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A NONLIN»EAR EVOLUTION EQUATION IN AN ORDERED.
SPACE, ARISING FROM KINETIC THEORY

C. P. GRUNFELD 1.2

ABSTRACT. We investigate the Cauchy problem for a nonlinear evolution equa-
tion, formulated in an abstract Lebesgue space, as a generalization of various
Boltzmann kinetic models. Our main result provides sufficient conditions for
the existence, uniqueness, and positivity of global in time solutions. The proof
is based on ideas behind a well-known monotonicity method, originally de-
veloped within the existence theory of the classical Boltzmann equation in
L'. Our application examples concern Smoluchowski’s coagulation equation,
a Povzner-like equation with dissipative collisions, and a Boltzmann model

with chemical reactions.

1. INTRODUCTION AND FORMULATION OF THE PROBLEM

In a couple of well-known papers in kinetic theory, Arkeryd [1] introduced a
monotonicity method (see also [2]) to solve the full initial value problem (i.v.p.) for
the space-homogeneous Boltzmann equation in L. To this end, a priori estimates
(mass and kinetic energy conservation) were cleverly used to replace the original
Boltzmann equation by an equivalent one, suitable for monotone iteration with re-
spect to the natural order of L'-real. To handle Boltzmann collision operators with
unbounded integral kernels, Arkeryd introduced monotone sequences of collision-
like operators with bounded kernels. This resulted into a convergent approximation
scheme, applicable to operators satisfying the so-called Povzner inequality [1], (3].
Arkeryd proved the convergence of the scheme, by taking advantage of the mono-
tone completeness of L', and applying conveniently the additivity of the L'-norm
on the positive cone in L.

The above line of reasoning has proved applicable to other Boltzmann-like equa-
tions (see, e.g., [4]-[8]). However, in the absence of general results, extending Ark-
eryd’s monotonicity scheme to other models has not heen always straightforward.
Indeed, each model has actually required a rather specific analysis, where the con-
struction of a suitable operator approximation, like in Arkeryd’s original argument,
seems to be a key issue. .

Under these circumstances it is tempting to develop the ideas behind ‘Arkeryd’s
method within a more general framework, in view of further possible applications.
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C. P. GRUNFELD

Nt

leen e ;ib(xé motivation, in this paper we consider the i.v.p.
d ot
Y QN =N~ S, fO=heXs >0, (1)

formulated in a separable Banach lattice X, with positive cone X .

Specifically, X is an abstract Lebesgue (AL) space, i.e., a Banach lattice whose
norm satisfies

lg +hll =gl +lIall  (g,h € Xy). (1.2)

(We refer to Section 2 for useful terminology and facts from Banach lattice theory.)

In Eq. (1.1), Q* and @~ are mappings defined from Ry x D to X, for some
D C X such that DN X, is dense in X (we adopt the convention Ry := [0, 00)).

The following properties are assumed for Q*:

a) For a.e. t > 0, the operators Q*(t,-) : D + X are positive (i.e., map DN X
into X ) and isotone (i.e., are order-preserving mappings).

b) The mappings Ry 2t Q*(¢,g(t)) € X are measurable for any Lebesgue
measurable function g : Ry +— X that satisfies g(t) € DN X a.e. on Ry.

An important special case of the above setting is the autonomous problem (i.e.,
the terms QF(t, f) = Q*(f) do not depend explicitly on time).

We recall that a function f : Ry +— X is a strong solution of Eq. (1.1), if it
is absolutely continuous on R, differentiable a.e. on Ry, satisfies Eq. (1.1) a.e.
on Ry, and verifies the initial condition. Equivalently, f is a strong solution of
Problem (1.1) if it is solution of the integral equation

£t) = fot / Qs f(s))ds (£ >0), (13)

where the integral is in the sense of Bochner.

We are interested in the existence and uniqueness of positive (i.e., in X ) strong
solutions of Eq. (1.1), under additional hypotheses ((Ap)-(As) in Section 3) which
abstract further properties of the Boltzmann model considered in [1], and enables
us to extend Arkeryd’s monotonicity techniques to our setting.

More precisely, as will be seen later on, assumptions (Ag)-(As) guarantee some
dissipation (conservation) properties for Eq. (1.1) in the following sense: There
exists a positive, densely defined, closed linear operator A : D(A) C X — X such
that, for any sufficiently regular positive solution f(t) € D(A?) of Eq. (1.1), the
quantity |[Af(¢)| is dissipated (conserved), i.e., is decreasing (constant) in ¢, and
HAQf(t)H is locally bounded in ¢. In particular,

IAF@I < [ASoll - (= 0). (1.4)

The law of decrease of ||Af(t)|| (formula (3.5) in Section 3) generalizes a priori
estimates introduced in [1]. In determining the behaviour of “Agf(t)H, a major
role appears to be played by an abstract version (formula (3.6) in Section 3) of the
Povzner inequality [1], [3].

We are also interested in the following problem in X, related to Eq. (1.1)

daf
L ATHQuS), SO =foe Xy (t>0), (15)
with @ as in Eq. (1.1). Here A is the infinitesimal generator of a Cy group of
positive linear isometries on X, which commutes with A.

Our main result, Theorem 3.1 formulated in Section 3, provides sufficient con-

.'ditions for the existence and uniqueness of positive, strong solutions to problem
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(1.1). In the same section, Proposition 3.1 yields information on the dissipation
properties of Eq. (1.1) and additional moment-like estimations . Finally, Corollary
3.1 extends the results of Theorem 3.1 to the case of mild solutions (cf. Section 3)
of problem (1.5).

The proofs of Theorem 3.1 and Proposition 3.1 are detailed in Section 4. This
is achieved within an abstract analysis, along the monotonicity ideas of [1], but
without appealing to any operator approximation as in Arkeryd’s original argument.

Thus, the results obtained in [1] for the autonomous, conservative example of
the Boltzmann equation are extended to a more general, abstract framework. The
latter includes both autonomous and non-autonomous equations, as well as models
with dissipation (conservation) properties, in the sense discussed before.

Various models of the classical kinetic theory can be regarded as particularized
versions of Eqs. (1.1) and (1.5). In this respect, besides the space-homogeneous
Boltzmann equation considered in [1], and the Boltzmann-like models discussed
in [4]-[8], one can also mention the Povzner equation (3], the so-called generalized
Boltzmann equation [9]. and the Smoluchowski’s coagulation equation [10]-[11].
Other illustrations may come from quantum kinetics. Also, some kinetic models of
applied science [12] can be related to (1.1) and (1.5).

In the above examples. @ and Q= are usually the so-called gain (creation)
and loss (destruction) nonlinear operators of the considered model, respectively.
In general, A is related to physical quantities specific to each model. Formula
(1.4), with inequality (equality) sign, implies the dissipation (conservation) of those
quantities. Finally, in some cases, A is the so-called free-streaming operator.

Section 5 is devoted to three basic applications: the continuous Smoluchowski’s
coagulation equation, a space-dependent Povzner-like model with dissipative col-
lisions [7], and a generalized Boltzmann model with chemical reactions [6]. We
obtain improved statements and simplified proofs to some known results, as well
as a unified view-point on the existence theory of global in time solutions. In par-
ticular. Theorem 5.1 provides the existence of strong solutions to the continuous
Smoluchowski’s coagulation model with general initial data, including both the case
of finite and infinite initial mass. Theorem 5.1 seems also to bring some novelty, as
it proves the uniqueness of the above solutions under rather general assumptions
on the coagulation kernel (see (5.4) in Section 5). Similar results can be stated
for the discrete Smoluchowski coagulation equation. Further, the results obtained
for the space-dependent Boltzmann model with dissipative collisions, can be easily
transcribed to the space-homogeneous version of the model (which can be regarded
also as an equation for granular flows [13], [14]). The last application of Section
5 proves a more general version of an earlier result [6] on the Boltzmann equation
with chemical reactions.

Although our work refers only to the Cauchy problem, mixed problems can be
also considered, under suitable monotonicity conditions.

2. PRELIMINARIES

We begin with some terminology and facts related to Banach lattices [15], [16].
As mentioned in Introduction, the frame of our analysis is a separable AL-space
X with norm [|-]]. order <. and positive cone X (. Related to the order of X, we
shall also use the standard notations (g > h)<(h < g), as well as (g < h)e(h >
9)=(g < h and ¢ # h). In addition, for any g € X, we denote [g] := ¢4 + g-,
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where g4 := gV 0 and g- := (—g) V0. Examples of AL-spaces are L'-real and
the real subspace of self-adjoint trace-class operators (with trace norm). Actually,
according to Kakutani’s theorem (see, e.g., [15]), every AL-space is isometrically
isomorphic (as an ordered vector space) to a space of type LY. AL-spaces are
monotone complete, in the sense that any increasing (i.e., directed <) norm-bounded
family converges. The norm of an AL-space is order continuous, i.e., any directed >
filters that converges to 0 is also norm convergent to 0. A map I' : D(I') C X # X,
with D(I)N X, # 0, is called positive (strictly positive) if 0 < T'g for 0 < g € D(I')
(if 0 < T'g for 0 < g € D(T)). Further, I': D(I') € X — X is called isotone (strictly
isotone) if Tg < I'h, whenever g < h (if I'g < Ih, whenever g < h), g,h € D(I').
Obviously, if ' : D(I') € X — X is isotone, 0 € D(I') and 0 < I'(0), then I" is
positive.

Here, we introduce two more definitions:

A subset M C X is called p-saturated (positively saturated) if M N Xy # 0,
and from 0 < g < h € M. it follows that g € M.

An operator I' : D(I') € X — X is o-closed (closed with respect to the order)
if for any increasing sequence {g,} C D(I') such that {g,} is increasing and con-
vergent (in symbols, /) to some g, and {I'g,} is Cauchy, one has g € D(I') and
limy, —oc Lgn = Lg. Clearly, any closed mapping is also o-closed.

“Joncerning the integration of X-valued real functions, we recall the following
property (see, e.g., [17]): Let I' : D(I') € X — X be a closed linear operator. If /
is a Bochner integrable function defined on some measurable set S € R, with values
in D(I'). and T'h is Bochner integrable, then

I [ h(s)ds = [ Th(s)ds. (2.1)
forove= |

We further note that. as X is an AL-space, if b : R+ X is Bochner integrable,
then property (1.2) gives

L] hs)ds|| = / W(s)|| ds .

R B RLOTE (22)

for anv measurable set S of B the integral being in the sense of Lebesgue’s integral.
Next. we recall that a positive Cy semigroup on X is a Cy semigroup of positive

linear operators on X. If {S*},5 Is a positive Cy semigroup on X, then its infini-

tesimal generator G is densely defined and closed (as the infinitesimal generator of

a Cy semigroup). Morcover. G is densely defined and closed, k = 2,3, ...
Additional properties are stated in the following lemma.

Let I denote the identity on X. Set DF(G) == N D(G*) N X .

Lemma 2.1. a) The sets D(G*)N X1, k =1,2,..., and DP(G) are dense in X .

b) Suppose that theve is some number v > 0 such that
(G ~~)g<0 (geDG)NX,). (2.3)

Then D(GMYN X .k = 1.2..... and DX(G) are p-saturated. Moreover, for any
h & \4 .
0<Sh <exp(—t)h (t>0), (2.4)

and one can find an increasing sequence {h, } C D, such that h, /" h asn — oo.
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Proof. a) We simply apply Gelfand’s construction (see [17]: p. 308), and approxi-
mate any h € X, by a sequence h,, — h as'n — oo, where

DE(G) Dy 1= n/ e(nt)Sthdt (n=1,2,...) (2.5)
0

for some @ € C§°(0,00; R ) satisfying

>
/ e(t)dt = 1.
Jo
b) We show by induction that

Let 0 < g <heD(G)N X, and n € N sufficiently large. Recall that {S*},5, is
positive, and observe that (—G) is positive, by (2.3). Then clearly, -

oC
Gn 1= n/ exp(—nt)Stgdt = n(nl —G)"'g € D(G) N X, (2.6)
0

and the sequence {g,} is increasing. Consequently, {—Gg,} is also positive and
increasing. Since {—Gg,} is norm-bounded by [|Ghl|, it follows that {Gg,} is
convergent, by the monotone completeness of X. On the other hand, (2.6) implies
lim,, —~ gn = g, hence g € D(G). because G is closed.

Now a straightforward induction. applying the positivity of (=), shows that
D(G*) is p-saturated for all k (hence. D(G) is also p-saturated).

To prove (2.4), note that if the number ;2 > 0 is sufficiently large, then by (2.3).

(I =G "h < (u4v)""h (heXy). (2.7)
Now we get (2.4). applving (2.7) in the formula (see [17]: p. 354. Relation (Fy))
i bk .
k= Jim {—(?1 &) (e X, t>0).

To construct a sequence {h,} as stated in b), we apply a standard argument
of convergence with regulator: Starting with {/1,,} C DY as in (2.5), we choose

a subsequence {/1,11} such that “/7 - /\1,7,%“ < 27" i =1,2,... Next define h,, =

inf;>, 1y, Then (2.4) implies 0 < h,, < Dy, < for all n = 1.2,.... BEvidently,
the sequence {h, } is increasing and norm-bounded by [[h]|. Then by the monotone
completeness of X, there is h' € X such that h,, /' I/ as n — oo. Since DI is

-saturated and <N, v C D> it follows that also {h,} ¢ D¥. To conclude the
| ' + {
Since clearly b/ < h, we need ouly

lemma. it is sufficient to prove that A/ = h.

show that h/ > h. To this end. observe that z := Zi'i,‘/z — Ny, | < o0, because

< 27", Consequently, for any number € > 0, there is N. € N such that if

4/1 - /Nz’,,,

i > N, then h— E,“ < ez. Therefore, h! > h—ez for any € > 0, so that ' > 1. [J
Finally. related to Eq. (1.1) we consider the following " dissipativity”™ property.

Let M be a subset of DN X dense in X .

Definition 2.1. A closed positive linear operator I D(I') € X v X s called of

type D on M (with respect to Eq. (1.1)) if M CD(I'), Q*(t, M) € D(I') a.c. on

R, . and for any g ¢ M.

0<AWgT.Q):=|IQ (tg)| - PRty (>0 ac.). (2.8)
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If T is of type D on M, then the following property can be easily established:

Lemma 2.2. Suppose that go, g(t), h(t) € M, t > 0 a.e., with Q*(-,h()),
FQi(Vh’()) € L}OC(R+;X+>) and

a(t) < go+ O,Q(s,h(s))ds (t > 0). (2.9)
Then {
g1 + [ Ao b{s)T. Qs < ol (2 0). (2.10)

Moreover. (2.10) holds with equality sign for any t > 0, provided that there is
equality in (2.9) for all t > 0.

Proof. As I is positive, obviously, Fg(t),FgO,FQi(t,h(t)) € X .. Hence, applying
I to (2.9) and using (2.1), we obtain

0<Tyg(t)+ / [Q ™ (s,h(s))ds <Tgo + /{/ I'Q*(s,h(s))ds (t>0). (2.11)

J0 JO

ot

Then, by property (1.2),
y

/ Q™ (s,h(s))ds
0

which implies immediately (2.10). by virtue of (2.2) and (2.8).

A similar argument shows that if there is equality in (2.9), for all t > 0, then
(2.10) also holds true with equality sign for any t > 0. O

bl

gl + < ITooll + H [ vt

3. MAIN RESULT

We first complete the setting of Eq. (1.1) with additional hypotheses. In par-
ticular. we introduce in a precise manner the operator A, mentioned in the first
section.

Specificallv. we assume that there exists a linear operator A:DA)C X — X,
with D(A) € D and Q* (¢, D(A*) N X)) C D(AR1), t > 0 a.e., k = 2.3, such that:

(Ag) The operator (—A) is the infinitesimal generator of a Cy semigroup of pos-

itive linear operators on X . and there is a number Ao > 0 such that

(A=Xol)g >0 (g€ DA)NXy). (3.1)
(Ay) Forace. t >0,
Alt,g) = Alt.gi A, Q) >0 (g € D(A®) N Xy), (3:2)
and the map D(A?) N X 3 g+ A(t, g) € Ry Is isotone.
(As) There exists a non-decreasing convex function a: Ry Ry such that
alAgl)Ag — Q (t.g)>0. (g€ DAY N Xy, 12 ae). (3.3)

and for a.e. t > 0, the map D(A)N X, 2 g a(||[Ag])Ag — Q7 (t,9) € X
Is isotone.
(A3) There exists a non-decreasing function p @ Ry — Ry, and there is an

operator Ay D(A)) € X+ X of type D on D(A?) N X such that
~ At g: A2Q) < p(lArgll) [|A%g]] (9 € DAY N Xy, t >0 ae). (3.4)
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We assume that for a.e.“t > 0, the opelatom Q*(t,-) are o-closed and their
common domain D is p- bdturated

At this point, some remarks are in order.

By Lemma 2.1a) and assumption (Ap). it follows that D(A*) N X, k =1,2....,
and DY := D (A) are p-saturated and dense in X . Obviously, (3.1) shows that
A is positive Thus invoking (3.2). we get that A is an operator of type D on
D(A%) N X, and this has the following important consequence:

If a positive solution f of Eq. (1.3) is sufficiently regular, i.e., if f(t) € D(A?),
t >0.ae.and if QF(-. f(1)). AQ*(-. f(-)) € L'(R4: X ), then by (2.10), applied

with equality sign,
1RO+ [ Ao, fe))ds = Aol (¢ > 0) (3.5)

This shows that [|Af(t)|| is decreasing in time and satisfies (1.4), as mentioned in
Section 1. In particular, if A(t,g) = 0 for all g € D(A?) N Xy, ¢t > 0 a.e., then
LA ()] 1s conserved for all ¢ > 0.

Formula (3.5) is essential in our analysis. as a generalization of a priori estimates
introduced in [1] and [5]-[8].

Next. observe that inequality (3.4) is of the form

At g:T.Q) < pr(IMig) ITgll (9 € My, t >0 a.e.), (3.6)

where T : D(I') € X +— X is some positive linear operator, and M; C D(I') N
D(A?) N X is such that QT (1. M) € D). t > 0 a.c.. while pp : Ry +— Ry s
some non-decreasing function.

Formula (3.6) can be regarded as an abstract correspondent to the Povzner
inequality [1]. [3]. and plays a key role in extending the argument of [1] to our
analvsis.

Here. it should be emphasized that the above setting does not exclude the case
Ay = A when. obviouslv. some of the ahove conditions become redundant.

Under hypotheses (Ag)-(As). we can now state our main result:

Theorem 3.1. Let either of the following two sets of conditions be fulfilled:

u) QY. DX)CD¥. t>0ae. AQT(-.DP)C L} (Ry: Xy). k=1,2,.... In
problem (1.1). fo € D(A yN X,

b) The operators Q% do not depend explicitly on t. In problem (1.1), fo €
DAY N A .

Then there exists a unique posiltive strong solution of the i.v.p. (1.1) such that
f(t) € D(A?) for any t > 0. and HAZ)‘()H 15 locally bounded on R

Moreover. f.Af € C(Ry: X ). Furthermore, [ satisfies Fq. (3.5) and

HA2 H < exp(p(||A1foll)t) HAZ/UH (t > 0). (3.7)
The proof of the above result will be given in the next section. Here we only
remark that Theorem 3.1a) is also applicable to the autonomous case, but, clearly,

its conditions are different from those of Theorem 3.1h).

The following proposition vields additional useful estimates for the solutions of
Eq. (1.1). For simplicity. we remain in the conditions of Theorem3.1a). However.
similar results are valid when Theorem3.1h) holds, as can be seen by inspecting the
proof of the proposition, given in Section 4.

Assume that I' : D(I') € X v X is a closed, positive linear operator. Let [ be
a solution of Problem (1.1). provided by Theorem 3.1a).
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Proposition 3.1. a) Suppose that I is of type D onDY. Then f(t) € D(T'), t >0,
and

ICFOI < ITfoll (¢ = 0). (3.8)

b) Suppose that T and pr are as in (3.6), with My 2 DY. Then f(t) € DI,

t >0, and
IO < exp(pr(|Aifol)t) Tl (¢ = 0). (3.9)

It should be pointed out here, that in applications, the choice of A and A; may
be not unique. In some cases. the role of A; and I' may be played by suitable
powers of A, while, in other examples, A = A; =T' (see Section 5).

Theorem 3.1 has an immediate noticeable consequence, in the following situation:

Consider Eq. (1.5) and let {U'},cp be the Co group of positive linear isometries
on X, generated by A.

We recall that any strong solution of Eq. (1.5) satisfies

ﬂU:Wh+AU“W@jMMsu2m, (3.10)

hut the converse is not generally true.
We say that f € C(Ry; Xy) is a mild solution of Eq. (

1.5) if it satisfies Eq.
(3.10). If f is a solution of (3.10). then setting F(t) := U~*f(t)

in (3.10). we get

it
F(t) = fo+ / Qu(s. F(s)ds (1 > 0),
Jo
hence, by differentiation,
l - :
LF Qu(t.F) = Qh(t,F) — Qr(t.F). FO)=fo, (t>0 ae) (3.11)
where Q(t.-) :== U~'Q(t,U") and QE(t.) := U~'Q* (¢, U").
Suppose that U!'D(A) = D(A) and U'A = AU" on D(A) for every ¢ > 0. Simi-
larly. assume that U'D(A;) = D(Ay) and U'Ay = A;U" on D(Ay) for all ¢ > 0.
Now Q[ft and Q- are well defined as maps from R x D(A) to X, the last equation
is of the form (1.1). and we can state the following consequence of Theorem 3.1a):

Corollary 3.1. Let QT (t,D¥) € D¥, t > 0 a.c.. AQY(,Ug) e L} (Ry; Xy)
Jor allg € DT, k = 1,25 Suppose that fo € D(A%) N Xy in Bq. (1.5). Then
Problem (1.5) has a unique positive mild solution f such that f(t) € D(A?) for
any t >0 and HA fC H is locally bounded on Ry . Morcover, f.Af € C(Ry; X4).
Furthermore. [ satisfies Fq. (3.5) and inequality (3.7).

Proof. Note first that U'D(AF) = D(AX) and U'AFg = A*U'g for all g € D(A"),
teR, k=12... In particular. U'DY = DL, for all ¢ € R. These and the
commutation properties of U" with A; imply that the operators Q§ satisfy the
general conditions (domain conditions, measurability, isotonicity. o-closedness, and
p-saturation) imposed on Q% by Theorem 3.1a). Further, it is straightforward to
check that the conditions of (A())—(A ) for the triplet (A, @), a) are also satisfied
by (A, Qu, a). Indeed, if ¢ € D(A%) N X, then A(z‘,,g,/\,Qu) = A(t.U'yg) and
Alt,g: Ny Qr) = Alt, U"q; A],()) t >0 a.c. NMoreover.

a([AglAg — Q. (t.g) = (HAU’(/' AU 'g — Q (t,U" (/)J g€ DA) N X,
for a.e. ¢ > 0. Finally, by inequality (3.4). we get

—A(tg: A% Qu) = —A(LU'g: A% Q) < p (|| U"g|) [[A2U* | = o (14191 [[A%]
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for all g € D(A®)N X5t >0 ae. d

A correspondent to Proposition 3.1, applicable to Corollary 3.1, can be readily
obtained. The modifications in the reformulation of the proposition are obvious
and include additional hypotheses for the commutation of U t with " and T),.

We end this section with a few considerations, providing an insight into the
argument of Theorem 3.1, and explaining the role of assumptions (Ao)-(As).

Being interested in the existence of strong positive solutions of Eq. (1.1), we
would like to solve the equation by iteration. Unfortunately, this cannot be directly
done, because of the form of (). However, we can start from an equivalent problem,
inspired from [1], as follows:

Formula (3.5) implies that any strong positive solution of Eq. (1.1) (in the
regularity class for which (3.5) is valid) is also a solution to the problem

Cr v allARDAT = B, D), fO) =foe Xy (201 (312)

Here a is as in (As), and B is formally defined by

‘

B(t.g.h):=Q(t,g9(t)) + a <||Ag(t)|| + / Al(s, h(s))ds) Ag(t), (t>0 a.e.)

Jo
(3.13)
for all g(t) € D(A)N X4 and h(t) € D(A*)N X with AQE(-, h(:)) € L} (Ry; X4).
Conversely. anv positive strong solution of Problem (3.12) is a solution of Eq.
(1.1). provided that it satisfies (3.5).

Further. by (Ag) and Lemma 2.1b), the operator L = —a(||Afol|)A is the infini-

tesimal generator of a Cy positive semigroup {V'},, and
0 <V'h <exp(—a(|[Afol)Aot)h < h (h e Xy). (3.14)

Then. anv solution of Eq. (3.12) is also a solution of the mild problem

o
f@)=Vifo+ / VIS B(s, f, f)ds, (3.15)
Jo
the integral being in the sense of Bochner,
The last equation presents some advantages for monotone iteration. Indeed, as
will appear later. ¢ + B(t,g,h) and h +— B(t,g,h) define positive and isotone
mappings. Then. as {V'},5, s positive, the iteration

filt) =0, fa(t) =V'fo,

t
fulth= Vil 4/ VESB(s, fue1, fr—2)ds (n=3,4,...) (3.16)
0

is positive and increasing.

Recall now that X is monotone complete. Then to show that the sequence
{/n(1)} is convergent, it is sufficient to prove that it is norm-bounded. To this end.
one can hopefully use the dissipation property (3.2). The limit f*(t) of {[,(t)} is
expected to satisfy (3.15), i.e., to be a mild solution of Iq. (3.12). Moreover, under
suitable regularity conditions on fo, one can actually find that f*(f) is also a strong
solution of Eq. (3.12). Finally, to show that f*(t) is a strong solution of Eq. (1.1 )
one needs only prove that it satisfies Eq. (3.5). To this end, one can use (3.4).
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4: PROOFS OF THEOREM 3.1 AND PROPOSITION 3.1

The main difficulty behind the argument‘of Theorem 3.1 comes from the nonlin-
ear and singular nature of Q*. Thus, before studying the convergence of the itera-
tion (3.16), we need a rather careful domain compatibility and regularity analysis,
to ensure the consistency of the iteration (3.16). To this end, we first investigate
the properties of @* and of the operator B formally defined in (3.13).

We start with some simple inequalities.

Let g € D(A?) N X ;. Then (3.1) gives

gl < X5t IAgl < Ag2[[A%]]- (4.1)
In addition, applying (3.1) to Q*(t, g), using (3.2), (3.3), and again (3.1), we get
Q% g)| < A [AQ (1, )| < A [[AQ™ (1. 9)|

< alllAghAg [|A%]) < aQg [IA%0AG T [A%] (620 ae).  (42)

Notice the following obvious consequences of (4.1) and (4.2).
Remark 4.1. Q*(t,0) = 0 and A(t,0) =0 a.e. on Ry.
Lot 89 =1,

Remark 4.2. If g : Ry — X, is measurable, with g(t) € D(A%), t >0, a.e., and
H/\z_q” € Lys (Ry). then g. ATy and ARQT(-, g(-) are in L, (Ry; X4), k=0, 1.

The next result makes precise the monotonicity properties of B.

Lemma 4.1. Let gi.h;. i = 1.2. satisfy the conditions of Remark 4.2. Supposc
that g\ (t) < go(t) and hy(t) < hao(t) a.e. on Ry. Then B(-, g, 1) € LE (R Xy),
i) = 1.2 In addition. for a.e. t >0,

0 < B(t,g1,hi) < B(t.go. o). (4.3)

Proof. The first assertion in Lemma 4.1 is immediate from Remark 4.2, and from
assumptions (Ap) and (Ay).
To prove (1.3). define

y (1) = /” A(s, hi(s))ds (i =1,2). (4.4)

and observe that 0 <y (1) < y2(1). because of the isotonicity of A(t,-) (cf. (A1)).

Next. as a is non-decreasing (cf. (Aq)), clearly F(a,y) = a(x 4+ y) —a(z) = 0
for all v.y > 0. Besides. for cach 22 > 0, the function Ry 3 y +— F(x,y) € Ry is
non-decreasing. Since a is non-decreasing and convex (cf. (Ag)), it follows that for
cach y > 0, the function Ry 3 a2 — F(z,y) € Ry is also non-decreasing: indeed,
the derivative a’ of a is a.e. well defined, positive and non-decreasing, hence,

y
Flmoy) — Fley) = / [a'(2* + &) —a'(x +&)]dE >0 (4.5)
Jo

forall 0 <a <" and y > 0.

Further ohserve that 0 < B(t.¢1.0) < B(f, g2.0). by (A2) and the isotonicity of
Q7 (1.). Then, the definition of I and the obvious inequality Ag(t) < Aga(l) give

0.< Blt,gr.ln) = B(t,91,0) + F (IAgi ()], 31 (1)) Agi (1)
< B(t,g2.0) + F (IAgi (]|, y1 (£)) Aga(t). (4.6)
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But the monotonicity properties of F' imply the inequalities

0 < F(lAgill v1(t) < F (IAg2(O)ll, 11(8)) < F ([ Aga(0)], y2(t))
which, applied in (4.6), lead immediately to (4.3). O

The next two lemmas give a precise meaning to f, (t) formally defined by iteration
(3.16), and refer to some useful properties of the iteration.

Lemma 4.2. Let n=1,2,....

a) Under the conditions of Theorem 3.1a), let fo € D, Then f,,(t), Q*(t, fu(t))
€ DY a.e. on Ry. Moreover, A*QE(-, f,(")) € L}, (Ry; X4). k=0,1, ...

b) Assume the conditions of Theorem 3.1b). Then fu(t) € D(A®) N X4 and
QF(f.(t) € D(A®>)N Xy ; t > 0. Moreover, A*FQ*(f,) € Li (B Xy k=0,1,2.

Furthermore, in both cases a) and b). A*f, € C(R.: X ). k=0.1,2, and f, is
a.e. differentiable on R .

Proof. a) It is sufficient to show that for each T > 0 and n = 1,2,..., there is
Gn.17 € DY such that
0< () <gnpr (0<t<T a.e). (4.7)

Indeed, as D3° is p-saturated. applying (3.3) we find that Q7 (t.g,.1) € DY a.e.
on Ry, and A*Q~(-,gn.7) € L], (Ry; X;) for all k = 0.1,2,.... The same proper-
ties are verified by QT (¢, g,.1) and A*QT(-. gu.1). respectively, as it follows from
the assumptions of Theorem 3.1a) and (4.2). Then (4.7) implies immediately the
statement a) of the above lemma, because DI is p-saturated and the operators
AQ*(t. ) are positive and isotone for a.e. t > 0; kb =0.1.....

It remains therefore to prove (4.7). To this end. we proceed by induction.

First set g7 := 0 and go.7 := fo. Then (4.7) is trivially verified for n = 1, 2.

Next, let ¢ > 3 and T > 0 be fixed (but arbitrary). Suppose that for cach
n o= 1.2,..,q — 1. there is some g, p € D3 that satisfies (4.7). By the above
considerations and the properties of A and a, clearly B(t, ¢n.7.9n-1.17) € D,
0<t<Tae.and A"B(-.gnr.gn_17) € L'(0,T:X;), k =1.2..... Then, as A*
is closed. we can take advantage of (2.1) to write

o v
AF / B(s. gn-1.1 gn-2.1)ds = / A B(S. g1 7 - gn_or)ds (0<t<T). (4.8)
Jo Jo
forall k=1.2, . andn =1,2...,q9— 1.
Now observe that fo_1(f) < gg—1.7 and fy_o(t) < g,—0.1 satisfy the conditions
of Lenumna 4.1 for ¢g; < ¢g» and hy < hs. rvespectivelv. Then applving conveniently
(3.14) and (4.3) in (3.16). and invoking (1.8). we get

T
0 <_ /(/(’) _< /() + / B(’“’a!]q*l,’lh!](,~‘2.'1‘)(15' L= (/1/1 = D:{)O (() S l S /‘T) (4())
JO

This concludes the induction argument and the proof of a) (as T > 0 is arbitrary).
b) It is sufficient to show that property (4.7) is verified by g, € D(A*) N
X, . Indeed, if g, 1 € D(A"{) N X, then. evidently. Qi(g”gr) is time-independent.
Morcover, the hipotheses on QF give Q% (g,.r) ¢ D(A?) N X, . Conscquently,
trivially (in the autonomous case), AXQ*(g,.o) € LY(0.T: X ), k =0,1,2.
As before, if gy 7 = 0 and go.p = fo. then (4.7) is trivially verified for n = 1,2.
 Letg>3and T > 0 be fixed. Suppose that for cach n = 1,2,...,¢ — 1, there is
some gn. 7 € D(A"j) N X that satisfies (4.7). Then B(t.g,-17,9q—2.7) € D(Ag) n
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X4, 0<t<T, because Q*(gn,r) € D(A?) N X 1. But the semigroup V* is of class
Cy, with the infinitesimal generator L = —a([|Afol|)A, hence Jy Vehds € D(A) for
all h € X, t > 0. Consequently, for any 0 <t <T,

t t
[ VB gg-riri g aads = [ VBT gurg0-air)ds € DY) N X

JO 0
(4.10)

As a is positive and non-decreasing,
B(tag([—l,Tagq—?.T) S B(Tag([—l,rj‘vgq‘—z']‘) (0 S f S T) (411)

Further, making use of Lemma 4.1, as in the proof of a), applying again (3.14)
and (4.3) in (3.16), and combining with (4.11), we obtain

t
0< folt) < fo+ / VI SB(T, gg—1,1, §q—2,7)ds (0 <t < T). (4.12)
Jo
Now invoking (4.10), we are led to

T
folt) < fa+ / VSB(T, gq—1.7+ 9q—2,7)ds = gq.1T € DAHYNXy (0<t<T).
o (4.13)
concluding the proof of b) (since T is arbitrary).

To end the proof of the lemma, note in case a) that ARB( gn1y gn-1.T) €
Ll (Ry: X)), hence by (4.3). we get A*B(:, fa1: fae) € L (Ry; X4): b =
0,1.2..... Incase b), if k = 0.1.2, then B(T, gn—1.7.gn-2,1) € D(A%)N X, so that
(4.3) and (4.11) give ARB(-, fuoiy foo2) € L (Ry; X4), k= 0,1,2. As AF is closed,
one can then make use of (2.1). and find that A¥ commutes with the Bochner inte-
gral. when applied to (3.16). & = 1,2. This implies AR F e OO, T X, ) b =0.1.2.

Finally, to show that the r.h.s. of (3.16) is a.e. differentiable on R, we simply
take advantage that L = —a(||Afo||)A is the infinitesimal generator of V*. O

The sequence {f,(t)} was so far expected to approximate the solutions of Eq.
(3.15). Under the conditions of Lemma 4.2, as f,(t) is differentiable, we could
consider the sequence {f,,(t)} to approximate the strong solutions of Eq. (3.12)
(and of Eq. (1.1)). To this end, we start by differentiating (3.16), and obtain

d
(—/?f,,(t) =Bt frn 1, fo2)—al(IADASL(E) (>0 ae, n=> 3). (1.14)

Integrating again [q. (4.14). we obtain an equivalent formula, valid for n > 3,

Fult) = ot [ QUs, fuo(s))ds
JO

“ﬁAWﬂOMﬁzMﬂH*/:AUJAQUDM>AﬁLMﬂGWAmMAMGﬂd&
(4.15)

Lemma 4.3. If f, is as in Lemma 4.2, then for any t > 0, the sequence {f,(t)}
is increasing. Moreover, if n > 2, then :

o,

Fu(t) < fo+ / Q(s, fr-1(s))ds (4.16)

J0
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and

AL (Ol +/0'A(s,fn;1(8))ds < [|Afoll- (4.17)

Proof. Evidently. 0 = f1(t) < fa(t) < f3(t) a.e., and a straightforward induction,
applying (4.3). shows that {f,(t)} is a.e. increasing.

For the rest of the proof. first note that (4.16) implies (4.17): Indeed, (4.16)
is of the form (2.9) (with T". go.g. h replaced by A, fo, fu, fu—1). Then Lemma 2.2
applies. because \ is of type D on D(A2)N Xy, and AQE(:, fu—1(-)) € Lo (R4 Xy)
by Remark 4.2.

Therefore. it remains only to prove (4.16). We proceed again by induction.

Since 0 = f1 < fa(t) < fo. and A(t,0) = 0 a.e. (cf. Remark 4.1), it appears that
(4.16) is triviallv verified for n = 2.

Let ¢ > 3 and suppose inequality (4.16) to be valid for n =2,3,...,q — 1.

If n = ¢ in (4.15), applying the positivity of a and the obvious property 0<

Afg-1(t) < Afy(t). we get
Jlt) < fo+ /”@(.s,.f(,_l(s))dﬁ
J0

v/ [ <'\f(, i+ [ <,~.,f;,._2<7>>(h> ~a.(|IAfoH)} Afy(s)ds. (118)

According to the induction hvpothesis, (4.16) holds true for n = ¢ — 1. Hence
(4.17) is also valid for n = ¢ — 1. as concluded before. Then a(||Afe=1(s)] +

/ A(7. fy—o(T))d7)) < a(||\fo!). because a is non-decreasing. As Af,(s) is posi-
tive. clearly the integral term containing A f,(s). in the r.h.s. of (4.18) is negative.
Then (4.16) becomes true for n = ¢. This concludes the proof of the lemma. 0

&

Let T: D) = X X be a closed, positive linear operator. If I'is of type D, or
satisfies (3.6). and f, is as in Lemma 4.2, one can characterize ITfu(®)] as follows:
Lemma 4.4. a) Under the conditions of Theorem 3.1a) ( Theorem 3.1b)), of I' 1s
of type D on DX (on D(A%) ™~ X ) then for anyt >0,

T <|ITfll (n=1.2..). (4.19)

b) Under the conditions of Theorem 8.1a) (Theorem 3. 1b)), suppose that I' satisfies
(3.6) with My 2 D (with My 2 DAY X ). Then for any t >0,

J‘l‘f”(l‘)H S exp /)1 ‘A] f()” ) HF}(()H (’IZ, = ],2 ) (—12())
with proas in (3.0).
Proof. Lemma 1.2 implies that Q (¢, f,(t)) € D(I'), for a.e. t > 0. Moreover,
FQ=(-. fu(-)) € LE (Ry; X 1), Indeed, let T > 0 and g,,,;/‘ > fa(t) be as in Lemma
4.2, If I is of t\pe D on DX (on D(A%) N X ), then by (2.8) and (3.3), we
obtai O < IPQ=(t gnr)| < [TQ™ (L gu.)ll < allgnzll) ITAG. 7l
for a.e. 0 <t < T. On the other hand, if T' satisfies (3.6). then (3.3) implies
H[ (2 (f /! (ﬂ < ”F(27< “3 f ) |‘{ f)l HA]gn.TH) Hrgn.']‘” S (L(H.(/n.']'”) ||FA.(]H.[ H+

!
/)l (/n/[)|r(/n/“ O<f<T a.c.
But (4.16) is of the form (2.9). and the above considerations show that Lemma
2.2 applies (with I instead of \). Hence.

(I £ (t) + / A(s, fao1(s):T.Q)ds < |Tfoll (¢>0, n>2). (4.21)
J0
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Now the proof of a) can be immediately concluded: if n = 1, then formula (4.19)
is trivially satisfied; if n > 2, then (4.19) is directly implied by (4.21).
To prove statement b), first apply inequality (3.6) in (4.21). It follows that
A
ITfu(OI < T foll +/ pr(Asfaa(S)) I Tfa-r(s)lds (t20, n>2). (4.22)
Jo

But A, satisfies the conditions of a) in the present lemma, hence ||A1fn(t)|| <

AL foll, t >0, n = 1,2.... Introducing the last inequality in (4.22), we obtain

IT Ll < T foll +/)r(HM.fo||)A ICfua(s)lds (t>0, n=2). (4.23)

Finally, since (4.20) is ohviously satisfied for n = 1,2, a straightforward Gronwall

type induction in (4.23) concludes the proof of b). U
Remark 4.3. Since A? satisfies the conditions for T in Lemma 4.4b), it follows
that

HAQf,, H < exp(p(||Arfoll)t “A }‘()H (t =0, m=12. . (4.24)

with p as in (3.4).

Proof of Theorem 3.1 . We start by observing that if fo = 0 in Problem (1.1),
then f(t) = 0 is a solution to Bq. (1.1), as an immediate consequence of Remark
4.1. It is the unique strong solution in D(A?)N Xy, as it follows from formula (3.5).

Moreover. if 0 £ fo € D(A2)NX . but a(||Afo]]) = 0, then Q¥(¢, fo) = 0, for a.c.
t >0, by (4.2). hence f(t ) = fo is a solution to Problem (1.1). Its uniqueness in the
class of solutions in D(A?) N X, is immediate because any other solution f*(t) €
D(A?) N X, must be a.e. constant: indeed, applying formula (3.5), and invoking
the positivity and monotonicity of a. we ()l)lain ) < a(|AfF@)]) < a(llAfoll) = 0.
This leads (again by (4.2)) to Q¥ (¢, f(t)) = 0 a.c.

Therefore. we can assume below that fy ;é 0 and a(||[Afoll) # 0.

First we prove the existence part of the theorem.

Existence in case a). Step 1: Let fo € DP°. Then Lemmas 4.2, 4.3 and
Remark 4.3 apply. hence f,, (defined by (3.16)) satisfies (4.24). Then formula (3.1),
the monotone completeness of X, and the fact that A¥ is closed imply that there
is f(1) € D(A*) such that ARFL(8) 7 ARF() as n — oo, & > 0, k = 0,1,2.
Cons(‘( uentlv. f(t) satisfies (3.7). Moreover, Remark 4.2 implies that ARf kR =

1,2, Qf( f)). and AQE(, f(4)) are in L], (Ry; X ). Then, one can apply the

L(‘b(tsguc’s dominated convergence theorem in (4.15) and (4.17). It follows that

7t = fo+ / Qs, £(5))ds

-+ ‘/() [ <||/\f s)|| -+ / A(r f(T))(I’T) —(L(HA,/},H)} Af(s)ds (t>0) (4.25)

(i.c.. [ is a strong solution of Eq.(3.12)) and
O <u(t) = |Afoll = IAf( / A(s )ds (£ >0). (4.20)

Obviously, (4.25) implies that [ € C(R ;X ). By (2.1), the operator A commutes
with the integral, when applied to (4.25). Consequently, Af € C(IRy; X4 ).
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As it appears from formula (4.25), to prove that f is a strong solution of (1.1),
it is sufficient to show that 1y = 0 (which means exactly (3.5)).

To this end we rewrite Eq. (4.25) conveniently, and apply A to the resulting
equation. We get

Afo+ /) AQ* (s f(s))ds = Af(t) + | AQ™ (s, f(s))ds+
C JO

" /0 L(iu\fom ~a (s + [ A0 ) } WA

On the other hand. as « is non-decreasing, formula (4.26) implies

a(lafol) > a <HAf )+ / A(s,f(s))ch) , (4.28)

thus all the integrands in (4.27) are positive. Then we can apply (1.2) and (2.2) as
in the proof of Lemma 2.2. \We obtain

o) = [ atiasaly o (1050 + [ ot soyar )| a2 as. 420

But the function a is the non-decreasing and convex (cf. (As)). Then it is locally
Lipschitz. and, by (4.26) and (4.28). there is a number 0 < ¢ = ¢(||A fo]]), depending
only on [|Afol|. such that

0 <a(|Afo]]) —a <H/\/(f)H - /() A(T, f(T))dT) < cp(t). (4.30)

As shown before. f(1) satisfies (3.7). Then introducing (4.30) in (4.29), we find

ot
0<o(t) <c / H A%f(s H ds < cp / Cls)ds (0 <t <
Jo 0

for cach T > 0. Here. ¢ > 0 is a number depending only on 7" and fj.

Now the Gronwall inequality implies 0(t) = 0. 0 <t <T. As T is arbitrary, the
existence part of the proof of Theorem 3.1a) is thus concluded in the case fy € D‘}:’
Step 2: Let fy be as Theorem 3.1a). i.c., fo € D(A?)N X ;. By Lemma 2.1b), w
can chose an increasing sequence { fy;} C D5, of initial conditions in Problem (1. 1)
such that fa, / fu.as i — ~x. Then. \((()1(111)0 to Step 1, we obtain a sequence of
strong solutions { F,} of Eq. (1.1) with F;(0) = fo.,. mllshmg the properties of the

theorem. In particular.

w/\

7).

L EO]] < exp [olllAs oD A2 Fodl] (2> 0) (4.31)
I addition.
File) = for + / Q(s, Fi(s))ds. (4.32)
0
o
ANF (1) = Afo, 4'/ AQ(s, Fi(s))ds. (4.33)
Jo
and )
HAF ()i + Als Fi(s))ds = ||Afoill - (4.34)
Jo

[e°e}

According to Step 1, each F; is the limit of an increasing sequence {'f',l,,,-_(t,)}”:_]
defined by (3.16) with f,, ;(0) = fo.;. It can be easily seen from the positivity of V1
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and from Lemma 4.1 that if fo; < fo; then f, () < fn ;(t) for all n and ¢t > 0.
This implies that the sequence {F;} is increasing. ‘

Moreover, since ||A1fosl < [|Aifoll, “A2f(),i” < “A2f0||, and since p is non-
decreasing, it follows from inequality (4.31) that

|A2E0)] < explo(lAfollt) A% (¢ 0). (4.35)

Now a convergence argument, as in the beginning of Step 1, implies that there
is an element f € L} (Ry;Xy), with the properties stated in Remark 4.2, such
that Fj(t) / f(t) as i — oo, a.e. Consequently, we can apply. say, Lebesgue’s
convergence theorem in (4.32)-(4.34) to conclude the existence part of Theorem
3.1a).

Existence in case b). First notice that, in this case, Lemma 4.2 applies,
corresponding to the fulfillment of the conditions of Theorem 3.1b). Then, the
proof is as in Step 1 of case a).

Uniqueness. Remark that, applying the Lebesgue’s convergence theorem to
formula (3.16), we find that f is also a solution to Eq. (3.15). On the other hand,
if [ is another positive solution of Eq. (1.1) with the regularity stated in Theorem
3.1, then F satisfies Eq. (3.12), hence is also a solution to (3.15). But, because of
the form of the iteration (3.16), it can be easily checked that f < F. for any other
positive solution I of (3.15). Suppose now that such a solution F' € C(Ry; X ),

«

different from f, exists and verifies Eq. (3.5). Then

3 ol

IO+ [ Al £ = ALl = IAF@I+ | Al Flshds (430)
JO J0
However. f must differ from I on a subset of R with nonzero Lebesgue measure,
where necessarily. f(t) < F(t). Therefore
g

Als. f(s))ds < HAF(z&)HJr/O A(s, F(s))ds.

ot

inren+ |
Jo
on that subset, because A and ||-|| are strictly isotone mappings, and A is isotone.
This contradicts (4.36). hence the uniqueness part, of the proof is concluded. O
Proof of Proposition 3.1. a) Let fo, {fo.i}, {f,,,‘?(f,)}:ip and {F;(t)} be as in
Step 2 of the proof of Theorem 3.1a). Then for cach ¢, the sequence {F,f”u,v(t)}:;l
is positive and increasing. Moreover, it is norm-bounded because

T oI < 0ol (2 0), (4.37)

as a consequence of Lemma 4.4a) and of the property I'fy; < I'fo.

As X is monotone complete, it follows that {I'f,, ;(t)},, is convergent for all .

Recall that I' is closed, and [, ;(t) /" Fi(t) as n — oo, for all i. Consequently,
Fi(t)y € D) and T'f,,:(t) / TEFi(t) as n — oo, i = 1,2,.... In addition, ||[TF;| <
T foll- t = 0, = 1.2..... Then, reasoning as before, we conclude that f(t) € D(I),
LE(t) /T f(t) as I — oo, and that ||[I'f]] satisfies (3.8).

) The proof of (3.9) follows as in a), with the only remark that instead of (4.37),

we make use of the inequalities

Ffo.ill < exp(pr([Arfol)O) [ITfoll - (£ = 0),

(/0 (O < explpr(([Adfo.il])t)

which are immediate by Lemma 4.4h), because pp is non-decreasing. O
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5. APPLICATIONS TO KINETIC EQUATIONS

Beside their intrinsic interest, the examples of this section illustrate how the
abstract results of Section 3 can be put to work in various particular situations.
The first example is a rather straightforward application of Theorem 3.1a), but
represents a new approach to the existence theory for the Smoluchowski coagula-
tion equation. The second example is an application of Corollary 3.1 to a space-
dependent kinetic model. The third example is an application of Theorem 3.1a),
which requires a more careful choice of the function a, and needs a more involved
verification of the monotonicity properties required in (A;) and (Asz).

Finally we mention that Theorem 3.1b) is equally applicable to the first and the
third example, considered in this section. However, this does not bring any new
relevance to our analysis, so that will be not discussed here.

5.1. Smoluchowski’s coagulation equation. In this example, we reconsider the
existence and uniqueness of strong. global in time solutions to the Smoluchowski’s
coagulation equation introduced in [10]. [11] (see also, e.g., [18], for a recent review),
to describe the irreversible evolution of particles that may coalesce into larger clus-
ters. Let f(t.y) > 0 denote the density of clusters of size y € Ry at time £ > 0.
Then the i.v.p. for the continuous version of the Smoluchowski’s equation [11] reads

dr=aun=qt-ar(, JO)=hz20 (20, 61

with ,
: 1 /!
Q. (9)y) = 9/ Gy = Y,y )9 = y2)9(ys )y, (5.2)
2.Jo
gee
QW)= o) [ als ot (53
0
where the (coagulation) kernel ¢ @ Ry x Ry — Ry is a symmetric, measurable

function.
We assuine that there exist the constants o, q; > 0 and 0 < a < /3, such that

9y 9) <o+ ay vl +y"y)  (yye 2 0), (5.4)

where
a4 <1 (5.5)
Note that (5.4) includes the case when either ¢p = 0 or ¢; = 0. However, we

suppose, without loss of generality. that ¢; > 0 (because the situation when ¢ is
hounded by a constant can be considered as a particularization of (5.4) to the case
where ¢; > 0 and a = = 0).

For k > 0, let L} := L}(Ry;dy) be the space of real measurable functions

g Ry —R su(,h tlmt

lolly = [ (140 ol dy < o0

Denote L) . = {g € L, : g > 0}. The following property of the Smoluchowski’s
model is essential for our <\11<Llys'is‘ Suppose that the measurable functions ¢. ¢ :

Ry — R satisty g. g € Lﬁ “hen

/ D(y) [QF (9)(y) — Q. (9)(y)] dy = / / (g, ye)a(y, v ) g () gy ) dydy..,
JO
(5.6)
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where B

(Y, ye) = Py +ys) — P(Y) — b(ys)- (5.7)
To obtain (5.6), simply apply the change of variables (y,y+) — (y — yx,Yx) in the

first term of the Lh.s. of (5.6), and apply Fubini’s theorem.
In particular, if g € L11+/i* then taking t(y) = y in identity (5.6), we get

/(; Qel9)(y)ydy = 0. (5.8)

This gives formally the mass conservation for Eq. (5.1).

Consider problem (5.1) in the space X = L'(Ry;dy). Here X = LY(R,;dy) is
equipped with the usual norm ||| = [[-[| .., and with the natural order <. In this
case, one can apply Theorem 3.1a) as follows:

Consider L}, as a subset of X. Let i = 0,1 and define the positive linear operators

Aci i D(Aei) € X = X by D(Aci) = L] (Ae.ig)(y) = Niy)g(y), with Ai(y) :=

(14 y), y >0 ae, where yg = 3 and v = a+ s.
Next note that formulae (5.2) and (')3) define QF and Q* as positive and isotone
nonlinear operators in X with the common domain D, := L]

[t is immediate that QF, A, 0, and A, satisfy the domam conditions for QF,
A and Ay, res )O(tl\rely, required by Theorem 3.1 a). In particular, the operators
Q= are o-closed. by the monotone convergence theorem. Obviously, A, o satisfies

the conditions of (Ag) for A.
Now we check that A.; (i = 0.1) and QF verifv inequalities of the form (3.2)
and (3.4). Indeed, if g € L}, ., then starting from (5.6). we find

14.Qc @) = [Ae.Q @)

/ / AAy) + (1 +y)™ = (L +y+u)" alyve)9(y)gly)dydy. = 0,
0 JO
(5.9)

bhecause 0 <+, < 1, and

(L) + (1 +y) . L+27
. > inf =1 (0<vy<1 y.y > 0). 810
Qrutg)y  —r20(l +.1-)v Osyst yy 20 (10
Tnequality (5.9) shows that g — Ac(g) = [[AcoQq (9)] = [Aco@F(9)]l defines a

positive isotone map A, 1 D(A,) +— ]R \\1111 domain D(A.) = Lz,u.
Starting again from (5.6). we find that if g € L}LH . then

[A20QF ()| — [[AZ0Qc (9)]

1 [ > ) . .
== / / (U y+ 3% = (4 ) = (U4 5)* aly, )99 (ys ) dydy..
¥ J0O
(5.11)
If 0 </ < 1/2 applying again (5.10) in (5.11), we get
[A20QF ()] = |AZ,0Q5 ()] <. (5.12)
which is of the form (3.4) with p = 0.
On the other hand, if 1/2 < 3 < 1. then to estimate (5.11). we apply the
following form of Povzner’s algebraic inequality ([3])

O+y+u) -0+~ +y)? <20+’ +v)" (y,y. >0), (5.13)
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which can be easily proved: Indeed (5.13) is equivalent to ¢(z) = 22# 4+ 1 + 2%/ —
(14+2)% > 0 for all z > 0. However, as {(z71) = 2728¢(z), to prove that ¢(z) > 0
for x > 0, we need only show that {(x) > 0 on (0, 1], which is immediate, because

1/2<pB <1,
Thus, applying (5.13) in (5.11), we find that there is a number ¢ > 0 such that

[A20QF @] = [[A20Qc (@] < cllAcagll [|AZo9]- (5.14)

Clearly, inequality (5.14) is of the form (3.4) with p(z) = cz.
Let a.(z) := aoz, for some constant ag > 0. If ag is sufficiently large, then the
map L , 3 g ao |[Acogll Acog — Q; (9) € X has the properties required in (As).
It appears that Qci, Aco, Ac1 and a, verify the conditions of Theorem 3.1a) for
Q*, A, Ay and a, respectively, provided that ag is sufficiently large. Consequently,
one can apply Theorem 3.1a) to the i.v.p. (5.1). We obtain

Theorem 5.1. Let fo € Lw 4 in Problem (5.1). Then Eq. (5.1) has a unique
strong solution f such that f(t) € Ly ,, t >0, and Hf(t)HL;ﬂ is locally bounded

on Ry. In addition f,(1+y)?f € C(Ry; L} (Ry,dy)),

1Oy + | Acre)ds = 1hlly (20}, (5.15)

and there is a constant ¢ > 0 such that
1£ @y, < explelfolly O follyy, (> 0). (5.16)

It should be emphasized here that Theorem 5.1 does not imply directly the mass
conservation, except for the case g1 > 0, f =1 and « = 0. In fact, if 0 <28 < 1,
then the theorem allows for the existence of solutions with infinite mmal mass (sce
also [31]) L.e., fo € L% 4o but fo ¢ Li.

However, if fy € LQﬂ'JF N L}, then the solution f(¢) has finite mass. Indeed, let
[ : Ll ¢ L'~ L' be defined by (Pg)(y) = yg(y) a.e. on Ry. Clearly, I' is of
tvpe Don M2, L5 . Then proposition 3.1a) applies, so that f € Lys N L, and
ICf@I < IlFfoH

If L! is replaced by [}(R) = {¢ = (¢j) : ¢ € R, j = s el
Z, ! J"le;| < oo}, 7 > 0, then the above analysis remains valid, such thdt Thco—
rem 5.1 can he reformulated, with obvious modifications, for the discrete version of
the Smoluchowski equation [10]

e
¢ =5 ) Qinil Z Qir(c®), ¢(0) =cjo>0 (5=1,2,...), (5.17)
k=1 k=1

where Q;(c) := q(k, j)erey, is defined by the same symmetric coagulation kernel
introduced before, subject to (5.4), (5.5). Here the component ¢;(t) > 0 of ¢(t) :=
(c;(t)) is interpreted as the concentration of clusters of size j at time ¢ > 0.

Existence and uniqueness of global in time solutions to the Smoluchowski equa-
tion are rather well understood, in the context of coagulation-fragmentation theory,
see. e.g., [18]-[32] (for more details, the interested reader is referred to [18], [31], and
[32]). Existence and/or uniqueness of different kind of solutions was proved in sev-
eral works, under various moment and regularity hypotheses. Thus, the results of
[19])-[28] are valid for more or less particular variants of ¢ given in (5.4). Moreover,
in [29], it is assumed that q(y,vy.) < ©(y)e(ys), with ¢(y) < k(1 + y)?, for some
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constant k > 0. Furthermore, paper [30] considered a coagulation kernel that blows
up for small values of y an y,. Finally, in [31], existence of solutions was proved
for q continuous, with ¢(y,y«)/(yy«) — 0 as (y,y«) — oo, while local existence
and uniqueness of solutions was obtained under the condition q(y, y+) < ¢(y)e(y«),
with ¢(y) continuous and sublinear (i.e., o(uy) < pe(y), y > 0, p = 1). The
uniqueness results of [31] also include cases of solutions with infinite mass. The
mass conservation in the context of the Smoluchowski equation has been recently
investigated in [28] and [33].

Theorem 5.1 seems to be complementary to the literature, and to bring some
unity into the existence theory for the strong solutions of Eqs.(5.1)-(5.3) and (5.17),
under the general conditions (5.4) and (5.5).

5.9. Povzner-like model with dissipative collisions. We revise here the theory
of existence and uniqueness of global solutions for a space-dependent Boltzmann
model, [8] (see also [34]). with collision operators mollified in the spatial variable.
The model describes a rarefied mono-component fluid of particles of unit mass,
evolving in the free space with dissipative (conservative) binary collisions, i.e., col-
lisions resulting in the loss (conservation) of the kinetic energy of the encounters.
According to the model [8]. the post-collision velocities v/, w' are related to the

pre-collision velocities v and w by
v =v—(1—=pmn){v-wnn. w =w+ (1 —pm){v—-wnn, (518)

where < -, - > is the inner product in R3 and n € §? -the unit sphere in R*. Here,
; 9 : : . :

352 [0,1/2) is a given measurable function. The total momentum is conserved
in collisions, v/ + w' = v 4+ w. but the kinetic energy is lost

. #i2 08w . 2
VT W = v w23 (1 - B(n) [(v - w,m)| (5.19)
excepting the case = 0, when the collisions become elastic.
For each fixed n € §2, the transformation R* x R* 3 (v, w) > (v/,w') € R* x R?
is invertible. The inversion formulae are

Vo= l;/m W W= 1_7£j’(_n>.
v=v- <1 - ‘23(11)) (v —w.n)n. =w + <1 2[3’(1’1)) (v —w,n)n.

Let X = L'(R? x R?dxdv) = L'. equipped with the norm ||| := |||, and
the natural order <. Define by L} = LL(E* x R* dxdv), k € R, the space of

measurable functions on ¢ : R* x R? - K satisfving

‘ L2k
ol = [ (4 ivI gl dsdy < o0
JR,
As before, L,“,. . denotes the positive cone in L}
Formulated in X. the i.v.p. for the above model reads

L= AFEQIU) - Qi) FO)= o 20, (5.20)

where f = f(f,x.v) is the one-particle distribution function, depending on time
t > 0. position x €R?. and velocity v €R? of the so-called test particle, A is the

infinitesimal generator of the Cy group {U'},  of the free motion (U'f)(x,v) :=
f(x —tv,v), a.c. Further. @} and @ are the so-called nonlinear gain and loss
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operators, lespectlvely, and describe the influence of the COHlblOHS on the evolution
of f. They are formally defined by .

Qd (9)(x,v)
& 1 Y Pl
_1/0 dr /g R}(—IWKH,V—WH P(r,n)g(x,¥)g(x + rn, w)dn dw,

**(5.21)
and
R )
Q7 (9)(x.v) 1= g(x,V) / dr /S2 N |(n,v —w)|” P(r,n)g(x + rn, w)dn dw,
' (5.22)

respectively, where P : Ry xS? + R is a given measurable function with P(r,n) =
P(r,—n) assumed to satisfy
P(r,n) < cor? (>0, neS?), (5.23)

for some constants ¢ > 0,0 <+ < 1, and R > 0, specific to the collision processes.

Under the above assumptions, formulae (5.21) and (5.22) define Qflt as positive
and isotone operators on the common domain D := Li. This follows easily if we
perform the change of variable (0, R] x S5 (rn)—y:=mmc{zecR?: |z
in (5.21) and (5.22), and then take into account (5.23).

The basic property of the model is the identity

[ o) @t - Qo) a

l -
=5 / clv.wo v w!) [(now — )T P(r,n)g(x, v)g(x + rn, w)dndvdw,
(5.24)

where v ¢ : R* — R are measurable functions such that g € Lly, and

w(vow, v w') = o(v) 4 (W) — (V) — Ph(w),
with v/ and w’ given by (5.18). We deduce easily (5.24), performing the change of

variable (v u) (&.1d) in the first term of the Lh.s (5.24).
If 3 = 0. then (5.20) yields a version of the so-called generalized Boltzmann

equation \\1r11 inary elastic (conservative) collisions, analyzed in [9].

Let the positive linear operator Ay : L) X be defined by (Aqg)(x,v) =
Av)g(x.v) ae. on R? x R3, with A(v) := (1 + [v|*). Define aq() := cox for some
constant, ¢y > 0. If ¢y is sufficiently large, then aq, Ag and (,)j verify the conditions
of Corollary 3.1 for a, A = A; and Q%, respectively.

Indeed, the operators Qf are p-saturated. Morcover, they are o-closed, by the
monotone c-on\*crgenco theorem. It is immediate that the domain conditions im-
posed in Sections 1, 3 and in Corollary 3.1 are satisfied. Further, applying (5.19)
in (5.24). we obtain an inequality of the form (3.2), i.c.,if g € L} ., then

0 < Aalg) = [[A4Q7 (9| — [ AaQif (9)]
vk . }
= / dr / m(r,n, v, w,x)g(x, v)g(x + rn, w)dndvdwdx,
0 x K3 x IR* x IR

where 7(r,n, v, w. x) 1= B(n)(1 — f(n))|(n,v - W)]rz'm P(r,n). Remark here that
the map L}, 3 g — Aq(g) € R is positive and isotone. Moreover, for ¢ sufficiently
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large, the map L2 + 29+ collAagll Aag — Qg (9) € X is also positive and isotone.
Further, to obtain an mequahty of the form (3. 4) note that (5.19) gives A(v/)? +

AW < (24 V24 [WD)? < (24 VP + [WP)2 = M) + A(w)? + 2A(V)A(W),
which can be applied in (5.24) to conclude easily that there are two constants ci,

¢ > 0 such that
4203 (9)]| - [[47Q7 (9]

R
< / dr / r2A(WV)A(W) I 3 g(x, v)g(x + rn, w)dndvdwdx
Jo S2 xR3 xR3 xR3

< c|lAagll [|AZg]
forall g € LG +- Finally, it is obvious that the group U (generated by A) commutes
with the semigroup V! (generated by Ag4), and A*Q*(Ug) € L}, (Ry; X ) for all

gENLY L, k=1,2,...
Therefore, by Corollary 3.1, we have the following result:

Theorem 5.2. Let fo € Lj , in Problem (5.20). Then Eq. (5.20) has a unique
positive mild solution f such that f(t) € L4 4+ >0, and Hf(t)||]}l 15 locally bounded

on Ry. In addition, f, (1+|v|*)f € C(Ry;LY),
HHM@+/A&WD94mM (t > 0), (5.95)

and there is a constant ¢ > 0 such that
1F®ll,y < explelifolly ) folly (6> 0). (5.26)

It is not difficult to see that the argument of Theorem 5.2 can be repeated
with obvious modifications to provide a similar result for the space-homogeneous
version of Egs. (5.20)-(5.22), which coincides with the force-free, three-dimensional
space-homogeneous Boltzmann model for granular flows [13], [14].

Theorem 5.2 improves a result announced in (8], where the existence of solutions
was stated for initial data in L}, and property (5.25) was included among the
conditions for uniqueness of the solution.

5.3. Boltzmann model with inelastic collisions and chemical reactions.
In this final example, we reconsider the existence theory of solutions for an ab-
stract system of a Boltzmann-like phenomenological equations, [6]. [35], [36], which
describe a multi-component reacting gas of particles with internal states, char-
acterized by discrete values of the internal energy. Motivated by the fact that
a real gas mixture of particles with internal structure can be thought as a mix-
ture of several chemical species of mass points with unique internal state, any
gas particle of the model is supposed to posses one internal state. Specifically,
the model refers to a gas consisting of N chemical species. A particle of species
n = 1,2,...N is characterized by its mass m, > 0 and internal energy [,.
Without loss of generality, one can assume that F,, > 0, 1 < n < N. It is
assumed that the chemical reactions are induced by inelastic (possibly) multi-
hody, instant collisions. A reaction is identified with a couple (o, ) € M x M,
where M = {y = (Ta)i<n<n | 1 € {0,1,...,K}} is a multi-index set. Here
a = (ar,...,an) € M and B = (Bi,...,Bn) € M designate the pre-collision and
post-collision channels, respectively, with 0 < «,,, 8, < K participants of species n;
1 <n < N. Any couple of the form (v, v) € M x M is identified with a multi-body
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elastic collision with =y, collision partners of species n; 1 < n < N. The number of
particles in some channel v € M is |y] := 21[\;1 ¥i- The family of chemical species
participating in channel «y is denoted by N (y) :={i: v > 0,1 <i < N}.

Let M., V,(w) and W, (w) denote the total mass, velocity of the mass center
and total energy, respectively, for the particles in channel v, i.e.,

N
M = Zwmi, (5.27)
=1
1 Vi
Vi (w) = 7 YD miwiy, (5.28)
" ieN(y) 5=1
Vi
W, (w) = Z Z(Q“%niw?_j + E)), (5.29)
IEN(v) J=1

where W = ((Wk.i)ie{1....ap} Jken(y) represents the ensemble of velocities of the
particles in channel y. Then. the kinetic energy of the particles (with velocities w)
in channel v, relative to the frame of the mass center, reads

N

s ; M, V., (w)? .
W (w) = T (w) — e Z . (5.30)

7=
Obviously, W, ,(w) > 0.
According to the model. a gas reaction («v. f) may take place only if it is consis-
tent with the conservation of mass. momentum and energy. i.c.,
Mo =M; Vi(w)=V;(u), W,(w)=Tsu). (5.31)
We will assume here that elastic collisions are always present in the gas evolution.
Therefore. the set Cyy = {(a..3) € M x M M, = My} is nonempty.

The Boltzmann-like system of equations for the above model is
¢
S =QF () -Q7 () (t20. 1<i<N), (5.32)
0

Here the unknown f; @ Ry x R* +» R is the one particle distribution functions
fi = fi(t,v) (t-time. v-velocity) of the particles of species 1 < i < N. In Eq.
(5.32). QF (f) and Q; (f). with [ = (fi...., ). are the so-called loss and gain

(nonlinear) operators for the particles of species 1. respectively. Formally,

Qﬁ(q)(v) = Z o / [/) s.a(w.n)(y Touy g J(w. n)_l - dw;dn.

aBEM  u TaLq,

(5.33)

Q7 (V) = > a / [P0 (won)g (W), dw,dn, (5.34)
QBEM gy Taygq,

where

Ve
gw)y= ] [lotwis). vem. (5.35)

IEA (v) =1

Q. is the unit sphere in R34 with v € M, and dw, is the Euclidean element of
a 1 ! 0

area on {w eR*1 | w, ., = v}. Here, the functions ug., ¢ CRM x Qg R,

and the measurable functions rg..., pg.a : R3 % Qg R, are given.
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The following conditions are assumed ([6], [36], [37]):
(B1) 78,0 = PBa =0 unless- ol > 2,18l =2, (o,8) € Cr, and W € D+’a =

{w’ e R3lel: W, o (w') + z(m B:)E; > 0}

(By) For each i € N(«a ) ﬁxed pp.a(W,n), g+ (w,n), and ug (W) are invariant
with respect to the interchange of the components w1, ..., W; o, of w.

(B3) If (o, 8) € Cpy, W € D/“;a, then

(Vgouga)(w.n) =V(w), (Wgoug,)(w,n)= W (w), (5.36)

for all n € g, and

pp.o(w,n)o(w,n)(4 o ug o )(w,n)dwdn

R3lalxQpy

= / Fa.g(w,n)(p o u,.g)(w,n)p(w,n)dwdn, (5.37)

R317T %,
for all ¢ : R3lel — R and v : R3P— R, for which the integrals are well defined.

We suppose that the reactions are reversible, i.e., if 75, 7# 0 for some (v, 3),
then also rq g # 0.

It follows from (5.37) that ps.. and 7. are related one to another Indeed. a
more explicit relationship between pg  and 75, can be derived, as it 1(zsul ts hom
a general example constructed in [36], [37], but this is beyond our present scope.
Here we only mention that Eq. (5.32) reduces to the classical Boltzmann equation,
when one assunes a mono-component gas of particles with binary elastic collisions
(ie., N=1, K =2, and ps.a =150 =0 unless o = § = (1,1)).

The last condition of the model concerns the behaviour of 74 (see [6]):

Assumption 5.1. There are some constants 0 < q <1 and ¢, > 0 such that
Vg.o(W) = / raa(won)dn < c (1 4+ Wo(w)? (w e R ae). (5.38)
JEiy

for all o, f € M.

Obviously, vg.(w) = 0. unless (a. 8) € Cyy.
A consequence of (By). (By) and (5.38) is the key equality

N i
ZAwammwamwwww)mm<m (5.39)

for all ¢ = (g1....,gn) with (1+ | v [))19g, € LY(R?;dv), i =1,2,..., N. Here,
] # i
\I'f”)(v) = Wit \I/f“(v) = g vI° + E;, \]/E")(v) =y (I S46% N,

where v; is the j-component, j = 1,2,3, of v. Equality (5.39) implies, at lest
formally, the bulk conservation of mass, momentum and total energy.

Lot X := (LY(R3;dv)) be equipped with the order < induced by the order of
the components (i.c., the natural order of L), The norm on X is defined as

N

T ' I\"
loll =Y [ loswlletv =3 il (5.40)

171”“ fi=11
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Denote by L} := LL(R3;dv), k € R, the space of measurable functions g : R3xR?
R satisfying

ol = [ () F o)l dv < oo

and let Lj | be the positive cone in Lj.

It is natural to formulate the i.v.p. for Eq. (5.32) in the space X. Under the
above conditions, formulae (5.33) and (5.34) define Q and Q;, 1 < i < N, as
operators from the common domain D = (L)Y c X to L'(R?*;dv). Defining the
operators Q,i; :DC X~ X by Qﬁ = (Qi, ...... Qli\) we can write the i.v.p. for
Eq. (5.32) in X as

C= Q) - Q) FO) = fo= oty fon) € X (5.41)

We shall prove the existence of solutions to Problem (5.41), by applying Theorem

3.121) (in the case A = A;). To this end, let the positive closed linear operator

S (LHN +— X be defined on (omponents by (Agg)i(v) = Ai(v)g(v) a.e. on

Rg x R?, where A;(v) := m; + my; v®/2+ E;, 1 < i < N. Denote l,(w) :=
2 ieN () Yo s Ai(wi )iy € M. Then clearly, Iy(w) = My + W, (w), hence

0 < (W) <l (w). (5.142)
In addition, defining A (w) := [[,cay) [[J21 Ai(Wiy). v € M, we have
Lw) < |y] E'PIAY (w). (5.43)

where E = min{m; + E; : 1 <i < N}. It is useful to remark that, since W, (w) >
E |~ ]>0,and 0 < ¢ < 1. then by (5.38), (5.42) and (5.43).
Via(w) <CAY(w) (we RN ae). (5.44)

for all a,3 € M. Here ' = C(E.K) > 0 is a number depending on £ and I
(recall that K is the maximum number of partners in a reaction channel).

To apply Theorem 3.1a) to (5.41). first remark that QB and A p verify the domain
conditions imposed to Q@* and A by the theorem. Moreover, Ap has the properties
required for A in (Ag). Further, observe that formula (5.39) provides correspondent
to (3.2). specifically,

Ap(g) HABQU q) H - HAHQB (/>H 0 (g¢ ([411 +>A)'

To obtain a correspondent to (3.4). define so(w) 1= 37,7y D Ai(w, 17
Next. using the definition of Q,t, and property (B2). and applying the obvious

inequality sq(w) <l (w)?, we find that if g € (L(],-A_‘,)/\'. then

IARQLE@ = D S0 (W)pp.o(w,n)(g” 0 up.o)(w.n)dwdn
/y,/‘fEM]R:Hn'\ XS24
<y Lo (W)*p.0(w,m) (g 0 .0 ) (W, n)dwan.
z\.,f{f.\/l]};i:(}rx'lxil,

We apply property (5.37) in the last integral. Then interchanging a and 3, we get

Az < D (Ly 0 t3.0)2 (W, n)ry o (w,n)g"(w)dwdn. — (5.45)

AHEMpataingy,
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Since lg(w) = My + Wg(w), property (Bz) implies that (Ig o ug o) (W, n) = lo(W)
for all (a,B) € Cps, W € D;_u. This and (By) enable us to deduce from (5.45) that

1A3Q5)] < > / lo(W)27g.0 (W, n)g® (w)dwdn. (5.46)

a. "iEJV(]R:Hu [%Qy

Now, using the definitions of l,(w) and @, and then, taking advantage of (5.38)

and (5.42), we obtain from (5.46)

[ARQEW@ < > | 50 (W)rp.a(w,n)g" (w)dwdn + pp([|Asgl) [|A%9]|

@ BEMpsin wq,

— 14305 + peI(ABgl) [Agll

where pp is a positive non-decreasing (polynomial) function.
Therefore, the last inequality is the required correspondent to (3.4) (in the case

A=Ay).
Further, let ag > 0 be some (onstant, and define a(z) = ag Z - 77’, r > 0.
Therefore, a(||Apgll) = u(,ZU |Apg|”. But, each term ]1;\/3g|| in the r.h.s of

the last equality can be (\\[)l(‘\\O(l by (5.40), and the resulting expression can be
expanded by the multinomial formula. Then, after some elementary algebra we get

the following useful expression

a(lidApg't) = ag Z Con / N (w)g (w)dw, (5.

~EM.|y]|>1

oz
—
~1
~—

3 A
i

where ¢, ; > 0 are strictly positive, constant coefficients, v € M. [y|>1,1<i< AN,
We show that if ag is sufficiently large. then (L) )N 5 g all[Asfll)ABYg —
Qp(g) € X is positive and isotone. To this end, first note that one can write

Q7 (9)(v) = Ri()(v)gi(v). (g€ (Ly ). veER ae. 1<i<N),

where

]{r((/>(v) = Z ) / ]/*/,u(w) I[ H s Wg /) ([\X/,', (5»18)
a.teM T SEN( /~I

8 (s.7) ;/(l (<%} Wi =V
with 4., as in (5.38). Hence.
WA gt (Apg)i(v) = Q. (9)(v) = [all[Apgl)Ai(v) — Ri(g)(v)] gi(v).  (5.49)

It is convenient to set

R = 3 a0 [ e ] [Lo:twe i (3]

a.deM i A B sEN (o) =1
() #(i00,) P
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with C as in (5.44). Summing on f in (5.50), using the explicit form of A*(w), and
invoking property (Bj), we are easily led to

RADW) =CMv) Y / XT(w)g? (w) dw,

YEM. |¥[>1 R3[|

where q,.; > 0 are constant coefficients, vy € M, |y| > 1,1 <i < N.
We introduce (5.47) and (5.50) in (5.49). Consequently, for v € R* a.e.,

allApgl)(Ag)i(v) — Q7 (9)(v) = [B{(9)(v) = Ri(g)(V)lgi (v) + Ti(9)(v), (5.51)
where

KI’,(Q)(V> s /\z;(V)gi.(V) Z ((LOC»\/J' = CQ’y.i) / /\W(W)Q’Y(W)dw
~EM. |y[>1 R311

Now we compare (5.48) and (5.50), by taking advantage of (5.44). It follows that
the map (Léﬂ_)N 5 g — [R'(g) — Ri(g)]gi € L' is positive and isotone, 1 <i < N.
Moreover, because of the form of T;(g), if ap > 0 is sufficiently large, then the
mapping (L%‘WL)N 5 g — Ti(g)(v) € L is positive and isotone for all i. In this case.
by virtue of (5.51), the map (L} )Y 3 g = a([|[Apgl)Apg — Qp(g) € X is also
positive and isotone.

In conclusion, the conditions of Theorem 3.1a) are fulfilled (in the case A = Ay),
s0 that we are in position to state an improved version of a result announced in [6].

Theorem 5.3. Suppose that in Problem (5.41). fo.;i € L,11.+. 1 <4< N. Then
Eq. (5.41) has a unique strong solution f(t) = (fi,..., fn) such that fi(t) € L}l_+,
{ > 0. and Hf,(f)H,,1 is locally bounded on Ry, 1 < i < N. In addilion, f[;.

(1+v]))fi e C(Ry:LY), 1<i<N,
[Asf(O = Asfoll (¢t =0), (5.52)
and there is a non-decreasing function pp : Ry w Ry such that

A% 7)) < explps(lfol)t) [AT S| (¢ >0). (5.53)

Observe that Theorem 5.3 does not state the conservation of mass, momentum
and energy. but the conservation (in arbitrary units) of the quantity mass+(total)
energy. However. the properties of f(t), ¢f. Theorem 5.3, allow for checking inmme-
diately the separate conservation for each of the above quantitics.

Theorem 5.3 was first obtained in [6], under a more restrictive formulation than
here. The proof of [6] is more complicated than here, because involves an operator
approximation step, as mentioned in Section 1, in the case of Arkeryd’s scheme (1].

Here it should be noticed that if Problem (5.41) is particularized to the case of
the classical Boltzmann equation, then Theorem 5.3 reduces to the main mono-
tonicity result of [1]. Moreover. in that case, using suitable additional Povzner-like
estimations, we can re-obtain the general moment estimations of [1]. as application
of Proposition 3.1Dh).

Finally we remark that similar analyses as for Theorems 5.2 and 5.3 can be
developed for the models considered in [5] and [8].
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