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WELL-POSEDNESS OF THE COAGULATION-FRAGMENTATION EQUATION
WITH SIZE DIFFUSION

PHILIPPE LAURENCOT AND CHRISTOPH WALKER

ABSTRACT. Local and global well-posedness of the coagulation-fragmentation equation with size dif-
fusion are investigated. Owing to the semilinear structure of the equation, a semigroup approach
is used, building upon generation results previously derived for the linear fragmentation-diffusion
operator in suitable weighted Li-spaces.

1. INTRODUCTION

The coagulation-fragmentation equation with size diffusion

at¢(t> I) = Daggb(ta ZL’) + ]:(QS(ta ))(ZL’) + K(¢(ta ))(ZL’) ) (t> I) S (07 00)2 ) (1.1&)
6(t,0)=0, t>0, (1.1b)
»(0,z) = f(x), x € (0,00), (1.1c)

where

and K(¢) := K(¢, ¢) with

Ko 0)a) = 5 [ bl =)o)t~ ) dy = ota) [ Kt dy.

describes the dynamics of the size distribution function ¢ = ¢(t,z) > 0 of particles of size = €
(0,00) at time t > 0. Particles modify their sizes according to three different mechanisms: random
fluctuations, here accounted for by size diffusion at a constant diffusion rate D > 0 (hereafter
normalized to D = 1), spontaneous fragmentation with overall fragmentation rate a > 0 and daughter
distribution function b > 0, and binary coalescence with coagulation kernel £ > 0. Nucleation is not
taken into account in this model, an assumption which leads to the homogeneous Dirichlet boundary
condition (1.1b) at © = 0. Let us recall that the coagulation-fragmentation equation without size
diffusion, corresponding to setting D = 0 in (1.1a), arises in several fields of physics (grain growth,
aerosol and raindrops formation, polymer and colloidal chemistry) and biology (hematology, animal
grouping) and has been studied extensively in the mathematical literature since the pioneering works
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by Melzak [27] and McLeod [26], see the books and review articles [2,6,11,12,14,15,23,29,32] and the
references therein. The fragmentation equation with size diffusion (k = 0) has been introduced more
recently to describe the growth of microtubules [19], plankton cells [13], and ice crystals [18,24]. That
merging could also play a role in the dynamics of the latter is suggested and investigated in [17,28]
and the aim of this paper is to provide some mathematical insight into this model. Specifically, we
shall study the well-posedness of (1.1) in a suitable functional setting for a class of rate coefficients
a, b, and k which will be described below.

To this aim, let us first recall that, owing to the semilinear structure of (1.1a), a classical approach
to well-posedness relies on semigroup theory and involves two steps: one first shows that the linear
part of Equation (1.1) (including size diffusion and fragmentation, along with the boundary condition
(1.1b)) generates a semigroup in a suitable function space. One subsequently establishes the well-
posedness of (1.1) by a fixed point procedure applied to the associated Duhamel formula taking
into account Lipschitz properties of the coagulation term. This approach has proven successful for
the coagulation-fragmentation equation (D = 0) since the seminal work of Aizenman & Bak [1],
see [7,8,10,12,25] and the references therein. It also leads to the well-posedness of coagulation-
fragmentation equations with growth/decay (where the diffusion Dd?f is replaced by F0,(gf) for
some growth rate g = g(z) > 0), see [9].

Coming back to the coagulation-fragmentation equation with size diffusion (1.1), we have per-
formed a rather complete study of the generation properties of its linear part in [22] and shown that
it generates a positive analytic semigroup in L;((0,00), (x 4+ 2™)dx) for any m > 1, thereby setting
the stage for the study of the well-posedness of (1.1) which is our main concern herein. Beforehand,
let us set up some notation and make precise the assumptions on the rate coefficients a, b, and &
that we shall use throughout the paper.

Notation and Assumptions. We suppose that the overall fragmentation rate a satisfies

a € Log oc(]0,00)), a>0 ae in (0,00). (1.2)
The daughter distribution function b is a non-negative measurable function on (0, 00)? satisfying
/Oy zb(z,y) de =y, y € (0,00), (1.3)
and there is do € (0,1) such that
(1 —d5)y* > /y 2?b(x,y) dr, y € (0,00). (1.4)
0

Recall that (1.3) guarantees that there is no loss of matter during fragmentation, while (1.4) implies
that the distribution of the sizes of the fragments resulting from the breakup of a particle of size
y is not too concentrated around y. As for the coagulation kernel k, we assume that there are
0<6,<0<1,m>1,and k, > 0 such that

((x)l(y)

0< k(x,y) = k(y,z) < k.
< k(z,y) = k(y, ) P T

, (z,y) € (0,00)?, (1.5a)
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where

(1+a(z))z™, z>1.
As usual for coagulation-fragmentation equations, the analysis is performed in weighted Li-spaces,
which we introduce next. For r € R, we set

X = La(Oo0ha'da), fll = [ oI, Fe X,

and define the moment M,.(f) of order r of f by

M(f) = [t @) de,

0

() = { zi 7, z€(0.1), (1.5b)

so that || f]|x, = M.(|f]). We then define the following spaces, which are at the heart of our analysis,
namely

Ey:=X1N X, = Li1((0,00), (z + 2™)dx)
equipped with the norm || - |z, :== | - |lx, + || - llx,, and
Y = L ((0,00), £(z)dx) = X129, N L1 ((0,00), (1 + a(x))’(z + 2™)dx) (1.6)
with norm

Ifly = [ tls@lde. Fev.
recalling that the parameters (6y, 6, m) and the weight ¢ are defined in (1.5a) and (1.5b), respectively.
We next introduce the linear operator
Af =02f+ F(f), f € dom(A),

where
dom(A):={f € Ey : O’f € Ey, af € Ey, f(0) =0},
and we define the graph norm of f € dom(A) by

Flla = 1f o + 102 f 1m0 + laf e,
The operator A includes the linear terms on the right-hand side of (1.1a) (diffusion 4 fragmentation)

and generates an analytic semigroup in Fy [22]. We shall recall its properties later, wherever needed.
Setting
Ey = (dom(A), || ’ ||A)7
we finally introduce the complex interpolation spaces
E{ = [EO> El}g ’ 6 € (Oa ]-) ) (17)

and denote the corresponding norm by || - ||z.. The positive cone Ef of E is then

Ef ={feE; : f>0 ae in(0,00)}.
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Now, the coagulation-fragmentation equation with size diffusion (1.1) can be reformulated as the
semilinear Cauchy problem

%(t):Agb(t)%—lC(qb(t)), £>0,  60)=f, (1.8)

and we first prove that (1.8) is locally well-posed in E; for appropriate values of &.

Theorem 1.1. Suppose that the rate coefficients a, b, and k satisfy (1.2), (1.3), (1.4), and (1.5a)
with parameters 0 < 0y < 0 <1 and m > 1, and consider § € [0,1) with 20 < 1+ ¢&.

(a) Local Existence: Given f € Eg, the Cauchy problem (1.8) has a unique mazimal strong solution
¢ =0( f) € C[0,67(f)), Ee) N C((0,£7(f)), Er) N CH((0,£¥(f)), Eo)
with t7(f) € (0,00] such that, if £ < 0, then
lim 17 (1) ., = 0.

Moreover,

My (o(t) = Mi(f),  te[0,t7(f)). (1.9)

(b) Continuous Dependence: The mapping [(t, f) — ¢(t; f)] defines a semiflow on E.
(c) Positivity: If f € EF, then ¢(t; f) > 0 fort € [0,t7(f)).
(d) Global Existence Criterion: Let f € E¢. If there are 0 < to <T ANt (f) such that
up lp(t)lly < oo, (1.10)

to<t<TAt*(f

thent*(f) > T. In particular, t*(f) = oo if (1.10) holds true for arbitrary 0 < to < T'. Furthermore,
if there is K, > 0 such that

U(z)(y +y™) + Ly)(x + 2™)

0 < k(z,y) < K.
< k(z,9) < r+y+ (x+y)m

, (z,y) € (0,00)?, (1.11)

and
sup | ()] 2, < o0, T>0, (1.12)

0<t<TAtT(f
then t*(f) = oc.

A striking difference between Theorem 1.1 and similar results on coagulation-fragmentation equa-
tions (possibly with growth or decay, but without size diffusion) is the underlying functional frame-
work [1,8,9,12,25]. Indeed, coping with the coagulation term IC(¢) requires in general that ¢ belongs
to L1((0,00), (1+2™)dz), a property which is provided here by the diffusion when starting from the
smaller space Ej.
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Remark 1.2. Unfortunately, we do not have a precise characterization of the space E¢ for € € (0,1),
besides some embedding in a weighted Lq-space as in Lemma 2.2 below. Nevertheless, if 0 € (0,1/2),
then we can take & = 0 in Theorem 1.1, which then provides the well-posedness of (1.1) in Ey =
L1((0,00), (x + 2™)dx). In the same vein, the global existence criterion (1.12) only requires an a
priori estimate in the norm of Ey.

The proof of Theorem 1.1 relies on a more or less standard approach, involving time-weighted
spaces, see [33], [34, Chapter 4] (and, e.g., [5] for an application of this approach to the coagulation-
fragmentation equation with spatial diffusion). It strongly relies on the above mentioned fact that the
operator A generates a positive analytic semigroup in Ey, see [22, Theorem 1.1} and Proposition 2.1
below, and the Lipschitz continuity of the coagulation operator K in Y stemming from either (1.5a)
or (1.11). This approach is adapted to the present situation and allows one to consider initial values
in F¢ for £ < 6, bearing in mind that the coagulation term is not necessarily well-defined in that
space. We provide the proof of Theorem 1.1 in Section 2.

Let us collect a few comments on the assumptions (1.5a) and (1.11) on the coagulation kernel k.
(i) If there are o € (1/2,1] and K > 0 such that
k(z,y) < K(1+a(@)*(L+a(y)*,  (z,y) € (0,00), (1.13)

then k satisfies (1.5a) with 6y = 1/2, § = a;, and any m > 1. The assumption (1.13) is introduced in
[7,8] to study the local well-posedness of the coagulation-fragmentation equation (without diffusion),
see also [12].

(ii) Let k be a coagulation kernel satisfying (1.5a) with parameters (g, 0, m). Then it also satisfies
(1.5a) with parameters (6y, 0, m’) for any m' > m.

(iii) According to (1.5a), the coagulation kernel k may feature a singularity for small sizes. In
particular, given —1 < a < 0 < 3 < 1, the choice
k(z,y) = (2% +y*) (27 +¢7) . (2,y) € (0,00),

complies with (1.5a) for 6y = (1 — a)/2 > 1/2, provided that (y — y°(1 + a(y))™?) is bounded
on (1,00), the parameter m > 1 being arbitrary. This example includes Smoluchowski’s celebrated
coagulation kernel corresponding to f = —a = 1/3 [30,31].
(iv) It is easy to check that (1.11) implies (1.5a) with k., = 2K,.
(v) When 6, € [0,1/2], the assumption (1.11) implies that k € Lo ((0,1) x (1,00)). This excludes
coagulation kernels satisfying

k(r,y) = K[1+a(@)” + 1 +a)], (.)€ (0,00)?*. (1.14)

Such an assumption is known to guarantee global existence of classical solutions for the case without
size diffusion, see [7,12].

Building upon Theorem 1.1 (d), we supplement Theorem 1.1 with a global existence result for a
specific class of coagulation kernels.
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Theorem 1.3 (Global Existence). Suppose that the rate coefficients a, b, and k satisfy (1.2),
(1.3), (1.4), and (1.11) with parameters 0 < 6y < 6§ < 1 and m > 1 and consider £ € [0,1) with
20 < 1+&. Assume further that 6y € [0,1/2] and that there is ko > 0 such that

Koy) < ko [ a@) + (L a()] . (y) € (1oo)” (1.15)

Then t*(f) = oo for all f € Ef.

Observe that (1.15) is stronger than (1.11) for (z,y) € (1,00)? (and somehow corresponds to taking
m = 1in (1.11) and the definition (1.5b) of £). Guided by (1.12), the proof of Theorem 1.3 relies on
an a priori estimate in Ejy, which is derived in Section 3.

From now on, we assume that the rate coefficients a, b, and k satisfy (1.2), (1.3), (1.4), and (1.5a)
with fixed parameters 0 < 6y <0 <1 and m > 1.
2. WELL-POSEDNESS

2.1. Diffusion & Fragmentation. In view of (1.8) and according to the above discussion, we begin
with the linear terms on the right-hand side of (1.1a) and first recall the generation properties of A
in Fy established in [22].

Proposition 2.1. The operator A generates a positive analytic semigroup (U(t))i>o on Ey with
M, (U(t)f) = Mi(f), t>0, fekE. (2.1)
In addition, (U(t))e>0 is an analytic semigroup on E¢ for every & € (0,1).

Proof. The first statement in Proposition 2.1 follows from [22, Theorem 1.1] and implies the second
one, according to [3, Theorem 6] or [4, I.Theorem 2.1.3]. O

As already mentioned, the functional framework we shall work with involves the interpolation
spaces (E¢)ec(o,1), for which a simple characterization is not obvious to derive. Nevertheless, we
identify a weighted Li-space in which Ey embeds continuously.

Lemma 2.2. The embedding of the interpolation space Ey in the weighted Lq-space Y defined in
(1.6) is continuous.

Proof. Since
By Li((0,00), (1 + a(x))(z + 2™)dx)
and
[L1((0,00), (& + 2™)dx), L1 ((0,00), (1 4 a(x))(z + z™)dz)],,
= L1 ((0,00), (1 + a(x))’(z + 2™)dx) ,

it readily follows that
Ey = [Eo, Er], = L1((0,00), (1 + a(x))’(z + 2™)dz) .
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Next, recall from [22, Lemma 2.1] that £y — X, for r € (—1,1). Therefore,
Ep — [X1, X, ], = Xi4o0-1) » re(-11),
and the choice r = 1 — (26,/60) € (—1,1) completes the proof. O

We next derive some positivity properties for the semigroups generated by specific perturbations
of A on Ejy, which are required later on to establish the non-negativity of solutions to (1.1).

Lemma 2.3. Let v > 0 and

((x)
r+am’
where { is defined in (1.5b). Then Ay = A — V with dom(Ay) = dom(A) generates a positive
analytic semigroup on Fy.

Proof. Note that V := (f — V f) € L(Ep, Ey) due to Lemma 2.2. Since V' is thus A-bounded with
a zero A-bound and A generates an analytic semigroup on Ey, it follows from [16, Theorem I11.2.10]
that Ay with dom(Ay ) = dom(A) generates an analytic semigroup on Fj.

It remains to prove that this semigroup is positive. To this end, pick A > 0 sufficiently large and
g € Ey with ¢ < 0. Then there is u € dom(A) such that

A—A+V)u=g.
Multiplying this identity by zsign, (u(z)) and integrating over (0, c0) give

/000 (A +V(x))ug(z)de — /000 zsign, (u(z)) Pu(z) dz

V(z) =~ x>0,

= /Ooozvsigmr(u(a:)) F(u)(x) dx—l—/oooxg(z) sign, (u(z)) dz.

On the one hand, using (1.3) and Fubini’s theorem,

/OOO wsign, (u(z))F (u)(z) dz = /OOO x /:O aly) bz, y) sign, (u(z)) u(y) dydx
— /00 ra(r)uy(z)de

0
00 Y 00
< [T o [ sbpdidy - [ a0 use) e <o,
0 0 0
On the other hand,
—/ zsign, (u(z)) Ou(r) de > / Opuy(x)de =0
0 0

by Kato’s inequality [21, Lemma A] and the boundary condition «(0) = 0, the functions v and J,u
vanishing sufficiently rapidly at infinity by [22, Lemma 2.1]. Collecting these inequalities and using
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the non-positivity of g, we end up with

/OOO:L’ (A+V(z)) uy(z)dz <0.

Consequently, © < 0. We have thus shown that the operator Ay, = A — V is resolvent positive; that
is, the semigroup generated by Ay is positive. 0

2.2. Coagulation. We next focus on the coagulation term on the right-hand side of (1.1a) and
study the Lipschitz continuity of the coagulation operator K, noting that it is bilinear.

Lemma 2.4. The operator K belongs to L2(Y, Ey), the space Y being defined in (1.6), and

Mi(K(¢)) =0, ¢€Y. (2.2)
Furthermore, if k satisfies additionally (1.11), then
3K,
1K@, e < == (10lly 1ollmo + 1015 0lly) s (,0) € Y2, (2.3)

Proof. Given (v, ¢) € Y2, Fubini’s theorem and (1.5a) imply that

K Dl < 5 [ @™ [ ko =) o) 6 = )l dye
= [ @l [ ke low) dyae
<5 [ [ ren ey ) )] o) duds (2.4

<3 ([ romran) ([T awlowlan)

3k,
5 1]y | @lly

which proves the claim K € £%(Y, Ep). A classical computation based on Fubini’s theorem then
gives (2.2).

Assume next that k satisfies additionally (1.11). Then, for (1, ¢) € Y2, the estimate (2.4) entails

Ik Dl <5 [ [ k) oyt o) 100 o) dud

3K,
2

3K,

< 5 (Ilv el + 1]s lI9lly)

which completes the proof of Lemma 2.4. O

<

<

/ooo /ooo [£(@)(y +y™) + Uy)(z + 2™)] [ ()] |$(y)| dydz
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2.3. Proof of Theorem 1.1. Having established the above preliminary results, we are now in a
position to begin the proof of Theorem 1.1. Since we aim at handling initial values with mild
regularity, we introduce the following time-weighted spaces. Given T' > 0, a Banach space E, and
1 € R, we denote the Banach space of all functions u € C((0,T], E) such that (¢ — tfu(t)) is
bounded on (0,7] by BC,((0,T], E), equipped with the norm
u = |[ull Be,om,e) = sup {t*[[u(®)][s} -
te(0,T

We write C,((0,T], E) for the closed linear subspace thereof consisting of all v € BC,((0,T1], E)
satisfying additionally t*u(t) — 0 in E as t — 0. Note that BC,((0,T],E) — BC,((0,T],E) for
v < pu with

lull e, o,m,2) < T |lullze, (011.E) » u € BC,((0,T], E). (2.5)

We denote the open and closed balls of E centered at f € E and of radius R by Bg(f, R) and
Bz(f, R), respectively.

To start with, we analyze how the semigroup (U(t)):>o generated by A on Ej, see Proposition 2.1,
acts on C,((0,T], Ey). The subsequent Lemma 2.5 and Lemma 2.6 are more or less implicitly
contained in the proof of [34, Theorem 4.1] with the difference that domains of fractional powers are
used instead of interpolation spaces.

Lemma 2.5. Let 0 < & <n <1 with (§,n) # (0,1) and 0 < T < Ty. There is co(To,&,n) > 0 such
that, if f € E¢, then

Uf = (t=U®)f) € Cpe((0,T], B with  |Ufllc
Proof. Recall that there is ¢o(Tp, &, n) > 0 such that
" NU Ol eeze, ) + 10U e,y + AU em,) < co(To,&m), ¢ € (0,T], (2.6)

see [4, I.Lemma 5.1.3]. Thus, since (U(%));>o is a strongly continuous semigroup on £,, see Propo-
sition 2.1, it readily follows from (2.6) that

(t = U(t)f) € BC,—((0,T], E,) with  [|Ufllsc, co.11.2,) < co(To, &)l f &

for all f € E¢ and T € (0, Ty].
We next recall that E, is dense in E since [-,-]¢ is an admissible interpolation functor. Hence,
given € > 0, there is g € F,, such that

Cp—e((0,T],Ey) = < co(To. &) fl & -

3

||f_g||E5 < m-

Therefore, by (2.6),
U @) fllg, < U@ = 9)lle, + S NU[)glle,
< t"NU N e e lf = 9llge + U@ 20 l9)
<e+co(To,€m)|g] Entn_€>

E,
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so that, since n > &,

limsup t" ¢\ U(t) fs, < <.
t—0
We then let ¢ — 0 to complete the proof. O]

The next step is to elucidate the behavior of (U(t)):>o when involved in a convolution with respect
to time. To this end, given T'> 0 and w : (0,7] — Ep, we set

U x u(t) ::/OtU(t—s)u(s)ds, te (0,17,

whenever this integral makes sense.
Lemma 2.6. Consider (2n,v) € [0,1)? and 0 < T < Ty. Then
[(u,v) = U * K(u,v)] € L*(Cy((0,T), Ep), Coprr—1((0,T), E,)) (2.7)

and
[(u,v) = U * K(u,v)] € L>(BC((0,T], Eg), BC,_1((0,T], E,)) , (2.8)
where 0 is defined in (1.5) and the norms of the above bilinear form depend only on Ty, 1, and v.

Proof. Pick € [0,1) and u € BC,((0,T7, Ey). Let t € (0,T]. By (2.6),
t
1U % u(t)l e, < /0 Ut = 8) |0, [uls) 2, ds

t
< co(Ty, 0, ) / (t— s)s" ds [lull s, (0.5
0

= co(To, 0,1)t" " B(1 — v, 1 — 1) [|ul e, (0.1, 20) » (2.9)
where B denotes the Beta function. Therefore, since
1wl Bo,(0.0,20) < vl Be,(0,1,E0) »
we infer from (2.9) that
[u— Uxu] € L(BC,((0,T), Ey), BC,i4—1((0,T], E,)) . (2.10)

Assume then that v € C,((0,T], Ey). This property, along with (2.9), readily implies that U x u
belongs to C,,4,—1((0, 7], E,) and we conclude that

[u Uxu] € L(CL((0,T], Ey), Crr1((0,T], E,)) . (2.11)
Now, if (u,v) € (BC,((0,T], Eg))2 for some p € R, then Lemma 2.2 and Lemma 2.4 entail that,
for ¢t € (0,17,
21K (u(t), v(t)ll gy < 7K c2evm lu®) v @)y
< AlIK| e2vm0) [ull Be, .8, 1 B, (0.0,50) -
where ¢ is the norm of the continuous embedding of Ejy in Y, see Lemma 2.2. Consequently,
K(u,v) € BCy,((0,T7], Ep) . (2.12)
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Also, if u € C,((0,T1], Ey) or v € C,((0,T1], Ep), then

K(u,v) € Coy((0, 77, Ep) . (2.13)
We then combine (2.11) (with x4 = 2n) and (2.13) (with p = n) to derive (2.7), while (2.8) follows
from (2.10) (with p = 0) and (2.12) (with p = 0). O

We are now ready to provide the proof of Theorem 1.1.

Proof of Theorem 1.1. Step 1: Local Existence. Let Ty > 0 be arbitrary. We consider £ € [0, 1)
with 20 < 1+ ¢ and f € Eg, but handle the ranges £ € [0,6) and £ € [0,1) differently. In the
following, ¢ and (¢;);>2 denote positive constants depending only on 6y, 6, m, Ty, and €. Dependence
upon additional parameters will be indicated explicitly.

Assume first that £ € [0,0) and let T' € (0,7,]. We note that (2.7) (with 2n = 2(6 — ¢) < 1 and
v = 0) implies that,

[(u, 'U) — U % ’C(U, U)] € £2 (Cg_f((o, T], Eg), 039_25_1((0, T], Eg)) , (214)
with a norm depending only on 6, T, and £, while the constraint 20 < 1+ £ and (2.5) guarantee
039_25_1((0, T], Eg) — Cg_g((o, T], Eg) (2.15)

with norm bounded by T'+¢=%% Introducing
Zr = Cy—((0,T], Ep),
it follows from (2.14) and (2.15) that there is ¢o > 0 such that
U *K()llzr < 2T N7, € Zr, (2.16)
and
UK (8) =UxK@)llze < e T (I8l + [Wllze) 6= Yl (@0) € 22 (217)
Given R > | f| g, we choose T} = Ti(R) € (0, Ty] such that
4(1+ co(Tp, &, 0)R) e, T < 1,

the constant cy(7p, €, 0) being defined in Lemma 2.5, and infer from Lemma 2.5 (with n = 6) and the
choice of R that

||U.f||ZT1 < C()(TQ,f,H)R. (218)
We now define
F(¢) =Uf+UxK(¢),  ¢€Bg, (Uf1).
On the one hand, it follows from (2.16) and (2.18) that F'(¢) € Zr, and, by the choice of T7,
1E(9) = Uflizs, < UK @)z, < 2Ty N6 = Uf +UFll7,

S 62T11+£_29(]. + CO(T0> 67 9)R>2 S 1 )
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so that F(¢) € ]EZTI(Uf, 1). On the other hand, for (¢,) € (IE%ZTl(Uf, 1))2, we deduce from (2.17)
that

[F(¢) = F(¥)| 2y, = U * K(¢) — U * K (%) | 2y,
<TI0 21, + 110 20,) 16 = Pl 24,
< 26T (14 o(To, &, O)R) |6 — ¥z,

1
< 116 = ¥z, (2.19)
Consequently, F' is a strict contraction on B Zr, (Uf,1), so that Banach’s fixed point theorem yields
a unique fixed point ¢ = ¢(-; f) € ]I_BZTl (Uf,1) of F; that is, for t € (0,T1],
t

o(t) = (Uf+UxK(9) () =U®)f +/0 U(t —s) K(¢)(s)ds (2.20)

and ¢ is thus a mild solution to (1.8) in Ey on (0,7}]. From (2.5), (2.7) (with n =60 — § and v = &),
and the constraint 260 < 1 + &, we deduce that

U * K(¢) € 029—5—1((()’ Tl]’ ES) — CO((Oa T1]> EE) )

which — together with (2.20) and the continuity property Uf € C([0,T3], E¢) due to f € E¢ and

Proposition 2.1 — ensures that ¢ € C([0,T}], E¢). Moreover, for (fi, f2) € (]B%Eg((), R))2, the integral
formulation (2.20), along with Lemma 2.5 (with n = #) and (2.19), yields

[0(5 1) = 05 f)llzr, S NU = f)llzg, + U x K(¢(5 1)) = U K(0(5 f2)l 21,

< eo(To, & Ol fs — ollme + 1005 £1) = 0 o),
and thus
[o(5 f1) — (s fo)ll 2z, < 200(T0, &, 0) f1 — follm - (2.21)
Using again the embedding Cog_¢_1((0, T1], E¢) < Co((0, 1], E¢), see (2.5), it follows from Proposi-
tion 2.1, (2.7) (with n =0 — & and v = £), (2.20), and (2.21) that
19(5 f1) — o5 f)lleqom. B

< NUCH = Flleqorze + U K((5 1) = Ux K(6(5 f2))llooco.m),2)

<cllfi = follme +c(loC; fllze, + 1160; fallzr )6 (5 f1) — 65 fo)ll 2,

< CHfl - f2HE§ :

This estimate entails local uniqueness of solutions to (1.8) and we can then extend ¢(-; f) to a unique
mild solution on a maximal interval of existence [0,¢1(f)) by classical arguments.
Finally, the conservation of mass stated in (1.9) is a consequence of (2.1), (2.2), and (2.20).

For the case f € E¢ with £ € [0, 1), one proceeds as above but performs the fixed point argument
for F'in C([0,T1], E¢) (instead of Z7,) with the help of (2.8) (instead of (2.7)).
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Step 2: Regularity. Given ¢ € [0,1) with 20 < 1+¢ and f € E¢, we now check that ¢ = ¢(+; f) is a
classical solution to (1.8) in Ey on (0,t.(f)). To this end, let v € (max{f,£},1) and T € (0,¢%(f)).
If € € [0,0), then ¢ € Cy_¢((0,T], Ep). Hence, Lemma 2.5 (with n = v) and (2.7) (with n = 6 — ¢)
ensure that Uf € C,_¢((0,7], E,) and U x K(¢) € Co—e)+,-1((0,T], E,), respectively. Similarly, if
€ €160,1), then ¢ € C([0,T], Ey) and it follows from Lemma 2.5 (with n = v) and from (2.8) that
Uf € C,_e((0,T], E,) and U * K(¢) € C,_1((0,T7], E,), respectively. In both cases, since T' < t*(f)
is arbitrary, we then deduce from (2.20) that
¢ € C((0,t7(f)), E) -
Next, given € € (0,t7(f)), we define ¢.(-) := ¢(c + -) and
he == K(¢2) € C([0,£7(f) — &), Eo),

the latter being a consequence of Lemma 2.2, Lemma 2.4, and the regularity of ¢. According to
(2.20), ¢. is the unique mild solution in Ej to the linear problem

o) = AG) T h(t), tE[0E () —0),  60)= () € B,

so that ¢. € C"79([0,t7(f) — €), Ey) by [4, [L. Theorem 5.3.1]. This last property, along with
Lemma 2.2 and Lemma 2.4, entails that

he € C"7°([0,£7(f) — €), Eo) ,
and [4, I1.Theorem 1.2.1] implies that the mild solution ¢. is actually a strong solution with
¢ € CH(0,£7(f) =€), Eo) N C((0,7(f) =€), En).
As e € (0,t7(f)) is arbitrary, we conclude that ¢ satisfies
¢ € CH((0,£7(f)), Eo) N C((0,£7(f)), En),
and is thus a strong solution to (1.8) on (0,¢7(f)).

Step 3: Continuous Dependence. Let fy € E¢ and ¢ty € (0,t%(fo)) be arbitrary. We fix
t. € (to,t"(fo)) and R > 0 such that ¢([0,%.]; fo) C Bg/(fo,R). By Step 1, there are T} =
Ti(2R + || follz;) > 0 and k¢ > 1 such that

Ty <t*(f) forany f € Bg/(fo,2R) (2.22)

and
16(t; fr) = 6(t; f)llze < wollfs = follee, t€[0,Th],  (fi, f2) € (Be (fo, 23))2- (2.23)
Let N; € N\ {0} be such that (N; — 1)T} < t, < NyT7. We claim that there exists kg > 1 such that

(@) t. <t*(f1) for each f; € B, (fo, Rrg™™),
(8) llot; fr) = o(t; fo)llg < kollfr — follg, for 0 <t <t and f1 € By, (fo, Rrg ™).
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Indeed, let fi € Bg, (fo, R/i(l]_Nl) C Bg, (fO,R). Either ¢, < T (i.e., Ny = 1) and the properties («)
and () follow from (2.22) and (2.23). Or T < t,, from which we deduce that Ny > 2 and ¢(1}; fy) €
Bg, (fo, R). Consequently, by (2.23),

19(T1; f1) = follee < |6(Th; f1) — ¢(Th; fo)llge + 1|9(T; fo) — fol &
< kollfi — follp. + R < Reg ™ + R< 2R,
so that ¢(T1; f1) € Bg(fo,2R). Recalling (2.22), one has T} < t*(¢(Ty; f;)) for i = 0,1, while
uniqueness of solutions to (1.8) entails that ¢(t; ¢(11; fi)) = ¢(t + Th; f;) for 0 <t < Ty and i =0, 1.
An application of (2.23) then gives
16(t + T1; f1) — (t + T1; fo)ll e < wolld(Th; f1) — ¢(T1; fo)llee < wallfr — foll e

for t € [0,T}]. If N; = 2, then the properties () and () are proved with ky = k2. Otherwise, we
proceed by induction to deduce («) and (/) after Ny — 1 iterations. In particular, the property (a)
implies that (0,%.) x Bg, (fo, R/@(l)_Nl) is a neighborhood of (tg, fy) in

D:={tf): 0<t<t(f), f € Ee};

that is, D is open in RT x E¢. Owing to this feature and (/), it is now immediate that the map
¢ € C(D, E¢) defines a semiflow in E.

Step 4: Global Existence Criterion. Let f € E, and consider 0 < ty < T such that ¢, < t7(f)
and the corresponding solution ¢ = ¢(-; f) to (1.8) satisfies

sup  |lo(t)|ly < oo (2.24)
to<t<TAtT(f)

Assume for contradiction that t*(f) < 7. Lemma 2.4 and (2.24) then entail that
IK(@()lle < Mo, to < s <t"(f),
for some My > 0. We readily obtain from (2.6) and (2.20) that, for t € [to, tT(f)),

let) |z < Ut = to)o(to) || e, + /tt 1U(t = )K() (5| ds

< co(To, &, &)l o (to)l| e + Co(To,O,O/ (t = 5)"I1K()(5) ]|, ds

to

< (T, &, )l (o)l &, + %—?MO

Step 1 now implies that there is 77 = T1(Ry) > 0 such that ¢ exists at least on [s,s + T3] for
every ty < s < t7(f), contradicting the maximality of t*(f). Consequently, ¢t*(f) > T as claimed
and (1.10) is proved.

Moreover, if (1.11) and (1.12) are valid, then it follows from Lemma 2.2 and Lemma 2.4 that, for
any T' > 0, there is M (T") > 0 such that

IK(G(E) e < M(T)l¢(t)llE,, 0 <t <TAE(f).

Ty ¢ = Ry.
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Combining this estimate with (2.6) and (2.20), we find, for ¢ € (0,7 At*(f)),

le@)lz, < NU@)fllgs + /Ot 1U(t = s)K(¢)(s)] , ds

< co(T,0,00t™" || flleo + Co(T7079)M(T)/O (t =) llo(s)ll, ds

We then apply the singular Gronwall inequality, see [4, II.Theorem 3.3.1] or [20, Lemma 7.1.1] to
conclude that ¢ satisfies (1.10) (with any ¢, € (0,7 AtT(f))). Consequently, t™(f) > T and, as
T > 0 is arbitrary, t*(f) = oo.

Step 5: Positivity. We finally provide a proof of the non-negativity of solutions to (1.8) emanating
from non-negative initial values. To this end, let us first note that (1.5a) and Lemma 2.2 imply that,
for v € E,

((x)l(y)

Tk d Tk d
o< [Thaputdrs [ ro )y
12
<kl =
< ellile -0 > 0.

Assume first that the initial value f belongs to E; and fix T' € (0,¢%(f)). By Step 1,

¢ =o(f) € C([0,£7(f)), Ep)
and we may pick R > ||¢||z.(0,1),5,) Setting
((x)
T+ am
the above upper bound entails that, for ¢ € Bg, (0, R) N E; and x € (0, 00),

Vi + K@) () > (Vi) () — d(x) / b)) dy > 0.

Consider now the Cauchy problem

%:AvarlC(w)Jrvw, t>0, »(0)=f, (2.25)

with Ay = A — V. Since Ay generates a positive analytic semigroup on Ej according to Lemma 2.3
and

V(z) :=c3R

, >0,

Vil < esBIUlly, veY,
we may proceed as in Step 1 (with & = 6) to obtain a unique mild solution ¢ € C([0,7}], Ep)
to (2.25) for some Ty > 0, which satisfies additionally ¥(t) € E; for t € [0,T1]. Clearly, ¥ = ¢
on 0,7 A Ti] by uniqueness of mild solutions to (1.8), and we iterate this argument to show that
o(t) € By for t € [0,T]. Since T < t*(f), the proof is complete for initial values in E; .
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Finally, the just established non-negativity extends to arbitrary initial values in Egr with £ €
(0,0) by a density argument, thanks to the continuous dependence of ¢(-; f) on the initial value f
established in Step 3. O

3. GLOBAL EXISTENCE

In this section, the rate coefficients a, b, and k are assumed to satisfy (1.2), (1.3), (1.4), (1.11),
and (1.13) with parameters 0 < 6y < 0 < 1, 6, € [0,1/2], and m > 1. We recall that (1.11) implies
that k satisfies also (1.5a) with k., = 2K,. Throughout this section, x and (k;);>; denote positive
constants depending only on a, b, k, 6y, and 6. Dependence upon additional parameters will be
indicated explicitly.

Let r > 1. We first recall that, owing to (1.4),

1 Yy

0, := inf {1 - —/ x"b(x,y) dz} € (0,1), (3.1)
y>0 Y Jo

with 8, € [0y, 1) for r > 2 and 6, € [1 — (1 — d2)"" ', 1) for r € (1,2), see [11, Theorem 5.1.47]. We

next define the weight
x,
2

r—3

x €0,1],
w,(x) =

"+ x, x€(l00),

and notice that w, € C*([0,00))NC?((0,00)\{1}) is nonnegative and increasing on [0, 0c). Moreover,
x+a"
2

We now estimate how w, acts on the three mechanisms (fragmentation, diffusion, and coagulation)
involved in (1.1) and begin with the contribution of the fragmentation term.

Lemma 3.1. Consider ¢ € E{ and r € (1,m]. Then
/ wy () F () (z)de < —5r/ z"a(x)(x) dx+/ za(x)y(x)de.
0 1 1
Proof. Owing to the definition of w,.,

[wiwrewar= 222 [Cawew [ - [ e as] a

—/loo a(y) (y”r T;By) Y(y) dy
r—1

2 /100 a(y)v(y) /01 2*b(z,y) dady

+ /100 a(y)(y) /1y (93 +=

<wp(x)+re, w.(r) <z +rze, z € (0,00). (3.2)

3:17) b(x,y)dzdy .
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By (1.3), , ,
/ $3b($,y)dx§y2/ zb(z,y)dz < y°, y >0,
0 0

which, together with the constraint » > 1 and the non-negativity of v, implies that the first term
on the right-hand side of the above identity is non-positive. Consequently, using once more (1.3), as
well as (3.1),

| w@row - [Cawyemar-"50 [T awe) [ sy

[ ) [ ey avay
[ atwut) [ b sy~ [t [ b, y) dady

— [ et {y - (ot dx} dy
/Ooa »(y / (Tglx?’—T;:))x—xr)b(:c,y)dxdy
< —0, /ooa dy
/

o r—14 r—3
1 a(y /< 5t~ :)s)b(x,y)dxdy.

Since r > 1, another use of (1.3) gives

N 1
/ (r 1:83_7" 393)5(93 y)dIS/xb(aj,y)dey, y>1,
0 0

_|_

+

2 2
which completes the proof. 0J

We now turn to the contribution of the diffusion term.

Lemma 3.2. Consider ) € Ey and r € (1,m]. Then
- [T wweewar = s - [T v as
Proof. First, recalling that
— [Tama. = [ G-ofmd,  ae 000,

by [22, Lemma 2.1], the properties ¢ € E; and r € (1, m] ensure that

i o (2)0,0(0)| < (1+7) Jim [ 3/108w(o)] dy =0
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and

iy [0, () (o) <7 Jim [y (145 IOl dy = 0.

T—00

Therefore, since w, € C'([0, 00)) with w,(0) = d,w,(0) = 0,
- [ u@avw o = - @ov@] "+ @] - [ ewe e i
— 3(r—1) /01 w(x) dz — r(r — 1) /loo 2 2(x) de
> 30 My (1) — 12 / () da

1

z=0

as claimed. O

We finally estimate the contribution of the nonlinear coagulation term which is, without much
surprise, harder to handle.

Lemma 3.3. Consider ¢ € Ef and r € (1,m]. Then

| @R @) de < ) (M0 + Misio-a, @) [ 271+ alo) o) da
+ K1 (r) My (W .
Proof. A standard computation gives

| wrw@ e =5 [ [Tt ) - o) - o k) dyde,

and we proceed differently for the contributions of large sizes, of small sizes, and the interactions
between small and large sizes. We start with the former and infer from (1.15) and [12, Lemma 7.4.4]
that

5 | [ lwte ) wnle) = w0k o)) dydo
! / N / @+ u) - o -y ke ye@)b () dyds
<228 [T [T ey la) dyde

r+1 2 l.2yr+1 ,
< max{r,2" — 2}k0/ / [ CESE (x nwnE (14 a(x))’Y(x)Y(y) dyde

<2h [ [ v a0 (0 a) o) o) dyde.
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At this point, either r € (1, 2] and
B2k [ [Tyl (4 @) b)) dyds
1 1
< 2y My (1) / 2 (1+ a(2))’ () dz (3.32)

1

Or r > 2 and it follows from the basic inequality
(e +y) P <22@ Py ), (2,y) € (0,00)%,
that

I < 2k / N / Ty 22y + 2y )] (1 @) (e)(y) dyde
< 271, / N / Ty ety )] (1t al@) (@) () dyds
< A"koM,_1(2)) /1 h 2" (1+ a(z))?(r) dr. (3.3b)

We now study the contribution involving only small sizes. To this end, we observe that
O*w,(2) < ky(r)z fora.a. ze€(0,2)
with k() == 7(r + 3)20~3)+ 5o that, for (z,y) € (0,1)2,
z ry
wy(x+y) —w(x) —w.(y) = / / O*w, (z, +y,) dyuda, < ko(r)zy(z +y).
Therefore, using also (1.5a),

/ / (& + ) — wp () — w, )]k, y) (@) (y) dydz

fi2

/0 /0 zy(x + y)k(, y)(x)d(y) dyde

< ro(r)k / / g TV ) dyda

< ro(r)ks ( /0 g2y () dx)2 |

Since 0 € [0,1/2], we have 2272 < z for x € (0,1) and conclude that

Iy < ko (r)k My (V). (3.4)
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We finally estimate the contribution to coagulation mixing small and large sizes.
owing to the symmetry of k,

- % /100 /0 [wi(z 4+ y) — we(x) — we(y)]k(z, y)o(2)(y) dyde
+ % /0 /lw[wr(a: +y) — wp(x) —we(y)]k(z, y)P(x)(y) dyde
- /0 /100 [wr (2 +y) = we(x) = we(Y)]k(2, y)¢(2)(y) dyda .

Since
, , =3 r—1
wp( +y) —w(0) —w,(y) = (@ +y)" =y + ——v - 2 z?
3
<(z+y) 5
r 'y + xy"
< max{r,2" —2}——— 4 rzx
r+vy

In that case,

for (z,y) € (0,1) x (1,00) by [12, Lemma 7.4.4], we deduce from (1.5a) and the above inequality

I3 <2k / / (x yraoy | x) it a<y))0ymw(x)¢(y) dydx

T4y r+y+(x+y)m
<ok, / / (2“”“;’ ) 201+ a(y)) (@) (y) dyde.

Recalling that 6, € [0, 1/2], we further obtain

I, < 2k, /O /1 ey (14 aly)b()ly) dyda

< 22 M, (1) / Ty aly)(y) dy.

1

Since
/ w, ()W) (2) dz = T + I + Iy
0

we collect (3.3), (3.4), and (3.5) to complete the proof of Lemma 3.3.

(3.5)

O

Collecting the outcome of Lemma 3.1, Lemma 3.2, and Lemma 3.3 leads us to the following

estimate.



COAGULATION-FRAGMENTATION EQUATION WITH SIZE DIFFUSION 21

Lemma 3.4. Consider ) € Ey and r € (1,m]. Then
/0 "y (2) [A(2) + K(@)()] da
< ralr) (14 My () + Misg_ay, () /0" (1 2000 + [ e daz) ,

recalling that 6 is defined in (1.5).

Proof. We infer from Lemma 3.1, Lemma 3.2, and Lemma 3.3 that
| @) 80(@) + ) @) do
0
<5, / 2 alz)(x) dz + / ra(z)u(z) de
1 1

o (3.6)
+ 3r My () + 1 / " %p(r) do
1
+0(r) (M(0) + Miso, () [ (14 al@) () do + (ML)
1
On the one hand, it follows from (1.2) that, with R~ := max{1,2r/4,},
[e'e) R, 1 [e’e] .
| @) < ol [ v e+ g [ e a
< K(r)My(¢) + %/ 2 a(x)(r) dz (3.7)
1
and . .
/ 2" (x) dr < / T2 (z) de < My gy, (V) (3.8)
1 1

On the other hand, we infer from Young’s inequality that
(1) (Va(0) + Mirr () [ (1 o)) ula) do
< (1) (V) + Misieoa, () [ (o) do
£ 1(0) () + Misa, () [ a%alo) (o) do
< (1) (Va(6) + Misie-a, () [ (o) do
+ % /1 Y a(a)(x) da
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0/(1-0) 00
(3) Hl(T)l/(l_e) (M1(¢) +M1+(r—2)+ (¢))1/(1—9)/ xr¢(x) da
1

< / 2" a(x) () dz + k(r) (1 4+ My(¥) + My g, (1)) / T ()

1
Combining (3.6), (3.7), (3.8), and the above inequality leads us to

/0 " (@) (A (e) + K() (2)] da

< K(r) (1 + M () + M1+(r—2)+(¢))1/(1_9) (1 + /100 z"p(x) d:c) )

We finally use (3.2) to complete the proof. O

To finish off the proof of Theorem 1.3, we shall use Lemma 3.4 to derive time-dependent bounds
on the solutions to (1.1) in Ey. Bearing in mind that the first moment of solutions to (1.1) does not
vary with time according to (1.9), it is then sufficient to obtain estimates in L;((0, 00), w,(z)dx).
Observing that the right-side of the inequality in Lemma 3.4 depends linearly on ¢ when r € (1, 2], a
feature which is not available when r > 2, an application of Lemma 3.4 will only provide an estimate
in Xin{m,2} in a first step. As this is not sufficient to conclude when m > 2, we shall use an iterative
procedure as in [7] in that case.

Proof of Theorem 1.3: m € (1,2]. Let £ € [0,1) with 20 < 1+ £ and consider f € E; According
to Theorem 1.1, there is a unique classical solution ¢ = ¢(-; f) to (1.1) defined on [0,¢%(f)) and
satisfying

My(o(t) = Mi(f) < I fllge,  tE0,£7(f)). (3.9)
Let T > 0 and consider t € (0,7 At*(f)). Then ¢(t) € E; by Theorem 1.1 and we infer from (1.1),
Lemma 3.4 with 7 = m, and (3.9) that
d [ee) oo
G [ @t de < sl (14 [ wn(@ottnar)

Integrating the above differential inequality and using (3.2) give

/Ooowm( Vo(t, ) dr < k(|| £l z,)e 170 <1+/0°°wm($)f(x) dx)

< w([| fll )™M= (14 ml| £ ,)
for t € (0,7 AtT(f)); that is, thanks to (3.2) and (3.9),

lo@®)llz < 2/00 (Wi () +mz) p(t, z) dz < k(|| ]| ,)e 120"
0
for t € (0,7 AtT(f)). We now infer from Theorem 1.1 (d) that ¢*(f) = oo. 0

To reach higher values of m, we proceed along the lines of [7] and employ an iterative method.
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Proof of Theorem 1.3: m > 2. Keeping the notation used in the proof of Theorem 1.3 for m € (1, 2],
we introduce

w(T):=  sup /OO(:E +2")p(t, z) dz € (0, 0], T>0.
))J0

te[0,TAtH(f

We first perform the same computation as in the previous proof with m = 2 to obtain that
pe(T) < oo, T>0. (3.10)
We next take r € (2, m] and claim that, for each T' > 0,
pr—1(T) <00 = p.(T) < 0. (3.11)

Thus suppose that p,—1(7T") < oo for some 7' > 0. We then infer from Lemma 3.4, (3.9), and (3.11)
that, for t € (0,7 AtT(f)),

d [e.e]

T i w,(x)o(t, ) dz

< ra(r) (14 Mi(9(1)) + Myyr_ay, (6(1))) (1 L ML((0) + / " wn(@)é(t,7) dx)
< kia(r) (1+ My(f) + My (6(2))) /07 (1 + M(f) + / " (2)d(t, 2) d”f)

< (|| £l o) (1 4 prra (1)) (1 " /OOO w, ()¢ (t, ) d”f) ‘

After integrating with respect to time and using (3.2), we end up with

1/(1-0),
)

/ (@ + 2")(t, x) dx < w(r, || f|| g,) eI Imo) O rpr -1 (D) te (0,7 AtH(S)).
0

Consequently, recalling that p,_1(7") < oo,
wr(T) < o0,

and (3.11) is proved.

We now introduce 7; := m — |m] +i for 1 < ¢ < [m| and note that r; € [1,2]. We then deduce
from (3.9) and (3.10) that wu,, (T) < oo for all T > 0. We next apply (3.11) recursively to obtain
that u,,(T) < oo for all 7> 0 and 1 <4 < |m]. In particular, yi,(T) = ., (T) < oo for all T > 0
and we have established (1.12), thereby completing the proof. O
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