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The Discrete Coagulation Equations with Collisional
Breakage
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The discrete coagulation equations with collisional breakage describe the
dynamics of cluster growth when clusters undergo binary collisions resulting
either in coalescence or breakup with possible transfer of matter. Each of these
two events may happen with an a priori prescribed probability depending for
instance on the sizes of the colliding clusters. We study the existence, density
conservation and uniqueness of solutions. We also consider the large time
behaviour and discuss the possibility of the occurrence of gelation in some par-
ticular cases.

KEY WORDS: Cluster growth; coalescence; collisional breakage; existence of
solutions; propagation of moments.

1. INTRODUCTION

Coagulation-fragmentation processes naturally occur in the dynamics of
cluster growth and describe the way a system of clusters can merge to form
larger ones or fragment to form smaller ones. Models of cluster growth
arise in a wide variety of situations, including aerosol science, astrophysics,
colloidal chemistry, polymer science, and biology. In the model considered
in this paper the clusters are assumed to be discrete, that is, they consist of
a finite number of identical elementary particles. The basic reactions
between clusters taken into account are the coalescence of two clusters to
form a larger one and the breakage of clusters into smaller pieces. At least
two physical mechanisms have been considered to describe the latter
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process. The most commonly used, known as spontaneous or linear frag-
mentation, assumes that the breakup process is only ruled by the properties
of the particles (and also by external forces, if any). The rate of fragmenta-
tion of clusters made of i particles, or i-clusters, is then taken to be pro-
portional to the number of i-clusters per unit volume (hence the term linear
used for this kind of fragmentation). The collisional or nonlinear fragmen-
tation process is based on a different assumption, namely that the breakage
of a cluster only occurs after collision with another cluster, the rate of this
reaction being taken to be proportional to the numbers per unit volume of
the two colliding clusters. Let us point out here one main difference
between these two fragmentation processes. The spontaneous breakage of a
cluster only produces smaller clusters while collisional breakage allows for
some transfer of matter between the two colliding clusters and might thus
produce clusters which are larger than the two colliding ones. For example,
the collisional breakage of an i-cluster and a j-cluster might result in a
1-cluster and an (i 4+ j— 1)-cluster.

Denoting by ¢;(¢), i = 1, the number of i-clusters per unit volume at
time ¢ > 0, the discrete coagulation equations with spontaneous fragmenta-
tion read

de;, 1°C
E=§ Z ]1 j ] Ci i ]1 ] z (az] b cH—]) (11)

for i = 1, under the additional assumption that only binary fragmentation
is allowed for (for i =1 the first sum of the right-hand side of (1.1) is
obviously taken to be zero). Here (a; ;) and (b, ;) denote the coagulation
and fragmentation coefficients, respectively, and satisfy

=0 and b, =b,,

In the right-hand side of (1.1) the first term accounts for the formation of
i-clusters by binary coalescence of smaller ones and the second one for the
fragmentation of i-clusters into two smaller ones. The third term describes
the depletion of i-clusters by coagulation with other clusters while the
fourth term represents the creation of i-clusters resulting from the breakage
of larger ones. The system (1.1) without fragmentation (b, ; = 0) was origi-
nally introduced by Smoluchowski®" ?® and we refer to Drake®” for a
derivation of (1.1) and some physical background. In the past years several
mathematical studies have been devoted to (1.1) and we refer among others
to refs. 23, 3, 2, 6, and 15 for existence and uniqueness results. The large
time behaviour of solutions to (1.1) has also been investigated for some
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particular choices of the coefficients in, e.g., refs. 3-5 (see also the survey
paper by da Costa™”).

The modeling of collisional breakage requires a different formulation.
More precisely, the discrete coagulation equations with collisional frag-
mentation read @ 29

de, 1]
dr 2 IWJIJJIJJ Zaz] 1.2)
iz
| I
+ 2 Z N;‘—k,k(l_wj—k,k) 1, kCi—kCh>
j=it+l k=1
¢,(0) =}, (1.3)

for i > 1. Here g, ; denotes the rate of collisions of i-clusters with j-clusters
and w, ; is the probability that the two colliding clusters merge into a single
one. If they do not (an event which occurs with probability 1—w; ;) they
undergo fragmentation with possible transfer of matter. Then {N;,,
s=1,..,i+j—1} is the distribution function of the resulting fragments.
The coefﬁcients (a; ;), (w; ;) and (N ;) enjoy the following properties:

a;,;=a;;20 and O0<w,;=w;;<]I, i,j=1, (1.4

and as mass is required to be conserved during each collision,

i+j—1
N;;=N;,=20 and Y SN, =i+}], ij=1. (1.5)
s=1
In the right-hand side of (1.2) the first term accounts for the formation of
i-clusters by collision and coagulation of smaller ones (with effective rate
w; ;a; ;) and the second one for the loss of i-clusters due to collisions with
other clusters. The third term describes the creation of i-clusters after the
collision and breakup of larger clusters.

In contrast to (1.1) the system (1.2) does not seem to have been inves-
tigated mathematically and the purpose of this paper is to discuss some
mathematical issues for (1.2). Let us first point out that, in the absence of
fragmentation (w; ; =1), the system (1.2) is nothing but the classical
coagulation equation® which has been extensively studied by physicists
and mathematicians (see, e.g., the survey paper by Aldous’). Observe next
that, since particles are neither created nor destroyed in the reactions
described by (1.1) or (1.2), the density

0

o)=Y ici(t) (1.6)

i=



196 Laurencot and Wrzosek

is expected to be conserved throughout time evolution. It is however well-
known by now that, in the absence of fragmentation (i.e., b, ; =0 for (1.1)
or w; ;=1 for (1.2)), there are physically relevant coefficients (g, ;) for
which density conservation breaks down in finite time, a phenomenon
known as gelation (see, e.g., refs. 25, 12 and the references therein). It is
also known that for (1.1) strong fragmentation prevents the gelation phe-
nomenon to occur.® The gelation phenomenon might also take place for
(1.2) as we shall see in Section 4.

Some particular cases of (1.2) have been considered by physicists and
we mention some of them now. Besides the classical coagulation equation
which is obtained from (1.2) by setting w; ; =1, we can also consider the
case where the collision of an i-cluster and a j-cluster results in either the
coalescence of both in an (i+ j)-cluster or in an elastic collision leaving
the incoming clusters unchanged. In that case we have N ;= N} ;=1 and
N;,;=0if s¢ {i, j}. The system (1.2) then reduces to the classical coagula-
tion equation with coagulation coefficients (w; ;a; ;), i.e.,

de, 1°C ,
EZEZ Goi—j4,i-j€iCi—j — ZW,]a,]c,cj, izl

As for models involving only collisional fragmentation (w;; =0) we
mention the nonlinear breakage model studied by Cheng and Redner.® In
this model, when two clusters collide, they both fragment into smaller
pieces and there is thus no transfer of matter between the colliding clusters.
Actually the model studied in ref. 8§ belongs to the class of continuous
models, in which clusters are described by means of a continuous variable
(volume or size). For clusters described by a discrete variable it reads

=) z kb e — z K, jcic;, i>1, (1.7)

j=1 k=i+1

with K;;=K;, >0, and {b,;,, 1 <i<j—1} denotes the distribution
function of the fragments of a j-cluster after a collision with a k-cluster,
and satisfies

j—1
Zlbt,],k=]9 ]>23 k>1

i=1

To obtain (1.7) from (1.2) we put g, ; = K, ; and

N =100 by i i+ 11 40y () by i
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fori,j>1and se{l,...,i+j—1}, where 1, denotes the characteristic
function of the interval [s,+00). As each cluster splits into smaller pieces
after collision it is expected that, in the long time, only 1-clusters remain
and this is shown in Section 4. Large time asymptotics for the continuous
analogue of (1.7) may be found in refs. 8, 9, and 14. Finally a particular
case of (1.2) was used by Srivastava® to analyse the evolution of rain-
drops size spectra and reads

de, 1°C .
d_t_zz ]t]]l] Z(Kz]-i_ﬂz])ct ]9 122”
dc,

Ez_ z (K1]+ﬂ1])clc+ Z Z (]+k)ﬁ]kcck5

j= ]1k1

where K; ;= K;; >0and g, ; = B;, > 0. Introducing
Ki,j s .
a =K+ By wy=_ 0 Ny=0+))0,,

allows to check that the previous system is a particular case of (1.2).
Assuming that both K;; and B, ; are constants an explicit solution is
obtained which converges to a steady state as time goes to infinity. Y

We now describe the results we obtain in this paper: we mainly discuss
the existence and uniqueness of solutions to (1.2), though the final section
is devoted to the study of the large time behaviour for some particular
cases. In the next section we prove the existence of solutions to (1.2) under
rather general assumptions on the coefficients (a; ;), (w; ;) and (N7 ;). As
our assumptions include the classical coagulation equations with coagula-
tion coefficients (g, ;) for which gelation is known to occur, we only prove
that the density of the solutions is non-increasing with respect to time. In
Section 3 we consider the existence of density-conserving solutions to (1.2)
and prove the existence of such a solution when g; ; < A(i+j). A similar
result has been proved for (1.1) in ref. 2 but our proof relies on a comple-
tely different argument which is adapted from ref. 16. It involves the study
of the propagation of generalised moments of approximating solutions to
(1.2) without additional assumptions on the initial data. Still assuming the
collision coefficients (a; ;) to be at most linear we investigate the propaga-
tion of moments for the density-conserving solutions we construct, and
their uniqueness as well. Finally the large time behaviour of solutions to
(1.2) seems to be a challenging question. Still, in a few particular cases, we
are able to prove the stabilization to steady states and these results are
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described in the last section. We also point out the possible occurrence of
gelation in the model (1.2).

From now on we assume that the coefficients (a; ;), (w; ;) and (N; ;)
are given and satisfy (1.4)—(1.5).

2. EXISTENCE OF SOLUTIONS

We first introduce some notations and specify what we mean by a
solution to (1.2)—(1.3). Obviously the density defined by (1.6) is a relevant
quantity for the analysis of (1.2)—(1.3) and a natural functional setting is
given by the Banach space X defined by

X= {x = (x;)i>; € RN, i i|x| < oo},
i=1
with the norm
Ill = 3 1
We shall actually use the positive cone X * of X, that is,
X*={xeX,x; >0 foreach i >1}.

Next, if x = (x;);>; is a sequence of real numbers and i, j are positive
integers we put

D; ;(x)=N;;(1-w; ;) a; ;x;x; I1<s<i+j—1. 2.1)

i7Vjo

Definition 1. Let7 e (0,+00] and ¢® = (¢});> be a sequence of non-
negative real numbers. A solution ¢ =(c;);»; to (1.2)(1.3) on [0,7T) is a
sequence of non-negative continuous functions satisfying for each i > 1 and
te(0,7)

(l) C; E(g([o T)) Z] lat] ]EL (0 t) Z] z+lz yy Dl k,k(c)eLl(Oa t)’
(i) and there holds

c(t)=¢c? +f ( z W, ci(t) ¢ () — Z a,]c(r)c(r)>

| - '
+§j Z Z Di_; i(c(2)) dr.

0 j=it1 k=1
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We now fix a sequence ¢’ = (c}),»; of non-negative real numbers as
the initial condition. As in previous works on similar equations existence of
solutions to (1.2)(1.3) follows by taking a limit of solutions to finite-
dimensional systems of ordinary differential equations obtained by trunca-
tion of (1.2). More precisely, given N > 3, we consider the following system
of N ordinary differential equations

dei 1 N N & NN
— == Wi i@ i_iCj Cij— a; ;¢;'c;
dr 2 ~ Ji—j%,i-jC; j jgl j€i €
1 o N N
5 Z Z , k,k(l_wjfk,k) A pkCi—iCk» 2.2)
¢i'(0) =}, (2.3)

for i € {1,..., N}. Proceeding as in ref. 2, Lemmas 2.1 and 2.2 we obtain the
following result.

Lemma 2.2. For each N >3 the system (2.2)-(2.3) has a unique
solution

= (Cz{v)1<i<N € (gl([0,+oo); IRN)
with ¢¥(#) =0 for 1 <i< N and ¢>0. Furthermore, if (g;) € R", there
holds

N—
Z (gt+] g]) al ]C C

N
d
Y& ——=
i=1 1
1 M=t N i+j—1
_z z (l_wi,j <gi+] z Nl jgs>al ]cl C] (24)

It easily follows from (1.5) and (2.4) with g; =i, 1 <i < N, that
N N
Z ich(t)= z ic?, te[0,+00). 2.5)
i=1 i=1

We now state the main result of this section.

Theorem 2.3. Assume that ¢’ e X * and the assumptions (1.4)—(1.5)
are fulfilled. Assume further that

lim  max <M > —0, (2.6)

i>+o 1<j<i—1\ j(I—J)
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and there is a constant C; such that

Then there is at least one solution ¢ to (1.2)—(1.3) on [0,+o0) which satis-
fies ¢(¢t) e X * for each ¢ € [0, + c0) and

0 0

Y i ()< Y, ic). (2.8)

i= i=

Remark 2.4. It is easily seen that the collision coefficients a; ; = i"j°,
i, j =1, fulfil (2.6) when a € [0, 1).

Proof. We first notice that (2.6) ensures that there is a positive con-
stant C, such that
a; ; < Cyij, i,j=1. 2.9

It also follows from (2.6) that, for each i > 1,

lim %o, (2.10)

jo+o ]

Fix T € (0,+ o). In the following we denote by C any positive constant
depending only on C;, C,, ||c°||y and T. Consider now i > 1 and N >i. It
follows from Lemma 2.2, (1.4), (2.5), (2.7) and (2.9) that the ith component
¢V of the solution ¢ to (2.2)—(2.3) satisfies

dey C Nob
dt 0 Z ](l ]) cl —j ] +C0 z lJcl{ch_V
j=1
C'C N
- Z Z (j— k)kc kck
j=i+l k=1
<CIIC°||x
N

ddi <C. @.11)

By (2.5) and (2.11) the sequence (c))ys; is bounded in €'([0,T]) and is
thus relatively compact in €([0, 7]). As this holds true for each i > 1 we
use a diagonal process to conclude that there is a subsequence of (¢) (not
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relabeled) and a sequence ¢ = (¢;);», of non-negative continuous functions
such that, for each i > 1,

llm |Cfv— Ci |qg([0’ ) = 0. (2. 12)

N - +©

In addition we infer from (2.5) and (2.12) that, for each M >1 and
te[0,T], we have

M

00
S i< Y ic,
i=1

i=1
hence

[ee]

Y ic(1) < f ic®,  te[0,T]. (2.13)

i=

We next fix i > 1 and consider ¢ € (0, 1). By (2.10) there is M > 1 such that
a;, ;<e¢jfor j= M. Forte[0,T] and N large enough it follows from (2.5)
and (2.13) that

Z a,;¢] (1) = Z a,;¢;(1)

<ColZJ|cN(t) (D)l +e Z jef+e Y je(®)

j=M+1 j=M+1

< Gyl Z j|C§V_Cj lecco, 77y +2€ 1l -

i=1

We then infer from (2.12) that

< 2e]lc’llx,

from which we conclude that

N—i o0
: N
lim | a,cf— ) a
N-> +ow j=1 j=1

([0, T])
Using again (2.12) we end up with
N—i

[ee]
N_N
Z a; ;¢ ¢; — Z 4a;, ;€€
j=1 i=1

lim
N> +o0

=0. 2.14)
¢([0,T])
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We next proceed in a similar way to show that (2.6) entails

z ]iD kk(cN)_ z ZD —i(€)

j=i+l k=1 j=i+l k=1

lim
N - 4+

=0, (2.15
%([0,T])

where D’_, ,(.) is defined by (2.1). Indeed let ¢ € (0, 1). By (2.6) there is
M >=i+1 such that

Aj_kk .
—kk )<, > M. 2.16
<k(1—k)> J (216

1<k<j-1

It follows from (1.4), (2.5), (2.7) and (2.16) that, for N > M,

j—1

sip Y Y DL (")<Cesup Y Y (j—k) ke (1) e¥(0)

te[0,T] j=M k=1 te[0,T] j=M k=1

< Ce.

Similarly we infer from (1.4), (2.7), (2.13) and (2.16) that

sup z ZD _i((e(0)) < Ce.

te[0,T] j=M k=1

Combining the above two estimates and (2.12) yield the claim (2.15).
Thanks to (2.12), (2.14) and (2.15) it is now straightforward to pass to
the limit as N — 400 in the integral version of (2.2) and check that c is
indeed a solution to (1.2)—(1.3) on [0, 7). Recalling (2.13) we see that ¢
satisfies (2.8). As T was arbitrary, the proof of Theorem 2.3 is complete. ||

Remark 2.5. As already mentioned it is in general not possible to
improve (2.8) to an equality without additional assumptions on the data.
A sufficient condition on (g; ;) which guarantees the existence of a density-
conserving solution is given in the next section. We will however return
shortly to the gelation phenomenon in the final section.

3. DENSITY-CONSERVING SOLUTIONS

In this section we assume that the collision coefficients (a; ;) satisfy

z]\A(l+]) l’]>19 (31)
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for some positive constant 4. Under Assumption (3.1) it is proved in ref. 2,
Theorems 2.4 and 2.5 that there is at least one density-conserving solution
to (1.1) for every initial data in X* and the purpose of this section is to
show that a similar result holds true for (1.2). The proof carried out in
ref. 2 involves rather delicate estimates to control the tail of the series in
(1.1) and an alternative proof based on estimates on generalised moments
has been proposed in ref. 16. We shall here develop further this method
and show that it applies to the study of (1.2).

3.1. Existence of Density-Conserving Solutions

The main result of this section is:

Theorem 3.1. Assume that ¢°eX*. Under the assumptions
(1.4)(1.5) and (3.1) there is at least one solution ¢ to (1.2)(1.3) on
[0, + o0) satisfying

lle@llx =lc’lly, € [0,+00). (32

In other words the density of the solution ¢ is conserved throughout
time evolution.

Before proceeding with the proof of Theorem 3.1 we need some
preliminary results. We denote by #; the set of non-negative and convex
functions U € €'([0,+0)) n W2 (0,4 00) such that U(0)=0, U’'(0) >0

and U’ is a concave function. We next denote by % ,, the set of functions
U € A, satisfying in addition

lim U'(r) = lim O =

r— 4o r->+4w F

+ oo0. 3.3)

Observe that r+—r™ belongs to 4] for me[1,2] and to 4, for
m € (1, 2]. We first recall the following lemma.

Lemma 3.2 (ref. 16, Lemma 3.2). For Ue #] and i, j>1 there
holds

E+DUE+H-UE-U()) <26U () +UG)). 34

The next lemma is the main estimate needed to prove Theorem 3.1.

Lemma 3.3. Consider 7 € (0,4 o0) and U € ;. There is a constant
y; depending only on 4, U, ||c’||y and T such that, for each N >3, the
solution ¢® to (2.2)(2.3) given by Lemma 2.2 satisfies
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i U@ et <yyp i’ U(@i) c?, te[0,T], (3.5)

N—-1 N—i i+j-1 U(l+]) U(S)
0<j L X s( i+j s

i=1 j=1 s=1

) D; ;(c"(v)) dt

<yr Z Ui e, (3.6)

i=1

where Dj ;(.) is defined by (2.1).
Proof. For N >3 andte[0,T] we put
N
Myt)= ), UG@) e ().
i=1

We infer from (2.4) and (3.1) that

d N N—-1 N-—i
LSS T (UG -U@) -U() e

i+j—1

Z_: Zl a _Wi,j)(U(i+j)_ Zl Nf,]-U(s)) ai,jcfvcjv

NI'—‘

By (1.5) we have

NS * i et (U4 U(s)
UGi+j)— >, Nj,Us= Y, sNi’j( — >
s=1 s=1 1+] S

The above two formulae, (2.5) and (3.4) now yield

dMN N—1 N—i
4% Y @U()+jU)) cie]

i=1 j=1

1 N—-1 N—i i+j—1 U(l+]) U(S) S
-3 2 % 3 s(FED Ty,
i=1 j=1 s=1 i+j s
Ay (3.7
T <2A||c°||X MN

N—-1 N—i i+j—1 U(l+]) U(S)
_— - D: (cM).
< iti s > (e
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Now, since U(0) =0 and U is a convex function, the function r +— U(r)/r is
a non-decreasing function and the second term of the right-hand side of
(3.7) is non-negative. Therefore

N

M
<24l M,

which yields (3.5) by the Gronwall lemma. We next integrate (3.7) over
(0, T') and use (3.5) to obtain (3.6). ||

We next derive a further estimate which entails the componentwise
relative compactness of (c¢?).

Lemma 3.4. Let T€(0,4+00) and i > 1. There is a constant y,(T)
depending only on 4, ||c°||y, i and T such that, for each N > max(i, 3),

dc¥

I < y:(T). (3-8

L0, 7)

Proof. By (2.2) we have

1er Y 2t
0<5[ ¥ ¥ Dj @) de

j=it+1 k=1

r N—i
< j Y. a et () Y (v) de+e(T).
0 j=1

Owing to (3.1) and (2.5) we may estimate the right-hand side of the above
inequality and obtain

< 24T [|c1%+2 || |-

L0, T)

Z i D;'—k, k(CN)

j=i+l k=1

The estimate (3.8) then follows from (2.2), (1.4), (3.1), (2.5) and the above
estimate. ||

We are now in a position to prove Theorem 3.1. For that purpose we
first recall a refined version of the de la Vallée-Poussin theorem for inte-
grable functions [ref. 19, Proposition 1.1.1].

Theorem 3.5. Let (2, %, u) be a measured space and consider
we L'(Q, 8, u). Then there exists a function V € 4, ,, such that

V(wh e LY(2, %, w).
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Remark 3.6. Theorem 3.5 is a classical result when u() < oo (see,
e.g., ref. 10, p. 38), except for the possibility of choosing V' concave. This
last fact has been noticed in ref. 19.

Proof of Theorem 3.1. We apply Theorem 3.5, 2 being the set
N\{0} and Z the set of all subsets of N\{0}. Defining the measure u by

wd)y=Y3 ¢, I =N\{0},

iel

the condition ¢’e X ensures that x> x belongs to L', %4, u). By
Theorem 3.5 there is thus a function U, € 4] , such that x — Uy(x) belongs
to L'(Q, A, u), that is,

Uy = i U, (i) ¢? < 0. (3.9)

i=1

In the following we denote by C any positive constant depending only
on A4, ||c|y, U, and %,. The dependence of C upon additional parameters
will be indicated explicitly.

By (2.5) and (3.8) the sequence (c}')ys; is bounded in W"'(0, T) for
eachi>1and T € (0,4 00). We then infer from the Helly theorem [ref. 13,
pp. 372-374] that there are a subsequence of (c))ys;, still denoted by
(¢V)ysi» and a sequence ¢ = (c;);», of functions of locally bounded varia-
tion such that

Jim M) = (1) (3.10)

for each i > 1 and ¢ > 0. Clearly ¢;(¢) =0 for i > 1 and ¢ > 0 and it follows
from (3.10) and (2.5) that ¢(¢) € X * with

lle@llx <le’lly, =0, (3.11)

Furthermore, as U, € #; ,, we infer from (3.9) and Lemma 3.3 that, for
each 7' > 0 and N > 3, there holds

i Uy (i) (1) < C(T), te[0,T], (3.12)
N—-1 N—i i+j—1 Uo(l+]) UO(S)
Z 2 2 < itj s

) (1)) dr < C(T). (3.13)

i=1 j=1 s=1
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Owing to (3.10) the lower semicontinuity of the left-hand sides of
(3.12)(3.13) and the Fatou lemma allow to conclude that, for each 7' > 0,

i Upy(i) c;(t) < C(T), te[0,T1], (3.14)

0< jT i i HilS(UOl-(:_—;j) _ Uo;S)>Df’j(c(1:)) dt<C(T). (3.15

Let i > 1. On the one hand, since U, € 4] ,, it follows from (3.1) and (3.14)
that
Y a,,¢;€L'0,T). (3.16)
j=1
On the other hand we have
Y 2 Diie)= Y Djuo), (3.17)
j=i+l k=1 jtk=i+1
and we infer from (3.15) and the properties of U, that
0 j—1 )
Y Y Dic)eL(0,T). (3.18)
j=i+1 k=1

Consider now s>1 and M >2. By (2.5), (3.10), (3.11) and the
Lebesgue dominated convergence theorem we have

M

z as,j(cf’cjv—cscj)

j=1

lim
N> 4+

=0.

L', 7)

We next infer from (3.5), (2.5) and (3.1) that, for N > s+ M +1,

N—s N-—s
Y. a,crel <24s ||y | Y jef 1
j=M+1 T) j=M+1 L(0,T)
J
< C(s,T) sup Up(J) ¢
ism Uo()|; %u ° 'o,1)
J

T a el

j=M+1

< C(s,T) sup —.
'o,1) ssau Uo())
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Similarly (3.1), (3.11) and (3.14) yield

> ae

j=M+1

J
< C(s,T)sup
£'o.7) s Uo(J)’

Combining the above three estimates we obtain

lim sup
N> 4+

<C(s,T)su
o ,>g Uo( )

N-— 0
> a,ele] - 2 a

j=1

The above inequality being valid for each M > 2 we use again the fact that
U, € A, ,, to conclude that

lim
N - 4+

=0. (3.19)

L(O T)

N-—s ©
Y. a,c)c Z

Finally consider s > 1 and ¢ € (0, 1). Since U, € £ , there is M > s+ 1 such
that

(3.20)

isM :S<M_Uo_(s)>>l

j s g
For N = s+ 1 we have

Y Y D= Y D)

j=s+1 k=1 s+1<j+k<N

Recalling (3.17) we see that

N

S S D= Y T Do)

j=s+1 k=1 j=s+1 k=1

= Y D; (™M)= Y, Djuo). (3.21)

s+1<j+k<N jtk=s+1
On the one hand it follows from (3.10), (2.5), (3.11) and the Lebesgue

dominated convergence theorem that

lim Y (DeM=Diep| =0, (3.22)
T)

Noto | sp1<jrksM
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On the other hand we have by (3.20)

D;,k(cN) <8S<U0(1+k) _ UO(S)>D;’k(CN)

j+k s

for (j, k) such that j+k > M + 1, hence by (3.6),

Y. DM < Ce. (3.23)
M+1<j+k<N L0, 7)
Similarly it follows from (3.20) and (3.15) that
Y. Djue) < Ce. (3.24)
M+1<j+k L'o,1)

Combining (3.21)—(3.24) yields

lim sup Z ZD e — Z ZD eil0)| | <Ce
No+o | jost1 k=1 j=s+1 k=1 L'(0,T)
for each ¢ € (0, 1). Consequently
N j-1
lim | Y > D u(c™)— Z Z D;_ kk(c) =0. (3.25
Noto[jost1 k=1 j=s+1 k=1 T)

Owing to (3.10), (2.5), (3.11), (3.19) and (3.25) it is now straightfor-
ward to check that ¢, satisfies Definition 2.1(ii) for each i > 1. By (3.16),
(3.18) and (3.11) the right-hand side of the identity in Definition 2.1(ii) is
integrable over (0, t) for each >0, and the continuity of ¢; follows. We
have thus shown that ¢ =(c;) is a solution to (1.2)—(1.3) on [0,+o0). In
order to complete the proof of Theorem 3.1 it remains to check (3.2). Let
t€(0,400). For N > M > 3 we have by (2.5)

M

Hle@llx —1le’llx] < X e’ () — ()] + Z

i=1 i=N+1

P Y i+ Y e,

i=M+1 i=M+1
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It then follows from (3.12) and (3.14) that

eIz = 11el1x] < 'ZIICN(I) ¢ (Ol+ Zl U()

Since ¢’ e X * we first deduce from (3.10) that

el —lle°llx| < C(T) AT Uo( 5

Recalling that U, € #] ,, we conclude that ||c(7)||y = ||c°||y and the proof of
Theorem 3.1 is complete. ||

3.2. Propagation of Moments and Uniqueness

The question we consider here is whether, given ¢’e X * such that
> i"c? < oo for some m > 1, the solution ¢ to (1.2)—(1.3) constructed in
Theorem 3.1 enjoys the same properties throughout time evolution, that is,
> i"c;(t) < oo for t € (0,+00). This question has a positive answer for the
discrete coagulation equations with spontaneous breakage (1.1)* * and our
next result states that the answer is also positive for (1.2).

Proposition 3.7. Assume that the assumptions (1.4)—(1.5) and (3.1)
are fulfilled, and consider ¢’ € X * such that

Y ime? < oo (3.26)
i=1

for some m > 1. Then the solution ¢ to (1.2)—(1.3) on [0,+ o0) constructed
in Theorem 3.1 satisfies

sup ) i"¢;(t) <o
te[0,T] i=1
foreach 7' > 0.
Proof. By (3.10) we know that

lim ¢¥(t)=c,(?)
N — 400
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for each te[0,+00) and i>1, where ¢" still denotes the solution to
(2.2)(2.3) given by Lemma 2.2. Takmg g; =i"in (2.4) we obtain

d a 1 ap ; S\ m rm =m N _N

— Y i"< 5 Z Y (G+pm—i"=j") ayjeilcy
dt i=1 2 i=1 j=1

since the convexity of r — r™ entails that

i+j—1

(+p"= Y Nigs"  ij=l
s=1
Now, by ref. 4, Lemma 2.3 there is a constant x,, depending only on m
such that
G+ D)E+)"—=i"=]") <K, (" + i), i,jz1l

It follows from (3.1), (2.5) and the above inequality that

A -1 N—
i’”cJ-V<T Z Z ij"+ji™) ¢l'el

1M =

SIES

i=1 1

<14Km ||c0||X Z imcf\”

i=1
and the Gronwall lemma yields
N N
Y imel(2) <exp(Ax,, ||y 1) Y i"c}, t=0.
i=1 i=1

Owing to (3.26) and (3.10) we may pass to the limit as N — +oo in the
above inequality and obtain

Y. i"c,(t) <exp(Ax,, ||c’lly ) ) "}, t>0.
i=1 i=1
The proof of Proposition 3.7 is thus complete. ||

As a consequence of Proposition 3.7 we may prove the following
uniqueness result.

Proposition 3.8. Assume that the assumptions (1.4)—(1.5) are ful-
filled and there are a € [0, 1] and K, > 0 such that

a; ; < K, (i*+j), i,j=1. (3.27)
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Consider next ¢’ € X * such that

i 1+a 0 (328)

Then there is a unique solution ¢ to (1.2)—(1.3) on [0, + c0) satisfying both
(3.2) and

sup Y. i'(f) < oo (3.29)

te[0,T] i=1

for each T € (0, + 00).

Proof. As ae[0,1] it follows from (3.27) that (a, ;) satisfy (3.1)
and the existence of a solution to (1.2)—(1.3) on [0,+c0) with the prop-
erties stated in Proposition 3.8 is a consequence of Theorem 3.1 and
Proposition 3.7.

As for uniqueness we follow closely the approach developed in ref. 2,
Theorem 4.2. Given c’e X * satisfying (3.28) we consider two solutions
c¢=(c¢;) and é = (¢;) to (1.2)—(1.3) on [0, + o0) enjoying the property (3.29).
Fori>1 we put

; and o, = sign(z;),

where sign(r) =r/|r| if r € R\{0} and sign(0)=0. Fix n>2 and t€ (0, T).
We infer from (1.2) that

" . 4
Yil0l= [ ¥ i) dr, (3:30)
i= i=1

where

1 n—1 n—i
Si=3 Y X wi ((i4)) 0,4 —i0,— jo;) a; (cic;—E¢E)),
i=1 j=1
1 n—1 n—i i+j—1
L= 3 -21 Zl (I—w,; < 21 SUst,j—iUi_jaj>ai,i(cici_éf‘?i)’
i=1 j= $=

o0

Y. ioa; (cic;—E¢E)),

1 j=n+1-i

Z i iO’i(D;_k,k(c)_D;—k,k(é))'

1 j=n+1 k=1

3
I
|
1M =

I M =

N —
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Noticing that

(G+5) Oiy;—10; _jo'j) z; = ((i+)) 0;4j0; _i_ja'ja'i) |z
<2] |Zi|’
the first term %7 can be estimated as follows:
n—1 n—i
F1< Z Z wi,jai,j(jcj |z;| +i¢; |Zj|)9
i=1 j=1

hence by (3.27) and (1.4)
1< 2Ku< Y i‘*“(ci+c”i)> Y izl (3.31)
i=1 i=1
Similarly we have by (1.5)

itj—1 itj—1
. . _ ..
( > saSNi’j—loi—]q-)z,- —< > sasa,-N,.,j—z—]ajai>|Zi|

s=1 s=1

<2jlzil

Consequently, using once more (3.27) and (1.4) we obtain

"< 2K, ( y i1+°‘(c,-+c‘i)> AR (3.32)
i=1

i=1

We next infer from (3.27) that

}

and it follows at once from (3.29) that

n 9]
YooY ioa e

i=1 j=n+l—i

dTSKu J‘; z Z (i1+°t+ija) cicj dT,

i=1 j=ntl—i

t
lim dr=0.
n—+0wJ0

n o0
YooY, o e

i=1 j=n+l1—i

As a similar result is available for ¢ we conclude that

lim &7=0. (3.33)

n— +oo
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Finally it follows from (1.2) that

n

n n 0
z ic,(t) = z ic— f; z z ia; jc;c; dt
1 i=1

i=1 j=n+1-i

i=

1 ¢ n 0 j—1 o
+ Ejo YooY Y D () dr.

i=1 j=n+1 k=1

Now c is a density-conserving solution to (1.2) and an argument similar to
the proof of (3.33) ensures that the second term of the right-hand side of
the above identity converges to zero as n — +oo0. Letting n - +oo then
yields

n © j—1
im [ Y Y Y iD (c)dr=0,

n>+0Y0 ;o1 j=p+l k=1
from which we easily deduce that

lim &5=0. (3.34)

n— +o0

Owing to (3.29) and (3.31)(3.34) we may pass to the limit as » - + o0
in (3.30) and obtain

n

3 iloi<ak. |

i=1

n

i1+°‘(ci+6,~)> z iz dr.

n
=1 i=1

Applying the Gronwall lemma then completes the proof of Proposition 3.8.

4. REMARKS ON LARGE TIME BEHAVIOUR AND GELATION

We end up this paper with the study of the large time behaviour of
solutions to some particular cases of (1.2)—(1.3). We begin with the non-
linear breakage model (1.7).® As already mentioned, in this model, a
cluster only produces fragments of smaller sizes after collision. We thus
expect that only 1-clusters remain in the long time. More precisely we have
the following result:

Proposition 4.1. Assume that (g, ;) satisfy (1.4) and (3.1), w; ;=0
and

N;?,j = 1[s,+oo)(i) bs,i;j + 1[s,+oo)(j) bs,j;is (41)
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where {b, ;;, 1 <i<j—1} denotes the distribution function of the frag-
ments of a j-cluster after a collision with a k-cluster, and satisfies

j-1
Z ibi,j;k =7 j=z 2, k=1 (42)

i=1

For ¢°e X* there is a density-conserving solution ¢ to (1.2)~(1.3) on
[0,+c0) and there is ¢® = (¢) € X * such that

lim |le(t)—c®||y = 0. 4.3)
t— +00

Moreover, if i > 2 is such that a, ; # 0 we have

c?=0. 4.4)
Remark 4.2. In particular, if a;; > 0 for each i >2 then ¢ =0 for
every i =2 and (3.2) and (4.3) entail that ¢ = [|cY|.

Proof. First, as (a, ;) satisfy (3.1) the existence of a density-conserv-
ing solution follows from Theorem 3.1. Consider next m>1, ¢, >0 and
t, = t,. We multiply the ith equation of (1.2) by i and sum the resulting
identities from i =1 to { = m. After integrating over (¢,, t,) and some cal-
culations we obtain

Y itettr-ae)=3[" ¥ ¥ (L iN-i-k)acedr

i=1 tljlkm+1]

+j <ZZ k— >jkcjckdr

U oj=1 k=m+1

+3 f S Y Y iD()d 4.5)

U oj=m+1 k=m+1 i=1

On the one hand (4.1)-(4.2) entail that

m

Y N = Z ib, .+ Z ib ., =j+k
i=1 i=1
for je{l,...,m} and ke {m+1—j,...,m}, and the first term of the right-

hand side of (4.5) is equal to zero. On the other hand, using again
(4.1)-(4.2), we obtain

m

m j id
z N = z b+ Y ibi =+ Y ib i,
- - i=1

i=
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for je {l,...,m} and k > m+ 1, hence a non-negative bound from below for
the second term of the right-hand side of (4.5). Therefore (4.5) yields

m

1y ™ 0 m )
Y i(ci(tz)—ci(tl))zift YooY Y b a5 ke dT
1

i= 1 j=1 k=m+1 i=1

1 t 0 0 m
+ EJ 2 Z Z Z ibi,k;jaj,kcjck dr.

N j=m+1 k=m+1 i=1

m

Z i(Ci(tz)_Ci(tl))B%Jtz i i i ibi,k;jaj,kcjck dr. (4.6)

i=1 noj=1 k=m+1 i=1
The first consequence of (4.6) is that the function

St Y. ic,(t) is a non-decreasing function on [0,+ c0). @4.7)
i=1
Owing to the conservation of density the function S,, is also bounded from
above and we conclude that S,,(¢) has a limit as t > +oo for each m > 1.
Recalling that c,,(¢) = (S,,(¢) —S,,_(¢)) /m we readily obtain that there is a
non-negative real number c;, such that

lim c,(f)=c®  m3>1. (4.8)

t— +o0

Furthermore, as c(¢) e X * for each ¢ > 0 the convergence (4.8) ensures that
¢®:=(c) belongs to X *. Also the density conservation and (4.7) entail
that

o0

o0
Y ic(t) < Y, icy, m=1, t=0.

i=m

This last fact and (4.8) yield (4.3).
Finally, another consequence of (4.6) and (4.3) is that

© 0 o0 m
jo YooY, ik a ¢, dT < 00,

j=1 k=m+1 i=1

Let i > 2 such that g;; > 0. Then the above estimate with m=i—1 and
j =k =1 asserts that

Y. sb, ;..a; c; =ia; ;c; € L'(0,40).
s=1

s, iYL ivi i,ivi

Recalling (4.8) we obtain that g, ;(c;°)*> =0, hence (4.4). |
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Another example of a model involving only collisional breakage
(without coagulation) is the case of coefficients satisfying a detailed balance
condition of the form

Nj‘—k,kajfk,ijkak = N;'(—i,iaj—i, in—iQi 4.9)

for j>1and 1<i, k< j—1, where (Q,) is a sequence of non-negative real
numbers. The condition (4.9) amounts to assume a kind of reversibility in
the collision interactions which could happen here thanks to the possible
transfer of matter during collisions. More precisely, the number of
k-clusters produced by the collision of an i-cluster with a (j—i)-cluster has
to be balanced by the number of i-clusters resulting from the collision of a
k-cluster with a (j—k)-cluster. For instance such a condition is fulfilled
(with O, =1) by

2 . s
Nij= i+j—1" a,;=0+)%  oel01]

Under the assumption (4.9), and suitable assumptions on (Q;) as well, non-
trivial steady states exist and it is expected that the solutions to (1.2)—(1.3)
converge to a steady state. We refer to the forthcoming paper™® for some
results in that direction. It is worth mentioning here that the above men-
tioned results do not cover all the possible models (1.2) involving only
collisional breakage (without coagulation).

For the general model (1.2)-(1.3) with both coagulation and collisional
fragmentation the analysis of the large time behaviour of the solutions
seems to be harder. Besides the case considered by Srivastava® we are able
to show the convergence to steady states of solutions to (1.2)—(1.3) under
the strong assumption that each collision has to involve a 1-cluster."” Such
an assumption is reminiscent of the Becker—-Doring model.® More preci-
sely, we assume that the collision of an i-cluster with a 1-cluster results in
either an (i 4+ 1)-cluster (coagulation) or an (i — 1)-cluster and two 1-clusters
(fragmentation). In the coagulation-dominating case (w; ; > 1/2) and in the
fragmentation-dominating case (w; ; < 1/2) stabilization to a steady state is
proved in ref. 17.

Let us finally point out that gelation can occur in the discrete
coagulation equations with collisional breakage. More precisely we have
the following result.

Proposition 4.3. Assume that (a;;), (w;;) and (N;;) satisfy
(1.4)-(1.5) and
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Aij<w; a and a; ; < Aij, (4.10)

i l]
i+j—1

Y N, =2 (4.11)
s=1

for i, j > 1, the constants 4 and A being two positive real numbers.

Consider e X *, ¢ # 0 and assume that (1.2)(1.3) has a solution ¢
on [0,+00) such that ¢+ [|c(?)||x is a non-increasing function on [0, + c0).
Then

lim |le(9)[|y =0.
t—> +oo

In particular, ||c(?)|]x < ||c°||x for ¢ large enough, hence the occurrence
of gelation.

Proof. We follow the lines of the proof of ref. 15, Proposition 5.1.
We infer from (1.2) and (4.11) that, form > 1, ¢, > 0 and ¢, > ¢, we have

m m—1 m—i
Z (ci(ty)—ci(t))) = — 2 Z Z 4a;,jCiC; dt
i=1 hoi=1 j=1
—f a; jc;c; dt
=1 j= m+1 i

m—1 m—i

ZJ YooY (I—w ;) a ec; dt

hoi=1 j=1

f i Z iDj_k,k(c)dr.

noi=1 j=m+1 k=1

As c(t) belongs to X+ with ||c(7)|ly <||c°|ly for every Te[t,t,] the
growth conditions (4.10)-(4.11) and (1.4) allow to pass to the limit as
m — + o0 in the above equality ; we thus obtain:

> (et —ettn< 5[ ¥ z W, 6,; d.
i=1 ni=1 j=1
Using the lower bound in (4.10) we finally arrive at

Ao 2
Y a(t)+ 5[ @il dr< ¥ en).

i=1
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Now consider ¢ € (0,+ o). As ¢ ||c(?)||x 1s non-increasing we deduce
from the previous estimate (with ¢, =0 and ¢, = ¢) that

—II @I% < Zc el

Thus

c
fecon < () e v

and the proof of Proposition 4.3 is complete. ||
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