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Dedicated to Yurit Makarovich Berezanskii on the occasion of his 90th birthday

ABSTRACT. We study existence, uniqueness, and a limiting behavior 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 Cp-semigroup acting in each of the spaces
of the scale. The results are (slightly modified) abstract version of those considered
in [10] for a particular equation. An application to a birth-and-death stochastic
dynamics in the continuum is considered.

1. INTRODUCTION

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

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

in the Fock-type spaces with weighted L!- or L>-norms with an (unbounded) linear
operator Z, see, e.g., [23, 18, 13] and the references therein. The well-posedness of the
initial value problem (1.1) in a Banach space (existence, uniqueness, and continuous
dependence on the initial value) requires the operator Z to be a generator of a strongly
continuous (Cp-) 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., [24, 23, 11, 13]. 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. [17], or required more
strong assumptions on the birth and death rates (that is less interesting for applications),
compare [24] and [9] or [11] and [10]. Moreover, the dynamics with jumps were not
covered by the semigroup approach at all, see, e.g., [4, 5, 15].

To overcome these restrictions, the evolution (1.1) was allowed to be considered in
a scale of Banach spaces. In the latter approach the dynamics was constructed on a
finite time interval [0,7") only, and, for any ¢ € (0,T), the solution u(t) to (1.1) belonged
to a proper space of the scale. This was realized in [9, 4, 19, 20, 16] using the so-
called Ovsyannikov’s method: it requires Z to be considered as a bounded operator
between each two spaces B, C By, of a scale {Bg tacr, I C R, of Banach spaces with
the operator norm proportional to (o’ — /)™, Originally this method was found by
G.E.Shilov and A.G. Kostyuchenko, and it was firstly published in 1958 in the book
[21] 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
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in [29] by L. V. Ovsjannikov and was named in the book [32] written by F. Tréves, who
has realized a detailed analysis of the problem

(1.2 Sul) = 2 + 10, u(s)=ue 520,

with numerous applications. After that, the initial value problems (1.1), (1.2) with
the operator norm estimate as above were named the ‘abstract Kovalevskya’s systems’
in the literature. (Note that the method allowed the immediate generalization for the
complex values of t.) The non-linear generalization was introduced by F. Tréves [33]
under assumptions which were essentially simplified by L. Nirenberg [27] and T. Nishida
[28]. K. Deimling generalized the linear case to the equation

d
dt"
for a some class of functions f. Being quite general, the conditions on f guaranteed the
existence of a solution to (1.2) only, cf., e.g., the survey [25]. For further generalizations
see, e.g., [2, 35, 6, 31, 36, 1].

On the other hand, in [10], there were considered the birth-and-death dynamics 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 (o —a’)~!
for the norm of Z in (1.1). 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

(1.4) %u(t) = Zu(t) + Au(t),  u(0) = uo,

(1.3) (t) = Z(@Ou(t) + f(tu(t),  ul(s)=us,, 520,

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 important point is that the
evolution of correlation functions was considered in the scale of L*>-type spaces (see, e.g.,
[13, 14] for the explanation of the reasons). By [26], there is not a Cp-semigroup in a space
isomorphic to L with an unbounded generator (see also the proof of Proposition 3.1
below). Therefore, the semigroups generated by A were considered in suitable subspaces
of the spaces of the scale, using the technique of the so-called sun-dual semigroups, see
e.g. [7, 34], which goes back to R. S. Phillips [30]. Another problem considered in [10]
was the convergence of the solutions to the equation

d
dt
to the solution to the limiting equation, in the course of the so-called Vlasov-type scaling,
see, e.g., [12, 13] for details. This allowed to derive the so-called kinetic equation which
approximately describes the behavior of the density of the birth-and-death dynamics.
All constructions in [10] were done for the particular model, however, in a form useful
for further generalization.

The aims of the present paper are the following. First, we consider the abstract
equation (1.4) in an (increasing) scale of Banach spaces. The assumptions on A and Z will
be abstract and slightly generalized versions of those in [10]. For this equation we prove
the existence result (Theorem 2.1) and show the uniqueness of the ‘integral curves’ of
the differential equation (Theorem 2.4). As was mentioned above, for any ¢ € (0,7), the
solution to (1.4) belongs to a space of the scale, more precisely, u(t) € By, for all a > ay,
for some ‘minimal’ a;. In general, one can not check whether u(t) € B,,. Therefore,
it is quite natural to consider (1.4) in the scale of projective limits {ﬂ6>a Bs}, o
I C R (Proposition 2.6). This allows to prove rigorously that the flow t — u(t) is
indeed unique and satisfies the semigroup property; surely, on a finite time interval only
(Proposition 2.21). The problem here was that, in contrast to the classical existence

(1.5) ue(t) = Zue(t) + Au(t), u(0) = ug,



136 DMITRI FINKELSHTEIN

and uniqueness Picard-Lindel6f theorem for ordinary differential equations, where the
finite time interval was defined by an 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 2.5 below. Also one should verify that, by choosing
a 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 abstract equations
(1.5). For the case A, = 0, ¢ > 0, the corresponding abstract statement was proved
in [19]. In Theorem 2.10, we generalize this scheme by a simple modification of the
statements presented in [10], for the particular model discussed there.

Finally, in Section 3, we consider birth-and-death dynamics using the technique above.
The dynamics are a ‘combination’ of those studied in [8] and [17]; it describes the evolu-
tion in the course of which the elements disappear (die) more intensively in that regions
of the space, where the amounts of their ‘neighbors’ 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 3.3
below. The detailed analysis of this equation will be done in a subsequent paper.

The author is grateful 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 Cp-semigroup. By e.g. [7, Proposition 1.5.5], there exist w € R and
v > 1 such that ||S(t)| < ve“!, ¢t >0, i.e. 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,||-||) is a Banach space as well.

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

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

(2.1) B, C By, -llar = NI llas o' <ad’, o,a" el

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,; Bo which acts in each of spaces

of the scale B and satisfies the following assumption.

Assumption 2. Let, for any a € I, in the space B, there exist a closed linear subset
C, and its dense linear subset D,, i.e. D, C Co C B, and D, = C, = C,. Let
A : By — By be linear operators and such that, for any a € I, the operator (A4, D,) is a
generator of a Cp-semigroup S, (t) on the Banach space (Cq, ||"||«). Assume that, for any
o € I with o’ < a, By C Dqo; By i8 So(t)-invariant, and S, (t) [, = Sa(t). Suppose
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also that the constants v > 1, w € R, in the definition of quasi-boundedness for S, (t)
are independent in «, i.e.

(2.2) [Sa(t)| <ve”',  t>0, ael.
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
a* € I and for any o/, a” € (a,a*] with o/ < o', Z be a bounded linear operator from
B, to B, such that the following estimate holds:

M(a* N
(2.3 1Zulor < (2@ 4 N (@) e, we Ba

o — o
(Note that M, N may depend on «.)

Under Assumptions above, consider the following function

08—«
2.4 T = > .
( ) (Cl,ﬁ) GVM(ﬁ), 6_Ol>g
Theorem 2.1. Let Assumptions 1-3 hold. Let o* € I and s > 0. Take an arbitrary
as € (a,a*) and set T := T(as, ). Then, for any us € B,,, there exists a function
w:[s,8+T) — By~ such that
(1) u is continuous on [s,s +T) and continuously differentiable on (s,s +T);
(2) foranyt e (s,s+T), Au(t) € By« and Zu(t) € By;
(3) wu solves the following differential equation:
)

(2.5 (t) = Au(t) + Zu(t), te(s,s+T);

dt"
(4) u(s) = us.
Proof. We will follow the scheme from [10]. Take arbitrary T € (0,7T). By the continuity
of M, there exists a € (a,a*) such that T < T(as, ) =: T'. Let ¢ = q(C,T,7T") > 1
be such that ¢T < min{7T,7"}. For any n € N, consider the following partition of the
interval [as,a] on 2n + 2 parts:

(2.6) aim) = o, + j(61 4 82), atn) — o @in) 4 5

where 7 =0,...,n and

(2.7) g = e ey) (171<jj 1—)%% B0

In particular, a(®™ = ay, a(®"+17) = o, and

(2.8) aZit2n) _ o @ittn) — 5, i=0,...,n—1.

For an n € N, consider a mapping on Bj

(2.9) UM (t,t1, . tn) = Salt — 1) ZSa(ts —t2)Z ... Saltn—1 — tn) ZSu(tn),

where we set tg :=t. Then, for any 7 > 0 and u € Byin) C Dyeitiny C Ch@itin), ONe
has S, (T)u = S, @im) (T)u € Byit1m and hence ZS,(7)u € Byjtem, j =0,...,n—1,
with M(a)
o
1ZSa(rullasszn < ve (52 4+ N(@) [ul agzin -
2

As a result, Ué") (t,t1,...,tn)us € By with
M(a)
0o

. wt qn "
=ve (ﬁJrVN(a)) [l

IOt st la < v e (S22 4 N(a))

Qs

(2.10)

Qs
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Set now Vi (s, t)u, := f: UMD (t,t1)u, dt; and

t tl tn—l
VM (s, t)ug ::/ / / UM (1, ..t usdty, . .. dty.

Therefore, the series
(2.11) Salt = s)us + > VI (s, t)u,
n=1
is majorized in B, by the series
S (N @) o
& = n! \el” ’

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

(2.12) ve||lug|

1
n

(2.13) (i‘ (L 4w @) (- s)”)

e/ qn qit—s) 47T
~ (eT, +1/N(a)>(t o~ =<t <
Therefore, the series (2.11) converges uniformly on ¢ € [s,s + Y] in B, to a function
u(t) € B,. Evidently, each term of (2.11) is continuous as a mapping [s,s + T] — B,
thus u(t) is continuous as well. Since the norm in B, is stronger than in B,~ one has
that [s,s + Y] > ¢t — u(t) — By~ is also continuous.

Consider now the series of derivatives of the terms from (2.11). Each of them belongs
to By, C D+, thus

d t to th—1
%v;m(s,t):// / UM (b, ..t usdy, ... dl

t t1 tn—1
(2.14) Jr/ / / AU (41, . to)ug dty . .. dty
= 2V (s,8) + AV (s, 1)

is well-defined and belongs to B,~. By the same arguments as above the series of deriva-
tives converges uniformly on ¢ € [s,s + Y] in B,- and hence its sum is equal to Zu(?).
Note also that u(t) € B, C D, and hence Au, Zu € By-. Thus, by (2.14), u(t) satisfies
(2.5). Since T € (0,T) 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 on

N *
(”(a)/)é’ for an arbitrary d§ € (0,1), without any changes in (2.4).
o’ -«

Corollary 2.3. Let conditions and notations of Theorem 2.1 hold. Set
N,:= sup N(a)< oo, T,:= sup T(as,a)<oo.

a€lag,o*] a€lag,a*]
Then, for any T € (0,T) and @ € (as, ) such that T < T(as, ) =: T, and for any
ge (1L%),

(2.15) Il

e u|

Ol < e, t€ s+ 7],

where C = C(v, Ty, Ny) > 0.
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Proof. By (2.12), we have, for t € [s,s + Y],

e £ et 5252 ()" 1+ 2Z0L)

n!\e

- qan
o0
1/qT\" evTy N\ "™
< vert (7) (+=7)
<ve ||us|asz::€ ) 1+ —
< petter TN =1y, | - T, =
—q

where we have used the following elementary inequalities
n\" T\"
n!26(7>, (1—&-7) < e, neN, z>0. O
e n
Now we are ready to formulate a uniqueness result.

Theorem 2.4. Let Assumptions 1-3 hold. Let o* € I and T > 0. Let, for some s > 0
and T € 8,8+ T) continuous functions [1,s +T) — u;(t) € Ba+, i = 1,2 satisfy to the
differential equation (2.5) on (1,8 + T) in By-. Suppose that there exists o, € (a,a™)
such that 7+ T(ar,a*) > s+ T and u1 (1) = uz(7) =: uy € By, . Then uy(t) = ua(t) in
Byx, for anyt € (r,s+T).

In particular, the function uw in Theorem 2.1 is unique.

Proof. Take an arbitrary Y € (1 —s,T) thus 7 < s+ Y < s+ T <7+ T(a,,a*). Since
a® € I, I is an open interval and M is continuous on I, there exists a°® € I such that
a®>a* and s+ Y < 7+ T(ar,a®). Let u(t) := ui(t) —ua(t), t € [r,s+T). Then u
solves (2.5) on (7,s+T) with u(7) = 0 € B,_.. It is enough to prove that u(t) = 0 € Bye
(and thus u(t) = 0 € By~). Since the norm in B, is stronger than the norm in Bye,
u(t) solves (2.5) in Byo as well. Then, one has the following equality in Bye

(2.16) u(t) = /t Seo(t — Y Zu(t)dt', telns+ Tl

However, u(t) € By« hence, for any o € (a*,a°), one can take any o' € (a*, o) and
consider the right hand side of (2.16) as follows: u(t') € By, Zu(t') € Bor C Dy,
See(t —t)Zu(r) = Sor (t —t')Zu(T) € By C Bge, and all the mappings are continuous.
Therefore, one can iterate (2.16) n times and consider partition (2.6)—(2.7) with a°,a*
in place of a*, o respectively. As a result, one gets, cf. (2.10),
an

eT(a*, a°)
with a properly chosen ¢’ > 1. Let now N € N be big enough to guarantee that (2.17)
implies [|u(t)||ac =0, for t € [r,7+0], 0 := L= ie. N > TS(J;T;Z) > 0. Thus u(t) =0
in Bye and hence in Bgx, for t € [1,7 4 0]. Repeat now the same arguments with initial
zero value at t = 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 B,~ on the whole [r, s+ Y], and since T was
arbitrary we will have the uniqueness on the [7,s+ T). a

217) [u(®)ar < e +on@)) D

ot te[r,s+ 7],

Remark 2.5. In applications, we often have an estimate like (2.3) with M (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, /) < M(a*,a) =: M(a*), and M is an increasing function,
cf. 19, 4, 16, 17]. Note also, that the function T'(«, ) is not typically increasing in £,
see (2.4) 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
T(«, ) had a unique maximum point.
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For any « € I, consider the set

(2.18) Bay = [ Bs:
B>a

which may be endowed by the sequential topology of a projective space, see e.g. [3], i.e.
Up, — win Boy if and only if u, — w in all Bg, 8 > « (of course, by (2.1), it is sufficient
to take B € (a,a + §) only, for some § > 0). Stress that, under Assumption 3, Z is
continuous on Bq .

Proposition 2.6. In conditions and notations of Theorem 2.1,

(1) the mapping B, 3 us — u(t) € By is continuous, uniformly int € [s,s+ Y] C
[s,s+T);
(2) for anyt € (s,s+1T), there exist

(2.19) a(t,s,as) == inf{a € [og, a*) | u(t) € Ba} < a,

such that u(t) € By,s,a.)+ and the mapping Ba, 3 us — u(t) € B sa,)+ 15
also continuous, uniformly int € [s,s+ Y] C [s,s+T);

(3) one can take us € By, +; then all previous statements remain true with By, 4+ in
place of By, only.

Proof. We will use details of the proof of Theorem 2.1.
(1) Let v(t) solve (2.5) on [s,s + T) with v(0) = vs € B,,. Then we will have that,
for any t € [s,s+ Y] C [s,s 4+ T), and for the same « € (as,a*), ¢ > 1,

[u®) = v(®)llar < llu(t) = v(®)]a

2.20 > "
(2:20) §mau><{e°"(s'mf)7l}HuS — Vslla. ZE(%-FVN(O‘)) T,
n=0 "

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

(2) Recall that the solution u(t) in By« to (2.5) is given on [s,s + T') by (2.11) and,
for a chosen t € [s,s + T), the value u(t), as a matter of fact, belongs to B,, for any
a € [as,a*) such that s < ¢t < s + T(as,a). Since T(as,a5) = 0 we have by the
continuity arguments that there exists a® = a(t, s, as) such that T'(as,a®) =t — s and
there exists an open subinterval of (as, a*) where T'(as, ) > t — s (or a union of such
subintervals). Thus, the set in (2.19) is non-empty, the infimum does exist, that yields the
first statement. Next, by (2.20), the mapping B,, 3 us — u(t) € B, will be continuous,
for any o > a(t, s, o), uniformly in ¢ € [s, s+ Y]. This fulfilled the statement.

(3) Let us € By, 4. For any T € (0,7), one can choose o, € (a5, a*) with o, — a;
small enough to guarantee that T < T'(a, @) < T. Then one can repeat all arguments
above and get that there exists solution to (2.5) on [s, s+ 7] in By~ with u(0) = us € By
such that Bas 3 us = u(t) € By« (and B,- may be replaced on Byt,s,ar)4 ). If we take
now o € (as,a*), & # o, then the solution will be given by the same series (2.11)
which converges in the same space By» (or even in a smaller space). The difference
will be in the denominator of (2.15) only: namely, |[u(t)|s < C(B)|uslly, v > as,
B € (alt,s, al),a*), t € [s,s+ T]. This, naturally, implies the continuity of the mapping
B()és‘i‘ D Us u(t) € Ba(tﬂs,a&)-&-- O

Remark 2.7. Note that, by the comparison series criterion, we have from (2.13) that the
majorized series for (2.11) diverges for @ = «(t, s, as). However, one can not state that

u(t) ¢ Ba(t,s,as)~
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According to Theorem 2.6, for any s > 0, o* € I, a; € (a,a*), t € [s,s + T(as, ™))
one can define the mapping U(s,t) : Ba,+ —+ Ba(t,s,a.)+ given by

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

Proposition 2.8. Let s > 0, a* € I, as € By, be arbitrary. Let t > T > s be such that
T <s+T(asa%), t <min{r+T(a(1,s,as5),0),s+T(as,a*)}. Then

(2.22) U(s,t)yus = U(7,t)U(s, T)us.

Proof. The statements follows from the uniqueness Theorem 2.4. Indeed, ¢ := min {7’ +
T(a(r, 8, a5), &), s+T (s, a*)} > s, therefore, T := 0—s > 0. Then, by the construction
of the mapping (2.21), both functions U (s, t)us and U(7,t)U(s, T)us solves (2.5) on (7, s+
T) and they are both equal to U(s,T)us at ¢t = 7. Hence, by Theorem 2.4 they coincide
on (1,7 +T) as well. O

Remark 2.9. In the same manner as before, one prove the following statement. In con-
ditions and notations of Theorem 2.1, suppose, additionally that there exists a** € [
such that a* < a** and Assumption 3 holds for o** in place of a*. Set T := T(as, ™)
and Ty := min{T,T}. Let @ : [s,5 + T) — Bq+- be the solution to (2.5) according to
Theorem 2.1. Then, for any ¢ € [s,s + Tp), U(t) = u(t) € Ba-.

Assumption 4. Let {D,, Cy}acr be such as in Assumption 2. Let A, : By — Br,e >0
be linear operators, such that, for any € > 0 and for any « € I, the operator (A., D,,) is
a generator of a Cp-semigroup S, (t) on the Banach space (Cq, ||||). Assume that, for
any o € I with o/ < o, By C Dy; By is Sae(t)-invariant, and S, (1) B, = Sar ().
Suppose also that the constants v > 1, w € R are such that

(2.23) [Sac(t)] <ve*t;  t>0, a€l, &>0.

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

M(a*)

CI{H — Oé,

(2.24) | Zet]l o g( +N(a*))|\u||a,, we B

Theorem 2.10. Let Assumption 1, 4, 5 hold. Let P.,p. : I — (0,00), € > 0 be increasing
continuous functions, such that

2.2 li = lim P, = I

(2.25) limpe(a) = lim Pe(a) =0, acl,

and let r € N. Let o* € T and o/, a” € (a,a*), o < & be arbitrary, and suppose that
(2.26) || Sarr.c(t)u—Sar o(t)ullar < pe(a®)e? ullar, t € (s,8+T), >0, u€Cy,

and
" P(a*
(2.27) 1Zeu — Zoul||or < Z (N(2)j||u||a/, €>0, u€By.
el G
Let s > 0, a5 € (a,a), use, us,0 € By, be arbitrary, and suppose that
(2.28) ;i_r>r(1)||u5,s — Us,0lla, = 0.

Then, for any € > 0, there exist a unique solution to the differential equation
d
(2.29) dt
Ue(8) = Us e

w(t) = (A + Z)ue(t),  te(s,s+T),



142 DMITRI FINKELSHTEIN

in Box, where T = T(as, a®); and, moreover, for any Y € (s,s +T),
(2.30) lim sup |jue(t) — uo(t)||ax = 0.

e—0 t€[s s+ ]

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

oo

(2.31) ue(t) =Y VW (s, huse, >0,
n=0

where VCE 5)(8 t) :=Sq,

—s) and
n—1
v (s,t): / / UM (. oty) diy .. dty,

U(EZLE) (t7 t1,. .y n) = Sa,a( - 1)ZeSa,a(t1 - t2>Ze s Sa,e(tnfl - tn)ZESa,s(tn)7
and the series (2.31) converges in B,. Recall that T < T" = T'(«s, «) and let, as before,

e (1,L).

Therefore, by the proof of Corollary 2.3,

[[ue () = uo(t) o

< ZH V(") (s,t) ( )(s t) )UsoH +ZHV<>¢T(L)) (s,t)(us,e — Uso)H
n=0

< H( et —5) — Sao(tfs))usoH

+Z/ / / IOt ) — Ut ) s, db s

Cew(s+7)
e
Denote, for simplicity of notations, Qa(t) := Sac(t) — Sao(t), t > 0, R, =
Ze — Zy. Then, for n > 1,
UM (. t) = UL (L)
= Qae(t —11)ZeSac(tt —t2)Ze ... Sae(tn—1 = tn) ZeSa e (tn)
+ Sa0(t —t1)ReSac(ts —t2)Ze ... Sae(tn-1 — tn)ZeSac(tn)
+ S0t — 1) Z0Qac(tt — t2)Ze - . Sac(tnot — tn)ZeSac(tn)
+ e
+ Sa,()(t - tl)ZQSa’0<t1 —t2) 7 ... Qa,s(tn,1 — tn)ZESa’E(tn)
+ Sa0(t —t1)ZoSa0(t1 —t2)Zo ... Sa,0(tn—1 — tn)ReSa(tn)
+ Sa0(t —t1)Z0Sa0(tt —t2)Zo ... Sa0(tn—1 — tn) ZoQa.(tn)-
By using the partition (2.6)—(2.7), one gets, cf. (2.10),

||Us,6 - us,O”as .

UL (¢, 1 tn) = USD(E t,  t) a

wt [ qn -1 " P.(«
<vet (22 4 uN () (nps<a>+nv2;j))nun%

n—1
< Vewt(% + yN(a)) <nup5

)||u|as
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As a result,

[[ue(t) — uo(t) o

< pe(a" e us|,

S - -1
+PE(Q)ZFV€ ( +T)(ﬁ+ ) <n1/ >|| soH

n=1 le

= Tn w(s qn n—1
+pe(e) Y et (ﬁ + VN(a)) ol

n=1

Cew(erT)

+ g e = ol

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 ||-||4-) 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., [22, 13, 14].

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

(3.1) I':={ycR | [ya] < oo, for all A € B, (R}

Here | - | means the cardinality of a set, and yo := 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 p on (T, B(I')) such that [i.|ya|™ du(y) < oo, for any A € By(R?)
and n € N.

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

(3.2) Lo:={ncC R? | In] < oo}
Then Ty = |} ™ where T™ := {n c R? | In| =n}, n € Ny. Clearly, ™ ~

(R4)n/S,,, where the tilde denotes the product set without diagonals and S, is the
permutation group. This isomorphism provides the natural o-algebra B(T'g) on I'y. The
Lebesgue—Poisson measure on (FO, B(Fo)) is defined via the following equality:

n€Ng

(3.3) G( dn—G(O)—FZ/ G (xy,...,xp)day ... dey,,

d)n
where G is a measurable nonnegative function on I'g, which may be identified with
the sequence of symmetric functions G, namely, G({z1,...,2,}) = G™(zy,...,2,),
G(0) =G cR.

Let Bps(I'g) be the set of all measurable bounded functions G : Ty — R such that
there exist N € N and A € B,(R%) such that, for n > N, G = 0, and, for n < N,
G(”)(acl, ..y xy) =0if only z; ¢ A, for some 1 < ¢ < n. Then, for any G € Bps(T'g), one
can define the following function on I':

(34) (KG)(y) =) G(n), ~er,

where the summation is taken over all finite subconfigurations n € T’y of the (infinite)
configuration v € I'; we denote this by the symbol, € 4. The mapping K is linear,
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positivity preserving, and invertible, with

(3.5) (K'F)(n) ==Y (-DI"IF(),  neTo.
§Cn

It can be shown that, for G € Bps(I'g) with A € B,(R?), N € N as above, KG(y) =
KG(va) and |[KG(7)| < C(1 + |ya)N, v € T. In particular, KG € L'(T', 1), for any
pw € Mi (). The correlation function of a measure p € M} (I') is the function k, :
T'v — R4 which satisfies the identity

(3.6) / (KG)() duly) = | G(n)ky () i,

o

for any 0 < G € Bys(I'y), provided such k,, does exist.

We consider a model which is a combination of models discussed in [8] and [17].

Let a,¢ : RY — R, := [0,00) be measurable nonnegative symmetric functions, i.e.
a(—z) = a(x), ¢(—z) = ¢(x), z € RL. Assume that a,¢ € L*(R?, dz) N L=(R?, dx). Set

(3.7) {a):= /Rd a(x)dr, a:=esssupa(z), (¢):= /Rd ¢(x)dx, ¢ :=esssupo(z).

zER4 zER?

Let m, A > 0 be constants. For any F € K (Bps(I'g)), we define the mapping

wr0) =L (L do-n+men(- ¥ o) ) (Fl\2) - F)

(3.8) T€Y ‘yevy\z yeY\z

—|—/\/Rd(F('yUa:)—F(’y))d:l:.

Here and below we use the notations \x and Uz instead of more precise \{z} and U{z},
respectively. Heuristically, L describes the following evolution of configurations: during
a (small) time ¢ in an arbitrary domain A € By(R?) a new elements may appear with
the probability Avol(A)t¢ + o(t), whereas the probability for the existing point = € 7
disappears is equal to }° .\, a(z — y)t +m exp(— 2 yena @@ — 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 integrand in (3.8) equals to 0 outside of A, thus the
integral is well-defined. By the same arguments, the first (outer) sum in (3.8) is taken
over & € 5 only. The other sums (in y) are, however, infinite. In particular, (3.8) is
well-defined for all v € T, if, say, a has a bounded support. It is worth noting, that,
regardless of a, (3.8) is defined pointwise, for v € T'g. This is sufficient to consider

(3.9) (LG)(n) = (K'LKG)(n),  n€To, G € By(To).

By results of [18] and [17, Proposition 3.1}, one has that, for any G € Bys(I'g), n € T,

(LG)m) == B*mGm) - 3 ( D ale—1))G0\2)

zen yen\z
—E?*(z,6\z —p(x—-
(3.10) —m Y G(€) Y e EI@ae, (70 — 1 g\ €)
£Cn z€E

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

(3.11) E*(n):=>_ Y alx—y), nely,
rEN yey\z

(312) xn\ ZQS'T_ a neFOa T e,
yeY\T

and, for any measurable f : R? — R,

(3.13) ex(f,m) H f(x), n e To\{0}, ex(f,0) :=

xren

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

at fr ) dpe(y fr (LF)(7) dpi (), t>0,

lut|t:0 = Mo,

which should hold for any F' € K (Bus(T'g)) such that the right hand side of (3.14) is
well-defined. The equation (3.14) may be rewritten in terms of the correlation functions
ki := k,, of measures p; € M} _(T), provided that they all do exist. Namely, one has

ki (1)

4| Gnke(n)dn = fp (LG)(n)ki(n)dn, t>0,
kely_g = Ko = kuo-

The latter equation will be the main object of our interest. For relations between solutions
0 (3.15) and (3.14) see, e.g., [13]. One can rewrite (3.15) in the “strong” form

(3.14)

(3.15)

0
(3.16) akt(n) = (L%k:)(n), nely, >0,
where the linear mapping L is defined via the duality
(3.17) | @emkman= [ @K@
0 0

for G, k € Bps(Tg), and it is extended to the linear operator in (a scale of ) Banach spaces
by the constructions below. By, e.g., [18] and [17], one has that

(L2 k) () = W= [ o= kU d
Yyen
(3.18) —mY e B ”’\“/ k(nué)ex(e®=) —1,¢)de
xen
—l—)\an\m), n € To.
xen

We consider the following scale of Banach spaces:

(3.19) Ko:={k:Tog =R |k(na"eL>To,dy}, a>1,
with the norms given by
(3.20) |klo == esssup |k(n)|a~ "

nelo

For the motivation, see, e.g., [13, 14]. It is easy to see, that {K,}4>1 satisfies to As-
sumption 1 with o = 1, I = (1, 00).
We set, for nn € Ty,

(Ak)(n) = —E*(k(n),  (Zk)(n) = (L°k) — (Ak)(n).
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Proposition 3.1. The linear mappings A and Z satisfy Assumptions 2 and 3, corres-
pondingly.

Proof. The operator A with the maximal domain

(3.21) Do :={k € Ko | Ek € Ka},
naturally, generates the semigroup

(3.22) (S(k)(n) = e Dk(n),  neTy,

in any Ko, o > 1. However, this semigroup is not a Cjy one. Indeed, for kq(n) := a~ 1",
one has

1S(t)ka — kalla = esssup|e M —1| =1 4 0, t— 0.
n€lo

Therefore, one should use the technique of the ®-dual semigroups; for details see, e.g.,
[34, 7]. Namely, we consider the Cy-semigroup given by the same expression (3.22), but
considered in the space L, := L'(Tg,a!” dn). Then S(t) is dual to that semigroup in
the dual space K, (where duality is realized by (3.17)). Then, the space C, := D, (the
closure is in the norm of KCp) is S(t)-invariant and the restriction S, (t) := S(t) [c,
consists a Cop-semigroup there. The generator of S, (¢) will be the part of A, i.e. (4, D,),
where D, = {k € C, | Ak € C,}, cf. [13]. Hence D, is S(t)-invariant as well. It should
be stressed also that Ky C Dy, for any 1 < o’/ < a. Indeed, for a k € Ky,

o/ N\l Allk|oa
) <

’
e2ln® &
«

(3.23) o B () k()| < ||kl ovalnf® (=
where we used that sup,-,7%¢" = 4/(elnq)?, for ¢ € (0,1). Since |S(¢)k| < |k| pointwise,
the space Ky is also S(t)-invariant. From these arguments we easily get that A satisfies
Assumption 2 with v =1, w = 0.

Next, let us denote

(ZR)m)= =3 [ ale =)kt da.

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

/ *\2
- 1 a’y 1 (@) (@) || la
(@) MZOR) )] < (@ [kllarlnl () " < (@a[klla T S e ma)
where we used that sup,.,rq"” = 1/(elng), for ¢ € (0,1), and Ina” —Ina’ = (¢’ = ¢),

for some & € (o/,a”).
The similar estimate for (Z(k)(n) = (Zk)(n) — (ZWk)(n) was obtained in [17,
Proposition 3.2]. Combining these results, one gets that Z satisfies Assumption 3, with

1 «
M(a*) = g(<a>(oﬁ)2 + a'me'? 4 ar)).
(To be more precise, we used here the estimate fRd(l — e %@ dx < (¢), to simplify the

expression from [17, Proposition 3.2].) O

Consider now the so-called Vlasov scaling of the dynamics above, see, e.g., [12, 13].
Namely, for an £ > 0, we denote by L. the operator (3.8) with ea(-), e4(-), e~ '\ in place
of a(-), #(-), A, respectively. Then, one can construct L2 in the same way as above.
We set also
(3.24) (L2 LK) (n) := M LA e~k (n).

g,ren
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Directly from (3.18), one gets

(Lsank)(0) = = eE*)E) = [ ata = k(o) do
Yyen
75¢(m7»)_1
(3.25) —m e e [ () en (S ) de
Z JRIEINC
+)\Zk:77\a:), n € Iy.
xen

We denote, for € > 0,

(Ak) () := —eE*()k(n),  (Zek)(n) = (LEyenk) (1) — (Ak) (1),
and we set, naturally, (Apk)(n) := 0 and

Z/ alx —y)k(nUz)dx

yen
—my k‘ﬁU§6A( ¢(x—),8)dE+ A k(n\z
xren xzen

Proposition 3.2. The linear mappings A. and Z., € > 0 satisfy Assumptions 4 and 5,
correspondingly. Moreover, the conditions (2.26), (2.27), (2.25) of Theorem 2.10 hold.

Proof. The operators A. satisfy Assumption 4 by the same arguments as in the proof
of Proposition 3.1 (independently on € > 0). The operators Z. satisfy Assumption 5 by
the estimation for Z(!) in the proof of Proposition 3.1 and by [17, Proposition 4.2] for
Z.—ZW ¢>0.

Next, in the notations of Theorem 2.10, for any 1 < o/ < o’ < a* and for any k € o/,

I1S(t)k — So(t)kllar = esssup (o)~ |e= < (D) — 1||k(n)
nelo

o'\ Inl
S||k||o/(s+T)aesssupE“(n)(g) 7

nelo

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

Finally,
—cE? \z) e—?lr) -1
(ZR)0) = (Zok) ) = = m 32 E ) [ kg en () e
xEen
+m2/ (MUE)exn(—6 (x — ), €)de,
xen
and the estimate (2.27) (with r = 2) was proved in [17, Proposition 4.6]. O

Suppose now, for simplicity, that ko, := ko € K4y, 20 > 1, € > 0. Then, by
Theorem 2.10, the solutions to the equation

(3.26) k() = Lk ). meTo, € (0.T),

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

(3.27) k) = (Zok)(),  meTo, 1€ (0,T)

uniformly on any [0, Y] C (0,T"), where T' = T'(ayg, ™).
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The limiting equation (3.27) has the following key-property: if ko(n) = ex(po,n), for
a function py € L>°(R%, dz) then one can find a (unique) solution to (3.27) of the same
form: ki(n) = ex(pt,n). To show this, note that

pt7 Zpt BA Ptﬂ?\ )

xen
and

(Zoex(pe)) () === pela / a(x —y)pe(y) dyex(pe,n \ x)

xen

3 pr@er(onn\a) [ extorOea(—o (e =) )

xren

+ )\Ze,\(pt,n \ z).

ren

By (3.3), we have, for any f € L'(RY, dx),

[ exsmin=es{ [ i}

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

(329) & @) = —pu(a)(a p)@) — mpi(a)e @I 4 )

in the space L>°(R%, dx) (at least on (0,T)).
The existence and uniqueness of nonnegative solutions to (3.28) may be done using
the same approaches as in [17, 10]. We will realize this in a sequel paper.

Remark 3.3. It is worth noting that the equation (3.28) may have one or three positive
stationary solutions depending on values of the parameters. Indeed, if p;(z) = p > 0 is
a stationary solution to (3.28), then A\ = (a)p? + mpexp(—(p)p). Denote = = (¢)p > 0,
c= , b= m<¢> ; then we will get ze~% + bz? = ¢. The function f(r) = ze™® + ba?,
T > O7 may have zero or two points of local extremum. Indeed, f/(z) = 0 yields 2bx =
(x —1)e~*. The function g(x) = (x —1)e~*, x > 0, has the derivative ¢'(z) = (2—z)e™ "
and hence g increases from —1 to e=2 on (0, 2) and decreases for x > 2. The tangent line
to the graph of y = g(z) at a point (zg, g(zo)) which passes through the origin has the
equation y — g(xg) = ¢'(xo)(x — x0), and thus z = y = 0 yields

1+5
+\f>0

—(xg—1)e™ " = (2 —xg)e” *°(—xo), 2 — 19— 1=0, To = —

As a result, if 2b < ¢'(x¢), i.e. if
(a) < 37\/5eX (71+\/5)
) g P 2 )
then the function f(x) has two points of local extremum and, therefore, there exists A

(and thus ¢) such that the equation f(x) = ¢ has three solutions. For 2b > ¢'(z), it will
have one solution only, for any A > 0.
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