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Abstract

We study existence, uniqueness, and a limiting behaviour of solutions
to an abstract linear evolution equation in a scale of Banach spaces. The
generator of the equation is a perturbation of the operator which satisfies
the classical assumptions of Ovsyannikov’s method by a generator of a
Coh-semigroup acting in each of the spaces of the scale. The results are
(slightly modified) abstract version of those considered in 9] for a partic-
ular equation. An application to a birth-and-death stochastic dynamics
in the continuum is considered.
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1 Introduction

The study of Markov evolutions for distributions of points in Euclidean space
may be reduced to the study of the evolution equations

d
Zu(t) = Zu(t),  u(0) = uo, (1.1)

in the Fock-type spaces with weighted L'- or L>-norms with an (unbounded)
linear operator Z, see, e.g., [12,[17,/22] and the references therein. The well-
posedness of the initial value problem in a Banach space (existence, unique-
ness, and continuous dependence on the initial value) requires the operator Z
being a generator of a strongly continuous (Cy-) semigroup of linear operators
acting in this space. The semigroup approach to the evolution of the so-called
birth-and-death dynamics of the distributions of points mentioned above was
realized in, e.g., [10,/12,[22,123]. In particular, the technical restrictions on the
birth and death rates were introduced. However, for some important models
these restrictions either were not satisfied, cf. [16], or required more strong as-
sumptions on the birth and death rates (that is less interesting for applications),
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compare [23] and [8] or [10] and [9]. Moreover, the dynamics with jumps were
not covered by the semigroup approach at all, see, e.g., [3L4[{14].

To overcome these restrictions, the evolution was allowed to be con-
sidered in a scale of Banach spaces. In the latter approach the dynamics was
constructed on a finite time interval [0,T") only, and, for any ¢t € (0,7), the
solution u(t) to belonged to a proper space of the scale. This was real-
ized in [3L|8}|15L/18}/19] using the so-called Ovsyannikov’s method: it requires Z
being considered as a bounded operator between each two spaces B, C By,
of a scale {Ba}acr, I C R, of Banach spaces with the operator norm propor-
tional to (o’ — a/)~!. Originally this method was found by G.E.Shilov and
A. G. Kostyuchenko, and it was firstly published in 1958 in the book [20] by
I. M. Gelfand and G.E. Shilov. In particular, it was applied to the so-called
Kovalevskya’s system of first-order PDE. In 1960, T. Yamanaka generalized this
approach for the case of the time dependent operator Z(t). In 1965, the method
was rediscovered in 28] by L. V. Ovsjannikov and was named in the book [31]
written by F.Treves, who has realized the detailed analysis of the problem

%u(t) = Z(t)u(t) + f(t), u(s) =us, >0, (1.2)

with numerous applications. After that, the initial value problems ,
with the operator norm estimate as above were named the ‘abstract Kovalevskya’s
systems’ in the literature. (Note that the method allowed the immediate gener-
alization for the complex values of ¢.) The non-linear generalization was intro-
duced by F. Treves [32] under assumptions which were essentially simplified by
L. Nirenberg [26] and T. Nishida [27]. K. Deimling generalized the linear case to
the equation

%u(t) = Z(t)u(t) + f(t,u(t)), u(s) = us, s >0, (1.3)

for a some class of functions f. Being quite general, the conditions on f guar-
anteed the existence of a solution to only, cf., e.g., the survey [24]. For
further generalizations see, e.g., [1,/5,[30%34].

On the other hand, in [9], there were considered the birth-and-death dy-
namics of complex (point) systems in the continuum whose generator of the
evolution of correlation functions (see Section |3| below for the definitions) did
not allow the singularity (a” — o/)~! for the norm of Z in (L.I). Namely, the
singularity was of the order (o’ —a’)~2 which can not be realized in the scheme
of Ovsyannikov’s method. Fortunately, the corresponding evolution equation
could be rewritten in the from

d

%u(t) = Zu(t) + Au(t), u(0) = uo, (1.4)
where Z was suitable for Ovsyannikov’s method and A was a generator of a
contraction semigroup acting in each of the spaces of the scale. The impor-
tant point is that the evolution of correlation functions was considered in the



scale of L*-type spaces (see, e.g., [12,[13] for the explanation of the reasons).
By [25], there is not a Cy-semigroup in a space isomorphic to L with an un-
bounded generator (see also the proof of Proposition below). Therefore,
the semigroups generated by A were considered in the suitable subspaces of the
spaces of the scale, using the technique of the so-called sun-dual semigroups, see
e.g. [6,[33], which goes back to R.S.Phillips [29]. Another problem considered
in [9) was the convergence of the solutions to the equation

d

%ug(t) = Zue(t) + Auc(t), u(0) = uo, (1.5)

to the solution to the limiting equation, in the course of the so-called Vlasov-
type scaling, see, e.g., [11,|12] for details. This allowed to derive the so-called
kinetic equation which approximately describes the behaviour of the density
of the birth-and-death dynamics. All constructions in [9] were done for the
particular model, however, in the form useful for further generalization.

The aims of the present paper are the following. First, we consider the ab-
stract equation in an (increasing) scale of Banach spaces. The assumptions
on A and Z will be abstract and slightly generalized versions of those in [9]. For
this equation we prove the existence result (Theorem and show the unique-
ness of the ‘integral curves’ of the differential equation (Theorem . As was
mentioned above, for any ¢t € (0,7, the solution to belongs to a space of
the scale, more precisely, u(t) € By, for all a > a;, for some ‘minimal’ o;. In
general, one can not check whether u(t) € B,,. Therefore, it is quite natural to
consider in the scale of projective limits {ﬂﬁ>a Bﬁ}ael’ I C R (Propo-
sition [2.6). This allows to prove rigorously that the flow ¢ ~— u(t) is indeed
a unique and satisfies the semigroup property; surely, on a finite time interval
only (Proposition . The problem here was that, in contrast to the classi-
cal existence and uniqueness Picard-Lindel6f theorem for ordinary differential
equations, where the finite time interval was defined by the estimate on the
right hand side of the equation, in Ovsyannikov’s methods we should choose the
initial and the terminal spaces, and they generate the time interval. As a result,
we need to be sure that by choosing more wider terminal space we will have the
same solution as in the smaller terminal space (with the same initial space), see
also Remark below. Also one should verify that, by choosing the properly
small intermediate moment of time, we could start a new initial value problem
at that time and get the same solution thereafter as if we would consider the
first problem on a bigger time interval.

The second aim is to consider the convergence of the solutions to the ab-
stract equations . For the case A, = 0, € > 0, the corresponding abstract
statement was proved in [18]. In Theorem we generalize this scheme by a
simple modification of the statements presented in [9], for the particular model
discussed there.

Finally, in Section [3] we consider birth-and-death dynamics using the tech-
nique above. The dynamics are a ‘combination’ of those studied in [7] and [16];
it describes the evolution in the course of which the elements disappear (die)



more intensively in that regions of the space, where the amounts of their ‘neigh-
bours’ are too big or too small. The birth rate of the dynamics is assumed to
be constant in the space: the elements appear from the outside ‘reservoir’ of
the system. We prove that the corresponding dynamics exist on a finite time
interval and realize the Vlasov-type scaling. This yields a nonlocal nonlinear
kinetic equation of a new type. In particular, this equation may have one or
three positive stationary points depending on the values of parameters of the
system, see Remark below. The detailed analysis of this equation will be
done in a sequel paper.

The author is thankful to Prof. Dr. Yuri Kondratiev, Prof. Dr. Yuri
Kozitsky, and Dr. Oleksandr Kutoviy for fruitful discussions.

2 Main results

Let us fix several arrangements. We will use notations like (B, ||-||) to say that
B is a Banach space with a norm ||-||. Let A be an (unbounded) linear operator
on B with a domain D C B, we will denote this by (A, D). Note that here
and below any inclusion allows equality. A strongly continuous semigroup of
linear bounded operators S(t), t > 0, on B will be called a Cy-semigroup. By
e.g. |6l Proposition 1.5.5], there exist w € R and v > 1 such that ||S(¢)| < ve*t,
t >0, ie. S(t) is exponentially bounded. If C' is a linear subset of B, we will
denote the closure of C' with respect to the norm of B by C. Note that if C' is
closed, i.e. C = C, then (C,||-||z) is a Banach space as well.

Our first assumption is about a scale of Banach spaces where the dynamics
will exist.

Assumption 1. Let a > 0, @ € (0,00] be fixed; set I = (a,@). Let B :=
(Ba)acr be a family of Banach spaces (B, ||-]la) which is supposed to be in-
creasing, i.e.

Ba CBary | = ey o/ <a”, a'a”el.  (21)

Suppose, additionally, that, u € By C By, u =0 in By yields u = 0 in By,
for any o/, o’ as above.

Next, we consider a linear mapping A on By := | J,e7 Bo Which acts in each
of spaces of the scale B and satisfies the following assumption.

Assumption 2. Let, for any o € I, in the space B,, there exist a closed
linear subset C, and its dense linear subset D, i.e. D, C C, C B, and
D, = C, = C,. Let A : B — By be linear operators and such that, for
any « € I, the operator (A, D,) is a generator of a Cp-semigroup S, (t) on the
Banach space (Cy, ||||o). Assume that, for any o/ € I with o/ < a, Bo C Dg;
Bg is So(t)-invariant, and S, (t) [p_, = Sar(t). Suppose also that the constants
v > 1, w € R, in the definition of quasi-boundedness for S, (t) are independent
in a, i.e.

1S (D) < vet, t>0,a€el. (2.2)



Finally, we will deal with a linear mapping Z on B; which may be considered
as a bounded operator between each two spaces of the scale B.

Assumption 3. Let M, N : I — (0,00) be increasing continuous functions.
Let, for any o* € I and for any o/, " € (a,a*] with o/ < o, Z be a bounded
linear operator from B, to By, such that the following estimate holds:

M(a*)

OLN —

| Zullar < ( +N(@"))ullr, u€ Ba. (2.3)

a/
(Note that M, N may depend on «.)

Under Assumptions above, consider the following function

T(a,ﬁ)::u 8>a>a.

evM(B)’ = (2:4)

Theorem 2.1. Let Assumptions hold. Let o* € I and s > 0. Take an
arbitrary as € (a, ) and set T := T'(as,a*). Then, for any us € B,,, there
exists a function u : [s,8 +T) — By~ such that

1. w is continuous on [s,s+T) and continuously differentiable on (s,s+T);
2. foranyt e (s,s+T), Au(t) € Box and Zu(t) € By~ ;
3. u solves the following differential equation:

d

iu(t) = Au(t) + Zu(t), te(s,s+1T), (2.5)
4. u(s) = us.

Proof. We will follow the scheme from [9]. Take arbitrary T € (0,7"). By the
continuity of M, there exists o € (o, a*) such that T < T'(as, ) =: T”. Let
qg=q(Y,T,T") > 1 be such that ¢¥ < min{T,7"}. For any n € N, consider the
following partition of the interval [a, @] on 2n + 2 parts:

oI = o 4§61 + &), aPTLM =2 g (2.6)
where 7 =0,...,n and
5 = W g= (2.7)
In particular, a(®™ = ay, a2"t17) = o and
2it2n) _ o 2ithn) — 5, 5 =0,...,n—1. (2.8)

For an n € N, consider a mapping on By

UM (b1, .. tn) = Salt —t1)ZSa(ty —t2)Z ... Sa(tn-1 — tn)ZSa(tn), (2.9)



where we set tg := t. Then, for any 7 > 0 and v € Byein C D,y@itin C
C2it1,my, one has Sy (7)u = Sy@im (T)u € Byeitim and hence ZS,(m)u €
Ba(2j+2m), j = 0, e, — 1, with

M«
1280w ulessnn < v (P4 N @) e
As a result, Uén)(t,tl, ..oy tp)us € By with
M n
Wt tualle < et (M0 4 v (@))')
2

(L2 4 uN(@)

o (2.10)

Set now VAV (s, t)u, == ft UM (t,t1)u, dt; and

n—1
V. (s, t)us 7// / (bt b U dby . dEy.

Therefore, the series

o0
alt = s)us+ Y VI (s, (2.11)
n=1
is majorized in B, by the series
oo 1 n
o Y (L +vN(@) (9", (2.12)
n=0

which converges uniformly on t € [s, s + Y], as

(A o) o)

e gt —s) _ 4T
~ (6T, +uN(a ))(t o~ T2 < <1 )
Therefore, the series converges uniformly on ¢t € [s,s + Y] in B, to a
function u(t) € B,. Evidently, each term of is continuous as a mapping
[s,s+ Y] — B, thus u(t) is continuous as well. Since the norm in B,, is stronger
than in By~ one has that [s,s 4+ Y] 2 ¢t — u(t) — By~ is also continuous.

Consider now the series of derivatives of the terms from . Each of them
belongs to B, C Dg~, thus

d t  pto tn—1
aVa(")(&t):// / UM (bt by ...ty ug diy, .. . dty
tl tn 1
/ / / AU (b, .t ug diy, . diy

= ZV, "D (s,t) + AV (s, 1) (2.14)



is well-defined and belongs to B,«. By the same arguments as above the series of
derivatives converges uniformly on t € [s, s+ Y] in B,+ and hence its sum is equal

to Lu(t). Note also that u(t) € By C Dy- and hence Au, Zu € B,+. Thus,

by (2.14), u(¢) satisfies (2.5). Since Y € (0,7) was arbitrary, the statement is

proved. O

Remark 2.2. Tt is easy to see that the summand N (a*) in (2.3) might be changed
N *

on m”(—aa)’)‘g’ for an arbitrary ¢ € (0,1), without any changes in ([2.4)).

Corollary 2.3. Let conditions and notations of Theorem[2.]] hold. Set

N,:= sup N(a)< oo, T.:= sup T(as,a)<oo.

aglas,a*] aglag,a*]

Then, for any T € (0,T) and o € (as, &) such that T < T(as, ) =: 1", and
for any q € (1, TT/),

¢
u®)lo < e lalle,: ¢ [s,5+T] (2.15)

where C = C(v, Tx, Ni) > 0.
Proof. By (2.12), we have, for ¢ € [s, s+ Y],

Il < vl 3225 (5)' () (0 =502)"
0

1 /gT\n T N, \"
e () (14757
s e\1T" n

n=0

< ve!|ug|

T

< pewtterTeNa=lyy 1 T"—qY
—q

where we have used the following elementary inequalities
n\" T\"
n!Ze(—) , <1+—) < e, neNz>0. O
e n

Now we are ready to formulate a uniqueness result.

Theorem 2.4. Let Assumptions [IHJ] hold. Let o* € I and T > 0. Let, for
some s > 0 and T € [s,s +T) continuous functions [1,s +T) — u;(t) € Ba~,
1 = 1,2 satisfy to the differential equation on (1,8 +T) in B,~. Suppose
that there exists oy € (a, ) such that T+ T(ar,a*) > s+ T and ui(7) =
u2(T) =: ur € B, . Then uy(t) = ua(t) in Box, for anyt € (1,5 +T).

In particular, the function u in Theorem[2.1] is unique.

Proof. Take an arbitrary T € (1—s,T) thus 7 < s+ 7T < s+7T < 7+ T(ar, ).
Since o* € I, I is an open interval and M is continuous on I, there exists
a® € I such that a® > o™ and s+ T < 74+ T(ar, a®). Let u(t) := uy (t) — ua(t),



t € [r,s+T). Then u solves on (1,8 +T) with u(t) =0 € B,,. It is
enough to prove that u(t) = 0 € B,o (and thus u(t) = 0 € B,«). Since the
norm in B, is stronger than the norm in Bge, u(t) solves in By as well.
Then, one has the following equality in Bye

u(t) = /t Seo (t — ) Zu(t)dt, te(r,s+ 7] (2.16)

However, u(t) € By~ hence, for any o/ € (a*,a°), one can take any o” €
(a*,a’) and consider the right hand side of as follows: u(t') € By,
Zu(t') € Bar C Dary Sae(t —t')Zu(r) = So (t — t')Zu(T) € By C Bae, and
all the mappings are continuous. Therefore, one can iterate n times and
consider partition 1} with a®, a® in place of a*, ay respectively. As a
result, one gets, cf. (2.10)),

qn

o " (t - T)n
ey TYNE) S )

u(®)lae < e (

a, tE[r,s+T],

(2.17)
with a properly chosen ¢’ > 1. Let now N € N be big enough to guarantee that
implies ||u(t)|lae =0, for ¢ € [7,7+0], 0 := MT”, ie. N > ;@T;Z) > 0.
Thus u(t) = 0 in B,o and hence in B,~, for ¢ € [1, 7+ c]. Repeat now the same
arguments with initial zero value at ¢ = 7 + o, it will lead to the zero solution
in By on [T+ 0,7+ 20] and so on. As a result, we will get that u(t) = 0 in Bg-
on the whole [, s + Y], and since T was arbitrary we will have the uniqueness
on the [1,s+T). O

Remark 2.5. In applications, we often have an estimate like (2.3)) with M (o, a)
in place of M(a*), with a function M which is increasing in the first variable
and decreasing in the second one thus M (o, o) < M (o, a) =: M(a*), and M
is an increasing function. cf. [3,8,/15,/16]. Note also, that the function T'(«, §) is
not typically increasing in 3, see and the references above; therefore, the
bigger terminal space B, does not necessarily lead to a wider time interval.
Note that, in the cited references, the function 7'(e,-) had a unique maximum
point.

For any « € I, consider the set

Bay =[] Bs, (2.18)
B>a

which may be endowed by the sequential topology of a projective space, see
e.g. [2], i.e. up — uin B,y if and only if w,, — w in all Bg, 8 > a (of course,
by , it is sufficient to take 8 € (a, a+ §) only, for some § > 0). Stress that,
under Assumption |§|, Z is continuous on B, .

Proposition 2.6. In conditions and notations of Theorem [2.1

1. the mapping Ba, 3 us — u(t) € Bas is continuous, uniformly in t €
[s,s+X] C[s,s+T);



2. for any t € (s,s+1T), there exist
alt, s, o) = inf{a € [a,, ") | u(t) € Ba} < a*. (2.19)

such that u(t) € Bat,s,a,)+ and the mapping Ba, 3 us — u(t) € Bat,s,0.)+
is also continuous, uniformly int € [s,s+ Y] C [s,s+T);

3. one can take us € Bq,y; then all previous statements remain true with
B+ in place of B, only.

Proof. We will use details of the proof of Theorem
(1) Let v(t) solve (2.5) on [s, s+T") with v(0) = vs € B,,. Then we will have
that, for any ¢ € [s,s 4+ Y] C [s,s + T), and for the same « € (a5, a*), ¢ > 1,

[[u(t) = v(®)]

< max{ew(HT), 1}||uS — g

ar < lu(t) —v(@)]la

miﬂyan” .
QS; (L5 +vN(@) 1", (220

n! \eT”’

that implies the needed continuity, as, recall, @ depends on Y, q = ¢(T,T") =
q(a, as) and thus the estimate is uniform in ¢ € [s, s + Y].

(2) Recall that the solution u(t) in By~ to is given on [s, s+T') by
and, for a chosen t € [s,s + T), the value u(t), as a matter of fact, belongs to
B,, for any a € [a,, &) such that s < t < s+ T(as, ). Since T'(ag, as) =0
we have by the continuity arguments that there exists a® = a(t, s, a;) such
that T'(as,a®) = t — s and there exists an open subinterval of (ag, a*) where
T(as, ) > t—s (or a union of such subintervals). Thus, the set in is non-
empty, the infimum does exist, that yields the first statement. Next, by ,
the mapping B, 3 us — u(t) € B, will be continuous, for any o > a(t, s, as),
uniformly in ¢ € [s,s + Y|. This fulfilled the statement.

(3) Let uy € By,4+. For any T € (0,7), one can choose o € (as,a*)
with o — a small enough to guarantee that ¥ < T'(o,a*) < T. Then one
can repeat all arguments above and get that there exists solution to on
[s,5 + Y] in By with u(0) = us € Bar such that By, 3 us +— u(t) € Bg-
(and B,- may be replaced on Byt s.ar)+). If we take now of € (as,a*),
o' # o, then the solution will be given by the same series which converges
in the same space B,~ (or even in a smaller space). The difference will be
in the denominator of (2.I5) only: namely, ||u(t)|ls < C(8)||us|ly, v > as,
B € (alt,s,al),a*), t € [s,s+ Y]. This, naturally, implies the continuity of the
mapping Bas-i- S Us > u(t) € Ba(t7s,a5)+' O

Remark 2.7. Note that, by the comparison series criterium, we have from (2.13])
that the majorized series for (2.11)) diverges for a = «(t, s, as). However, one
can not state that u(t) ¢ Ba s,a.)-

According to Theorem for any s > 0, a* € I, a5 € (a,a"), t € [s,5+
T(cs, ™)) one can define the mapping U(s,t) : Ba,+ — Ba(t,s,a,)+ given by

U(s,t)us = u(t). (2.21)



Proposition 2.8. Let s > 0, a* € I, as € By, be arbitrary. Lett > 7 > s
be such that 7 < s + T(as,a*), t < min {T + T(a(r, s, as),a*),s + T(as,a*)}.
Then

U(s,tyus = U(T,t)U(s, T)us. (2.22)

Proof. The statements follows from the uniqueness Theorem [2.4] Indeed, o :=
min {7 + T(a(7, s,05),a%),s + T(ag,a*)} > s, therefore, T := o —s > 0.
Then, by the construction of the mapping , both functions U(s,t)us and
U(r,t)U(s, T)us solves on (7,8 + T) and they are both equal to U(s, 7)us
at t = 7. Hence, by Theorem they coincide on (7,7 + T') as well. O

Remark 2.9. In the same manner as before, one prove the following statement.
In conditions and notations of Theorem suppose, additionally that there
exists o** € I such that o* < o™ and Assumption [3] holds for a** in place of
o*. Set T := T(as,**) and Ty := min{T,T}. Let @ : [s,5 + T) — By-+ be
the solution to according to Theorem [2.1] Then, for any ¢ € [s, s + Tp),
(t) = u(t) € Box.

Assumption 4. Let {D,,Cy}aecr be such as in Assumption Let A, : B —
By, € > 0 be linear operators, such that, for any € > 0 and for any a € I,
the operator (A., D) is a generator of a Cyp-semigroup Sq.(t) on the Banach
space (Cy, ||I'||la). Assume that, for any o € I with o < o, By C Dy; By is
Sa,e(t)-invariant, and S, c(t) [B,, = Sac(t). Suppose also that the constants
v > 1, w € R are such that

[Sac®) <wve,  t>0,a€l,e>0. (2.23)

Assumption 5. Let M, N : I — (0,00) be increasing continuous functions.
Let, for any a* € I and for any o/, € (o, a*] with o/ < o, Z., ¢ > 0, be
bounded linear operators from B, to B,~, such that the following estimate
holds:

M(a*)

o — o

| Zeullar < + N(@"))llullar, wE Ba. (2.24)

Theorem 2.10. Let Assumption @ hold. Let P-,p. : I — (0,00), € > 0 be
increasing continuous functions, such that

lim p. () = lim P.(a) =0, «a€l, (2.25)

e—0 e—0

and let r € N. Let o* € I and o/,a" € (a,a*), & < " be arbitrary, and
suppose that

S e (001 = Saro(t)ullar < pe(a”)e fullar, ¢ € (5,54 T),e > 0,u € Cr,
(2.26)
and

ullars,  €>0,u € Bq. (2.27)

~ P.(a")
Zew = Zoullar < 3 2
” - Ou” B j=1 (a” — O/)J

10



Let s >0, as € (a, "), use,uso € Ba, be arbitrary, and suppose that

o, = 0. (2.28)

Lim [lus,c —

Then, for any € > 0, there exist a unique solution to the differential equation

d
Lue(t) = (Ae + Z)ue(t te(s,s+T
dtus( ) = (Aec + Z:)uc (1), (s,s+T) (2.29)
Us(8) = Us,e,
in Byx, where T = T(as, a); and, moreover, for any Y € (s,s +T),
lim sup |Juc(t) — uo(t)||ar = 0. (2.30)

e=0,¢ [8,5+7]

Proof. The existence and uniqueness of solutions to ([2.29)) follow directly from
Theorems 2.1 and 2.4} By the proof of Theorem [2.1] it is easy to see that there
exists @ = a(T) € (as, a*), which does not depend on e, such that

o0

Z (5,)use, €20, (2.31)

where Vog?g(s,t) = Sac(t—s) and

Vi (s,t) // / UM (tt,. . ty) dby, .. dty,

U(gn) (ta tl; ceey n) = Soz,s( - 1)25504,5( 1 tQ)Zs e Sa,s(tn—l - tn)ZESoz,s(tn)a

;€

and the series (2.31]) converges in B,. Recall that T < T = T'(as, ) and let,
as before, ¢ € (1, TT/)
Therefore, by the proof of Corollary [2:3]

[[ue(t) — uo(t)]la
<ZH VIR (5.8) = Voo (s ) usoll o + D[V (s, 8) (e = uso),

n=0

<H( c(t—8)—Sao(t— s))uSOH

tn—1
+Z/ / / (UL (81 tn) = US|, dtn . iy

n=1"9%
Cev (s+7)
m“us,s - us,O”(xs-

Denote, for simplicity of notations, Qu.e(t) := Sq.c(t)—Sa0(t), >0, R, =

11



Ze — Zy. Then, for n > 1,
UL (ttry s t) = U, )

a,0
= Qa’e(t — tl)ZESa e(t1 — )ZE Y ,E(tn,1 — tn)ZESaﬁ(tn)
+8a0(t —t1)ReSac(ts —t2)Ze ... Sae(tn—1 — tn) ZeSa e (tn)
+ Sa,0(t —t1)Z0Qa.e(t1 —t2)Ze ... Sae(tn1 — tn) ZeSa e (tn)
+...
S0t = 1) Z0Sum0(tr — £2)Z0 -+ Qe (bt — tn) Ze S ()
+ S0t — 1) Z0Smo(ts — £2)Z0 - . . S O(t —10) RS (1)
S (

+ Sa ot — tl)Zo o 0(t1 —t9)Zy...Sa0 tn 1= tn)Z0Qae(tn)-
By using the partition (2.6} , one gets, cf. (2.10)),
Ui, tl,...,tn)_Ujjg(t t et o

<wve® (%+VN( ))nil(nps( +nuip€(a ) U|| s

j=1 6%
wt n-l - (qn
<ve (ﬁ—l— vN(« )) <n1/p5 —l—nuz )HUH%
As a result,
[[ue () — uo(t) o
< pe(a*)ve  lugol,
+P(a)iﬁuew<sm(ﬂ+ @) o S TN
: 1 n! el” f eT’ Jj—1 5:0la,s
n= j=
> T n—1
+pele) 3 Jret O (5 4 uN(@) nwfusall,,
n=1 n:
Cew(s+T)
+m||us,e—

that fulfills the statement, by (2.28)), (2.25]); note that convergence of two latter
series holds by (2.13]). (As a matter of fact, we have proved the convergence

(2.30) with a stronger norm ||-||«-) O

3 An application to birth-and-death dynamics

We will start with a brief introduction to the configuration space analysis. More
detailed explanation may be found in, e.g., [12,|13}21].

Let By, (R%) be the set of all bounded Borel subsets of R?. The configuration
space over space R? consists of all locally finite subsets (configurations) of R%,
ie.

[:={y CR?| || < oo, for all A € B,(R?)}. (3.1)

12



Here | - | means the cardinality of a set, and 4 := v N A. The Borel o-algebra
B(T) is generated by all mappings I' 3 v — |ya| € Ng := NU{0}. Let M} _(T') be
the set of all probability measures v on (I', B(T')) such that [, |ya|™ du(y) < oo,
for any A € B,(R?) and n € N.

Let Ty be the space of all finite configurations from R?, i.e.

To:={n CR?| || < oo}. (3.2)

Then T'y = | |,en, '™ where T'(") := {7) Cc R | In| = n}, n € Ng. Clearly,

(™ ~ (Rd)n /S, where the tilde denotes the product set without diagonals and
Sy, is the permutation group. This isomorphism provides the natural o-algebra
B(T) on T'y. The Lebesgue-Poisson measure on (I, B(Iy)) is defined via the
following equality:

G(n)dn =GO + Z/ G (xy, ... xn)dey ... da,, (3.3)
Ty n=1 (R

d)n

where G is a measurable nonnegative function on I'y, which may be identi-
fied with the sequence of symmetric functions G, namely, G({z1,...,z,}) =
G (zy,...,2,), G0) = GO € R.

Let Bps(I'o) be the set of all measurable bounded functions G : Iy — R such
that there exist N € N and A € By, (R%) such that, for n > N, G = 0, and,
forn < N, G(")(xl,...,mn) =0 if only x; ¢ A, for some 1 < ¢ < n. Then, for
any G € Bps(T'g), one can define the following function on T*:

(KG)(v):=>_G(n), veT, (3.4)

ney

where the summation is taken over all finite subconfigurations n € T'g of the
(infinite) configuration v € T'; we denote this by the symbol, n € 7. The
mapping K is linear, positivity preserving, and invertible, with

(K'F)(n) =Y _(-1)"MF(), neT. (3.5)
£Cn

It can be shown that, for G € Bys([o) with A € B,(R?), N € N as above,
KG(v) = KG(ya) and |[KG(v)| < C(1 + |ya])V, v € T. In particular, KG €
LY T, p), for any p € M} (I'). The correlation function of a measure p €
M;  (T) is the function k, : I'o — Ry which satisfies the identity

/F (KG)(v) dy(y) = / G(n)ku(n) dn, (3.6)

for any 0 < G € Bys(I'y), provided such k,, does exist.
We consider a model which is a combination of models discussed in [7] and
[16].

13



Let a,¢ : RY — R, := [0,00) be measurable nonnegative symmetric func-
tions, ie. a(—z) = a(x), ¢(—z) = ¢(z), * € R% Assume that a,¢ €
LY (R4, dz) N L= (RY, dx). Set

(a) = /Rd a(x)dr, a:=esssupa(z), (P):= /Rd é(z)dr, ¢ :=esssupo(z).

z€ER zERC
(3.7)

Let m, A > 0 be constants. For any F' € K(Bbs(l"o)), we define the mapping

D=3 aw- v+ mep(~ Y o -0)) (Fo\2) - F)

z€Y yey\z yeEY\@

—i—)\/ F(yUz)—F(y))dx.
(3.8)

Here and below we use the notations \x and Uz instead of more precise \{z}
and U{z}, respectively. Heuristically, L describes the followig evolution of con-
figurations: during a (small) time ¢ in an arbitrary domain A € By(RY) a new
elements may appear with the probability Avol(A)t + o(t), whereas the prob-
ability for the existing point « € 7 disappears is equal to D yen\a alz —y)t +
mexp(— ZyG'y\z ¢(x — y))t + o(t). Thus this probability will be close to 1 in
very dense regions of the space as well as in the almost ‘uninhabited’ places.

Since F(yUz) = F((yUx)a), the integrant in equals to 0 outside of
A, thus the integral is well-defined. By the same arguments, the first (outer)
sum in is taken over & € 5 only. The other sums (in y) are, however,
infinite. In particular, is well-defined for all v € T', if, say, a has a bounded
support. It is worth noting, that, regardless of a, is defined pointwise, for
v € I'g. This is sufficient to consider

(LG)(n) := (K"'LKG)(n), n€To,G € Byg(To). (3.9)

By results of [17] and |16, Proposition 3.1], one has that, for any G € Bys(T'g),
ne FOa

(LG)(m) == E*n)G) = > (D ale—9)) G\ =)

T€N yen\z
—-m Z G(9) Z e—E¢(r,E\x)e/\ (€—¢(r—.) — 1,7\ 5) (3.10)
£Cn z€E

+)\/ G(nUzx)dz,
Rd
where

E(n):=>_ Y alx—y), nely, (3.11)

TE€N yEY\w

E?(z,n\ z) := Z d(x—y), nelo,ze€n, (3.12)
yeY\@
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and, for any measurable f : R? — R,

e/\(fv 77) = H f(x)’ ne FO\{®}7 e)\(f’@) =1 (313)

xen

The mapping L defines an evolution of measures in M} _(T'). Namely, for a
given po € M} (T), consider the initial value problem

Lo F(y) dpe(y) = [L(LF)(7) dpe(v), ¢ >0,

(3.14)
ot |t:0 = Mo,

which should hold for any F € K (Bps(I'g)) such that the right hand side of
is well-defined. The equation may be rewritten in terms of the
correlation functions k; := k,,, of measures p; € M} (T), provided that they all
do exist. Namely, one has

4 [ G)ke(n) dn = [ (LG)()ke(y) dn, >0,

(3.15)
kel ,_y = ko = K-

The latter equation will be the main object of our interest. For relations between

solutions to (3.15) and (3.14)) see, e.g., [12]. Omne can rewrite (3.15) in the

“strong” form:

0
akt(’l’]) = (LAkt)(T]), nely,t>0, (316)
where the linear mapping L® is defined via the duality
| @k = [ G @ rm (3.17)
0 0

for G,k € Bps(T'o), and it is extended to the linear operator in (a scale of)
Banach spaces by the constructions below. By, e.g., [17] and [16], one has that

(2R == B (k) = 3 [ ala = k(U2 do

yen

— mz e E?(zn\z) / kE(nuUé)ex (eﬂb(r*-) —1, §)d§ (3.18)

TEN To
+/\Zk(n\x), n € To.
xren

We consider the following scale of Banach spaces:
Ko :={k:To—R|k(n)a " e L>®To,dn)}, a>1, (3.19)
with the norms given by

ko := esssup |[k(n)|a"". (3.20)
nelo
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For the motivation, see, e.g., |[12}[13]. Tt is easy to see, that {K,}4>1 satisfies to
Assumptionwith a=1,1=(1,00).
We set, for n € T'g,

(AK)(n) = —E*(k(n),  (Zk)(n) = (L°k) — (Ak)(n).

Proposition 3.1. The linear mappings A and Z satisfy Assumptions[d and[3,
correspondingly.

Proof. The operator A with the maximal domain
Do :={k€Ka | Bk € Ko}, (3.21)
naturally, generates the semigroup
(S(t)k)(n) = e Wk(n), n e Ty, (3.22)

in any K., a > 1. However, this semigroup is not a Cy one. Indeed, for
ko(n) := a~ "l one has

1S(t)ka — kalla = esssup|e " #™M —1| =1 40, t—0.
n€lo

Therefore, one should use the technique of the ®-dual semigroups; for details see,
e.g., [6433]. Namely, we consider the Cp-semigroup given by the same expression
([3-22), but considered in the space L, := L'(T'g, a/"ldn). Then S(t) is dual to
that semigroup in the dual space K, (where duality is realized by ) Then,
the space C,, := D,, (the closure is in the norm of K,) is S(t)-invariant and the
restriction S, (t) := S(t) ¢, consists a Cp-semigroup there. The generator of
So(t) will be the part of A, i.e. (A,D,), where D, = {k € C, | Ak € C,},
cf. [12]. Hence D, is S(t)-invariant as well. It should be stressed also that
Ko C Dy, for any 1 < o’ < . Indeed, for a k € Ky,

a,)m\ _ Allk] o

o B k() < [Kleain? ()" < ST (323)

@
where we used that sup,.q72¢" = 4/(elng)?, for ¢ € (0,1). Since |S(t)k| < |k]|
pointwise, the space K, is also S(t)-invariant. From these arguments we easily

get that A satisfies Assumption ] with v =1, w = 0.
Next, let us denote

(208 0) = =3 [ | alo—u)kU)da.

yen

Then, for any 1 < o/ < &’ < a* and for any k € K/,

In| 1 _ (@)(@)k]a

(@) Ok )] < (@)ool (2) " < dadel ]

16
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where we used that sup,.,7¢" = 1/(elng), for ¢ € (0,1), and Ina” —Ina’ =
1(c" = ), for some @ € (o/,a”).

The similar estimate for (Z2E)(n) := (Zk)(n) — (ZWk)(n) was obtained
in [16, Proposition 3.2]. Combining these results, one gets that Z satisfies
Assumption [3] with

M(a*) = é((a)(a*)Q atmee’ 4oty

(To be more precise, we used here the estimate [p,(1 — e~ @) dx < (¢), to
simplify the expression from |16, Proposition 3.2].) O

Consider now the so-called Vlasov scaling of the dynamics above, see, e.g.,
[11,[12]. Namely, for an € > 0, we denote by L. the operator with ea(+),
e¢(+), e '\ in place of a(-), ¢(-), A, respectively. Then, one can construct L2
in the same way as above. We set also

(LE enk) () := M LE =M k(). (3.24)

g,ren

Directly from (3.18)), one gets
(L)) = =B k() = 3 [ ae = )bly o) do

yen

e—cb(z—) _ 1
—m e | ke €)d¢ (3.25)
xen
+)\Zk n\z), mneTy.
xen

We denote, for € > 0,

(Ak)(n) = —eE“(k(n),  (Z:k)(n) := (LEenk)(n) — (Ack)(n),

and we set, naturally, (Agk)(n) := 0 and

Z/ a(z —y)k(nUz)dx

yen
_mz/ (nU&) ex(=0 (z =), )dg + A Y k(n\ =
xENn xEN

Proposition 3.2. The linear mappings A. and Z., € > 0 satisfy Assump-
tions and@ correspondingly. Moreover, the conditions ([2.26)), (2.27), (2.25
of Theorem [2.10] hold.

Proof. The operators A. satisfy Assumption [d] by the same arguments as in the
proof of Proposition (independently on € > 0). The operators Z. satisfy
Assumption |5 by the estimation for Z() in the proof of Proposition and
by [16, Proposition 4.2] for Z. — Z(), ¢ > 0.
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Next, in the notations of Theorem for any 1 < o’ < o’ < a* and for
any k € o,

[S-(8)k — So(t)kllar = s Sup (")~ =B 0 — 1] [k(n)
nelo

a’\ Inl
< Hk||a/(s—&—T)eesssupE%n)(—) ,
ne€lo «a

that implies ([2.26)), by using the same estimate as in (3.23)).
Finally,

o—edle—r) _
(@00~ (Zoh) 1) == m e [ ugen (S

xzen

€)d

g

+mZ/ (HUE) ex(—o (x —) ,€)de,

xren
and the estimate (2.27) (with » = 2) was proved in |16, Proposition 4.6]. O

Suppose now, for simplicity, that ko . := ko € Kq,, @o > 1, € > 0. Then, by
Theorem the solutions to the equation

S ken) = (ke )0), 0 € Tost € (0,7), (3.26)

converges in any Ko+ with a® > g to the solution to the equation

Sk = (Zok) (), W€ To, 1€ (0,7), (3.21)

uniformly on any [0, Y] C (0,T), where T = T'(ayg, o).

The limiting equation has the following key-property: if ko(n) =
ex(po,n), for a function py € L>(R? dz) then one can find a (unique) solu-
tion to of the same form: k:(n) = ex(pt,n). To show this, note that

9
5r6x (P =Y pe(@)ea(prn \ @)

xren
and
(Zoex(p))(n) ==Y pi(x) /a (& = y)pe(y) dyer(pe,n \ @)

xen

—m Y plalen(on\ o) [ ea(pen(—6 x —).€)de
TEN To

—I—AZBA(PM?\@-
xen
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By (3.3), we have, for any f € L'(R¢, dx),

/FO ex(f,m)dn = eXP{/Rd f(z) dw}-

Therefore, k:(n) = ex(pt,n) indeed solves (3.27), provided that p; is a unique
solution to the following equation

9
atpt

in the space L>°(R?, dz) (at least on (0,7)).
The existence and uniqueness of nonnegative solutions to (3.28]) may be done
using the same approaches as in [9,/16]. We will realise this in a sequel paper.

Remark 3.3. Tt is worth noting that the equation may have one or three
positive stationary solutions depending on values of the parameters. Indeed, if
pe(z) = p > 0 is a stationary solution to , then A = (a)p*+mpexp(—(®)p).
Denote = = (¢)p > 0, ¢ = %, b= m?@; then we will get ze™® + bz? = c.
The function f(x) = xe™® + bz, > 0, may have zero or two points of local
extremum. Indeed, f'(x) = 0 yields 2bz = (z — 1)e~*. The function g(z) =
(x —1)e™™, > 0, has the derivative ¢’(z) = (2 — 2)e~® and hence g increases
from —1 to €2 on (0,2) and decreases for x > 2. The tangent line to the
graph of y = g(z) at a point (zo, g(x¢)) which passes through the origin has the
equation y — g(xo) = ¢'(z0)(z — o), and thus z = y = 0 yields

(@) = —pe(x)(a* pe) (@) — mpt(x)e_(qb*pt)(x) + A, (3.28)

1+5

0.
5 >

—(wg — 1)e™™ = (2 —20)e""(—x0), 2o —20—1=0, x0=

As a result, if 2b < ¢'(xg), i.e. if

ni?(i)) <= _4¢5 eXp(_l +2\/5)’

then the function f(z) has two points of local extremum and, therefore, there
exists A (and thus ¢) such that the equation f(z) = ¢ has three solutions. For
2b > ¢'(x9), it will have one solution only, for any A > 0.
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