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Scaling property for fragmentation processes
related to avalanches

Lucian Beznea, Madalina Deaconu, and Oana Lupagcu-Stamate

Abstract We emphasize a scaling property for the continuous time fragmentation
processes related to a stochastic model for the fragmentation phase of an avalanche.
We present numerical results that confirm the validity of the scaling property for our
model, based on the appropriate stochastic differential equation of fragmentation
and on a fractal property of the solution.
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Monte Carlo method
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1 Introduction

In the papers [1], [2], and [3] we studied binary fragmentation processes (and as-
sociated non-local branching processes, cf. [4]) of an infinite particles system, in-
cluding a numerical approach for the time evolution of the fragmentation phase
of an avalanche. A fractal property was emphasized for the process related to the
avalanches.
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In this paper we prove that a scaling property holds for the above mentioned
process and we present numerical results that confirm the validity of this property.

The study of the scaling property is closely related to the study of the self-
similarity property. In this direction some results were recently obtained by using
deterministic approaches. In particular in [5] this study is performed by studying the
asymptotic behaviour of the first eigenvalue, as it represents the asymptotic growth
of the solution. In the presence of a transport term it is shown that this behaviour de-
pends on wether transport dominates fragmentation or not. This equation has some
applications in biology and medicine. Previously in [7] the self-similarity property
was used for the coagulation-fragmentation equation to obtain the existence of a
stationary solution for any given mass. In [10] the fragmentation is used to model
cell-division and the authors prove the existence of a stable steady distribution.

The paper is organised as follows.

In Sect. 2 we present a general result, characterizing (in Theorem 1) the scaling
property of Markov process in terms of the transition function, the associated resol-
vent of kernels, and of the generator. It is pointed out also the case of a pure jump
process.

In Sect. 3 it is given the main application, by proving (in Corollary 1) that the
weak solution of the stochastic differential equation of fragmentation for avalanches
has a scaling property. As it was already mentioned, it is a second specific property
emphasized for this SDE of fragmentation, the first one being the fractal property
proved in [2], and for the reader convenience we presented it at the end of the sec-
tion.

Finally, in Sect. 4 we discuss the numerical results, obtained by Monte Carlo
simulation, that confirm the validity of the scaling property we proved.

2 Scaling property for jump processes

Let E be Lusin topological space (i.e., E is homeomorphic to a Borel subset of a
compact metric space) with Borel o-algebra Z(E). We denote by pB(E) (resp.
b (E)) the set of all positive Borel measurable functions on E (resp. the set of all
bounded real-valued Borel measurable functions on E).

Let X = (Q, %, %:,X;,0,P*,{) be the right Markov process on E having
(P)r>0 as transition function, P, f(x) = E*(f(X,),t < §),t >0, f € pB(E). Let
further (Uy)g>0 be the associated sub-Markovian resolvent of kernels, Uy f :=
Ji e P fdr.

We consider the generator (L, Z(L)) of X as follows; cf. [6] pag. 55, and [9]. Let

B, ={f cbB(E) :}i\n(l)P,f = f pointwise on E}

and 2(L) be the set of all f € %, such that (M) is bounded for x € E

tx
Rf-f
1

and ¢ in a neighbourhood of zero, there exists lim,\ o pointwise and the above
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limit is an element of %,. Define the linear operator L : (L) — bA(E) as

L) i P =)

Jim . , f€D(), x€E.

The operator (L, Z(L)) is called the weak generator of X. Recall that Z(L) =
Ua(%B,) for all @ > 0, and if f = Uyg, with g € B, then (« —L)f = g.

We present now the classical construction of a jump process (see, e.g., [8], page
163), as we need it for the fragmentations processes related to avalanches.

Let N be a bounded kernel on E and denote by A (x) the total mass of the measure
Ny, x €E, A(x) :==Nl1(x) € E. We set

Ao :=||N1|| and N':= %ON+(1—%)1,

and define the bounded linear operator N on b%(E) as
NF(x) =20 / /() = F(IN'(dy) forall f € bB(E) and x € E.
E

Then N =N — Al = A,(N' —1I) and it is the generator of a Co—semigroup (P, );>0 on
bA(E),

k
Each P, is a Markovian kernel on E, more precisely, F; f = e o Y0 %N'k £,

where N’* := N'o...oN’. The operator N is the generator of a (continuous time)

k times
pure jump Markov process X = (X;),>0 with state space E. Clearly, N is the weak
generator of (P);>0, with 2(N) = bB(E).

The scaling property. Assume that E is a star-convex subset of R?, d > 1, i.e. there
exists an x, in E such that for all x in E the line segment from x, to x is in E. For
simplicity we suppose that x, = 0. For a real-valued function f on E and s € (0, 1)
we denote be f; the function on E defined as f;(x) := f(sx), x € E.

Let n € Z. A linear operator (L,%(L)) on b%AB(E) is called homogeneous of
degree n provided that for every s € (0,1) and f € Z(L) one has f; € Z(L) and
(Lf)s = SnL(fs)~

Clearly, the Laplace operator (in a star-convex subset of R?) is homogeneous
of degree —2. In the next section we shall give examples of operators related to
fragmentation processes, satisfying such a scaling property.

We can state now the main result of this section.

Theorem 1. Let n € Z, (P,);>0 be the transition function of a right (Markov) pro-
cess (X,P*) with state space E, let (L, 2 (L)) be the weak generator of (P;);>0, and
(Uq)a>0 the associated resolvent.
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(i) The following assertions are equivalent.
(i.a) The transition function (P;);>0 satisfies

(B f)s =P (fs) forall f € bpAB(E),s € (0,1), andt > 0. (1)
(i.D) The resolvent family (Uy) >0 satisfies

S"(Uaf)s = Ug (fs) forall f € bpAB(E),s € (0,1), and @ >0 2)

(i.c) The weak generator (L, 2(L)) is homogeneous of degree n.
(i.d) The process X has the following scaling property:

1
E¥(X; € A) =E" (X € ;A)forallA € ABE)xcE,sc(0,1),andt >0. (3)

(ii) Assume that N is a kernel on E which is homogeneous of degree n. Then the
pure jump Markov process having the generator N has the scaling property (3).

Proof We clearly have (i.a) <= (i.d) because (P;);>o is the transition function of

(i) = (ib). We have (Uaf)s = i e (B f)udt = e Pun(fi)dt =
%U% (fs), where we used the hypothesis (i.a) to get the second equality.

(i.b) = (i.a). With the same computation as before, we get from (i.b) that for
all o« > 0 we have ;" e (B f) dt = [;" e P, (fs)dt. Since any bounded 3-level
excessive function belongs to %,, using a monotone class argument, in order to
prove (1) we may assume that f € %, and therefore the real-valued functions t —
(P.f)s(x) and 7 — Py (fy)(x) are both right continuous on [0,e0) for every x €
E. By the uniqueness property of the Laplace transform we conclude now that (1)
holds.

(i.a) = (i.c). Let f € Z(L). Observe first that if g € %, then for all s €
(0,1) we have g € %, because limy P (gs) = limp g Psng = g. Consequently,
if f € Z(L) then (Lf)s; € %, and we have pointwise (Lf), = lims o (P’f) s =

s"limp o B (IfZ) = = s"L(fs). As a consequence f; also belongs to Z(L ) hence

(L,2(L)) is homogeneous of degree n.

(i.c) = (i.b). As before, in order to prove (2), we may suppose that f € %,
and let g := Uy f € 2(L). Because g also belongs to Z(L), there exists h € %,
such that g; = Ug h. We have (Lg)s=a(Ugf)s—fs=0ags— fs = aUgh— f;. We
have also L(g;) = L(U% h) = %U%h — h. The equality (Lg); = s"L(gs) is therefore
equivalent with aUSgnh —fs= OcUs%h — s"h. Hence f; = s"h, Ug (fs) = s”USgnh =
s"ge =" (Uaf)s-

(ii) Observe first that the hypothesis on N implies that A(sx) = (N1)(x) =
s"N1(x) = s"A(x) forall x € E and s € (0, 1]. It follows that the kernel A/ is homoge-
neous of degree n and we deduce that N = N — A[ is also homogeneous of degree n.
The scaling property of X is now a consequence of the equivalence (i.c) <= (i.d),
since N is its generator. a



Title Suppressed Due to Excessive Length 5

Remark 1. By Theorem 1 if follows that:

If N is a kernel on E which is homogeneous of degree n, then the induced semigroup
P, = ¢, t >0, satisfies the scaling property (1).

One can glve a direct, alternative proof for this assertion. Indeed, observe first that
the hypothesis on N implies that A (sx) = (N1)s(x) =s"N1(x) =s"A(x) forallx € E
and s € (0, 1]. Tt results that the kernel A7 is homogeneous of degree n and we deduce
that N = N — A[ is also homogeneous of degree n. Therefore (N* f) = sk"Nk( fs)

for any k € N* and we conclude that (P, f); = Yi=0 & (Nk £)s =m0l o Nk( f) =
Prgn (fY)

3 Scaling property for the SDE of fragmentation

In this section we consider the framework from [2].
Discontinuous fragmentation kernels for avalanches. We describe first a binary
fragmentation model. Consider an infinite system of particles, each particle being
characterized by its mass. As time evolves the particles perform fragmentation, that
is one particle can split into two smaller particles by conserving the total mass.
Let F be a fragmentation kernel, that is, a symmetric function F : (0,1]> — R..
Here F'(x,y) represents the rate of fragmentation of a particle of size x+ y into two
particles of sizes x and y.

The following assumption is suggested by the so called rupture properties, em-
phasized in the deterministic modelling of the snow avalanches:

(H) There exists a function @ : (0,00) — (0, 00) such that F(x,y) = & (i) for
all x,y > 0.

Since the fragmentation kernel F is assumed to be a symmetric function, we have
P(z) =P (%) for all z > 0. An example is as follows. Fix a "ratio” r, 0 < r < 1,
and consider the fragmentation kernel F” : [0,1]> — R, defined as F’(x,y) :=
3(8:(3) +81/,(%)), if x,y > 0, and F"(x,y) := 0 if xy = 0.

One can see that the fragmentation kernel F” satisfies condition (H), more pre-
cisely we have F"(x,y) = @’(i) for all x,y > 0, where @” : (0,00) —> (0,0) is
defined as @' (z) := 5 (8,(z) + 81 ,(2)), 2 > 0. Clearly, the function @” is not contin-
uous. By approximating the function @” with a convenient sequence of continuous
functions, one can see that the kernel N¥" associated with F” is given by the follow-
ing linear combination of Dirac measures:

NF' = Ao(Bx0py + (1= B)x8(1_p)), )

where A, := B +<4 B with B := = - In this case the kernel N is no more Marko-
vian and has no density with respect to the Lebesgue measure.
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The corresponding stochastic differential equation of fragmentation. To em-
phasize the stochastic differential equation of fragmentation which is related to our
stochastic model for the avalanches, we consider the kernel N** on E := [0, 1] and
the associated pure jump process X = (X;);>0 with state space E.

We state now the stochastic differential equation of fragmentation for avalanches:

t rl
X,:Xo—/o/o((1—ﬁ)Xa,]l[B%oQ(%gl]+BXa,]l[ﬁ<Xa7<ﬁ]>p(da,ds), (5)

where p(da,ds) is a Poisson measure with intensity ¢ := dods.

Recall that the solution X of (5) describes the time evolution of the size of a
typical particle as follows. At some exponential random instants of parameter Ay,
either, with probability 1 — X, no fragmentation occurs for the typical particle, or
else, it breaks into two smaller particles: we subtract (1 — 3)X from X with proba-
bility BX, or BX with probability (1 — f8)X. The conditions on the particle size are
induced by the specific property of an avalanche, depending on f3.

The existence of the weak solution to the equation (5) was proved in [2]. The
next corollary shows that this solution satisfies the claimed scaling property.

Corollary 1. The weak solution of the stochastic differential equation of fragmenta-
tion for avalanches (5), with the initial distribution dy, x € E, is equal in distribution
with (X,P*) and the following scaling property holds:

1
E¥(X, € A) =E*(X;s € —A) foreveryx € E,t >0,A € B(E), and s € (0,1].
s

Proof. We show first that the kernel N*" is homogeneous of degree one (n = 1). It
is sufficient to show that a kernel K of the form K f(x) := xf(Bx) has this property.
We have indeed K f(sx) = sxf(Bsx) = sK(fs)(x).

The scaling property follows now by assertion (ii) of Theorem 1 (see also Re-

mark 1) because we know that the generator of X is N¥". O

The fractal property. We consider a sequence (d,),>1 such thatd; < 8 <1/2 and
dps1/d, < B foralln > 1. Let n > 1 be fixed and define

En = [dn, 1],E,/, = [d,H_l,dn), and E(/) =E1.

Then clearly E, = U, E;_,.
The kernel N** given by (4) is used to define the kernel N}, on E, as

Nyfi=Y 1z NT(flg ) forall f € ppbB(Ey).
k=1

Further, we consider the first order integral operator .7,

Frf(x) = Nif(x) = /E [f () = f)(Ny)x(dy) for all f € ppZ(E,) and x € E,.
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The operator .%, is the generator of a (continuous time) jump Markov process
X = (X/™),5- Its transition function is P := e, t > 0.

For every x € E let
Eg,:={B'(1—-B)x: i,jeN}U{0} and Eg,,:=Eg ,NE, forn> 1.
We can state now the fractal property of the process X", proved in [2].

Theorem 2. [f n>1 then the following assertions hold for the Markov process X"
with state space E, and transition function (B");>0.

(i) Ift >0 and x € E, then P (1, 1)) (x) = 0.

(ii) For every ¢ € pbAB(E,) and each probability v on E,, the process
OX") — [0 Zro(X")ds, t>0, is a martingale under PV, with respect to the
natural filtration of X"".

(iii) If x € E,, then P*-a.s. X" € Egyn forall t 20.

4 Numerical results

Let A C [0,1] be a fixed set and x € [0, 1]. By Corollary 1 for all n € N* and all time
¢t > 0 we have the following scaling property:

1
E*(X, € A) = En* (x,,, c A) forall £ > 0. (6)
n

The relation (6) indicates that the probability that the process starting from x is
in the set A at time ¢ is exactly the probability that the process starting from x/n,
belongs to the smaller set A/n at time nt. The key point of the equality (6) is that it
depends on # only on the right hand side.

To test numerically the relation (6) we use a Monte Carlo simulation for the
stochastic differential equation of fragmentation given by (5).

We fix a set A C [0, 1], a point x € [0, 1], a final time 7 € R* and n € N*. In the
first step, we sample values of X7 starting from x as a solution of the correspond-
ing stochastic differential equation of fragmentation with the discontinuous kernel
F’, by using the algorithm developed and implemented in [3]. For the reader’s con-
venience we recall it below, we can remark the fractal property of the resulting
fragments after the splitting, property which holds according to assertion (iii) of
Theorem 2. In the second step we compute the probability that the samples of X7
belong to the set A. Then, we compare it with the probability that the process X,r,
starting from x/n, belongs to %A.

We fix the parameter 8 < % and a final time T'.

Algorithm
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Step0: Sampling the initial particle Xg~ Qp
Stepp: Sampling a random variable S, ~ Exp(4o)
Set T, =T, 1+5,
Set X, =X,-1 for each r€[T,_1,T))
Set X,=BX, | with probability BX,—i,
X,=(1—-B)X,—1 with probability (1—p)X,_1,
or X, =X, 1 with probability 1-X, 4
Stop: When 7,>T.
Outcome: The approximated particle mass at time 7', X,_1.

To implement the above Monte Carlo simulation associated to the relation (6),
we fix the set A a union of disjoint intervals, A = [0, ;] U [, 3], the starting point
x = 1, that does not belong to A. We consider the Monte Carlo parameter 10*. No-
tice that the fractal character of the particles is encoding in the ratio .

In Table 1 below we give the Monte Carlo estimator for each one of the terms
of relation (6), for f = %, T = 20 fixed, and different values of n. In Table 2 we
illustrate the Monte Carlo estimator of the each term of relation (6) forn =3, T =20
fixed, and different values of . In Table 3 is written down the Monte Carlo estimator
of the each term of relation (6), for different values of n, with parameter 10%.

Table 1 Monte Carlo estimators for 10* simulations forx =1, f = %, T =20 fixed, and different
values of n

n E*(X, € A) E# (X, € 1a)

3

10
20
30
40
50

0.9998
1

1

— = e
—

1

Table 2 Monte Carlo estimators for 10* simulations for x = 1,n = 3, T = 20 fixed, and different
values of

=

E*(X; € A) E#* (X, € 1A)

1 0.9998
1 1
1 1

Ol W= O\

We represent in Figure 1 the evolution in time of t — E*(X; € A) the red color
and 1 — Er* (Xn, € %A) the blue color in the time interval ¢ € [50,100] for 8,A,x
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Table 3 Monte Carlo estimators for 10* simulations for x = 1,n =3, f = % fixed, and different
values of T

n EX(X, € A) En* (X, € 14)
20 1 1
30 ] ]

Fig. 1 The path of Monte
Carlo approximation for # —
E*(X; € A), the red color,
and 1 — En* (X, € LA),
the blue color, for f = é,
A=10,1]U[3,3].n=3, the
Monte Carlo parameter 104,
and the Euler step 1073,

chosen above, and n = 3. Remark that in large time the red trajectory is very close
to the blue one, that suggest the validity of the relation (6).
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