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Abstract

In this paper we study a class of coagulation equations including a source term
that injects in the system clusters of size of order one. The coagulation kernel is ho-
mogeneous, of homogeneity y < 1, such that K (x, y) is approximately x” +*y=*,
when x is larger than y. We restrict the analysis to the case y + 2A > 1. In this
range of exponents, the transport of mass toward infinity is driven by collisions
between particles of different sizes. This is in contrast with the case considered
in Ferreira et al. (Annales de I’'Institut Henri Poincaré C, Analyse Non Linéaire,
2023), where y + 24 < 1. In that case, the transport of mass toward infinity is due
to the collision between particles of comparable sizes. In the case y + 21 > 1,
the interaction between particles of different sizes leads to an additional transport
term in the coagulation equation that approximates the solution of the original co-
agulation equation with injection for large times. We prove the existence of a class
of self-similar solutions for suitable choices of y and A for this class of coagu-
lation equations with transport. We prove that for the complementary case such
self-similar solutions do not exist.
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1. Introduction

1.1. Aim of the paper

In this paper we study the long-time behavior of the coagulation equation with
injection:

O f (. x) = KLf1(r, x) + 1 (x) (1.1)

where

1 X
K[ f1(, x) = E/o K —y.y) f(tx—y) f (1. ) dy

—/0 K (6 y) £ (.0 f (5 y) dy, (12)

and where n > 0. We will assume in all of what follows that n(x) s 0, and that it
is either compactly supported or it decays fast enough with the cluster size.

The study of problems with this form arises naturally in problems of aerosols
and atmospheric science ( [12,18,21]). In this context, the function f (¢, x) denotes
the density of clusters with size x at time 7.

The collision operator K[ f](¢, x) in (1.2) was introduced by Smoluchowski
(see [19]). The kernel K (x, y) encodes information about the mechanism driving
the coagulation of clusters. In this paper we are interested in kernels arising in
atmospheric science applications. A common feature of these kernels is the homo-
geneity property. Indeed, in many cases the rate of aggregation scales like a power
law with the cluster size. This means that the coagulation kernel K (x, y) satisfies

K (ax,ay) = a’K(x,y) fora > 0 and (x, y) € (0, 00)? (1.3)

for some y € R.
On the other hand, since the coagulation process does not depend on the order
in which the clusters of size x and y are chosen, we have the symmetry property

K(x,y) = K(y,x) for (x, y) € (0, 00)>. (1.4)
We will assume that the coagulation kernel K satisfies

xVTh oy R xVHh o yrEA
C2|: — + A:|§K(x,y)§c1|: - +T:|andy+2kzo,
y X y x

(1.5)
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with 0 < ¢z < ¢ < 00, where y is the homogeneity parameter introduced in (1.3)
and A € R. The polynomial bounds (1.5) are satisfied by many of the most relevant
collision kernels arising in aerosol and atmospheric science, such as the diffusive
coagulation kernel and the free molecular kernel (see for instance [12]).

Notice that the condition y 4+ 2A > 0 in (1.5) does not imply any loss of
generality. This can be seen from the fact that the function x*y# + x#y* can be

%‘ + y;ﬁ‘] with y + A = max{a, 8} and —A = min{a, B).
Since we will consider solutions of (1.1), (1.2) in which f(z, -) is a Radon
measure, it is convenient to impose the following condition on the kernel K :

written as [

K € C((0, 0)?). (1.6)

It is well known that part or all the mass of the solutions of (1.1), (1.2) can
escape towards x = oo in finite, or even zero time. This phenomenon is known
as gelation. For a more detailed analysis on this matter, see for example [3,4]. In
order to guarantee that gelation does not take place, we will assume in all of what
follows that

y<landy +1 < 1. (1.7)

See [5] for a more detailed discussion on the gelation regimes.

We expect that gelation does not take place under the weaker assumptions
y <1,y 4+ Xt <1 (see [3]). However, in the critical cases y = 1 or y + A = 1, the
self-similar solutions are not defined using power laws to scale the particle sizes but
most likely using exponential functions. Given that the analysis of these solutions
would require arguments different from the ones in this paper, we will not consider
this case here.

The existence of solutions for Eq. (1.1), (1.2) has been considered in [6,7]. In
this paper we study the long time behavior of the solutions of Eq. (1.1). Due to the
presence of the source we can expect the solutions to (1.1), (1.2) to converge to a
stationary non-equilibrium solution f = f(x) as t — 00, i.e. to a solution of

KLf1(x) +n(x) = 0. (1.8)

However, it turns out that if n £ 0 and y 4+ 24 > 1, a solution for (1.8) does not
exist. In [13], the discrete stationary coagulation model

n—1 00
Y KinifiSok— ) Kinfifo+8n=0, k=1 (1.9)
k=1 k=1

has been studied for the explicit coagulation kernel
Kin =k 0™ 4+ k70" k,n eN, (1.10)

when |y + | < 1, |A| < 1, |y| < 1. Formal asymptotics for the large size behavior
of the solutions f; of (1.9) has been obtained in [13]. The results in that paper
indicate that a solution of (1.9) exists if and only if y + 2A < 1.
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In the case of general kernels satisfying the assumptions (1.4), (1.5), (1.6), and
source terms 1 decreasing fast enough, it has been proved in [10] that the solutions
of (1.8) (as well as its discrete counterpart) exist, if and only if y + 2A < 1.

It is worth to remark that it has been proved in [10] that the solutions of (1.8) can
be estimated, up to a multiplicative constant, from above and below by the power

3+y
law x~ 2~ for large values of x.

Since in the case y + 2A > 1 a stationary solution of (1.8) does not exist,
we cannot expect the solutions to (1.1), (1.2) to behave as the stationary solution
f of (1.8) as t — oo for x of order one. It is then natural to ask what is the
long time asymptotics of the solutions to (1.1), (1.2) for large values of ¢ and x.
The scaling hypothesis that has been extensively used in the study of coagulation
equations suggests that the mass of the particle distributions f (¢, x) is concentrated
in cluster sizes x of order #” for a suitable exponent p that would be determined
from dimensional considerations, which take into account the way in which the
mass rescales in time. In the case of kernels K (x, y) = xV T y=* 4 y=Axv+A
—1 <A <O0OwithO <y + A < 1and y < 1, it was suggested in [5], using a
combination of matched asymptotics and numerical simulations, that the long time
behavior of the solutions of (1.1), (1.2) is given by self-similar solutions with the
form

X

1
[t x)=55P@), §=—F5". (1.11)

1= tT-v
The approximation (1.11) can be expected to be valid for large cluster sizes, i.e.
x > 1. We will use from now the notation with x > 1 to indicate large cluster sizes
x. In the case considered in [5] we have that y + 2A < 1 and therefore stationary
solutions f; solving (1.8) exist. In this case, (1.8) and (1.11) suggest that ® (&)

3
behaves for small values of £ as K S’%, for a suitable constant K > 0. More

precisely, plugging (1.11) in (1.1), (1.2), it follows that ® solves
2 3
e -2 Yo —K[a, (1.12)
l—y 1=y
where @ satisfies the following boundary condition at £ — 0 which guarantees
that there is a constant flux of particles from the origin:

R
lim dE/ dnK (., mEPE) P () =J, (1.13)
R—0 Jo R—¢

with J = fooo x1n (x) dx. The existence of solutions of Eq. (1.12) satisfying the
constant flux solution condition at £ = 0, (1.13), has been rigorously proved in [9]
for kernels K satisfying (1.4), (1.5), (1.6), (1.7) with y + 21 < 1.

The picture described above, which combines the stationary behavior f, (cf.
(1.8)) for cluster sizes x of order one, and the self-similar behavior (1.11) for large
cluster sizes, provides a rather complete description of the long time behavior of
the solutions to (1.1), (1.2) in the case y + 21 < 1. However, the same scenario
cannot yield a description of the long time asymptotics of the solutions to (1.1),
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(1.2) if y + 21 > 1, because, as explained above, in this case a solution of (1.8)
does not exist.

Notice that the existence/non-existence of solutions to (1.8) is related to the
existence of stationary solutions of (1.8) yielding a constant flux of particles with

the form of a power law, i.e. f(x) = cx_yTH. These solutions exist for y +2A < 1
and they do not exist for y + 214 > 1. In the framework of the wave turbulence it
would be stated that the kernels K with y + 2A < 1 satisfy the locality property,
while the kernels K with y + 24 > 1 do not have the locality property, see [22].

In this paper we are interested in the study of the long-time behavior of the
solutions to (1.1), (1.2) in the case y 4+ 2A > 1 (and the non-gelling regime y < 1
and y + A < 1) that is described using formal asymptotics arguments. The kernel
we work with is homogeneous, hence it can be expressed as

K(X,Y)Z(X-f-y)yF(L), F(@s)=F( —s) fors €(0,1).
X+y
(1.14)

Notice that (1.5) implies thatc; < F(s) < ¢, for some ¢y, ¢ > 0. We will assume
in what follows a condition that is more restrictive than (1.5), namely

lim, [s"F ()] =1. (1.15)

In order to prove that in the case y + 24 > 1 there are no solutions of (1.8), the
main idea used in [10] is based on the fact that, for this range of exponents, the
transfer of clusters of size x of order one towards very large cluster sizes is so fast
that the concentration of clusters with size of order one would become zero.

In the case of time dependent solutions having initially finite mass, this increases
linearly due to the fact that

0y </ooxf(t,x)dx> = /Ooxn(x)dx.
0 0

For large times, due to the increase of the average cluster size, we might expect
that, if y + 21 > 1, there should be a fast transport of the newly injected clusters
of order one towards much larger cluster sizes. This almost instantaneous transport
results in small concentrations of clusters of order one for large times.

We now remark that the part of the coagulation operator which describes the
coagulation between particles of different sizes can be approximated by means of
a transport operator in the space of cluster sizes. These arguments, that will be
described in detail using formal asymptotics in Sect.2, show that the solutions of
(1.1), (1.2) for large cluster sizes can be approximated by means of the following
equation if y + 21 > 1:

x (x}/ )Lf(t’;[)) [f] (t, x), f > 1 (1.16)
=K ,x), forx . .

orf(t,x)+

. A (xV £ (1,0))
We emphasize that the non-local transport term T o7 fodz

of the presence of the source n (x) in (1.1). The fact that the contributions of the

isa consequence
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coagulation operator K [ ] which are due to the aggregation of particles with very
different sizes can be approximated by a differential operator has been extensively
used in the literature of coagulation equations (cf. [12]). The resulting first order
terms are often referred to represent heterogeneous condensation (cf. [12]). On
the other side, the term K[ f] in (1.16) describes the aggregation of clusters of
comparable sizes.

The solutions of (1.16) are expected to describe the asymptotic behavior of the
solution of Eq. (1.1) both when y +2A > 1 and when y + 2 = 1, even if in these
two cases we have two slightly different scenarios. Namely, when y + 2A > 1,
we will have that if x is of order 1, then f(¢,x) — 0 as ¢t — oo, while when
y + 21 = 1 we will have that if x is of order 1, then f (¢, x) — fs(x) ast — oo,
where f; is a solution of

KLf1(x) +n(x) —x 4 f(x) =0 (1.17)

(compare with (1.8)). Due to the presence of the term x ~* f(x), Eq. (1.17) might
have solutions when y 4 21 = 1.

The scaling properties of (1.16) suggest that this equation is compatible with
the existence of self-similar solutions for Eq. (1.16) with the form

1
Js (t,x)=Ty<D< xz ) (1.18)

tT=v tT=v

Here the self-similar profile @ satisfies the following equation, obtained by substi-
tuting equality (1.18) in Eq. (1.16) and using the self-similar change of variables

£=—",
t1=7
— Lo @) - ZE%P(E) + T
x & (70 ) =K[®](§), &>0. (1.19)

The main result of this paper is to determine the range of exponents y and A
satisfying ¥ + 24 > 1 and the non-gelation conditions (1.7) for which self-similar
solutions of (1.16) with the form (1.18) exist (see Fig. 1 for a classification of these
exponents). Specifically, we will prove the following: suppose that y +2A > 1 and
that (1.7) holds. Then

e Ify > —1, there exists at least one self-similar solution of (1.16) with the form
(1.18).

e If y < —1andy + 21 > 1, no solutions of (1.16) with the form (1.18) exist
(See Fig. 1).

e If y < —1landy + 24 = 1, we prove that there are no self-similar solutions f
of the form (1.18) such that [ x*® (x)dx < oco.

The meaning of the condition f 01 x~*®(x)dx < oois that the number of clusters
removed by the coagulation process in any bounded time interval is finite. We
therefore do not exclude the existence of a self-similar solution of Eq. (1.16) with

Jy x 7@ (x)dx = o0,
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A remarkable property of the self-similar solutions of (1.16), that we con-
structed in this paper, is that they vanish identically for 0 < & < p(M, ;) =

1
1—y \T=v=7
( 2,5 ) , where

Myi= [ ertes
(0,00)

The fact solutions @ of (1.19) vanish in an interval (0, p(M, +;)) means that,
for large times ¢, the injected particles are transferred almost instantaneously to

clusters with sizes x > p(M,, 4, )t =7 . Moreover, the fraction of clusters with sizes

x < pM, H)t% becomes negligible for very long times. The existence of this
“minimal” cluster size for large times is a remarkable feature that, to our knowledge,
has not been observed in the literature on self-similar solutions for the coagulation
equation (see for instance [7,8,11,17,20]). In particular, it is worth to notice that
this behavior of the self-similar solutions is very different from the one exhibited
by the self-similar solutions obtained in the case y 4+ 2A < 11in [9].

The results that we obtain in this paper in the critical case y 4+ 21 = 1 are
more fragmentary than those obtained for y + 2A > 1. In the case y + 2A = 1,
we only prove the existence of a solution ® of (1.19) for y > —1 with & = 0
on (0, p(M,4,)), but we do not prove that any solution vanishes in the interval
0, p(My4)).

On the other hand, we will prove in this paper that the function ® which de-
scribes the self-similar profile in (1.18) decreases exponentially as & — oo in the
same manner as the self-similar solutions constructed in [9] and as it usually hap-
pens for the self-similar solutions of coagulation equations in problems without
injection, see [7,11].

Asindicated above,if y < —1land y+2A > 1,there are no self-similar solutions
of (1.16) with the form (1.18) and, if y < —1 and y + 24 = 1, there are no self-
similar solutions of (1.16) with the form (1.18) satisfying fol x P (x)dx < oo. It
is natural to ask what is the long time asymptotics of the solutions of (1.1), (1.2) in
this case. This question will be the subject of study of a future work.

In both cases, the coagulation term K [ f] in (1.16) which describes the aggre-
gation of particles with comparable sizes is negligible for large times, and the long
time behavior of the distribution of clusters is determined by the coagulation of
particles of size x of order one with large particles. The main difference between
the cases y + A > 0 and y + A < 0O arises from the fact that in the second case
the transfer of clusters (not monomers) from the region where x is of order one to
X > 1, heterogeneous condensation, is relevant.

There are several results in the physical literature which are related, and are
consistent with the ones in this paper; see for instance [2, 14—16]. In [2] a coagulation
model with kernels satisfying (1.5) with parameters y, A such that y 4+ 21 > 1 and
including also a source term and a removal of particles term has been studied. In that
problem, the cluster concentrations as t — oo are determined by the coalescence of
particles of very different sizes. It is then possible to approximate the coagulation-
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Existence of self-similar profiles
Non-existence of self-similar profiles

Fig. 1. Coefficients for existence and non-existence of self-similar profiles in the case y +
26 > 1

removal model for large clusters by means of the equation
x/2 |
70 = =a, (g 0) + [ rana
1

K
) / Y F (1 y)dy,

where K is the maximum particle size in the system. The numerical simulations in
[2] show that the concentration of cluster sizes of order one approach to a stationary
solution that converges to zero if K is sent to infinity.

In [14] a coagulation model with injection and with kernels satisfying (1.5) with
y = 0and A € (1/2, 1] has been considered. Numerical simulations and formal
computations in [14] suggest that the cluster concentration for clusters of order one
tends to zero as t — oo. In addition, it is suggested that the concentration for large
clusters are described by a self-similar solution.

In [15,16] coagulation equations with injection are considered with kernels
satisfying (1.5) with —A = y < —1. It is seen there that for y + 2A > 1, the
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solutions of the corresponding coagulation equation behave in a non self-similar
manner and decay logarithmically. This is in agreement with the non-existence of
self-similar solutions that we obtained in this paper for y < —1.

1.2. Notation and plan of the paper

We use the notation R, := (0, co) and R, := [0, 00). Givenaninterval I C R4
we denote with C.(I) the Banach space of the functions on / that are continuous
and compactly supported. We endow the space C.(R,) with the supremum norm
denoted with || - ||. For a function ¢, if ¢ (x) = 0, for all x in an interval I, we
will denote it by ¢ (/) = 0. We keep the same notation to mean that the support
of a measure is outside the interval /. We denote with M_ (/) the space of the
non-negative Radon measures on /. Given a measure u € M (1) we denote with
lnllTy the total variation norm of w. For a compact interval / C R, and two
bounded measures u, v, we denote the Wasserstein metric by Wy, namely

Wi, v) = sup /(P(X)(M—V)(dx), (1.20)
llollLp=<1J1

where the supremum is taken over the Lipschitz functions and where || f||Lip =

I £ lloo + Lf Iuip, with [ f1ip = sup,. ye =5,
x#y

To keep the notation lighter, we denote with C and ¢ constants that might change
from line to line in the computations. In addition, we use the notation f < g, for
two functions f, g, to mean that there exists a constant C > 0 such that f < Cg.

Moreover, given a measure i, we denote with M, (1) the o« moment of w, i.e.

Mgy (1) :=/ x¥p(dx).
R,

To simplify the notation, in some cases, we write M, instead My (w) if the choice

of the measure p is clear in the argument.
S )

We use the notation f ~ g as x — x¢ to indicate that lim,_, y, 0 = 1, while
we use the notation f & g to say that there exists a constant M > 0 such that
1
M~ g

As previously mentioned, we use the notation x >> 1 for large cluster sizes
x. Additionally, for cluster sizes x, y, we denote x >>> y or y < x to mean that
x is much larger than y. For two terms, A and B, we use the notation A >~ B to
mean informally that A can be approximated in terms of B in the region under
consideration in the respective formula.

The rest of this paper is organized as follows: in Sect.2 we present a heuristic
motivation to study the existence of the self-similar solutions considered in this
paper. In Sect.3 we present the main results of the paper regarding the existence
and non-existence of a self-similar profile and its properties. In Sect.4 we explain
the main ideas behind the proofs of existence and non-existence, skipping the
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technical difficulties of the proofs. Section 5 deals with the proof of the existence
of a self-similar solution for Eq. (1.19) when y > —1. We also prove in this section
that the solution decays exponentially for large values. Section 6 deals with the
non-existence of self-similar solutions for Eq. (1.19) when y < —1.

2. Asymptotic description of the long time behavior
2.1. The case y + 21 > 1

In this section we describe the long time asymptotics of the solutions of (1.1),
(1.2) if y + 2A > 1 using formal asymptotic arguments.

As indicated in the Introduction, we expect f (¢, x) to converge to zero as t —
oo for x of order one. Therefore, the contribution due to the term
%f(f Kx—y,y) f@ x—y)f(t,y)dy can be expected to be negligible in this
region since this term is quadratic in f and we can expect the linear term fooo K (x,y)
f (¢, y)dyf (¢, x) to give a larger contribution. We will check that these assump-
tions are self-consistent, in the sense that they will predict an asymptotic behavior
for f for which the assumptions made hold.

We examine the asymptotic behavior of the linear term fooo K (x,y)
f (&, y)dyf (¢, x) when x is of order one. Due to the effect of the coagulation,
we expect the distribution f (¢, y) to be concentrated for long times in the larger
cluster sizes y as t — oo. Using the assumptions (1.14) and (1.15), we obtain the
following asymptotic behavior of K (x, y) for x < y:

K (x,y) >~y Px 2.1

We then expect to have the following asymptotics as t — oo, due to the
concentration of f in the large cluster sizes

o0 o0
/ K (x,y) f (@ y)dy Nx”/ Y, y)dy as t — oo
0 0

for x of order one. Then, considering the dominant terms in (1.1), (1.2) for x of
order one, we obtain the following equation:

0 f (1.3) = —x " f (1, ) fo V(L ) dy £ (). (2.2)

Asexplained in the introduction, if y +24 > 1, since steady states describing the
cluster concentrations with x of order one do not exist, we expect to have f (¢, x) —
0as? — oo. This suggest that we should have M, = [~ ¥’ ™ f (1, y) dy — o0
as t — o0. Suppose that o, My, K M,y ast — oo (something that would
happen if M, ;, behaves like a power law, as we will see to be the case). Then (2.2)
implies the following asymptotic behavior for f (¢, x):

)
f, x)~ a/ACY as t — o0 (2.3)

JoSyr A f (e, y)dy
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for x of order one. We notice that the higher order contributions to (2.3) due to

the ?ontributions of the term % f(f Kx—y,y)f@ x—y)f(ty)dyareof order

(My12)
Equation (2.3) yields an approximate formula for the concentration of clusters

with x of order one. We now approximate the part of the coagulation operator
which is due to the aggregation of particles with size one with very large particles.
To this end we introduce a characteristic length L = L (¢) > 1 such that we can
approximate f (z, y) by means of (2.3) for y < L. We attempt to approximate the
evolution of the distribution f (¢, x) for x > L. Then, the coagulation operator in
(1.2) can be approximated, using the symmetry properties of the first term on the
right of (1.2), as follows:

> or smaller. Therefore, these contributions will be neglected in what follows.

K[f](z,x)=%/OXK(x—y,y)f(t,x—y)f(t,y)dy
—/OOOK(x,y)f(t,X)f(t,y)dy

= UOLK(x—y7y)f(t,x—y)f(t,y)dy
—/OLK(x,wf(t,x)f(r,y)dy}

1 [x—L
3 Kewres-yrene

—/L K(x,wf(r,x)f(r,y)dy}

We can rewrite this formula as

L
KLf1@ x) = [/0 [K(x—y,y)f(t,x—y)—K(x,y)f(t,X)]f(t,y)dy}

+K [fX[L,OO)] (ta x) ’ (24)

where x[1.,o0) denotes the characteristic function of the interval [L, o) . We now
approximate K[ f] (¢, x) for large values of x and t — oo and more precisely
for x > L. To this end we use (2.3) and we assume also that K and f are suffi-
ciently regular for large values of x. Then, using the fact that y <« x we obtain the
approximation

d
K@=y ) ft.x=y) =K.y ftx)>-y—[K@&y) fEx]
(2.5)
Moreover, (2.1) yields an approximation for K (x, y) if x <« y. Exchanging

the roles of x and y we obtain K (x, y) ~ x? T4y~ as ’)—‘ — oo and plugging this
formula into (2.5) we obtain

d
K@=y, 0 ft,x—y) =K@y fEx) = —y”a [x” T f (@t x0)].
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Using this approximation in (2.4) we then obtain
L d
KIf1(t,x) = [ /0 YRF ) dy} [a [ f @, x)]} K [fx1L.00)] (¢, )

forx > landt — oco. We cannow use (2.3) to derive a formula for fOL yI=A (@t y)
dy. We then obtain the approximation

~ JZynndy  a
K[f1(,x) ~ _.[000 YT oy dy Bx [x" T f @, 0] + K[ fxiz.o0] @ 1)

(2.6)

Notice that we use that ]OL yn(y)dy =~ fooo yn (y) dy since by assumption
n (y) decreases sufficiently fast for large values of y.

We will denote as f,,; the distribution of particles in the region where x > 1.
More precisely we write fou; = fX[L,00)- Combining (1.1), (1.2) with (2.6) we
obtain the following evolution equation for f,,;:

O fou 1.3+ yfgjj’f(y zt); o L o 0] =K o] €0,

Q2.7)

Notice that we use the approximation [;° y”™ f (r, y)dy =~ [° "™ fous
(t, y) dy that might be expected because f (t,y) — Ofory < L ast — oo (cf.
(2.3)).

In the rest of the paper we will study the properties of the self-similar solutions
associated to Eq. (2.7). It is worth to remark that the transport term on the left of
(2.7) is the way in which the injection of particles with size x of order one affects
the outer distribution of clusters f,,;. Indeed, multiplying (2.7) by x and integrating
we obtain

o Jo~ yn (y)dy R Y
at (/; *ou (t’x)dx)Jrfooo Y four (t,y)dy/o F g T o (0,00

- /0 K [ four] (1, %) dx. 2.8)

The mass conservation property associated to the coagulation kernel yields

/ K [ four] (8, ) dx = 0.
0

On the other hand, integrating by parts in the second term on the left of (2.8) we
obtain [; x% [X7F* four (1, x)] dx = — [§¥ XV fou; (2, x) dx. Combining these

results we obtain
o0 o0
a ( /0 *Fous (t,x)dx> - /0 x17 (x) dx. 2.9)
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The identity (2.9) states that the total mass of the clusters in the outer region is
equal to the injection rate. This result, that holds for long times, could be expected
because in the regime described in this section, the injected particles are transferred
instantaneously to large cluster sizes. This is also consistent with f(z, x) — 0 as
t — oo when x ~ 1.

2.2. The case y +21 =1

In the case y + 2A = 1, the approximation of the concentrations of clus-
ters f (¢, -) in the region where x is of order one must be obtained in a different
manner. The reason is that in this case we cannot expect the moment M, ; =
fooo x¥** f(t, x)dx to converge to infinity as f — oo. Indeed, suppose that most of
the mass of the monomers is distributed in a characteristic length L (¢) that increases
ast — oo. Then, if we denote as My and M| the moments of f of order zero and
one, respectively, (i.e. fooo f (¢, x)dx and fooo xf (¢, x) dx, respectively), we have
that My = MoL(t) and My, = MoL(t)” ™.

Assuming that foooxn (x)dx = 1 and hence that M| >~ t as t — oo, we
deduce that MyL(t) = t. The rescaling properties of (1.1), (1.2) suggest that @ o~
(Mo)? L(1)" . Therefore, plugging the identity My = ﬁt) in this formula we obtain

2
L(t) =t . Hence

2
My = MyL(t)? T = tL(t) P = 0= — (2.10)

It then follows that the self-similar rescaling ansatz implies that M, remains
of order one for large times. A consequence of this is that we cannot approximate
(1.1), (1.2) for clusters of order one by means of Eq. (2.2). Instead of this we will
use a different approximation by splitting f in an outer part which describes the
cluster distribution for x of order L and an inner part that describes the cluster
distribution for x of order one. More precisely, we write

@ x) = finner (6, X) + fouter (¢, %), (2.11)

where fourer = fX[L.00)» While finner = f X (0,11, for a constant L > 0.
Using (1.1), (1.2) we would then obtain the following evolution equation for

Sinner:
O finner (1, x) = K[ finner] (¢, X) = finner (¢, X)/O K (x,y) fouter (t,y)dy

+n (x). (2.12)

Here we have used the decomposition (2.11) in the loss term of the coagulation
operator K [ f]. We use also the fact that in order to compute the gain term for x of
order one we need to use only finner-

By assumption, the main contribution of f;,,zer (¢, ¥) is due to clusters with size
L > 1. On the other hand, for x of order one, we have the approximation

K (x,y) fouter (t,y) = yy+kx_kfouter (,y)
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and (2.12) becomes

O finner (1, x) = K[ finner] (¢, X) = finner (¢, x)x_A/O yy—Hfouter (t,y)dy
+n (x). (2.13)

The scaling argument above, (2.10), suggests that [ ¥ ™ fourer (1, y) dy ap-
proaches to a positive constant as t — 00 if f,,s., behaves in a self-similar manner
and y + 21 = 1. We will write

00
My4). = / yV_HLfouter (,y)dy. (2.14)
0

On the other hand, we will assume that the function f;;,¢,, which is described
by means of (2.13), approaches to a stationary solution for large times. We then
obtain the following equation which would be expected to describe the behavior of
the solutions of (2.13) for long times

K [finner] (x) - My-&-)nfinner ()C) x_)h +1n ()C) =0. (215)

We can now derive an equation describing the evolution of f,,.,. To this end
we argue as in the case of y + 21 > 1 in order to approximate the effect in f,, e,
due to the collisions of clusters with size L with clusters with size of order one.
Using approximations analogous to the ones used for the derivation of (2.7) (cf.
(2.4), (2.5)) we obtain the following approximation for K[ f] (¢, x):

o0 a
K[/l x) ~— |:/0 yli}hfinner (,y) dy] [a_x [XVJF)Lfouter (t, x)]]
+K [ Souter] (2, X) (2.16)

for x of order L.
On the other hand, multiplying (2.15) by x and integrating in (0, co) we obtain,
since finner is zero for x > L, that

o0 | o0
My ). ; Y finner (y)dy=/0 yn (y)dy.

Using this formula to eliminate [;° y'™ fiuner () dy in (2.16) we obtain

JoZ yn (y)dy [i

KL x) =~ = Moo o
¥

[xy+kfouter (@, x)]:| + K[ fourer] (£, X) .
Therefore, we obtain that f,,;., satisfies Eq. (2.7).

The whole asymptotic behavior derived here relies on the existence of solutions
of Eq. (2.15). In this equation, the value of M, is chosen as one associated
to a self-similar solution of (2.7). Equation (2.15) can then be interpreted as a
stationary solution for a coagulation equation with source n and a removal term
—M, 15, finner (X) x~*. The results in [10] imply that no solutions of (2.15) exist if
M, = 0and y + 21 = 1, but when M, > 0 the existence/non-existence of
stationary solutions for Eq. (2.15) is still an open problem.
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3. Setting and main results

The main results of this paper concern the existence and the non-existence of
solutions to the following equation:

3+ 2 ;
— L P () - 5EQ (O) + T emdy

x & (§77 @ (6)) = K[P](£), & > 0. 3.1

‘We now write precisely what we mean by a solution of Eq. (3.1) and then we state the
main theorems on the existence of a self-similar profile under certain assumptions
on the parameters y and A (Theorem 5.1), on its properties (Theorem 6.1) and on
the non-existence of the self-similar solutions under different assumptions on the
parameters y and A (Theorem 3.5).

Definition 3.1. Let K be a homogeneous symmetric coagulation kernel satisfying
(1.5), (1.6), with homogeneity y < 1 and withy +A < 1 and y + 21 > 1. A self-
similar profile of Eq. (2.7) with respect to the kernel K, is a measure ® € M (R,)
such that

0</ X’ (dx) <ooand/ X' P (dx) < oo, (3.2)
Ry ©,1)

and such that it satisfies the equation

, 2 xy—&-k
J o=~ g | 200

_ 14y
1—y Jgr,

1
=5 / /R K(x,y) [px +y) — ¢(x) — ()] (dx)D(dy) (3.3)

@(x)P(dx)

for every test function ¢ € C Cl (Ry).

Remark 3.2. For every test function ¢ € C Cl (R,) (hence such that ¢ = 0 near zero)
all the integrals in Eq. (3.3) are finite. The integrals in the left-hand side of Eq. (3.3)
are bounded due to the fact that ¢ is compactly supported and that ® is a Radon
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measure. We analyse now the right hand side. Since y + 24 > 0
/ /R K@, y)lpx +y) — @) —e(y)| dx)P(dy)
< e / / XY p(x + ) — @(x) — ()] @ (dx)D(dy)
Ry J(0,y]
< c/ /@ )~ )]+ ) S 0(dy)
* Y
sc||<p/||oo/ / xRy (dx) @ (dy)
R, J(0,1)
+c / / XY e(x 4+ ) — ()] @(dx) D (dy)
* [l,y]
te /R Vo (dy) /R o ()| (dx).

Using (3.2), the fact that —A < y + X, as well as the fact that ¢ is compactly
supported the desired conclusion follows.

Theorem 3.3. (Existence of the self-similar profiles) Let K be a homogeneous
symmetric coagulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A
such that (1.7) holds and such that

—l<y, y+22=>1

Then there exists a self-similar profile ® as in Definition 3.1. Moreover, ® is such
that ®((0, p(My 1)) = 0 for

_
o 1 —y 1-y—x
p(My4y) = (W) . (3.4)

Additionally, ® it is such that

/ el @ (dx) < 00

s

for some L > 0 and it is absolutely continuous with respect to the Lebesgue
measure. Then ®(dx) = ¢ (x)dx and the density ¢ is such that

lim sup ¢ (x)eM* < oo

xeR,

for a positive constant M.

Remark 3.4. In this paper we do not prove the uniqueness of the self-similar profiles.
Therefore, it makes sense to understand if the proven properties for the self-similar
profile constructed in Theorem 5.1 hold for each self-similar profile as in Definition
3.1
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When y +2A > 1 we prove that each self-similar profile as in Definition 3.1 is
zero in the set (0, p (M, 1,)), where p(M,, ;) is given by (3.4), see Theorem 6.1
for more details. In contrast, when y + 24 = 1, we only prove that the self-similar
profile constructed in the proof of Theorem 3.3 is such that ®((0, p(M, 1)) = 0.
However, we do not know if this property holds for every self-similar profile as in
Definition 3.1.

Theorem 3.5. (Non-existence of the self-similar profiles) Let K be a homogeneous
symmetric coagulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A
such that (1.7) holds.

1.If y < =1,y 42X > 1, then a self-similar profile ® as in Definition 3.1 does
not exist.

2.Ify < =1,y 4+ 21 =1, then a self-similar profile ® as in Definition 3.1 with
the additional property

/ x*d(dx) < 00 (3.5)
©,1]

does not exist.

Remark 3.6. Notice that if y 4+ 21 > 1 we prove that self-similar solutions as in
Definition 3.1 do not exist when y < —1. Instead, when y +2A = land y < —1,
we do not exclude the existence of a self-similar solution ® as in Definition 3.1
with

/ x*®(dx) = 0.
.1]

4. Main ideas of the proofs

In this section we explain the main ideas for the proofs of existence/non-
existence of self-similar solutions. Both inthe case y +2A > land y +2A = 1,to
prove that a self-similar solution exists, we find an invariant region for the evolution
equation corresponding to (3.1), namely the following equation:

3 2 9 (VT o,
P, &) — :—ZCD(t, §) - %B@(t, &)+ f; (i}"")‘fbit, Z)) = K[®](, &).

A.1)

By Tychonoff fixed point theorem the existence of an invariant region implies that
there exists a solution of Eq. (3.1).
We prove that the set
oo l o
/ xHx)dx =1, — < / X’ H(x)dx < Cy,
p={H: 7° €2 Jo
H((0, p(C1))) =0, / XTVTFPH(x)dx < Gy
0



103 Page 18 of 61 Arch. Rational Mech. Anal. (2023) 247:103

is invariant when y + 2A > 1 and y > —1 for suitable constants C1, C» > 0 and
p(C1) given by
1

o= (22)7 42
o( OF(W) . 4.2)

To prove that the set P is invariant we proceed as follows:

1. We prove that [~ x®o(x)dx = 1implies [;° x® (7, x)dx = 1, forevery z > 0.
This is done multiplying by x Eq. (4.1), integrating from zero to infinity and
then studying the ODE for the first order moment obtained in this manner.

2. As a second step we prove that there exists an upper bound for M, 1. To this
end we multiply both sides of Eq. (3.1) by x¥** and we integrate over x in
(0, o0) to obtain an ODE for the y 4+ A moment. Using Gronwall’s lemma, the
fact that y 4+ 21 > 1 and that y > —1, the desired conclusion follows.

3. Asathird step we use the fact that M, < C; to prove that ®(t, (0, p(C1)) =
0. Indeed, the evolution described by Eq. (4.1) is driven by two mechanisms:
coagulation, which increases the average size of the particles in the system, and
the growth term,

s}/-i-)» B 2
fOOOxV“@(t,x)dx 1—y

which is positive for every & < p(Cy). Hence, if we start from an initial data
@ such that ®¢((0, p(Cy))) = 0, then we will have that ®(z, (0, p(C1))) = 0,
for every ¢t > 0.
4. Using the fact that y +A < 1,y > —1, ®(¢, (0, p(C1))) = 0, as well as the
fact that foooxy"”\cb(t, dx) < Cy, we prove that fooo X2V AP (¢, x)dx < C,.
5. Finally, from the upper bound for M>_,, _; , we derive a lower bound for M,, ;.
Indeed, Cauchy-Schwarz inequality implies that

2
1=<f x<1>(z,x)dx) 5/ xV“cp(t,x)dx/ xR (s, x)dx. (4.3)
R, R, R,

1
Hence G = My, ;.

In order to prove non-existence we proceed by contradiction. Due to the con-
tribution of the coagulation operator in Eq. (1.16), we expect the zeroth moment of
f to decay in time. However, assuming the self-similar change of variable (1.18),
we have that

£,

/ f(t,x)dxzt’%/ ®(x)dx.
0 0

If y < —1, then fooo f(t, x)dx is constant or increasing in time and this gives
a contradiction. Hence we cannot expect self-similar solutions to exist. To make
the argument rigorous we will have to prove that 0 < fooo ®(dx) < o0o. When
¥y + 24 > 1 we do this by proving that for each self-similar profile there exists a
8 > 0 such that ®((0, §)) = 0 and that ® tends to zero sufficiently fast as x — co.
Instead, when y 4 21 = 1, the methods used in this paper do not allow to prove
that @ is equal to zero near the origin, hence we use (3.5) as well as (3.2) to prove
that 0 < [;° ®(dx) < oo.
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5. Existence of a self-similar profile

We aim to prove the existence of a solution of Eq. (4.1). Namely, we will prove
the following theorem, which is just a reformulation of Theorem 3.3:

Theorem 5.1. Let K be a homogeneous symmetric coagulation kernel, of homo-
geneity y, satisfying (1.5), (1.6), with y, A such that (1.7) holds and such that

—l<y, y+22=1

Then there exists a self-similar profile ® as in Definition 3.1. Moreover, ® is such
that ®((0, p(My 1)) = 0 with p(M, +,) given by (3.4).

To this end we prove the existence of a (time-dependent) solution for a suitably
truncated and regularized version of Eq. (4.1):

34y 26 9 (7101, 8))
P (1, ) — ——0(t, &) — ——0:D(1, 5.1
e L AL sy S
= Kg[®](, §).
The operator K is the truncated operator of parameter R > 0 defined as
1 X
Kel®1, 1) =3 [ Kn (=30 @ =3 @ 0,3 dy
oo
- [ Kenownowyy, 52)

where the kernel Kg is a truncated kernel, i.e. it is a continuously differentiable,
bounded and symmetric function K : R2 — R, such that for every (x, y) € R2
we have that Kg(x, y) < K(x, y) and

{KR(x,y)zo, ifx > Rory > R; (53)

_ . 2
|Kr(x,y) — K(x, )| <e R if (x,y) € [5%. B]".

Notice that the kernel K can be obtained starting from the kernel K by means of
standard truncations and mollifying arguments.

Using Tychonoff fixed point theorem we prove the existence of a stationary
solution @ for Eq. (5.1) and we will prove that there exists the limit ® of {®g}r
as R tends to infinity. To conclude we will prove that the measure & satisfies
Eq. (1.19).

5.1. Existence of a time dependent solution for the truncated equation

Since in this section we work only with the truncated equation, we omit the
label R in ® . We will reintroduce the label R in Sect.5.3. We start this section by
introducing a definition of solutions for Eq. (5.1).
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Definition 5.2. Let Kz be the truncated kernel defined as in (5.3) as a function
of the homogeneous symmetric coagulation kernel K satisfying (1.5), (1.6), with
homogeneity y < 1 and with y + A < 1 and y + 21 > 1. A function ® €
clqo, 11; My p(Ry)) is a solution of Eq. (5.1) if

0 < inf / x? T ®(r,dx) and sup / XY (t, dx) < oo
te[0,T1 JR, te€[0,T] J R,

and if ® satisfies

. I1+y 2 ,
f o) b, dx) — ¥ / oD do) + —— [ @' ()xd(, dr)
R, -y Jr, -y

*

5.4

! / y+i
_ O(r,d
Jp, xr e, dx) /R vy

1
ZE/ / Kr(x, y) [p(x +y) — @(x) — o] P(r, dx) @ (2, dy),
R, /R,

for every test function ¢ € Cc1 Ry).

Given the positive numbers ki, k2, p*, we define the subset S(ky, k2, p*) of
My (Ry) as

H((0, p*)) = 07/ xH(dx) =1,
Sk, ko, p*) i= V H € M4 (R,) : R,
b < f S HH D) <k

(5.5)

Theorem 5.3. Assume K g to be a truncated kernel defined as in (5.3) as a function
of a homogeneous symmetric kernel K satisfying (1.5), (1.6), with parameters
y,A € R such that (1.7) holds and y +2) > 1 and y > —1. Then for all

ki,ky > 0 and sufficiently large Ry > 0 such that &g € S <2k1, ]%, p(k2)> N
{H e My(Ry): H((4R, o0)) =0} for R > Rq and for p(ky) given by (4.2),
there exists a unique solution ® € cl0, T1; M (Ry)) of Eq. (5.1) in the sense
of Definition 5.2, for T > 0 sufficiently small. For every t € [0, T], we have that
@(1,-) € S(ki, k2, p(ka)) N {H € M4 (Ry) : H((4R, 00)) = 0}.

LemmaS54. Let T > Oandlet R > 0. Assume y < 1 and y + X < 1. Assume
a € C([0, T)) satisfying

0 <k <a(t) <ky<oo, forall t €[0,T], (5.6

for some positive constants k1 and ky. Consider the ODE

dx (1)
dt

=Vx(@),a()), x(0)=x >0, 5.7
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x)/+A

with V (x, &) 1= = — — %x. If xo = p(ky) with p(k2) given by (4.2), then (5.7)
has a unique solution X (t, xo, ) > p (k). Let X (t, xo0,1, 1) and X (t, x0,2, 2) be
the solutions of Eq. (5.7) with respect to the functions a1 and oy satisfying (5.6)
and x¢.1, x0,2 € [p(k2),4R]. Then

|X(t,x0,1,001) — X(t, x02,22)| < Lilxo,1 —x02| + T Lallar — c2lljo, 77,
(5.8)

foreveryt € [0, T], where Ly = L1(T, y, A, k1,k2, R) >0, and Ly = L,
(T,y, X, ki, ko, R) > 0 and where we denote by | - |l|0,7] the norm || fllj0,1] =
sup;epo.7 1./ (D1, for f € C([0, TD.

Proof. Since V (x, o) > 0, forevery x < p(k>), we deduce that the set {x > p(k2)}
is an invariant region of (5.7). This also implies that a unique solution exists.
Equation (5.7) is a Bernoulli equation that can be reduced to the linear ODE

dy 1—(@+r 2(1—(y+21) N C 2N
dt al(t) -y

via the change of variable y = x!~**7)_ We deduce that

a(s)

_ _ _20=(y+3) T(l—y —A) _20=G+0)
Y(t.xg " @) = xy e T l+/ Aoy = d) 258y
0

Since ay, oy satisfy (5.6) and since xg.1, x02 € [p(k2), 4R], the above formula
implies that

Y50 o)y (e, x150, az)‘ - ‘xéj(”” 5o
+C(T, v, A k) llar — azlljo, 13-

Since the set {x > p(kp)} is invariant for (5.7), the above inequality, together
with the definition of y as a function of x, implies (5.8). O

We will solve Eq. (5.1) using Lagrangian coordinates. To this end we introduce
the notation

X (X, 3. 1) = plalx, y, 1) — @(x) — @(y),
for ¢ € C.(Ry), where £, is defined for x > 0,y > Oandt > 0 as
X(t,eoz(x,y’t)’“)=X(f,x705)+x(t,y,a)- (59)

The function ¢, is well defined because for every fixed time ¢+ > 0 the function
x — X(t, x, @) is increasing.
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Lemma 5.5. Let K be a truncated kernel defined as in (5.3) as a function of a
homogeneous symmetric kernel K satisfying (1.5), (1.6), with y, A € R satisfying
(1.7). Let k1, ka, R be three positive constants. Assume that the initial condition @
is such that 2k, < fR* XVt do(dx) < % and that ®¢((0, p(k2)) U (4R, 00)) =0

for p(ky) given by (4.2).
For a sufficiently small time T > 0, depending on R, there exists a function
F € C([0, T], M+ (Ry)), with F(0, -) = @, that satisfies

/R G F (1, dx) = /ﬂ; (x)Po(dx) (5.10)

1 Ly
w5 [ [ KeGr . X6 e gy F e, an F s dyas,
0 JRLJR,
for every ¢ € C.(Ry), with
H'Jt 4A
a(t) = e™" | (Xt x0T F@t.dx), Vie[0.T].  (5.11)
Ry

The function F is such that ky < «(t) < kp and such that
F(t,(0, p(k2)) U(4R,00)) =0, Vrel0,T] (5.12)
Proof. We define the set
X :={H € My(R,) : H((0, p(k2)) U (4R, 00)) = 0}

and the set

F(t,) € X, ki <a(t) <k, Vt €[0,T],
X1 =13 (F, , T, R, LT :
T (F,a) € C([0, TT; M4 (Ry)) x C([0, TT) sup / F(t,dx)§1+/ ®o(dy)
L, T]J Ry Ry

tel0.

We endow the set M (R,) with the Wasserstein metric Wy. The reason for this
choice will become clear in the proof of the contractivity of the evolution operator
corresponding to (5.10), (5.11). We endow the set C ([0, T], M4 (R4)) with the
metric induced by the distance

dT(M’ U) = Sup Wl (/-’L(ts ')a V(t, ))
te[0,T]

Similarly, we endow C([0, T']) with the norm | f'[l[0,7] := sup;¢jo 77 |/ (D).
For every (F, «) € X, we define the operator 7 [F, a](t) : C.(R,) — R as
TIF, al(t) :=T[F, al(®) + L[ F, a](t) with

(TiHF a0, 9) = [ g Barae st o),

R,

alF, a](t, x) :=e%t /00 Kr(X(t,x,a), X(t,y,))F(t,dy),
0

4 t
<T2[F,a](t),¢>:%f0/ / e~ falFIodv g o o3 (s x @), X (s, v, &)

I+
X eﬁ‘vfﬂ(ﬁa(x, ys$)) - F(s, dx)F(s,dy)ds.
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Moreover, given (F, a) € X, we define the operator A[F, «] : [0, T] — R, as
Ly, T
A[F, a](t) :=eT7 (X, x,a))Y ™ F(t,dx), Vtel0,T].
Ry

We can now rewrite (5.10), (5.11) in afixed point form, namely as (F, o) = F[F, «]
where F[F, o] := (T[F, a], A[T[F, a], a]).

We prove now that F : X7 — X7. Since for every (F, «) € X7, the operator
T[F,a](t) is linear and continuous, we deduce that it can be identified with an
element of M ;(R,). Moreover, the operator ¢ — 7T [F, a](t) is a continuous
map from Ry to M4 ,(Ry), hence 7[F, a] € C([0, T], M4+ p(Ry)). Similarly,
for every (F, «) € Xr, we have that A[F, «] € C([0, T]).

Consider a test function ¢ such that ¢ (x) = 0 for every x € [p(k2), 00). Then,
since ®o((0, p(k2))) = 0, we deduce that

(Ti[F, al(t), ¢) = / o (x)e™ o alFel-0ds g ) = 0.
(k2),00)

Similarly, since £, (s, x, y) > x and since (F, o) € X7, we deduce that

(BIF, a1(0), o) < ﬂ/ / | et
[o(k2),00) J[p(k2),00)
X F(s,dx)F(s,dy)ds = 0.

Therefore, (T [F, a])(z, (0, p(kz))) = 0, for every t € [0, T].
Consider any test function ¢ such that ¢ (x) = 0in [0, 4R]. Since ®¢((4R, 00)) =
0, we have that

(Ti[F, al(t), ¢) < /( o ]wme—fo' alF.e)(s.0d5 g (dx) = 0,
4R

Moreover, using the notation S (s) := {(x, y) € Rﬁ X, x,0) <R, X(s,y,a) <
R}, S2(s) == {(x,y) € Ri  X(@s,x,a) > R, X(s,y,a) < R} and S3(s) :=
{(x,y) € Ri :X(s,x,a) > R, X(s,y,a) > R}, we have

(BLF, al(1), ¢)

t
_1/ // TV Kp(X (5, 2, @), X (s, y, 0)@(La(x, . ) F (s, dx) F (s, dy)ds
S1(s)
t
1/ // e%SKR(X(s,x,ot),X(s,y,ot))(p(ﬁa(x,y,s))F(s,dx)F(s,dy)ds
0 Sa(s)

! Y
1/ // E%SKR(X(&X:O‘)’X(S’ v, a)@le(x,y,s)F(s,dx) F (s, dy)ds.
S3(s)

For x, y such that X (s, x, ) > Ror X (s, y, ®) > R, we have that K (X (s, x, o),
X (s,y,a)) = 0. Thus, the second and the third terms above are equal to zero.
2
To see that the first term is equal to zero, notice that X (z, x, o) > xe 7',

We can thus select T sufficiently small so that X (¢, x, @) > ’5‘ This implies that
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%Ea(x,y,s) < X(s,€u(x,y,8),0) = X(s,x,a) + X(s,y,a) < 2R. Hence
Ly(x,y,s) < 4R. Since ¢(x) = 0 for every x < 4R, the desired conclusion
follows.

We now prove that ky < A[7[F, o], «](t) < ky. To this end notice that

'.A[T[F, al, a]@) — / XV P dg(dx)

*
5\/‘
Ry

+/ x?THTIF, a)(z, dx) — ®o(dx)].

1+
eﬁt(X(t, x, o))’ — XYM TF, a](t, dx)

Notice that

1+y
= (X (2, x, @) TR — YT

Lty
e (X, x, )V —x¥ T <e

+ H’_J/Tx},_,_)»
I—vy

=TC(T, R, k).

Finally, we have that the term

/ XV T TF, a)(r, dx) — ®o(dx)]

*

can be arbitrarily small by taking 7 small. This is due to the definition of the map
T[F, «] and the upper bound for F in the definition of the space X7.

We deduce that, for small time 7', we have that ‘A[F, al(t) — fR* xY TP (dx) ‘
< C(T), for every t € [0, T], where the constant C(7T) can be made arbitrarily
small.

We now check that the map F is a contraction. To this end, we use the fact that
le™1 — e 2| < |x; — x3|, for x1, x, > 0. Consider (F, ), (G, B) € Xr. Then,
for every Lipschitz function ¢ with ||¢||Lip < 1, we have that

‘ /R eO[TI[F, ] = TG, BII(z, dx)

t
< /R /0 lo(x) [alF, a](s, x) — alG, B1(s, x)]| dsPo(dx)

L]

- / Kr(X(s,x,p), X(s,y, B))G(s, dy)} dSCDo(dX)‘

%

w(X)[/R Kr(X (s, x,a), X(s,y, @) F(s,dy)

< hle] + Le],
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t
I [p] 5=/ /
R, J0O

— Kr(X(s,x,B), X(s,y, )IF(s,dy)

where

w(x)/R [KR(X(s, x, @), X (s, v, @)

dsPg(dx)

and

t
byl = / /
Ry JO

Then, the differentiability of the kernel K g, together with inequality (5.8), implies
that

</J(X)/]R Kr(X(s,x,B), X(s,y, B)) (F(s,dy) — G(s,dy)) ds®p(dx)| .

sup  Iife] = C(R)T[[Pollry (1 + [[Pollrv)lle — Blifo,71-

[lellLip<1
Similarly,

sup  Dblg] = C(R)T|[Pollrvdr (F, G).

[lellLip<1

Using again the differentiability of the kernel K, inequality (5.8) and the
definition of ¢,, we obtain that

sup
llellLip<i

< C(T, R + ||Dol|7v)*dr (F, G)
+ C(T, RY(1 + [|Doll7v)?llee — Blljo, 715

/ eI DLIF, alt, dx) — T[G, BI(, dx)]

*

where T can be selected so that C (7, R)(1 + ||®g||7v)? < 4—1‘.

We remark that, in order to obtain this bound, we used the properties of the
Wasserstain distance. Similar estimates cannot be obtained by endowing M (R,)
with the total variation norm.

To understand this better, let o, 8 € C([0, T]), with k; < «, 8 < ko. Let
s € [0, T']. Using the fact that ||¢||Lip < 1 and that we can assume we work on a
sufficiently nice compact set due to the support of the measures, we can derive the
estimate

lp(lo(x,y,8)) —@Upx,y, )| < [la(x,y,s) —Lp(x, y,s)]
SIX (s, La(x, y, 8),0) — X (s, €g(x, v, 5), &)
<X (s, Lo (x, y,8),0) — X(s,£p(x, y,5), Bl
+1X (s, Lg(x,y,5), B) — X (s, £p(x, y,s), @)l
Using (5.8) and (5.9), we have

|X(Sﬂ€(¥(-xv yﬂs)aa) _X(S’gﬂ(xv yvs)s 13)| = |X(S,X,a) - X(Sv-xv 13)|
+ |X(S7 yva) _X(S?y’ ﬂ)'
< 2T Lafla — Blljo, 11
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and thus

lp(a(x, y,5)) —@p(x, y. sHI S Tlle = Blljo,7)- (5.13)

More precisely, inequality (5.13) was needed to prove the contractivity of the map
7.
In order to prove the upper bound for the map T[F, «], we first observe that

1
(TiF, o)1), 1) = / e~ Jo AR08 g () < || Dol 17y
[p(k2),00)

and then that

C(R) v, [!
(BIF. al(), 1) < SR Fr / f / F(s. d)F (s, dy)ds
2 0 Jlptka),00) Jp(ka),00)

C(R) l+r
< %e‘”m +1®ollrv)? < 1.

for T sufficiently small. Thus,

sup (T[F,a](t), 1) <1+ |[Pollrv.
tel0,7T]

Finally,
IAIT[F, al, ] — A[TIG, B1, Blllj0,1]
< C(R)dr([T[F,a], TG, BD
+ Ci(T, R)T (1 + || Doll7v) Il — Blljo,1)
< C(T, AT (1 + ||Dollrv)*[dr (F, G) + |l — Blljo.71],

where the constant 7C(T, R)(1 + ||®o||7v)? can be made smaller than JT by
selecting 7' small. The operator F is therefore a contraction and, by Banach fixed
point theorem, we conclude that it has a unique fixed point (F, «) € X7. O

Proof of Theorem 5.3. Assume T > 0 to be as in Lemma 5.5. Let (F,a) €
C([0, T], M4+ (R,)) xC([0, T]) be the solution of (5.10), (5.11). Let X (z, y, @)
be the solution of Eq. (5.7). Let ® € clqo, 11, M (R,)) be the function defined
by duality as

/ go(x)CID(t,dx)zf (p(X(t,y,oe))ei%y’tF(t,dy), (5.14)
Ry Ry

for every ¢ € C.(R,). We prove that the function ® is such that
D(t, (0, p(k2)) U (4R, 00)) =0, Vre[0,T], (5.15)

for p (ky) defined as in (4.2). To this end notice that, since F (¢, (0, p(k2)) = 0, for
every t € [0, T], and since X (¢, y, &) > p(kp), for every y > p(k2), we have that

1
/ <p(X)<I>(t,dx)=/ (X (1, y.))e ™ F1,dy) =0,
R, [p(k2).00)
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for every test function ¢ such that ¢(x) = 0 if x > p(ko). Similarly, since ¢
X (t, x, o) isadecreasing function for large values of x, we deduce that X (¢, x, o) <
4R, for every x < 4R. Hence,

1+
f o(¥) D1, dx) = / o(X (1, v, a)e F F (1, dy) = 0,
Ry [p(k2),4R]

for every test function ¢ such that p(x) = 0if x < 4R.

We now prove that @ satisfies (5.4). By its definition as the fixed point of the
operator F, we deduce that F € C L0, 11, M4 (R,)). Differentiating both sides
of the equality (5.14) in time, we deduce that

4 / 0(x) (1, dx) = f O(X (1, v, a))e ™9, F (1, dy)
dr R, R,

(X(t,y, a)7
()

— —X(t,y,a) eV F(t,dy)

+/ w/(X(t,y,a))[
R,

I—y
1 14y

+ Y Xy a)e TV Ft, dy).
-y Jr,

Using the fact that F satisfies Eq. (5.10), we deduce that

1+
/ O(X (1, y, 0))e T3 P, dy)

*

1 2l4y),
= E/ / e v "F(t,dx)F(t,dy) Krp(X(t, x, ), X(t, y, o))

X[(p(X(tv-xs a) + X(tv Y, a)) - ()D(X(tv Y, a)) - QO(X(I,X,(X))]
Hence, using again the equality (5.14), we have that

d _ , (X(1,y, @)V
E/R* P(0)P (1, dx) —/R*wxa,y,a)) [am

2 Ty,
—liX(t, Vs a)] el=v F(t,dy)
-y

T4y,
+— o(X(t,y,a))e!=r F(t,dy)
v JR,

1 21+y),
+5f / Kp(X(t,x,0), X(t,y,a))e =7 "F(t,dx)F(t,dy)
R, JR,

: [QD(X(LX’“) +X(t7 ysa)) - (p(X(tv yva)) - (D(X(Z,X,(X))]

’ )’y+)L 2 ®(r.d
—/R*w(y) M@0 =y (t.dy)
1+
1 [ emea.dy
-y JRr,

1
+§/ / Kr(x,y) lpx +y) — o)
Ry /R,
—(@)] @ (¢, dx) (¢, dy).
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We conclude that @ satisfies (5.4). ad

5.2. Existence of a stationary solution for the truncated equation

Theorem 5.6. Assume K to be a truncated kernel as in (5.3) defined as a function
of the homogeneous symmetric kernel K that satisfies (1.5), (1.6), for parameters
Y.+ € R such that (1.7) holds and such that y + 21 > 1, y > —1. There
exists R > 0 such that, for every truncation parameter R > R, there exists a
® € M (R,) satisfying the equation

f’() 2 e @(dx)—”—yf (1) (dx)
r T T e 1=y Jp, 0

1
- E/R /1‘@ Kr(x, ) [ox +y) — o) — (] dx)®(dy),  (5.16)

forevery ¢ € C Cl (Ry). The solution is such that

/xcb(dx)zl, /xV“cb(dx)gcl and fxz_y_)‘CI)(dx)ng,
R, Ry

Ry

(5.17)

for some constants C, Co > 0that do not depend on the truncation R. Additionally,
@ is such that ®((0, p(C1))) = 0 where p(Cy) is given by (4.2).

To prove the theorem we introduce the semigroup {S(¢) };>0y defined as S(0) ®q
= ®p and S(t)Pg = P(t, -), where @ is the solution of Eq. (5.4) constructed in
the previous section. We want to apply Tychonoff fixed point theorem to prove
the existence of a stationary solution for Eq. (5.1). To this end we need to find an
invariant region for S(r) (Proposition 5.7) and prove the continuity in the weak-*
topology of the map ® — S(¢)® for every time 7 (Proposition 5.12). In this way
we prove that for every time ¢ there exists a fixed point @, such that S(1)®; = d;.
We will then prove that S is continuous (Proposition 5.8) in time and conclude
that the limit as ¢ tends to zero of dAD, is a solution of Eq. (5.16). This is a standard
method used in the study of coagulation equations to prove existence of self-similar
profiles. For more details, see [8, Theorem 1.2].

Proposition 5.7. (Invariant region) Assume K to be a truncated kernel as in (5.3)
defined as a function of the homogeneous symmetric kernel K that satisfies (1.5),
(1.6), for parameters y, . € R such that (1.7) holds and such that y + 2) > 1,
y > —1. Then there exist some positive constants C1, Cy that do not depend on the
truncation R such that the set

Mi(H) =1, H((0, p(C1)) U (4R, 00)) =0,
— <My, (H) <Cy
G
(5.18)

is invariant under the evolution operator S(t), where p(C1) was defined in (4.2).
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Proof. Let ®p and K be as in Lemma 5.5. Let T be as in Lemma 5.5. We prove
that there exist two constants C1, C» > 0 that do not depend on the truncation
parameter R such that the solution @ obtained in Theorem 5.3 is such that for every
time t € [0, T']
€Y fR*de(t, dx) =1;
2) fR*xVHCD(t,dx) < maX{Cl,fR*xVHCDo(dx)};
3) Je, x27Y =2 ®(r, dx) < max{Ca, Je. x27Y 2P (dx)).
Additionally, we prove that we can conclude from (2) that ®(z, (0, p(Cy)) = 0,
forevery t € [0, T].

We first notice that, since ®(t, -) has compact support, we can consider in
Eq. (5.4) test functions ¢ such that ¢(x) = x¥, for k € R.

Let us prove (1). We consider in Eq. (5.4) a test function ¢ such that ¢ (x) = x.
We deduce that

d (e.¢] (e.¢]
E/o E@(r,dé):l—/o ED(r,dE).

/ §P(1,8)dsE =1+ </ EDo(dE) — 1>e’
0 Ry

which since fR* EDp(d§) = 1 implies

Hence

/ ED(t,dE) = 1. (5.19)
R*

We prove (2). We start by proving this for y + 24 > 1. Consider a test function
@ such that p(x) = xVT* in Eq. (5.4). Then, we can see that the moment M,
satisfies the following

2 +y —1 (y +2)
My < —ﬁMy-m + . Moy +2)-1

+C3/ / (xy+ky—k +x—kyy+k)
leC. %1 Jp@C)). £

x [(x 4+ )T = X7 — YD1, dx) D (2, dy)

since, due to the definition of Kg in (5.3), we have that on the set [p(2Cy), %]2,

there exists a constant C > 0 such that K > %
We denote by z := % Notice that since y + A > 0 when y < x we have that

[xy+}‘y_)‘ +x—xyy+x] [(x )R e yy+,\]
< 2320 (] 4 VTR — Y
<220y Th (4 2y 2 — 2T
<2y +xr—1Dy'xV T
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As a consequence, by symmetry, we deduce that

2 +y —1 (y +1)
My 15 + Moy ny—1 = 2¢3 (1 =y = 2) My My, ),
l—y My 45,

WMy S —

+2c3(1—y — A)/ XV O dx)My 45 +2c3(1 —y — A)/ xVJ“)”(D(dx)My
(8.0 (% .c0)

2h+y —1 (y +1)
- My 4y + Mo May(ytay—1 =203 (L =y —A) My My 1

+ 4l RY T3 (1 -y — MMy 45+ eaM,

WHy—1 1 , 2
=71, T Myat T [y + VMo -1 —2e3(L—y =) My M,
+ c4My, 15 My ], (5.20)
with & := 417V RV~ 12¢3(1 — y — ). Notice we can take R sufficiently large so
that —% +& <0, forevery R > R.

Sincey < 2(y+A)—1 < 1 wededuce, by interpolation, using that M1 (P (1)) =
1, for all ¢ € [0, T], that there exists two positive constants c5 and cg such that

My 13)-1 < csMy + cs.
Hence, since y 4+ A > 0 then
2 4y —1

1
oM +AS—[——§}MH+
’ -y 7 My 1

—2e3(1 =y = ) My M, + caMy 3 M, ].

[(y + M) [esMy + co

Multiplying by M, ;. the inequality we deduce that

2x+y -1 ] ,
My 120, My 45 < — ﬁ —&|M, ., +(y+24) [CSMy +C6]

—2c3(1—y —2) My M, + caMy 15 M,)]

which readjusting the constants implies

UM < —e3M2 s+ My (ca+ esMys — e, ) + 7 (5.21)
for ¢3,c4,c5,c6, C7 > 0. This implies that the set
+/c2+4
{d) e My(Ry) : Myqy < % is invariant when y + 2A > 1.

We now consider the case y +2A = 1. First of all, notice that, forevery M < R,
we have

/ XY, dx) < MY ] / x®(t, dx) < MY
[M,00) [M,00)

Notice that an upper bound is obvious for the points t € [0, T'] for which
M, 1, (®(t)) < 1.Ifthereexistty, r, € [0, T], 11 < 12, suchthat M, 1, (P (1)) < 1
and M, ., (®(72)) > 1, by the continuity in time of ®, we have that there exists
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t € [11, 1] such that My, 1, (P (7)) = 1 and €1 € (0, 1) such that M, (P(s)) > 1
on[7,7+ &1l
On the interval [7, 7 + €1], we can apply the following logic.
1
We select R large enough so that we can select M to be such that (1 —8) -7+ <
M < R, but independent on R, and we deduce that there exists a § > 0 such that

/ xV“@(r,dx):/ xV“cb(z,dx)—/ x’ o1, dx)
0,M) * [M,00)

> / XV, dy) — MY > - My >,
R
As a consequence we deduce that

M, zf xVd(t,dx) > M™* XY@, dx) > M (5.22)
0,M) 0,M)

Substituting the test function ¢(x) = xYT*in Eq. (5.4), we deduce that there exists
a constant ¢ > 0 such that

y +A -
M, ) < M—AMQ(V_M)_l —cl—y —MM, M, +eM, )\ +cM,,
v+

for ¢ € (0, 1), which can be made sufficiently small as before. Hence, since for
suitable constants c3, ¢4 > 0 we have that M>(,13)—1 < c3M,, + ¢4, similarly to
(5.20), we deduce that

1 3
EatMg+A < esMy(y + 1) + (v + Mg — crMy My + EM, + csMy My 5.

Using (5.22) we deduce that there exists a constant cg > 0 such that

1 -
UM = My [es(y +2)+ (v + 2ey + s My — (7 — 86~ Ml |.

Choosing now # sufficiently small such that —c7 + &8~ M* < 0, we have that
there exists a constant C; > 0 such that

/ X', dx) < C). (5.23)

*

We now prove that (S(z)®g) ((0, p(C1))) = 0. Notice that, by Lemma 5.5,
we know that (S(¢)®g) ((0, p(2C1))) = 0, where we recall that p(2C) < p(Cy).
Consider now a sequence of test functions {¢,} such that, for every n € N, ¢, is
decreasing and supported in (0, p(C1)). Since ¢, is decreasing, we deduce that the
solution F of Eq. (5.10) satisfies

t
/(ﬂn(X)F(t,dX)E/ cﬂn(X)q)o(dX)JrC(R)// @n(X)F (s, dx)ds,
R, R« 0o Jr,

foreveryn € N,
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where we used in addition that M (F) is bounded. Using Gronwall’s inequality,
we deduce that

/ en(X)F(t,dx) =0,
Ry
foreveryt € [0, T]andn € N.

We then let ¢, converge pontwise to x(o,(c,)) and obtain that

F(1,(0, p(C1))) =0,

forevery t € [0, T].
Consider now a test function ¢ such that ¢(x) = 0 for every x > p(Cy) in
equality (5.14). Then

1+
/ P)D(t, dx) = eT7" / O(X (1. y. ) F (1. dy).
Ry [p(C1),00)

Using the fact that X (¢, y, ) > p(Cy) for every y > p(Cj), we deduce that
(1, (0, p(Cy))) =0, forevery ¢ € [0, T].

We conclude by proving (3). We consider a test function ¢ equal to x>~ ~* in
Eq. (5.4) and deduce that
o 3—-3y =2 o 2—y—a
3 2o, d —7/2VA¢,d - M (®
r/R*é” (t,d§) =y R*é (1, d§) CI0) 1(@ (1))
1
5[ [ ke [erer g2 e e, do.
2 Jipceno0) Jipcny. oo
(5.24)
By Cauchy—Schwarz inequality it follows that
27)/7)»@ d
— < eyt (hf)=/ £ (1, d8).
f[P(Cl),OC)E (. &) (-f[p(Cl).oc)sq)(t’dS)) [p(C1).00)
(5.25)

Plugging (5.25) into Eq. (5.24) and using the fact that the total mass is equal to 1
proved in (5.19), we deduce that

3y —3+24
& / £V (1, dE) < (L +2-y— x) / £V (1, d8)
[p(C1),00) lL—y [p(C1),00)

1

+7/’ / Kr(6.2) [+ 8§77 2774 = 277 0, dp) b, da).
2 Jipc1),00) J1p(C1),00)

Hence, since —1 <y <land0 < y + A < 1, we have

3y —342x D=y —2x
J;_i_qg_y_kz_w+)( Y )<
l—vy I—y

0.
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By symmetry,

L I I (R e e LI
[p(C1),00) J[p(C1),00)
x ®(t,dz)

<[ keeoererrogr 2]
[p(C1),00) J[p(C1).z]
x (1, dE)D (1, dz).

Assume & < z. Denote n := % € (0, 1] and observe

KR, D[E +2)7 7V —g2rh 2277
<KEDZTTMA+TT T =1 -7
< CK(, 22777 ™y
< Czy(ny+k + n—A)ZZ—y—An < 2CZ2—A771—A

<4C(zE'" 4+ &7, (5.26)

Since p(C1) < & and p(Cy) < z, then z!™* < p(C1)~*z. Hence
d
_/ 01, dE) < —cs / 2777 P(1. d8) + c(p(C1)).
dt ]R* R*

for suitable constants c3, c(p(C1)) > 0. Then, (3) follows. O

Proposition 5.8. (Time-continuity of the semigroup) Assume K to be a truncated
kernel as in (5.3) defined as a function of the homogeneous symmetric kernel K
that satisfies (1.5), (1.6), for parameters y, A € R such that (1.7) holds and such
thaty > —land y + 2\ > 1. Let &9 € P. Let T > 0 be as in Theorem 5.3. The
map S(-)®o : [0, T] — P is continuous in time, for every fixed ®¢, where P was
defined in (5.18).

Proof. Let T > 0. We want to estimate the value of |S(#)®g — S(s)Pg|, for

s,t € [0, T]. Assume without loss of generality that s < ¢. By the definition of the
operator S we know that

f e [D(t, dx) — D(s, dx)] ——/ / ()P (z, dx)dz
Ry

// @' (X)xP(z, dx)dz

@' ()x" P (z, dx)dz

/ Jr. xVH(b(z dx) Jr,
- 5[ / / Kr(r, ) [p(x + ) — () — p(»)] (2. dx)d (2. dy)dz.
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We have that there exists a constant C; > 0 such that My, 1, (P (7)) > C%’ for every
rel0,T].

As ® has compact support, we can conclude that the exists a constant C > 0,
which may depend on p(Cy), R, T, y, A, but independent on s, ¢, such that

‘f P[P (1, dx) — ®(s,dx)]| = Clr — 5],
R

thus giving us the desired continuity of the semigroup. O

Lemma 5.9. (Dual equation) Assume Kpg to be a truncated kernel as in (5.3)
defined as a function of a homogeneous symmetric kernel K that satisfies (1.5),
(1.6), for parameters y, » € R satisfying (1.7)0 and withy > —1 and y +21 > 1.
Let @1, ® € P be two solutions of (5.4) with initial conditions @i, 1, Pin2 € P,
respectively, and T > 0 be as in Theorem 5.3. Then there exists a unique solution
¢ € C([0, T1,CL([p(Cy), ), with ¢(T,-) = ¥ (-), where ¥ is an arbitrary
function in Ci([,o (C1), 00)), which solves the following equation:

9ot &) + Y it 8) — ii’gsﬂ(h £) + V—Hagw(h £)
l—vy l1—vy My, 5 (D7)
+ L(p)(t, &) =0, (5.27)
where
g_—y+k
L(p)(t, &) := — d0(t, 2)27 T do(t, d2)

My (P)My15.(P2) JR,

1
+5/ Kr(E Mo, & + 1) — o(t. &) — ot )1(P1 (2, dy)

+ ®,(t, dn)).

*

Remark 5.10. We prove the statement of the lemma for a modified operator L(¢)
which preserves the continuity in the variable &, is equal to zero when & > 8R and
E(q)) = L(p) if & € [p(C1), 4R]. Due to the support of ®; and ®,, when proving
the continuity of the map S(7) in the weak-* topology, it suffices to analyse the opera-
tor L(¢). Thus, it is enough to prove the statement of the lemma only for the operator

L(¢). Notice that, for example, the operator L(¢) does not preserve compactness
gvin +3
because of the presence of the term V1 @D, (5 fR* 0,0(t, )27 T Dy (¢, dz).

We keep the notation L(¢) for simplicity. We omit further details as the proof
consists of standard methods used in the study of coagulation equations, see, for
example, [10].

Proof of Lemma 5.9. First, we use the method of characteristics. We define X (¢, &)
to be the solution of the ODE

1

x + y+A
L=y Jp, @@, do)

x'(t) =—

with initial condition x(0) = &.
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In this way, Eq. (5.27) can be rewritten in the fixed point form
o, X(t,8)) = LIel(z, &), (5.28)

where

1+y (T
Llpl(t, &) 1=<P(T,X(T,§))+m/ @(s, X (s, §))ds
t

T
+/ L(p)(s, X (s, &))ds.
t

Our strategy for proving the statement of the lemma is to apply Banach fixed
point theorem. The operator £ maps C ([0, T, C},([p(Cl), 00))) in itself.
We prove that the operator £ is a contraction if we endow

Y := C([0, T], C}([p(C1), 00)) withthenorm [|¢ ||y := sup,cfo, 7} (SuPxer, l9(7, )]

=+ SUp,cRr, [0x (2, x)|)
To this end, we notice that

14+y T
cwmna—cwma@=T—;f(wmxufn—mmxmfmm
- t

T
+/ [L(p1)(s, X (5. £)) — Liga)(s. X (5. £))] ds.
t
‘We notice that

T
/ [Lp1) (s, X(s,8)) — L(g2) (s, X(s,8))]ds
t

T
1
=— 0.¢01(s,2) — 0,02(s,2)) 2/ T Do (s, d2) X (s, €)Y THd
/t Mo @M, 2 (P2) R*(J/’l(s 7) — 3;92(5,2)) 2 2(s,dz2) X (s, £)Y""ds

+3 [T /R Kr(X(s, ), Mlg1(s, X(5,8) + 1) — 0205, X(5,6) + 1) — @1 (5., X (5, )
9205, X (5, €)) — 915, 1) + @2(s, @1 5, dn) + B (s, dn)ds.
From this we deduce that
IL[e1] — Llg2]lly < Tc(p(Cr), R, @1, P2)lle1 — @2lly

and hence L is a contraction for sufficiently small times 7. We can extend the solu-
tion to all possible times noting that the contraction constant c(p(C1), 1, 2, R)
does not depend on the final condition ¥r. We thus deduce that there exists a solution
¢ of the fixed point ¢ = L[¢]. O

We now prove that the found solution is Lipschitz continuous.

Proposition 5.11. Assume Kg to be a truncated kernel as in (5.3) defined as a
function of a homogeneous symmetric kernel K such that it satisfies (1.5), (1.6),
for parameters y, A € R satisfying (1.7) and such that y > —1 and y + 21 >
1. Let T > 0 be as in Theorem 5.3. Let ¢ € C'([0, T1, C'([p(C1), 8RY)) with
initial datum ¢ (T, -) be the function found in Lemma 5.9. Assume, in addition, that
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SUPgcp(cy).8Rr) 19T, 6) < 1 and that ¢(T, §) is Lipschitz. Then ¢ is Lipschitz
continuous, in the sense that, for every t € [0, T, there exists C(t) > O such that

sup |p(s, &) — (s, &) < C()|g — &,

s€[0,¢]

for every &, £ € [p(C)), 8R]. Moreover, C(t) may depend on the norm of ©| and
®,, but is otherwise independent of the choice of ®1 and P,.

Proof. Notice first that, since SUPg e[ (C)),8R] lo(T, &)| < 1, there exists a constant
C > 0, which depends on the norm of ®; and @, and the parameters p(C1), R

and 7, such that supco 1 zep(c),8r] [9(s, §)| < C. This can be seen by looking
at (5.28). We will use Gronwall’s inequality in (5.28) in order to prove that ¢ is
Lipschitz:

lo(t, X(1,8)) — o(t, X(1,€)| < |o(T, X(T, &) — (T, X (T, &))|

1 T .
F [ e X6 - 96 XG5, Bl
t

T
+/ ILIpl(s, X (5, €)) — LIpl(s, X (s, §))|ds.
t

In order to bound the term

T
/ ILlel(s, X (s,8)) — Llel(s, X (s, &))|ds,
t

we need to estimate

1
I = ‘E/R Kr(X (1, £), )o@, Xt €) + 1)
(1, X1, £)) — ot MI(®1 (1. dn) + Ba(t, dn))
1 ~ -
- 5/ Kr(X (0. E), ot X (. E) + 1)

*

— @, X (1, §)) — p(t, (@1, dn) + P2 (7, dn))

and

X YT = X (1, B

L
M, 5 (P)M,y, 1 5.(D2)

18, 0(t, 2) |27 T Do (2, dz).

R,

For I, by the definition of K in (5.3), we have K is C 1'and we can assume it has
compact support as we are only interested in the region [p(C1), 8R]?. Thus, we have
that the first derivative of Ky is boundeq from above. Moreove~r, there exist constants
Ly(2), L2(t) > Osuch that Ly ()15 — &§| < [X(1,8) — X(1,8)| < La(2)|§ — &I
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For I, we use

1

19.0(, ) |27 T Do (t, dz)
My (DDMy4(P2) Jr, ©

sup 0.1, 2)|.
T (C2)? elp(c1) 3R] :

If we prove that there exists a constant C > 0, which can depend on p(C), R, and
the norms of @1, and ®,, but does not vary depending on the choice of &, &,
such that

sup  [0:0(t,2)| < C, (5.29)
z€[p(C1),8R]

then there exists a constant C > 0, which can depend on p(C7), R and the norms
of ®; and ®, such that

lo(t, X (t,8)) — o(t, X (t, )]
T
<CIX(t, &) — X1, &)+ Cf lo(s, X (s,€)) —@(s, X(s,€)].  (5.30)
t

Let us now prove (5.29). From Eq. (5.28) and the fact that K isin C! with compact
support, we obtain an upper bound for [d2¢(f, X (¢, §))|.

We then use that there exist some constants ¢(¢), ¢(f) > 0 such that c(t)E <
X(t, &) < g(t)é, with £ € [p(Cy), 8R] in order to obtain the desired bound for
SUP_c(p(cy).8R] 1091, 21

We use Gronwall’s inequality in (5 30) and obtain that |@(z, X (¢, &))
— o, X(t, §))| = COIX,§) — X, f;‘)| Thus, we can conclude that also
lp(t, &) — olt, £)] < C(1)|& — &| since X (¢, &) is Lipschitz continuous in the
& variable. |

Proposition 5.12. (Continuity of the semigroup in the weak topology) Assume
Kpr to be a truncated kernel as in (5.3) defined as a function of a homogeneous
symmetric kernel K such that it satisfies (1.5), (1.6), for parameters y, » € R
satisfying (1.7) and such that y > —1 and y + 2A > 1. For every time t > 0 the
map

St :P—>P
is continuous in the weak-* topology, where P was defined in (5.18).

Proof. Let § > 0. In order to prove continuity in the weak-* topology of the
semigroup and because of the support of @ and &5, it is enough to prove that, if
for every ¥ € C.([p(C1), 00)), with ||¥||co < 1, we have that

/ Y (x) (Pin,1(dx) — Pin2(dx)) is sufficiently small, (5.31)
R,
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then we have that for every ¢ € C.([p(C1), 00)), with [[V/]|cc < 1,
/R ¥ (x) (@1 (7, dx) — P2(z, dx)) < 6,

where ®; and ®, are the solutions of Eq. (5.4) with initial conditions ®;, ; and
®;,,2, respectively. To this end we notice that since ®; and P, satisfy Eq. (5.4)
then

/ @(r, X)[®1 (2, dx) — Po(r, dx)] —/ @(0, x)[Pin,1 (dx) — Pin2(dx)]

Ry Ry

t
—/ / s (s, x)[P1(s, dx) — Do (s, dx)]ds
lJ”’/ / 0 (s, X)[P (s, dx) — Do (s, dx)]ds

—// 0x (s, x)x[P1 (s, dx) — Do (s, dx)]ds
—vJo JR,

1

o Jp TG, d2) J,
1

0 Jp, 2T P2(s, d2) Jg,

1 rt
B 5/ f KR(x, )Xo (s, x, M[P1(s, dy)
0 JR, JR,
+®; (s, dy)][ @1 (s, dx) — Dy(s, dx)]ds,

3@ (s, x)x” T D (s, dx)ds

3@ (s, x)x? T Dy (s, dx)ds

where x, (s, x, y) = @(s, x+y)—@(s, x)—@(s, ¥), forevery<p e C([0, ], CCI(R*)).
To simplify the computations, we adopt the notation O =P — d>2 and we notice
that ® satisfies the following equation for every ¢ € C'([0, t], C (Ry))

A o(t, x)®(t, dx) —/R (0, x)[@in,1(dx) — @iy 2(dx)]

t
—/ / 350(s, x)D (s, dx)ds — —/ / @(s, x)P(s, dx)ds
0 JR,
2 ! -
+—/f dx (s, x)x D (s, dx)ds
L=y Jo Jr,
t

1
o o PR d2) SR,

t
+// L{g](s, x)®(s, dx)ds.
0 JR,

3r@(s, x)x” T P (s, dx)ds

First, we make the following notation:

Crorm = sup [@1 + D2](s, dx) < oo.
s€[0,/] /R
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Notice that Cy,4r, can be bounded from above by

Chorm = sup f [®1 + D2](s,dx) < C(R,,O(Cl),t)/ [@in,1 + Pin,2](dx).
] /Ry Ry

s€l0,r

Let now ¢ be the solution found in Lemma 5.9 with coagulation kernel Kg. By
Proposition 5.11, we know that there exists aconstant C (¢, R, ®1, ®,), thatdepends
only on the norm of ®; and ®,, but is otherwise independent of the choice of
@ and @, such that |¢(s, &) — ¢(s, )| < C(t, R, @1, D2)[E — &|, for every
&, § € [p(C1),8R] and s € [0, t]. We thus look at the set:

Ko,k ={x € C([p(C1), 8RDIIx (&) — x (E) < C(t, R, Dy, P2)|E — &,
forall £,& € [p(C1), 8R]} € C([p(C1), 8R]).

The set KCp(c)),r is totally bounded, thus there exist N € N and xi,..., xny €
ICp(Cl),R such that IC,O(C]),R - UlNle(X,‘, m)
Then we obtain that

/R (1, x)® (1, dx) = /R @0, X)[@in,1(dx) — Pino(d0)] =:T1.  (5.32)
We can bound 77 by
N
T < Iz]n:l?fR @0, x) — xi ()[Pin,1(dx) — Pin,2(dx)]]

i ( /R i ([ @i 1 (dx) — i 2(d))])

=

N
[@in.1 () + Pin 2 (dx)] + mix / 2 (0 [Din1 (d)
4Cn0rm Ry i=l1 Ry

- q)in,Z(dx)] < 37
where in the last step we used (5.31). O

Proof of Theorem 5.6. By Proposition 5.12 we know that the operator ® +— S(¢)®
is continuous in the weak-* topology. Additionally, thanks to Proposition 5.7, we
know that P is an invariant region for S(z). Since P is also convex and compact
and since we have proven that the map ¢ +— S(¢) is continuous, we apply Theorem
1.2 in [8] to deduce that there exists a & such that S(r)® = . O

5.3. Existence of the self-similar profile

To keep the notation lighter, in the previous sections we denoted with ® the
solution of the truncated problem. In this section, since we pass to the limit as R
tends to infinity, we add the label R to ® and we will denote with ® the self-similar
profile. For simplicity, we denote by p := p(C}), where p(C) was defined in
4.2).
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Proof of Theorem 5.1. For every R > 1, sufficiently large, there exist T > 0 and
®r € CH([0, T]; M4 (R,)) such that

. I+y 2 ,
/ <P(X)¢R(t,dX)——/ ¢(X)¢R(t,dx)+—f @ (x)xDPpr(t, dx)
R, 1—y Jr, l—y Jr,

1
YN ) ") T
M)/+)\(CDR([)) R, @ (x)x Dr(t,dx)

1
= z/ /R Kr(x, ) [9(x £ ¥) — 9(x) — ()] g (1, d¥)Dg (2, dy),

where Kp is the coagulation kernel defined in (5.3). Notice that the bounds in
Proposition 5.7 are independent of R > 1.

Thanks to Theorem 5.6 we know that a measure ®g € M, (R,) satisfying
Eq. (5.16) and satisfying the bounds (5.17) exists. We notice also that, since y + X1 >
0,

/ Dpr(dx) = / dr(dx) < p v / XV dR(dx) < p 7 HCy.
(0,00) [p,00)

[p,00)
(5.33)
Hence, Banach-Alaoglu Theorem implies that there exists & such that
dpr ~dasR — (5.34)

in the weak-* topology.

We now prove that the measure @ in (5.34) satisfies Eq. (3.3) by taking the limit
as R — oo. Fix ¢ € C.(R,). We start with passing to the limit in the coagulation
term.

Let ¢ € (0, 1). We first show that

' /[ ) /[ ) (K(§,2) — Kr(§,2) Pr(d§)Pr(dD)e(z +§) — ¢(2) — ¢(§)]
P, 0,00

<e, (5.35)

for sufficiently large R. We then prove that

/[ ) /[ ) K, 2)Pr(dE)Pr(d)[(z +8) — ¢(2) — 9(8)] (5.36)
P, 0,00

converges to

f[ >/[ KEDOEPNPE+) — 0~ p(E)] (5.37)
p,00 0,00

as R — oo.
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For (5.35), we have that:

‘/[ )/[ )(K(S,Z)—KR(S,Z))<I>R(d§)<1>R(dz)[<p(z+§)—s0(z)—<p(%‘)]‘
p,00 p,00

o
0. 21J1p. 1

+2f<k )/[ )‘(K(g,z)—KR(S,Z)) ‘1>R(d$)¢R(dz)[(ﬂ(z+$)—¢(Z)—w(é)]'
F+00) J[p,00

(K(§,2) — Kgr(§,2) Pr(d§)Pr(d2)[p(z + &) — 9(2) — w(é‘)]‘

=T+ 1.

For the first term, we have

Ti < e "3lllocp ™2,
where we used the definition of K in (5.3) and the fact that the total mass of the
measures is equal to 1.
For the region (%, o0) X [p, 00), weuse Kr < K to prove that

< 2ol [

(7,00)

/ K (. 2)®r(d2) DR (dE)
[p,00)
=c (R_V_ZAM)%H(CDR) + RV—M_I,O_V_MM;/H(‘DR)) )

which gives a small contribution due to the uniform estimates for ® if we make
R sufficiently large.

We now analyse (5.36). We consider a continuous function g : Ry — [0, 1]
such that g(x) = 1,whenx < 1,and g(x) = 0, when x > 2. We define the function
Pm as

ey =g (37) 8 (35)- (5:38)

where M is a positive constant. By the construction of pj; and given the fact that
@ is supported in the region [p, 00), for every R > 1, we have that, given any
function ¢ € C.(R,),

/[ | f[ ) K(&,2)pu (&, 2)Pr(dE)PR(d) [0z + &) — @(z) — ()]
P,0 0,00
[p.2M] J[p,2M]

Therefore, since ®g — @ in the weak-* topology, we can conclude that pdr —
®® in the weak-* topology as R — oo if we work on the set [p, 2M]? and we
deduce that

/[ )/[ )K@,Z)PM(S,Z)Q)R(dg)CDR(dz)[w(z+%-)_(p(z)_(p(g)]
P, 0,00
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converges to

/[ ) /[ | K&, 2)pm (&, 2)P(dE)D(d2) ez + &) — (z) — (§)]
p,00 0,00

as R tends to infinity.
To conclude that, for every test function ¢ € C.(R,), we have that (5.36)
converges to (5.37) as R — oo, we have to prove that the reminder terms, namely

/ f K&, Dlp(z+§) — ¢(2) = ¢(E)]Pr(dE)Pr(dz), (5.39)
[p,00) J[M,o00)
/ / K&, Dz +8) —¢z) — ¢E)]Pr(dE)Pr(dz), (5.40)
[M,00) J[p,00)
/ / K&, ez +§) —92) —9@)]P(dE)P(dz), (5.41)
[p,00) J[M,00)

/ / K(E DG +E) — 9(2) — p(&)10E) D). (542)
[M,00) J[p,00)

tend to zero as M — oo.
Let us look at the term (5.39). In this case we are in the region where {§ > M},
hence £ T4~1 < MY*+*~lagy 4+ 1 < 1. Therefore, for every ¢ € C.(R~0)

/ / EV P T O p(E) PR(AD) |9 (2 + £) — ¢(2) — ()]
[p,00) J[M,00)
S MY T TRM, G (Rp),

where we remind that M, ., (®g) is bounded uniformly in R > 1 and that the mass
of ® g is equal to one. Similarly, the fact that £ > M implies that & ~"~2* < M~v—2*
since y + 2A > (0. We then obtain that

/ / TETOR(AE)PR(AD) |9 (2 + E) — ¢(2) — ()]
[p,00) J[M,00)
< CM*”*”M)%H(‘DR)-

From these two inequalities and the fact that y +A < 1 and y 4+ 24 > 0 we deduce
that the term (5.39) tends to zero as M — oo. By a symmetric argument we prove
that the term (5.40) tends to zero as M — oo. The fact that the two terms (5.41)
and (5.42) tend to zero as M — oo follows similarly by the fact that the y + A
moment of & is bounded.

The linear terms for the self-similar profiles of the truncated problem will con-
verge as R — oo to the desired terms thanks to (5.34).
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To conclude, we need to prove the convergence of the remainder term. We thus

have to prove that

1
f[,o,oo) xV“‘@R(dx) [p,00)

dep(x)x? T D (dx)

converges to

1
f[p,oo) )CV'H‘CD(d)C) [p,00)

3,0 (xX)x? T d(dx)

as R — oo0. We have that

1
L ()X’ DR (dy) - ———— B0 (0)x? T d(dx)
'M}H-A((DR) [0,00) ¥ K My 15.(®) Jip,00) ¥

1 / A A
<|l— D@ (xX)x? T DR (dx) —/ B @(x)x? D (dx)
f[ﬂ.oo)x)/Hq)R(dx)H [p,00) * [p,00) )

1 1
‘f[p,oo)xqu)R(dx) f[p,oc) xV AP (dx)

‘ / axw(x)xyﬂcp(dx)‘.

[p.00)
We can analyse the two terms separately. For the first term, we know by (5.25) that
the M, (P g) moment is uniformly bounded from below and thus

1
‘ Jip.o0) X7 T P R(dX)

f 3 () x? T DR (dx) — f dep(x)x? D (dx)
[p,00) [0,00)

‘ / B (1) DR (dx) — / Bep (1) D (dy)
[p,00) [p,00)

< My 3 (DPpR)

<G

/ drp(X)x" TH D (dx) — f dx(0)x? T+ D (dx)
[p,00) [p,00)

and then we use that ’ f[p’oo) B @(x)x? A D R (dx) — f[p’oo) axcp(x)xV“cp(dx)' -

0 by (5.34).
For the second term, we split the integral into a region with compact support
and the remainder regions. More precisely,

Jip ooy X' @(AX) = i, o) X7 PR(dx)
f[p,oo) x7 D p(dx) f[p,oo) x7 A d(dx)

‘/ 3y (x)x? T d(dx)
[p,00)

SCU )xy+xc1>(dx)—f[ )xrﬂqm(dx)'Mz,y,l(mR)Mz,y,k(q;)MyH(cp)
[p.o0 0,00

<C‘/ xV“@(dx) XV D p(dx)] '+2c‘/ x? @ (dx)
[, 00) M, o0

+2C'/ xV“@R(dx)'.
M ,00)
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We have that ‘f[p 00) G T (dx) — xV‘H‘CDR(dx)]‘ — 0as R — oo by

(5.34). For the regions close to infinity, we use

' f x7 T P R (dx)
[M.c0)

as the total mass is uniformly bounded. Since y + A < 1, the remaining term goes
to zero as M — oo.

As a last step we prove that, if ®((0,§)) = 0 for some § > 0, then ®((0, p
(My13))) = 0 for p(M, ;) given by (3.4). Since the proof is standard we only
sketch it here. Consider x € [%, %p(M},H)), then, since @ satisfies (3.1), we have

< M}/Jr)»f] )

xVTr
cP(x) < ( - x) D(x)
Myi, 1—vy
Lty [ L
< = ®(n)dn + ) K@y —=n,m®(y —n)®(m)dndy
X
55/ (),
1)

for some positive constants ¢, ¢ > 0. Using Gronwall’s lemma, this implies that

®(x) < ec*®($) = 0. Hence @([8, 1 p(M;4,))) = 0. Iterating this argument,
we deduce that ®((0, p(M,4,))) = 0. The argument can be made rigorous by
working with the weak formulation of Eq. (3.1). O

5.4. Properties of the constructed self-similar profile

In this section we aim at proving Theorem 3.3. In particular we prove that the
self-similar profile, whose existence has been proven in Theorem 5.1, satisfies the
properties stated in Theorem 3.3. In other words we have to prove the following
theorem.

Theorem 5.13. Assume K to be a homogeneous symmetric coagulation kernel, of
homogeneity y, satisfying (1.5), (1.6), with y, A such that (1.7) holds and such that

—l<y, y+2x=>1

Let @ be the self-similar profile constructed in Theorem 5.1. Then
Lx
f e d(dx) < o0
R

for some L > 0 and ® is absolutely continuous with respect to the Lebesgue
measure. Then ®(dx) = ¢ (x)dx and ¢ is such that

lim sup er¢(x) < 00
X—> 00

for a constant L > 0.
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To prove this theorem we start by proving that every self-similar profile @ in the
sense of Definition 3.1 and such that ®((0,)) = 0, for a positive 8, is abso-
lutely continuous with respect to the Lebesgue measure and satisfies some moment
bounds.

Proposition 5.14. (Regularity) Assume K to be a homogeneous symmetric coag-
ulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A such that (1.7)
holds and such that y 4+ 21 > 1. Let ® € M (R,) be a self-similar profile as in
Definition 3.1. Assume additionally that ®((0, §)) = 0 for 6 > 0. Then ® is abso-
lutely continuous with respect to the Lebesgue measure. Its density ¢ € L'([8, 00))
satisfies the following equation

¢ _ 2 2 1 y+r+1
[ xoear - 700 + g g

1 Z
. y+A dx 5.43
My @) Jj o o
= —J¢(Z), a.e.z7 > (S

where
Js(2) = /0 ' / XK (x, ) ()¢ (y)dydx. (5.44)

Proof. 'We just sketch the proof as similar arguments have been repeatedly used in
the analysis of coagulation equations, see for instance the proof of Lemma 4.9 in
[9]. An analogous proof will be presented in the proof of Proposition 6.2. Let ® be
a solution of (3.1), then

EV+A. 2 B 1 n y
O [(My+,\ 1= y'é) d>(§)] = me(g) + K[D](&).

Using the fact that
£—5
K[cb](s)s/(S K(E—n.m®m®E —mdy, &>

and that f(f_‘s K& —n,n)®(n)P (& —n)dn is abounded measure in every compact
set, we deduce that the measure

%—)/-HL 2
(3~ 7¢) 0@

is absolutely continuous with respect to the Lebesgue measure on the set (§, o)
if § > p(M,,), while it is absolutely continuous with respect to the Lebesgue
measure in the set (8, o (M 1,)) U (p(My43),00) if § < p(M, ;). In the latter
case, we therefore have that ®(dx) = ¢(x)dx + codpm ) 4 () with density ¢ €
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LY(R,) and with ¢y € R. To exclude that the self-similar solution ® has a Dirac in
p (M, ), we notice that

£-5
K (& —n, mcodpm, ) (Mcodpm, ) (E — mdn

E—§
= cj /5 K (€ = 1,185y 42) (D8p(a, 1) (E — mdn

is non-zero only if & = 2p(M, ;). Hence the coagulation operator applied to
measure codp(m,,,) produces a Dirac in 2p(M,+,), contradicting the fact that
@|(p(M,1,).00) 1s absolutely continuous with respect to the Lebesgue measure. As
a consequence, we deduce that ¢y = 0. O

Proposition 5.15. (Moment bounds) Assume K to be a homogeneous symmetric
coagulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A such that
(1.7) holds and such that y +2A > 1. Let ® € M4 (R,) be a self-similar profile as
in Definition 3.1 and assume additionally that ®((0, §)) = 0, where § > 0. Then

/ x*d(dx) :/ x*d(dx) <00, Vu eR.
* [8,00)

Proof. For u < y + A the statement follows by the fact that ®((0, §)) = 0 and
that by definition of self-similar profile we know that

/ XY d(dx) < oo.
[8,00)

We want to prove the statement for u > y + A. As a first step, we prove that there
exists a § > 0 such that

/ XV P8 (x)dx < o0, (5.45)

R,

where ¢ is the density of ®. As a second step we will prove that

/ XV P8 (0 dy < 0o (5.46)
R,
for n > 1 implies that

f XV FFEEDS 6 dy < 00, (5.47)

*

The desired conclusion then follows by induction.
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Step 1
Consider an integrable function ¢ and integrate both sides of Eq. (5.43) against the
function ¥ (x) = [° ¢(y)dy to deduce that

oo 00 Z]/+)u+1 2
/ V()20 ()dz — / ¢<z>w’<z>( - z2> &
0 0 M}/Jr)\, 1 — y

1
My 15

- /0 /0 XK (x, y) (W (x +y) — ¥ (x) ¢(x)¢(y)dydr. (5.48)

/ V()2 ¢ (2)dz
0

We remark that the above formulation requires that i has to decay fast enough so
that all the integrals in (5.48) are finite.

Select § > 0 such that max{0, 1 —2(y +A)} <8 < 1 —y — 4 and consider
Yr(x) = xV -1 if x < R while yg(x) = R°x? 1 if x > R. Using (5.48)
and the fact that y 4+ 21 > 1 and that g (x 4+ y) — ¥ r(x) < 0 we deduce that

20— 1425 (R 3
0 < u[ zy+k+5¢(z)dz <
0

o —
1 — y / Z2(y+k)+5—l¢(z)dz < 00,

y+r JO

where the moment Mz(y )+a—1 is bounded because, due to the choice of 3, we

have that 2(y + 1) +8 — 1 < y + A. Passing to the limit as R tends to infinity we
deduce that (5.45) holds.

Step 2

We assume that inequality (5.46) holds and we want to prove (5.47). Taking
Yr(x) = x¥TPAH0+D=1 when x < R and Yr(x) = ROxY T4+~ when x > R
in (5.48) we deduce that

260 —1425 1 (R =
0y H2 1420+ / g DI (1) d
-y 0
l o0 —
S Z2(y+k)+(n+1)6—1¢(z)dz
My+)» 0

+/§ /8 xK (e, y) [Wr(x +y) = Yr(O)] S (x)¢ (y)dydx

+ / (VR TP (2)dz.
0

Thanks to the choice of 5, we have that 2(y +1) + (n +1)§ — 1 < y + A +né and
the desired conclusion follows for n such that y + A 4+ (n 4+ 1)§ — 1 < 1 by the
fact that in that case g is decreasing and hence the coagulation term is negative
as well as the term fooo ()Y (2)27 1 (2). We examine now the case in which
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Y + A+ (n+ 1)8 — 1 > 1. In this case we have that

/5 f8 XK (r, ) [WR(x+ ¥) — Yr(0)] 6 ()¢ () dydx
§ C/oo /ooxK(x’ 9 [(x + y)y+)\+(n+l)5—1
S )

DI (1) () dyd

< C// X1k [(x +y)y+x+(n+1)3—1
{(x.y)€l8,00)2:x <y}

_ xy+x+<n+”5_l] ¢ (x)¢(y)dydx

T C// xRy [(x i y)y+k+(n+l)6—l
{(x,y)€[8,00)2:x >y}

P (0 (ndyds

o0 oo —
S C/ x]*)\.qs(x)dx/ yz(}/+)x)+(n+l)571¢(y)dy < 00.
) )

Since we also have that
o0 o0
/ (VR P (2)dz < c(n) / ¢ ()2 ITTDI= g (1) dz < 00
0 0

the desired conclusion follows. O

Lemma 5.16. (Exponential bound) Assume K to be a homogeneous symmetric
coagulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A such that
(1.7) holds and such that y 4+ 2% > 1. Let & € M1 (R) be as in Proposition 5.14
and let ¢ be its density. Then there exist two positive constants L and M such that

/oo ¢ (2)e"4dz < oo. (5.49)
M

Proof. Adapting the approach used in [11] we define the function ¥, as

oo ,Lmin{x,a}

W, (L) = ———x%p(x)dx
ym  min{x, a}

where M > §. Hence, by its definition

0 .
\I}‘/Z(L) — / eL mm{x,a}x2¢(x)dx.
M



Arch. Rational Mech. Anal. (2023) 247:103 Page 49 of 61 103
We consider a function ¥ in (5.48) with ¥/ (x) := el ™mnx.4} to deduce that

) y+r—1 poo ]
T ) = = /M el Mkl (x)dx
14

1
My 5.

M
+ / eLmin{x,a}xy+)»+l¢(x)dx
)

x4+ .
+/ / xK(x,y)/ yeme{w’“}dw¢(x)¢>(y)dxdy
* y

+ fg ) (ﬁxm —~ x) ¥ (x)¢ (x)dx,
Y

1
forz := ( M;Lr)\ ) e , where we are assuming without loss of generality thatZ > §

and since for every z > 7 we have

y+A
z— > 0. (5.50)
Y+
Thus, there exists a ¢ > 0 such that
2 , , y+i—1
—VY (L) <V (L)———
T Vel S WD) T e

x+
y

+/ / xK(x,y)/ yeLmi“{w’“}dw¢(x)¢(y)dxdy.

As in [9,11] we can deduce, using Jensen’s inequality together with the fact
that y + X < 1 and that —X < 1, that

x+y .
/ / K (3, y) / E M) s ()b (y)dxdy < W (L)' ~7 AW (L)
% * y

This, together with the fact that we can take M arbitrary large, implies that

ey, MWL) < W (L) VAWl (L)Y + ¢, (5.51)
for a positive constant ¢ and for c(y, L) = % — MA;::] >0

By the definition of W, we have that

Y (0) =

Cl 2
(1+—>—> asa — 00.
11—y a 11—y

If we prove that limsup,_, ,, W,(L) < oo for some L, then we can conclude.
Indeed we would have

M/OOequﬁ(x)dx < /00 " xp (x)dx < oo.
M M
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Let us prove that lim sup,_, ., W, (L) < oo for some L. First of all notice that this
is true if W/ (L) < 1 as in this case W, (L) < L + lim,_, ¥, (0) and the desired
conclusion follows. If instead W/, > 1, then

ey, MWL(L) < W, (L)' (L)Y ™ + ¢ < aW, (L) ™/ (L) +c.

Without loss of generality we can assume « > 0 such that lim,_, o, ¥,(0) # «.
This implies that a solution of the ODE

v (1 — aw;*V**) —c

exists for small intervals around O and is such that lim,_, o ¥,(L) < oo for L in
that interval. m]

Proposition 5.17. (Exponential decay) Assume K to be a homogeneous symmetric
coagulation kernel, of homogeneity vy, satisfying (1.5), (1.6), with y, A such that
(1.7) holds and such that y 4+ 2% > 1. Let & € M1 (R) be as in Proposition 5.14
and let ¢ be its density. Then there exists a positive constant M such that

lim sup ¢(z)eMz < 00. (5.52)

yaudeel
Proof. From Eq. (5.43) we deduce that
2 5 ZV_H"H >
Fal ¢(2)
(1 -V My 4a ()

</z ¢ (x)dx — — f Yt (x)dx + Jp (2)
X X _ - X X )dx Z).
= Jo My (@) Jo ¢

We now show that J4 decays exponentially and that the term

Z l Z
- - Y+A
/0 O s ywcp(y)dyfo Y 00d

decays exponentially too.
First of all, we prove that there exists a constant M7 > 0 such that J4(z) <
e~M1Z for large z. To this end we notice that the bound (5.49) implies that

Jp(2) = /O ) / e L L LK () 1) (1) () dydr

Z (e.¢]
< e‘“f / XK (x, 1)$ () (y)dydx < €=M,
0 Jz—x
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On the other side, for large values of z we have that

< 1
dx - ——
/0 A yyws(y)dy/o
1 Z o0 V4
= e ()dy ( /0 x¢p (x)dx fo Y (y)dy — fo x”%(x)dx)
0

1 o0 Z
- y+i d _/ Y+ dx>
= Iy e (dy </0 S S e

1 00
e A EL G
0 z

where M, > 0.
We deduce that for large values of z

212 Z}/+)»+1
L=y [y e()dy

: xV T (x)dx

) #(z) < cmax{e M mM2),

1
. . 1—y I—y—2x
The conclusion follows since, for every z > (m) , we have
272 ZV Al

— >0
L—y [Ty ¢ (y)dy

6. Non-existence results and properties of the self-similar profiles

To study the non-existence of the self-similar solutions we proceed by contradic-
tion and start by assuming that a self-similar solution exists. To find a contradiction
we need to analyse the properties of each self-similar profile. In the case y +2A > 1
the fundamental properties that we prove to be true are that ®((0, §)) = 0 for some
positive § > 0 and that ® decays sufficiently fast for large sizes. When y +2A = 1,
it is possible to prove that ® decays fast for large sizes, but we have not been able
to prove that ®((0, §)) = O for some § > 0. This is the reason why we require the
additional condition (3.5) in Theorem 3.5.

6.1. Properties of the self-similar profiles

In this section we study the properties of each self-similar solution that do
not rely on the existence of the self-similar solution and hence do not rely on the
assumption y > —1.

Theorem 6.1. (Properties of the self-similar profiles) Let K be a homogeneous
symmetric coagulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A
such that (1.7) holds.
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1. If y + 21 > 1, then every self-similar profile © as in Definition 3.1 is such
that ®((0, p(My 1)) = 0 where p(M, 1) is given by (3.4). Additionally, ®
is such that

/ el d(dx) < oo 6.1)

for L > 0 and it is absolutely continuous with respect to the Lebesgue measure.
Its density ¢ is such that

lim sup ¢ (x)ezx <c (6.2)

xeR,

for constants L, ¢ > 0.

2.If vy + 21 = 1 and if, in addition, ®((0,5)) = 0 for some § > O, then
O[5, p(My43))) = 0 where p(M,4,) is given by (3.4). In addition, (6.1)
and (6.2) hold.

First of all we prove, see Proposition 6.2, that when y 4+ 2\ > 1, each solution
of Eq. (1.19) in the sense of Definition 3.1 is zero near the origin. The statement
of Theorem 6.1 then follows by Proposition 5.14 and Proposition 5.17 and by the
fact that when y + A = | we are assuming that there exists a § > 0 such that
®((0,8)) =0.

Proposition 6.2. (Support of the self-similar solution) Let K be a homogeneous
symmetric coagulation kernel, of homogeneity y, satisfying (1.5), (1.6), with y, A
such that (1.7) holds and such that y +2X > 1. Let ® € M4 (R,) be a self-similar
profile as in Definition 3.1. Then ®((0, &)) = 0 for

— . ( 1 ) I—Jl—k ( 1—y ) 1—;—1
E:=min{| ———— N = .
My_t,_)t(cb) 2My+k(q))

Proof. We start explaining the proof in a heuristic manner without entering in the
technical details that will be explained later. Equation (1.19) can be rewritten in the
following flux form

+A+1 2 +2
3, (Jcp(x) + (xy 2 )cb(x)) - (:; —x) dx).  (6.3)

Myy 1-vy Y+

A

v+
s— — X >0and
y+i

where Jy is given by (5.44). For x smaller than £ we have that
hence the function

xy+k+1 2x2
X Jq>(x)+( — )d>(x)
MV+)\ 1-— Y

is increasing and right-continuous at x = 0. This implies that

x]/+)»+1 2x2
lim (| Jo(x) + — dx) ) =L.
i (o + (= - 725 ) ow)
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. _ +r+1 2
Since for every x < & we also have that x;, - % > 0 we deduce that L > 0.
Y

We make a scaling argument to identify the value of L. To this end we notice
that the units of the flux are given by [Jo(x)] = [<I>]2[x]3+y, where from now on
we indicate with [-] the dimensional properties of a quantity, hence

G+y)

[@]=[x]"7 .

‘We deduce that

y+22—1

[x)/"r)»-'rlq)] — [xy+k+l][q>] — [)C ]
Since y + 21 > 1 this implies that as x — 0 the dominant term in Eq. (6.3) is
Jo, hence Jp(x) ~ L as x — 0. Finally, we prove that L = 0, in agreement with
the statement proven in [10] that, when y + 21 > 1, there are no solutions to the
constant flux equation. Integrating (6.3), we deduce that

RZres! 252 X gyth
Jo(x) + ( — ) d(x) = / < — z> d(z)dz.
My 1» -y 0 \ My

A detailed analysis of this ODE for ® implies that ® = 0 on the interval

i
(0, (211‘4;’;) e ), see Step 4.

We now explain the proof in detail. Testing (3.3) with a function of the form
Y() =&p(&), where ¢ € Ci (R4), we get to the following equation:

1
| (g_M_gV“) 0w = [ gewiei. 64
(0,00) y+A (0,00)

where

y+i+1 2X2

W[®](dx) = Jo(x)dx + < ) ®(dx). (6.5)

My 1 1=y
Step 1: Regularity of W[®] and an integral representation formula

First of all we prove that, for every § > 0, the restriction of the measure W[®] on
the interval [§, 1] is absolutely continuous with respect to the Lebesgue measure.
This follows from the fact that for every function ¢ € C!([§,&]) with0 < § < 1
we have that

fR ¢ EWIDI(AE) < c(@. 8, 7. M)l lloo:

hence W[®], on the interval [8, £], has a density W, € BV ([§, £]), see [1]. Since §
is arbitrary we deduce that W[®] has a density Wy, € L 110 (0, E]). This implies that
the measure CI>|(0’§] is absolutely continuous with respect to the Lebesgue measure,
its density is ¢.

We now prove that Wy is increasing on (0, £]. To this end we consider a sequence
of functions {¢,}, C CC1 (R,) such that ¢, — x[¢,,5) pointwise, with 0 < &1, &, <
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E, ¢l (E) > 0for& € (O, #) and such that ¢/, (§) < 0 for & € (#, oo).
Substituting ¢, in (6.4) we deduce that for every n > 1

/Oéfpn(é)qﬁ(«f)d%'— fo %(E)E”“qﬁ(é)d%:/o 0, (E) Wy (§)dE.

My 5.

Notice that
fo Eon(E)p(E)dE — /M]ésas@)dé as n— o
and that

/ £V, (E)p(£)dE — / eVt E)dE as n — oo.
0 [£1.62]

Additionally, since Wy is in L}OC((O, £)) and satisfies (6.4) we deduce that Wy €
WL (0, &) and hence is continuous in (0, &). Hence we have that

/(0 )fpﬁ,(S)th(f)dS — Wy (61) — Wp(52) as n — oo.

As a consequence, we deduce that

We(§2) — Wy(81) = /

1
(—sy“ — s) ¢ (&)dz. (6.6)
[£1,82]

My 15

Since if £ < £, then ﬁ&”“ — & > 0, we deduce that there exists a £ such that
Y

Wy is increasing in (0, E]. Hence, since Wy is bounded, we have that the following
limit exists

0<L:= lim W, 0.
< S, (&) <
Due to (3.2) we can take the limit as &, — 0 in (6.6) and deduce that

1
(—sV“ - s) ¢ (&)dE. (6.7)

My

Wy(&2) — L = f
0,82]

Step 2: we prove that fR* Jp(ex)p(x)dx — L fR* @(x)dx
Since Wy is bounded in (0, £] and ﬁéy“‘ — %S > 0 for every £ < & we

have that Jy is also bounded in (0, £]. Since
[2/32, 21 x [2/3z, 2] C {x €ER2:0<x<zz-x<y< oo} — Q. (6.8)

we deduce that for every z € (0, £] we have that

z 2
A ( ¢(x>dx) < Js(z) < C,
2z/3
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hence

L geoar < <

z € (0, &]. (6.9)
< J2z/3 ZyTH

Equation (6.7) implies that
1 X
J dx = — — ) Jp(x)dx
[ o@asenir=" [ (%) s

+r+1
——l/ w(f) [xy 2 x2]¢(x)dx (6.10)
& JR, &

My 45, _1_)/

X[ Ly+A
+ 1/ (0 <£)/ [ © - Z] ¢ (z)dzdx + L/ @ (x)dx
& R & 0

My 5.
where ¢ € C.((0, &)) and where & > 0.

Thanks to the bounds (3.2) for ¢ and to the fact that ¢ is compactly supported
we can pass to the limit as ¢ — 0 in Eq. (6.10) and deduce that

Ry

liH})/ Jp(e8)p(§)ds = L/ @ (x)dx
£— R, R,

for every ¢ € CCl (0, &)).

Step 3: we prove that L =0
We want to prove that for every ¢ € C Cl (0, &))

tim [ Jp(eE0)d =0,
=0 Jpr,

Using the formula for the fluxes we obtain that

1
—/ Jp (&) <§> dg =/ @(8)Jy(e5)dE
& JR, & Ra
= [ [ ke (qf (ﬂ)—w(f)) () D (dy)
Ry JR, & &

=L+

where ¥ (x) = [; ¢(y)dy and where

n=[ [ skeon (v(FE) - v (%)) ewnea
¢ (y,00) 2 €

and

n=[ [ sk (v(YE) - v (%)) ewnean,
« 4 (0,y) & 2
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Since ¢ is compactly supported we have, by definition, that supp [ (x + y) —

Y ()] C {(x,y) eRZ:x <R, x+y >8>0} for suitable § > 0 and R > 0.
As a consequence, using (3.2) we deduce that

_ xX+y X
hl < c/ / yT Ry (—) - v (—)‘ ®(dn) P (dy)
(0,eR) J (8¢/2,eR) & &

1
<CW)- y! =@ (dy) Y odx) —> 0ase — 0.
€ J(0,eR) (5e/2,eR)

Using again (3.2) we have

pi= [ skl () - v (2)] ewnea
R« J(0,y) € €

< C®¥) Yy T d(dy)
(£8/2,00) 0,¢R)

Hence lim,_, ¢ fR* Jy(e&)p(§)dE = 0 and therefore L = 0.
Step 4: @ is zero near zero

Since L = 0 we deduce by (6.7) that

< 1 i _
Wy (2) = / <—€” - %) ¢(&)dg  forz € (0,%). (6.11)
0 My+k
Or, equivalently, since Jy € BV (Ry)

xl_’\CID(dx) — Qase — 0.

yHA+1 9,2

_ = = ) L y+a _
1¢<z>+(My+A 1_y>¢>(z>—/o <My+f E)(b(%)df;‘
fora.e.z € (0, &).

(6.12)
We now rewrite (6.12) in the following way

// XK(x,y)CD(dY)CD(dx)-i-// xK (x, y)®(dy)®(dx)
0 Jz—x 0 Jz

Z)/+)L-i-1 222 _ k4 1 )
(i - 255 o= [ (it =) o

If @ is different to zero near the origin, then

/Z /OoxK(x, Y@ (dx)P(dy) > ¢; /le—%(dx)/ooy”%(dy)
0 Jz 0 z

Z o0
s / Y () / v a(dy)
0
g z
3C+/ 7 @ (dx)
0

where we have used that for sufficiently small z we have that

o0
/ Y ey > Cy
Z
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for a strictly positive constant C..
This implies that for z small we have that

y+Ai+1 22 z 1
0=J</>(z)+<Z - = >¢(z)—/0 (—EV“—E>¢($)dE

My 4 I—y My 1,
- Zy—&-k—&-l 2Z2

> c+f o (ndx + < T >¢<Z>
0 Y+ -V

< 1
_ - Y+ _ d
/0 <My+xg $)¢(§) £
(Zy+x+1 272
>

‘ 1
M, 1_y)¢(2)+/0 ( +§ —MVH?E ¢ (5)ds

Since we are assuming that & is different from zero near the origin and since
y+2% > 1, wededuce that [ (c+gl—* - ;gVH) ¢ (£)de > 0. This, together

My i,

. — gl g2
with the fact that for z < & we have ( Mo T 1oy

Hence there exists a § >_O such that ¢ (x) = 0 for x € (0, §). We now prove that
¢(x) = 0 for every x < &. To this end we define the function H as

AN
H(z) :=/0 ( é”“—é)(ﬁ(é)dé-

My 41

> () leads to a contradiction.

Due to (6.12) we have that H satisfies

iH(z) =H(2)0() — Jp(2)0(z), H()=0 for ae.z€ (8, 8)

dz
(6.13)
where

(1- )’)(Z)/-HL - My+AZ) _
= 0, 38, &). 6.14
0@ = g o2 > & 6D (6.14)

The solution of Eq. (6.13) is the function
. z

He) = — [ 22801 omary,, (6.15)

s Q)

Expression (6.15) for H implies that H is negativg forz € (8, £). On the other hand,

if we assume that ¢ is different from zero in (0, §) we deduce that H is positive on

z € (8, &), by definition. This contradiction implies that H(z) = 0 for z € (8, &).
O

Remark 6.3. We remark that Eq. (6.11) is valid both for y + 2A > 1 and for
y + 21 = 1, but the same argument we used to prove that ®((0, §)) = 0 does not
work in the case y + 21 = 1.

Proof of Theorem 6.1. As in the proof of Theorem 5.1 we prove that if ®((0, §)) =
0 for some § > 0 then ®((0, p(M,4,))) = 0 for p(M, 1,) given by (3.4). To
conclude the proof combine this with Proposition 5.14 and Proposition 5.17 with
Proposition 6.2. O
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6.2. Non-existence results

Proof of Theorem 3.5. We consider now the case ¥y +2A > l and y < —1 in
which y + A could be bigger than zero or smaller than zero, see Fig. 1. We will
provide a proof that relies on the technical proof of Proposition 6.2. We proceed by
contradiction. Assume that a self-similar solution exists. Then thanks to Proposition
6.2 we know that ®((0, §)) = 0 for some § > 0. Additionally, from Proposition
5.17 we know that lim,_, o, ® (x) = 0 exponentially.

We can therefore consider the test function ¢ = 1 in Eq. (3.3). This implies

14+y 1//
0<——— | ®(x)=-= K(x,y)®(dx)®(dy) <0,
-y 2 Jr, Jr,

Ry
which is a contradiction.
Assume now that y + 21 = 1 and that y < —1. Notice that in this case we
necessarily have that y + A < 0. Let us assume by contradiction that a self-similar
solution exists and is such that

/ x_ACD(dx) < 0.
0,1]
‘We show that

/ o (dx) < o0.

Notice that this is true by assumption when y + A = 0, therefore we restrict the
attention to the case ¥ + A < 0. To this end we adapt the argument used in the
proof of Proposition 5.15, we refer there for the technical aspects, and prove that

/ x’ T d(dx) < oo implies / VP (dx) < oo
* R*

when 0 < —y — 4 <8 < 1 — y — A. To see this we consider ¥ (x) = x? TA+9-1
in Eq. (5.48) to deduce that

28 Y My 130451
1=y vt = —My+)\ :
Now we notice that our choice of § implies that

“A<2(y+M+S—-1<y+Ar
Hence MZ(y Fa4s—1 < 00 and the desired conclusion follows.
Similarly, we can prove that

/ XV p(dx) < 0o implies / XV PHOEDI G (dx) < o0,

As a consequence, taking n sufficiently large, we deduce that My(®) < oco. We
can therefore consider the test function ¢ = 1 in Eq. (3.3). This implies

0< -1 [ gn) = —-/ / K (x, y)®(dx)®(dy) <0,
1 y R* * *

which is a contradiction. O
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