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ABSTRACT. In this paper we revisit the notion of grouped dispersal that have been introduced by Soubeyrand
and co-authors [15] to model the simultaneous (and hence dependent) dispersal of several propagules from a
single source in a homogeneous environment. We built a time continuous measure valued process that takes
into account the main feature of a grouped dispersal and derive its infinitesimal generator. To cope with the
mutligeneration aspect associated to the demography we introduce two types of propagules in the description of
the population which is one of the main innovations here. We also provide a rigorous description of the process
and its generator. We derive as well, some large population asymptotics of the process unveilling the degenerate
ultra parabolic system of PDE satisfied by the density of population. Finally, we also show that such a PDE
system has a non-trivial solution which is unique in a certain functional space.

1. INTRODUCTION

The notion of grouped dispersal has been introduced to analyse situations where several entities move or are
moved together from one location to another one. This dispersal mechanism has been studied from an ecological
perspective mainly for animals, e.g. juvenile tarantulas [I1] and female viscachas [2], and for seeds eaten and
transported by large mammals [7, [I7] or birds [10]. It also appears in epidemiological contexts to understand
the creation of multiple secondary foci of infection of airborne pathogens [I5]. In particular, [I5] proposes
a mechanical description of this process assuming a hierarchical structure of dependence on the “propagules”
transport.

Namely, the Grouped Dispersal Model, GDM for short, introduced in [I5] relies on the following assumptions:

(1) The numbers of propagules in each new group are independently generated from a counting distribution.

(2) The barycenters of groups are independently transported according to a dispersal kernel.

(3) Within each group, propagules follow independent Brownian motions, which are centered around the
respective group barycenter.

(4) Each Brownian motion, representing the trajectory of a propagule, is stopped at a stopping time propor-
tional to the distance between the source and the deposit location of the group’s barycenter.

Starting with an initial source at 0, the above assumptions lead to consider a time discrete process where
the numbers of groups and propagules by group are generated randomly with some prescribed law and that the
position of the deposited propagule satisfies

Xjn = Xj + Bjn (V|| X)),

where X is the location of the barycenter of the group j, X, is the location of the n-th propagule of the group
j and Bj, is a Brownian motion followed by the propagule. The stopping time is proportional to the distance
of the barycenter ||X;| by a uniform constant factor v, such that the spatial extent of the final locations of the
grouped propagules increases with the travelled distance.

E-mail address: mario.ayala@tum.de, jerome.coville@inrae.fr, samuel.soubeyrand@inrae.fr.
Part of this work was done while M. Ayala was at INRAE supported by the project ARCHIV of the Agence Nationale de la
Recherche (ANR-18-CE32-0004).
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This formulation allows the formation of patchy patterns with the existence of secondary foci compatible with
observed data. However, the resulting multigeneration process induces some additional constrains: in particular,
all the propagules become sources at once, which prevents a natural identification of a continuous time version
of the GDM process, and as well, makes difficult the derivation of large population asymptotics.

In fact, due to these constrains, only preliminary modelling studies of grouped dispersal and its consequences
have been carried out in the literature. For instance, the conditions under which grouped dispersal might confer
an evolutionary advantage and be selected are investigated numerically in [I6] while the question of how effi-
cient/evolutionary advantageous grouped dispersal is in the presence of an Allee effect is discussed using an ad
hoc meta-population model in [I3]. Further questions regarding the specificity of the spatial or spatio-temporal
population distributions/patterns generated by grouped dispersal with respect to those generated by independent
dispersal, are addressed, respectively, in [I5] for homogeneous environments and in [14] for heterogeneous envi-
ronments. These preliminary studies have raised many important questions that, up to our knowledge, remain
unanswered in the context of a large population regime, largely due to the lack of suitable analytical tools.

In this article, we revisit the notion of grouped dispersal, and propose new modelling tools that in a sense
generalise the approach and stochastic process defined in [15], and may allow us to investigate (more thoroughly
and conveniently) some of the questions listed above. In particular, our aim is to set up a flexible approach
describing continuous time group dispersal of particles for which large population asymptotics can be easily
derived, and that can also be extended to the description of the movement of a broader variety of geometric
objects, e.g. disks, cylinders [14]. To this end, we use the methodology introduced in [5], and in subsequent
works ([4, 3L [§]), to build a measure-valued stochastic model representing the dynamics of the particles. This
modelling framework offers significant advantages. The resulting measure-valued stochastic process is well-
suited for computer simulations, enabling detailed and scalable analysis. Additionally, the framework opens the
possibility of bringing mathematical tools from statistical mechanics, such as large deviation principles (LDP)
or meta-stability techniques, facilitating rigorous analysis of the system’s probabilistic structure. This dual
capability of simulation and analytical tractability makes the framework a powerful tool for exploring a wide
range of ecological and evolutionary dynamics, as the ones described above. We take advantage of these features
and establish some large population asymptotics of the constructed measure value GDM stochastic process and
give a proper analysis of the ultra parabolic PDE system obtained.

Grouped dispersal Model. Unlike the GDM of [I5], which assumes indistinguishable particles that are sources
of other particles and also can travel, in order to make sense to a continuous-time measure-valued version of
the GDM model we introduce two populations denoted by v,(t) and v,(t). These two populations represent
respectively a population of seeds that travels through space, and a population of plants that become new
sources of seeds. We assume that these two populations live in the spatial domain X which is the closure of an
open connected subset X of R? for some d > 1. Working as in [5, 4] 3, [§], let us introduce for a Polish space
X the notation M, (X) denoting the space of finite point measures on X endowed with the topology of weak
convergence, and let us represent then the populations v,(t) and v,(t) as finite point measures on the adequate
Polish spaces as follows.

First, let us consider the population of plants 1,(¢t) which we simply represent by means of a finite point
measure on X. That is for ¢ > 0, the measure is given by

N (t

)
Vp(t) = Z 5Ii(t)7
=1

where

Ny(t) = [ 1 m(0)de)

x
is the total number of plants, and

(w1(t), .. zn,@)(t) € XN (®)

corresponds to an arbitrary ordering of the N, (¢) positions (the positions of plants are fixed).
Similarly, we represent the population of seeds v (t) by means of a finite point measure, but this time on the
product space X x X

N.(t)

vs(t) = D Syt)zi o)
i=1



GROUP DISPERSAL MODELLING REVISITED 3

where N;(t) denotes the total number of seeds at time ¢, and for a seed ¢ the first coordinate, y;(t) represents
the location of its parent plant (which is fixed in time) and the second coordinate, z;(t) denotes the location of
the seed at time ¢.

In addition to this point measure description, we also require that the evolution of these measures results from
the following rules:

i): The groups of seeds generated by a plant are independently generated at exponentially distributed
random times, and the number of seeds in a new group is generated according to a counting distribution
p: NU{0} — [0,1].

ii): The barycenters of the groups at time zero after release are set according to a dispersal kernel D: X' x
X — R. Barycenters work as the initial position in space of a newly generated group of seeds. Here
we can think that for a given position z € X, the deposit location of the barycenter is drawn from a
probability distribution with density D(x,y) with respect to some measure D(dy) on X.

iii): Within each group, seeds follow independent It&’s diffusions with infinitesimal generator L given by:

(1) Lofw) = a(v) - Vo(w) + “2 Ag().
where ¢ : X — R is an element of one of the following domains:

(1.2) D,(L)={$p€C*(X):Vo(y) - 7=0, VyeodX},
or

(1.3) Dy(L)={¢ €C*(X): ¢(y) =0, VyecoXx}.

Notice that the first domain D, encodes diffusion of seeds with normal reflection in the boundary of &,
while the second represents killing of seeds when touching the boundary. Moreover, we also consider the
possibility of X being the whole R%, in which case the boundary condition on the domain is omitted.

iv): Each diffusion, representing the trajectory of a seed currently alive, is independently of each other and
stopped at an exponentially distributed random time of a given parameter function A (for example with
mean proportional to the distance between the source and the deposit location of the group’s barycenter).
At the stopping time, the seed is assumed to mature and become a new plant with fixed position being
equal to the position of the mother seed at the time of maturity.

Infinitesimal generator. Let us consider the M (X) x M (X?)-valued process
{vy:t >0} ={(rp(t),vs(t)) : t > 0}.
The evolution of this process can be described in terms of the infinitesimal generator:

LF(v) = LEs(1p,13),
= [ M) (Fay 8,000 = 82) = Pl )] v ()

X
+ 3 4(w) / D(2,y) [Fp(ps s + 560y) — o, )] dyvy(d)
reN X2

wy ([ reotomtina) or (o) + ([ DRS00 Pl 2P0,

where:

(1'5) F¢<V) = F¢<VP7VS) = F<<¢payp>><¢myp>)v
for F € C*(R%R), and a pair of functions ¢ := {¢,, ¢s} being such that:

® ¢, is measurable for a € {p, s}.
e For every y € X, ¢5(y, ) : X = R is in the domain D,(L) for ¢ € {r, k}.

Remark 1. Thereafter, whenever we need to refer to a particular choice of cylindrical function we will just need
to specify the choice of F' and the pair ¢ = {¢,, ¢s}. Moreover, for such ¢ we introduce the additional notation

(1'6) <¢v V> = <¢pv V;D>?? + <¢Sa Vs>2?2a

where v = (vp, vs).

Each of the terms on the RHS of (1.4) corresponds to a type of event in the dynamics:
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e The first term corresponds to maturation of seeds to become plants. This happens at rate A(z, y), where
x € X is the location of the seed that produced this seed, and y € X is the current position of the seed
undergoing maturation.

e The second terms corresponds to the release of a group of k new seeds, which are displaced from their
mother plant’s position x € X to a new position y € X according to the displacement kernel D.

e The last two terms correspond to the diffusion of seeds. They come from an application of It6’s formula
to integrals of the finite point measure vs. See for example [4].

Describing the dynamics in terms of the infinitesimal generator ([L.4) is non-rigorous and requires some extra
effort to verify that the process it represents is indeed well-defined. In particular we need the following assumption:
Assumption 1. The model parameters are as follows:

(1) The counting distribution ¢: N — R, has finite first and second moments, i.e.:

(17) i =3 gl < o0,

KEN
and
(1.8) Vi = Z q(r)K? < oo.
KEN

(2) The dispersal kernel D(z,y) is of compact support in its second argument. Moreover, it is a probability
density with respect to some measure D on X. o
(3) There exists A > 0 such that the diffusion stopping rate A: X x X — R is uniformly bounded:

sup  A(@,y) =: X < 0.
(z,y)€X?

We refer to the Appendix for a rigorous description of the processes in terms of Poisson point measures.

Main Results. Before stating our main result, the following theorem verifies that indeed we have a process
which is well-defined.

Theorem 1.1. Let vy = (1,(0),v5(0)) be such that we have:

(1.9) E ((1,v0)) < oo,
where
(1.10) (1,v0) :/Xlz/p(())(dfc)—l—/XQluS(O)(dx,dy).

en, under Assumption |1, part 1), the process (V¢ = (vp(t),vs(t) : t > 0) satisfies:
Th der A tion |1 t 1), th >0 p(t t):t>0 ti

te[0,T)

(1.11) E( sup (171/t>> < 0.

In particular, we also have that the process vy is well-defined.

For a proof we refer to the Appendix, where we proved for higher-order moments, and where we also
showed that the dynamics of the process (v;);>0 indeed corresponds to the one described by the infinitesimal
generator L.

Our first main result concerns the derivation of scaling limits for the joint populations of plants and seeds.
In order to derive this result, we introduce a rescaling parameter K which will tend to infinity. This parameter
represents the order of the size of the populations and it is used to rescale our populations as follows:

AR 1 N=®
K K
(1.12) vy (1) = 2 ;:1 Ouy(n)y and v (8) = 7 ;Zlf O ()3 (1)

where we consider the processes 1/;( and v as taking values on the spaces 7 My (X) and 7= M (X?) respectively.

Additionally, we assume that the model parameters also depend on the scaling parameter K as follows:

(1.13) Me(,y) = A y)  and Dig(a,y) = 2Dz, y),

where A and D satisfy Assumption [f}
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The rescaling (1.12)) can be interpreted as saying that the initial populations of plants and seeds are roughly
of the same order, namely the order K. To make this idea more precise we assume that at time zero a law of
large numbers is satisfied:

Assumption 2. Assume that the sequence of measures {1/0 )}K>1 ={(y, (K)(O), 0 (0))}i>1 converges weakly

to a deterministic measure £(0) = (£,(0),&s(0)). Moreover, assume that the measures &,(0), and &;(0), have
densities fo: X — R, and go : X2 — R, with respect to the Lebesgue measures on X, and X2, respectively.

Under Assumption [I] and Assumption [2] we have the following result:
Theorem 1.2. Let the sequence of initial measures {u(()K)}Kzl = {(V,(,K) (0), Z/S(K)(O))}Kzl be such that:

(1.14) sup E [ (1,1 (0)5))? + (1,,(0)5))?] < .
KeN

Then, for all T > 0, the sequence {v(t)) 1t € [0, T]}k>1 = {(V;,K)(t), Z/s(K)(t)) 1t €[0,T]}k>1 converges in law

in D([0, T), Mp(X) x Mp(X?)) to a deterministic & = (f(t,x) dz, g(t,x,y) dz dy), element of C([0,T], Mp(X)x

Mp(X?)), where f and g are the unique solution of the following system.:

(1.15) Ocf (t,z) = /gzz\(z,x)g(t,z,x) dz,

and

(1.16) Org(t,x,y) = Lg(t, ,y) — M, 9)g(t, 2, y) + p D, y) (¢, ©),
with initial conditions

(1.17) F(0,2) = folz), g(0,2,y) = go(z,y), V(x,y) € X,
and for allt > 0,z € X the functions g(t,x,-) satisfy for ally € OX:

(1.18) Vyg(t,z,y) - =0,

with 7 the normal of OX for the reflecting case, and
(1.19) g(t,z,y) =0,

for the case in which seeds are killed in the boundary.

Of interest by itself, the degenerate PDE system obtained falls into the class of ultra-parabolic PDE system.
However, it turns out that classical theory do not apply here and an existence theory has to be established. In
the next results, we provide a first existence theorem in the particular situation of a standard diffusion with
reflecting boundary case in a bounded domain X, leading to consider the following coupled PDE system:

(1.20) O f(t,y) = /)\zy g(t,z,y)dz forall t>0,y€ X,

(1.21) Owg(t,z,y) = Vy(A-Vyg(t,z,y)) — Mz, v)g(t, z,y) + 1 D(z,y) f(t, x) for all t>0,(x,y) € X2,
(1.22) Vyg(t,z,y)-71=0 forall t>0,z¢€ X,y€dX,
(1.23) f(0,2) = fo(x) forall ze X,

(1.24) ¢(0,z,y) =0 for all (z,y) € &2,

with A an elliptic matrix and X a bounded domain of R?.

Theorem 1.3. Let X be a smooth bounded domain, with at least a CY* boundary. Assume further that \,D €
Whee(X2), fo € HY(X) and A is an elliptic matriz. Then there ezists a (f,g) such that f € C1((0,T), H (X)),
g € CY(0,T), H (X) x H'(X)) solution to ([1.20)~(L.24). In addition, if D, are non negative functions, this
solution is unique in this class of function.

A careful inspection of the proofs shows that our arguments can readily be transposed to Dirichlet system and
so we have

Theorem 1.4. Let X be a smooth bounded domain, with at least a CY* boundary. Assume further that \,D €
Wheo(X2), fo € H(X), A an elliptic matriz. Then there exists a (f,g) such that f € C*((0,T), H}(X)),
g € C*(0,T), H}(X) x H} (X)) solution to (L.20)~(1.24). In addition, if D, X are positive functions, this solution
is unique in this class of function.
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Discussion and comments. Before going to the proofs of all these results, we would like to make some
comments and discuss the potentiality of our results.

First we would like to emphasize that although the ultraparabolic system describing the generator of the
GDM measure value process seems quite unusual in the PDE literature and in view of the structure of the
dispersal processes involved, understanding the main properties of this generator makes it by itself an interesting
mathematical object to study. In particular, due to its strong degeneracy, even though the system is linear, its
analysis is not completely trivial and need a proper care. Our preliminary analysis sheds some light on how to
proceed to tackle such degeneracy in a variational context to obtain existence and uniqueness results. We rely
on a vanishing viscosity approach to construct a solution, the solution being then obtained through the study of
the singular limits. The main difficulty in this analysis comes from the establishment of proper uniform a priori
estimates in order to ensure the compactness of the sequences of approximated solutions. The structure of the
system plays an essential role in obtaining such uniform estimates. The uniqueness of the solution is obtained
using rather standard variational arguments combined with comparison approaches. This first step is also very
important for designing efficient numerical schemes to simulate these 2d+1 problems with a good accuracy.

Next, we would like to emphasize that as already mentioned, due to the constraints imposed by the time-
discrete description of grouped dispersal processes, only preliminary modeling studies have been carried out in
the literature, see for example [15] [14] [T6, 13]. To address the questions raised in these studies in a more thorough
manner, we believe that our results represent a significant and necessary step forward. Indeed, we provide a simple
and flexible way to model continuous time grouped dispersal processes along with a clear way to derive large
population asymptotics that are simpler to simulate. These new modelling tools will enable the investigation of
large population dynamics during long periods of time which for some evolutionary processes is the natural scale.
Furthermore, we believe that these new modelling tools will be of great help to investigate new questions such
as: How efficient/evolutionary advantageous a grouped dispersal strategy is in the context of limited resources in
the host environment inducing competition between individuals? What are the properties (e.g., vanishing-time
distribution, population-size (quasi-)distribution, spatial extent of the population or in other words distance
between the origin of the population and the furthest individual) of a population adopting grouped dispersal
in non-homogeneous environment, in particular when the environment is fragmented 7 What are population
extinction/recolonization rates in metapopulation with inter-population migration driven by grouped dispersal?
How the answers to these questions are modulated in the presence of long-distance dispersal?

We leave all these aspects (theoretical and applicative) to further studies.

Organization of the paper. The rest of our paper is organized as follows. In Section [2| we provide a specific
example in order to make transparent the connections of this setting with the one introduced earlier in [I5].
Moreover, in the same section by means of computer simulations we show that our modeling framework can
indeed produce patchy patterns for various common choices of dispersal kernels. In the same section we also
present how our modelling framework can be used to obtain analytical expressions for observables such as the
total number of plants at a given time. In Section[3|we prove our main theorems using the standard compactness-
uniqueness approach. There, we also include the derivation of some standard martingale properties that are used
in our proofs. In Section [d we provide a preliminary analysis of the degenerate PDE ultra parabolic system
resulting of the large population asymptotic of the GDM process and prove the existence results. Finally, in the
Appendix we include the rigorous definition of the processes on path-space and the proof of some of the necessary
propositions in order to rigorously construct a solution to the PDE system.

2. A MEASURE VALUED ADAPTATION OF THE GDM
As an example of the class of processes we have just introduced, we consider the setting given in Section 4.1
in [15] adapted to our framework. This means:
e The spatial domain is X = [~100, 100] x [—100, 100].
e The counting distribution of the number of particles is given by a negative binomial distribution with
mean g and size parameter s = u?/(uz — p1), i-e.,

o = ey () (-52)

e The dispersal kernel D : X x X — R is of exponential form, i.e., given by

1 ==yl
B

D(z,y) = We
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o At time zero the initial populations of plants and seeds are given by v,(0) = do, and vs(0) = 0.

Moreover, we will assume the seed’s maturity rate (i.e. diffusion stopping time’s rate) to be

(2.2) A@,y) = Ao lly ==,

for some A\g > 0.

2.1. Simulations. In this section we show some simulations of our model. Let us first introduce some notation to
present an algorithm to simulate this process. The notation Exp(u) denotes an exponentially distributed random
variable of parameter u. For the measures v,(t), the notation #,(¢) denotes an ordered array with the positions of
each plant. Analogously for the measure v4(t). The command RandomChoice(A,Weights= B) selects a random
element from A according to the weights given by B. For both the sake of generality and shortness of exposition,
the command Update diffusion(vs, dt) does as its names suggests, updates the position of the population of seeds
according to the relevant It diffusion with the specified time step.

Algorithm 1: Simulating the measure valued group dispersal model
To «+ 0;
I/p(To) — (50;
Np(To) — 1
Vs (TO) — [Z);
Ny (TO) 0
k + 0;
while T, < T}0: do
for i + 0 to Ns(T}) do
‘ Ri,k < f)‘(x7y)l/s(Tk)(dx7dy)
end for
Ry < Np(Ty) + >, Rix;
€ < Simulate(Exp(Rg));
Tiy1 < Tk + €x;
0y < Simulate(Unif ([0, 1]));
if 0<0; <2t then
p < RandomChoice (v, (T} ), Weights = [1,...,1]);
n < Simulate(Progeny);
y < Simulate(D (7, (T%)(p));
vs(Ti) = vs(Th) + 100, (1)) 3
N(Tisr)  No(Ti) + 1
else
s - RandomChoice(vs (T} ), Weights = [R; 1]);
(2, 9)  7(T4)(5);
Vs(Tk) — Vs(Tk) - 5m,y;
vp(Tk) < vp(Tk) + 0y;
No(Tis1) ¢ No(Ti) — 13
Np(Ths1) <= Np(Ti) +1
end if
Vp(Tht1) = vp(Tk);
Vs(Ti41) < Update diffusion(vs(T%), €x);
k+—k+1;
end while

?

The simulations that we present in this section differ in the choice of the dispersal kernel. Here we focus on
the two dimensional case, and use the following dispersal kernels: Gaussian, exponential, and inverse power law.
Simulations are run with parameters given by Table [I| below and an It6 diffusion without drift and 02 = 5. The
parameters for the dispersal kernels are pick such that an average displacement of 10 units is enforced.
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Parameter Value
X [—100, 100] x [—100, 100]
T'(k+s) g F
4(5) | oty (Z*) (1 - Z*)
i w1 =1 and ps =25
Xz, 3) 0.05 o]
vp(0) do
v5(0) 0

TABLE 1. Parameters used in simulations. The dispersal kernel is different in each simulation case.

For the three cases of dispersal kernel mentioned above, we show a run of the simulations on which patchy

patterns emerge. All simulations are stopped until a total population of 2000 plants is reached.
smoothing is performed using the Gaussian kde method from the scipy library of Python3.

Exponential kernel. In this case the kernel is given by:

1 _llz—yll
(2.3) D(z,y) = We g
for some 5 > 0.
100 100
75 75 -
50 | 50 1
25 25 1
01 0 ‘
—25 —25 1
-50 -50 -
-75 4 -75 1
~100 . ; . 100 . ; .
100 -50 0 50 100 —100 -50 0O 50

After this, a

FIGURE 1. Patchy pattern observed in a simulation using an exponential dispersal kernel with mean
displacement equal to 10, and where seeds follow diffusion with killing in the boundary. Left: pattern
of particles. Right: estimated point intensity obtained by kernel smoothing with a Gaussian kernel.
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100 100
75 - 75 |
50 1 50 -
25 25 A
: .
—25 1 v -25 1
-50 - e -50 |
~75 1 -75 |
-100 . ‘ . 100 . ‘ ;
-100 -50 0 50 100 -100 -50 0 50 100

FIGURE 2. Patchy pattern observed in a simulation using an exponential dispersal kernel with mean
displacement equal to 10, and where seeds follow diffusion with reflection in the boundary. Left: pattern
of particles. Right: estimated point intensity obtained by kernel smoothing with a Gaussian kernel.

Gaussian kernel. The Gaussian kernel case is given by:

1 _llz—yl?
(2.4) D(z,y) = We p2
for 5 > 0.
100 100
75 75 -
50 | 50 1
35 - sz .
01 0 .
—25 ) —25 1
—50 1 S -50 -
-75 4 -75 1
~100 . . 100 . .
100 -50 0 50 100 —100 -50 0O 50 100

FIGURE 3. Patchy pattern observed in a simulation using a Gaussian dispersal kernel with mean dis-
placement 10, and where seeds follow diffusion with killing in the boundary. Left: pattern of particles.
Right: estimated point intensity obtained by kernel smoothing with a Gaussian kernel.
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100 100
75 75 4
50 . 50 1
254 , 25 A
0 0 .
—25 —25 4
—50 i —50 4
—75 —75
-100 T T T 100 T . T
-100 -50 0 50 100 -100 -50 0 50 100

FIGURE 4. Patchy pattern observed in a simulation using a Gaussian dispersal kernel with mean dis-
placement 10, and where seeds follow diffusion with reflection in the boundary. Left: pattern of particles.
Right: estimated point intensity obtained by kernel smoothing with a Gaussian kernel.

Power-law kernel. For > 0 and a > 2, the power-law kernel takes the form.

(a-2@-1) o=yl .
(25) Dizy) = =+ 1
100 100
75 75 4
50 50 1
25 A o 25 1
01 0 ‘
—25 A k =25
=50 A =50
=75 A =75 A
—100 T T T 100 T T T
-100 =50 0 50 100 -100 -50 0 50 100

FIGURE 5. Patchy pattern observed in a simulation using a power-law dispersal kernel of parameters
B =05, and a =4 (i.e. with mean displacement 10), and where seeds follow diffusion with killing in the
boundary. Left: pattern of particles. Right: estimated point intensity obtained by kernel smoothing
with a Gaussian kernel.
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100 100
75 A 75 4
50 1 50 4
251 25 1
N
—25 A —25 4
—50 A —50 A
—75 =75
—100 T T T 100 T T T
—-100 -50 0 50 100 -100 —=50 0 50 100

FIGURE 6. Patchy pattern observed in a simulation using a power-law dispersal kernel of parameters
B =5, and a = 4 (i.e. with mean displacement 10), and where seeds follow diffusion with reflection in
the boundary. Left: pattern of particles. Right: estimated point intensity obtained by kernel smoothing
with a Gaussian kernel.

2.2. Population level descriptors as observables. Here, we focus on the simple situation in which seeds
mature at constant rate, i.e., A(z,y) =1 for all 7,y € X. Let us denote by N, () and N(t) the random number
of plants and seeds at time ¢, respectively. These two important quantities can be obtained by integration of the
measures vp,(t) and v,(t) against the constant function one:

(2.6) Np(t) = (L (1)), and Ny(t) = (1,vs(1)),
where we have abused notation by representing with same symbol, (-, -), integration over the spaces X and X2.

Using the algorithm of Section [2.I] we obtain the following quantitative scenario for the expected number of
plants:

4000

3000 +

2000 4

Number of plants

1000 4

o

T T T T T T T
0.0 2.5 5.0 75 10.0 125 15.0 17.5 20.0
Time

FIGURE 7. Expected number of plants with a time horizon T" = 20. Simulations were run with an
exponential dispersal kernel (truncated to [—100, 100] x [-100, 100]), and a constant maturity rate A = 1.

Thanks to the knowledge of the generator £ have the following result concerning the expectation of N, (¢) and
N(t) when starting from a single plant at the origin.
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Proposition 2.1. Let v(0) = (¢, 0), then we have:
(( A+ 1—1)esVIFI-Dt 4 (/I + 1)6—%(\/m+1)f,)

2.7 EN,(t) =
(2.7) »(t) SNCTE ’
y (eéwm—l)t _ e—%wmmt)
(2:8) (t) NZTES
where p is given by:
3. PROOFS

We will not show Theorem directly, instead we are going to provide a formulation of it in IDE form, i.e.
in the form of Theorem B.1] below.

3.1. Scaling limits: general statement. We first relax Assumption [2| by drooping the required existence of
densities at time zero.

Assumption 3. Assume that the sequence of measures {VéK)}K21 = {(VI(,K)(O), ) (0))} i >1 converges weakly
to a deterministic measure £(0) = (£,(0),&5(0)).

Under Assumption [I] and Assumption [3] we have the following result:
Theorem 3.1. Let the sequence of initial measures {I/(()K)}K21 = {(VI()K)(O), 0 (0))}r>1 be such that for all
K € N we have:
(3.1) E [(1,1(0)5))? 4 (1, 1,(0)"))*] < oo,
Then, for all T > 0, the sequence {v(t)5) : t € [0,T]}x>1 = {(V]gK) (t),Z/S(K)(t)) :t € [0,T|}k>1 converges in
law in D([0,T], Mp(X) x Mp(X?)) to a deterministic continuous function & = (&,(t),&s(t)) being the unique
solution of the following system:

(32 6000 = GO0 = [ [ Aen)on)ee)dr.dy)ds

(60.00) 52 = (60001 = [ (60 Lyonleands— [ [ Mewon@ o)y ds

t
(33) i [ [ D606 (9)do) dy s
with initial conditions

(3.4) £p(0) =& and £5(0) =&,

and for all x with ¢s(x,-) being in the domain of the diffusive generator L.

3.2. Martingale characterization. In this section we discuss the proofs of our main results. Let us start with
some well-known martingales associated to Markov processes. We start with a simple application of Dynkin’s
theorem:

Theorem 3.2. Let vy = (1,(0),v4(0)) be such that for some r > 2 we have:

(3.5) E ((1,15(0))" + (1,15(0))") < o0,
and
(3.6) Ly = Zq(ﬁ])lﬂr < 00.
Let also F' and ¢, be such that there exists a C, possibly dependant on F, and ¢, such that for allv € My:
(3.7) [Fo(W)| + |LFp(v)| < C (1+(1,1)").
Then, under Assumption[l, we have that the process
t
(3.8) My(Fy) = Fp(v(t)) — F(v(0)) —/0 LFy(v(s))ds

is a cadlag martingale.
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Proof. From Proposition and Dynkin’s theorem we know that M;(Fg) is a local martingale. Hence, it is
enough to show that the R.H.S. of (3.8]) is integrable. This is a consequence of assumption (3.7]) and Proposition
A4 O
Remark 2. Simple but tedious computations show that for, 1 < m < r — 1, the functions

(3.9) F'(v) = ((¢pvp) )™ s and F"'(v) = (65, vs) )™
satisfy condition .

The following result is a consequence of Proposition [3.2] and Remark [2]

Proposition 3.3. Let ¢, and ¢, be as in Remark@ then under Assumption |1, we have the following cddldg
martingales:

(1) For the population of plants:

(3.10) MY = (1), ) — (7(0). bp) i — / / A )6 (y)vs () (de, dy) ds
0 X2

s a cadldg martingale with predictable quadratic variation

(3.11) (M®v), / /X2 z,y) ¢p(y)? vs(s)(dx, dz) ds
(2) For the population of seeds:
M = (vy(t), 6s) w2 — (V5(0), b) 2 — /t<ve( t), Lys(,y)) x2 ds
/ / (@, y)¢s (@, y)vs(s)(dw, dy) ds

(312) ML [ [ st yas

18 a cddldg martingale with predictable quadratic variation

(M), //X 219, (2, 1) v (5)(dz, dy) ds+/ [ A ol ) dz) ds
(3.13) + Z q(n)mQ/O - D(z,y)bs(2,y)*v,(s)(dx) dy ds

Proof. Assume r > 2. By Proposition and Remark |2 with m = 1, we have that Mtqb” and Mt‘b are cadlag
martingales. The predictable quadratic variation is also obtained by standard arguments. However, we show the
simple case (M®»), for completeness of exposition.

Using Remark [2] with ¢ = 2, we obtain that the following is a cddldg martingale:

t
(3.14)  (bp, vp()? = (dp, 1p(0))” — /0 @) (69 10(3)) + 6p(1))” = (69 1 (5))%] vo(s)(d. dy) s,
On the other hand, using Itos formula on gives the additional martingale:
t
(3.15) (Dp vp(1))? = (dp, 1(0))* — 2/0 (¢p,vp(s)) //"?2 N, y) ¢p(y) vs(s)(da, dy) ds — (M),
We conclude using the uniqueness of the Doob-Meyer’s decomposition. (I

We now present some ways on how to use Proposition and Proposition [3.3] to deduce some properties of our
process. Let us start with the latter.
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3.3. Proof: expected number of plants. Thanks to the Martingale characterization, the proof of Proposition
becomes easily accessible.

Proof of Proposition [2.1 We can use the martingale characterization given in Proposition with ¢,(-) =1 = ¢s(-, ),
to obtain the system

¢
(3.16) EN,(t) =1 +/ EN;(s) ds,
0
¢ ¢
(3.17) ENg(t) = p- / EN,(s)ds — / EN,(s)ds,
0 0
with initial conditions N,(0) =1 and N,(0) = 0. Solving this first order linear system finishes the proof. O

3.4. Proof of Theorem Here we show how Theorem [I.2] is an application of Theorem [3.I] under the
additional assumption of having densities at time zero. In this section we additionally assume the following;:

e The spatial diffusion to be given by standard reflected Brownian motion. This means zero drift, and
o=1.
e The existence of densities at time zero, and the propagation of absolutely continuity for later times.

Let us first start with the equations concerning the population of plants. Under the above assumptions we can

rewrite (3.2) as follows:
t
(3.18) | ssaitrdo— [ o0 = [ [ A oy@)gls 50 dsdods,
X X 0 Jx2
where f(t,x) denotes the density of plants at position z € X, at time .

Differentiating with respect to time we obtain

(3.19) //\? Op(x)0f (t,2) de = / Mz, ) dp(z) g(t, 2, x) dz dz.

x
By DuBois-Reymond lemma, we have the strong form

(3.20) O f(tz) = / Az a)glt, 2, ) de.
X
Analogously for (3.3) we have the strong formulation

(3.21) 0u9(t,,9) = 5 8y0(t,,0) — Nz, w)g(t,2,) + Dl ) (1,2,

3.5. Proof of Theorem For the proof of Theorem we are going to use the standard compactness-
uniqueness approach:

Step 1: show uniqueness of solutions. Let us first assume that (£,(t),&s(t))i>0, and (&,(t),&s(t))i>0 are
solutions of (3.2))-(3.3). We want to show that for « € {p, s} we have:

(3'22) ||§o¢ _goeHa =0,

where for v} and /2 their variation norm is given by

(3.23) [va —vall= sup_ [(va —v2, dall;
$a €L
lpall o<1

where the inner products are taken in the appropriate spaces.

Let us first deal with the case a = p. Let ¢, be such that [|¢,|| . < 1, by (3.2)) and Assumption [I} we have

(3.24) [(&p(1) = &p(t), dp)| < /_\/O sup [(&s(1) — &s(1), )| ds.

For the case o = s, we consider the semi-groups Ps(t) corresponding to the diffusion process with generator L.
Let us fix a function ¢s € L>°(X?) with ||¢s|| < 1, take t € [0,T], and define the following function:

(325) ¢s(svxvy) = Ps(t - S)(bs(xvy) V({E,y) € X27

where the semigroup acts on the second variable of the original ¢;.
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By construction ¢g(s, x,y) is a solution of the boundary problem:
Dss(s,2,9) + Los(s,z,y) =0 on [0,T] x X2,
(3.26) Vyods(s,z,y)- =0 on[0,T] x X x 0X,
lig%(ﬁs(&x,y) = ¢s(z,y) on X2,

The weak time-space formulation of (3.3), is given by

(€0.0:09) ~ (€010, = [ [ (€006, 5.0,ws(0) e, ) s
(3.27) [ Aot i ds i [ D)ooy o)) dyas,
and hence
(3.28) ‘<£S(t) —f_s(t),¢s(x,y)>| < XA Zlgi ’<§S( fs | dS"‘Nl/ Sglfl’ |<£p( ) — fp | ds,

where we used

sup | (&,(t) — &, (), Ps(t — 5)¢)| < sup [(€,(t) — (1), 9)|
¢<1 $<1

which is a consequence of the maximal principle applied to (3.26)).

Taking first the sup on the LHS of each case, and then summation gives the inequality:

Z Sup|<£a( fa( s Pa) <C(/ Z Sup|£a - (s),¢a>|d8>7

ae{p,s} ¢<l1 ae{p, s}

and by Gronwall’s lemma we conclude uniqueness.

Step 2: uniform estimates. Under the rescaling given by ([1.12]), a consequence of Proposition is the
following:

Proposition 3.4. We have the following cddldg martingales:
(1) For the population of plants,

t
(329) M = 0.0 = 0000 = [ [ M)y )l 0) o dy)
s a cddldg martingale with predictable quadratic variation
(3.30) (ME:Sy, = / / (2,9) ¢p(y)? v (5)(dx, dz) ds.
0 Jx2

(2) For the population of seeds,

t
MtK7¢S = <V§K) (t)7¢8>2?2 - <V§K)(0)a¢3>2?2 - /0 <V£K) (t),ﬂy(bs(l‘,y))/—gz ds

t xr €T I/(K) s T s
+/O /)22/\( Y)bs (@, y)vg™ (s)(de, dy) d

t
(3.31) —m/ . D(x,y)¢s (@, y)vy™ (s)(dx) dy ds
0 2
s a cadldg martingale with predictable quadratic variation
ey = [ [ oS ot ) ds 1 [ [ ) ot o)) ds
(3.32) +£/ ) D(m,y)qﬁs(x,y)QVéK)(s)(dx) dy ds.
K 0 X2

Notice that by (L.14]), for T'> 0, we have

(3.33) sup E < sup () (t), 1>3> < oo

KeN  \tefo,7)
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for all @ € {p, s}. This in turn implies the uniform estimate:

(3.34) sup E ( sup (v (t),¢a>3> < 00,

KeN  \t€[0,T]
for ¢, bounded and measurable, and in particular ¢5 € D(L).

Step 3: tightness. Let us consider the spaces of finite measures MY, := Mp(X) and M% = Mp(X?), both
equipped with the vague topology. Here we show that the sequences of laws QX of the processes V((XK) are
uniformly tight in P(D([0,T], M%), for a € {p,s}. We then use Theorem 2.1 from [I2]. This means that we
need to find dense sets Dy, dense in the space of continuous functions over X, and X2, respectively, such that
the real-valued sequences (u&K), f) are tight in P(D([0, T],R) for all f, in D,. For the sets D,, we set them to
be Cp(X), and D(L), respectively for &« = p and a = s, respectively. By Aldous and Rebolledo’s criteria, it is
enough to show:

KeN tel0,T]

(3.35) sup E ( sup |<I/a(t)(K),fa>|> < 00,

and the tightness of the quadratic variation and the drift part of the martingales given in Proposition [3.4] above.
Notice that is already given in . The tightness of quadratic variations and the drift part are done
the same way. We then only show tightness for the quadratic variation part. Let 4 > 0, and consider stopping
times 7,7’ such that
0<7<7<T+5<T.
By Doob’s inequality and the estimate we have
(3.36) E((Mg)r — (Mg).) < C0.

Since similar estimates can be obtain for the drift part of the martingales, we conclude the proof of uniform
tightness of the sequence QX .

Step 4: characterization of limit points. Now that we have shown tightness, we can assume convergence of
a sub-sequence of the laws QX. Let us denote by @, the limiting law of this sub-sequence, that with an abuse of
notation we denote again by QX. Let us denote by A, a process with law Q.. We need to verify that it is almost
surely strongly continuous. We follow step 5, on page 54 of [§], with a small modification due to the branching
mechanism. For j € N, let us introduce

Kj
. . 1
(3.37) k; = inf{x € N: le(z) >1-— L
Notice that by construction of our processes we have
i 1
(3.38) P | sup sup \<u§f“(t), £ =@, f>\ <H)>1- o
t€[0,T] <1 K 27

Similar arguments to those in [§], together with the continuity of the mapping v — sup,¢jo ) [(v(2), f) — (v(t=), f)]
on path space, verify that indeed A, is a.s. strongly continuous. The rest of the characterization is a standard
use of the martingales given in (3.4), and follows the lines of [5], 8, [4].

4. PROPERTIES OF THE PDE SYSTEM

Let us now look a bit more at the properties of the PDE system satisfied by the population of seeds and
plants, respectively g and f.To have a tractable analysis, we restrict our analysis to bounded domain X and we
will present our argument with A(x) = Id. All the arguments we use can be applied to a general elliptic matrix
at the price of more complex notations. In this simplified situation, f and g satisfy

(4.1) o f(t,y) = / Mz, 9)g(t, 2, y) dz forall t>0,ye X

X
(42)  Og(t,z,y) = Ayg(t,z,y) — M, y)g(t, x,y) +  D(z,y) f(t, ) for all ¢ >0, (z,y) € X
(4.3) Vyg(t,z,y) - =0, forall t>0,z€ X,ye€0X
(44)  f(0,2) = fo(x) forall ze€X
(4.5) 9(0,z,y) =0 for all (z,y) € &2
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In the first two subsections we prove that such problem has a non-trivial solution which is unique in a certain
functional space. Then, we derive a reduced version of the model that may have some practical interest to exhibit
some relevant parameters that explain exponential explosion of the solution.

4.1. Existence of a non trivial solution. From the equation satisfied by mature plants f (4.1 -(4.4)), we have

for z € X .
ft,x) = fo(x) +/ / Az, 2)g(s, z,x) dzds,

and we then have a single equation for the moving seed population for (z,y) € X2, namely

Og(t,z,y) = Ayg(t,x,y) — Ma,y)g(t, x,y) + i D(z, ) < / / (z,2)9(s, 2z, x) dzds)

Observe that the above equation has some degeneracy in the variable x that makes its resolution non standard.
Without the nonlocal term, such type of equation are usually called ultra parabolic equation in the literature
[18].

A possible way to construct a solution, is to use a viscosity solution approach. Namely, let ¢ > 0, and introduce
the approximation operator

Le=celAy+ Ay,
and the associated approximation problem:
(4.6) O fe(t,x) = / Mz, 2)g:(t, z,x) dz forall t>0,z€ X,
(4.7 Orge (t,,y) = Lo ge 1t 2, y) — M, y)ge (8, 2, y) + p1 D(z, y) fo (¢, x) for all >0, (x,y) € &2,
(4.8)  Vaiyg:(t,z,y) -7 =0, forall t>0,(z,y) € 0X?,
(4.9) f(0,2) = fo(x) for all z € X,
(4.10)  g¢(0,z,y) =0 for all (z,y) € &2,

where # is a normal vector of d(X?2), i.e. f = (n’,7) with 7 a normal vector of OX.
For any € > 0, provide A and D are smooth functions, we will show that the above system has indeed a
solution.

Proposition 4.1. Let X be a smooth bounded domain, with at least a C' boundary. Assume further that
fo € HY(X), fo >0, \,D € WH®(X?) non negative functions. Then for all T > 0, there exists a couple of
function (fe,g.) satisfying f- € C*((0,T),H (X)), g- € C1((0,T), H'(X) x H'(X)) such that f. and g. are
positive and (fc,ge) is a solution to

O fe(t,z) = / Az, 2)ge(t, z,x) dz forall 0<t<T,zeX,

x
atgs(ta‘r7y) zﬁs[gs](t,x,y)f)\(z,y)gs(t,x,y)+u1D(x,y)fs(t,x) fOT all 0<t<T7 (I’,y) 62(23
Vayge(t,z,y) -0 =0, forall 0<t<T,(x,y) € dXx?
f(0,2) = fo(z) forall ze X,
9:(0,z,y) =0 for all (z,y) € X2

Having the existence of a positive solution of the regularised problem at hand, the trick is now to see whether
we can extract a solution of the sequence f.,g. as ¢ — 0. To do so, we first establish a uniform estimate
independent of ¢.

Proposition 4.2. Let X be a smooth bounded domain, with at least a C' boundary. Assume further that
fo € HY(X), fo >0, \,D € WH*(X?) are non negatives functions. Let f.,g. be positive functions satisfying
f- € CH(0,T),HY (X)), g- € CH(0,T), HY(X) x HY(X)) and such that (f-,g:) is a solution to (4.6)-(4.10).
Then f. and g. are increasing in time, and there exists Cy, C1 independent of € such that

t
2 2
1fell2 < [l foll2e" and lgell2 < C1||fo||2/ e dr.
0

Proof. For convenience, in the rest of the proof we drop the subscript € of f.,g. and consider f,g. Since f, g
are positive, due to (4.6) the monotone increasing character of f is trivial. The monotone character of g is
a consequence of the monotone character of f and the parabolic comparison principle. Indeed, for any real
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h > 0, let us define wy (¢, z,y) := g(t + h,z,y) — g(t, x,y). By straightforward computation, since f is monotone
increasing in time, we can check that for any h > 0, wy, satisfies for all t > 0, (z,y) € X

8twh(tax7y) = ‘Cé[wh](t’x’y) - )‘(x7y)wh(t’xay) —|—/.L1D(Z‘,y)(f(t + h,l‘) - f(t,l‘)) 2 Eg[’LUh](t,.T,y) - )\(a:,y)wh(t,x,y)
Vaywn(t,z,y) -1=0,

wp (0, z,y) = g(h,z,y) > 0.

As a consequence, by the Parabolic maximum principle, we get wy, > 0 for all ¢, meaning that g(t + h,z,y) >
g(t,x,y). The argument being true for any h > 0, this means that g is monotonic increasing in time.
Let us now obtain the estimate. First, let us multiply (4.7) by g and integrate over X2. We then obtain,

1d
23 (Ilgl3) = / gAyg+€/ gAmgf/ /\(x,y)92+u1/ D(z,y) f(t,z)g(t, z,y)
X2 X2 X2 X2

Since g satisfies ([4.8) and X2 = X x X UX x OX U DX x OX, integrating by part the two first integral of the
right hand side, we then get

33 (o8 == [ Vgl =< [ 1Veof = [ Mot +m [ Destastay)

and thus, using Cauchy-Schwarz inequality,

[N
&.‘Q‘

;
(1913) < / Dia,y)f(t, 2)g(t, 2,9) < urllgll: ( / Pt ( / D2(z,y) dy) dx) < s/ 1Dlscllgllz 1 £l
By simplifying by [|g||2, and setting C} := u1/||D| s We get,

d
— <
% lgll) < Call £l

and therefore

(4.11) lgll=(t) < C / 1 flla(r) dr

On the other hand, by multiplying by f the equation satisfied by f and integrating it over X, we then get,
using Cauchy-Schwarz and Jensen’s inequality,

2 <
33 [ ) de < Al

Since f > 0 for all ¢, dividing the above inequality by || || and using the estimate (4.11]) yield, after simplification,

U la(r)
e

Since f is monotone increasing and positive for all t > 7 > 0, 712 Cr ) <1 and we get
171200 &

a(ln(llf\\z) < Mg/ | Dlloot,
which then implies that

2
(4.12) 1£ll2 < [l foll2e®",
with Cy := 2A\C;. The estimates on ¢ is a straightforward consequence of (#.11]) that is
2 g

d - -
7 n(1Fll2) < Aury/ [ Dlloo

t
(4.13) lgllz < Cullfoll2 / 07 dr,
0
O

For any sequence &, — 0, the estimate is unfortunately insufficient to make sequences (fc, ,ge, )nen Dre-
compact in a reasonable functional space. To gain some compactness, provided some extra assumptions on A
and D, we obtain H' bounds independent of . Namely, we have
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Proposition 4.3. Let X be a smooth bounded domain, with at least a C' boundary. Assume further that
fo € HY(X), fo >0, \,D € WL*°(X?2) are non negative functions. Let f-,g. be positive functions satisfying

f- € CH(0,T), H' (X)), g- € C1((0,T), HY(X) x H (X)) and such that (f-,g:) is a solution to (4.6)-(4.10).
Then there exists positive constants Cy,Cy,Ca,C3,Cy,C5 independent of € such that

t T t T S
I fllzr < IV foll2 + |1 foll2 (€C°t2 +CO/ / Cos” deT+Cl/ / / ¢Coo” dadsd7>.
o Jo o Jo Jo
and

t t T
gl < CLIV ollt + ol (cz [ ares [ [ e asar
0 0 0

t T s t T s o
+ C4/ / / €07 dodsdr +Cx / / / / Cow’® dwdodsdT) .
o Jo Jo o Jo Jo Jo

Moreover, for all T > 0, along any sequence €, — 0 there exists a subsequence (e, )ken such that

1
feuo 2 foandlge, [12(t) 2 Sllgill2()  for 0 <t<T,

where g1 is the unique solution of the ultra-parabolic equation

8tg1(t7x7y) :Aygl(t,x,y)*)\(x,y)gl(t,x,y)+M1D(m,y)f0(:17) fOT all t>07 (I,y) EXZ’
Vyoi(t,z,y) - =0, forall t>0,ze€ X, yedX,
91(0,z,y) =0 for all (x,y) € X2

The proof of this proposition is rather standard knowing the estimate of Proposition and can be founded
in the appendix.

From these H' estimates, for all T > 0, we can check that g. is uniformly bounded in H((0,7), H'(X?))
independently of e. As well, we get that f. is uniformly bounded in H'((0,T), H!(X)) independently of e.
Therefore, along any sequence &, — 0, by a diagonal extraction process, we can extract a convergent subsequence
(fns gn)n.en such that f,, g, — f*, g% in C((0,T), L*(X)),C((0,T), L?(X?)) and such that (f*, g*) satisfies (4.1)
- in the sense of distribution. Up to extraction of a subsequences, we also have

1
> fo, and llg™ll2(t) > §Hgl\|2(t), for t>0.

By using the partial regularity of the singular system (4.1)) — (4.5)), using Sobolev embedding and bootstrap
arguments, we conclude that f* € C1((0,T), H*(X)),g* € C1((0,T), H'(X?)).

To complete the construction, we need to prove the singular system (4.1)) — (4.5)) have some uniqueness of the
solution.

Uniqueness of solutions. Here we show that the solution obtain is unique in H'. More precisely, we show

Proposition 4.4. Let X be a smooth bounded domain, with at least a C' boundary. Assume further that
A\, D € WHo(X2) and \, D are non negative functions. Then the system (4.1)-(4.5) has a unique solution f,g
such that f € C*((0,T), H (X)), g € C1((0,T), H'(X) x HY(X)).

Proof. Let us assume that there exists (f1,g1) and (fz2, g2) belonging to C'(RT, H' (X)) x C*(R*, H}(X?)) that
are two solution of (4.1) — (4.5). Thanks to the regularity of A and D, the functions f;, g; are continuous in
r € X, (x,y)X? for all t > 0. Let us define w := g — g2, then thanks to (4.2)), we can check that w satisfies

t
8tw(t,:v,y)=Ayw(t,w,y)—/\(w,y)w(tw,y)+u1D(x,y)/ / Az, x)w(s, z,r) dz
0 X

vyw(ta o y) = 07
w(0,z,y) = 0.

For any v € R, let us consider w := e w. A trivial computation shows that @ satisfies

t
Oyw(t,z,y) = Ayw(t,z,y) — (Az,y) —y)w(t, z,y) + ,ulD(x,y)/ eY(t=) / Mz, x)w(s, z,2) dz
0 X
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Take now € > 0 and consider the function h.(¢,z,y) := w(t,z,y) + €. At t = 0, ho(0,2,y) = ¢ > 0 and by
continuity, h. is positive for later times, says for ¢t < t.. We claim that

Claim 4.5. h.(t,z,y) > 0 for all t > 0, (z,y) € X2.

Assume for the moment that the claim holds true, we are then done. Indeed, from the above claim we deduce
that w(t,z,y) > —e for all t > 0, (z,y) € X2 and since ¢ is arbitrary chosen this implies (¢, z,y) > 0 for all
t >0, (z,y) € X2. By linearity this argument holds true for — and thus @ = 0 for all t > 0, (z,y) € X? showing
thus the uniqueness of the solution. (I

Let us now prove the claim.

Proof. The result will follow from a form of maximum principle. First, a quick computation shows that h.
satisfies

t
Ohe(t, 2, y) = Ayhe(t, 2, y) = (M@, y) —v)ha(t,x,y)ﬂLulD(%y)/ 6”“_3)/ A(z, 2)he(s, 2, x) dz
0 X

T (M) — ) — eD(z, y)Mz) / =9 ds.

By taking v << —1 so that 42 > || D||so||A||ec We get,

t

Ophe(t, @, y) > Ayhe(t,2,y) — (A\(z,y) —v)he(t7w,y)+u1D(-r7y)/ e”(t‘s)/ Az, 2)he(s, 2z, x) dz
0 X

Vyhe(ta-ra y) il = 07

he(0,z,y) = €.

Recall that h. is a smooth function in ¢ and continuous in z,y and that h.(0,z,y) = e > 0. So by continuity
there exists . > 0 such that h. > 0 for all t € (0,¢.) and (z,y) € X2. Let us define

t* :=sup{t > 0, | h(s,z,y) > 0,Vs < t, (z,) € X?}.

Now, if t* = 400 we are done. So assume by contradiction that t* < +oc. By definition of t*, since 1, D, A and
he are non negative quantities we have for all ¢ < ¢t*,

Othe(t,z,y) > Ayhe(t,z,y) — (A(z,y) — V)he(t, z,y) > Ayhe(t, x,y) — ohe(t, z,y)
Vyhe(t,z,y) - =0,
he(0,2,y) = e.

where o := |\|s + |7]. To obtain a contradiction, our aim is to show that h.(t*,z,y) > 0 for all (z,y) € X2. To
do so, let us denote by w(t,z,y) := ee~% — h.(t, ) then a quick computation shows that

Ow(t,z,y) < Ayw(t,x,y) — ow(t, z,y) forall te(0,t"),zeXyeX
Vyw(t,z,y) i =0 forall te (0,t"),z € Xye€dX
w(0,z,y) =0

Let us now multiply by w™ the above inequality and integrate over X'2. After a straightforward computation we
get,

1
i ([ ereend) < [ oo [ @ Pea <o
th X2 Xz X2

Hence, for all ¢ < t*, we have
0< / (wh)(t, z,y) dedy < / (wh)?(0, z,y) dedy = 0.
X2 X2
Therefore we achieve for all t < t*, w* (¢, z,y) = 0 for almost every (z,y) € X? meaning in particular that
he(t*,z,y) > e >0 almost everywhere.
From the continuity of he, it then follows that the inequality holds true for all (z,y) € X2 and thus
he(t*, z,y) > ge " >0 for all (z,y) € X2

From the later by using the continuity of h. with respect to time and space, we can then find ¢’ > ¢* such that
for all t <, h.(t,x,y) > 0 contradicting the definition of ¢*.
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4.2. A reduced model. From a population dynamics point of view, a pertinent quantity to look at, is

g(tay) ::/Xg(t,x,y)dx

representing the population of all seeds at the position y. A quick computation shows that

Ocf (t,x) = / Mz, x)g(t, z,x) dz forall ¢t>0,z¢€ X,
X

Dt y) = Ayglt,y) — / s y)g(ts o, y) dr + / D(e.y)f(t,2) dx forall £> 0,y € X,
X X

or equivalently

0g(t,y) = Ayg(t,y) —/XA(x Y)g(t, z,y) da:—|—u1/ D(z,y) (fo / / z,x)g(s, 2, ) dzds) dx,

which for seed’s maturity rates A(z,y) only dependent of the deposit position, i.e. A(x,y) = A(y), reduces to
o f(t,x) = Mx)g(t, z) forall ¢>0,zeX
9g(t,y) = Ayg(t,y) — My)g(t,y) + m/ D(z,y)f(t =) dx forall ¢>0,y€d.
x

This can also be rewritten as
t
0(t.9) = B,0(t.9) = Xwg(t.) + 1 | [ Dwy)N@gls,a) dods + Faly) forall ¢> 0,y € X,
o Jx
where
Fo(y) := /X D(z,y) fo(z) dx.

By using that D is a probability density, and since x and y are interchangeable variable we may write the above
equation as

D1t y) = Ayt v)+A(y) (ul / g(s,y)ds—g(t,y)>+u1 / /X D(x,y) N@)3(5,2) — A)(s,v)] dads-+Fo(y).

Observe that a first natural time ¢ty appears above which the population of moving seed will increase exponen-

t —
s
tially fast, to being the times for which the ”cumulative production rate of seed” by plant / 9(s,y)

= ds exceeds
0 g(ta y)

1

p1”
APPENDIX A. RIGOROUS DEFINITION OF THE MODEL

A.1. Path-wise construction. We want to rigorously define a process {v; : t > 0} with generator £ given by
. In order to do so, we consider the process {v; : t > 0} as an element of the path-space of right-continuous
process D([0,00), M), taking values in Mp := Mp(X) x Mp(X?). In the vein of [5], we will construct this
process in terms of Poisson measures. Hence, we introduce the following probabilistic objects:

Definition A.1. Let (Q, F,P) be a sufficiently large probability space. On this probability space we consider
the following independent random elements:

i): An Mp-valued random variable v of the form (,(0),v,(0)), i.e., the initial distribution of plants and
seeds.
ii): A Poisson random measures Qgep(ds,di, df) on [0,00) x N x Ry, with intensity measure:

® (D 6;(di)) @ 1(df),
Jj=1
where [ denotes the Lebesgue measure on R, . -
iii): A Poisson random measure Qg;s(ds, dk, dy, di, df) on [0,00) x N x X x N x R, with intensity measure:

@ (D p(7)d;(dk)) ® D(dy) @ (Y 6;(di)) @ do,
jz1 j>1
where p and D are given as in Assumption

Moreover, we enlarge the original probability space (£2, F,P) to the filtered probability space (2, F, F;,P) , where
(Ft)e>0 is the canonical filtration generated by these processes.
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We then introduce the following measures which are useful representing the main events as follows:

e Seeds maturing and becoming plants

Viep(t) —/ (Byi (s =Os(sm)wi(5m)) Ll (s} L0 a5 2 (5-))) Qutep(ds di dB).
[0,t] xN* xR 4

e Plants dispersing new groups of seeds
Vais(t) = Zp(k)/ (0, 0z, (5-,5) Lii<n, (s— 1 L(o<D(wi(s—).)) Qais (ds, dy, i, dB).
L [0,t] x X x Nx R

We are now able to define our process as a solution of the following integral equation:

Definition A.2. An F;-adapted stochastic process (v1);5o = (Vp(t),vs(t) : t > 0) is called measure-valued GDM
process, if we have that almost surely:

(P,v(t) = (@, v(0) + (@, Vacp (1)) + (&, Vdis(t)>+/0 (Losp, v(s)) + (Los, vs(s))) ds

(A1)
t Nplo ) Nelor) NG |
+/0 Z 4 0(2j(5=))V20s p(wi(5), Y (s—), 2i(s—)) - dWy —l—/o Z 0(zj(s—))V.0s(yi(s—), zi(s—)) dx - AW,

for all t > 0, and all ¢ = {¢, ¢}

The following proposition shows that the process given by (A.1]) coincides with the process with infinitesimal
generator L.

Proposition A.3. Let (vt),5, = (vp(t), vs(t) : t > 0) be a solution of (A.1) such that for all T >0
(A.2) E ( sup ((1,vp(2)) + <1,l/s(t)>)2> < 00.
t€[0,T]
Then, under Assumption the process (V1) is Markov with infinitesimal generator L given by (1.4).
Proof. The proof of this proposition is standard. We refer the reader to [5] or [I] for a proof in similar contexts. O

It remains to show that starting from controlled initial conditions at time zero, we can extend this control for
later times.

Proposition A.4. Let vy = (v,(0),v5(0)) be such that for some p > 1 we have

(A.3) E (((L,1(0)) + (1,v5(0)))") < <.
Assume that the counting distribution has finite p-th moment:
(A4) Hp = Zp(n)np < 0.

Then, under Assumption the process (V1),5q = (Vp(t), vs(t) : t > 0) satisfies

t€[0,T)

(A.5) E < sup ((1,vp(t)) + (1,1/s(t)>)p> < 0.

Proof. Let us use a stopping time argument to show this proposition. Define the following sequence:

(A.6) T, =1nf{t > 0: (1,,(t)) + (1,v5(t)) > n}.
Let us also consider Fj}, given by the choice:
(A7) Fyv) = (Lup)? + (1),

Hence, by (A.1) we have:

6[21112 ]<17Vp(5)>p+ (1,v5()) < (1,1(0))” + (1, 15(0))"

tAT,
sk [ [ L) B = () s L0 o ) Q. i ),
k 0 X xNxR4
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where the diffusion terms vanished due to the presences of derivatives of the constant function 1, and we have
dropped the integral term related to maturation since it has a negative contribution.

Taking expectation we obtain

E| sup  (Lwp(s)? + (1,vs(s))?
SE0,tAT,]

S E[(L1p(0))" + (1,05(0))"]

(A.9) +CE

/O i Ny(s=) Y (k) [((L%(S)Hk)”<1,Vs(5)>p]] ds,

k

where the constant C' incorporates the bounds given by Assumption [T}
Using (A.4) and the simple inequality (z + 1)? — 2P < C,(1 + 2P~ 1) we obtain
(A.10)

E | sup  (Lp(s)? +(1,v(s))"

s€[0,tATy]

<E[(1,15(0))" + (1,v5(0))’] + CE M Ny(s ATy) [1—1—(1,1/5(8/\7'”)}1’_1]} ds,

where the constant C' has changed its value again. Moreover, using the equality

(A.11) Np(s) = (1,vp(s)),
we obtain
(A.12) E Se{(s)ggﬁ}(l,yp(s»p + (Livs(s)P| <Cp <1 +E [/0 (1,vp(8))P + (1, vs(s))? ds}) ,

where again the constant C), changed its value incorporating new constants.

By Gronwalls inequality we then have

(A.13) E| sup (1,1,(s))F + (1,v5(s))?| < CpeP,

SE[0,tATy]

for some constant B independent of n. From (A.13)) we can deduce that 7,, goes to a.s. to infinity as n — oo.
We can then apply Fatou’s lemma to conclude.
O

For existence the well-definedness of the process v; one has to construct the process step by step, where the
time steps are given by a sequence of jump instants 7, exponentially distributed with law

(A.14) R(vp_1)e” Blm-0t,

and where the total jump rate R(v) is bounded by Assumption [I} It is then enough to check that the sequence
T,, goes to infinity almost surely. This follows from

E (sup Z (va(t), 1>%a> < 00,

t<T acX

which is a consequence of (A.5)) when p = 1. However, for the martingale characterization of {v(t)};>o higher
values of p are needed.

APPENDIX B. ESTIMATE ON THE PDE SYSTEM

In this section, we prove Proposition and establish some estimates on the solution to the regularised
problem. Let us start with the proof of Proposition 4.1
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Proof. Let us introduce the following sequence of functions (fy,, gn)nen, where (fo(t, ), go(t, z)) = (fo(x),0), and
for all n > 0, f,, and g, are respectively solution of the following equations:

(B.1) 0Oifn(t,x) = / Mz, 2)gn(t, z,2) dz forall t>0,zeX

X
(B2)  Ougnlt,z,y) = Lelgnl(t,z,y) = N, y)gn(t, 2, y) + 1 D(@,y) faor(t,x)  forall t>0,(z,y) € X
(B.3) Vaugn(t,z,y) -7=0, for all t>0,(z,y) € 0X?
(B4)  fu(0,2) = fo(x) forall zeX
(B.5)  gn(0,2,y) =0 for all (x,y) € X%

Since, for all n > 0, g,, satisfies a parabolic equation, the sequence (f,, g,) is then well defined for all ¢ as soon
as for all n, we show that f,(t,x) € L?(X) for all t > 0. We claim that

Claim B.1. For alln >0 and ¢t > 0, f,,(¢,7) € L*(X).

Proof. To prove such claim we will use a induction argument. Since by definition fy(¢,z) = fo(z) for all ¢ the
results is trivial for n = 0. Let us assume that for some n > 0, for all t > 0, f,(¢,-) € L*(X) and f, > 0 let us
prove that for all ¢t > 0, f,41(¢,-) € L2(X) and f,41(t,x) > 0. Observe that since f,, € L?(X) for all t > 0, and

D(x) € L*™°(X) we have

/ Fr(t,z,y) dmdy:/ piD*(x,y) fr(x) dydw:u?/ (fi(tw)/ D?(z,y) dy) dx < C/ fal(z)dz,

x2 x2 x x x

and therefore g, satisfies a parabolic equation with a right hand side F,(¢,z,y) € L?(X?). From standard

parabolic theory [6], [, 18], since X is smooth, g, 1 is well defined for all t > 0 and g,,+1 € C*(RT, H!(X?)). Now

observe that since g, € C1(R*, HY(X?)) and A € L*°(X?), the function h, 1 (t,x) := / Mz, 2)gnt1(t, z,2) dz
x

belongs to C*(R*, L}(X)) and from the equation satisfied by f,y1(t,2), we straightforwardly get that f,, is
well defined for all times ¢ > 0 and f,4+1 € C'(RT, L'(X)). Moreover, we have

(B.6) frr1(t, ) = fo(x) —I—/O /){)\(z,x)gn+1(s,z,x) dzds.

By Young’s and Jensen inequalities, we get that

¢
f2a(ta)<C <fg(:17) +5\/0 /)(g%+1(s,z,z) dsdz> ,

and therefore f,+1(t,) € L*(X) for all t > 0. Note that as a side result of the claim we get that for all n > 0
(fu(t,),gn(t,2,5)) is well defined for all t > 0, z € X,y € X and moreover, for all n, g, € C*(R*, H'(X?)) and
fn = fo € CPRY, H'(X)). =

Now, to conclude to the existence of a solution, we need to check that (f, (¢, ), gn(t, z))nen converges in a
certain sense. Before that, let us show that the sequences f,, and g, are monotone increasing

Claim B.2. For alln > 0and ¢t > 0, f,11(t,2) > fn and gn11(t, 2, y) > gn(t,z,y) for all z,y € X.

Proof. Observe by the relation we get the monotone behaviour of the sequence (f,),en directly from the

one of (gn)nGN*~

To obtain the behaviour of the sequences f,, g,, we will argue by induction. But before let us observe that
thanks to we have f; > fj if we can prove that g; > 0. The positivity of g1, is a straightforward consequence
of the parabolic maximum principle. Indeed, since, fy, D, A\ and p; are positive quantities, by definition of g;, it
satisfies for all ¢ > 0, (z,y) € X%

atgl(twray) = 55[91]@73372/) - A(.’E,y)gl(t,fli,y) + MID(ny)fO(:E) 2 ‘Cs[gl ](t7x7y) - )\(CUay)gl(t;iE,y)a
Vm,ygl(ta xvy) : ﬁ = 07
gl<07xay) = 07

which from the parabolic maximum principle entails that g;(¢,z,y) > 0 for all t > 0 and (z,y) € X2
As a consequence f; > fo, we can check that w = go — g; satisfies for all t > 0, (z,y) € X
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atw(ta z, y) = ‘Cs[w](t7 z, y) - /\(SC, y)’UJ + :ulD(xv y)(fl(t7 l’) - fo(.T)) > Ca[w](t, z, y) - /\(l’, y)’LU(t, xz, y)v
Vz,yw(tv €, y) : ﬁ = 07
w(0,z,y) =0,

which again by the parabolic maximum principle entails that w(t, z,y) > 0 for all t > 0 and (x,y) € X2, meaning

that g» > g1 and by (B.6), f2 > f1.

Let us now argue by induction, and let us assume there exists & > 2 such that for all 0 <n <k, f, < fot1
and ¢, < gnt1- Let us prove that these inequality are still true for £ 4+ 1. Note that thanks to our induction
assumption we only need to show that frxi1 < frio and gry1 < grio. Define now w = grpio — grr1- Thanks to
the definition of g,, and using that fi.1 > fi we deduce that for all t > 0, (z,y) € &2

atw(t7$7y) = ‘Ce[w}(tvxvy) - /\(J?, y)w + MlD(x’ y)(fk+1(t7l') - fk(.]?)) > ‘Ce[w](t’ €, y) - )\(a:,y)w(t,x, y)7
Vaeyw(t,z,y) -7=0,
w(0,z,y) = 0.

By using once again the parabolic maximum principle, we get w > 0, for all t > 0 and (z,y) € X2, meaning that

Jk+2 > gk+1- We then ensure that fiyo > fryr1 by using .
Since from the above computation, the induction assumption is true for £ = 2, we are done.

O

We are now in position to show that (f,,(t,x), gn(t, ))nen converges. From the monotone behaviour of the
sequence,to ensure the convergence, we only need to obtain a uniform upper bound independent of n.

To do so, since f, € L*(X), let us multiply (B.1)) by f, and integrate over X. We then get using Jensen
inequality

1d 9 B ~
§$/an(t,x) dx—/X (fn(t,x)/)()\(z,x)gn(t,z,x) dz> dz < M| fnll2llgnll2-

Therefore we get

d _
N n < )\ n )
Sl falla < Nigalla
leading to

t
Il < ollo + 3 [ lgalla(s) ds:
0
Now let us multiply (B.2)) by g, and integrate over X2, a short computation shows that

. :
lol<c ([ r2awo ([ veman)a) < el

t
n%mmSCAnn4M$@

Thus, we get

leading to

t s
WMbSHEM+XCA(AHﬂhNﬂﬂdf

By a recursive argument, for all n > 0 we achieve

n Ct2)?
alls < lolle L

=0

and so we obtain the bound ,
I fallz < [l follae".
The latter enforces also the following bound on g,

t t
IWMSC/HMJM@@SﬂmM/e“d&
0 0

To obtain H' estimate, let us observe that since A\, D € W1>, then we can check that V, f, and V;g, with
i = x or ¢ = y respectively satisfies
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WV, fn(t,y) = / VA2, 9)gn(t, 2, y) dz +/ Mz, y9) (Vygn)(t, z,y) dz forall t>0,ye X

X x
WVign(t,z,y) = L[Vign |t 2,y) — VilN@, y)gn(t, 2,4)) + Vi (w1 D(z,y) fro_1(t, 2)) for all ¢>0,(z,y) € X2
Vi fn(0,9) =V fo(y) forall yeX
Vign(0,z,y) =0 for all (z,y) € &2

By multiplying the first equality by V, f, and the second by V;g, and integrate respectively on X and X 2 we
get after straightforward computations using the estimates on f,,, g, above

t
OtV full2 < C'Hf0||2/ ¥ ds + C||Vygnll2 for all t >0,
0
t
o0l < Cllla (e + [ e as) for all 0.
0
t
| Vagnll2 < Cllfoll2 <eCt2 +/ O ds) + OV fruzill2 for all ¢ > 0.
0

We then obtain the desired H' estimates by exploiting the above differential relations and the estimates on f,,
and g,.

Now, for all t < T the sequence (g, f,,— fo) is uniformly bounded in C*1((0,T), H'(X?))xCY1((0,T), H*(X)),
so, up to extraction of a subsequence, there exists a convergent subsequence in C*((0, T'), L?(X)) to some functions

(g, f) which is a weak solution to

o f(t,x) = / Az, 2)g(t, z,x) dz forall O0<t<T,zeX

X
Og(t,z,y) = L[g](t, z,y) — A, y)g(t, z,y) + i D(x, y) f(t, x) forall 0<t<T,(z,y)eX?
vz,yg(tvxay)'ﬁ:07 for all O<t<T, (x,y) 68)(2
f(0,2) = fo(x) forall ze X
9(0,z,y) =0 for all (z,y) € X2

Thanks to elliptic and parabolic regularity estimates, we can check that g, f is indeed a strong solution to the
above equation. To complete the construction, we need to verify that g, f is non trivial which is straightforward,
since (fn)nen and (gn)nen are monotone increasing sequences. [l

Next, we obtain some useful estimate and prove Proposition that we recall below.

Proposition B.3. Let X be a smooth bounded domain, with at least a C' boundary. Assume further that
fo € HY(X), fo > 0, \,D € W5(X?) are non negative functions. Let f.,g. be positive functions satisfying

f- € CH(0,T), HY (X)), g- € C*((0,T), H' (X) x H'(X)) and such that (f.,g.) is a solution to ([4.6)—(4.10].
Then there exists positive constants Cy,Cy,Cs,C3,Cy,Cs independent of € such that

t T t T s
I fellzr < IV foll2 + | foll2 (ec"t —|—C0/ / eCos dsdT+C1/ / / eCoo dadsdr) )
o Jo o Jo Jo

and

t t T
lgellzn < C1|IV follt + [ foll2 (Cz/ eCot dT+Cg/ / 0% dsdr
0 0 0

t T S t T S o
L ey / / / ¢©0%” dodsdr + Cs / / / / ¢Cow’” dwdadsd7) .
0 0 0 0 0 0 0

Moreover, for all T > 0, along any sequence €, — 0 there exists a subsequence (e, )ken such that

1
feno 2 foandlge, [12(t) 2 Sllgill2()  for 0 <t<T,
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where g1 s the unique solution of the ultra-parabolic equation:

hgi(t,z,y) = Aygr(t, z,y) — Mz, y)g1(t, 2,y) + pa D(z,y) fo(x) for all t>0,(z,y) € X%,
Vyoi(t,z,y) - =0, forall t>0,xe€ X, yeoX,
91(0,z,y) =0 for all (x,y) € X2

Proof. To obtain now the estimate on the H' norm, we need to get uniform L? estimates on the Vf, V,g and
V9. To do so, let us observe that since \,D € Wbt f e H'(X) and g € H'(X?), from (£.7) we can check
that V,g satisfies, in the sense of distribution,

WVyg(t,z,y) = L[ Vyglt,z,y) — VyMa,y).g(t, 2, y) — Mz, y)Vyg(t, 2,y) + p f(t, 2)Vy D(z, y).

By multiplying the above equation by V,g and integrating over X?, we get, using the coercivity of £. and
Cauchy-Schwarz inequality,

1d

5@ [Vyg(t,z,y)|* dedy = (L[ Vyg](t, z,y), Vyg(t, z,y)) —/ gVyWyg—/ A|Vyg|2+u1/ fVyDVyg
X2 X2 X2 X2

< |IVygll2 (IIVy/\|oo||g|z +u1\//X f2(t, x) </X |VyD($7y)2dy> dz) ;

which after simplification by ||V,g]2, gives

d
ﬁ\\vymb < Callgll2 + C3]| f|25

where C := ||A||1,00 and C3 := f11(/sup ey fX |VyD(z,y)|? dy.
Using the estimates (4.12)) and (4.13]), we achieve

d t
%Hvygﬂz < CzCleon/O e dr + Oy fol|2eSF

which after integration in time yields the L? bound

t T t
(B.7) 19,402 < CoCill foll2 / / e dsdr + Cy foll2 / e dr,
0 0 0

Let us now obtain a L? bound for Vf. Since A € Wt f € H(X) and g € H'(X?), from (4.6) we can check
that V f satisfies, in the sense of distribution,

d
—Vfty /V)\zy)(tzydy+/>\zy Vyg(t, z,y) dz.

By multiplying the later equality by V f and integrating over X, it yields, using Cauchy-Schwarz inequality and
A€ Whee

33 [ VP dy = [ Vi) (/vxzy otz )y + [ A )%g(tzy)dz) dy,

<V Ill2 IVyAlleoligllz + Moo [Vygll2)
< IV F12C2 (lgll2 + [[Vygll2) -

After simplification by ||V f]|2, we get
d
IV fllz < Ca(ligllz + [1Vygll2).
Integrating in time and using (4.13)) and , then yields

t T t T S
(B.8) IV£fll2 < ||Vfo||2+02(03+01)||f0||2/ / eCos dsd7-+0201||f0||2/ / / e“" dodsdr.
0 0 0 0 0

Last we obtain a L? bound for V,g. As for V,g from (4.7)) we can check that V,g satisfies, in the sense of
distribution,

OVag(t,m,y) = L [Vag|(t, z,y) =V Xz, y).9(t, 2, y) =N, y)Vag(t, v, y)+p f (¢, )V D(x, y)+pa D(2, y)V f(t, x).
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By multiplying the above equation by V,g and integrating over X2, we get, using the coercivity of £. and
Cauchy-Schwarz inequality,

1d

o 14 |vmg|2 da:dy = <£’e[vmg]a ng> - / gvm)\vwg - / )‘|v$g|2 + M1 / fvang + M1 / vavzg
2dt X2 X2 X2 X2 x2

< IVagll2 IIVx/\Ioolglerm\// f2(t,x) </ IVmD(w,y)Qdy> dz + p1/ 1Dl [V fl2
X X

< Vgl | Calgla iy | £2(0.2) ( / vau,y)de) dz + C1|V £

After simplification by [|V,gl2, and setting Cy := p1 \/supzex (3 [VaD(x,y)]? dy) we get

A

d
ZIVagll < Cz||9||2+u1\/ [ o ([ 90w Ry dos e

< [Callgllz + Call fll2 + CLlIV fl2]
which after integrating in time and using (4.13)), (B.8)), then yields

t t T
(B:9) [aglls < Cull Vot + Callflla [ @7 dr +CaCullfolls [ [ e dsar
0 0 Jo

t T s R t T s o 5
+C’102(03+01)||f0||2/ / / eCoo dcrdsdr+02012||f0||2/ / / / e“o%” dwdodsdr.
o Jo Jo o Jo Jo Jo
Collecting ([4.12), (B.§), ([4.13), (B.7) and (B.9), then get the desired estimate.

To obtain the estimate from below, we just have to observe that since for all €, g. is positive, the first assertion
is then trivial. Now since f.(t,z) > fo for all &, we have for all t > 0, (z,y) € X2

Oge(t,z,y) = Es[gs](t,x,y)—)\(x,y)gs(hLy)—i—,ulD(%y)fE(t,:E) > ’Cs[gs](tvxay)_)‘(m7y)ge(t7xay)+N1D($7y)f()(x)’

and for all e, we have by the parabolic comparison principle, ge(t,z,y) > ¢1,c(¢,%,y). To obtain the last part of
the estimate from below, we need to characterised the convergence of g; . with respect to €. Such characterisation
follows as consequence of uniform H' bounds on g; . that can be obtained in a similar fashion as the one obtained
for g.. The uniqueness of the limit solution follows also from a standard argument on the L? norm. O
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