Interdisciplinary Studies of Complex Systems
No. 2 (2013) 5-59
© M. Friesen, O. Kutoviy

ON NONAUTONOMOUS MARKOV EVOLUTIONS
IN CONTINUUM

M. Friesen,! O. Kutoviy?

Abstract. The nonautonomous Cauchy problem in a scale of Banach
spaces is investigated. The existence and uniqueness of solutions to this
problem is proven. The obtained results are applied to several dynamics
of Markov evolutions in continuum (e.g. spatial logistic model, Glauber
dynamics, etc.).

Contents

1 Introduction 5

2 Evolution Equations in Scales of Banach Spaces 9
2.1 General setting . . . . . .. .. ... o 9
2.2 Scales of Banach Spaces . . . . .. ... ... ... ..... 12
2.3 The Space of Solutions . . . . . . ... .. ... . 14
2.4 Existence of local solutions and properties . . . . . . . ... .. 17

3 Evolutions of interacting particle systems 24
3.1 General Dynamics on Configuration Spaces . . .. .. ... .. 25
3.2 Continuous Sourgailis and Contact Model . . . . . .. ... .. 30
3.3 Bolker-Dieckman-Law-Pacala Model . . . . ... ... .. ... 44
3.4 Glauber-type Dynamics in Continuum . . . . . .. .. ... .. 47
3.5 General birth-and-death dynamics . . . . ... ... ... ... 54
3.6 Conclusion . . . .. .. ... .. 57

1 Introduction

A possible way of describing dynamics of complex systems of interacting parti-
cle is to assume that the elementary acts of the evolution occur at random and
the evolution itself is Markovian. Among the mentioned elementary acts one
can distinguish birth, death and motion. The rates at which they occur may
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depend on the actual state of the system and on the environment. Among var-
ious problems coming from the natural and life sciences the existence of state
evolutions for wide classes of intensities (e.g. time dependent intensities) seems
to be one of the fundamental problem. The evolution of states is informally
given as a solution to the initial value problem:

d
5<F, pe) = (LE, pe),  fiele=0 = po,

provided, of course, that a solution exists. Here L is an informal generator
which describes the functional evolution of the system

0
ot t ts t|t70 0

and

(F, ) = / F()du(y).

One of the aims of the present paper is to develop methods to solve nonau-
tonomous Cauchy problems in a scale of Banach spaces B, which will be used
to treat systems with time or enviroment dependent intensities. Our main
technical tool is a general theorem by M. Safonov from [26] and several con-
clusions, obtained in the present paper. Using this theorem we will prove the
existence of solutions on a bounded time interval for several models and in
some cases we will give conditions for the existence of solutions on unbounded
time intervals. The first part will be devoted to the general theory of nonau-
tonomous Cauchy problems on scales of Banach spaces. A version of the gen-
eral theorem by Safonov for linear operators will be proven. Afterwards we
will extend this theorem for weaker assumptions, where the generator consists
of two parts L = A + B and only the second part satisfies the assumptions
of the general theorem of Safonov. This technique will be used to prove a
continuous dependence of the solutions on parameters. Markov evolutions of
continuous interacting particle systems were studied by many authors for time
independent coefficients. In the present paper we are going to be focused on
nonautonomous models of birth and death type. However, the abstract results
obtained in this paper may be applied also to other classes of Markov evolution.
In our approach, populations will appear as particle configurations forming the
following phase spaces

I =TRY) ={ycR?: |[yNK|< oo, VK C R compact}.

One of the most simplest models of birth and death type is the so-called Sour-
gailis model. The mechanism of its evolution is given by the following heuristic
generator

LE)) =m 3 (FO\a) = F) 45 [ (Fyuw) ~ Fo))de (1)

xrey R

with m, k > 0, cf. [27, 28]. In (1), the first term describes the death of the par-
ticle located at x € 7 occurring independently with the rate m > 0. The second
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term in (1) describes the birth of a particle at 2 € R? with the constant rate
k > 0, which is independent of v € I". The corresponding state evolution as
well as ergodic properties of the process were recently studied in [3].

Another model for Markov evolution which includes interaction between
particles in the birth mechanism is, for example, the continuous contact model.
It can be described by the formal Markov generator

—m Y (F\z) — F() + / S ae,y) (F(y Uy) - F(7)) dy,

TEY R TEYy

where m > 0 and a(z,y) > 0. The first term (death) is the same as for
Sourgailis model and the second term describes the birth of a new particle at
y € R? given by the whole configuration v with the rate > a(z,y) > 0. This
xrey

model was studied in the translation invariant case, i.e. a(z,y) = a(z —y) =
a(y — x), in [18] and [20]. In [20] the authors proved the existence of the
corresponding process for a dispersion kernel a € LP(RY), p > 1 with compact
support. The evolution of correlation functions and invariant states for the
contact model were studied in [18].

A generalization of the previous model which includes local regulation in
death is described by

(L)) = Z(m+ 3 a-<x,y>) (F(\y) — F(7))

ey yEY\T
+3 [at @ Ea Uy - Fo)
:cE'de

with a competition kernel a= : R? x R — R, a dispersion kernel a* :
R? x R — R, and a mortality rate m > 0. Such model is called spatial lo-
gistic model or Bolker-Dieckman-Law-Pacala (short BDLP) model. A detailed
analysis of this model in the case of translation invariant kernels may be found
in [5, 7].

Another example of birth and death type dynamics is a non-equilibrium
Glauber-type dynamics, described by

—m S (F(1\e) — F(9)) + = / e B@N(F(y Uz) — F(y))da

reY Rd

with E(z,7) = . é(z,y), where ¢ : R? x RY — R is a pair potential.
yEY
For non-negative translation invariant potentials this model was discussed in

[4, 6,11, 12, 17, 19]. The reversible states for these dynamics are grand canoni-
cal Gibbs measures. This fact gives a standard way to construct properly associ-
ated stationary Markov processes using the corresponding (non-local) Dirichlet
forms related to the considered Markov generators and Gibbs measures. These
processes describe the equilibrium Glauber dynamics which preserve the initial
Gibbs state in the time evolution, see e.g. [19]. The construction of a non-
equilibrium Glauber-type dynamics was done in [17]. It was based on a general
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approach for the construction of non-equilibrium evolutions developed in [16].
In [6] the authors have shown that the correlation functions corresponding
to Glauber dynamics converge to the correlation functions of the equilibrium
state. Using Ovsjannikov-type technique in [4] an evolution in a scale of Ba-
nach spaces for quasi-observables and correlation functions was proved. In
contrast to [6] in the present paper no conditions on z and = [ 1— e @) dy
Rd

are imposed. The same technique was used in [11] to analyze the evolution of
Bogoliubov generating functionals. In the present paper the similar arguments
will be used to generalize the existence results, although only existence and no
further properties will be studied.

Chapter 3.5 of this paper is devoted to the general birth and death Markov
dynamics, given by

(LEF)(y) = Zd(zﬁ\w)(F(v\w)*F(W))Jr/b(x,v)(F(vUz)*F(V))dﬁ (2)

TEY Rd

Using a semigroup approach the existence of a solution to the corresponding
Cauchy problem for quasi-observables and correlation functions were proven,
cf. [8]. The authors further have shown that under several conditions there
exists a unique solution to the stationary equation L2k = 0, which can be con-
structed by the “generalized Kirkwood-Salzburg” operator. Here L® denotes
the generator for the evolution of correlation functions. In this paper we will
also study these equations in the class of sub-Poissonian correlation functions.

The structure of the paper can be described as follows. At the beginning
we give a brief outline on the continuous Sourgailis model. An explicit solution
for correlation functions k; will be given and differentiability on some Banach
spaces will be proven, assuming the initial data are regular enough. The pos-
sibility to solve all equations explicitly suggests this model as a play model.
Further questions concerning this model deal with random time dependent co-
efficients.

In sections 3 and 4 the existence of solutions for quasi-observables in the
case of BDLP and Glauber dynamics will be proven and, further, the evolution
of correlation functions and Bogoliubov generating functionals be considered
for Glauber dynamics. The assumptions are likely the same as for the time
independent results, despite all inequalities should hold uniformly in time.

In the last section we will prove existence of solutions for infinite time
intervals for general birth and death dynamics with the time dependent coef-
ficients. Here the time dependence will enter only multiplicatively, i.e. d; =
m(t)d and b, = k(t)b (cf. (2)), since we need precise information about the
domains of the corresponding generators.
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2 Evolution Equations in Scales of Banach
Spaces

2.1 General setting

Let X be a Banach space, let [0,7] = I C R be a compact interval, and
let (L(t), D(L(t)))tefo,r) be a family of operators on X. Our main object of
investigation is the following nonautonomous Cauchy problem

() = Deutr), t2 5, te 1, u(s) = ug (3)

on X for 0 < s < T. Such equations were analyzed in, e.g. [13, 22, 23]. The
aim is to construct an evolution family

A3 (ts)— Ut s) € L(X),

where A = {(t,s) € I x I : s <t }. This map should be strongly continuous
and should have, instead of the usual semigroup property, the evolution family

property
U(s,s) =idx, U(t,q)U(q,s) =Ul(t,s), 0<s<qg<t<T.

In order to give sense to the right hand side of (3), i.e. L(t)u(t), we should
assume u(t) € D(L(t)) or more generally

u(t) € [ D(L(s)) C X.

s€[0,T]

In general it is difficult to characterize the explicit structure of D(L(t)), which
is one of the major difficulties in this approach. Therefore one restricts to some

smaller subspace. Assume there exists a Banach space Y C () Dom(L(¢)) C X
tel
such that for each v € Y the mapping

A>(ts)—Ut,s)ue X

is differentiable with derivatives

aa—lt](t, s)u = L(t)U(t, s)u, ——(t,s)u = —=U(t,s)L(s)u.

Then we can formally write the solution to (3) as
u(t; s,up) = U(t, s)ug.

Similarly, the expression L(t)U(t,s)ug would be well-defined if we assume
U(t,s)ug € Y, so U(t,s)Y C Y, which will be assumption in Theorem 2.3.
This considerations motivate the following definition of a solution to the above
nonautonomous Cauchy problem (3), which can be found, e.g., in [24].
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Definition 2.1. Let XY be Banach spaces such that Y C X is continuously
and densely embedded. For a family of operators (L(t), D(L(t))):c[o,r] assume

Yc () DL@®)cCX.
t€[0,T]

A function u = u(t) is called Y-valued solution of the nonautonomous Cauchy
problem (3) with initial condition ug € Y, if it has the following properties

1. ue C(0,T;Y)NCL([0,T]); X)
2. u solves (3).
The derivatives at t = 0 and ¢t = T will be always defined by

ou, . u(h) —u(0) Ou,. . w(T) —u(T — h)
E( T 00 h ’ E(T o h—>él,mh>0 h

Note that in contrast to a classical solution we impose continuity in the
Y-norm, which is a stronger condition than just u(t) € Y C D(L(t)). Contrary
to the general semigroup theory, where the semigroup is always differentiable
on the domain of its generator, it is possible that an evolution family is nowhere
differentiable. Now we will state two results due to [24] for existence of evolution
families under conditions know as “the hyperbolic case”. For this let us recall
the definition of admissibility.

Definition 2.2. Let (L, D(L)) be the generator of a Co-semigroup (T(¢))¢>0
on X and Y C X a subspace. Y is said to be L-admissible if T'(¢)Y C Y holds
and the restriction T'(t)|y is a Cp-semigroup on Y.

In [24] it was shown that this is equivalent to the condition that the part
L of L onY is again a generator of a Cy-semigroup. This semigroup is then
given by restricting T'(¢t) to Y. The part L of L on Y is defined as

D(L)={ueYND(L): LueY}, Lu=Lu, forue D(L).

Theorem 2.1 ([24]). Let X,Y be Banach spaces such that Y can be densely
embedded in X and let (L(t), D(L(t))):cjo,r) be generators of Co-semigroups
((e™E®) 1 50)teo,r) on X. Assume that the following conditions are satisfied:

1. L(t) is Kato-stable, i.e. AM > 1 and w € R such that (w,00) C p(L(t))
for allt € [0,T] and

k

||e7'kL(tk) o eTlL(tl)HX < Mewj§1 i

forall0 <ty <. <t <T,keNandmn,...,7u, >0, where p(L(t))
denotes the resolvent set of L(t).

2.YC () D(L(t)) and
te[0,T)

Ist— L(t) € LY, X)

is continuous in the uniform operator topology.
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3. Y is L(t)-admissible for all t € [0,T] and L(t) as the part of L(t) inY is
Kato-stable.

Then there exists a unique evolution family (U(t, s)),s)ea with the properties:

1| U@, s)||lpx) < Me*t=%) (t,5) € A

. (%ZY (t,8)—stt = L(s)u

ou

0s

for w € Y. Here the derivatives are considered in the sense of the norm in X

3. (t,s)u = —U(t,s)L(s)u

+
and (aag) (t, 8)|t=su is the right-sided derivative evaluated at (s, s).

Remark 2.1.

1. Kato-stability is neither necessary nor a sufficient condition for the exis-
tence of an evolution family. In [23] the authors gave a counterexample,
where an evolution family exists, so the Cauchy problem (3) is well-posed,
but the stability condition is not satisfied.

2. The main idea of the proof is to consider a sequence of with respect to
t piecewise constant operators A,(t) and define appropriate evolution
families U, (¢, ), which are piecewise continuously differentiable on X for
u €Y. After showing the existence of a limit U(t, s) in the strong sense
on L(X) it remains to show that the differentiability property still holds.

3. It is possible to replace continuity of ¢t — L(t) € L(Y, X) by the weaker
assumption
L(-) € L'([0, T, L(Y, X)).

In this case the strong differentiability for (¢,s) € A holds only almost
everywhere.

To obtain stronger differentiability properties for U(t, s) we should know
further properties of the evolution family. In a scale of Banach spaces these
properties can be easily checked. As already mentioned we should assume

oU(t
U(t,s)u € Y for u € Y to give meaning to the expression %u =
L(t)U(t, s)u. This will be the content of the next theorem, cf. [24].

Theorem 2.2. Let X,Y, L(t),U(t,s) be as in Theorem 2.1. IfU(t,s)Y C Y
holds and the mapping
A3 (t,s) — U(t, s)u

is continuous in'Y foru €Y, then U(t, s) satisfies the stronger differentiability

property
ou
e (t,)u=L&)U(t,s)u, 0<s<t<T.

Consequently equation (3) has a unique Y -valued solution given by U(t, s)ug =

u(t).
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2.2 Scales of Banach Spaces

In this section we will introduce the notion of a one-parameter family of Ba-
nach spaces and state some consequences for the corresponding nonautonomous
Cauchy problems, which will be useful later.

Definition 2.3. A scale of Banach spaces of type 1 is a one-parameter family
Bos | - |lo)an<a<ar With a, < o satisfying

o <a=|lla<| o Ba CBa.

Analogous, a scale of Banach spaces of type 2 is a one-parameter family
(Blou H ’ Ha)a*gaga* with

o <a= | |la < llay B, CBL.

B, will always denote a scale of Banach spaces of type 1 and B/, a scale of
type 2.

The family of weighted LP spaces is a natural example for scales of Banach
spaces. Let (2, ) be a measurable space and w : & — R, be a measurable
function. Define the weighted LP spaces by

B, — {f QK 7 = [ @peaut) < oo}
Q

for 1 < p < oo and for p = co as the weighted Banach space with the norm
[ £lla = ess sup |f(a)[e >,
e

Clearly (B, | - |l«) is a scale of Banach spaces of type 1 and B, = B_,, a scale
of Banach spaces of type 2.

Remark 2.2.

1. We do not impose conditions whether the embeddings from the smaller
into the bigger Banach spaces are dense. In applications we will consider
the scale of L'- respectively L>®-type spaces, so this condition would not
hold for B,. In [2] the author uses the density of embeddings to prove
some sufficient conditions for the well-posedness of equation (3).

2. In general, the spaces B,, |J Bo and (] B~ are different for a scale
a'<a a’’ >a

of type 1. The same is valid for a scale of type 2.

Using this approach, one has the possibility to overcome the difficulty of
the time dependence of the domain D(L(t)). More precisely one would like to
consider the operators L(t) as bounded operators acting from smaller into a
bigger Banach space, cf. [2, 5, 11]. Using this, one could consider the operators
(L(t), Dom);c(o,7) on B, with the domain

Dom = U B

o' <«
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for a scale of type 1. In the case of a scale of type 2 one has Dom = |J B.,.
a<a'
Except for Theorem 2.1 and 2.3 we do not need any conditions of closedness

of the operators for this approach. Unfortunately, the solutions will only exist
on a bounded time interval [0, 7). As a consequence of the proof we will see
that the solutions evolve in this scale of Banach spaces.
Now assume Y < X are Banach spaces and I 5t — L(t) € L(Y, X)
is strongly continuous. Then sup ||L(¢)u|lx < oo holds for all u € Y and
tel

by Banach-Steinhaus theorem L(t) is uniformly bounded in t € I, i.e. M :=
sup || L(t)||(v,x) < oo. Moreover, for each function u € C([0,7];Y’) the map-
tel

ping I >t — L(t)u(t) € X is continuous, which follows for tg,¢ € I from

[IL()u(t) — Lto)u(to)l|x
[L(@)u(t) = L(t)ulto)l|x + [IL(H)ulto) — L(to)ulto)llx

<
< Mifu(t) - ulto)ly + IL()ults) — Lits)ulto)l|x-

For our calculations, we will need the following product formula for evolution
families, which proof shall be omitted.

Lemma 2.3. Let Y < X be Banach spaces, U : A — L(X) strongly contin-
uous in the second variable for fired t € I and let s — U(t, s)u € X be con-
tinuously differentiable for fizredt € I and uw € Y. Then for each u € C1(I,X)
such that u(t) € Y with t € I the equation

0 oU ou

s (U(t, s)u(s)) = E(t’ s)u(s) + U(t, S)E(S), (t,s) € A (4)
holds on X.
Remark 2.3.

1. Of course, we can apply this lemma for strongly continuously differen-
tiable evolution families as in Theorem 2.1 and 2.3.

2. In many applications the so-called exponential growth condition
Ut )] px) < Ce=)

is satisfied. Nevertheless there are evolution families that do not have
exponential growth. For example denote by X the space of all continuous
bounded functions f : R — R and let 0 < p : Ry — R, be bounded.
The expression

Ult,s)f(x) = ==f(z), z€R
. _ p@®) .
defines an operator U(t,s) € L(X) with [|[U(t,s)||rx) = 0s); If pis
p(s

not bounded away from 0, then clearly U(t,s) cannot be exponentially
bounded. Note that a strongly continuous semigroup (T'(t));>o always
obeys a bound [|T(t)||x) < Ce“".



14 M. Friesen, O. Kutoviy

2.3 The Space of Solutions

At first, we will give a formal definition of a solution to equation (3) in a scale
of Banach spaces. The idea is to consider solutions in some Banach space B«
with the property that for each ¢ there exist oy such that u(t) € B,, holds.
Additionally we would like to have the differentiability property for each « in
the space B,. In other words a solution is a consistent family of solutions in
the spaces B,,.

Definition 2.4. Given a scale of Banach spaces of type 1 and L(t) € L(By/, Bs)
for o/ < a and ¢ € [0,T]. A solution in the scale B, to the Cauchy problem

(1) = Liyu(r), u(0) = o € B, 1€ [0,7] )

is given by a continuous, monotonically increasing function (au,a*] 3 o —
T(«) > 0 with T(a) < T, which we will call time data, and an element

u € CH[0,T(a*)); By-)

satisfying u(0) = up and for all a € (v, a*] we have

Uq = Ul[0,7(a)) € CH[0,T()); By) (6)
and 5
%A (1) = Lty 1)
in B,.

Given a scale of Banach spaces of type 2 and L(t) € L(B/,,B/ ) for o < a.
A solution in the scale B, to the Cauchy problem

ou

a(t) = L(t)u(t), u(0)=wup€B.., te][0,T]

is given by a continuous, monotonically decreasing function [a.,a*) > a —
T (o) > 0 with T(a) < T and an element

u € C([0,T(e)); By, )
satisfying u(0) = up and for all a € o, a*) we have

Ua = tjo,7(ay) € C1([0,T(a)); Ba)

and 5
Ue
ﬁ(t) = L(t)ua(t)
in B.,.
Remark 2.4.

1. The time data T'(«) may depend on the initial condition. Nevertheless
in our approach this will not be the case.
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2. If we start with some given T'(«) > 0 and unique elements u, as in (6)
satisfying the corresponding equations one can show that u := uy~ is a
solution in the scale B,.

3. The continuity and monotonicity of T'(«) implies that for ¢t € [0,T(x))
there exists some o’ < a such that 0 < ¢ < T(a’) < T(«) holds. Thus
one has u,(t) € By and hence L(t)uq(t) is well-defined as an element in
B..

It is possible to rewrite the problem (5) in the integral form

which proof shall be omitted.

Lemma 2.4. Assume that [0,T] >t — L(t) € L(By,By) is strongly contin-
uwous for any a,a’ with a, < o < a < a*, then the following statements are
equivalent:

1. w is the solution to (5) in the scale By with the time data T'(x)
2. uwe C(0,T(a)); By) for all o € (v, @*] and solves

u(t) = uo + / L(r)u(r)dr € Bo, uo € Ba, (7)

0

fort € [0,T(«)), where T(a) < T is continuous and monotonically in-
creasing.

With the help of Lemma 2.8 it is easy to show the existence of a solution

to equation (5) on a bounded time interval. Assume ||L(t)|qa < - for
o —

o/ < « and that [0,7] 2 ¢t — L(t) € L(B,,B,) is strongly continuous, where
| - |la’a denotes the operator norm on L(B,/,B,). We will show this only for
a scale of type 1, since the other case can be shown analogous. Let ug € By,
and define the sequence

uo(t) =g, Uny1(t) =wo+ [ L(7 7)dr, n € Ny, (8)

S—_ .

which satisfies

t t1 th—1

:uo—l—zn://... / L(t1) ... L{ts)uodts . .. dts € C([0,T(a)); By).

k=109 0

For n € N and o, < a < o* define

o — Oy

€= and o = o, + je for 5 =0,...,n, (9)
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so we have ag = v, o, = @ and oj41 — a; = € and hence

1 tn—l

A

Using Stirlings formula we see that the right hand side is summable in n € N
for |t| < T'(«) with

[un(t) = un—1()]la <

w.dty .. dt

o (10)

:’_\ = O\w

o —
eM
Hence, (un(t))nen C B, is a fundamental sequence and therefore has a limit
u(t) = HILH;O un(t) € B, for ¢t € [0,T(cr)). Moreover, the convergence is uniform

T(a) = (11)

on each interval [0, s] C [0,T(«)). To show this, consider for n < m

m—1 0o y k
[lum (t) — un(t)|la < Z llugs1(t) — ug|la < Const. Z (T(a))
k=n k=n

and obtain by passing to the limit m — oo

oo k
un(t) = u(t) o < Comst. S (T(ta)> .

k=n
Therefore u € C([0,T(a)); B,) and by

n+1 n
L0 - L O < (F) ol

nM 1 tnM \"
l[uollo. —
n!

O — Qg O — Oy

the convergence L(t)u,(t) — L(t)u(t) holds uniformly on compact intervals
t €10,s] C [0,T(c)). Consequently taking the limit in (8) we obtain equation
(7).

Remark 2.5.

1. In the same way one can show the existence for arbitrary initial times ;.
In this case we would have the condition |t —ty| < T'(«) for convergence.

2. The difficulty is to show that the solution above is unique. Our assump-
tions on L(¢) do not allow to apply the Gronwall Lemma. To overcome
this difficulty we will solve the corresponding integral equation (7) in
some Banach space S?, which reflects the properties of a solution in a
scale B,.

The general result for a quasilinear Cauchy problem in a scale of type 2
was published by Safonov in 1995 in [26]. Here we will only present a proof
for the linear equation in a scale of type 1. The last result suggests that

T(a) = a —)\a* for A > 0 is a natural candidate for the time data. This

motivates the following definition.
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Definition 2.5. For A > 0 and 8 > 0 let
58 (0m 0", \) = 8¢ = {“ e N ofp5)m) |y < OO}
ax<a<la*
for the type 1 scale and
58 (0ma®, \) = 5 = {“ e N o5t m) | me < OO}
ax<a<la*

for the type 2 scale. The norms are given by

||u||(15) = sup (a—ax — A7 [Ju(t)]a
a€lay,a*], te[0,T1(a))
Il = sup (@ —a = xt)7||u(t)|a
a€las,a*], t€[0,T2(a))
with Ty (o) = O and Tr(a) = i

Here we use the notation C([0,0);B,,) = B,, and C([0,0);Ba) = Bos.

Clearly this spaces are complete and therefore Banach spaces.

2.4 Existence of local solutions and properties

In the main part of this section we will discuss two possibilities to show existence
of solutions to (5). The first existence result is a simplified version of the general
result from [26].

Theorem 2.5. Consider a scale (Bq, |- |la)a.<a<a+ Of type 1 and assume that
there exist Ay > 0 and M > 0 such that
o — a, . ;
1. [O, A) S t+— L(t) € LBy ,B,) is strongly continuous for any
a

o < a
M a
2. |IL(t)lara £ —— for any o/ < a andt € [0’ M)
a—« )\a

Then there exists \g > Ag > 0 and Ty : (a.,a*] — Ry continuous and
monotonically increasing given by

Ta(a) = & ;O‘*, with A > Ao

such that for each initial condition ug € By, there exists a unique solution
u € Sf()\) to the Cauchy problem

ou
5 (0 = Lt)u(t), u(0) = uo

in the scale B, .
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Assuming we have proved this theorem, we can also state the following
version.

Theorem 2.6. Consider the type 2 scale (B, || - [|a)a.<a<a and assume that
there exist Ay > 0 and M > 0 such that

1. [O, %) >t L(t) € L(B,,B!,) is strongly continuous for any
a
o <a

*

forany o <« andt € [O,%).

2. L) laar <

a— o

Then there exists Ao > Ao > 0 and Ty : [an, ™) — Ry continuous and
monotonically decreasing given by

Th(a) = ; . with A > g
such that for each initial condition uy € BL. there exists a unique solution
u € Sg()\) to the Cauchy problem

ou
%ty = L(tyutt). () =y

in the scale B, .

Proof. Define the spaces B, = B, 4 o-_q with the norm || - ||, = [| - [la.+a*—a
for a, < a < o and apply the first result. O

Now we will prove the first stated version, namely Theorem 2.11.

Proof. By Lemma 2.8 it is enough to solve the equation
t
Mﬂ:um+/LhMﬁMT:um+Hw@)
0

in the space S7. So let A > A\, and S > 0. To abuse notation, we will write in
this proof || - |®) for the norm || - ||§ﬁ).

1. For u € S% we have: ||L(-)u(-)|[|®+D < M28+1||ul|(®).

O —
and take o/ < « so close to a that we have

Indeed, let 0 < t <

/ — j—
0<t< a )\a* <2 /\a*. Thus u(t) € By implies L(t)u(t) € B, and

since a and ¢t were arbitrary we obtain

O — O

A
Now let a € (s, @*] and t € [0, Tx(«)) be arbitrary and define

L(t)u(t) €Ba, 0<t<

p=a—a, — M, a’:a—g.

For such p and « the following holds
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and hence we obtain

a — a, — \t)PTL
(a— o = AP L(tut)|o < ! a—a/) [w(®)]or

= M2~ an— M) u(t) o
M2+ |u)| )

IN

which implies ||L(-)u(-)[|®+1) < M25+1 ||y ).

M2Bs+1
<
= 7
Indeed, let a, < a < a* and t € [0,T\(«)), then we have

t
/UTdT
0

. For u € S+ we have: || Tu|® [[e]| B+,

t

t
/HU(T)HadT < /(oz—a* —)\7-)*5*1d7-||u“(ﬁ+1)

@ 0 0

IN

(8+1)
=~ %(O&-(X*—)\t)ﬁ
IMW“
and so H f T)dT H ) . Now the statement follows from
0
h (8)
1 M2P+
| Tu||® = H/L Du(r)dr|| < —<||L(-)u(-)||P) < —— ||u||<6 .
) BA BN
M28+1
. We saw that for all A > max{\,, ———} =: Ao > A,
B
IWW@< me<WWm
holds. Let ug € B,, be arbitrary. Using
[uol| P = sup (@ — ax = AP ||uglla

a€la.,a*], t€[0,Tr(a))

< sup (a@—a. — )\t)ﬁ> |
a€lo.,a*], te[0,Tx(a))

one sees that uy € S# and hence the sequence (u(k))keN given by uw©® =g
and w1 = yy 4+ Tu® satisfies u(®) € SP, cf. Definition 5. Due to

IN

[+ 6) < (iﬂ) u) — @)
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this sequence has a limit u € S8. By definition this limit satisfies

u(t) = ug + /L(T)u(T)dT7 vt € [0, Th())
0

O — Oy

with the time data Th(«a) = 3

4. For uniqueness let v € S? solves the Cauchy problem with the zero initial
data or equivalently

v(t) = | L(t)v(r)dr = (Tw)(¢).
/

A
So w is a fix-point of T and because of ||T[|1(gs) < 70 < 1 we have that
v=0. O

Remark 2.6.

28
1. Minimizing the expression 7 we obtain for 8 = and A\, small

1
log(2)
Ao = 2eM log(2) = eM log(4).

So up to the factor log(4) this is the same time data as in the first existence
result, cf. (11).

2. Note u(t) € [\ B, where a4 is given by

a>og

< 0 < a, + Mt < ay.

Thus we have u(t) € () Ba.
a>a.+At

3. Now we have solved the Cauchy problem for each 8 > 0 and A > Ag, so
there are solutions u = ug . For each A > Ao and 8’ < 3 the inequality

(a—a,—At)? = (a—a,—M)P (a—a—At)P 7 < (0" = )? P (a—a— M)

implies |- |7 < (a* — o )?=F'||- H’f/ The same holds for a scale of type 2.
Consequently we obtain $# < S# for each 8/ < 3. Since Ay depends on

8 we use Remark 2.12.1 and chose § = m to obtain solutions on the
biggest possible time interval. But in the same way

(= ay — At)? < (a—a, — Nt)P
for M < X implies that the solutions satisfy

ugA(t) =uga(t) fort e [0,Ta(a)) C[0,Th()).
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So taking 8 =

1 — Qe . .
and T(a) = 2% we obtain the existence of a
log(2) Ao

. . « Qx . .
unique solution w : [O, A) — B,~. By construction each restric-
0

tion to [0, Th(«)] corresponds to some element
ulp7 ()] € C* (0, Ta(e)); Ba)

for A > Ag and sup (@ — a, — At)P|Jullo < oo solving the
a€la,,a*],te[0,Tx(a))
Cauchy problem in B,,.

Now let A > Ag, ug,vo € B, be two initial conditions and w respectively
v the corresponding solutions. Then we have

Ao
= 0]| % < Jlug = vol| P + | T'(w — )| < Jlug — vol| P + 5 Ml —o||®

and hence N
— I8 < — o8
[u—of*” < )\_)\OHUO vl
Taking into account that
luo — wol| P = sup (@ — = At)7[|ug — volla

a€lag,a*], t€[0,Tx(a))

< (o =) lug — vl

oy

we can rewrite

A

20 =) ug —

_ 1B <
Ju— ol < 5

Qs

or using « € (a.,a*] and ¢ € [0, Ta ()

Qe

* B
A ot — .
u(t) — v(t < Uy — U
Jutt) = o)l < 325 () Mo vl
This shows, that the solutions depend continuously on the initial data ug, vg.
It is possible to show a stronger result, but this part shall be omitted. Now
we would like to handle the situation, where L(t) does not satisfy an esti-

mate ||L(t)||oa < In applications effects like pair interaction lead

.
to operators, which do not satisfy above estimate. Nevertheless the follow-
ing approach may be still applicable. Assume L(¢) can be decomposed into
L(t) = A(t) + B(t), where B(t) still satisfies this assumption. If we can solve
the Cauchy problem for A(t) with an evolution family, one can try to solve the
Cauchy problem for L(t) using similar arguments like the ones before. This
approach is realized in the next theorem.

Theorem 2.7. Let (Bo, || - lla)a.<a<a+ be a scale of type 1 and Ag > 0 such
that A(t) satisfies the following assumptions

a* — o,

— | 2t
" ]2t+—

1. For all o/ ;a0 with a, < o' < a < a* the mapping [0,
A(t) € L(Bo,By) is strongly continuous,
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2. For all a € o, a*] there exists an evolution family U : A — L(B,) such

that ||U(t, )| L,y < 1 for (t,s) € A={(t,s) € [0, " 12: s<t},
3. Foralld < a and u € B,
A (t,8) — U(t,s)u € B,
is differentiable with derivatives
%—I;(t,s)u = AWU(t,s)u, 0<s<t< O‘*A_ao‘*
and oUu a* — a,
g(t,s)u =-U(t,s)A(s)u, 0<s<t< N

ou
In the case of s = t the derivative —(t, s)u is to be understood as a

ot

right-sided derivative.

*—OZ*

Further assume that [0, a ] >t +—— B(t) € L(By,B,) is strongly con-

M

—ad

Ao > Ag > 0 and T : (o, @] — Ry continuous and monotonically increasing
given by

a

tinuous for all o < « satisfying ||B(t)||lara < Then there exists

O — Ol
A

such that for each initial condition ug € By, there exists a unique solution u
in SP(\) to the Cauchy problem

du
ot

T)\(OZ) =

with A > Ao

(t) = (A@t) + B(t))u(t), u(0) = uo (12)

in the scale B, .

Analogous to the previous result the first step is to reformulate the Cauchy
problem in the integral form. This will be the content of the next lemma, for
which (4) is needed.

Lemma 2.8. Let A(t), B(t),U(t,s) be like in Theorem 2.13. Then the follow-
ing statements are equivalent:

1. w is a solution to (12) in the scale (Ba,| - |la)a.<a<a+ with a time data
T(a) >0

22ue () C(0,T());Bn) solves the equation

u(t) = U, 0)up + / Ut 1) B(r)u(r)dr (13)
0

in By fort € [0,T(a)) and a € (au, a*].
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Using Lemma 2.14 we are now in a position to prove Theorem 2.13 in a
scale of Banach spaces of type 1.

Proof. For A > A, we will solve the equation (13)
¢
u(t) = U(t,0)ug + / U(t,7)B(T)u(r)dr = U(t,0)ug + (Tu)(t).
0

Write [|-|®) and T} as before. Using |U(t, s)||rz,) < 1 we obtain for u € S5+,
a € [ay, ] and ¢ € [0,T)\(«)) by the proof of Theorem 2.10

t

£ — A
vt /Hu ot < @220 e,
0

JU(C, )u(r)dr
0

®) _ 1
=B

As a result we have shown ||uH(ﬁ+1) and therefore

(8)

' 1 M2P+
i@ = | [ 06 nBEwEar| < ZBOOIE < X2 o,
0

A
For the same \ as in the previous proof and 3 > 0 we have ||Tul|®) < 70||u||(5).

Now define a sequence by u(®(t) = U(t,0)up and u Y (t) = U(t,0)uy +
(Tu™)(t). From

@)@ = sup (@ = a. = AP U (t, 0)uolla
a€la.,a*], tel0,Tx(x))
< sup (o = o = M) [|ug |l
a€lay,a*], te[0,Tx(a))
< (@ =) |luglla, < o0

one easily sees (u®))zeny C SP. Therefore, (u®)),ey is a fundamental sequence

M2B+1
for A > Ag = maX{B, /\a} and hence there exists a limit lim u® =

k—o0
u € 8P, which solves the equation

u=U(-,0)uo + Tu

by definition, which shows (12). This shows the existence of a solution. For
uniqueness let v € S? be another solution, then w = u — v solves w = Tw and
therefore w = 0, since T is a contraction. O

Remark 2.7.

1. Under some modifications it is clear that a similar result can be stated
for a scale of Banach spaces of type 2.
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2. A similar result for the time independent case was stated in [5]. The
authors have shown the existence of solutions directly by using (9). To
establish uniqueness they have used analyticity at 0 and the formula
d™u
W(O) = L"u(0). Unfortunately such a formula does not hold for the
time dependent case and due to the properties of the operators it is
not possible to apply the Gronwall Lemma, which is the reason for this
approach.

3. The same considerations as in Remark 2.12.3 hold also here. If we weaken
the assumption ||U(t, s)|| ) < 1 to

sup UL, 8)[|L@.) < C <o
(t,s)eA

*

_ 2
with A = {(t, s) € [0, %} i s < t} and for some constant C > 0

independent of «, then a similar result holds. More precisely one has
MC2°+1 }
g

and consequently Remark 2.12.3 still holds. Note that the supremum
always exists, but in general might be not bounded with respect to a.

Ao = min {)\a,

Similar to the first version one can show |ju — v||(®) < Cllug — vo||?) for
some constant C' > 0. Likewise it is possible to show a stronger result con-
cerning continuous dependence of the solutions on parameters. To summarize
we have shown the existence of solutions in scales of Banach spaces under the

condition that either ||L(¢)|lara < holds or L(t) = A(t) + B(t) satisfies

a—a

IB(t)|lare < ajl4 - and A(t) generates an evolution family. For many ap-
plications in interacting particle systems or partial differential equations such
results can be used, cf. [26]. For further developments it is useful to construct
evolution families under more general assumptions or even using the properties

of scales of Banach spaces.

3 Evolutions of interacting particle systems

For motivation we start with an explicit model of interacting particle systems.
Consider a habitat with living individuals, e.g. humans, located in R?. For
such individuals we would like to model natural birth and death as elementary
events. Now assume that the habitat is contaminated due to some mechanism,
i.e. an atomic catastrophy. Hence the individuals will become sick and die
according to specific rates. For applications one would like to know how this
system will behave in the time evolution. Important questions are concerned
with the possibility of whether the individuals would survive this catastrophy
or not. To model such a system mathematically we will not distinguish between
individuals, meaning that the only important information is the position of the
individual. Therefore a population can be described as a subset v C R%. Since
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we will describe this system in a probabilistic way via Markov evolutions it is
enough to give the formal Markov pre-generator. In this case such generator
has the form

(LOF)) = Y _(mlt) + Pi(@)(F(3\z) = F(7))

+/ (Z a(z — y)) (F(yUz) — F(v))da.
R4 yey

Here and in the further chapters we will just write v U x and v\z instead of
~vyU{z} and y\{z} for brevity. The interpretation is that each individual z € =
might die due to a space independent mortality rate m(t) > 0 and additionally
to a space dependent rate P;(x) > 0, which describes the habitat. Further
each individual located at some point y € R? may produce another individual
located at 2 € R? depending on the time dependent birth rate a;. In this model
the new individual at point 2 € R? immediately may produce new individuals
by themselves. Note that the birth is modeled translation invariant. More
generally one can consider a general birth-and-death process given by

(L)) =Y di(w, o) (F(3\z) = F(7)) + / by(,7)(F(yUz) = F(y))dz.

TEY R

A general approach to dynamics on configuration spaces was given in [10]
and references therein and [14] contains all necessary technical details for this
approach via correlation functions. In the next section we will give a brief
outline on general birth and death dynamics on configuration spaces. After-
wards we will use the Sourgailis and continuous Contact model to answer the
given questions above. Further sections are devoted to Glauber-type dynamics,
Bolkmann-Dieckmann-Law-Pacala model and general birth and death models.

3.1 General Dynamics on Configuration Spaces

The configuration space I' over R for d € N is defined as the set of all locally
finite subsets of R?, i.e.

F={ycR%: |[yNA| <oo, VA CR? compact }.

We will use the notation yN A = v, and |y5| denotes the cardinality of the set
~va. Denote by Fé") = {y CcR?: |y| =n} the space of n-point configurations
and by

the space of all finite configurations. Via the identification

I3yr—dy=) 6, €.#R"

TEY
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one can endow I' with a topological structure. Here .#(RY) stands for the
space of all Radon measures on R?. The topology on I' is the weakest where
all mappings

I'oy—{p7) = /w(x)dv(w) =Y o) R

R4 xeEy

are continuous for ¢ € C.(R?). In [25] the author showed that T is a polish
space and gave a characterization of compact subsets of I'. It is also possible
to define a differentiable structure on I' and on Iy, for further aspects see [1].
Using this differential structure it is possible to prove an integration by parts
formula and characterize Gibbs measures, which are the equilibrium states for
the Glauber dynamics. The Poisson measure 7, for z > 0 is defined as in [1],
i.e. as the unique probability measure on (I', Z(T")) with the Laplace transform

F/ exp({10,7))dms(7) = exp ( e - >da:)

Rd

for p € C.(R%). Tt is also possible to define this measure as a projective limit
using the Kolmogorov theorem for projective limits. The Lebesgue-Poisson
measure )\, is defined by

[ee}

)\Zzzfm —5{@}—|—me

n=0

where m(™) is the image measure of the Lebesgue measure m®” on (R%)” under
the symmetrization-mapping

sym'™ : (@)n — Fén), (1,...,xn) —> {1, ..., 2}

with (R4)" = {(21,...,2,) € RN :  x; # xp, with j # k}. For z = 1 we
will write A = A\;. We call functions F' : I' — R observables and functions
G : Ty — R quasi-observables. The K —Transform, given by

(KGQ)(v) = >, G

nCy, |n|<oo

defines a new function KG : I' — R for appropriate G : ') — R. The inverse
mapping is given by

(K~'F)(n) =Y (=DIMEIE().

£Cn

%A.(R?) denotes the set of all Borel sets with compact closure. In [14] it was
shown that the K —transform is bijective between the space of all polynomially
bounded cylindrical functions F, i.e. F(y) = F(vy,) for some A € %.(R?), and
Bys(Tg). Where G € Bys(Tg) is a bounded function with bounded support, so
there exists N € N and A € %.(R%) such that

N
Gln)=0, ¥ne || T

n=0
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with
TS ={neTo: nCA, [nl=n}

Also further properties of the K —transform were studied in [14]. For a mea-
surable function f : R — R denote by

=[] f@), ex(£.0) =1, neTo\{0}

xren

the Lebesgue exponential e)(f). The general scheme and all necessary calcula-
tions for dynamics on configuration spaces can be found in [10] and references
therein. Given a Markov pre-generator L the dynamics are described by the
Kolmogorov equation

The pairing (F, u1) f F(~y ) for F: T' — R and a probability measure

€ A1 (T) allows to consnder the dual equation for measures

8ut
— = L*u,.
ot Ht

We construe each probability measure p; as a state of the system at time ¢. So
the time evolution is given by (u)¢>0. Unfortunately this equation is difficult
to handle. Using the K-Transform it is possible to look at the evolutional
equation for quasi-observables

oG

t —
= = LG (14)

with L = K~'LK on some set of functions G : [y — R, i.e. Bys(Tg). Given
a probability measure p on I' the K —transform allows to define the correlation
measure p, on I'g via the identity

/(KG /G )dpu(n), G € Bys(Io).
r
Under some general conditions there exist a one to one correspondence between

measures on I' and correlation measures, cf. [14]. If p,, is absolutely continuous
with respect to the Lebesgue-Poisson measure dA then one defines the correla-

d
tion function as the Radon-Nikodym derivative k,, = % Assuming that the

evolution p; has this property p,, = k,,dX then rewriting equation (14) with
the use of

/ (EG)(m)k(m)dA(n) = / Gn)(ZAR) (m)dA(n)
To 1)

we arrive at a strong equation for correlation functions k; = &,

Ok
5 = Lk (15)
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One great simplification is that in the last two equations the functions depend
only on finite configurations. Note that (15) is formulated and will be solved
in the strong sense. Since it was originally obtained as a dual equation it is
possible to consider the weak form and dual evolutions kP, obtained by the
strong solution of the equation for quasi-observables (14). This analysis was
done, e.g. in [5], but is not the main goal of this work. The first model will give
a brief outline on how to realize this approach. But even having the solution
to (15) it is not clear whether this k; is a correlation function, i.e. corresponds
to an evolution of states. Some further analysis is required. For calculations
the following two formulas will be essential.

Lemma 3.1. For H : Ty x Ty xTg — R and G : Ty x R* — R such that
the right-hand sides exist for |G| and |H|, the following formulas hold:

[ menenam = [ [ HEnnuoan@am

Iy §Cn To To

and

/ZGm )dA(n //GnUxxdxd)\()

wen To R4

There is another technique which can be used to analyze the time evolu-
tion of such continuous interacting particle systems. This approach is based on
generating functionals. All details and proofs for this approach can be found
in [15] and [11]. For a given state p on I' one can define the so-called Bogoliubov
generating functional by

/H (1+O(x))du(y),

xEY

provided that the right-hand side exists. Of course the domain of those © for
which B,(0) is well-defined depends on p itself. The Bogoliubov generating
functional allows to study properties of p or even the time evolution via func-
tional analytic methods. Assuming p has finite local exponential moments,
ie.

r

then the generating functional exists for all bounded functions © with com-
pact support. According to general results on configuration spaces there is a
connection to the correlation measure p, given by

B,(6©) = / (Kex(©))(7)du(y) = / ex(©, 7)dp, (1),

T To

If the correlation measure is absolutely continuous with respect to the Lebesgue-
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Poisson measure we can write

B.(©) = / ex(©, m)k, (1)dA(n)

34 / O(z1) -+ 02 )k™ (1, .., wn)das . .. dan

with symmetric functions k(™ : (R?)” — R, given by

0 Mz, ma ) <n

Ko, 20) = {k“({x““"%h Mooz} =n

For ;1 = m, one has k,(n) = 2"l and hence

B.(©) — / eA(ZG,n)d)\(n)—exp<z / @(:c)dx)

To R4
= Z% / O(z1)...0(xy)dxy ... dzy,
n=0 (Rd)n

for z > 0. If a functional B admits an such a series expansion it is called
entire. In this approach we will be dealing entire generating functionals. As a
reminder we give the exact definition of an entire functional.

Definition 3.1. A functional B : L*(R¢,C) — C is called entire if B is locally
bounded and for all ©y,© € L' the mapping

C> 2+ B(Og+ 20)

is entire. Consequently for each ©g € L' it admits a representation

B(©y +20) =" %d"B(@o; 0,...,0)

n=0
for z € C and © € L', where d"B(0y, -) is a symmetric bounded n-linear form.

In L' spaces it is possible to represent the differentials d”B by symmetric
kernels 6" B € L. Note that a similar result does not hold for LP spaces with
p > 1. The following result was shown in [15].

Theorem 3.2. Let B be an entire functional on L'. Then each differential

d"B(Oy;-) can be represented by a symmetric kernel 6" B(Oy,-) € L>((R)™)

via

0" B(0y, 01, ...,0,) = / 5" B(Og, 21, 2)O1 (21) - - Op ()l ..
(Rd)n

for ©1,...,0, € L. Moreover. the operatornorm of d"B(Oy, ) coincides with

the norm of 6" B(©y,-) and

e n
16" B(©0, )~ gy <t () sup |B(©0+©)
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holds. We call an entire functional of bounded type if the right-hand side is
finite for each r > 0 and ©y € L'.

Applying this to configuration spaces and Bogoliubov generating func-
tionals in [15] the authors showed that the correlation measure is absolutely
continuous with respect to the Lebesgue-Poisson measure .

Theorem 3.3. Let ;1 be a probability measure onI' and B,, an entire Bogoliubov
generating functional (short GF) on L'. Then the correlation functions k,
exists and are given for A-a.a. n € T'g by

ku(n) = 5|T’|BM(O;77).

For an entire GF thus the correlation functions can be interpreted as the
Taylor coefficients. Assuming

[B,(©)] < Cexp (£]©]I1 ) (16)

for C' > 0 and r > 0 it follows

b <o (S)"

r

for A-a.a n € T'y. Therefore condition (16) implies the so-called generalized
Ruelle bound, which can be used to show the existence of an evolution of
states. As it was shown in [15], one can rewrite the equation for correlation
functions to a Cauchy Problem

0B; ~

—— = LBy, Bi|i—o = By,

It t tlt=0 0
which may be solved in some scale of Banach spaces. (16) suggests to consider
a scale of Banach spaces of the form

B/, ={B:L'— C: B isentire and || B, < oo holds}, (17)

——l®ll 1
@ L

where the norm is given by ||B|lo = sup |B(©)]e for @ > 0. To show
ocL!

how this general approach can be realized we will analyse the Sourgailis and
continuous Contact model as one of the simplest birth and death models in the
next section.

3.2 Continuous Sourgailis and Contact Model

The continuous Sourgailis model is the simplest model without interaction.
It can be described heuristically by two elementary events birth and death.
Both events can be described by spaces homogeneous rates m = m(t) and
k = k(t) > 0. Therefore each particle can die with rate m and at each free site
a new particle can be born with rate . The Markov pre-generator for such
model is given by

(LOF)(y) = m(t) Y _(F(\x) = F(7)) + r(t) /(F(W Uz) — F(v))da.

TEY R4
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The corresponding expression for I:(t) on quasi-observables is given by

(LOG)) = ~m(OllG + x(t) [ Glyu)da

for G € Bps(T'g). For correlation functions we likewise achieve

(LA()k) (1) = —m()nlk(n) + £(t) > k(n\z)

xen

for appropriate k. The case of time independent coefficients was studied in [3].
The author gave an explicit formula for the solution of (15) and studied the
long time behavior. More precisely, he has proved that the correlation functions
converge to the correlation functions of the invariant state in some proper
Banach space. We will now give a short analysis of the corresponding model
with the time dependent coefficients m = m(t) > 0 and x = k(t) > 0. For
this purpose we will always assume that m = sup m(t) is finite and m, k are

>0
continuous on Ry = [0, 00).

Lemma 3.4. The unique point wise solution of the equation

ok
Bitt = L2k, kele—o = ko
s given by
ku(n) = e MO N H () ko (1\), n €Ty
&Cn
t
where M(t) = [ m(s)ds and
0

H(t) = //ﬁ(s)eM(s)ds.
0

Define hg = 1 and h,, recursively by the formula
t
hn(t) = n/n(s)eM(s)hn_l(s)ds, n>1.
0
Then, using

t ty tn—1

[ [ ] riere e -

0 0 0

n!

(f() = f(0))"

for a continuously differentiable function f, one can show that h,(t) = H(t)"
holds. Taking into account the definition of the convolution (k1 * ko)(n) =

> k1 (&)ka(n\&), formula (18) takes the form
£Cn

kun) = €O (B xko ) (1) = (ex(H(E)e ™ O) xex(e™ ko) ().
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Uniqueness follows from general results on ordinary differential equations and
to show the validity of formula (18) a simple calculation is required, which shall
be omitted.

Let B, = L®(I'g,e~Id)\) with the norm ||k|lo = ess sup |k(n)le=*I",

nelo

which means that each k € B, is sub-poissonian, i.e. |k(n)| < |k||oe*!"!. Since
ex (H(t)e’M(t)) is a correlation function corresponding to ().~ and by
Lemma 3.9 from [3] also ey (e‘M(t)) ko is a correlation function for kg € B, for
ko € B, we obtain that the convolution k; is a correlation function, so formula
(18) defines an evolution of states ;. Fix some ko € B, and assume for this
section £(t) < zm(t) for t > 0 and some constant z > 0. Then we have

)= 107 = ( [t 0as) " ([ opea)” = ey
0 0

[ke(n)] < —InIM(t)Z (MO — 1))¥l ko (n\&)|
£Cn

< kol oMM ® Z (eM® _ 1))lélaln\é]
£Cn
= |lkollae” MO (2(M® _ 1) 4 )l
= |lkolla(2(1 - e’M(t)) + g“efM(t))\n\
< max{z, P ko]
For e > z we obtain |k:(n)| < ||ko|l«€®" and so k; € By with [|klla < [|kolla.

Therefore we have shown that for large a the evolution stays in one Banach
space. In the next step we will show the continuity of ¢t — k; € B,.

Lemma 3.5. Let o be arbitrary and fized. Suppose, that

’

z<e”. (19)
Then for any o € R such that
log(2) + o' < a. (20)

the mapping
Ry >t+— k€ By C B,

18 continuous on B, for kg € By .

Proof. Let t,tg € Ry. Denote by t* = max{t,to} and ¢, = min{¢,¢g}. Then,
for & C n using

H(t)" = h,(t) < z”(eM(t) -1 < 2" e M)
the following holds

e~ M) _ e“"‘M(t0)|h‘§‘(t)

IN

ZAElelEIM ) e

(t) ~ Mto)
] M(0) = M (t0)| T

A
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Hence, for n € N
¢ ¢
|, (t) — B (to)| = n/ﬁ(s)eM(s)hn,l(s)ds < n/ﬁ(s)eM(s)z"_le(”_l)M(s)ds.
£ t

Using k(s) < zm(s) the latter expression can be estimated by

*

d
nzn/<eM(s)> e(nfl)M(s)dS
ds

*

+*

— <enM(t*) _enMty _ T 1 /nm(s)e”M(S)ds>

n
ta

_ (enM(t*) _ M@y _ =1 (enM(t*) _ enM(t*)))
n
_ Zn(enM(t*) . enM(t*)) _ Zn|enM(t) o enM(t0)|'

For a,b > 0 we use the inequality

|b™ — a"™| < n|b — a| max{a,b}" !

to obtain
e 1M gy (£) = hyg (to))
<l M (to) | JEIM () _ JeIM (to)
< lElemInIM(to)|g) |M®) _ M(to) max{eM(t),eM(to)}IEI—l
< el ‘eM(t) _ M(to)| plnl(M ()M (to))
< Ly ‘eMu) _ Mo)| gmnllt—to|

Therefore we have

ke (n) — kio (0)]

<D e g 1) — e g 10)| o))
£Cn
< S hyg()]e MO — oMW (\6)|
£Cn
+ 2 eI gy (8) — gy (t0) ko (n\)
£Cn
< Kollar ™It M (8) — M ()] Y 2I¥le Il
£Cn
+lkolla[n] ‘eM“) — M) | gminllt=tol 3™ lel o’ Ine]
§Cn
< llkollar (|M(t) — M(to)| + ’eM(t) _ M(to) ) gl Inlle—tol (Hea')‘”‘_
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Now let € > 0 and take 6 > 0 such that for [t — o] <
|M(t) — M(to)| + |[eM® — M) < ¢
and
log(2) +md+ o' < «
holds. According to (19) and (20) we have
eﬁé—a(z + ea') < 2em5a'_a < 2ea—log(2)—a =1, (21)

which implies ||kt — ki, |l < Const - €]|ko||o and thus the desired result. O
Remark 3.1.

1. Tt is enough to have the strict inequality for either (19) or (20), cf. (21).

2. This proof also shows that for £ C n € I'y

e*‘"‘M(t)\mﬂ(t) — hyg|(s)] < Z‘£‘|77| eM@) _ M(s)| glnimlt—s| (22)

We saw that continuity of the solution requires additional regularity, which
is reflected by the condition o — &’ > log(2). The reason for such difficulties is
due to the fact that we deal with L spaces. In more general models similar
conditions were already used, cf. [5, 8]. To show differentiability we will like-
wise require regularity of initial date, i.e. o — ' > log(2) + m. The precise
formulation is the content of the next lemma.

Lemma 3.6. For kg € B, and (19) the mapping
Ry 2t— k € B,
s continuously differentiable under the condition
m+log(2)+a <a (23)
fort>0.
Proof. Using the notation h_1(t) = 0 we have for each n € T'y
LA (t)ke(n)
= —Inlm(®)ke(m) + £(8) Y ke(n\)

xren

= —[nplm(t)e MO N "B (8)ko(n\E)

£Cn

()Y N e IMOMO R (1) (n)\ (€ U )

z€N £C(n\x)

= —[plm()e” MO b (£)ko(n\E)

£Cn

+r(t)eMD N TN eV O R (#)ko (9\€)

£Cn xze€

= " ko\&) (—Ilm (e MM Ohyg (1) + w(B)eM Ol M Onye (1))
£Cn
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Similar calculations show for A € R such that t + h,t >0

kirn(n) — kie(n)
h

- % <6'"'M(t+h) > higy(t+ h)ko(n\&) — e MM N " py (t)ko(n\§)>

£Cn §Cn

) MM by (¢4 ) — e~ IMM W py (1)
= Zko(n\f) ( h

§Cn

e~ InIM(t+h) _ o—In|M(t) Ry (E+h) — hye (t)
_ —In|M(t) "€l 1€l
5 ko) (it + 1) s o . ).

£Cn

kepn(n) — ki(n) 1A

The difference (t)ki(n) has now the form

h
=M (t+h) _ o—|n|M(t)
> ko(n\€) (hs(H'h)e ’ - <’ +77|m(t)€_'"'M(t)h|g|(t))
£Cn
+ Shatng) (e MR g mojgieininon g )
§Cn

and the multiplicant in the first summand can be rewritten to

e~ InIM(t+h) _ o—In|M(t)

h
—InIM(t+h) _ o—In|M(t)
= e ) (e (e )

+|’I7‘m(t)6_|n|M(t)(h‘£‘ (t) — h‘§|(t + h)).

he (+ h) + [nm(t)e MM Ohyg (1)

Now let £ > 0 and take min{e, 1} > ¢ > 0 such that

M(t + h) — M(t)
h

1. |m(¢t) — ’<5

2. |k(s)eM) — k(t)eMB| < &
3. M) — M| < ¢

4. (I14+0)m+log(2) + o' <«
holds for |t — s| < |h| < §. Then we obtain by (22) for such h

[l (t)e MM O hyg (£) = hygy(t + h)| < [nPm(t)2lee™.
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The first part can be estimated by

e InIM(t4h) _ o~ In|M (1)

hig)(t + h) ; + [pm(t)e” MM ®
< Ml GIEMER) =M () |y e*lnIM(tJrh);LrlnlM(t) - 1‘
< lelemlmogy ’m(t) M+ h}z — M(#) ’
z|§| |n|ms i |mk b — MO
< el 4 el |n|m5|h|z %
k=2

o — |n|*m”
< Al (143 e
k=2
< lélgnims (Inl 4 e\n\m) c

Altogether we have shown

e InIM(t+h) _ o—In|M (1)

hig|(t-+h) h

o+ m(t) eI

< A€l glnims (\nl T e|n|m) c

K (n) — k(1) — LA (t)ke(n)

Taking now the sum the first part of the difference W

can be estimated by

o= InIM(t+h) _ o~ In|M(2)

5 ko€ i ¢+ ) . (o) O o)
§Cn
< [kollare (InPm(e)el"™ el (| 4 &) ) 37 2lelee e

£Cn

= |lkollove (|77|2m(t) +|n| + emlnl) oIl (z n ea/)lnl
< hollveelole (m) + g + 1) e el (4 )"
Using (1 4 0)m + log(2) + o < a we consequently obtain
(10 m—a (z n eo/) < ge(I+)+a’ o _

and thus it implies for § > 0

_ NC
| el a+om—a)lnl (Z s ) " < Const

pointwise, which gives the desired result. In the same way we estimate the



On nonautonomous Markov evolutions in continuum 37

second difference with ¢, = min(¢,t + h) and ¢t* = max(¢,t + h)

‘e—nM(t) hig(t + h) — hig(t)
h

— k()M Ol MO (1)

t+h
_ 1 s
= |¢le”MM®) E/n(s)eM( Ihye—1(s)ds — k(£)eM D hygy (¢)

IN

-tnsecs ] / KM higa(5) — KM Oy (1)},

The integrand can be estimated by

()€™ ey 1 (5) = w(B)EM Dy (8)]

< k(8)eM ) [hig1(8) = hyg—1 (B)] + hyg -1 (t) ‘n(s)eM(S) — k(t)eM®
< R[Sl MO _ M0 (0 L oIt ld ()
—, m(t+1
< LlElemo, (’“()|nenm6 N 2—1)
z
=t
< Llelglive, (“e()m@nmé N 2—1)
z

with = sup «(¢) and thus
>0

e—niM @) 1S |€| /|/€ M(s)h| el 1(s) — K(t )eM(t)h|£|71(t)|dS

et
< el lel lnldr () (’f@;mammé N 21>

() _
< Ll (’%n|2elnlm5 4 z177|>
z

Now taking the sum ) we obtain the assertion analogous to the previous
£Cn
difference. O

We are interested in solutions on some Banach spaces B,. Right now we
have a pointwise solution formula, and under some restrictions, continuity and
differentiability properties for some initial values. It still remains to find some
Banach space such that the solution formula defines a continuous operator,
which is differentiable in some norm on some subspace. From Lemma 3.7 it is
natural to consider this in the norm || - ||, together with some closed subspace.

Theorem 3.7. For each o/ < a with z < e* and m + log(2) + o/ < « there

exists a family of contraction operators (TS, (t))i>0 on B := B By with the

'«
properties
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1. TS (t) is strongly continuous on B

2. [0,T(a,a’)) >t — TS (H)k € B is continuously differentiable for k €
B, with the derivative

aTs, (H)k

_ 1A A
dt =L (t)Ta/a(t)k

on B.

Hence for kg € B, the unique solution of the Cauchy problem

8kt A

— = L2k, ki|li=o = k

ot (t)ke, Feli=o 0

on B is given by k; = Tf;a(t)ko and moreover k; € By C By,

Note that the family (7’3, (t))¢>0 is not a semigroup. Under slight changes
it is possible to give, at least, a heuristic formula for an evolution family
U3, ().

Proof. We have shown ||k¢||o < ||kolla for ko € Bor C B,. Hence the densely
defined operator T'3,(t)ko = k: has a unique extension on B, which we denote
again by T(fza (t). Strong continuity follows from the contraction property and
Lemma 3.5. Strong differentiability was shown in Lemma 3.7 and therefore for
each kg € B, there exists a solution given by k; = Tﬁa(t)ko € By C B. The
uniqueness follows from the uniqueness of the pointwise solution formula. [

Having the existence of an evolution we will discuss some conditions for
invariant states and convergence to invariant states. One special case is the
time independent dynamics.

Remark 3.2. Assume that m is not integrable, i.e. M(t) — oo for ¢ — oo, e.g.
if m is periodic.

1. For some initial condition kg € B,/ one has the solution

ki) = MO ST () € kg (1\).

£Cn

In the special case ko(17) = ¢ " we obtain
M () o\ 1 _ M) of —M(#) [n]
ki(n) =e™ " (H(t)—i—e') :(H(t)e +e%e ) .
Using £ = min () we obtain
t>0
Kt < H(t) < = (eM(f) - 1)

and hence

/ 7] / Inl
(ﬁte_M(t) +e° e_M(t)) < ki(n) < (z + (e* — z)e_M(t)> .
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For a general initial condition ky € B, we obtain by H(t)e M® < »
using the decomposition

k(n) = e MMOpon) + H(t)Me M@
+ Z H ()&l IEIM @) o (\ €) e~ IMEIM )
£Cn.E#0,87#n

that the existence of the limit tlim ki(n) = k(n) is equivalent to the
— o0

existence of the limit tlim H(t)e M® = g and we have
—00

k(n) = lim ki (n) = al”!

for which 0 < a < z holds. So the condition k(t) < zm(t) and ko € By
for some o € R imply that the limiting state will be always Poissonian,
ie. mg.

2. Now take ko(n) = e !l for some o/ € R and assume that the limit
tlim H(t)e M) = g exists. Then for each a € R, which satisfies a < e®,
— 00

we have k; — ey (a) for t — oo in B,,. To show this, let € > 0 with a # %,

€
a—+ 3 < e® and take ty > 0 such that for each t > tg

M) < g4 S
-2

A

=

=
)

(c) ‘H(t)e‘M(t) e e M) _ a‘ <e
holds. Then the assertion follows from
‘H(t)e‘M(t) + e e M) _ a‘
max {a, H(t)e=M®) + e’ e-M(1)}

k) —all| < o

/ Inl
X max {a, H(t)emM® 4 e e_M(t)}

max {a,a + E}Inl

< enl——————=y
max {a, a— 5}
= ¢ 1 = eIl || (e—alnl(a + E))'"'
2
< Const -eel

for a # 0. The case a = 0 can be shown analogously.

K(t)
m(t)

H(t) :/@m(s)e”f@ds < %GM(t)~

3. The condition t —

is mononically increasing implies

0
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k(%)

Hence lim ——~ = z and moreover
t—>o0 m(t)
d
T H e MO = k() —m(t)H(t)e M >0

implies tlg]élo H(t)e=M® = 2. Consequently we have shown

[

— Il

lim ki(n) = lim (H(t)e*M(t))

t—o0 t—o0

pointwise for all n € I'y.
K
4. Now take z = — time independent. Then 7, is an invariant state and
m
for ko(n) = e 1"l we obtain

k() = e~ IMIM©) 16l (M®) _ q)lélea’inél = (z e — z)e_M(t))lnl .

Therefore the time evolution is Poissonian and converges to the invariant
state .. We obtain with max{z,e® } > 0

|z — e

ke (1) — Kino()] < e™M® || max{z, e }1"!

max{z, e}
and hence k; — kin, in B, with e® > max{z, eo‘/}.

5. Now consider m(t) = a > 0 and x(t) = e~*, then we obtain

(a—b)t __ 1
e
H) = a—p °7b,
t ,a=1>
efbt _ efat
The expression H (t)e M) = — T converges for b > 0 to 0 and
a—

hence k¢(n) — 0/71, so all particles will die. In the case b < 0 the expres-
sion k; does not have a limit for ¢ — oo.

More generally now let the death rate be space dependent and introduce
some branching, meaning that each particle may produce another new particle.
This model was already described in the introduction and the Markov pre-
generator has for quasi-observables the form

LG = ~mllcon - (X ri )6

xren

/Zat:rf ((n\y) dex+/2afxf G(nUz)da.

Rd yen Rd yen

for G € Bps(I'g). We consider this model under the assumptions

1. m > 0 is a continuous function on [0,T] for some 7' > 0
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2. P :R? — R, with P;(x) = P;(—x) satisfies

P, € C([0,T); L°(RY))

3. 0 < ap € LY(RY) N L>®(R?) with as(z) = a;(—x) for t € [0, 7]
4. [0,T) >t —> a; € LP(R?) is continuous for p = 1, oo.

In such case L(t) can be realised as a bounded linear operator L(t) € L(B.,,B.,)
for all o/ < a, where B., = L*(Ty, eaHd)\) with the norm

1Gllo = /\G )eIax(n) Z /G(” xy)|day . d,

Rd n

is a scale of Banach spaces of type 2.

Lemma 3.8. The expression given for f/(t) defines a bounded linear operator
L(t) € L(B,,,B!,) such that the mapping

[0,T] 5t — L(t) € L(B,,B.,)

is continuous in the uniform operator topology for o/ < a.

Proof. For o/ < « it is simple to show

m() + [ Pllz= + lladflzr | 4llarfloce™
e(a —a) e2(a—a)?’

IL(#)llaar < (24)

which shows the first assertion. Since the operator L depends linearly on the
parameters m, P, a the continuity follows immediately from (24). O

In order to solve the equation for quasi-observables it would be sufficient
to show that

(A(t) /Zat x—y)G(nUax)dy

R TEN

generates for each t € [0,T] a Cp-semigroup such that Theorem 2.1 and 2.3 are
applicable. The existence of a Cy-semigroup was proved in [5] for more general
dynamics. Therefore we will realise this approach in the section 3.3. Instead
we will turn to correlation functions and solve the corresponding equation for
the particle densities. For correlation functions the following representation of
LA(t) holds for appropriate G' and correlation functions k satisfying k(n) <
[nlCI, cf. [18],

(LAWK ) = —Inlm()k(n) = Pi()

xren

FY Y kRl -y Z/ JE((\a) U )y,

€N ye(n\z) TE€NRY
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Analogous to previous calculations one can show that L”(t) satisfies the same
bound as in (24) and continuity. To analyse the long time behavior of this sys-
tem we will consider only the first correlation function, which can be construed
as a density. For nn = {z} the corresponding equation takes the form

(1) T ) 1
(”’“fo) = —m®)kP (z) — P(a)k(z) + / ar(z — y)kM (y)dy
]Rd
< —(m+ PN (@) + 2 / ar( — y)dy

R(i
= M)k () + 2n(1)
with k(t) = [ ai(y)dy > 0, M(z) = m + P(x), m = tlrzlg m(t) > 0, P(x) =

Rd
t11>1£ P,(z) > 0 and the assumption k;(z) < z. This leads to the bound

t
kt(l)(:z:) < e M@ (z) + zefM(z)t/ﬂ(s)eM(m)sds
0

for the solution k,gl) (x). If k asymptotically has exponential decay, then clearly

k;t(l)(x) — 0, t — oo holds for M(z) > 0. Of course our approach and our
assumptions have simplified the situation a lot. For more specific properties
more detailed analysis is required. In applications one would use computer
simulations instead of solving the equations explicitly or at least asymptotically.
To show the existence of a solution we will work in the space

Xp = C(0,T; L*([RY), |olr=  sup lve(z)| = sup vl (25)
(t,z)€[0,T]xR% t€[0,T]

and denote the closed cone of all non-negative functions v € X by X;: . For
T’ < T one has the natural embedding X7+ C Xp, where X7/ is a closed
subspace.

Lemma 3.9. Let A € X}, 0 < a; € L'(R?) fort € [0,T) and assume (t, x) —

at(x) > 0 is measurable with

sup /at(sc)dx =a < o0.
telo.11 J

Then the equation

akéiz(tx) = —A(t,2)ki(w) + (ar % k) (2), kelimo = ko € L®(R?)  (26)

has a unique non-negative solution k, € L>®(R?) for ko > 0 and t € [0,T) with

B T ,a=0,
T = . 1 . .
min< T, = ,a>0
a

This solution satisfies 0 < k, € C*([0,T"]; L(R%)) for each T' < T.
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Proof. Define the mapping ® : X7 — X7 given by
t t t
(Do) (x) = exp(—/A(s,x)ds)kzo(x) —l—/exp(—/A(T,x)dT) (as *vs)(x)ds
0 0 s

for T < T. Clearly @ is positivity preserving and by
(a5 vs)(@)] < (as * |vs]) (@) < [las|| o |vsl| L < @lv]lz

we obtain

[(®v)(2)] < ko(x) + /t eXp<— ] A(T,x)d7'>|as>kvs|(x)ds
0 s

t

n%m&+/mmwm
0

< lkollze + Tl

IN

and hence ®v € X7 for v € X7/, note that t — (®v); € L>°(R?) is continu-
ous. In the same way

[(@0)¢(2)=(Pw)(z)] < /texp<—/tA(T»$)dT> (as*vs—ws)(z)ds < T'allv—w|r-
0

S

implies that ® has the contraction property. Thus the sequence (v("))neN C
X1, given by v = kg and v = ®v(™ is a fundamental sequence and

hence has a limit v = lim v € X;f,. Consequently v = ®v, i.e.
n—oo

ve(z) :exp<— / A(s,x)ds)ko(x)+ /t exp( j A(T,x)dT) (as *vs)(z)ds (27)
0 0 s

for a.a. x € R? holds, which shows the existence of a solution to (26). Since
every solution of (26) solves (27) the uniqueness follows for ¢ € [0,7”] and hence
on [0,T). O

Corollary 3.10. Let A € X} for each T >0 and 0 < a; € LY(R?) fort >0,
(t,x) — a¢(x) > 0 be measurable and assume

sup /at(aj)dx =a< 00
t>0
R
Then the equation
8]4&(1‘)
ot

has a unique non-negative solution k; € L>(R?) for ko > 0 and t > 0. More-
over k, € C*([0,T); L>=(R%)) holds for each T > 0.

= —A(t,l‘)k‘t(l') + (G,t * k‘t)(.f), kit|t:0 = k‘o S Loo(Rd)
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~ 1
Proof. Under this assumption one can take T = — and hence consider itera-

a
tively the same Cauchy problem with initial conditions k¢|;—g = ki with { € N
1
and T/ < —. O
a
In order to apply Lemma 3.11 we need

esssup  m(t) + P(z) < oo
(t,2)€[0,T]xR4

and

sup /at(x)das =a < oo.
te[0,T]

Rd
Both conditions are satisfyied since 0 < m € C([0,T]), P, € C([0,T]; L>=(R%))
and a, € C([0,T); LP(R%)) for p = 1,00. Hence there exists a unique solution
to the equation for densities.

3.3 Bolker-Dieckman-Law-Pacala Model

In this section we will discuss an ecological birth and death model. Each in-
dividual may die due to a space independent mortality rate m and due to
competition of individuals. This competition is described translation invariant
by a competition kernel a™, i.e ¢~ (z,y) = a~ (x —y) = a~ (y — z). High values
for o~ lead to high probabilities of death. Analogously each individual can
produce another individual, where the probability distribution of this elemen-
tary event is given by the dispersion kernel a™. Therefore we can describe this
model by the following Markov pre-generator

ey

(LF)(7) = > _(m+E~ (=, v\w))(F(v\x)—F(v)H/ E*(y,7)(F(7Uy)—F(v))dy
Rd

with m > 0 and E*(z,7) = Y. a*(x — y). This model was discussed in [5],
yEY
where the authors proved local existence of solutions for quasi-observables, and

correlation functions. Moreover the existence of evolution of states was shown.
In this section we will prove the existence of solutions for quasi-observables in
the time dependent case, i.e.

(LOF)() = Y _(m(t)+ E; (2,7\2))(F(1\x) — F(7))

rey

+ / B (y,7) (F(yUy) — F(7))dy
Rd

under the following assumptions for 7" > 0

1. m is a continuous non-negative function in ¢ € [0, T
2. The dispersion and competition kernels i (x) = af (—x) > 0 are contin-

uous as mappings

[0,T] 5t af € L®(RY), [0,T] > t+— ai € L}(RY).
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3. There exists a © > 0 such that
ai (z) < Oay (x) (28)
holds for all ¢ € [0, 7] and almost all z € R%.

The last condition (28) means that the dispersion kernel is dominated by the
competition kernel uniformly in the time ¢ € [0, T]. The corresponding operator
for quasi-observables is formally given by the expressions

L(t) = A(t) + B(t)

with
Al) = Ab) + As(D)
A = —En)Cn)
(As(0G) () = / E (y,n)G( U y)dy
Rd
and
B(t) = Bi(t)+ Bs(t)
BG)0) = -3 Fr(a,n\a)Gn\e)
(Bo()C) () = / S0 (@ — )Gz Uy)dy,
Rd xen

where Ey(n) = Y (m(t) + Ey (z,1\z)) = m(t)ln| + Ey (n) and Ef(n) =

xren

Xe: E£(x,n\x). As usual we will work in the scale B/, = L'(Ig, e®I'ld)), then
z€n
a simple calculation shows the following result.

Lemma 3.11. The above expressions define linear bounded operators A, B €
L(B.,B,) for o/ <« with norm estimates

m(t)  Allag e~ + lag | =)

”A(t)Haa’ < e(a — a/) 62(a _ 0/)2

(29)

and ,
lag lzre™ + llaf ||

||B(t)”aa’ < e(a _ o/)

(30)

In view of Theorem 2.10 we have as a consequence of (30) that || B(t)||qar <

p— for some constant M = M (., a*) if we fix a, < a*, cf. Definition 5.
Since we cannot apply Theorem 2.10 for the operator A4, c.f. (29), the next
step for us will be to prove existence of an evolution family corresponding to
A in order to apply Theorem 2.13. But first we need to show the continuity
of t — A(t) and t — B(t) in the uniform operator topology. For a < o’
consider the mappings

Ry x Xy x Xy — L(B.,B.,), (myat,a”)— L(m,a*,a"). (31)
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with
X={fe L'}RYNL®MRY): f(z)=f(—z), foraa. zcR}.

Here X, denotes the positive cone of X consisting of all elements 0 < f € X.
The previous Lemma shows, that this map is well-defined. Endow X with the
norm

£l = max{[[ fllzr, [ fllz=}

so (X, | - ||x) is a closed subspace of the Banach space L!(R?) N L>(R?) and
thus a Banach space itself. If we define on the parameter space Ry x X x X
the metric

d((m7 a+7 a_)7 (m/v b+7 b_)) = |m - m/| + ||a+ - b+||X + Ha_ - b_HX
the following result holds.

Lemma 3.12. For o’/ < a the mapping (31) is continuous, where L(B!,,B.,)
has the topology induced by the operator norm.

Proof. Since L depend linearly on the coefficients m,a™,a~ we obtain from
Lemma 3.13
1L(m,a™,a7) = L(m/,b%,67) |l aar
Ala= = b7 ||p= +4|laT — bF||pece™™
= e2(a— o)
=l = b e+l — b
e(a—a’) ’

’

The continuity of m,a™*,a™ imply the continuity of
[0,T] >t (m(t),a;,a;) € Ry x X; x Xy
and as a consequence we obtain the desired continuity of
[0,T] >t A(t), [0,T]>t+— B(t)

in the uniform operator topology on L(B.,,B/,). Now we are prepared to prove
the existence of an evolution family corresponding to A(t).

Theorem 3.13. Let av, be such that Oe~* < 1 holds. Then for all a, < o/ <

« there ezists a unique evolution family (U(t, s))o<s<i<r on B, satisfying

oU .

1. W(t,s)G = A@)U(t,s)G on By for G € B, in the case of t = s the
derivative is meant to be a right-sided derivative.
oU - /

2. g(us)G =—-U(t,s)A(s)G on By for G € B.,.

Proof. By [5] for each a, < o there exists a sub stochastic analytic Cp-
semigroup S¢' (1) = e¢”4(®) on B!,,. The generator is given by (A(t), Do (A(t)))
with

Dar(A(t) = {G € Bly : E,()G() €BL}.
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For a, < o/ < a the part A(t) of (A(t), Do (A(t))) on Bl is given by

D(A(t)) = {GeB,NDu(At): E()G()€ By}
{GeB,: E()G()eB,} = Da(A(t))

and hence is a generator of a substochastic analytic semigroup, which shows
the assumptions of Theorem 2.1. Therefore for o, < o/ < a the semigroups
satisfy

S¢(r) = S (T)|s,, Vte[0,T] andT>0.

Concerning the proof of Theorem 2.1, cf. [24], the evolution families are ob-
tained as limits U%(t,s) = lim UZ(t,s) in B,,. Since UZ(t, s) is a composition
n— oo
of S (7)
Un(t,s) =Ug (t,8)B, (t,s)eA
for a, < o’ < «a follows. To show the property

U (t,s) = U (t,5)]s, (32)
consider for G € B,

1T (¢, )G = U (¢, 9)G|av
< Ut 8)G = Ug(9)Gllor + U3 (1, 5)G = U (£, 8)G|or
< Ut 8)G = TR (t9)Glla + U (t,5)G = U (£, 8)Glor
and take n — oco. Hence U*(t,s)G = U® (t,s)G in B,, and therefore by
definition of the norm also pointwise for a.a. n € T'p, which implies (32) in

B/,. Now (32) implies the conditions for Theorem 2.3 and hence the desired
result. O

Corollary 3.14. Let o, be such that Oe~“ < 1 and fix some o > . Then
there exists a continuous function T'(«) monotonically decreasing and for each
Go € B.,. a unique solution Gy of
dG;
dt

in the scale B!, given by Remark 2.15.3.

= f/(t)Gh Gilt=0 = Go

3.4 Glauber-type Dynamics in Continuum

The non-equilibrium Glauber-type dynamics can be described by the heuristic
Markov pre-generator

—m S (P\a) = () + 2 [ (PlyUa) - P(2) exp(~E(z, 7)) da.

xrey R4

Let ¢ : R — R, be an even non-negative function. For any v € ', z € R%\~y

we set E(x,v) = Y. ¢(x—y) € [0,00]. Here z > 0 is an activity parameter and
yEY

m > 0 is a mortality rate. As before each particle may die according to the
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rate m. New particles are influenced by existing particles, which is described
by the potential ¢. Big values of ¢ lead to a small factor e~ #(#7) and hence to
smaller probabilities for new particles to appear in the regions where E(z,~)
is big. The operator for quasi-observables is given by

(L)) = —lnlmGn) + 23 / e PEOG(E Un)er(e?@) — 1, m\€)da.
5C71Rd

The existence of a Cy-semigroup associated to L was shown in [17]. In [6], it
was proven that this semigroup can be approximated uniformly on compact
time intervals using discretization of time. Solutions in scales of Banach spaces
were studied in [4] and [11]. This part will partially generalize the results to
time dependent coefficients. Likewise the evolution of correlation functions and
states will be studied. The evolution equation for correlation functions is given
by the operator

(LK) (n) = —|nlmik(n) + 2 3" e~ Flena) / ex(te, O)((1\x) UEAAE)  (33)

zren To

with ¢, (y) = e~ ?@=¥) — 1. In [6] the existence of correlation function evolution
was proven by discretization and further ergodicity properties were studied.
We will be concerned with the time dependent case z = z(t),m = m(t) and
¢ = ¢¢. Starting again with the equation for quasi-observables in the scale
B!, = L' (T, e®') of type 2 we will impose the following conditions to hold for
some T > 0

1. [0,T) 3> t+— 2(t) >0, [0,T] >t — m(t) > 0 are continuous;
2. ¢1(x) = ¢+(—x) > 0 is a continuous mapping in the sense that
[0, 7] 3t +— ¢y € L=(RY), [0,T]>t+— ¢ € L (RY)
is continuous;
3. there exists a potential ¢(z) = ¢(—=x) > 0 such that ¢;(z) < ¢(z) and
8= /(1 — e ?@)dz < co.
Rd

Note that 3. implies 1 — e~ ?t(@=) <1 - e=%@=) and hence f 1— e ¢t@)dg =
d

B: < B < oo. The last condition is important to have uniform bounds in the
time variable ¢. As a first step we will show continuity properties of

(LOG)m) = ~lnlm®)Gn) (34)

+2(H) Y / e B @OG(E U)er (e ") — 1,9\E)du.
gcan
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Lemma 3.15. Under conditions 1-3. expression (34) defines a bounded linear
operator L(t) € L(B.,,BL,) for o < « satisfying

m(t) + z(t) exp (e",ﬁt) e @

e(a—a)

L) ]laar <
Further the mapping [0,T] > t — L(t) € L(B/,,B.,) is continuous in the
uniform operator topology.
Proof. For o/ < a and G € B, we obtain

/ $ / B ey ([t ], n\O)|G(E U w)e M dzdA(n)

To anRd

- / / / e B @O (|, ] I G(E U )[e e Eldzd () dA(n)

To I'o R4

exp (e 5,) / / IG(€ U z) e €1dzdA(€)

To R4
exp (ealﬁt> e

e(la—a)

IN

’

1Glla

which shows the first assertion. For the second part of the assertion of the
lemma take G € B/, and ¢, s € [0, T, then we have for the death part

) = (o) [ lcles Mare < = g,
r

which has the desired property. The birth part can be estimated by (+)

o) [ [ [lestt= e —exa - e

To I'o R4

x|G(E U z)[e Ml dzdA(€)dA(n)

t)///e)\(l — €_¢S(w_')7’]7) ‘e_Et(xvg) _ e—Es(w,f)‘

To I'g R4
x|G(EUx)|e” ‘"“f'ddes)dA(n)
Tl el '///eA 1— e~ p)|G(E U a)[e” M dzdA(§)dA(n).
I'o I'p Re
Using
‘ek(eiqﬁt(wi') - ]-377) - eA(67¢S(w7.) - 1377)
< Do lent ) e (1 e )
YyeEN

< Y i@ —y) = ds(@ —y)lea(l — e ) p\y)

yen
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we estimate the first part of (+) by

///Z'd’t‘”‘ =~ @u(@ = y)lea(l —e " m\y)

T'o R4 T'g yen
x|G(& U z)|e® MYl dN(n)dzdA(€)
= 2(e g — dallin / / / ex(1— @) el ()
T'o R2 I'g
x|G(EU x)|ea’lf ldzd\(€)
= z(t)e“/H(z)t ¢s|l L1 exp(e //|G§Ux le® ‘f‘dxd)\()

To R4

2(t)]| ¢ — ¢l 1 exp(e® B

e(a —a)

< 6.

Because of

e B0 _ B0 < B, (2,6) — B(w,6)] < [¢lllé1 — sll o

we obtain for the second part of (+)

S0ll6c—dule [ [ [ert—emone et

T'o T'g RE
x|G<£Uw)||§|e“"f‘ddi<£)dA( )
< 261 — b]loo exple® / EP1G(E) e EdA(E)

Az(t)||pr — s loce™

e2(a—a')?

exp(e® B5)[|Glla-

For the last part of (+) we get

2(t) — 2(s)| / / / ex(l — e~ p)IG(E L 2)[e €62’ Mz (€)dA(n)
I'o I'g R4
J2(t) — 2(s)]e=

da—ay o A)IG]

which proves the assertion. O

A M
Since ||L(t)||lara <
o

m = sup m(t) and Z = sup z(¢) we can apply Theorem 2.10 and prove the
t>0 t>0
existence of solutions in the scale B.,. For the time independent parameters

the existence was proved directly in [4].
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Theorem 3.16. Under conditions 1-3. and for fized o, < o there exists
T : [ax,a*) — [0,T] continuous and monotonically decreasing, such that for
each Gy € BL. = L*(Ty, eaHd)\) there exists a unique solution Gy to the Cauchy
problem

0G,

o = L(t)Gy, Gili—o = Go (35)

in the scale B., given by Remark 2.12.3

Proof. Lemma 3.18 implies

m(t) + 2(¢) ex (e ) e

L) laer < @ )
< m+ zexp( aB) e~
< (o —o
with M = sup m(t) and Z = sup z(t), which shows the first assumption
te[0,T] te[0,T

of Theorem 2.10. Since continuity in the uniform operator topology implies
strong continuity Theorem 2.10 is applicable and shows the existence of unique
solutions to (35). O

Likewise using the same techniques we can prove existence of solutions
for the corresponding equations for correlation functions, c.f. (33). First we
show general properties of operators L (t) in the scale of Banach spaces B, =
L®(Tg,e~lldN).

Lemma 3.17. Under conditions 1-3. the expression

(LAWK)) = —nlm(t)k(n)
() 3 P [y (@) L h((n\e) UEANE)
xeEn To

defines an operator L™ (t) € L(Bys,By) for o/ < a such that

m(t) + z(t)e_o‘/ exp(e“/ﬁt) .

A
HL (t)”a’oz < e(a _ o/)

Moreover, the mapping [0,T] > t — L2(t) € L(Bys,By) is continuous in the
uniform operator topology.

Proof. Let o/ < o and k € B, be fixed, then the first summand gives

—alnl < nle—(a—anlnl < () ,
(@) kn)le 217 < (0 e < 20
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and for the second part

2() Y e B / ex(1 = == ) h(n\z U ©)ldA(€)e !

xEen To

z(t)”kHa/e o g—(a=a’ ‘"‘Z/e)\ 1—67‘1" (z—) 5) \ﬁ\d)\(g)

wEnFU

IA

z(t)e_a/ exp(ea/,b’t)

= =(O)kllare™ Inle™ ™M exp(e” ) < === o —C5

1&lar-

Thus the first claim is proved. For the second part let ¢, s € [0,T] be arbitrary,
then the death part can be estimated by

_ oo m(t) — m(s
llm(t)—m (&)l ()] < fm(t)—m(s) e < D=y
Analogously to Lemma 3.18 the birth part can be estimated by

(5)| Y e Brlan\a) / ex(l = e~ ) lk(n\z U )]dA(§)e

xren

+2() S e Bemma) _ - s<z,n\r>

xzen

x / ex(1 — e~ €)[k(n\a U €)|dA(€)eel

To
s) Z e~ Es(zn\z)

zEN

< [ler =m0 a1 = e, ) e U IaA©e .

The first summand can be bounded by

|2(t) = 2(s)le™ [nle™ = exp(e’ 8y) |l
|2(t) — 2(s)|e™" exp(e”

5)
(o= a) Il

and the second one by

2(8) |61 — Bsllooe™ Inf2e M exp(e® By)]| | o
4Z(S)H¢t - ¢)s||oo exp(eo‘,ﬁt

= 2(a—a)?

) -

As a result they have desired property. For the last term we have the following
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estimate
()Y / Y 1oe(x =) = dule —ylea(t — e~ Q) k(m\a UEleMdA(E)
;L'Enro ye€
<z(s)[kflare @Ml gy — pyll L D [ ea(t — e 27 €)e ¥l ()
xEnFO
6o = bellr ep(eB)
- e(a— o) O‘
which shows the continuity. O

As a consequence, by Theorem 2.10 we obtain the existence of local solu-
tions.

Theorem 3.18. Fix some o, < o, then there exists T : (a*,a*] — [0,T]
continuous and monotonically increasing such that for each ky € B, there
erists a unique solution ki to the Cauchy problem
ok,
ot
i the scale B, given by Remark 2.12.3.

(t) = L2k, kele—o = ko (36)

To have the existence of a solution via evolution families it is sufficient
to show that the operators L2 (t) generate contraction semigroups T/ (s) for
t € [0,T]. Since the scale B, is of L*®-type it is not straightforward. The
general approach is to consider the dual semigroups and show the existence
of appropriate invariant subspaces. This analysis could be done, but is not
the purpose of this work. Instead we will consider the evolution of Bogoliubov
generating functionals. The fact that

ehr —1
h

sup =00, Vh>0

zER4

— X

causes difficulties in many calculations. Therefore we will only consider the sim-
plified model with the time independent potential ¢. Let m and z be continuous
functions on some interval I = [0,T] and ¢(z) = ¢(—x) > 0 be integrable, i.e.,

5= / | — o)y < / o(x)de = [|¢l|1:-
R4 R4

In [11] it was shown, that the generator L(t) for fixed ¢ € [0, 7] is given by
(L(t)B)(©) = _/@(x) (m(t)aB(@; z) — 2(t)B(0e~?@=) - m¢l@) 1)) da
R

— m(t)(LoB)(©) + 2(t)(L, B)(O)

with
(LoB)(©) = —/@(x)éB(@;x)dx
Rd
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and
(L1B)(©) = /@@)B (@e—W—') + e _ 1)) da.

It is a simple matter to show that

a* (m(t) + 2(t)a* exp(”q;[Ll - 1))

12 (0) e < —

(37)

where the norm of the operator is taken in L(B/,,B.,) with a, < o/ < o < a*
and B/, is defined in (17). This bound was shown in [11] for the case m = 1.

Theorem 3.19. Let m,z be continuous on [0,T] and 0 < ¢ € L'(R?) be
symmetric. Then for each fired 0 < a, < o there exists a continuous and
monotonically decreasing function T : [a, @) — [0,T] such that for each
By € B, there exists a unique solution By of the Cauchy problem

0B,

=t — L#)B,, Bili—o= B
5 (t)B:, Bili=o o

in the scale B, given by Remark 2.12.3.

Proof. Previous results, cf. (37), show that || L(t)|laar < for some con-

a—ao
stant M > 0 independent of ¢ € [0,T]. Strong continuity follows from the

inequality
IL(t)B = L(8)Bllar < [m(t) = m(s)||[LoBllas + |2(£) = 2(s)[| L1 Bl o

for o/ < a, t,s €[0,T], B € B, and the fact Lo, L, € L(B,,B’ /), which was
shown in [11]. An application of Theorem 2.10 shows the existence of a unique
evolution By in the scale B,. O

3.5 General birth-and-death dynamics

The aim of the last section is to prove the existence of solutions for the evolu-
tion of quasi-observables for the general birth-and-death dynamics heuristically
given by the Markov pre-generator

(LOF)() = m(t) Y dz,7\2)(F(1\e) = F(7))

xTEY

a(t) / b(a,7)(F(y U ) — F(y))da.
Rd

For time independent m and x this model was discussed recently in [8]. Un-
der some conditions the authors proved the existence of evolution for quasi-
observables via semigroup techniques. We will use this result together with
Theorem 2.3 to construct an evolution of quasi-observables for time dependent
coefficients m = m(t) and k = k(t). The assumptions on the model are the
following
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1. m, k are non-negative, continuous on Ry and bounded.
2. d(x,v) > 0 and b(z, ) > 0 are locally integrable in n € Ty, i.e.,
/ d(x,m) + bz, n)dA(n) < oo
T
for all n € N, A € %.(R%) and z € R?

3. There exists a* € R and a; > 1 such that for all £ € Ty and = € R?

S [ 1 it U@ AN < D)

xEEFO
4. There exists ag > 0 such that for all £ € Ty and z € R¢

) / K b(z, - U&\a)| ()e” dA(n) < azD(€)

IEEFO

5. There exists a constant v > 0 and A > 0 for which
d(z,n\z) < Ae¥Inl
holds for each n € Ty and x € R%.

The bound on d implies the bound

D(n) = d(z,n\z) < Alple”" (38)

xrEn

on D. Of course 5. can be replaced by d(z,n\z) < P(|n|)e’!" with P a
polynomial. The expressions for quasi-observables are given by

e
= —m(t)Y_ GO (K d(x,- U&\x))(n\&)
£ECn FASIS
- / G U ) (Kb, - U E)) (\E)da
§CTIRa

= m(t)Lo+ L1 (t)

with Ly (t) = L(t) — m(t) Lo and (LoG)(n) = —D(n)G(), where

D(n) =) d(w,n\z).

xren

As a first step we will show that I:(t) can be realized as bounded linear operators
on L(B.,B ).
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Lemma 3.20. L defines a bounded linear operator L(t) € L(B.,,B.,) for
o +v<a<a* with

m(t)ay + k(t)aze
a—ao —v ’

IL(#)||aer < A

(39)

Moreover Ry 5t +— IAJ(t) is continuous in the uniform operator topology.

Proof. In [8] the authors have shown that Ly is relatively bounded with respect
to L. Similar calculations show that

IZ1(8)Gllar < (m(t)ar + w(t)aze™ —m()|[ oG o

Using (38) we obtain for G € B], with o/ < «

LGl < [ DG aAm)
ITo
< A / (G () e ple= (@~ MlaA ()
o
A
< —2 Gl
8] (8 14

for a > o + v. Therefore

m(t)ay + k(t)aze

a—ao —v

Hi(t)llaa’ < m(t)”ffOHaa’ + Hill(t)Haa’ <A

shows L(t) € L(B.,B/,). Continuity follows from the continuity of m, x and
the linear dependence on the parameters. O

(38) shows that it is possible to realise Ly and L(t) as an operator with
the domain

Dom(L), = {G € B}, : D()G() € B}
for a < a*.

Theorem 3.21. Assume there exists o, < o satisfying

a1 + aske” < 3

where m = sup m(t) and & = sup k(t). Then there exists for each o, <
>0 >0

o <a<at;a—d > v aunigue evolution family (U(t,s))o<s<: on B,

Consequently for each G5 € B, the equation

oG,

o i( )Gy, s<t, Gi|i=s =G

has a unique B.,—valued solution Gy = U(t, s)Gy on B,
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Proof. Last lemma implies that by [8] for each a, < a < o thiere exists a
unique holomorphic Cp—semigroup (S5 (s))s>o with the generator (L(t), Dom,(L)).
The same arguments as in the proof of Theorem 3.15 show B/ ,-admissiblility

for a < &”. The proof in [8] shows that this semigroup is a contraction semi-
group on R which implies Kato-stability. Theorem 2.1 implies the existence

of a unique evolution family and using again the same arguments as in the

proof of Theorem 3.15 one can show that Theorem 2.3 is applicable. O

Remark 3.3. The reason to consider this simple case for the time dependent
birth and death coefficients is the continuity of ¢ — L(t). For more gen-
eral coefficients d; and b; one needs different assumptions, especially for the
continuity.

3.6 Conclusion

Concerning correlation functions the major part is to construct an evolution
family corresponding to the operator A(t), which does not satisfy the bound

M
JA®) lara < —
it is not possible to apply Theorem 2.1 or Theorem 2.3. To overcome this
problem in the time independent case it is possible to show via perturbation
techniques, that A generates a Cp-semigroup S(t), cf. [6] and [5], and afterwards
consider the dual semigroup S*(t). Since the Banach spaces we are dealing with
are not reflexive, the semigroup S*(¢) will be in general only weak*-continuous.
As shown in [21], one can restrict S*(¢) to some invariant subspace D(S®)
and obtain again a Cp-semigroup, the so-called sun-dual S®(t). To tackle
the problem in the time dependent case we would propose to realize a similar
approach for evolution families U(¢,s). One difficulty is that A(¢)U(t,s) =
U(t, s)A(t) does not hold in general. The major question is how to characterize
some invariant subspace D(U®) such that D(U®) C () D(L(t)) holds.

tel

;. Since the embeddings B, C B,, are not dense for o <a

To show existence of global solutions we use general results for evolution
families. Since they are not applicable for correlation functions further analysis
is required. Special properties of the Banach spaces B, and of the operators
[A/(t) and L (t) might be useful to prove approximation formulas in the spirit
of [13, 22] and [23]. Consequently, such formulas might allow us to show the
existence of an evolution of states. We should stress that only sub-poissonian
solutions were considered, but in many applications clustering may appear
and therefore the time evolution should also be considered in other classes of
functions. Further steps can be dealing with Vlasov-scaling and existence of so-
lutions for the corresponding equations. A next step of generalization is to deal
with randomness in this models, meaning that the coefficients z,m,a®, d and b
should be random variables. One motivation is the fact that in applications it is
not possible to precisely measure the corresponding rates, but also fluctuations
could be taken into account. For applications it is important to understand
the properties of the solutions of our equations. Like in [?] one could analyze
properties of solutions to integro-differential equations of the form (26) or even
non-linear versions. The case of periodic coefficients play a special role in the
understanding of the behavior of the solutions. Also other spaces than (25) can
be taken to show the existence of solutions, e.g. X = C([0, T]; Cy(R%)).
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