilibrium
distribution.

2 Existence theorem

We introduce some functional spaces. Firstly, we fix a positive constant
T > 0. Let II be the strip

II={(z,t): 2€[0,00),0<t<T}
and II(X) be the rectangle

(X)) ={(z,t): 0<z<X,0<t<T}.



We denote by Q5 (T") and 0 ,(T) the spaces of continuous functions f with
bounded norms

I£Ix= sup [~ exp(ra)|f(a.0)lda
0<t<T J0

and .
Ifllos = sup / o\ f (@ t)|dz, > 1.
0<t<T JO

Let
QT) = |J D).

A>0

It should be noted that the following inclusions take place

def
Q)\lDQ)\27 A1 < Ag; Qo:e907039071D"'DQOJ«D---DQ.

Q(T') may be equipped with the topology of the inductive limit of topologies
in Q,(7T"). Cones of non-negative functions in Qg ,(7), 2x\(T") and Q(T’) are

denoted Qa A1), QI (T) and Q(T)" respectively. In this section we prove
the following theorem:.

Theorem 1 Let the functions K (x,y) and F(z,y) be continuous, non-negative
and symmetric. Suppose also that

K(z,y) <k(l4+z+y), k>0 (2.1)

and there exist positive constants m, m1 and b such that
X
| Fa—ppdy<b+a™), Fa—yy) <bi+a™),  (22)
0

0<y<y <z, xcl0,00).

Let the initial data function satisfy either:

19 ¢ € Qar,r(()), r > mazr{m,1}, andr >m;

or

20 o € OF(0).

Then the problem (1.1),(1.2) has, respectively, either:
19 at least one solution in QSCT(T);

or

20 a solution in QF(T).



We begin the proof of Theorem 1 with some preliminary results.

Lemma 2.1 Let the conditions of Theorem 1 hold and, in addition, suppose
the functions K(x,y) and F(z,y) have compact support. Then there exists
a solution c(x,t) to the initial value problem (1.1),(1.2) such that

19 ceQf, (1)

or

20 ceQN(T)

respectively. This solution obeys the mass conservation law and is unique in
the class of continuous functions having bounded first moment.

Proof. Existence of a continuous non-negative solution follows from [19],
its uniqueness follows from [20]. Since the kernels K and F have a compact
support, the “tail” of the solution does not change in time and coincides
with the “tail” of ¢g. Hence, c¢(x,t) belongs to Q('{T(T) or Q7 (T) respec-
tively. This proves Lemma 2.1.

When K and F belong to class (2.1), (2.2) we construct a sequence of
continuous kernels {K,, F},}°2, from the class (2.1), (2.2) with compact
support for each n > 1, such that

Ky(z,y) = K(x,y),0 <z,y <n,n > 1, (2.3)
F.(z,y) = F(z,y),0 <z,y <n,n>1, (2.4)
Kp(z,y) < K(z,y),0 <z,y <oo,n >1, (2.5)
Fo(z,y) < F(z,y),0 <z,y <oo,n>1. (2.6)

In accordance with Lemma 2.1, the sequence {K,,, F},}°2 ; generates on II a
sequence {c, 15 ; of non-negative continuous solutions to the problem (1.1),
(1.2) with the kernels K, F},. These solutions belong to QSCT(T) or QT(T)
respectively.

Let us denote the r-th moment of the functions ¢,, as

Nyn(t) = /0 & en(, t)dz,r > 0,0 > 1.

By direct integration of (1.1) with the weight x , we obtain the mass con-
servation law

Nin(t) = Ny = const,n > 1,t > 0. (2.7)
All the integrals exist due to the compact support of the kernels. Integrating
(1.1) with the weight 22 and using (2.1), we also obtain

dN2 (1)

— < kN + 2kN1Noy(t).



Hence, Nj,(t) is bounded on t € [0, 7] :
Nopn(t) < Noy0<t<T, n>1. (2.8)

Similarly, step by step, we obtain the uniform boundedness of N, ,(t) with
respect ton > 1, 0 <t < T. The uniform boundedness of the zero moment
Ny, follows via (2.2) from the inequalities

dNo, 1 [ @ 1
—on < f/ cn(:t,t)/ F(x —y,y)dydx < —b(Nopn + Ny n)
dt 2 Jo 0 2 ’ ’

and the condition m; < r. Consequently,
Nin(t) < Ny =const if t € [0,T], n>1, 0< k<. (2.9)
We are now in a position to formulate the following Lemma:

Lemma 2.2 The sequence {c,}5°, is relatively compact in the uniform-
convergence topology of continuous functions on each rectangle T1(X).

Proof. Step 1. We first prove that {c,}72; is uniformly bounded on
II(X). Since solutions ¢, of (1.1),(1.2) with kernels K, F}, are non-negative
then by virtue of (2.1),(2.4),(2.6),(2.9) we obtain for (z,t) € II(X):

(z,t) < & +/ < 14 X)ep * ep(z, 8)+b(N0+N)> ds. (2.10)

Here ¢o = supp<,<x co(z) and f * g is the convolution,

fro@ = [ -
We define the "upper” function for the integral inequality (2.10) to be
g(z,t) —go—l—/ ( 1+ X)g=g(z,s)+ g(z, s))ds, (2.11)
0<t<T,0< <00,

where go = max{¢y, b(Ng + N,)} = const. Taking the Laplace transform of
this relation with respect to x, we obtain

1
g(x,t) = goexp <2gok‘x(1 + X)(e! = 1) —|—t> ,0<t<T,0<zx<o0.
(2.12)



Our next aim is to prove that the inequality
en(z,t) < g(z,t) for (z,t) € II(X)

holds for each integer n > 1.
We introduce the auxiliary function

ge(z,1) —go+5+/ ( (14+ M)ge * ge(z,8) + ge(z, s)) ds, (2.13)
(z,t) € II,e > 0.

Clearly ¢, (z,0) < g-(z,0) for 0 < 2 < X. We assume that, for some n > 1,

there is a set D of points (x,t) € II(X) on which ¢,(z,t) = g-(z,t). Since

D does not contain points on the coordinate axes, we choose (zg,ty) € D

so that the rectangle @ = [0,z¢) x [0, %) contains no points of D. Since g.

and ¢, are continuous, we have ¢, (z,t) < g-(z,t) for (z,t) € Q. The values
of ¢, and g. coincide at the point (xg,ty). Hence

to 1
en(zo,t0) = ge(x0,t0) > go—l—s—f—/g <2k:(1 + X)ep * en(zo0, $) + cn(zo, s)> ds.

(2.14)
This is proved by using the fact that the values of the arguments of g. in
the integrand (2.13) are in (). Combining (2.10) and (2.14) we arrive at the
contradiction ¢, (xg,tg) > cn(x0,to), which proves that D is empty and

cn(z,t) < ge(w,t), (x,t) € I(X), n> 1.

Using (2.12) we have the continuity of ¢g. as a function of e. Letting ¢ tend
to zero we find that actually

en(z,t) < g(x,t) for (z,t) € II(X),n > 1,
and hence the sequence {¢,}52 is bounded uniformly on II(X):

1
0 < cp(x,t) < gpexp <2gokX(1 +X)(eT = 1) + T) = M, = const. (2.15)

Step 2. We show the equicontinuity of {c, }52; with respect to ¢. From
(1.1) we note that for 0 <t <t/ < T,0 < z < X,n > 1 the following
inequality takes place

t/ 1 =
’Cn@?,t/) - Cn(x7t)’ < / {/ Kn(«T - y7y)cn(w - Y S)Cn(y7 S)dy
+cn(, s / Ky(z,y)en(y, s dy+/ Fo(x,y)en(x +y, 8)dy

fcn x,s) / Fo( dy} ds. (2.16)



It follows from (2.5),(2.6) and (2.15) that the first and the fourth terms of
the integrand in (2.16) are uniformly bounded. The second and the third
terms in (2.16) are uniformly bounded by virtue of the uniform boundedness
of the sequence {c, }>2; on II(X), equations (2.3)-(2.6) and the inequalities

/ Ky (z,y)cn(y, s)dy < k(1 + X)No + kN1,(2.17)
0

/OOO Fo(x,y)en(z +y,8)dy = / cn(y, s)F(y — x,x)dy < b(Ng + N, )2.18)

x

with 0 < s <T, n > 1. Applying (2.17),(2.18) to (2.16), we finally obtain

sup len(z, ) — ez, t)| < Mot/ —t[,0 <t <t <T,n>1. (2.19)
0<z<

The constant Mo is independent of n and hence {¢,}52 is equicontinuous
with respect to the variable ¢ on IT(X).

Step 3. We next establish that {c,}5°; is equicontinuous with respect
to z. Let 0 <z < 2/ < X; then for each n > 1 we have

[en(a',) — cn(a, t)! < leo(2”) — co()|

*/0{ / Kal@’ = 1, 5)en(a’ — 9, 8)e(y, 5)dy

1
+§/ Ky (2 —y,y) — Kn(x — y,9)|cn (2’ — y, 8)en(y, s)dy

4y [ Ko = 5.0) e’ = .) = enlie = y.5)lea(: )y
Flea(e!5) = cala, ) /0 " K y)eay. s)dy (2.20)
tea(,s) /0 Ea(a'y) — Kala.p)lea(y, $)dy (2.21)
+/ ) En(sy — 2) — Fn(w,y — 2)|dy (2.22)
+/ §)|En(a sy — ') = Fo(,y — 2')|dy (2.23)

f\cn(ﬂs $) — el ) |/ Fu(z' —y,y)dy

1 z/
+2cnxs/ Fala' = gy >dy+/ en(y: ) Pa(a,y — 2)dy

+gen(es) [ IFua’ = 5.9) = Fala = y.p)ldy} s (2.24)

8



It follows from (2.3),(2.4) that the kernel sequence {K,, F},}°2,; we have
constructed is equicontinuous on each rectangle [0, X] x [0, z],z > 0.

Let us remark that if ¢(z) is non-negative and measurable and v (z) is
positive and nondecreasing for x > 0, then

oo 1 o
/Z S(a)ds < o /0 S(z)(x)de, = >0, (2.25)

if the integrals exist and are finite.

Our aim now is to show that if the difference |2’ — x| is small enough,
then the left-hand side of (2.24) is small also. Fix an arbitrary ¢ > 0 and
choose 6(¢),0 < 0(e) < €, such that

sup |eo(x') — eo(x)] < €, (2.26)

|z’ —z|<0
sSup (|Kn($lvy) — Ku(z,y)| + |Fn($,7y) — Fu(z,y)]) <e, (2.27)
|x' —z|<0
sup | Fa(z,y —a') — Fa(z,y — 7)) <. (2.28)

|x! —z|<d

The inequalities (2.27) and (2.28) hold uniformly with respect to n > 1 and
0 < y < z. The rule for choosing the constant z = z(e) is given below in
expressions (2.32), (2.34). Introduce the modulus of continuity

wp(t) = sup |ep(2',t) —cp(x,t)], 0 < x,2’ < X.
|a'—z|<d

Using (2.1),(2.5),(2.6),(2.15), we can easily demonstrate the smallness of
terms in (2.24) whose integrals are over finite intervals. To show the small-
ness of the term at (2.20) we have to use the uniform boundedness of the
integral which follows from (2.1),(2.7),(2.9):

len(2',8) — cn(z, s !/ (@', y)en(y, s)dy <
<kwa(8)(1+X)Ng+DN1), n>1, 0<x,2 <X.

The summands in the terms (2.21)-(2.23) are more complicated. Let us
consider (2.21). Using the partitioning [7° = [;+ [J°, we find that by



(2.1), (2.9) and (2.27)
|1l ) = Ko, 5)dy <
< eNp + 2k(1 + X) /:o en(ys 8)dy + 2k /:o yen(y, s)dy.  (2.29)
Let us use (2.25) with ¢(z) = cn(x), (z) = z or d(z) = zen(z), (z) =

2"~ in the second and third terms of (2.29) respectively. Also, recall equa-
tion (2.8). Then we arrive at the expressions

o0 1
/ en(y, s)dy < =Ny, (2.30)
z
0 : 1 _
/ yen(y, s)dy < —— Nr. (2.31)
z
If we choose z such that
1 1 -
-Niy <e and 1]\7,, <eg (2.32)
z '
then from (2.29)
oo
/ | K (2, y) — Kn(z,y)|cn(y, s)dy < const - €. (2.33)
0

The same reasoning should be used to estimate the terms (2.22) and (2.23).
For (2.22) we obtain

| el 9 Fuly = ' 2) = Fuly = w0l dy

xl

<eNot [ ey Faly—aady+ [ culy.s)Fuly - o, 2)dy

. o0 - N N,

<eNy+ 2b/ en(y, s)(1+y™)dy < eNy+ 2()71 + 2bzr—m'

If (2.32) holds and
N
0 <& (2.34)
ST

then

/ en(y, 8)|Fu(z,y — ') — Fy(x,y — x)|dy < const - &. (2.35)

10



Finally, using (2.15),(2.26),(2.27),(2.28),(2.33) and (2.35) we obtain from
the whole inequality (2.24):

t
wn(t) < Ms-e+ M4/ wn(s)ds, 0<t<T.
0

Here the positive constants M3 and My are independent of n and ¢ and
therefore by Gronwall’s inequality

wn(t) < Mse exp(MyT) % M; - e. (2.36)
We conclude from (2.19) and (2.36) that

sup len (@', ) — en(z,t)| < (Ma + Ms)e, (2.37)
|a! —z| <4, |t/ —t]|<b

0<z,2 <X 0<t,t'<T.

The assertion of Lemma 2.2 is then a consequence of (2.15),(2.37) and
Arzela’s theorem [7]. Lemma 2.2 has now been proved.

Proof of Theorem 1: Case 1°.

By means of the diagonal method we select a subsequence {¢;}?2; from
{¢n}52 4 converging uniformly on each compact set in II to a continuous non-
negative function c. Let us consider an integral [; the(x, t)de, 0 <k <r.
Since for all € > 0 there exists 4 > 1 such that

z z _
/ aFe(x, t)de < / aFei(z,t)dr +& < Ny + ¢, (2.38)
0 0

then -
/ xkc(m,t)dm <N, 0<Ek<r (2.39)
0

because in (2.38) both z and e are arbitrary. Similarly we obtain
o0
/ ze(x,t)dx < Nj. (2.40)
0

The inequality (2.40) can be transformed into an equality giving the mass
conservation law: this will be proved a below. We should show now that the
function ¢(x, t) is a solution to the initial value problem (1.1),(1.2). To prove
this assertion we write the equations (1.1), (1.2) in the integral form for ¢,

11



with K,,, F;, and change ¢,, K, F, toc, —c+c¢, K, — K+ K, F,— F+F
respectively. Then we obtain

(ci — ) (z,) + c(x,t) = col(z)
[ [ - B - vt — v, sy
by [ K@= g ele = ) = e — )ity s)dy
& 5 [ K =y (eyes) = clys)ele — v s)dy
by [ K@= peln et - . 5)dy
—eias) [~ K@ el 9)dy
(=) [ K@y o)dy
—c(a,) [ Koyl - sy — clas) [T Kw)ely. )dy
+ [T (R = Pewatvdy+ [T F@pe - @+ yody

+ [T P@ele+y sy - sews) [C(F - F)a - yo)dy

5o | P —yy)dy

_%c(x, 5) /Ox F(z —y, y)dy} ds. (2.41)

Passing to the limit as ¢ — oo in (2.41) we can see that the terms with
integrals over [0,00) tend to zero due to the estimates for their "tails”,
which may be obtained via (2.25) (2.39), (2.40) taking into account similar
arguments in (2.33),(2.35):

[T - e ayl < 04N+ 5N, (242)
|/OOK(x,y)(ci—c)(y,s)dy| < 2k(1+x)N1+ gl 2PN, (243)
|/ (F, — F)(z,y)ci(z +y, 5)dy] <—bN1+ 2R, (244)
[ P - O+ ys)dy| < Q—le—i— 2R (@24)

12



Other difference terms in (2.41) can be easily shown to tend to zero. Finally,
we find that the function ¢ is a solution of the problem (1.1), (1.2) written
in integral form:

cte.t) =)+ [ {5 [ K@= p)ete =)t )y
~c(a,s) [ K(a,y)ely, )yt

+ /OOO F(z,y)c(z + vy, s)dy —%c(w, s) /0m F(z — vy, y)dy} ds. (2.46)

It follows from (2.42)—(2.45) and the continuity of ¢(x,t) that the right-hand
side in (1.1), evaluated at ¢, is a continuous function on II. Differentiation
of (2.46) with respect to ¢ establishes that ¢ is a continuous differentiable
solution of (1.1),(1.2). In accordance with (2.39) it belongs to ,. This
proves case 1° of Theorem 1.

Proof of Theorem 1: Case 2°.

To prove the second case of Theorem 1 it suffices to prove that, similarly
to (2.8), the functions ¢, belong to Q7 (T) uniformly, that is, there exists
A > 0 such that for allm > 1, t € [0,T]

/ exp(Ax)ep(z,t)dx < const. (2.47)
0

Actually, in this case the uniform convergence on each compact set to c(x, t)
implies that ¢ € Qf (T') with the same A. Denote

(A t) = /0 " (exp(Az) — Den(x, )da.

Multiplying (1.1) by exp(Az) —1 and taking into account the positivity of
cn(z,t), we obtain

do 1 0
2 < k(202 + 0pavon — 0N 2.48
ot = (20n+0 8)\0 g 1)7 ( )
on(\,0) = / (exp(Az) — 1)co(x)dz. (2.49)
0
Let us consider the “upper” function o(\,t) which satisfies the following
equation:
0o 1, oo
— =k(= — —oN 2.
5 k(2cf +U6)\ oN1), (2.50)

13



(1, 0)  50(A) > 0, (A, 0), A > 0; 60(0) = 0,,(0,0) = 0. (2.51)
If the problem (2.50),(2.51) has a smooth enough solution then
on(At) < o(\t) (2.52)

for 0< A< X A>0, 0<t<T for some \. To show this fact we use the
substitution
on = exp(—kNit)ay,, o = exp(—kNit)a.

Then from (2.48) and (2.50) we have

d 1

pr) < ik exp(—kNit)a?, (2.53)
d 1
74" 5]{: exp(—kNit)a?, (2.54)

where % in (2.53),(2.54) means differentiation along characteristics of (2.48),
(2.50) respectively. Let (A, £) be the first point where o, (A1) = (A, 1),
ie. au(\t) < o(\t) for 0 < A < A 0<t <t Dueto (2.51) we have
t > 0. Also, the functions o, increase in A\. Then we obtain the following
contradiction:

a(\ ) = a(A(t),t) + ;k/tt exp(—kNys)a?(A(s), s)ds
> o (An(t), 1) + ;k/tt exp(—kN1s)a2 (An(s), s)ds = an (X, D). (2.55)

The first and second integrations in (2.55) are along characteristics of the
equations (2.50) and (2.48) respectively. We have used the fact that A(s) >
An(s). The inequality (2.52) is now proved.

Our next aim is to show that there exists a solution to (2.50),(2.51),
which is bounded in a neighbourhood of zero for all 0 < ¢ < T'. Firstly, we
formulate for convenience the following well-known lemma which is funda-
mental to the characteristics method.

Lemma 2.3 Let the functions a(z,t,u) and f(t,u) be continuous in R™ x
R_li_ x R' and Ri x R respectively and let u(z,t) be a solution to the problem

ut(z,t) + a(z, t,u)uy(z,t) = f(t,u) (2.56)
u(z,0) = up(2), z€R", teRL.

14



Let the function v be a solution to the simplified problem
ve(t,v9) = f(t,v) (2.57)
v(0,v0) = vo = const.

Let zo(z,t) be the initial point on a characteristic for the problem (2.56)
which pass through the point (z,t). Then

u(z,t) = v(t, uo(20(z,t))). (2.58)
To study (2.50),(2.51) we consider the following problem:

do 1 , 0o

o(\,0) =0oo(N), A>0,t>0. (2.60)

Lemma 2.4 Let og(A) > 0 if A >0, 0p(0) =0; g(A\) =G —-6(N), G=
const > 0; 6(A) — 0 as A\ — 0 and 0((0) < G. Let o9()\) be a holomorphic
function in a neighborhood of A = 0. Let us fit T > 0. Then there exist

~

AMT) > 0 and £(T) > 0 such that the initial value problem (2.59),(2.60) has
fort € [0, T] a unique solution for 0 < A< \,0<e <EéE.

Proof. Firstly, let 6(A) = 0. We consider the auxiluary problem
L, o
v = ikv —kGv+¢€, v|i=0 =10

with the solution

U1 — V2

ot 00) = vz + (v1 — v2) [1 + ( - 1) exp(%kt(vl - UQ))} o

Vo — V2

Here v1 and vy are roots of the trinomial %kv2 — kGv + . Choosing & small
enough, we have v1 >> v9 > 0 . Using Lemma 2.3, we have

U1 — V2

o(A,t) = vz + (v1 — v2) [1 + <00(>\o)—v2

_ 1) exp(%kt(vl - vg))] 6

We investigate the quantity Ag. Let A(f) be a solution of the characteristic
equation of the problem (2.59), (2.60):

dX/dt = —ka(\, t).

15



Using (2.61), we obtain
t
A(t) = A — k:/o {vs + (v1 — v2)

. [1 + <(m - 1) exp(%ks(vl - vz))] s,

whence

U1 — U2

A= Xy — kuit + 2log (1+ (
U()()\()) — V9

_ 1) exp(%kt(m - vz)))

V1 — V2
210 () |
& oo(No) — v2

By substituting (2.61) into the last expression, we obtain the equality:

>\0:>\—|—kv1t+210g<a_v2
U1 — V2
g — V9 1
1- ——kt(v1 — . 2.62
(1- 2222 ) expl(—gh(wr — ) ) (2:62)

Using (2.61), we introduce for consideration the function
S(o, A\ t) =0 —v9 — (v1 — v2)(009(Ao) — v2)

1 -1
- [UO(AO) — 2+ (11— 00(0)) exp( 5 kt(vr — vz))} .

From (2.62) we can see that for small o, vy and A, the value )¢ is small
forallt, 0 <t <T. Consequently, the function S is analytic in the polycircle

{Ovot): A< A, ol <6, [t < T}
for small X and &, because o0(A) is holomorphic in a neighborhood of A = 0
and 0¢(0) = 0. For the derivative we obtain

05(0,0,1)
do

(1- exp(—%kt(m —v2)))[v1 exp(—%kt(vl —v2)) — w2~

1
=1—2(vy — v2)204(A) exp(ikt(vl — v9))
1

-2
(00 (8) — )1~ exp(gkt(wr — v2))) + (11— va) expghi(wn —v2))| (2:63)

16



where

1
M) = Xola=0.0=0 = kvt + 2log ( (exp(—2kt(v1 —vg)) — 1) + 1)

U1 — V2

w with the conditions

and 0 < |¢t| < T. By analysing this expression for 03 5
of the lemma taken into account, we conlude that

85(0,0, )

do 70

for all |t| < T. This last assertion is especially descriptive when ¢ = 0: in
this case we have vo = 0 and v; = 2G. Then

95(0,0, 1)

il b 06(0)G1(1 — exp(—Gkt)) # 0

if all the conditions of Lemma 2.4 hold.
Using the implicit function theorem, we establish the existence of a solution
to (2.59),(2.60) which is unique and analytic in the polycircle

{()\,t): A< A, [t <T}

for X small enough.
If §(\) # 0 then we can easily show (similar to obtaining the inequality
(2.52) ) that 0 < & where

1
G =k (252 + 66y — G1&> +e,

Go(N) > oo(N), A >0, G0(0) =0

with

G =G — sup 6(N).
0<A<A

Then, by repeating the above arguments, Lemma 2.4 can similarly be proved.

Applying this Lemma to the problem (2.50),(2.5}) with e = 0, § = 0,
G = Nj, we obtain that for all ¢, € [0,7] and A € [0, \):

o(A,t) < const. (2.64)

17



From (2.52), (2.64) we establish the correlation
oo ~
/ (exp(Ax) — Dep(z,t)dr < const,0 <A<\, 0<t<T, n>1. (2.65)
0
Consequently, (2.47) follows from (2.65) and (2.9). Hence, ¢ € QT (T):
o0 —
/ exp(Ax)e(x,t)dr < const, 0 <A<\, 0<t<T. (2.66)
0
The proof of Theorem 1 is now complete.

Remark 2.1 [t is worth pointing out that the solution does not belong to
OA(T) even if ¢y € Qx(0). Actually, for the constant kernels K =1, FF =0
we obtain from (1.1):

do 1
a2
where -
o(t) = /0 (exp(Az) — 1)e(x, t)da.

Hence, o(t) — o0 ast — 2/0(0) < co. Consequently, the right “tails”
of solutions (i.e. for large values of xz) increase in time. This growth is
fast enough for the solution to leave Q\(T) within a finite time but it is
sufficiently slow to remain inside Q(T) for all T > 0.

3 Mass conservation

Theorem 2 Let the conditions of Theorem 1 hold and suppose that r > 2.
If, in addition,

/ yF(x —y,y)dy < const- (14 z") (3.1)
0

then the mass conservation law holds.

Proof. We are ready now to improve the inequality (2.40) and demonstrate
that for all ¢ > 0 the function c(z,t) yields, similarly to (2.7), the mass
conservation law

[e.e]
Ny = / xc(x, t)dr = const.
0

18



This equality holds due to the boundedness of the upper moments of ¢(x, t)
for all t > 0 (see (2.39)). Actually, by integrating (1.1) with weight z, we
obtain

UATIO . Dn /noo (2K (z,y)c(x, t)c(y, t) — 2 F(z,y)c(z + y, t))dydz.

dt n—oo —

Passing to the limit we obtain zero if the integrals

/ / K (z,y)c(z, t)c(y, t)dzdy and/ / xF(z,y)c(r + vy, t)dzdy
o Jo o Jo

are bounded. The first integral with the coagulation kernel is bounded due
to (2.1) and boundedness of the second moment Ny. For the integral with
the fragmentation kernel we appeal to (2.39) and (3.1) to see that

/ / xF(x,y)c(x+y,t)dydx :/ c(m,t)/ yF(x—y,y)dydxr < const(Ng+N,.).
o Jo 0 0

This proves Theorem 2.

Remark 3.1 If at a critical time t. < oo the second moment Na(t) had
become infinite then the formal integration of (1.1) over [0,00) with weight
x would give us (in the coagulation part) the indeterminance 00 — 00
which would lead to the infringement of the mass conservation law.

Remark 3.2 In the well-known example of non-uniqueness and non-conservation

of mass [20, 24] with K =0, F =2, co(x) = (A +2)73,A >0 there are

two solutions

exp(At)

7t = 7N . N3

A= 1o

where the initial data does not satisfy the conditions of Theorem 2 since

r < 2 for such cy. Therefore the condition on r in Theorem 2 is optimal.

e(z,t) = exp(—tz) (cm) + [T amiz+ - x)]dy)

Remark 3.3 When K =0 and F(x,y) =2(x+y) then
c(w,t) = exp(t) - (1 + %)~

is a solution to (1.1) which is clearly not mass conserving. For this example
we can see that from (3.1) we have r = 3, but the third moment of the
initial distribution is unbounded. This solution also demonstrates that the
hypotheses of Theorem 2 are actually the best possible conditions on the
fragmentation kernel for the mass conservation law to hold. Other examples
of solutions which are not mass conserving can be found in Stewart [21].
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4 Uniqueness theorem

Theorem 3 Let case 2° of Theorem 1 hold and suppose mi < 1. Then
the solution to the initial value problem (1.1), (1.2) is unique in the class
QT).

To prove uniqueness we use the following lemma (similar to [9]).

Lemma 4.1 Letv(\,t) be a real continuous function having continuous par-
tial derivatives vy and vy on D = {0 < A < Ao, 0 <t <T}. Assume that
a(N), BN t),v(A\t) and O(\,t) are real and continuous on D, having con-
tinuous partial derivatives there in A and that the functions v,vy, 3,7y are
non-negative. Suppose that the following inequalities hold on D:

v\ t) < a() + /Ot(ﬁ()\, $)on(A, ) + (A, s)v(A, 8) + O(\, 8))ds, (4.1)

(A1) < ax(\) + /Ot %(ﬁ()\, s)ua(A, 8) + (A, s)v(A, s) + 0(A, s))ds. (4.2)
Let Cy = supg<p<y, @, C1 =supp 8, Ca =supp~y, C3 =supp 0. Then
v(A, t) < Cyexp(Cat) 4 (C3/C2)(exp(Cat) — 1)
m any region R C D:
R={(\t):0<t<t' <T'; M —=Cit <A< XN—Cit, 0< A <o}
where T" = min {\;/C1),T}.

Proof. Let us denote the right-hand side of the inequality (4.1) by w(\, ).
By differentiating in ¢, A, we obtain from (4.1),(4.2):

wy < Pwy +yw + 0 < cywy + yw + 6.

Hence for the derivative along the characteristic % = —C1 we have

dw

— < 0. 4.3

o Sw (4.3)
Let us denote u(t) = Coexp(Cat) + (Ca/c2)(exp(cat) — 1) with Co > Co,
C3 > (3. Obviously, u(0) > w(),0) for all A € [0,\o]. Let (), %) be the
ﬁfst point on a characteristic straight line where w = u. Then at the point
(A 9)

d(u — w) <0
dt -
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and consequently
— Clwy > uy. (4.4)

From u; = Cou + C3 we can easily see that at the point (5\, f) the equality
us = Cow + C3 holds. Recalling (4.4), we obtain a contradiction with (4.3):

dw

%:wt—Clwxngw+Ug>C2w+032”yw+0.

This proves Lemma, 4.1.
We shall prove the uniqueness of a solution ¢ € Q1 (T) in Q(T) by con-
tradiction. Suppose that there are two distinct solutions ¢ and g of the

initial value problem (1.1), (1.2) in (7). Using the notation u = |¢ — g/,
= |¢+ g| and conditions (2.1), we find that

fdwi)Siét{;kﬂ-+$)Axutv—y¢ﬂ¢@h@dy+
—l—%ku(x, s) /000(1 + 2z +y)Y(y, s)dy + %kw(a:, s) /Ooo(l + z + y)u(y, s)dy
4 [T Ry - wwuty sy + qules) [CF@ - gy s @5)

Since ¢, g € Q(T), we have u,y € Q(T), and u,» > 0 on II. Let A >0 be
chosen such that

0 A~
/ exp(Ax)u(z,t)de < const < oo,
0 )
/ exp(Az)Y(z,t)de < const < 0o (4.6)
0
uniformly with respect to t, 0 < ¢ < T, and let
0<A<A (4.7)

Integration of inequality (4.5) with the weight exp(Az) yields
(e}
/ exp(Az)u(z, t)dr < / {/ / kE(exp(A(z +vy)) + exp(Az) + exp(Ay))
0
(1+z+y)u(z, s)Y(y, s)dedy + / exp(Az)u(z,s) -
0

: </0x exp(Ay — Az)F(x —y,y)dy + % /0z F(x — vy, y)dy> da:} ds.
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Here we have changed the order of integration in the integral, using Fubini’s
theorem [7]. We strengthen this inequality with (2.2) with m; < 1 taken

into account:
o] t o0 00
/0 exp(Az)u(z, t)dr < ;/0 {/0 /0 kexp(Ax + \y)
(1 + x4+ y)u(zx, s)Y(y, s)dzdy —f—b/O (1+ z) exp(Az)u(z, s)d:c} ds. (4.8)

The following inequality can similarly be proved:

/OOO zexp(Azr)u(z, t)dr < ;/Ot {/OOO /OOO kEexp(Ax + Ay)(z +y)
(1 +z+ y)u(z, s)Y(y, s)dxdy +b /OOO (1 + x) exp(Az)u(x, s)da:} ds. (4.9)
Let

U\ t) = /OOO exp(Az)u(z, t)dx; V(A t) = /OOO exp(Ax)Y(z, t)d.

The functions U and ¥ are analytic in the half-plane Re(\) < X for any
fixed t, 0 <t <T. Let A be on the real axis and satisfy

0<A< Ao <A (4.10)

The inequalities (4.6) then ensure that, for any integer i > 1,

o' o'
U\ 1), =—T(\, 1)} < 0. 4.11
mgS;%ZAng{aAZ (A1), =57 %( )} 00 (4.11)

Moreover, since u(x,t) and ¢ (x, t) are continuous on IT and inequalities (4.6)
are satisfied, for a given € > 0 there are corresponding numbers d(¢) > 0
and d;(¢) > 0 such that, if 0 <¢,¢ < T, and i > 1, then

sup {|U(>‘7t/) - U()‘7t)|7 |‘11(>‘7t/) - W(Avt”} <¢g, |t/ - t’ < 63
0<A< o

0" o 0" o

su A==T(\ 1) — =

0sAAo { ’ A1)~ o

/ J—
V) = 55U 55 T\, t)

}<<€(4i2)
it —t| < d;.

In fact, to show (4.12) it is enough to split the integrals in (4.6) and use the
uniform smallness of the ”tails” [, which holds due to (4.7), (4.10) and the

z
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inequality (2.25) with, for example, 1 (z) = exp(%(j\ —Xo)z). It follows from
(4.11),(4.12) that U and ¥ are continuous together with all their partial
derivatives with respect to A in D = {0 < XA < )\, 0 < ¢ < T'}. Inequalities
(4.8),(4.9) imply that

Unt) < ;/Ot{(k\ll()\,s)er)U)\()\, 8)+ (kT (N, 8) +ETy (N, ) +b)U(A, s)}ds,

3 [t o
< — -

and U and ¥ are non-negative in D together with their partial derivatives
with respect to A\. We can thus apply Lemma 4.1 in D. Let

{(BV + b)Uy + (kT + KWy + b)U(, s)}ds,

3 3 3
c1 = =(ksup WU +b), cg = =ksup(¥ + V) + ~b.
2" »p 2 p 2

Then U(A,t) = 0 in the region R defined in Lemma 4.1. Since u(x,t) is
continuous, u(z,t) =0 for 0 <t <t', 0 < 2 < oo; hence U(\, t) = 0 not
only in R, but for all 0 < X\ < )\, 0 <t < t/. Applying the same reasoning to
the interval [/, 2¢'], we conclude that u(z,t) =0 for 0 <t <2¢', 0 <z < 0
and, continuing this process, we establish that u(z,t) = 0 on II, that is,
¢ = g on II. This completes the proof of Theorem 3.

Remark 4.1 In the example of non-uniqueness from Remark 3.2 the initial
data does not satisfy the conditions of Theorem 3.
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