Discrete growth-decay-fragmentation equation —
well-posedness and long term dynamics
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Abstract In this paper we consider discrete growth-decay-fragmentation equa-
tions that describe the size-distribution of clusters that can undergo splitting,
growth and decay. The clusters can be for instance animal groups that can
split but can also grow, or decrease in size due to birth or death of individuals
in the group, or chemical particles where the growth and decay can be due to
surface deposition or erosion. We prove that for a large class of such problems
the solution semigroup is analytic and compact and thus has the asynchronous
exponential growth property; that is, the long term behaviour of any solution
is given by a scalar exponential function multiplied by a vector, called the
stable population distribution, that are independent on the initial conditions.
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1 Introduction

Coagulation and fragmentation models that describe the processes of objects
forming larger clusters or, conversely, splitting into smaller fragments, have
received a lot of attention over several decades due to their importance in
chemical engineering and other fields of science and technology, see e.g. [22,44].
One of the most efficient approaches to modelling dynamics of such processes
is through the kinetic (rate) equation which describes the evolution of the
distribution of interacting clusters with respect to their size/mass. The first
model of this kind, consisting of an infinite system of ordinary differential
equations, was derived by Smoluchowski, [42,43], to describe pure coagulation
in the discrete case; that is, if the ratio of the mass of the basic building block
(monomer) to the mass of a typical cluster is positive, and thus the size of a
cluster is a finite multiple of the masses of the monomers. In many applications,
however, it turned out to be advantageous to allow clusters to be composed
of particles of any size x > 0. This leads to the continuous integro-differential
equation that was derived by Miiller in the pure coagulation case, [34], and
extended to a coagulation—fragmentation version in [31].

In the last few decades it has been observed that also living organisms
form clusters or split into subgroups depending on circumstances, see e.g. [18,
28,35, 36| for modelling concerning larger animals, or [2,29] for phytoplankton
models. It turns out that also the process of cell division may be modelled
within the same framework, see e.g. [13,14,38,40]. What was not always fully
recognized in some papers mentioned above was that the living matter has
its own vital dynamics; that is, in addition to forming or breaking clusters,
individuals within them are born or die, leading to the growth or decay of
the clusters, and so the latter processes must be adequately represented in
the models. In the continuous case, the birth and death processes are incor-
porated into the model by adding an appropriate first order transport term,
analogously to the age or size structured McKendrick model, see [2,8,10,13,
38]. On the other hand, in the discrete case the vital processes are modelled
by adding the classical birth-and-death terms to the Smoluchowski equation.
Note that e.g. the pure birth terms (or pure death terms) can be obtained
by the Euler discretization of the first order differential operator of the con-
tinuous case, while the full birth-and-death problem can be thought of as the
discretization of the diffusion operator.

One of the most important problems in the analysis of dynamical systems
is to determine their long term behaviour and hence this aspect of the the-
ory of growth—fragmentation equations has received much attention. The first
systematic mathematical study of the binary cell division model was carried
out using semigroup theory in [19]; the semigroup approach was significantly
extended to more general models in [33]. Recently a number of results have
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been obtained by the General Relative Entropy (or related) methods that lead
to convergence of solutions in spaces weighted by the eigenvector of the adjoint
problem, see e.g. [6,20,21,30,32,38,39].

All above results concern growth—fragmentation models with continuous
size distribution. Recently it has been observed, however, that a large class of
discrete fragmentation equations has much better properties than their con-
tinuous counterparts, especially when considered in spaces where sufficiently
high moments of solutions are finite. In particular, the fragmentation oper-
ator in such spaces generates a compact analytic semigroup. In this paper,
we explore these ideas for the full growth-decay-fragmentation equation and
show, in particular, that under natural assumptions on the coefficients of the
problem the growth-decay-fragmentation semigroup is analytic, compact and
irreducible and thus has the asynchronous exponential growth (AEG) prop-
erty, see [4]; that is its long term behaviour of solutions is given by the scalar
exponential function e**, where ) is the dominant eigenvalue (and the spectral
bound) of the fragmentation operator, multiplied by the strictly positive eigen-
vector belonging to this eigenvalue, called the stable population distribution.
The word asynchronous comes from the fact that the behaviour of solutions
is ‘not synchronized’ with the initial conditions.

The paper is organized as follows. In Section 2 we introduce the model.
Sections 3 and 4 contain the results on the solvability of the problem. We use
the perturbation method and thus the way in which the right hand side of the
equation is split is of utmost importance. We found that first considering the
subdiagonal part (Section 3) and treating the full equation as a perturbation
of the subdiagonal part by remaining part, being a positive operator, by using
the Kato perturbation theorem (Section 4) provides the best results. In the
Appendix we provide a description of an alternative method, in which we split
the equations in a seemingly more natural way, considering the processes of
growth and decay separately from the independent process of fragmentation,
and then using the Trotter—Kato representation formula to prove the existence
of the solution semigroup. We find that this approach produces weaker results
due to worse properties of the growth-decay semigroup. Finally, in Section 5 we
show that the growth-decay-fragmentation semigroup has the AEG property
and in Section 6 we provide some examples and numerical illustrations of the
theoretical results obtained in the earlier sections.

2 The model

We consider a collection of clusters of sizes n € N; that is, consisting of
n monomers (cells, individuals,...), described by their size specific density
f = (fn)nen. We assume that the number of monomers in each cluster can
change by, say, a cell division (with the daughter cell staying in the cluster)
or its death. In an inanimate scenario, this can happen by the deposition of
a particle from the solute or, conversely, by its dissolution. If we assume that
the probability of a more than one birth or death event in a cluster hap-
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pening simultaneously is negligible, then the process can be modelled by the
classical birth-and-death system of equations, see e.g. [29, p. 1199], though
in this setting it should be remembered that the birth or death in a cluster
leads to its growth or decay and the latter is the subject of the modelling
process. We note that in the case of continuous size distribution the growth
process is modelled by the first order differential operator with respect to size,
f— —0:(gf), where g is the growth rate, see e.g. [8], whose Euler discretiza-
tion with step-size 1 at x = n is g(n)f(n) — g(n + 1) f(n + 1). Similarly, the
decay operator f — 0, (df) can be discretized as —d(n)f(n)+d(n+1)f(n+1)
and, using a central difference scheme, the diffusion operator f — 9,(D3, f)
yields D(n +1)f(n+1) — (D(n + 1) + D(n)) f(n) + D(n) f(n — 1).

We further assume that the clusters can split into several smaller clusters.
Combining both processes, we arrive at the following system of equations:

% =—g1f1+dafa+ iaibl,ifi,

df,, >

S = On-1faet = (an + gn + dn) fo + dnr s + iznzilaibn,ifi, n>2,
fa(0) = fi", n>1, (1)

or
%:g—f+(,4+g0 +DO)f+ DV f+EAf =Gf +Df + Af + Bf
= Gf +Df + FFf,
f(0) = fm, (2)

where f = (fn)nen is the vector whose components f, give the numbers of
n-clusters; the operator

A =diag(—an)n>1, a1 =0, a, >0, n>2

gives the rates at which the clusters of mass n undergo splitting;
G° = diag(=gn)n>1, gn >0, n>1,

is the growth rate;

DY = diag(—dp)n>1, d1 =0, d, >0, n>2
is the death rate; G—, DT are, respectively, the left and right shifts of G and
D; that is

G =091 1, gnfns--)s DTf=(dafa,..dnfn,--.),

Z = (bn.i)1<n<ii>2 is the daughter distribution function, also called the frag-
mentation kernel, that gives the numbers of i-clusters resulting from splitting
of a mass n parent and

G=G+4+G°, D=D"4+D°, B=E5A F=A+B.
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Coefficients b, ;, 1 <n <14, 7 > 2, are nonnegative numbers satisfying

i—1
n=1

The total mass of the ensemble is given by

oo

M(t) =" nfalt),  t>0; (4)

n=1

then it is known, see e.g. [7,11], that in the pure fragmentation case (G = D =
0) the mass is conserved, M(t) = >~ nf,(0),¢ > 0.

Later, we shall use the fact that (1) can be written as the pure growth-
fragmentation model

df =
o= At ;aibl,ifia
dfn -
E = gnflfnfl - (gn + an)fn + Z aibnﬂ’fh n Z 27
i=n+1
fn():na n=>1, (5)

where a,, = a,, + d,,, n > 2, (with a; = 0) and

an41bp ny1tdnir
|| e T = 1,
bni -

s

Ant1+dny1 (6)

a;bn .
atd 1>n+ 2.

We note that the fragmentation part of this model no longer is conservative
as

anm_z< (al‘id)) i>2, (7)

so it corresponds to the model with the so-called discrete mass-loss with mass-
loss fraction A, = d,,/n(a,+d,), see [15,24], mathematically analysed in [41].

The analysis of the pure fragmentation equation most often is carried out
in the space X; := f] in which the norm of a nonnegative f gives the total
mass of the ensemble. However, it is much better to consider (1) in the spaces
with finite higher moments, X,,, := £.  with the norm

[l =D 0™ fnls m> 1 (8)
n=1

In the sequel, for any infinite diagonal matrix P = diag(p,)n>1, we define the
operator P, in X,, by P,f =Pf on D(Pp,) ={f € Xm; Pf € Xm}.
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3 Analysis of the subdiagonal part

In this section, we shall consider the simplified problem corresponding to the
subdiagonal part of (5),

%:Kfzgff+(A+g°+D°)f, f(0) = f. (9)
Denote for brevity 7 = A + G° + D° and consider the operator (T}, D(T,,))
defined, as above, by T,,,f = Tf on D(Ty,) = {f € Xmn; Tf € X;n}. Then
G, = G |p(r,,) is a well defined positive operator in X,,, and we can apply
the substochastic semigroup theory, [9], to K|p(r,,) = Tm + G,,. Let Ky max
denote the maximal extension of K,,; that is, K maxf =T f+G f on

D(Km,maX) = {f € Xm; an‘anfn +dnfn+ gnfn _gn—lfn—l‘ < OO}
n=2
Theorem 1 1. If

1™ — pm
lim inf <an +d, — gn(n—i—)n> > —00, (10)

n—o00 nm

then there is an extension K, of T,,+G.,, that generates a quasicontractive
(of type G(1,w) for some w € R) positive semigroup on X, and, moreover,
K., = Ky max- The resolvent R(\, Ky,) for A > w is given by

n n—1
fi 9
RO K,) fly = o>, 11
L S | P (1)
where 0y = g1 and 0,, = g, +d, + a,,n > 1.
2. If there is m' > m such that!
n dn
lim ing 20 T ) S (12)
n—oo gn

then (10) is satisfied. Moreover, D(K;,) = D(Am,) N D(DY) N D(G),
where G = G|p(a,,) with

D(G) = {f € X5 3 lgnfa = gn-rfail <00}, (13)

n=2

and (K, D(Km)) = (Tin + G, D(Thn)).

1 In (12) and everywhere below, it is assumed that the numerical coefficients like an, dn,
gn, e.t.c. take their values in the extended half line Ry = [0, 00) U {+o0}, where for any
a € (0,00), we let % = oo. In particular, according to this convention for a nonnegative
sequence (gn)n>0, with gn = 0, n > ng, (12) holds for any finite m’ > 0.
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3. If (12) is satisfied, then R(\, Kp,), A > w, is compact provided

liminf(a, + d,) = oo (14)
n— oo
and either
n
— < li =0 15
;Atﬁr@n o e Xt O (15)
for some fized \g > w.
4. 1f ;
lim inf 229 S 0, (16)
n—oo gn

then K., = G, + Ty = G, + GY + D% + A, and (Gg,, (t))i>0 is an
analytic semigroup. If additionally (14) is satisfied, then (Gk,, (t))i>0 is
compact.

Proof ad 1.) As in (5), we denote a,, = a,, + d,,n > 1. Note that by virtue of
(10), ap, = n " ™gp((n + 1)™ —n™) > o > —oo for n > 1. Then, if a < 0, for
f € D(Ty,)+, we have

0 (n+1)™ —n™
Z:: (T + G, Zn fn< _gnn"l)
= —anfn <an —9n (n +717,)Lminm OZ> *Olznmfn
n=1 n=1

= —ai(f) + <o), 7 (17)

where ¢q is a bounded functional on X, and ¢; is nonnegative. If a > 0, we
set @ = 0 in the formulae above. Thus, as in [9, Proposition 9.29], there is
an extension K,, D G, + T, generating a smallest quasicontractive (with
the growth rate w > 0 not exceeding ||cg||) positive semigroup. By [9, Theo-
rem 6.20], K,, C K, max. However, in view of the two-diagonal structure of
Ky max, for A > w it is immediate that Ker(AI — K, max) = {0}, hence [9,
Lemma 3.50 & Proposition 3.52] gives K, = K, max-
Let A > w. We use the formula, see [9, Proposition 9.29],

RO\ Km)f =Y ROT)GR RO T f, f€Xm, A>w.  (18)
k=0

Since R(A, Tp,) is represented by the matrix R(\) = diag (ﬁ) oy and G,
"/ n>1
is represented by G~, we have R(\)[G"R(\)]* = (’71‘(;))2',]'61\17 where

i—1
(k) _ >\+0 iz k+l j=i—k,
YVij I=j

0, otherwise.
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Since the convergence in X,, implies the coordinate-wise convergence, we see
that for each n the component [R(\, K,y,) f], of the series (18) terminates after
n terms and hence the resolvent is given by (11).

ad 2.) Since ¢; extends to D(K,,)+ and ¢p is bounded in X,,, for f € D(K,,)+

we can write

> ! (n+1)™ —n™
> (T G == fim (3w (o — g P g
n=1 =1

T nm

=co(f) —Cl(f)-i-llilglolmglfl (19)

and hence the last limit exists. Further, we have

Cl(f) = anfn <a+an — 0gn

n=1
- g 1

2 (1= (0 ()))
— nan n

as —a > 0 (otherwise we set o = 0). If (12) is satisfied, then (possibly adjusting
ng from the previous part of the proof) for n > ng

. 1 (1
1—g(m+0(>)21—m,+go<)2c’>0
na,, n m’  na, n

on account of m’ > m and g, /na, < 1/m’. Since ¢; extends to D(K,,)+
by monotonic limits, we argue as in [7, Theorem 2.1] that any f € D(K,,) is
summable with the weights (n™a,,),>1 and hence, by (12), it is also summable
with the weight (n™'g,),>1. Therefore, in particular, D(K,,) C D(A4,,) N
D(D?,) and hence also D(K,,) C D(G,,) holds by the definition of D(Kmax,m)-
The converse inclusion is obvious. Further, by (19), lim;_, o, {™g; f; exists, and
thus it must be 0. Indeed, otherwise [™g;f; > ¢ for some ¢ > 0 and large [
contradicting the summability of (n™ g, ), >1. But then (19) implies that K,
is honest, hence (K, D(Ky,)) = (T, + Gm, D(T),)) by [9, Corollary 6.14].

ad 3.) Though not strictly necessary, the estimates of the norm of the resolvent
are instructive and used also further down. To simplify the calculations, instead

of || - [[m], we employ the norm || f|l, := >0, F(l’f(:)") | fn| that is equivalent

(n+1)m —nm>

n m

to || - [|jm) by virtue of the Gautschi inequality

r
emn™ < (;(—;)m) =C,n™, n>1, (20)
which holds uniformly for all n > 1, and a fixed m > 0, with absolute constants
0 < ¢m < Cpy, see e.g. [27].
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Let f € X, and A > w. Then, changing the order of summation,

n—1

RN, K £ |« <Z|fz|2 ”Zm A+ 0, HA+0

1 ZI'(n+m) (A—w+gn In nl j
1 ) [ee) n+m n g]'
<
- —wz::mz HA+9 s At
(21)
The internal sum can be written as
. n+m . gj
| 22
NS ls T HA+9 A (22)

rii+m) Y In+m) T g =~ Ttm) g
A 1 —
TG Nk n;ﬂ I'(n) H X+ 6; by In) 1L 3+0;

and then the last term can be transformed as

| ra+m-1" g
lim
N—o00 n:zi;-l F(n—l) )\+9J
n—|—m 1) o I'n+m)tr g
- J
+mnzl;-l H )\+9 ; F(’I’L) j:i)\+9j
N n—1

N
. I'(n+m—1) I'(N +m) gj
= lim |m E H)\+0

N— o0 n—itl F(’I’L F(N) =i )\ + Bj

Using (12), for sufficiently large j we have

9 _ 9 < J9; < J
A0, At+gj+(aj+d;) ~ N+ @G+m)g — m +5’

(23)

hence

N .
I'(N ; I'(N I'(N+1)I !
0 < lim sup (N +m) 9 < lim sup (W +m) DN + I+ m)

Vo T(N) 3 = WES TTN) TN+ + 1))

N F(N+m)F(i+m’)
= lim sup -
Nooo N4+m/ T'(N+m/)I(3)

:O7
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on account of the Gautschi inequality, see (20). Thus, (22) can be estimated
from above by

F(erm -

+—1
pm Y T H+m

n=i+1 =

F -Dr@E+m
i L TG+ )

n=1i+1 n+m)

F(

—1
mn;l n+ﬂ;_z))B(n—i,m'+i), (24)

where B is the Beta function. The sum above can be computed explicitly.
Indeed, using integral representation for the Beta function, the Taylor series
expansion

o0

—m—i I'in+m—1) il
1—¢) ™ = ot tl <1,
( ) n;1 I'(n—i)['(m+1) 1

that converges pointwise in the interval (—1, 1), nonnegativity of the partial

sums of the above series in [0,1) and the Lebesgue dominated convergence
theorem, we obtain

—1 'y )
Z Fn+m )/ (17t)m +171tn7171dt

n=i+1 ’II—Z) 0
_ F(m+l) \/1 (( m+z 1 Z n+m—1) tn—i—l>dt
s Jo S I'(n—i)I"(m +1)

S Pm+d) [, Dmi) 1
- I(i) /0(1 2 dt = r@ m-m

Substituting the above into (24) and returning to (21), we obtain

/

1RO K flle < ] (25)

To prove the compactness, we fix some Ag > w and consider the projections
PNf:<f1af27afN707)7 N21 (26)

Since Py R(Ao, K,) is an operator with finite dimensional range, it is compact.
We consider

n—1
77«+m fz 9g;
|PN—1R(Mo, Km)f — R(Xo, Ko f I« < Z Z )\0| H )\O_|J_9.
" =i !

|
MZ

ISN1+ Z |fZ|Sz+1 s (27)

i=N

s
Il
_
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where
I'(n+m) 1 i g;
S = A
l ; F(n) )\0+0n]1_[:i/\0+0j
Now,
[e%) n—1
I'ln+m) 1
Sit1, =
+1, n;H I'(n) Xo+6, U Ao +0;
<(supal)z (n+m) H
= \zig1 " — I'(n) >\o+9 )\0+9‘
e} n—1
<<su at J
- IcZiEl k ); I'(n ( >\0+9n) 1;[1->\0+9j

where we used the estimates for (21). Hence

= _ m - I'(i+m)
E i|Sit1,s < ( 1) E i
P |f ‘ +1i = kZSLIi/'p ag m —m — |f| F(’L)

+1

< (s o) =" (28)

k>N+

and, by (14), this term tends to 0 as N — oo, uniformly on the unit ball of
X
Since, by (23),

e 1 fy_ i _T@lGtm n
j]‘_[:i)\0+9j H]—i—m 1;[ r@irmn+m)n+m’

we have

n—1

= I'(n+m) 1 9
Sni = J
N, ;‘V I'(n) Xo+0, ]1;[ Ao +0;

n=

<F(z‘+m)§: 1 n—1 <F(i+m)§: 1
T I ZH Xt+bun—14+m = I() n:N)\OJan'

Hence

e <1 > I(i+m)
; |filSn,i < (nZ]:V M) ;UHW
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and, using the first option of (15) and combining the above estimate with (28),
we see that

lim PN—lR()\Ome) = R(Ao,Km)
N—o00

in the uniform operator norm. Therefore R(Ag, K,,,) is compact.
To use the second option of (15), first we re-write the formula for Sy ; as

n—1

= Dn+m) 1 9
SN,i—n;V T(n) Ao+0a 14 d+6;

I(i4+m') & 1 I'(n+m)
ING) T;V)\o-i-enf(n—i-m’)'

Then, using again the Gautschi inequality, for large i and N > i we can write

I'(i4+m) i L T(n+m) o —m i nmm
r@) = Xo+0u L(n+m') ~ o+ 0n]

7”7771,,

for some constant C, since m’ — m > 0. Now, by assumption, T)L\OT is

summable (as A + 6, > cn, for some ¢ > 0 and large values of n, while
o0 —m! ,

m —m' < 0), hence >  5—7— converges to 0 as N — oo. Since N™~™
n=N "

monotonically converges to 0, we can use the Stolz—Cesaro theorem. We have

o e 1 N+1
lim N™ ™™ = li =0
R D DY v M TR = v

by assumption, hence we see that

N—-1 ) m—m' [e'e]
3 tisnas (3 32T ) S
i=1 n=N i=1

and for the fixed g the thesis follows as above. The general case A > w, follows
from this and the standard resolvent identity R(\, Ky,) = R(Ao, Km) + (Ao —
AN R(Xog, KRN, K.

ad 4.) By (16), g, < C(a, + dy) for large n and some C > 0, hence (12)

holds and thus also the thesis of 2. Moreover, (16) implies
D(Aw) N D(Dy,) € D(GY,) € D(Ton)

and hence, by 2.), D(K,,) C D(T},). Since K,, is an extension of (T}, +
G.,,D(Ty,)), we see that K,, = T,, + G;,, but then we also have K,, =
Am + DY + GY + G, Further, since (T,,, D(T,,)) is a diagonal operator,
it generates an analytic semigroup and hence (K,,, D(T,,)) also generates an
analytic semigroup by the Arendt—-Rhandi theorem, [3].
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Now, the assumption on g, allows for a simpler proof of the compactness
without the need for (15). By virtue of the above and [9, Theorem 4.3], I
G, R(\, Ty,) is invertible and

R\ T + Go) = RO T)[I — G RN, Tp)] ™1

In view of the last identity, it suffices to show that R(\,T,,) is compact for
some A > 0. However, the latter is immediate, for by virtue of (14), R(\, T,)
is the uniform limit of finite rank operators. a

Remark 1 We note that (16) also allows to apply the Miyadera perturbation
theorem, see e.g. [25, Theorem I11.3.16]. Indeed, if (16) is satisfied, then we
can find ng such that for n > ng + 1

1™g,
D)™
nm(gn + an)
and then w > 0 such that

m
max (n+1)"g <g<l
1<n<no n™(gn + an + w)

Since the generation for T,, + G, is equivalent to that for T,, + G,, — wl,
[9, Lemma 4.15], the Miyadera condition for T, + G,, —wl and f € D(T},)+
reads

oo

k) m — anp+tw)d
B (n+1)"g,(1—e (gntantw) )

GGt (&) fllimdt = E n

A ” m Tm( )f”[ ] nm(gn—l—an—i—ﬂ) n"f,

n=1
<) e g 3
nm gn+an+w> ! n= n0+1 +an) !

At the same time, if a,,/g,, — 0 as n — oo, then g, /(an + gn) — 1 and the
above estimate is not available.

4 Growth-fragmentation equation
We introduce the following notation, see [7],
A = ) = Zk bim, n>2, m>0. (29)

Then, for n > 2,
AV =1-p0 <0, AL =0, AM™ >0, m>1 (30)

Further, let us recall the notation 6, = g; and 6,, = a,, + g, + dy, n > 2.
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Theorem 2 1. Let (12) be satisfied. If for some m’ >m > 1

(m)
lim inf 22 27 5 (31)

n—oo a, nm m’

holds, where as before a,, = a, + dy,, then
(Ymv D(Km)) = (Km + D:z + B, D(Km))
= (Ton + G + Dify + B, D(T1)) (32)

generates a positive semigroup in X,,. If additionally (14) and (15) are
satisfied, R(\,Y,,) is compact for sufficiently large .

2. If for some m > 1

m)

{

>0 (33)

lim inf —
n—oo ¢, nm
holds, then
(UTYM D( m)) = (Am + Gm + Dm + Bm7 D(Tm)) = (Y;nv D(Ym))v (34)

where D(T,) = D(Am + G2, + DY), generates a positive, analytic semi-
group i Xy for any k > m.

Proof ad 1.) Using the same ideas as in the proof of Theorem 1, part 1, for the
full operator with the aid of f € D(K,,)+ C D(Am)+ ND(DY,)+ and (13), we
obtain

Z 0" (K + Dy, 4 Bm) fln = Z n"[(Am + D+ Bm) fln + Z n"G
n=1 n=1 n=1

Now, using the convention that gy fo = 0,

Z” G fn —hmZn (Gn—1fn—1— gnfn)

l

= 121210(2((71 + 1) =™ gnfr — (+ )" g1 f141)

= Z((n + 1)m - nm)gnfna

n=1

by the proof of Theorem 1, part 2. Hence

inm[(Km+D;+B Zann (((Hrlb)m_l)Z:

n—1 m
_an<l_1 kmbkn>_dn(1_(1_1) ))
an nm ’ an n

k=1

==Y Apapn™f. (35)
n=1
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Thus, if A, > 0 for large n, then there is an extension (Y;,,, D(Yy,,)) of (K, +
D + By, D(A,;,) N D(D%) N D(G,,)) generating a positive semigroup. Since

ALY dy n
=30 (o)
a, nm an n nanp n

where both 4= =0 (%) and 420 (L) converge to zero due to the boundedness

nan n
of dy/ay and o< Ly with e, = 07 as n — oo (see (12)), we have
Ay > A >0 for"some A and large n, prov1ded (31) is satisfied. We observe
that, in view of (29) and the trivial inequality = <1, A < 1so that 1 <m <
m' is a necessary condition for (31) to hold. Hence if (31) holds, D(Y,,) C
D(A,,) N D(DY). Then, since D(B,,), D(D,) C D(A )N D(D?n) and Yy, is
a restriction of the maximal operator, D(Y,,) C D(G,,) and hence the first
part of (32) is proved. To prove the second part, we note that (K,,, D(K,)) =

(T, + G, D(T))). Since K,,, + D;} + B, is the generator, it is closed and
thus

(Ty + Gom + Dit, + By, D(T},)) C (K + Dit + By, D(K )
= (K + D}, + B, D(Kp)). (36)

On the other hand, D(K,,) C D(D%) N D(A,,) = D(D;;,) N D(B,,), hence
D + By, is K,,-bounded by [9, Lemma 4.1 & Theorem 2.65]. Let f € D(K,,).
Then f = limy o0 fn with fn € D(TnL) and lim,, mfn = limn—>oc(Tm +
G,.)fn = K f. By K,,-boundedness, ((D;}, + By,) fn)nen converges. By (36),
T + G,, + D}, + By, is closable and hence

Ko f+D;)} f4+B f = lim (T, +G,, +D;)t +Bp) fn = (Trn + G + Dif + B f-
n—oo

Thus

K, + D} + By, C Ty + G + D, + By,

and (32) follows.
The compactness of R(),Y,,) follows from

R\, Yy) = RO\ K[ — (B + DE)RON, Kp)] 7t

where the second term on the right hand side is a bounded operator by D(B,,+
D;}t) = D(A,,) N D(DY,) D D(K,,). Thus the proof of the compactness of
R(\,Y,,) follows as in item 4.) of Theorem 1.

ad 2.) By [7, Theorem 2.1], if (33) holds for some mg, then it holds for any
m > myg. Hence, we can fix an m for which (33) holds. Then, for f € D(T},,) =
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D(A,, +G% + DY) = D(A,,) N D(GY) N D(DY)), we obtain

oo . B oo . 1 m In

n—1 m
_In 1_i E™bg _dl 1— 1_1
0, nm ’ 0, n
k=1

— i@nnmfn@n.

n=1

Then we proceed as above. Since

(m)
@n:alA" erlo <1) ,gio (1)’

0, nm 0, n 0, n

where the terms ﬁO (%) and g—:O (%) converge to zero due to the bounded-
ness of g, /0, and d,,/0,,, ©,, > ¢ > 0 for large n if and only if (33) is satisfied.
Hence (U, D(Ty)) == (G + Doy + Ay + By, D(Ay, + GY, + D)) generates
an analytic semigroup as the positive perturbation of the diagonal operator

(Ton, D(T,)). However, by the closedness,
(Am + G+ Dy + B, D(A + G, + D))
= (T + G,, + D}, + B, D(T},))

m

= (Tyn + G + D3, + B, D(T1)) = (Yon, D(Yi)).

O

(m)
Remark 2 We note that (33) implies that both 3= and % must be bounded
away from 0 and thus, in particular, (16) is satisfied so that (G,,(t))i>0
and the pure fragmentation semigroup is analytic and, provided (14) holds,

compact in its own right.

5 Asynchronous exponential growth

Proposition 1 If assumptions (14) and (33) are satisfied, then the semigroup
(Gu,, (t))t>0 is analytic and compact.

Proof By (34), (Gu,, (t))i>0 can be considered to be generated as the pertur-
bation U,, = T,,, + (G;, + D}, + By,) so, as in the proof of Theorem 1.4,
R\, Tpn)Xm C D(Up,) implies

R(A\,Un) = RO\ T) (I = (Go, + Dify + B ) RN, T)) 71
where, by

(/\I - Tm)R(Aa UM) = (I - (G;n + Dfn + Bm)R()‘sz))717
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the operator (I —(G,, +D;}, +Bn,)R(\, T,,,)) ! is bounded. Hence, R(\, Uy,) is
compact, provided R(A, T,,) is compact and that was proved in Theorem 1.4.
Since (Gy,,(t))t>0 is analytic, its compactness follows from [25, Theorem
11.4.29]. 0

Proposition 2 The semigroup (Gu,, (t))t>0 s irreducible if and only if g, > 0
for allmn > 1.

Proof Necessity. If ¢g,, = 0 for some ng > 1, then the closed ny-dimensional
subspace of X,,, spanned by the canonical vectros e, = (d;n)i>1, 1 <n < mng
is invariant under the action of the generator (U,,, D(T},)) and hence the
semigroup (Gu,, (t))¢>0 is not irreducible.

Sufficiency. By [16, Proposition 7.6] it suffices to show that R(\, Uy, )e, > 0
for all n > 1 and for some fixed A > s(U,,). To simplify the calculations, we
use the representation

(see (34), corresponding to (5) and (6)), which combined with the resolvent
formula from [9, Proposition 9.29] (compare (18)), gives

RO\ Up)f = iR(A,Km)[BmR(A,Km)]kf, FEXm, A>s(Un). (37)
k=0

Let ng > 1 be fixed. From (37) and (11), we infer

[RO\Un)eny] . > [RO Ko (I + B RO\, Kon))en, ]

n

—1 00 J j—1
1 9k 6571 g
=> [] din > ajbij | D —
g A + en e A + ok ) + aj 5] (5_1 by —+ 0_7 s A —+ 9[

j=i+1

In view of our assumptions, the last formula indicates that [R()\, Um)eno}n >
0, provided n > ng. Moreover, for ng > 1,

[R()\, Km)BmR()‘a Km))eno]

no—1
no—1 1 no—2 9 o) 1 j—1 g
= a;b; >0 (38
;)\Jranrl ]}:[A+9k _Z: TN+ 0; AL N+, (38)
= =i Jj=i+1 l=ngo

for, if not, then
bin, =0, 1<i<ny—1,

as all other terms and multipliers are positive. This contradicts (7) that re-

quires
no—1

dn,

by = ng — ——2— >0 no > 1.
; e a"o +dn0 ’
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Thus, if ng = 2, then [R()\,Um)eno]n > 0 for n > 1. If ng > 2, then we
consider the third term in (37), evaluated at e,

R(/\a Km)[BmR()\, Km)]2en0 = R()H Km)Bm [R(/\a Km)BmR()H Km)eno]
= R(\, KB @,
where @ = (¢,,)n>1 is a sequence with ¢, > 0 for n > ng — 1. Since in the

proof of (38) we only used the fact that R(A, K,,)B,, acted on a sequence with
a positive ng entry, we see in the same way that

[R()\y K’ITL)[B’NLR()\v K77L)]2€710]7L0—2 > O
Repeating the argument, for ng > k we have

[R(A, Kpn)[Bim R(A, Km]kem]no >0, 1<k<ng—1

—k

and hence R(\, Up)en, > 0. Since any f € X, +, f # 0, is bounded from

below by a finite linear combination of elements from {e,},>1, we conclude

that R(\, Up,), and hence (Gy,, (t))i>0, are irreducible. O
Thus [26, Theorem VI1.3.5] yields the following result.

Theorem 3 Assume that g, > 0, n > 1 and (14) and (33) are satisfied. Then
there exist a strictly positive e € Xp,, @ strictly positive h € X%, M > 1 and
€ > 0 such that for any f'" € X,, andt >0

le=*WmtGy () f™ — (hy f™Ve|(m) < Me™. (39)

6 Examples

Example 1 To illustrate the above result, consider the growth-fragmentation
problem

d L)
% =—gifr + Y _aibiifi,
=2
dfy
gt = gn—l.fn—l - (an +gn)fna n > 2
fn(o) = jzn’ n>1, (40)

where

b — i for n=1,
™* 7] 0 otherwise;

that is, any particle breaks down into monomers. Since d,, = 0 for all n, we
take any unbounded (ay,)nen and (g, )nen satisfying (14) and

Yan < gn < gap, n>2 (41)
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for some v < g. We note that in this settings Al = pm — 1 and (33) holds
for any m > 1. Hence, the semigroup (Gy,, (t)):>0 that solves (40) is analytic
and compact in X, for any m > 1 and Theorem 3 holds. Moreover,

Mi=—=gifi+) aibiifi,

=2

>\fn = 9n71fn71 - (an +gn)fna n>2 (42)

can be explicitly solved. Indeed, let A > 0 and, starting from the second
equation, we get

gifia H
A+ gn +an i A+g;+aj’

fn,)\ =

and

Zanblnan_glflAZA+an+gn HA—FQJ—FG]

Now, by (41) (see (16)) <e¢=+L <1 and thus,

9
P Atgita; — 1+g

Z/\+an+gn£[/\+g]+a] ;nc ' (43)

Hence, after dividing by g1 f1,» # 0, the first equation in (42) takes the form

) A a1 nh .
v = a1 Z)\+an+gn1;[)\+gj+aj = ¢

and the eigenvalue problem reduces to the algebraic equation () = ¢(N).
By (43), the series defining ¢ is uniformly convergent on [0, c0), hence ¢ is
continuous there and

’I'L

n
nzg ng+aj

Jj=2

Using (41), we have, for ¢ = ﬁy
N 1d ¢ 12—¢* 1 1

O S S =3 —1)
0) ; gdqnz2 gdgl—q g(1—q? g\(1—-9)?
that is

1)2 -1

¢(0)2(7+) -1

g

provided

g+H1<(y+12< (g+1)2, (44)
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where the second inequality follows from v < g, implied by (41). We see
that, in particular, if v = g; that is, g, = ga,, then (44) is satisfied. Also,
limy_,00 #(A) = 0. On the other hand, ¥(0) = 1 and limy_,oc ¥(A) = +o0.
Since ¢ is decreasing and v is increasing, there is exactly one Ay > 0 for which
(42) has a solution (with arbitrary f; that can be set to 1). Moreover, we see
that

o) 0o m 1
m anM gj
ann n —
Z f,>\ glz)\+an+gn _:2)\+gj+aj

n=1 n=2 7

n—

o
<aq Z nmc 2 < 0,

n=2
and thus fy, = (fn,x, )nen is the Perron eigenvector of the generator U,,.

Ezxample 2 The dominant eigenvalue \g can be explicitly found in certain
cases. Let us consider general problem (1) with g, = rn,d, =0 for all n € N
and some 7 > 0 and with other coefficients satisfying the assumptions of The-
orem 3. Let fx = (fnx)nen € D(U,,) satisty

o0
Min==rfix+) aibiifix,
=2

)‘fn,)\ = ’I"(’I’L - l)fn—l,)\ - (an + Tn)fm/\ + Z aibn7ifi7A7 n 2 2. (45)
i=n+1

Multiplying the n-th equation by n and summing them, we obtain

A Z nfn,/\ =T Z nfn,/\-
n=1 n=1

o0

The above is satisfied if either A = r or 3 nf, » = 0. Since we know that
n=1

the Perron eigenvector must be positive, we obtain that A\g = r is the Perron

eigenvalue. As a byproduct, we see that any eigenvector f) belonging to an
oo
eigenvalue \ # r must satisfy > nf,  =0.

n=1
To conclude, let us consider the transposed matrix

—g1 g1 0 0 0 ...
agbi o —(g92 +az2) g2 0 0 ...
agbyz  aszbaz  —gz+as g3 0 ...

Ut = .
anbl,n aan,n cen —(gn + an) gn - - -

Let Uy, be the adjoint to U, acting in X, = {(vn)nen ;supn ""|v,| < oo}
neN
and let f* € D(U},). Then, by definition

<U:nf*7f>:<f*aUmf>7 fED(Um)'
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Taking f = (0p, N )nen, we see that

Un £ In = (" Unf) = Z franba.n — (gn +an)fy + gz Fipr = U ]n

hence Uy, is a restriction of U™ to D(Uy,) C D(Up, o) ={f € Xy - UTf €
X} On the other hand, let f* € D(Uy, 1ax), [ € D( m)- Then, since D(U,,)
is a weighted I* space, | J3_; PND(Uy,), where Py is the projection defined in
(26), is a core for Uy,. Using the fact that U,, Py D(U,,) is finite dimensional,
for each NV

and hence, passing to the limit with N — oo, f* € D(Uy,). Thus U}, = UT
with D(U7,) = D(Uy, imax)-

Using the assumption that g, = rn, we see that h = (1,2,...,n,...) €
D(U},) for any m > 1 and

Uy h=rh.
Thus, by Theorem 3,

Um(t)fzn — et (i nf;n) e+ O(er't)

n=1

for some 1’ < r, where e is the Perron eigenvector with unit mass; that is

€= f)\o/ Z;.LOZI nano'

To illustrate the formulas derived in the last two examples, we let m = 2,
r=1, a, = 2n, fi" = §,, 1010 and integrate (40) numerically in the time in-
terval ¢t € [0,20]. As evident from Fig. 1, the solution f(t) very quickly settles
to its asymptotic limit (h, f*)e (see the top-right diagram), while in complete
agreement with Theorem 3, the deviation |[e™"'Gy,, (t)f" — (h, f™)el|(n) de-
creases exponentially as ¢ increases (see the bottom-left diagram).

A crucial role in the analysis is played by (33). It ensures that most of
the mass of the daughter particles is concentrated in smaller particles, [7]. A
large class of fragmentation kernels, that can be considered to be a discrete
equivalent of the homogeneous kernels in continuous fragmentation, satisfying
(33) is presented in the next example.

FEzample 8 Assume that by, ,, can be written as
k
bk = C(n)h — 1<k<n-1, neN, (46)

where h is a Riemann integrable function on [0, 1] and {(n) is an appropriate
sequence that ensures that (3) is satisfied. By (3), we have

K 1
1= -1) — .
(n kz::n ()n 1

S|
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B3
=
< 50
|
=
?
2 0
‘Q)
n 200 t n 200 t
1072
— I
<
60 - = 3 |
-~
2 <
=40 . | 21 .
- =
< =
20 |- 8 ﬁg 1 g
2
o S of
I I I __ | | I
5 10 15 20 0 5 10 15 20
n t

Fig. 1 The long time behavior of (40). The semigroup solution f(t) = Gy, (t)f™"
of (40) (top-left); the asymptotic error e~$(Um)tf(t) — (h, fi")e (top-right); the asymp-

totic mass distribution (h,

lle==Um)tf(t) — (h, f™)ell

F"™)e (bottom-left) and the evolution of the asymptotic error

[m]» for t > 1 (bottom-right).

Since
k-1 k k
< =<
n—1"n"n-1
for 1 <k < n, we have
"k (k) 1 !
li —h|— =
nl—{rolo; nh (n) — /0 zh(z)dz
and thus )
lim (n — 1){(n) =
"ﬂoo( K fol zh(z)dz
Therefore
n—1 n—1
. E\? . ENP k 1
2 (n) b = lim C(n)(n —1) Z (n) h (n) —

_ fol 2Ph(z)dz -1
fol zh(z)dz
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Thus
n—1
(p) nP — E kpbk:,n
liminf —/— = lim k=1 >0
n—oo NP n—oo npb

and hence (33) is satisfied.
We note that (46) is obviously satisfied by the binary uniform fragmenta-
tion

Another example is offered by the binary fragmentation written in terms of a
symmetric infinite matrix (v; ;); j>1 as

i, 1

n—1 0
o —gfn ;wi,nfi + Z 1/Jn,ifnfi> n>1,

1=n—+1

see [5,17,44]. Translating into our notation, we get

w ) 1 n—1
bn,izﬂa ap = 3 E /ll)’i,nf’ia 2227 ]-Sngl_]-
@i 23

Typical cases in the polymer degradation are v; ; = (i + 5)? and 1, ; = (i5)".
The first case gives a,, = %nﬂ(n —1) and b, ; = & and hence it is a uniform
binary fragmentation (see the long time behavior of Gy, (t)fi", with m = 2,
8= 11—0, gn = dp = n'tP and fi" = 519,10, in Fig. 2). In the second case, we
have
b — nP(i—n)f % (n)ﬁ (1 n)B
e a; B Qg ) 1
and (46) is satisfied with ¢(n) = %= and h(z) = 28(1 — 2)°.
A typical qualitative behavior of Gy, () f", withm =2, 8 = 5, dp, =
gn = n'*tP and fi" = 610,10, is shown in Fig. 3.

Example 4 On the other hand, the fragmentation process given by

bio=2, and by ;=0bi—1;=1,
bpi=0, i>2 2<n<i-2, (47)

obviously does not satisfy (33) and, in fact, the corresponding semigroup is
neither analytic, nor compact, see [7].
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e sUmltf(¢)

U f(6) = (h, f)e

<h, fzn>€
[en) — [\
I T
| |
lle==@m £(8) — (R, f)ellfmy
o
o ot —
I I
| |

5 10 15 20 0 10 15 20
n t

(S =

Fig. 2 The long time behavior of (1), ¥;; = (i + 7)8. The semigroup solution f(t) =
Gu,, ()™ of (1) (top-left); the asymptotic error e=*(Um)t £(t) — (h, fi")e (top-right); the
asymptotic mass distribution (h, f")e (bottom-left) and the evolution of the asymptotic
error ||e=s(Um)t f(¢) — (h, Sell(m), for t > 1 (bottom-right).

7 Appendix: an alternative view at the model

In Theorem 1, we have seen a regularizing role played by the diagonal operator
induced by A even in the case not involving the full fragmentation operator.
In many applications, however, (1) models a combination of two independent
processes — the birth-and-death process and the fragmentation process and it
is important to investigate when they exist irrespective of each other. In other
words, we consider (1) as

CP=Gi+DfFL J0) =" (15)
The pure birth-and-death problem

d .

SIS =VI=Gf+Df, O =" (49)

has been extensively analysed in the space Xy, see e.g. [9, Chapter 7]. Its
behaviour in X, creates, however, unexpected challenges.
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e ()

(h,f™)e

5 10 15 20 0 5 10 15 20
n t

Fig. 3 The long time behavior of (1), ¥;; = (ij)?. The semigroup solution f(t) =
Gu,, ()™ of (1) (top-left); the asymptotic error e~*(Um)t £(t) — (h, fi")e (top-right); the
asymptotic mass distribution (h, fi")e (bottom-left) and the evolution of the asymptotic
error ||e=s(Umt f(¢) — (h, F™ellfmy, for t > 1 (bottom-right).

Ezxample 5 If there is C such that

g <Cn, n>1, (50)

then there is a realization of the growth expression G that generates a Cy-
semigroup in X,,. Indeed, this again follows from the Kato—Voigt theorem.
We consider G as the perturbation of G by G~; that is, we introduce GY, =
G°|p(co,), with

D(G},) = {f € Xin: G°F € X}

Then, as in (17), for f € D(GY)),
o~ m - . m +1)™ —n" /
> (G + Gl = Y () < . 61
n=1 n=0

for some constant C’. Hence, there is an extension of GO, + G, generating a
Co-semigroup in X,,,. On the other hand, if for some ¢, C > 0

en? < g, <Cn?, n>1,q¢>1, (52)
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then there is no realisation of G with resolvent bounded in X,,, with ¢ < m+1.
Indeed, the resolvent of the generator, if it exists, must be given by (11),

n—1
9j
R E Il > 1. 53
[BAfIn )\+gn )\+gj’ "= (53)

Let us fix A\. Then

n—1 00
g; o 9;j

j=1

where gy # 0, and, for f € X,, 4,

||R)\f||[m]*z Z/\ H/\+g ZfZZ)\+g H)\_|_g

i=1 n=t
>gAZflz 7= e 1Zflznq —

Hence R, is not bounded if (52) is satisfied and hence, in particular, there is
no realisation of G generating a Cy-semigroup in X,,,. We note that for ¢ = 2
and m = 1 we have a discrete version of the nonexistence result obtained in
[12, Remark 2].

Let us return to the full birth-and-death model (48). As before, we introduce
VY + Vi :=GY + D% + G, + D), on

D) ={f € Xpm; (G°+ D) f € Xp}.
We have

Theorem 4 1. If
limsup I3, < C (54)

n—oo

for some constant C € R, where

(1)) e ()

then there is an extension Vi, of VO + V.1 that generates a quasicontractive
semigroup (Gv,, (t))i>0 on Xp,.
2. Condition (54) is satisfied if either
a) (50) holds, or
dn
b) limsup — > 1 and d,, = O(n?), or

n—>oo 9n

c)—>1—|—

9n

3. If any of the condztwns of point 2. is satisfied, then V,, = VO + V1.

/

for sufficiently large n and m’' > m.
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Proof Statement 1. of the theorem follows in a standard way as an application
of the Kato—Voigt theorem as for f € D(V,2), we have

> nm[(GY, + DY, + G+ DV fln =Y 0™ ful.
n=1 n=1

For statement 2. we observe that

1_|_l _1:ﬂ+w+0 i ,
n n 2n2 n3

IN\N" m m(m-1) 1
1‘(1‘n> —n‘wW(ns)

Thus, if 2a) is satisfied, then the positive part of I3, is bounded. If 2b) is

satisfied, then
-1 1
I <d, <m(m2 ) 1o <3>)
n n

for sufficiently large n and hence again I, is bounded from above. Finally, if
2c¢) is satisfied, then

I < (("M:L{U+O (,;)) - (T: o (;3)))
i 0)

and hence I, is negative for large n and thus also bounded from above.

To prove the last statement, we use the approach of [9, Theorem 7.11],
based on the extension technique, see [9, Theorem 6.22]. Let f € D(V;,)+.
Then

o0
1" (—(gn + dn) frn + gn-1fn-1 + dny1fnt1)
n=1
= Y Kfili+ lim (=gufu+ dusa far)n™, (55)
k=1

where the limit exists. For honesty, it suffices to prove that for any f € D(V,,)+
lim (_gnfn + dn+1 fn+1)nm Z 0.
n—roo

Assume, to the contrary, that for some 0 < f € D(V,,,)4, the limit is negative
so that there exists b > 0 such that

(_gnfn + dn+1fn+1)nm S _ba (56)

for all n > ng with large enough ng. Thus, for n > ng we obtain by induction
that for arbitrary k

%

H dn+j

j=1 9n+j

k
b 1
4 T On 2(n+2)m

7=
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Because k is arbitrary, we obtain

[e%s) 1 i )
fnZi Z( - dnﬂ_ , n>ng.

gn \ iz (n+ ijm o1 Inti
Thus, if
00 0o %
n™ 1 dn+j
— : = +00 (57)
2o\ Zaror g

(where we put H?:l - = 1) is satisfied, then Y  n™ f,, = 400 which contra-
dicts f € D(Vin)+
Now, if (50) is satisfied, we have

ZL i 1 ﬁdTLH >§:i=+oo.
=g g ()™ S Gy | A 9
Similarly, if assumption 2.b) is satisfied, we have
I S I B S PO B SR
n=1 I 2 ) 1 Inti ")

where we used the integral estimate for the inner sum. Finally, if 2.c) is satis-
fied, we can write

o0 nm o0 nJrj o0 TL o0
S e P B P (R

Now, as in the proof of Theorem 1, by the Stirling formula,

ﬁ 1+m’—l 7F(n+i+m')F(n+1)7O ntitm \™ !
. n+j ) Tn+m)(n+i+1) n+m'

j=1
and the inner series diverges if the second condition of 2.c) is satisfied. O
By [7, Theorem 2.1], under standard assumptions on the fragmentation
coefficients F,,, = A, + By, generates a quasicontractive (Gg,, (t))¢>o-

Theorem 5 Assume the conditions of Theorem 2, item 1. and of Theorem /,
item 3. are satisfied. Then Yy, = V,, + F,, and

Gy, (0f = T <va (;) Cr, (;)) fofeXm ()

uniformly on bounded time intervals.
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Proof First, we observe that D(V,,,) N D(F,,) D D(GY,) N D(DY,) N D(A%)
and the latter is dense in X,,. Next, we see that

P‘I - (Vm + Fm)]D(Vm) N D(Am)

D A — (Vi + E)]D(GY,) N D(Dyy) N D(A,,)

= M — (Ty, + G, + D;, + B,,)|D(Ty,).

Since (T, + Gm + Dify + B, D(T,,)) is the generator a semigroup, [A —
(T, + G, + D}, + By,)|D(T},) is dense in X, for sufficiently large A. In-

deed, if f € X,,, then f = (AT — T7,L—|—G;1—|—D;§;+Bm)u for some u €
D(Ty, + G + Dify + By) and u = limy, 00 %, with u, € D(T},) and

nangO(Tm +G,, + D} + Bp)u, = Ty, + G, + DY, + Bru.
But then f = lim,o(Auy — (Thy, + G, + D} + Bp)uy); that is, f €
Since both (Gv,, (t))t>0 and (G, (t))i>0 are quasicontractive, [37, Corol-
lary 3.5.5] implies that V,, + F, is the generator of a quasicontractive semi-
group. Now

M =Y, =X —T,, + Gm + D, + B,
=AM — (D9 + Dt + G + G9) + (A + Bp) C M~V + Fp

and, since both Y;,, and V,,, + F},, are generators, we must have Y, = V,,, + Fy,.
Then (58) follows from [37, Corollary 3.5.5]. O
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