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Abstract

Existence and non-existence of integrable stationary solutions to Smolu-
chowski’s coagulation equation with source are investigated when the source
term is integrable with an arbitrary support in (0, o). Besides algebraic upper
and lower bounds, a monotonicity condition is required for the coagulation
kernel. Connections between integrability properties of the source and the
corresponding stationary solutions are also studied.
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1 Introduction

The coagulation equation with source describes the dynamics of a system of par-
ticles, in which particles interact by pairwise merging, thereby forming larger
particles, and new particles are injected from the outside. Denoting the particle size
distribution function of particles with size x € (0,c0) at time ¢ >0 by f = f(t,x) > 0,
the corresponding evolution equation is

o f(,x)=Cf(t,x)+S(x),  (tx)€(0,00)?, (1a)
f(O,x)=f™x),  x€(0,00), (1b)

where S is a time-independent function accounting for the external supply of
particles and the coagulation mechanism is given by the nonlinear integral operator

Cf(x) :=%f0 Ky,x=y)f(¥)f(x-y) dy—fo K(x,y)f (x)f (¥) dy (1c)

for x € (0,00). In (1c), the coagulation kernel K is a non-negative and symmetric
function and K(x,y) = K(y, x) measures the rate of merging of particles with respec-
tive sizes x and y. The first integral on the right hand side of (1¢) accounts for the
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Stationary solutions to the coagulation equation with source P. Laurengot

formation of particles with size x as a result of the coagulation of two particles with
respective sizes y € (0,x) and x—y, while the second one describes the disappearance
of particles with size x when merging with other particles.

Since the pioneering works of Ball and Carr (1990), Leyvraz and Tschudi (1981),
McLeod (1962, 1964), Melzak (1957), Spouge (1984), Stewart (1989), and White
(1980), Smoluchowski’s coagulation equation (1) without source (S = 0), originally
derived in Smoluchowski (1916, 1917), has been extensively studied in the mathe-
matical literature for various choices of the coagulation kernel K and we refer to
the books Banasiak, Lamb, and Laurencot (2019) and Dubovskii (1994) and the
references therein for a more detailed account. Since the addition of a source term
does not change the mathematical structure of the equation, the well-posedness
of Smoluchowski’s coagulation equation with source (1a)—(1b) can be proved in
a similar way as that of Smoluchowski’s coagulation equation?. It is however worth
emphasizing that the presence of a source drastically changes the dynamics, as the
continuous injection of new particles in the system somewhat balances the transfer
of matter towards larger and larger particles due to coagulation. In particular,
convergence to a stationary state is shown in Dubovskii (1994), Shirvani and Van
Roessel (2002), and Simons (1998) for the constant coagulation kernel, a feature
which leads to the question of existence and stability of stationary solutions for
other choices of coagulation kernels. A thorough study of the existence issue is
performed in Ferreira et al. (2019) for coagulation kernels satisfying

ky (7 Ey™4 1 xT YY) < K(x,p) S kg (6T UyT 4 170y ) (2)

for (x,v) € (0,00)?, where (v,a) € R? and k, > k; > 0. Assuming that the source
term S is a non-negative bounded Radon measure on (0, c0) with compact support
in [1,L] for some L > 1, the existence of at least one non-negative measure-valued
stationary solution f(dx) to (1a) satisfying

J (7 +x7%) f(dx) < o0 (3)
0
is shown in (Ferreira et al. 2019, Theorem 2.2) when |y + 2| < 1. In addition,
(o) 1 (o)
j fdx) <o, p<—L, f x0TV f(dx) = oo, (4)
0 0

2Escobedo and Mischler, 2006, “Dust and self-similarity for the Smoluchowski coagulation equa-

tion”;

Kuehn and Throm, 2019, “Smoluchowski’s discrete coagulation equation with forcing”;

Shirvani and Van Roessel, 2002, “Existence and uniqueness of solutions of Smoluchowski’s coagula-
tion equation with source terms”;

Spouge, 1985, “An existence theorem for the discrete coagulation-fragmentation equations. II.
Inclusion of source and efflux terms”;

White, 1980, “A global existence theorem for Smoluchowski’s coagulation equations”.
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1. Introduction

see Ferreira et al. (2019, Corollary 6.4), so that f(dx) cannot decay too fast for large
sizes (observe that the condition |y + 2a| < 1 implies that max{y + a,—a} < (1 +y)/2).
Furthermore, if S # 0 and |y +2a| > 1, then there is no non-negative measure-valued
stationary solution to (1a) satisfying (3), see Ferreira et al. (2019, Theorem 2.4).

The purpose of this note is twofold: on the one hand, for coagulation kernels
satisfying (2), we extend the validity of the existence and non-existence results
established in Ferreira et al. (2019) to source terms which are not necessarily
compactly supported in (0, c0). We however restrict the analysis to source terms and
stationary solutions which are absolutely continuous with respect to the Lebesgue
measure on (0, o) and, to this end, an additional monotonicity condition is required
on the coagulation kernel. On the other hand, for such source terms, we provide
alternative proofs for the existence and non-existence results established in Ferreira
et al. (2019).

We actually begin our analysis with the following observation, already pointed
out in Dubovskii (1994, Chapter 8). If K is a coagulation kernel satisfying (2) and f
is a stationary solution to (1a), then fy(x):= x? f(x), x > 0, is a stationary solution to
(1a) with coagulation kernel Ky (x,v) := (xy)"?K(x,v) and 6 := min{y + a,-a}, and
Ky satisfies the growth condition (2) with (|y + 2«/|,0) instead of (y, @). Thanks to
this observation, we shall assume from now on that there are A > 0 and k, > k; >0
such that the coagulation kernel K satisfies

k(' +pY) <Ky <k (x'+91),  (xp)€(0,00)% (5)
We supplement (5) with the following monotonicity condition on K
Kx-py)<K(xy), 0<y<x, (6)

which is known to play an important role in the derivation of uniform integrabil-
ity estimates such as LP-estimates, p > 1, see Burobin (1983), Dubovskii (1994),
Laurencot and Mischler (2002), and Mischler and Rodriguez Ricard (2003).

Before providing a precise definition of stationary solutions to (1a) along with
the statements of the main results, let us introduce some notation: for m € IR, we
set X,, := L1((0, 00),x™dx) and Xj,,,, := Xo N X,,,, and denote their respective positive
cones by X, and X . For h € X,,,, we put

M,,(h) = f x™h(x) dx, heX,,.
0

We now define the notion of weak stationary solutions to the coagulation equa-
tion with source (1a) to be used in the sequel. Besides the required absolute con-
tinuity with respect to the Lebesgue measure, it is quite similar to Ferreira et al.
(2019, Definition 2.1).
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Definition 1 - Let A > 0 and consider a coagulation kernel K satisfying (5) and
S € Xj. A stationary solution to the coagulation equation with source (1a) is
a function ¢ € X§ , such that

% fow Lw Xs(x,9)K(x,y)p(x)p(y) dydx + Lw S(x)8(x) dx =0 (7)
for all 9 € L*°(0, ), where
Xo(%,9):=9(x+v)-9(x)-9(v),  (x,p)€(0,00)>. -

We now state the existence and non-existence results we establish in this paper.
Theorem 1 - Let A > 0 and consider a coagulation kernel K satisfying (5) and S € X.

(a) Assume further that K satisfies (6) and S € (,e(0,1) Xim- If A €[0,1), then there is
at least one stationary solution ¢ to (1a) such that

1+A
<Xy, 0§m<T, (p%X(1+/\)/2. (9)

In addition, if S € X,, for some m € (—oc0,0), then ¢ € X,,,.
(b) If A > 1 and @ is a stationary solution to (1a), then ¢ =S = 0.

An alternative formulation of Theorem 1 (b) is that, for A>1and S € Xg, Sz0,
there is no stationary solution to (1a) in the sense of Definition 1.

Remark 1 - According to the above mentioned connection between stationary so-
lutions to (1a) for coagulation kernels satisfying (2) and (5), existence and non-
existence results of stationary solutions to (1a) for coagulation kernels satisfying (2)
can be deduced from Theorem 1. Indeed, consider a coagulation kernel K satisfy-
ing (2) and (x-) 9K (x-v,y) < x 9K (x,p) for (x,y) € (0,00)?> and O = min{y +a,—a}.
Then, given a source term S € (,,¢0,1) X, S Z 0, there is at least one stationary
solution to (1a) which belongs to X}, for m € [6,(1 + ¥)/2), but not to X(14y)/2, When
|y + 2a| € [0,1) and no such solution when |y + 2a| > 1. This is in accordance with
the results established in Ferreira et al. (2019).

As already mentioned, the outcome of Theorem 1 matches the results obtained
in Ferreira et al. (2019) for source terms which are non-negative bounded Radon
measures on (0, co) with compact support in (0, c0). We here relax the assumption
on the support and obtain directly integrable stationary solutions to (1a) when the
source term is integrable. Also, the proof of Theorem 1 provided below relies rather
on global integral estimates, while local integral estimates are at the forefront of
the analysis performed in Ferreira et al. (2019). As a consequence, more precise
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1. Introduction

information on the local behaviour of stationary solutions is obtained there, see
Ferreira et al. (2019, Proposition 6.3). Finally, as already pointed out in Dubovskii
(1994) and Ferreira et al. (2019), the non-integrability property stated in (9) is
a striking feature of stationary solutions to (1a) as their decay at infinity is prescribed
solely by the growth of the coagulation kernel and is not sensitive to the decay at
infinity of the source term.

We now describe the contents of this paper. In Section 2, we derive proper-
ties of stationary solutions ¢ to (1a) in the sense of Definition 1, including the
non-integrability property ¢ & X(1,,), (Proposition 1) and improved integrability
properties of ¢ for small sizes induced by that of the source term (Proposition 2).
We also derive in Proposition 3 upper and lower bounds on My(¢@) and M, () in
terms of My(S) and M,(S). Though not directly used in the subsequent analysis,
these estimates, in particular (12), provide guidelines for the proof of Theorem 1 (a),
see Lemma 1 and Lemma 6. Section 3 is devoted to the existence of stationary
solutions (Theorem 1 (a)) and combines a dynamical approach and a compact-
ness method, an approach which has already proved successful to construct self-
similar solutions to Smoluchowski’s coagulation equation® and stationary solutions
to coagulation-fragmentation equations*. Specifically, given a small parameter
0 €(0,1), we consider an approximation of (1) obtained by truncating the source
term (S5 := §1(g,1/5)) and adding an efflux term —26f. We then show that the asso-
ciated initial value problem is well-posed in X, , and construct an invariant set
Z5, which is non-empty, convex, and sequentially weakly compact in Xy. Owing to
these properties, an application of a consequence of Tychonov’s fixed point theorem,
see Escobedo, Mischler, and Rodriguez Ricard (2005, Theorem 1.2), ensures the
existence of a stationary solution ¢y to this approximation. A by-product of the
construction of the invariant set Zs is the derivation of estimates which do not
depend on the approximation parameter ¢ and ensure that the family (¢5)se(o,1) lies
in a sequentially weakly compact subset of Xy. We then show that the correspond-
ing cluster points of (¢s)se(0,1) as 6 — 0 are stationary solutions to (1a), thereby
completing the proof of Theorem 1 (a), see Section 4. We end up the paper with
the non-existence of stationary solutions in the sense of Definition 1, as stated in
Theorem 1 (b), which is proved in Section 5.

3Escobedo, Mischler, and Rodriguez Ricard, 2005, “On self-similarity and stationary problem for
fragmentation and coagulation models”;
Escobedo and Mischler, 2006, “Dust and self-similarity for the Smoluchowski coagulation equa-
tion”;
Fournier and Laurengot, 2005, “Existence of self-similar solutions to Smoluchowski’s coagulation
equation”;
Niethammer and Velazquez, 2013, “Self-similar solutions with fat tails for Smoluchowski’s coagula-
tion equation with locally bounded kernels”.
4Es:::obedo, Mischler, and Rodriguez Ricard, 2005, “On self-similarity and stationary problem for
fragmentation and coagulation models”;
Laurencot, 2019, “Stationary solutions to coagulation-fragmentation equations”.
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2 Properties of stationary solutions

Let A > 0 and consider a coagulation kernel K satisfying (5) and S € X;. We first
show that non-trivial stationary solutions to (1a) do not decay too fast for large
volumes, a property already observed in Dubovskii (1994, Theorem 8.1) for A =0
and in Ferreira et al. (2019, Corollary 6.4) for A € [0,1). The proof given below
differs from that in Ferreira et al. (2019) and is closer to that in Dubovskii (1994),
an additional approximation argument being needed to handle the unboundedness
of K when A €(0,1).

Proposition 1 — Assume that A € [0,1) and let ¢ be a stationary solution to (1a). If
S 20, then (X3 X(1+/\)/2.

Proof. We argue by contradiction and assume that ¢ € X(1,))/,. Then

)= [ X200 dx
A
is finite for all A > 0 and

lim J(A) =

A—o0

Now, let A > 0 and set 9(x) := min{x, A} for x > 0. We infer from (7) and the
symmetry of K that

LWSA f Lx“y AK(x,9)p(x)p(y) dydx
j f XK (x,9)p(x)p(y) dydx (10)
+_j J (x,9)(x)(y) dydx.

We now study the behaviour of the terms on the right hand side of (10) as A — oo.
First, since (1 + A)/2 € (0,1), it follows from (5) that, for (x,v) € (0,A)? such that
xX+y>A,

(x+y-A)K(x,) <kp(x+y - A) (x* + ")
Skz(x+y_A)(l—/\)/2 /\(x+y A) (1+X)/2

(1+21)/2 2.1
)+/( A)/

+k2(x+y—A X+y-— A) Y

SZk ( y) (1+21)/
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2. Properties of stationary solutions

Consequently,

A A
%L L (x+y-A)K(x,p)p(x)p(y) dydx

A A
ssz f (x9) N 2(x)p(y) dyd
0 A—x

A/2 A
ssz f ()2 (x)p () dydx
0 A/2

A A
+sz J- (xp) V20 (x)p(p) dpdx
A/2J0
< 2koM2)2(9)] (A/2).

Next, using again (5) and the property A € [0,1), we find

J J xK(x,v dydx<k2j J Mt p(x)e(y) dydx

<2sz [ o029 dyas
< 2koM(142)2(@)] (A)

J J (x,y (y) dydx
Akzj f 491 p(x)p(y) dydx
SAkzL L p(x)p(y) dydx

:kz(L A(l A/Zx/\(p( ) )(L A(1+/\/2(p(y) dydx

<kyJ(A)%.
Gathering the above estimates, we deduce from (10) that
[ mint, 1S 1) v < 26 Mgy 0) 4720+ A + T AT
Hence,

lim J min{x, A}S(x) dx =0,

A—oo )

which implies that S =0, and a contradiction.
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We next show that the behaviour of S for small sizes governs that of stationary
solutions.

Proposition 2 — Let ¢ be a stationary solution to (1a). If w € C((0, 00)) is a non-negative
and non-increasing function and S € L'((0, 00), w(x)dx), then @ € L'((0, 00), w(x)dx). In
particular, if S € X,,, for some m € (—o0,0), then @ € X,,,.

Proof. Proposition 2 being obvious when ¢ = 0, we may thus assume that ¢ z 0.
Consider ¢ € (0,1) and set w(x) := w(x + ¢) for x > 0. Owing to the monotonicity of
w, there holds w(x + €) < w(e) for x > 0 and

“Xuw (xY)=w(x+e)+w(y+e)-—w(x+y+e) >w(x+¢) >0, (x,y)E(O,oo)z.

We may then take 9 = w, in (7) and use the above inequality, the symmetry of K,
and (5) to obtain

| wmseas==3 | 7| enK@ et dyax

>k L fo Koo, (56919 () (x) dydx

> klM,\((p)J0 w(x+¢€)p(x) dx.

We then let € — 0 in the previous inequality and deduce from Fatou’s lemma that

(59

| wse ar> ki) [ et ax,
0 0

thereby completing the proof, since M,(¢) is finite and positive. O

We end up this section with upper and lower bounds on the moments of order
zero and A of stationary solutions to (1a).

Proposition 3 — Let ¢ be a stationary solution to (1a). Then

ki Mo(@)Ma (@) < Mo(S) < koMo(@)M (). (11)
Assume further that A €[0,1) and S € X,. Then

2/\ 21—/\
M,y (S) S My(p)? € —r
5 A(S) = My(o) Sha_2Y

Proof. First, it follows from (7) with the choice 9 =1 that

M, (S). (12)

MO(S)Z%J; fo K(x,9)p(x)p(y) dydx.

Combining the above identity with (5) readily gives (11).
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2. Properties of stationary solutions

Next, the bounds (12) formally follow from (5) and (7) with 9(x) = x*, x > 0.
This function being not bounded, an approximation is needed. Spec1ﬁcally, let A>0
and set 94 (x) = min{x*, A*} for x > 0. We infer from (7) and the symmetry of K that

LOOSA f JAxxw —x+yA]ny (v) dydx
J- L[X +y1 = AMK(x,9)p(x)p(y) dydx
* f f K (x,9)p(x)@(y) dydx
f f (x,9)9(x)p(v) dydx.

We now identify the limit as A — oo of each term on the right hand side of (13).
We first recall the following algebraic inequalities

(13)

A A
2(2-20) W g v ) ) € (0,00)2, 14
( )(x+y)/‘_x +y" = (x+y) = ep) (x,v) €(0,00) (14)
see Dongen and Ernst (1985, Eq. (9)), and
2 (x ty ) (x+y)t <xtapt, (x,9) € (0,00)?, (15)

which are valid due to A € [0,1). We deduce from (5), (14), and (15) that

0 < 1(g,4)(%)1(p - x>(y)[xA +y1 = (x4 ) K (e e (y)

/\x +3/
(x+p)*

<ky(xy) P(x)p(y) < 2" () p(x)().
Since ¢ € X, and
Afgol(O,A)(x)l(o,A—x)(V) =1, (%) e(0,00),

Lebesgue’s dominated convergence theorem entails that
A- x
lim — J f My —x+y"]Kx, (y) dpdx

A—oo 2
J f [x’\+y —x+y/\]Kx, (y) dydx.

Next, by (5),
0.<1(g0)(x )1(A_x,A)<y>[xA +yt = AR (x 9)p(x)p)
<k [t +31 =AY (x*+9Y) p(x)p(v)
<k (¥t + 35 o () (y) = 2k (x9) (¥ ().
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Since ¢ € X and

lim 19 4)(x)1(a-x,4)(¥) =0, (x,9) € (0,00)%,

A—o0

we use again Lebesgue’s dominated convergence theorem to obtain

}Tlozj Lx[x +31 =AM K5 p)p()e(y) dydx =0

Finally, using once more (5),

0<j f (x)( dydx<kzj J 4 91) p(x)@(y) dydx

<2k2J f (x9) @ (x)p(y) dydx < 2k, M, (@ )L v p(y) dy

and
0<AAJ‘ J (x,1)p(x)p(v) dydx<k2AAf f x* +y (x)p(y) dydx
<2k2f j (xp)* )dZ/dX<2k2M/\((P)L v p(y) dy,

from which we deduce that

A oo
fim [ [ " Kpptopn) dydx =0

JE&TJ f (x,9)e(x)p(y) dydx =0

recalling that ¢ € X,. Collecting the above information, we may take the limit
A — oo in (13) and obtain, since S € X,

f J [x’\+y x+yA]K XY (y) dpdx. (16)
Now, we infer from (5), (14), (15), and (16) that
2 (12D Ma(@)? < MA(S) < 27k My ()%,

from which (12) follows. o
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3. Approximation

3 Approximation

Throughout this section, we assume that A € [0, 1) and that the coagulation kernel K
satisfies (5) and (6). Also, let S be a source term satisfying

se () Xu  Szo0. (17)
me[0,1)

Since S € X, it follows from a refined version of the de la Vallée-Poussin theorem?,

see Lé (1977) or Banasiak, Lamb, and Laurencot (2019, Theorem 7.1.6), that there
is a function ® € C!([0,0)) depending only on S which satisfies the following
properties: @ is convex, ®(0) = ®’(0) = 0, P’ is a concave function which is positive
on (0, 00),

lim @'(r) = lim CDY) = 00, (18a)
and
Lo(S) := Jm®(5(x)) dx < co. (18b)
0

For 6 € (0,1), we define
55251(0’1/5)€Xa1+/\. (19)
We shall then prove the existence of a stationary solution to the following
approximation of (1)
I+ f(t,x) = Cf(t,x)+ Ss(x) = 26f (t,x), (t,x) € (0,00), (20a)
£(0,x)= f"(x), x€(0,00), (20b)

which is a coagulation equation with a truncated source term and an additional
efflux term. In (20a), the coagulation operator Cf is still given by (1c).

Proposition 4 — There is 0¢ € (0,1) depending only on A, ky, k,, and S such that, for
0 €(0,0¢), there is at least one stationary solution @g € X&HA to (20a) which satisfies
the following properties: for all 9 € L*°(0, o0),

%L J; )(s(X,}’)K(x,:V)%(x)q)a(y)dydx+f0 Ss(x)9(x) dx o

=20 fow @s(x)d(x) dx,

5De La Vallée Poussin, 1915, “Sur I'intégrale de Lebesgue”.
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the function x g being defined in (8), and there are positive constants y; > 0 and y, >0
depending only on A, ky, ky, and S such that

0< 71 < Mylgs) <72, L D(gs(x) dx < 72, (22)

and, for each p € [0, (1 + A)/2), there is a positive constant y3(p) > 0 depending only on
A ki, ky, S, and y such that

My (@s) < 73(p)- (23)

As in Ferreira et al. (2019), the proof of Proposition 4 relies on a dynamical
approach. As already outlined in the Introduction, it amounts to prove that the
coagulation equation with source and efflux terms (20a)—(20b) is well-posed in an
appropriately defined subset of Xy, which is here chosen to be X, ,, and generates
a semi-flow Ws(-, fi") on that set endowed with the weak topology of X,, while
leaving invariant a closed convex and weakly compact subset Z5. We then deduce
from an application of Tychonov’s fixed point theorem, see Escobedo, Mischler, and
Rodriguez Ricard (2005, Theorem 1.2), that the semi-flow W has a fixed point in Zs,
which is obviously a stationary solution to (20a). To set up the stage for the proof of
Proposition 4, we first state the well-posedness of (20a)-(20b) in X(J)r,1+/\-

Proposition 5 — Let 6 € (0,1). Given fi" € X140 there is a unique weak solution
fs = Ws(-, i) to (20a)—(20b) satisfying

fs€C([0,00),X0),  f5(0)=f™, (24)
fs € WH((0,T), Xo) NL™((0,T), X142),  T>0, (25)

a

nd
d (o] (o] o0
G | atnswar=3 [ [ otk fe. ) dyx »

+f0 Ss(x)9(x) dx—ZéJ; £5(t,x)9(x) dx

for all t > 0 and 9 € L*(0,00). Moreover, if R > 0 and (fji“)]-zl is a sequence in
{heXgi ¢ MH,.\(h) < R} which converges weakly in X, to f", then (\Ilb.(.’f}in))jzl
converges to Ws(-, f™) in C([0, T], X ) for any T > 0, where X ,, denotes the space X,
endowed with its weak topology.

Since the proof of Proposition 5 follows the same lines as that of similar re-
sults for coagulation-fragmentation equations and stronger versions of most of the
estimates involved in it are derived in Sections 3.1-3.2, we omit the proof here
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and refer instead to Banasiak, Lamb, and Laurencot (2019), Dubovskii (1994),
Escobedo, Mischler, and Rodriguez Ricard (2005), and Stewart (1989) and the ref-
erences therein. Let us also mention here that the well-posedness of the discrete
coagulation-fragmentation equations with source and efflux terms is specifically
studied in Kuehn and Throm (2019) and Spouge (1985).

In the following, C and (C;);>; denote positive constant depending only on A,
ki, ky, and S. Dependence upon additional parameters will be indicated explicitly.
Also, for m € R and x € (0,00), we set 9,,(x) := x" and x,, := x3g,,-

3.1 Moment estimates

We begin with a bound on the moment of order A which depends, neither on
0€(0,1),noron t>0.

Lemma 1 - There is C; > 0 such that, if

2M,(S)

fln . m’ (2’7)

then
M,(fs(t)) <Cy, 20,
Proof. Let t > 0. It follows from (26) that

d (o] (o]
T3 | ] K@ piny) dyds

= M/\(S(g) - 25M/\(f(§(t))

Arguing as in Fournier and Laurengot (2005, Lemma 3.1, Step 1), we infer from (5)
and the symmetry of K; that

J J‘ [x +yt = (x+7v) ]Kx, )fs(t, x)fs(t,v) dydx
J j x+y"1]Kx, )fs(t,x)fs(t,y) dydx
>k [ L [ = (e 9] fo(t 0 fo (1) dyde
2h [ [t e -0t e 0 ) dyds
> =2k [ [y e nfiny) dyds
, (1=21ky

> C22 0 ey
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Consequently, using also (19),

oA-1
%MA(fé(t)) + wﬂh(ﬁs(t))z < M)(S),

from which we deduce by the comparison principle that
My(fo(t) < max{M,(f"), i}, t>0.
Lemma 1 then follows, thanks to (27). |

The next step is the derivation of two bounds on the moment of order zero, the
first one depending on 6 € (0,1) but not on ¢ > 0, while the second one depends
mildly on t > 0 but not on 6 € (0,1).

Lemma 2 - If

Mo (f™™) < Mgés), (28)
then

Mol < M0y (29
In addition,

t in

L[ Mot ds s T ), o, (30)

Proof. Let t > 0. By (26),

G5 [ [ K 0f09) dyds = Molss) - 20Mal(0),

which entails, together with (5) and (19), that
d

aMo(fé(t)) +26Mo(f5(t)) + k1 Mo(fs(£)) M (f5(t)) < Mo(S). (31)
It first follows from (31) that

d )

aMo(fé(f)) +20My(f5(t)) < Mo(S).
Hence,

Mol < 2o+ 000 ) < man fagy ), M0

from which we deduce (29) after using (28). We next integrate (31) with respect to
time over (0, f) and discard the first two non-negative terms in the left hand side of
the resulting inequality divided by f to obtain (30). O
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3. Approximation

We now derive bounds for moments of order up to (1 + A)/2. To this end, we
need the following lemma.

Lemma 3 — Consider 6 €[0,1/2], me (0,1), and o € [0, (m + 26)/2).
If g € L((1,00),x% dx) is non-negative almost everywhere in (1,0), then

® o ’ K(Q,m,G) e m m m 0
(st as] < KO T [Ty o) o)ty dpa,

where
21—m 2

4(2—m)/(m+29—26)
3(1-m) '

x(6,m,0):=

Proof. We argue as in the proof of Banasiak, Lamb, and Laurencot (2019, Lemma
8.2.14) and define C := 2/(m + 26 —20) > 0 and x; := i®, i > 1. Setting

= %J‘lm J;OO [xm+?m—(x+y)m](xy)9g(x)g(y) dydx >0,

Lemma 3 is obviously true if 7 = co. We then assume that 7 < co and observe that

J“I‘[ml x+yml]9+l )dydx
(1

- J f (x+3)"2(x)?* g(x)g(v) dydx
1 1

(1-m ifml JXHI (x+)"*(xp)?* g(x)g(v) dydx

=1

- 2 Xit1 Xit1 6+1 dvd
> (1-m)2 X2 (xy) x)g(y) dydx

= (1-m)2"" ZZ H2I2, (32)

i=1

where

Xi+1
Ji= f x9*1g(x) dx, i>1.
X,

i

Next, since 0 <1 + 6, we infer from the Cauchy-Schwarz inequality that

Xit1 K
—[ x%g(x dx—Zj defofl*QL-
! i=1
o 12/ o 1/2
20-2-20 ,2-m m-2712
< [Z IU Xit1 ] [in-H ]i ] :

i=1
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Hence,
o0 2 © o0
(f x7g(x) dx) < [Z X020 i{"]Z XL
1 i=1 i=1
Owing to the definition of (x;);>; and C,

[o¢)

00 2
5 20-2-20, 2-m _ ;(20-2-20)C (2 m)C _2(2—m)c"
Xi Xiy1 = - _6 .
i=1 i=1

Combining (32) and (33) gives

6(1—m)2”"2( © )2
I>—— dx| ,
> J-l x%g(x) dx

2(2=m)C 72

as claimed.

P. Laurencot

O

Thanks to Lemma 3, we are now in a position to estimate moments of order
€ (0,1). As in Lemma 2, two estimates are derived, one which depends on
0 €(0,1) but not on ¢ > 0, the other one being independent of ¢ € (0, 1) with a mild

dependence upon ¢ > 0.

Lemma 4 - Let me (0,1) and pe[0,(m+ A)/2). If

- M,,(S)
mn
M,,(f )3—26 ,
then
M 2(S)
M,,(fs(t)) < 25 t>0.

Moreover, there is Co(m, p) > 0 such that

t

Proof. Let t > 0. By (26),

Wb =3 [ | rule K 0fs09) dy

= Mm(sb) - 25Mm(fé(t))
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3. Approximation

A/2

We infer from (5), the inequality x* + p* > 2(xy)"?, (x,) € (0,00)?, and Lemma 3

(with (6,m,0) = (A/2, m, p)) that
3] e KA Al ) dpa
>k, j f [ 49" — (x4 9)™] (02 o (8, 1) (1, 9) dydx
0 0

zklﬁ fl " 49" — (4 )" ()2 (1 ) f (1, 9) dpdlx
2

2k; ©0
> m(ﬁ xt fs(t, x) dx) .

Consequently, using (37) along with (19), we obtain

o 2
mumm(ﬁ x"fb<t,x>dx) F2Mu(fy(1) < Mu(S).  (38)

A first consequence of (38) is that
d
Mm(fa(t)) + 26Mm(f6(t)) < Mm(s)

After integration, we obtain

My, (f5(1) < €M, (™) + Mzés)(l—e_z‘”)Smax{Mm(fin),M_;é(S)}

and use (34) to deduce (35). We next integrate (38) with respect to time over (0, t)
and discard the non-negative contributions of the first and third terms in the left
hand side of the resulting inequality divided by t to obtain (36). O

We next derive estimates in X; N X7, which strongly depend on 6.
Lemma 5 — There is C3 > 0 such that, if f'™ satisfies (28) along with
G

~ M,(S)
mn 1n
My(f™) < S5 and Mualf™) < sy (39)
then
M,(S) Cs
M (fs(t) < 2521 and My (f5(t) m, t>0.

Proof. Let t > 0. It first follows from (19) and (26) that

LM 0)+ 25My (1) = My (55) < )
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Hence,

Ml (fb(t)) < e—ZOt fln 262(5/\)(1 _ e—26t) < max{ fln e S/\)}

which, together with (39), readily gives the claimed estimate on M;(fs). We next
infer from (5), (19), and (26) that

M2 () + 25Myr (f(1)

dt
=1j f X102 (59K () fs (63 fo(1,9) dydx + My 44 (S5)

S%J. J. X1 () + v f5(8,2) f5(8,y) dydx + —2— (S)

“ks [ [ et ftesfiny) dydre T4

For (x,9) € (0,00)?, it follows from Banasiak, Lamb, and Laurengot (2019, Lemma
7.4.4) that

1+A 1+A
X1+/\(x,y):(x+y)1+/\_x1+/\_y1+,\s(1+/\)w,

X+
from which we deduce that
1421 1+A.,1+A
A <1 X y+x 7y
e
x x! ! 24
<(1+A +
) e e R T TS T
<4x*y.
Therefore,
d

G Miea(fo(0) + 20Mi 2 (f5(1)) < dha Mo (fo ()M (f5(1)),
and we use the just established bound on M; (fs(t)) to obtain

d
EM1+,\(f5(t))+25M1+/\(f5(t <2k2 (S)

Now, since 24 € [0,1 + 1), it follows from (29) and Holder’s inequality that

Mo (fs(t)

Moy (fs(t) < Mya(fs(t ))2)\/ “”Mo(fé(t))“‘”/“”)
My(S) (1=-2)/(1+1)
g( )

55 ]\41 \ fb( ) 2/\/ 1+/\)
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3. Approximation

Combining the above two inequalities gives

d 1-A)/(14+4) ¢ (3-12
ML)+ 26Mya(fy() < G5 WIS AV, ()P,

with
Cs = (2ky My (S))LFV(1-A) My(S) _
2

We finally use Young’s inequality to derive

%Mlm(fé(t)) +20Ma(f5(1) € SMya(f(1)) + Cao~ A4,

Hence,

d — —A%)/(1-
T Miealfo(0) + OMya(fo(t) < Cyom A=V,

from which we deduce

_ ; Cs »
Mia(fs(t) <e 5tM1+/\(fm)+ m(l —e bt)

. C,
m
= max{Mw(f ) m} :
Combining (39) with the above inequality completes the proof. O

We end up this section with a lower bound on the moment of order A in the
spirit of that established in Proposition 3 which depends, neither on 6 € (0,1), nor
on t > 0, provided the former is small enough.

Lemma 6 — There are Cy > 0 and 6 € (0,1) depending only on A, ky, ky, and S and
such that, if 6 € (0,0¢) and

M, (f") > Cy 1= \/if*—ﬁii (40)

M, (fs(t))>Cy>0, t>0.

then

Proof. Let t > 0. Owing to (26),

T3 [ [ Kb 0f) dyds

= M) (S5) = 20M,(f5(1)).
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On the one hand, by (5), (14), and (15),
-xa(x,v)K(x,p <k2[x +pt - x+y"] 4y )<21 Yy (xp)t

for (x,v) € (0,00)?. On the other hand, it follows from (17) and (19) that there is
01 €(0,1) depending only on S such that

M, (S !
M/\(Sé)Z/\T(), 56(0,61).
Consequently, for 6 € (0,6;),
d Ma(S)

dtM/\ (fs(t)) + Fs (M (fs(t))) =

with
Fs(z):= 2 k22 + 262, zeR.

Since Fy is increasing and maps [0, c0) onto [0, c0), there is a unique z5 > 0 such that
Fs(zs) = M,(S)/2, which is here explicitly given by

VoM (S) + 214462 — 2(1+0)/25
2(1—/\)/2k2 ’

25 =

We then infer from (41) and the comparison principle that
Mi(fs(t) 2 min{My(f%), 2}, £20. (42)

Moreover, since

limzg=4[———->2
60 0~ 21-1k, 214k,

=Cy,

there is 99 € (0,61) such that z5 > C4 for 6 € (0, 0g). This property, together with (40)
and (42) completes the proof. O

3.2 Uniform integrability
The next step is devoted to uniform integrability estimates.

Lemma 7 — There is C5 > 0 such that, if 5 € (0,¢) and f™™ satisfies (40) as well as

L (fin(x)) dx < Cs, (43)

the function ® being defined in (18), then

J-OOCD(fb(t,x)) dx<Cs, t20.
0
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3. Approximation

Proof. Since K(x -7v,v) < K(x,p) for (x,) € (0,00)? by (6), it follows from Banasiak,
Lamb, and Laurenc¢ot (2019, Lemma 8.2.18) that

Js(t) := JOO "(fs(t,x))Cfs(t,x) d
<L f f (59 D (f5) - P(f)] (t,2) fs(t,9) dydx
——f f K 9)fs (1,200 (fo(£,3)) fo(£,) dydx.

By (5), K(x,v) > k1v*, (x,v) € (0,00)?, and the properties of @ guarantee that r®’(r) >
®(r) =0, r >0, so that we further obtain

——J- J. (%, 9)D(fs(t,x))fs(t,v) dydx
s-—jj I

Hence, owing to (27) and Lemma 6,
*© in{2,k
Js(t) < —2C6L O(fs(t,x)) dx with Cq:= M € (0,1).

We then infer from (19), (20a), and the non-negativity of ®’ that

d (o9 (o9
| oustea ar= [ o090 ax

=15<t)+f0 O (fy ()55 (x) dx
S—2C6J; D(f5(t,x)) dx+J;J D'(f5(t,x))S(x) dx. (44)

Recalling that the properties of @ implies that
s@’(r) < P(r)+P(s) and D(sr) < max{l,s*}D(r), (r,s) € [0,c>o)2
see Banasiak, Lamb, and Laurencot (2019, Proposition 7.1.9 (b) & (d)), we find

L@’(foa,x))smdx:céf o) S e

<Cg J:o(l)(fb(t,x)) dx + Cg qu)(sc—z)) dx

<C¢ J;W(D(fé(t,x)) dx + CL6 OOOQJ(S(x)) dx.
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Combining the above inequality with (18b) and (44) leads us to the differential
inequality

d (o)
ar J,

Lo(S)
(OF ’

D(fs(t,x)) dx + Cé_L D(fs(t,x)) dx <

from which we deduce that

mep(fa(t,x)) dx < eCot meb(fi“(x)) dx + LZ(S) (1-eCot)

2
6
S

Smax{JOOOCD(fi“(x)) dx, Lqé(z )}.

6

Lemma 7 is now a straightforward consequence of (43) and the above inequality
with Cs = Lo(S)/C2. O

3.3 Proof of Proposition 4

We fix 6 € (0,60) and consider the subset Z5 of Xy = L'(0,0) defined by: h € Z; if
and only if h € X satisfies

Cy <My (h)<Cy, J ®(h(x)) dx < Cs, (45a)
0
M) < M) o), (45b)
M, (S) Cs
Ml(h) < ZéT/\’ 1+,\(h) < m (45C)

On the one hand, given fin € Zsand t > 0, it follows from Lemma 1, Lemma 6, and
Lemma 7 that fs(t) = Ws(t, fI") satisfies (45a) and from Lemma 2 and Lemma 4 that it
satisfies (45b). Furthermore, W;(t, fI") satisfies (45c) due to Lemma 5. Consequently,
Ws(t, fin) € Z5 for all t > 0, so that Z; is a positive invariant set for the semi-flow
Ws. On the other hand, Z; is non-empty since C4 < C; by (27) and (40). Moreover,
owing to the superlinearity (18a) of @, the Dunford-Pettis theorem ensures that Z;
is a closed convex and sequentially weakly compact subset of L!(0,0). Since W;
is a semi-flow on Z5 endowed with its weak topology by Proposition 5, it follows
from Escobedo, Mischler, and Rodriguez Ricard (2005, Theorem 1.2) that there is
@s € Zs such that Ws(t, ps5) = @s for all t > 0; that is, @5 € Z; is a stationary solution
to (20a). Since Ws(t, ps) = @s for all t > 0, we infer from (30) that

b Mo(pa)Ma(ps) < UL 4 pgi(s)
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4. Existence

for all ¢t > 0. Hence, taking the limit t — oo,
ki Mo(@s)Ma(@s) < Mo(S),
from which we deduce, thanks to the lower bound for M, (¢ps) in (45),
k1 CaMo(¢ps) < Mo(S). (46)

Similarly, for p € (0, (1 + A)/2), it follows from (36) with m = (2u+1-1)/2 € (0,1)
that

Mour1-1)2(9s)

) 2
(J xMps(x) dx) <C((2u+1-2)/2,p) .
1

+M2us1-2)/2(S)

for all t > 0. Letting t — oo gives

o 2
(J~1 xHps(x) dx) < Co((2p+1-=2)/2, WM 211-2)2(S)-

Together with (46), the above estimate entails that

(o9

1
M, (9) = JO s (x) dx +£ s (x) dx

< My(s) + [ Cal(2p0+ 1= A)/2, )Moy -ay2(S)
_ Mo(S)
k,Cy

<Crlp): +\Ca2p+ 1= /2, M1 2 (S). (47)
Collecting the estimates (45a), (46), and (47) gives (22) and (23) and completes the
proof of Proposition 4.

4 Existence

Proof (of Theorem 1 (a)). Since @ is superlinear at infinity by (18a), it follows from
(22), (23), and the Dunford-Pettis theorem that (@s)sc(o,s,) is relatively sequen-
tially weakly compact in X. In turn, this compactness property and (23) imply
that (¢s)se(0,6,) 15 actually relatively sequentially weakly compact in X, for any
ue€[0,(1+1)/2). Consequently, using a diagonal process, there are a subsequence

(ps;)j=2 of (@s)se(0,5,) and

pe ﬂ X (48)

pel[0,(1+1)/2)
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such that, as j — oo,

(49)

. 1+A
Ps; = ¢ in Xy [O

Since A € [0,(1 + A)/2), it readily follows from (49) that ([(x,y) > (P(Sj(x)(Péj(y)])jzz
converges weakly to [(x,v) — @(x)@(v)] in X 4 x X ) as j — oco. It is then straight-
forward to pass to the limit j — oo in the identity (21) satisfied by ®s; and deduce
that ¢ satisfies (7), thereby completing the proof of Theorem 1 (a), recalling that
the other integrability properties of ¢ listed there follow from Propositions 1 and 2,
see also (48). O

5 Non-existence
Proof (of Theorem 1 (b)). The proof relies on the same device as those of Proposi-

tions 1 and 3. For A > 0 and x > 0, we set 94(x) = min{x, A}. We infer from (7) and
the symmetry of K that

JOOOSA f LX“V AK(x9)p(x)¢(y) dydx
J _[ xK(x,y)p(x)p(y) dydx (50)
AL [ e s

We are left with identifying the limit as A — oo of each term on the right hand
side of (50). We first infer from (5) that

0 <1(0,4)(*)1(a-x,2)(¥)(x +y = A)K(x, ) p(x)@(p)
<k(x+y-A)(x* +2M) p(x)9(v)
<k (x'y+9'x)p(x)p(y).
Since p e X;NX, CcXygNX,dueto A >1and

lim 110,401 (a-x0)@) =0, (x,3)€(0,)?,

it follows from Lebesgue’s dominated convergence theorem that

lim — JJ; (x+y—-A)K(x,9)p(x)p(y) dydx = 0.

A—oo 2
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Next, using once more (5),

0<J f xK(x,p) dydx<k2J. f 2+ M) p(x)p(y) dydx

<2k2f j xpto(x dydxs2k2M1(<p)L v () dy

J- J (%, ) () dydx<Ak2J J- X +y (x)p(y) dydx

f f -+ 19" p()p(y) dydx < 2k, My (g )L o) dy,

and

from which we deduce that

/{im j f xK(x,v Jp(y) dydx =

Jim —f j (%,9)p(x)p(y) dydx = 0,

recalling that ¢ € X,. Collecting the above information, we may take the limit
A — o0 in (50) and conclude that

[ee)

lim min{x, A}S(x) dx = 0.
A—o0 0

Hence, S = 0 which, together with (11), implies that ¢ = 0 as well. O
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