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Abstract

In this thesis we study a class of functional ordinary and partial differential
equations that arise in the study of a size structured cell growth model. We study
first and second order pantograph equations, which arise as separable solutions,
for various constant and non constant coefficients. We discuss several techniques
for solving pantograph equations that use the Laplace and the Mellin transforms,
including a novel technique based on Mellin convolutions. These techniques are il-
lustrated by applying them to a simple first order equation. The use of the Mellin
transform to solve pantograph equation relies upon solving the transform equation,
and this can prove formidable. This motivated us to find another avenue to show
the existence of a solution. We consider a simple first order pantograph equation
and show the uniqueness of the solution. We extend the study to second order pan-
tograph equations and review a few particular second order pantograph equations
with constant and non constant coefficients. These equations are solved using es-
tablished techniques. Among the second order equation, a cell growth model that
involves the Hermite operator is a part of research problems. Two interesting fea-
tures for the Hermite Problem are, the form of the Mellin transform, that is such
that the inversion is formidable, and the slow decaying nature of the solution. It is
shown that for a range of parameter values «, b and g, there are no pdf solutions to
the Hermite Problem; however if we drop the integrability and positivity condition,

then there are non trivial solutions.

Although the separable solution is the prime candidate for a steady size dis-
tribution, showing analytically that it is this distribution requires more advanced
techniques. We thus consider the full problem. In particular, we consider the case
where cells do not divide when they are under certain size. This problem differs
from earlier ones because the eigenvalue for the separable solution is not known
explicitly. In order to show the uniqueness of eigenvalue and to show that there
is a steady size distribution solution to this problem, we adapt the analysis of
Perthame & Ryzhik, who under certain assumptions on the division rate, estab-
lished the existence and the uniqueness of the solution to a first order ordinary
functional differential equation for a non constant division rate. In addition, we

show that we have an alternative technique to find the eigenvalue.

A second order partial differential equation arises when there is stochasticity
in the growth rate. The earlier studied techniques are of limited use; however,
Efendiev et al. [I8] developed a technique that solves these equations for constant
coefficients. They proved that the solution to the problem converges to the sepa-
rable solution as time goes to co. We adapt their analysis and solve a second order
functional differential equation with linear growth rate. In addition, we show that

the solution to this problem does not have an SSD solution.
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Chapter 1

Introduction

1.1 A brief history

In the early 18th century, Euler published a treatise [20] in which he considered four
examples on population dynamics. Euler assumed that the number of births and the
number of deaths during the year k are known. Then Euler assumed that the ratio %Z
between births By and the population Nj is constant. In addition, he considered the

equation

Ni41 = AN
— )\k‘-i—lNO

where A > 0 denotes the growth rate which is also called geometric or exponential
growth and N is the initial population. Euler considered the population for the interval
k € [0,100] assuming that after hundred years, N = 0. He obtained

_ q1 q1 q100
where ¢ = %’S is the survival coefficient and m is the ratio between births and popula-
tion which is a constant. This equation is known as the Fuler equation. The first ever

population model therefore can be associated with Euler.

At the end of 18th century, Malthus [46] publicized Euler’s idea. The equation of
growth in the Malthus Model is

d

—N(t) =AN(t t>0
SN0 =AN(D), 20,

where \ is a parameter and N(t) denotes the total population at time ¢t. The Malthus
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Model strongly influenced the development of the theory of evolution. Darwin and his
contemporary naturalist, Wallace, mentioned that the Malthus Model inspired their
research. In the Malthus Model species grow with no limitation on its resources. Inte-

grating the Malthus Model gives
N(t) = Noe,

where Ny denotes the population size at time ¢t = 0. The Malthus Model showed that
the human population tends to grow exponentially. Such a solution can be valid only
for a finite time. As long as the population is small or shows a tendency to decrease,
the Malthusian’s equation is satisfactory. However for large populations this model is
inappropriate. In the middle of the 19th century Verhulst [90] modified the Malthus
Model and gave the Logistic Model

%N@) _ A( _ NI(;)) N (), (1.1.1)

where K denotes the carrying capacity of environment and A > 0. When N(¢) is small

compared to K, the Logistic Model approximates closely to the Malthus Model. A

solution to the model (1.1.1)) is

K NyeM

N(t) = .
() K—N0+N0€)‘t

If Nog < K, population increases and N — K as t — oo. Similarly for Ny > K, pop-
ulation decreases and N — K as t — oco. For Ny = K, population remains constant.
Therefore, in contrast to the Malthus Model, the Logistic Model approaches a non triv-

ial equilibrium as t — oo.

In the beginning of 19th century, Robertson [70] used the Logistic Model to study
quantitative relations between the time and amount of growth, and to model the growth
of different parts of an organism. In 1911, McKendrick & Pai [50] used the Logistic
Model for the growth of populations of micro organisms. In 1922, Pearl and Reed [61]
applied the Logistic Model for the growth of the population of the USA.

The Malthus Model and the Logistic Model were unstructured models that gave
no information regarding the age distribution of the population. First age structured
population with continuous variables is associated with Sharpe & Lotka [44], [75]. In
1907, Lotka without knowing about the Fuler Model obtained

1= /0 T N (1) () da,
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where h(x) is the fertility rate at age . This equation is called Lotka Model. The Lotka
Model is a generalization of the Euler Model, which considers only the discrete time
and age. Ross [71] used the Lotka Model in the study of malaria and concluded that
if the number of mosquitoes is reduced below the critical threshold then malaria can
be eradicated. In 1926 McKendrick studied an epidemic model that took into account
the stochastic character of infection and recovery. McKendrick [55] derived the partial

differential equation

ON ON
— 4+ — = —uN 1.1.2
where N(z,t) and p(z,t) denote the number density of individuals and death rate at
age x and time t respectively. McKendrick showed how this partial differential equation
can be converted into an integral equation whereas; Lotka [45] derived a similar result

using integral equation.

von Foerster [91] studied the age structured model in terms of cell dynamics using
the equation . Mckendrick equation is sometimes referred as McKendrick-
von Foerster Equation. McKendrick followed Ross, who in 1917, with Hudson already
used equation to examine the effect of change of the infectivity element in the
study of infectious disease (cf. [72], pg. 234, eqn. 87). In the study of malaria when the
density of mosquitoes decreased as the distance from a breeding site increased, Ross
considered random dispersion in the population model. It was Fisher [22] who first
introduced dispersion in the model. He assumed an individual’s offspring at position
mg with favourable genes that do not stay at the same point but disperse randomly
in the neighbourhood of mg. Let v(z,t) be the proportion of the population located
at point x at time ¢ that possesses the favourable gene then, using an analogy with
physics, he added a diffusion term Y, to the equation for v(z,t) that led to the partial
differential equation

ov 9%v
a = av(l —U) —{—Tw,

where 0 < v < 1, a is a positive parameter and T is a constant. The same year 1937,
a group of Russian researchers Kolmogorov, Petrovsky and Piskunov [39] modelled the
same problem using the partial differential equation

ov 0%v

= o)+ T

where f(v) is the rate of increase in v.
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In 1967, three groups of scientists, Bell & Anderson [7]; Fredrickson, Ramkrishna
& Tsuchiya [24] and Sinko & Streifer [76] independently derived a structured cell size
model. Sinko & Streifer [76], [77] developed a deterministic size structured cell model
describing the dynamics of a single species population. Their model was applied to
populations of the planarian worm Dugesia tigrina. Sinko & Streifer assumed that the
physiological properties of these organisms can be described by their size alone. They
formulated the model in terms of a partial differential equation and solved the problem

numerically.

The equations of Lotka and McKendrick model were linear. Gurtin & MacCamy
[26], [27] developed the first non linear generalization of the age dependent population
model. They allowed division and mortality rate to be non linear functions. May [49]
showed that even the simplest non linear population models can behave in a chaotic
way. Webb [93] developed a general theory in the formulation of general age structured
model that allows general linear or non linear division and mortality rates. These non
linearities provided a mechanism by which the population stabilized to a non trivial

equilibrium state as t — oo.

Diekmann & Metz [51] considered the model studied by Sinko & Streifer in a Ba-
nach space and proved the existence and uniqueness of the solution. Diekmann [I4]
studied the problem in terms of a strongly continuous semi group of bounded linear
operators and used compactness arguments to establish the existence of a stable size
distribution under certain conditions on the growth rate. Hall & Wake [30], [28] used a
modified Fokker-Planck equation in the cell growth model, which is based that of Sinko

and Streifer.

In this thesis we study an extension of Hall & Wake model.

1.2 Cell growth model with deterministic growth rate

Let n(z,t) be the number density of cells of size x at time ¢. In this thesis “size”
corresponds to biomass or DNA content. It is a quantity that is conserved under
division. At steady state, with negligible division or death, the population balance

equation given in [66] is

0 (G(z,t)n(x,t)), (1.2.1)

Oty =~

ot

where G(x,t) > 0 is the rate at which a cell of size x grows. When a cell of size x
undergoes the division they are withdrawn from the balance equation (1.2.1)) resulting
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in the growth-fragmentation equation

%n(x,t) + a% (G(x, t)n(z, 1)) = / Y BOW (2, O)n(E, ) de (1.2.2)

_ (/Ox "W (r,) d7> B(z)n(x, 1),

where the fragmentation kernel W (x, &) represents the number density of cells of size
x produced when one cell of size £ > x divides and B(z) > 0 is a division rate. The
first term on the right hand side of the equation is the total gain of cells of size x from
the division of cells of larger size £. The second term represents the loss of cells of size
x through division and 7W (7, z)d7 is the biomass of the cells that arrive in the size

interval (7,7 + d7) when a cell of size x undergoes division, thus,
T
/ TW(r,z)dr = . (1.2.3)
0

The factor ZW (7, z)dr is the fraction of the cell of size z used in the formation of this
biomass. Using ([1.2.3)) in the second term on the right hand side of the equation ((1.2.2)

gives
/ zVV(T,:E)dT =1.
0 T

The second term on the right hand side in the equation thus reduces to B(z)n(z,t).
In general B could be either probabilistic or deterministic. We, however, restrict our-
selves to a deterministic division rate. When a cell of size x undergoes division then
daughter cells are produced. In this thesis we consider the symmetric cell division case
where a cell divides into o > 1 daughter cells of equal size. In the cell growth/division
model, cell division conserves mass and when a cell divides into o daughter cells, the
sum of the mass of the daughter cells is equal to the mass of the original cell. The
model assumes that when a division occurs, a cell of size £ divides into a daughter cells
of equal size x. This means that division to the size x occurs only when £ = az, and
this leads to the kernel

W(,€) = as (5 - x> , (1.2.4)

a

where § denotes the Dirac delta function. Substituting (1.2.4) in the first integral on
the right hand side in the equation ([1.2.2)) gives

| BOW @ (e ) d = a*Blagn(ag. )
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The fragmentation equation ([1.2.2)) thus reduces to

gtn(a:, t) + 88 (G(x,t)n(x,t)) + B(z)n(z,t) = > B(ax)n(az,t). (1.2.5)
x
By adding the mortality rate p which denotes the death rate of cells, equation ([1.2.5)

becomes

n(x,t) + 9 (G(z,t)n(z,t)) + B(x)n(z,t) + plx)n(z,t) = a’Blaz)n(az, t).

9
ot ox

However in this thesis we consider the cell growth model with p = 0.

1.3 Cell growth model with stochastic/probabilistic growth

rate

Let a cell of size x grows linearly as a function of time t. If we allow the white noise,
that is any complicated external or internal influences that changes the system, during
the growth then the deterministic cell growth model would be inappropriate. In such a
scenario, the behaviour of the chaotic growth of a cell adds stochasticity to the model.
In physics, this phenomenon is known as Browinan motion. In 1923 Wiener [94], [95]

developed a rigorous theory to study multivariate stochastic processes.

Consider the case where the cell of size x grows as a function of time ¢ and increase
in the cell size occurs at random times. At time ¢, a cell of size xy undergoes a small
increase €1, where €; > 0 is a random variable, and reaches to x1 = xg + €1. At time ¢
the cell undergoes a increase €5, where €2 > 0 is independent of €; and reaches the size
To = x1 + €2. A continuous process of such random growth of cell size thus generates
a sequence {z(€)} of independently distributed random variables. Let S(z,t,¢€) be the
probability distribution function for the sequence {z(e)} and S(z,t,€)de denote the
probability of the increase of a cell with size x at random time intervals At. Then we

have
n(z,t) = / n(x — et — At)S(x —e,t — At, €)de. (1.3.1)
0
Let t = t + At, then in terms of this new scale above equation becomes
[e.e]
n(z,t+ At) = / n(x — e, t)S(x — e, t, €)de.
0

Suppose that S(z — €,t,¢€) is infinitely differentiable with respect to = then expanding
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the integrand on the right hand side as a Taylor series about n(z,t)S(x,t,€) gives

n(x,t+ At) = /OOO [n(z,t)S(z,t,€) — eaax(n(x, t)S(x,t,€)

€2 92

+ ﬁ@(”(%t)s(fﬂ,t, €)+ ....]de

Assuming that the probability density function for each S is sharply peaked about its

mean for each x and ¢, we ignore terms that have € of order higher than two; thus

n(w,t + At) = /OOO n(z, )S(z, t, ) — e%(n(x,t)S(w,t, o)

€2 9?2

+ E@(n(x, t)S(z,t,€))]de.

Using the Leibniz rule, above equation can be written as
[e’e) a o]
n(z,t + At) :n(a;,t)/ S(o,t, )de — = n(x,t)/ eS(a,t, ¢)de (1.3.2)
0 4 0
1 82 00 9
+ 3922 (n(ac,t)/o &S (w,t, e)de) .
Let

/ S(z,t,e)de = Ep(e) = 1,
0

/ eS(z,t,€)de = Eq(z,t),
0

and
/ ES(z, 1, ¢)de = Ba(x,t),
0

where Fy, F1 and F5 denote the zerot", first and second moments respectively. Then,

recasting equation (1.3.2]) gives

n(z,t + At) — n(z,t) B) (n(x,t) E1(93,t)> L1 92 (n(:c,t) Ez(w,t)) '

At ~ T or At 2022 At

As At — 0, above equation becomes

2

x,t) = —E(G(x, t)n(x,t))

Oz D(z,t)n(z,t)), (1.3.3)

prdt + 52t
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where
El(xat)
G(z,t) =1
(0= dm —
is the mean growth rate and
. E2($vt)
D(z,t) =1
() Ats0 2AF

is the variance of growth rate that we call the dispersion coefficient. For the sake of
simplicity we assume G(z,t) = G(z) and D(z,t) = D(z). When a cell undergoes
division, equation (1.3.3) becomes
0? 0 9
— S (D@, ) + £on(e,0) + = (G(e)n(e, 1)) + B()n(z, 1) = o Bla, n(az, 1),
x
(1.3.4)

Throughout this thesis D, B, G are positive. The Equation is a Fokker Planck
equation. The Fokker Planck equation is an equation of motion for the distribution
function of fluctuating macroscopic variables that describes the Brownian motion of
particles. This equation usually appears for variables describing the position and ve-
locity for the Brownian motion of a small particle, a current in an electrical circuit, the
electrical field in a laser. Above approach to derive the Fokker Planck equation is given
in [28] and [9]. Another approach to derive Fokker Planck equation using the Wiener

process in a more general context is given in ([9], chap. 5) and [41].

This thesis is concerned with the cell growth/division model ([1.3.4) proposed by
Hall & Wake. The partial differential equation (Pde) ([1.3.4) is supplemented by the

decay conditions

Jim n(xz,t) =0, (1.3.5)
lim 2n(gv t)=0 (1.3.6)

T—00 O VT o

and the boundary conditions

lim (a (D(@)n(z, 1)) — G(z)n(z t)) ~0 (1.3.7)

z—0+ \ Oz ’ ’ - e
li 9 D t G t))] =0 1.3.8
Jim (5 (D@n(.t) - Gon(e.0)) =0. (138)

We will refer equations (1.3.7) and ((1.3.8) as the No Flux Conditions 1. The No Flux

Conditions 1 are the special boundary conditions that indicate that the cells cannot
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enter or leave the system at the boundaries. The cell division problem is of the “initial

boundary value” type with the Initial Condition
n(z,0) = no(x), (1.3.9)

for all x > 0. Here, ng is a given initial cell size distribution which may be re-
garded as a probability density function (pdf) that means ng(z) > 0, for all x > 0
and [;° no(z)dr = 1.

For succinctness, we refer equation (|1.3.4) together with the No Flux Conditions 1
and the Initial Condition as Pde Problem and the equation (|1.2.5)) along with No Flux
Conditions 2 that are

lim G(z)n(x,t) =0, (1.3.10)
z—0t
zlglc}o G(z)n(z,t) =0, (1.3.11)

and the Initial Condition as Pde Problem without Dispersion.

1.4 Steady Size distributions

There is a special class of solutions to the Pde Problem called the steady size distri-
butions (SSD). In case of SSD solutions, the graph of n retains a constant shape. The
SSD solutions correspond to the separable solutions as t — co. The motivation of the
work by Hall & Wake [30] for the study of such solutions came from the experimental
observation of this behaviour in the plant cells [32]. Experimental work showed that
the shape of n approaches a common shape regardless of the initial data. These solu-
tions are of interest because they represent the long term asymptotic behaviour of the
solution to the problem. Roughly speaking, solutions to the problem for any pdf ng

evolve towards the SSD solution.

Perthame & Ryzhik studied the Pde Problem without Dispersion for a constant
growth rate and a non constant B. They established the existence of a solution and
showed that solution for general choices of ngy are asymptotic to this solution as ¢t — oo
in a weighted L'[0, o) norm. Doumic & van Brunt [17] studied the Pde Problem with-
out Dispersion for a constant division and a growth rate G = gx. They showed that the
problem does not have an SSD solution. In chapterwe show that in weighted L![0, o)
norm the solution to the Pde Problem without Dispersion with B(x) = bH(z — ¢),
where H denotes the Heaviside function and ¢ > 0, approaches the separable solution

as t — 0o. Using the relative entropy method, Begg et al. [6] studied the Pde Problem
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for constant dispersion, constant growth and B(x) = bd(l — ), where [ > 0, b > 0.
They showed that in weighted L![0, 00) norm, an asymptotic solution to the Pde Prob-
lem approaches the separable solution as ¢ — co. However they did not solve the Pde
explicitly. Efendiev et al. [I8] has recently developed a solution technique that solves
the Pde Problem analytically for constant coefficients case. They showed that in the
L]0, 00) norm there exists a unique solution to the Pde Problem that converges to the
separable solution as ¢ — co. In chapter [6] we study the Pde Problem for a constant

dispersion, a constant division rate and a linear growth rate.

Above study of Pdes motivates us to look at the separable solutions. We consider

the separable solution of the form
n(x,t) = N(t)y(z). (1.4.1)

Here, y is normalized so that it is a pdf. Substituting separable solutions (1.4.1]) in the
cell growth model (1.3.4]) implies

~B(z)=)  (14.2)

where / denotes %, " denotes d‘% and \ is an eigenvalue that appears due to the

separation. Note that A is a constant. Equation (1.4.2)) can be written as

"

(D(x)y(@))" — (G(2)y()) + o® (B(az)y(ax)) — (B(x) + Ny(x) =0,  (1.4.3)

and
N'(t)
=\ 1.4.4
Solution to the equation (1.4.4) is
N(t) = KeM,

where K is a constant.

Equation (1.4.3) is supplemented with the decay conditions

Jim y(x) =0, (1.4.5)
lim ¢/(z) =0,

T—00
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and the No Fluxr Conditions 3 that are

!

Jim {(D(@)y(2)) = G(@)y(e)} =0, (1.4.6)
and
Jim {(D(2)y(x)) = Ga)y(x)} =0. (1.47)

Equation is a widely known pantograph equation. These equations figure
in several applications such as current collection in an electrical locomotive [59], light
absorption in the milky way [2], cell growth models [29]. A detailed study of panto-
graph equations of the form together with the No Fluxz Conditions 3 is given in

chapter

Substituting the separable solutions (1.4.1) in the equation (1.2.5)) gives the first

order pantograph equation

!

(G(2)y(x)) + (B(x) + Ny(z) = o® (B(az)y(az)) (1.4.8)
which satisfies the No Fluz conditions 4

lim G(x)y(z) =0,

z—0t

lim G(z)y(z) = 0.

T—00

Since we are interested in those solutions that are integrable therefore y € L'[0, c0).
The equation ([1.4.8) corresponds to a pdf and consequently the Pdf Conditions are

y(z) =0, (1.4.9)

for all z € [0, 00) and

/ODO y(@)dz = 1. (1.4.10)
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Integrating equation ([1.4.8]) from 0 to oo and using the No Fluz conditions 4 give,

A=(a—1) /OOO B(a)y(z)da. (1.4.11)

Assuming that y is decaying rapidly enough to have a first moment, and such that xBy
is integrable, zG(x)y(z) — 0 as x goes to oo or to 0, an alternative expression for A
can be obtained by first multiplying equation by x and then integrating from 0
to oo . This gives

\ o Jo Gly(x)de (1.4.12)

fooo zy(x) dx

Certainly a crux to finding steady size distributions for specific choices of B and G is

the determination of \.

It is not clear for general non negative functions B and G that there is an eigenvalue
A such that equation yields a pdf. This problem was studied by da Costa et al.
[10] who established the existence of a positive eigenvalue under the assumption that the
non negative functions B and G are such that B/G is integrable on [0, 00). Perthame
& Ryzhik [64] established the existence of a positive eigenfunction for a general class of
positive functions B under the assumption that B was uniformly bounded away from
0 and bounded on the interval [0,00). In both of these studies, the eigenvalue that
produces the positive eigenfunction is unique. Kato & McLeod [35] studied a related

problem

y'(x) = ay(Bz) + cy(z), (1.4.13)
y(0) =1,

where a € C and ¢ € R. It was shown that when 0 < # < 1, for all z, the solution
to the problem is unique. On the other hand for 8 > 1, the problem
has infinite number of solutions none of which are analytic at 0. Let s = Log(x),
Log(z) is the principal value of the complex logarithm; h = Log(f8) > 0; and k,,, =
ko + 2mmi/Log(B), (m = 0,£1,+2,...). In addition, let g(s) be a periodic function of
period h and holder continuous with 0 < 6 < 1. Then, it was shown that for b > 0 and
B > 1, only one solution to the problem possess the asymptotic behaviour of

the form
y(z) = zMg(s) + O(zF?) (1.4.14)

as x — oo. Hall & Wake (op. cit.) studied the equation ((1.4.8) in which all the rates
are constants. In this case A can be readily obtained from equation (|1.4.11)). Hall &

Wake [30] also examined the case where G is a linear monomial and A can be obtained
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from equation ([1.4.12)). For a constant coefficients case, the solution to equation (1.4.8)

can be obtained in a number of ways, which we shall describe in chapter
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1.5 Thesis Outline

Chapter

In this chapter we discuss several solution techniques for pantograph type equations.
These techniques rely upon the Laplace and the Mellin transforms. In addition, we
discuss some related elementary theory. We also present a novel technique that uses
Mellin convolutions. The techniques discussed in this chapter are illustrated by applying

them to a simple first order pantograph equation.

Chapter

We begin this chapter with a brief discussion on first order pantograph equations with
non constant coefficients and then study a generalization to second order equations
with constant and non constant coefficients. All the problems discussed in this chapter
are studied using the techniques given in chapter We discuss a few second order
pantograph equations specifically the modified Bessel equation and the Airy equations
from the literature. We study a particular case of second order pantograph equation
with linear growth rate. We show that for all the parameters «, b and g, the problem
with linear growth does not have a pdf solution. However, with the help of the Mellin
transform, we show that in the absence of the integrability and positivity conditions,

there are non trivial solutions that satisfy the No Flux Conditions 3.

Chapter {4

In this chapter we discuss a technique developed by Perthame & Ryzhik [64]. Perthame
& Ryzhik considered the Pde Problem without Dispersion for a general non constant
division rate. Under some assumptions they established the existence and the unique-
ness of the eigenvalue and the corresponding eigenfunction. They showed that in a
weighted L'[0, 00) norm, the solution to the Pde Problem without Dispersion converges

to the separable solution as ¢t — oo.

Chapter

This chapter is a part of our published work [85]. We consider the Pde Problem without
Dispersion for a specific variable division case in which the cells divide only when they
have reached a certain minimum size and after which they divide at a constant rate.
Unlike earlier studied problems, the eigenvalue for this problem cannot be determined
explicitly. However we define the eigenvalue through the continuity condition. By
adapting the analysis in chapter [ it is shown that the eigenvalue is unique and the

solution of the problem under consideration converges to the pdf solution as ¢t — oco.
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Chapter [6]

In this chapter we look at the second order case. We adapt a technique developed
by Efendiev et al. to study the Pde Problem for G(x) = x. This technique involves
the Laplace transform and the determination of a suitable Green’s function. For a
linear growth, the inversion of the Laplace transformed equation can be formidable,
we therefore apply another approach to find the fundamental solution, note that the
determination of fundamental solution plays a crucial role in finding the solution to the
original problem. In this approach the original equation is converted into the transform
equation by applying the Fourier transform to it. The analysis is explained using the
Pde Problem for constant coefficients. Furthermore, it is shown that in a weighted
L1[0,00) norm, the solution to the second order Pde with linear growth rate converges

to the separable solution as time goes to oo.

Appendices

For the sake of simplicity, we have introduced few phrases that we will use throughout
in this thesis in lieu of recurring conditions, problems and identities. Lists of those

phrases are given in the appendices.
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Elementary theory and

techniques

In the previous chapter we discussed the cell growth/division model and showed that
separable solutions lead to a pantograph type equation. In this chapter several solution
techniques for pantograph type functional differential equations are discussed. Most
of the techniques depend on the Laplace and the Mellin transforms. Among these
techniques, a Mellin convolution technique is a part of our research. These techniques
are applied to a simplified first order pantograph equation with constant coefficients.
We will use these techniques later to study second order pantograph equations. We
first briefly discuss some basic concepts and notions that are essential to develop and

to understand the methodology.

2.1 Pantograph equation with constant coefficients

Let G(x) = g,B(x) = b, where b and g are positive constants, then equation (1.4.8)
reduces to
gy (x) + (b+ Ny(z) = o’by(ax). (2.1.1)

Solution to equation (2.1.1)) must satisfies the Boundary Conditions and the Pdf Con-
ditions. Integrating equation (2.1.1]) from 0 to oo yields

A=bla—1),
and equation ([2.1.1)) can be written

v (z) + cy(z) = acy(ax), (2.1.2)

16
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where ¢ = %0‘. Equation |D subject to the the Boundary Conditions and the Pdf

Conditions will be referred to as Simplified Problem for succinctness.

The Simplified Problem has been studied in depth and the solution can be repre-
sented by the Dirichlet series

00 _ kefcakx
y(@) = == ! (e‘“JrZ (-1) ) (2.1.3)

m:l(l - a—m) k=1 ak(k_l)/Q H;C:l(l - a_j)

It can be shown that the solution is positive and unique for > 0 (cf. [29]) and uni-
modal, i.e., the graph has only one local maximum (cf. [I0]). Figure [2.1]1 illustrates

the shape of the solution for various values of a.

0.6
051
0.4
034 \ .
1\
024 1\

014 & '\

Figure 2.1.1: The shape of y(z) for different values of o with b =g =1

Here we show that the Simplified Problem has a unique solution. This proof was
discussed in [29]. Suppose that the Simplified Problem has two solutions y; and y2 and
let z(x) = y1(x) — y2(x). Then,

2 (z) + cz(z) — caz(az) =0, (2.1.4)

and the Boundary Conditions imply
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and the Integrability Condition implies

/Ooo 2(€)dé = 0.

Let -
w(z) = /x 2(€)de. (2.1.6)

Integrating equation (2.1.4)) from x to co and using equations ([2.1.6) yields

w'(z) + cw(x) = cw(az),

where
w'(z) = —z(x),
and
xh_)rglo w(z) = 0. (2.1.8)

Suppose w(z) # 0 somewhere in (0, 00) then without loss of generality it can be assumed
that

w(z*) > 0,

at some x* € (0,00). Boundary condition (2.1.8)) implies that z must have a global
maximum, since z(z) — 0 as * — 0o. There must be a greatest value of z at which w

achieves this global maximum. Let z,, denotes this value. Then w'(z,,) = 0 and
w(Tm) = w(azm,),

which implies w achieves its global maximum at az,, > x,,. This contradicts the defi-
nition of x,,. Thus w cannot be positive for any = € (0,00). The same argument can be
used on —w to show that w cannot be negative in (0, c0); hence, w(z) = 0 for all x > 0.
As a consequence z = 0 for all x > 0. In section similar arguments will be used

to show the uniqueness of second order pantograph equations with constant coefficients.

In the following sections, we solve the Simplified Problem using various techniques

based on the Laplace and the Mellin transforms.
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2.2 A Laplace transform method

Recall that the Laplace transform of a function f(¢) is

L(s) = LIf0) = [ et (eyat,

0

where t > 0, and the inverse formula for the Laplace transform is

LY(s) = f(t) = % / _l:o L(s)eds.

Let U(s) and W (s) be the Laplace transforms of the functions f(¢) and g(¢), respectively
then their convolution is

U)W (s) = F0090) = L [ 10ygte e

where ¢ denotes the Laplace convolution. It can readily be verified that in above equa-

tion right hand side is equal to the left hand side.

Applying the Laplace transform to the equation (2.1.2) gives
sY (s) + cY (s) = ¢V’ <8> , (2.2.1)
«

where Y (s) = L]y(z)]. Note that the Integrability Condition implies

Y(0)=1. (2.2.2)

Rewriting equation (2.2.1)) yields

Now,
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and repeating the argument k times gives

thus,
1 1 1 S
Y(s)= . Y )
O = T T T = (a’f“)
We conclude that
o 1
Y(s)=Y(0) ,
Hiyes
e 1
= H —,
k:() 1 + [0 E S

where we have used equation (2.2.2)). Note that the infinite product converges uni-
formly in any closed bounded set that does not contain s = —ca® for k € (NU {0}),

since for o > 1, the series 352, |s/ca”| converges uniformly in such sets (cf.[8T]).

It is easier to determine the inverse Laplace transform of a series than a product,
and this motivates us to represent Y(s) as a series. Hall and Wake [29] found a series
representation by use of partial fractions and algebraic manipulations followed by a
limit process. Here, we use the Mittag-Leffler theorem to find an expression for Y(s)

that can be readily inverted.

The product defining Y, as noted, is uniformly convergent in any compact set that
does not include s = —ca¥, for k € (NU {0}). Each factor in the product has a simple
pole, and this means that Y must be a meromorphic function with simple poles at
s =—ca¥ ke (NU{0}). We can thus apply the Mittag-Leffler theorem to get

a 1 > by,
— = +9(s),
kl;[olJraCks ]§5+akc

where ¢(s) is an entire function and

bi, = Res{Y (s), —ca*}.
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The first few terms are

bo= lim (1+° L
0= s—l>H—lc T s 0 sa”ky?
¢/ (14 2) TRz (1 + =2=)

__
IR —aky
1
by = lim 1—|—i ky)
1 s%ac( CO() (1+%)( ac) sz 2( s )
1
(= o) T (1 — a1y’

1
- (=) [ —ak)

and
1
by = 2y 710 kY
(I—a)(I =) [[RZ1 (1 —a™¥)

The j** term for b; is

b; = 1

T A )= a) (= a )
We thus get

1 o (-* )
Y(s) = = — 1+ _ +9(s) (2.2.4)
(I —a™m) ( & T, (1 3)(s 1 cab)

where

(-1 _
ok =D/2 [T (1 — o) (1 -a)..(1—-ak)’

The Mittag-Lefller expansion is uniformly convergent; therefore, we can inte-
grate the series term by term to get the inverse Laplace transform and this yields
equation . Note that we can also obtain the series representation through a
partition identity (cf. [3], pg. 19)

o0

Hl—tq —1+Z =) 1_q)

where [t| < 1, |g| < 1, by choosing ¢ = £ and t = —s/c.
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2.3 A convolution technique based on the Laplace trans-

form

Derfel et al. [13] developed another method for solving pantograph type equations
based on convolutions of the Laplace transform. Here we discuss their technique for
the Simplified Problem for ¢ = 1.

Derfel dealt with the case where the cell size x grows linearly as a function of time
t and at random times, a cell of size x divides into « new cells of size xz/a. It was
assumed that these random times are given by a Poisson distribution and that the cell

division from cell size x to x/a occurs at random times
O=to<t1 <..<tp,<..
It was also assumed that in every division interval, a cell grows to the size
z(tn) = T + Tn, (2.3.1)

where 7, = t+1 —t,,. The sequence {7, } thus consists of independent and exponentially
distributed random variables, i.e., for ¢ > 0, the sequence {7,} follows the probability

density function
P(rp) =e".

In the following lemma they show that for a cell of size x there exists a limit distribution

which is independent of initial cell size.

Lemma 2.3.1. There exists a limit distribution for the size of a cell which is indepen-

dent of initial cell size xg.

Suppose xg is the initial size of a cell. Then relation (2.3.1)) implies that the size of

a cell at time t7 is
x(tl) =29+ T1.

Amid time t; and time to a cell of size x1 further divides into o daughter cells of equal

size @ Therefore cell size at time ty is

1
x(ta) = a(xo +71) + T2.
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Continuing this process gives

X Tn— T
LY T R (2.3.2)

Qp—1

z(tn) =

an—l

which is a general form for size of cell at time n. Equation (2.3.2)) corresponds to a

distribution function of the random variable
m 72 n
Z(U)ZT]0+E+§+...+E+..., (2.3.3)

as n — oco. Here 7 are the exponentially distributed independent random variables.
Distribution (2.3.3)) is independent of initial cell size zg.

Let

and

() = {e‘x, x>0

0, z <0,

denote the cumulative distribution function (cdf) and the pdf for Z respectively. Evi-
dently y(x) = 2/(x).

We now look at the strategy given in [I3] to show that the Simplified Problem for
¢ =1 is satisfied for the cdf z and the pdf y.

Equation (2.3.3]) can be recast as
1 o, m M >
Z(n) = — -+ =+ ... —+ .. 2.34
(n) n0+a(n1+a+a2+ ot (2.3.4)
1
=10 + —Z1(n),
a

where function Z; has the similar distribution as Z. Let R(x) be a pdf then for any
positive number 5 > 0 the product R(x)/f is given by R(Sz). Therefore, z(x)/a is

z(ax).

In addition, let 71 and 72 be two random independent variables with pdfs R;(z) and



CHAPTER 2. 24

Ra(x) respectively, then pdf of their sum 7 + r9 is given by the Stieltjes convolution
o0
(R\ORy)(z) = / Ry(x — 7)dRy(r),
—0o0
where [] denotes the Stieltjes convolution.

Equation (2.3.4) is the sum of two random variables 79 and Z;/a with pdf z(z) and

z(aux) respectively. The pdf of their sum is therefore

(2(az)0z(z)) = / Y Al —r))eTdr (2.3.5)

—0o0

Since z(x) = 0 when x < 0, equation (2.3.5) reduces to
z(x) = / z(a(x —7))e "dr, (2.3.6)
0
= (2(az)Cy(z)),

where & denotes the Laplace convolution. Differentiating equation (2.3.6) with respect
to x yields

() =2(0)e " + a /0 (e = 7)) dr,
=« /Om Z(a(z —7))e Tdr, (2.3.7)

where,
a /Om Z(a(z —7))e Tdr = z(ax) — /Ow z(a(x — 7))e Tdr. (2.3.8)
Using in gives
2 (x) = z(az) — 2(x), (2.3.9)
and differentiating above equation yields

y'(z) +y(z) = ay(az) (2.3.10)
y(0) = 0.

Equations (2.3.9) and (2.3.10) subject to the respective boundary conditions have

unique solutions z and y such that y,z € L'[0, 00).
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A Solution Method

We now discuss the solution method that Derfel et al. have developed by constructing

a sequence of convolutions.

Let {z} be the sequence defined by

zo(x)=1—¢€e"7%,

and

zk+1(x) = zk(ax)Oz(x), (2.3.11)

~ [ aulale - epeae,

where k& > 0, and « > 0. Derfel first showed that the sequence {z;} is uniformly
convergent on the interval I = [0, d], where d > 0 and then proved the following lemma

to show the convergence of {2z} — z as z — oc.

Lemma 2.3.2. Each term of the sequence {2y} is a cdf that is differentiable on [0, o).

The limit of the sequence is also a cdf.

Each zj, is continuous on [0, c0). Differentiating equation (2.3.11)), using ([2.3.7]and

the Fundamental Theorem of Calculus therefore imply
/ * / —
(@) = [ slale— oot
Let F(z) be a distribution function. Then the Fourier transform ®(t) of F

() = /OO e dF, (2.3.12)

—0o0

is called the characteristic function of F. Here ®(0) = 1 and ¢ € R. Since |e®*| = 1,

175 e'**dF is absolutely convergent.

Let @4 (t) denote the characteristic functions of z, () then

Bu(t) = [ s

If @1 (t) and Py(t) are the characteristic functions of Fj(x) and Fy(z) respectively, then
the product ®;(¢)®y(¢t) is the characteristic function of the convolution F;OFy (cf.

[65]). Therefore, equation (2.3.11]) implies

Ppy1(t) = Br(t)y(t),
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where Py (t) and 9(t) denote the characteristic functions of z,(«x), and z(z) respec-
tively. We now find P (t) and ¢ (t).

Py (t) :/0 ez (ax),

= Qi (t/);
and
u(t) = [ e - e,
0
1
1t
Evidently,

Pp11(t) = %ﬁ@k(t/a),

which is a recurrence relation whose one solution is
k+1 . —1
it
s (t) = [] (1 - n) |
n=0 «
The infinite product
oo . -1
it
()
n=0

converges uniformly on all compact intervals of R; hence, ®,(t) — ®(t), where ® is

continuous on R.

In order to prove the existence of a unique z corresponding to ®, and to show that
zn(z) — z(z) as n — oo, Derfel et al. exploited an important result (cf. [65], p.
42) which says that if ®,,(¢) is the characteristic function of the distribution function
F,(z) and in addition, ®,,(t) — ®(¢) for all ¢, then ® is the characteristic function of a
distribution function F(z) and F,(z) — F(z) as n — oc.

2.4 Mellin transform method

Let f(z) be defined on the interval [0, 00). The Mellin transform of f is defined as

M{(s) = M[f(z)] = /oo 7 f (@) da, (2.4.1)

0
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where M (s) is a complex valued function. A Mellin transform consists of a function
M (s) and a strip of holomorphy S(a,b) = {s € C: a < R(s) < b}. A strip of holo-
morphy is also known as a fundamental strip. The constant ¢ in the fundamental strip
S(a,b) is the infimum of all p; such that fol P71 f(z)dz is integrable and b is the
supremum of all ps such that [ 2P2~1 f(x)dz is integrable. A fundamental strip is the
largest open strip in which the integral [;°z°~!f(x)dz converges. For any constant
pu# 0, M[f(ux)] = p~°M(s), and this makes the Mellin transform particularly useful
in the study of pantograph equations. This transform converts a functional differential

equation into an algebraic equation.

The inversion formula for the Mellin transform is

1 o+ioco
M) = @) =5 [ M(sads,
21 Jo—ico
where a < o < b and R(s) = o is the line of integration in the fundamental strip. One
important feature of the Mellin transform with a strip of holomorphicity S(a,b) is the
correspondence between the asymptotic expansion of function f near 0 and oc and the

poles of the transformed function M.

Consider the integral
N(L) = / M{(s)eds, (2.4.2)
R

where R is the contour shown in fig (2.41). The Simplified Problem requires y €
L1[0,00) and hence we focus on the fundamental strip that includes s = 1. Let w be
the set of poles of the transformed function M. Suppose R encloses a finite number
of poles s,, € w. The contour is chosen in such a way that the sides of R do not pass
through any pole. Let (¢ —iL), (¢ +iL), (6 —iL), and (o +iL) be the corner points of
R. The integral in the equation can be written as

o+iL s+iLl s—iL
/ M(s)x™%ds = / M(s)x™%ds + / M(s)x™%ds + / M(s)x™%ds
R o—iL o+iL il
o—ilL
+ / M (s)x™*ds.
¢—iL
Let s = ¢ +ir, then
¢—ilL s—iL )
M(s)x™%ds| < a:fg/ |M (s +i7)||z~"|dr,
s+ilL S+ilL

¢—ilL
=x~° / |M (s + iT)|dr,
s+il
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28

x ——a Pole

» Ji(s)

¢-1L i

Figure 2.4.1: The contour R and the fundamental strip S(a,b) = {s € C:a < R(s) <

b}.



CHAPTER 2. 29

as L — oo, the Riemann Lebesgue theorem (cf. [82], pg. 11) implies

c—iL
M(s)x™*ds| ~ o(z™°), (2.4.3)

S+ilL

where x — 07 and ¢ < 0. Suppose f(z) is continuous on the interval (0,00) then the
Riemann Lebesgue theorem implies that the two integrals along the horizontal lines
tend to 0 as 7 — oo. The integral that lies within the fundamental strip therefore

converges to the inverse Mellin transform as L — oo.

Using the Cauchy residue theorem, equation ([2.4.3) therefore implies that

f(z) = 2mi 2”: Res ((M(s):zfs)sfsm , Sm € w) + O(z™°).
m=1

If there are no poles inside the contour R or if ) _; Res[(M(s)x™*%),_,, = 0 then

f(z) = O(x™°) which leads to f(0) = 0. Following the similar arguments it can be

shown that asymptotic behaviour of f as  — oo is given by
n
f(z) = —2mi Z Res ((M(S)l”—s)szsq , Sq € w) +O(x™M),
m=1
where 77 > 0 and s, are the poles of M in the chosen contour.
van Brunt & Wake [87],[88] applied the Mellin transform to study functional equa-

tions that appear in cell growth model. Here, we use the Mellin transform to study

the Simplified Problem. Applying the Mellin transform to both sides of the equation

(2.1.2) yields

—(s—1)M(s — 1) + cM(s) = cjo‘i(sl). (2.4.4)
Recasting equation yields
M(s+1) = ———M(s). (2.4.5)
c (1 — %)
For s = 1, equation implies that
M(1)=1. (2.4.6)

We seek a solution of the form

M(s) = F(s)Q(s), (2.4.7)
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where F(s) is the Mellin transform of a solution to the homogeneous equation

y'(x) + cy(z) = 0,

i.e., the transform of

which is

Note that F(s) satisfies
—(s=1)F(s—1)+cF(s)=0. (2.4.8)

Substituting solution form (2.4.7) into equation (2.4.4]) and using (2.4.8) yields
1

as—l

Q(s—1) = (1 - ) Q(s). (2.4.9)

A solution to equation ([2.4.9) is

Q) =K 11 (1- ).

k=0

where K is a constant, and this gives

M(s) = Kc°I'(s) [ ] (1 - aki) : (2.4.10)
k=0

The simple poles of I'(s) are cancelled by the first order zeros Q(s). This means that

M is an entire function, since the infinite product consists of entire functions and is
uniformly convergent in any compact set of C. Condition ([2.4.6)) implies that

1
K=— . (2.4.11)
m:l(l - a—m)

As with the Laplace transform, the inverse Mellin transform of an infinite series is easier

to derive than that of an infinite product. We thus use the Euler identity [3],

o0 0o k(k—1)/2 k

q z
[+ =1+ (2.4.12)
k=0 k=1 ?:1(1 - q])

to convert () into an infinite series. Let 2 = —a ™ and ¢ = o~ !, then the Euler identity
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yields
(=1

Hf:l(l —a)aks’

Q) =1+ s

and consequently

B c S [e%] (_1)k
M(s) = Fs = a_m)r(s) (1 + kz::l DT (1 a—j)ak8> . (24.13)

m=1

Term by term inversion of (2.4.13) is straight forward given that M|f (ax)] = L M[f(z)].
We thus get

(.%') _ 1 e~ 4 i (_1)k e—cakx
’ (=) = o DT (1 - o) |

m=1

In the following section, we present a different avenue to show the uniqueness of equa-

tion ([2.1.2)). This approach is based on the proof of uniqueness of solutions to equation
(12.4.7).

2.4.1 Uniqueness of the solution

The use of the Mellin transforms to solve problem relies on solving the trans-
form equation by assuming the solution form M(s) = F(s)Q(s), where F' sat-
isfies . There are problems for which the transform equation itself can prove
formidable. One example is a second order pantograph equation that involves Hermite
operator that we will discuss in chapter [3] The form of the Mellin transform to this
problem is such that we cannot find the inverse Mellin transform. This motivates us to
find another avenue to prove the uniqueness of the solution. In this section we intro-

duce a new approach to show the uniqueness of the solution.

Consider the equation (2.1.2)). The Mellin transform equation for (2.1.2)) is (2.4.4)).

Theorem 2.4.1. There exists a unique solution M (s) to equation that satisfies

the conditions
Ajp. the inverse y must satisfy y(z) — 0 as v — 0% and as v — oo;

is unique among functions that are meromorphic in a strip S(ug,v), where ug < 0 and
v>1;
Ag. M(1) =1, and

Asz. M is invertible.
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Suppose a solution to ([2.4.4]) is

M(s) = Moy(s)R(s), (2.4.14)
where
Mo(s) = Ke*T(s) [ (1 - akﬂ) . (2.4.15)
k=0

Then equation (2.4.5) implies that

R(s+1) = R(s). (2.4.16)

Lemma 2.4.2. The solution M 1is entire.

Proof: Suppose M has only one pole sy = ug + ivg. Condition (2.4.16) indicates
that M must be a meromorphic function. Thus, the Laurent expansion of M(s) for a

pole of order m about sg is of the form

m
d; ~
M(s)=> —2L— + P(s), 2.4.17
=2, gy *+ P69 (2417)
where f’(s) and Z’jnzl ﬁ are the analytic and principal parts respectively. Since

(s + a)kt+l

—_1)k
Amwﬁmmm=<(”m>

where H(z) = 1 for 0 < x < 1 and k£ > 1, taking the inverse Mellin transform of

(12.4.17) gives

m djlogj (x)l,—(uo—f—ivo)log(:c)

y(z) =Y i

j=1
i d;log? (x)e~ (uotivo)log(z)
= i

=1

)

)

cf.[23], pg. 19-34). The asymptotic behaviour of y as z — 0 will contain the term
( g y y

d .
m m —(uo+ivo)log(z)
!log (z)e \HoTtr0)o8lL)

Evidently, if sg is the only pole then the boundary condition A; is not satisfied. The
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solution form indicates that the presence of any pole in M depends only on R
and we know from an early discussion in the section that My(s) is holomorphic for
all s. However, the condition (2.4.16) implies that if there is a pole on a real line then
the conditions A; and As are not satisfied simultaneously. This rules out any poles on
the real line. Therefore there must be another pole of order m at s;1 = ug + iv1 on the

line R(s) = up and v; # vg. The Mittag-leffler theorem gives
m d . m D . _
(; (s — 80)3) (]; (s —s1)7
Suppose dy, # 0, Dy, # 0 and d,, = —D,,. The asymptotic behaviour of y(z) as
x — 0% will contain a term of the form

i . y B
mlogm<$)e uplog(x) (e ivglog(z) _ e wﬂog(:v)) )

In order to satisfy the boundary condition A;, we require v; = vg. The other poles if
any must also influence the asymptotics. We therefore conclude that M has no poles.
As a consequence M € H(C). [ |

Corollary 2.4.3. R is entire.

Proof: Note that My and M are entire functions. Since

M(s)
Moy(s)’

R(s) =

the holomorphicity of R(s) depends on the zeros of My; the functions ¢, and T'(s)
do not have zeros in C. The only possible zeros of My must come from the infinite
product. The zeros for this product are at s = 0, —1, —2, ... and coincide with the poles
of I'(s). It is simple to show that these zeros are of first order and occur where I'(s)
has a simple pole. This implies that My(—n) # 0, so that My does not vanish for any
s € C. We conclude that R € H(C). |

Corollary 2.4.4. |R(s)| ~ O (egs) as s — 00.

Proof: Let s = u + iv. Now

|M(s)]
| Mo(s)|’

[R(s)] =

where

_ u+iv
| Mo (s)| = ‘KU >ru+wkHO< M)‘
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For u > 0,
au+k+iv’ _ |au+k‘ leiv log(a)|
= |a"TF > 1.

Therefore,

a 1 = 1

0< H (1 N ’au+k+iv|) < H (1 - au-i—k-i—iv) ’

k=0 k=0

that is | []7— (1 - W) is bounded away from 0 for all v and —— 1 -
k=0 (1_ ‘au+k+iv‘ )

is O(1) as v — oo. Evidently, |c-(“+®)| = ¢% as v — co. In addition, as [v] = oo ,
IT(s)| ~ O(e™2"), (ch.1], pg. 257), and |M(u+iv)| ~ o(1) by using Riemann-Lebesgue
lemma [82]. Hence,

|R(s)| ~ O(e2), (2.4.18)

as v — oo for R(s) > 0. Condition (2.4.16) immediately shows that (2.4.18) is also true
for R(s) < 0. We therefore conclude that as v — oo, |R(s)| ~ O(e'2 ), for all R(s). M

To show that R must be a constant we use Carlson’s theorem (cf.[81], pg. 186):

Theorem 2.4.5 (Carlson’s theorem). Let
F e H(C),
and
F(z)=0, for z=0,1,2,..

If for any 0 < mgy < m, F(z) ~ O(e™) as z — oo then F(z) is a constant.
Corollary 2.4.6. R(s) is constant.
Proof: Let

then condition ([2.4.16] implies
H(s+1) = H(s),

which implies that H(s) = 0at s =0,1,2,3,.... We immediately see that H(s) € H(C)
and H(s) ~ O(e2!). Carlson’s theorem thus implies that R(s) is a constant. |
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Hence; the uniqueness of the solution to the Simplified Problem is established. This
technique can be applied to the second order pantograph equations provided conditions
Aq, Ao, and Ajz are satisfied. However, this technique cannot be utilized for the Hermite
Problem that will be discussed in section [3.3.3] because the Mellin transform for the

Hermite Problem does not satisfy the condition As.

2.5 A technique based on the Mellin transform

The Mellin transform M(s) derived in section is of the form M(s) = F(s)Q(s),
where @) is represented as an infinite product. The inversion of M relies crucially on
the conversion of () to an infinite series via the Fuler identity. The Euler identity,

however, is specialized. For example, the equation

y'(x) + 2y (z) — y(ax) = 0,

has a Mellin transform solution

s 1
v = K16/ IT (1 gy et ) @25.)
for which the Fuler identity is of limited use. There may be other partition function
identities for particular cases, but in the absence of such identities we are confronted
with somehow converting the infinite product to an infinite series. This can prove a
formidable task, and it motivates us to seek another method whereby the conversion is
avoided. Assuming that we have the Mellin transform in the form M (s) = F(s)Q(s),
where @) is an infinite product, it is natural to examine the inversion of M,(s) =
F(s)Qn(s), where @, (s) is a partial product. Since we are dealing with products, this
brings the Mellin convolution to the fore. If Mj(s) and Ms(s) are the Mellin transform

of functions f(x) and g(z) then the Mellin convolution formula is

T (x> g(T)dl,

T T

MM () Ma(s)) = f(z) * (o) = |

0

where * denotes the Mellin convolution and M ~! denotes the inverse Mellin transform.
If f(z) and g(z) are two pdfs for random variables X and Y, then the Mellin convolution
is the pdf of the product of those random variables [19]. The technique we describe
has yet to be applied to transforms such as , but we illustrate it with the simple

pantograph equation (2.1.2). The Mellin transform for equation (2.1.2)) is given by
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equation ([2.4.10)). The partial product for @ is

0= K11 (1- 7).

k=0

The idea is to form a sequence of Mellin transforms
My (s) = F(s)Qn(s), (2.5.2)

and use the convolution formula to construct another sequence of inverse transforms
—1
yn(@) = M [F(5)Qn(s)]-

We then show that
lim y,(z) = y(z),

n—oo
where y is the solution given by the equation (2.1.3) and K is given by the equation

@-411). Let
1

Pr(s) =1— pyry

for k =0,1,2,... The Mellin inverse transform of Py is given by
1
pr(x) =6(x —1) — J(S(ax - 1),
where 0 denotes the Dirac delta function. Equation (2.5.2)) implies

Mo(s) = KF(s)Po(s),
Ml(S) = Mg(S)Pl(S),

Mpi1(s) = Mn(8) Prta(s),

and in terms of convolutions we have

yo(z) = KM~'[F(s)Py(s)] = K f(x) * po(z),
y1(z) = M~ [Mo(s)Pi(s)] = yo(x) * p1(x),

Ynt1(z) = Mﬁl[Mn(S)Pn-&-l(S)] = yYn(z) * prt1(),

where f(x) denotes the inverse Mellin transform of F(s). In this manner, we can
construct a sequence {y,}, that we will show converges to the solution (2.1.3)). For our
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example, f(x) = e~ ; hence,

yo(@) = K™ » {5(x — 1) — §(aw — 1)},

00 e—c:c/T
_ K/O (5(r — 1) = 6(ar — 1)}dr,

T

= K(ao,oe_cx - a170€_ca$)

I

where ago = 1, a;,0 = 1. Continuing this process, we find

n (CL‘) — K(ao,le—cm . aLle—ccxz + a2716—ca2x)

Y

y2(z) = K (ag2e™ — a1,2¢% + agpe T — az )

)

—CX —CaT —CCYQZ' —COL3I n —Cak+1
yn(z) = K(aome < —aine + azne — agpe + ...+ (=1)"ary1ne

x)’

where, for
J 1\j+1
1 1—(=)
1
SJ - Z am 1 _al ’
mi1=0 «
we have
agn = 17
Ain = Srlu
= (1—1— 1 + 1 + ...+ 1 >
- a a2 T an)’
_ 1— (é)n—&-l
1-1 7
and
1

a1 = lim a = .

Continuing the same procedure for as gives

-1
1% 1 gl
agn = o Z 2mz On—1-ma>
mao=0




CHAPTER 2.

where
n—1—mg 1
S’}L*lfmg = Z Oéml’
m1=0
RO
= . —é :
hence,
1= 1 (1= (E)mm
27n_aza2m2 1_l )
m2:0 «
1 n—1 1 n—1 1
= Oé(l _a—l) (Z a2m2 - Z an+m2 )
mo=0 mo=0
_ 1 1-(gz)" 1 1-()"
al—a )\ 1-4 an’ 1-1 )7
and thus
2= 0% 1an = a(l—a (1 —-a"2)

Proceeding in the same manner, we have

-2
1 % 1
_ 2
azmn = ad Z a3ms SW—Z—W:S’
ms3=0

where

1 1_(%)71—1—7713
o

7277713 (1 —«
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Consequently,
. 1 1 L= 1 1=(g)"!
MU B l-a(1-a )\ 1-% an1" 1L
_ 1 L= ()"t 1 1= ()
adar (1 —a 1)(1 - a?2) 1- % ant 1L ’

and

Continuing this process we get

B 1 n—(k—1)

a N S
ki = k(k—1)/2 mZ akmy,

1 k—1
n—(k—1)—my’

where SJ’.€ denotes the product of k£ geometric series where every series has j terms in
it. This leads to

1
QFEDRT (1= a )

ap = lim ap, =
k n—o00 kn

We thus get the solution

n—o0

y(x) = lim yp(z) = K (ecw + i(—l)kakecakx> .
k=1

The Integrability Condition gives

1

G —
re1(l—a™)

2.6 A numerical Solution

A functional differential equations such as

(G(2)y(x)) + (B(z) + A) = o B(az)y(az)
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cannot, in general, be solved analytically. For example, the above techniques are of

limited help for equations such as
Y + (bz + Ny(z) = balzy(az). (2.6.1)

For such problems a numerical approach is useful. Here, we discuss a numerical ap-

proach to solve a functional differential equation by applying it to equation ([2.1.2)).

Consider a truncated domain [0, L], where L > 0. For a truncated domain equations

[B12) yields

Y (x) + cyr(z) = cayr(ax), 0<z<L/a,
yp () +eyp(z) =0, Lja<z<L (2.6.2)

yr(0) =yr(L) =0, yr(x) >0 for x>0,

and

L
/0 yr(z)dz = 1. (2.6.3)

The functional term yz(ax) in the equation (2.6.2) vanishes when x > L/a. We now
use finite difference scheme to solve the Simplified Problem. A backward difference

approximation for the derivative of a function ¥y, is defined as

3 h, )

where y; = y(z;). Dividing interval (0, L) into n subintervals, choosing the interval
size equal to % and applying the finite difference method to equation 1) gives a

discretized equation

(% + C) Yi — %yi_l = QCYia, 1<i< L/h,

(2+0)yi—Fyii1=0, L/h<i<lL, : (2.6.4)

yOZyLzoa

where y; = y(az;). To evaluate y(aw;) at any grid point x;, we set y(ax;) = 0 for
all ax; > L. For an integer value of «, discretized equation (2.6.4) generates a square
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matrix and for a non integer «, a linear interpolation technique can be employed to
generate a square matrix. The later case is detailed in chapter [} Solving equation
together with the condition and the trapezoidal rule gives a solution
that is shown in fig[2.6]1.

0.9 T T T T

08r 7

0.7r 7

0.6 7

05 1

0.4 y

03[ 1

0.2 4

0.1 §

Figure 2.6.1: Graph of numerical solution of equation y'(z) + cy(z) = cay(azx) for
a=2c=2 L=5 n=200

Numerical approach is useful when analytical techniques are of limited help. Equa-
tion (2.6.1) has not been solved analytically but it is straightforward to implement the

numerical scheme.

Integrating equation ([2.6.1]) from 0 to co gives
o
A=bla—1) / zy(x)dz. (2.6.5)
0
Let [y° zy(z)dz = E; then equation ({2.6.5)) yields,

A = bla—1)Ey. (2.6.6)
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Now multiplying equation (2.6.1) by x and then integrating from 0 to oo gives
AE; = 1. (2.6.7)
Equations (2.6.6]) in (2.6.7) shows that,

A=/bla—1). (2.6.8)

Fig [2.6/2 that is drawn for different values of A suggests that a positive solution to
equation (2.6.1)) exists for A = \/b(a — 1). There is no direct application of this tech-

80 r
60
40

20

0 0.2 0.4 0.6 0.8 1

Figure 2.6.2: Solution graph of equation (2.6.1]) for different values of A with o = 2,
b=100, L =1 and n = 68.

nique to any problem later in the thesis. However in chapters [4 and [5}, when we apply
the Perron Frobenius theorem to show the uniqueness of the the eigenvalue for a first
order functional differential equation with a non constant division rate, we discretize
the equation under consideration using the finite difference scheme along with some

matrix properties.



Chapter 3
Pantograph equations

In this chapter, we begin with a brief discussion of the first order pantograph equa-
tions with non constant coefficients and then consider a generalization to second order
pantograph equations with constant and non constant coefficients. Pantograph type
equations arise in the cell growth model when the Pde that governs the cell growth
model has a separable solution. A detailed discussion of pantograph type equations
is given in chapter Various techniques that can be used to solve pantograph type
equations are given in chap Here, we discuss a few particular second order panto-
graph equations with non constant coefficients such as modified Bessel equation and
Airy equations. In addition, we study a pantograph equation that involves a Hermite

type operator and show that there exists a class of non trivial solutions to this problem.

3.1 First order pantograph equations with non constant

coefficients

The nature of solutions to pantograph equations depends on a different choices of
growth and division rates. Perthame & Ryzhik [64] showed that under certain condi-
tions on the division rate, there exists a unique solution to pantograph equations with
a constant growth rate. Review of Perthame & Ryzhik’s work will be discussed in
chapter 4} van Brunt & Hulstman [87] studied the equation

y'(x) + ba"y(x) = a2 y(ax), (3.1.1)
for n > 0, subject to the Boundary Conditions

y(0) =0, lim y(z) =0,

T—00

43
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and the Pdf Conditions. Taking the Mellin transform to the equation (3.1.1)) gives

)\M(s—kn).

as

—(s—=1)M(s—1)+bM(s+n)=

They obtained

K b\ it s o0 A
M = I 1-— 1.2
(s) n+1 (n+1) (n—i—l)kno( bak("+1)+1+8) ’ (3.12)

where K is a constant. Equation (3.1.2) is defined for all #(s) > 0. The Integrability
Condition implies that

M(1) =1, (3.1.3)

and this condition can be satisfied for a suitable choice of K provided

> A
kH_O <1 - W) #0, (3.1.4)

or in other words A # ba*™*D+1 for any non negative integer k. However by integrating
equation (3.1.1]) from 0 to oo they obtained

(b—b)\>M(n+1):O,

[}

which implies that for s = 0 the infinite product (3.1.4) can be zero if A = ba or
M(n + 1) = 0. van Brunt & Hulstman thus found that the spectrum of eigenvalues
{Am} are

)\m — bam(n+1)+1,

where m is a non negative integer. The choice of eigenvalues A\ € {\,,} ensured that
M (s) is defined for s < 0. van Brunt & Hulstman then inverted the M and obtained

_pant1 S _pak(nt1) ntl
Ym(x) = Ky [ € nFT + Zpk()\m)e ntl .

k=1

They first showed that the first eigenvector yg is positive and is a unique solution to a
boundary value problem (3.1.1)) under the condition

/ z"y(x)dx < 0o,
0
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and then established the uniqueness for the higher eigenvectors in using similar argu-

ments that they used to show the uniqueness for the first eigenvector.

Hall & Wake [30] studied the equation
glzy(x)) + (bx™ 4+ Ny(z) = ba®(ax) y(azx), (3.1.5)

where n > 0, and g and b are positive constants, subject to the Pdf Conditions. This
equation arises from the equation (|1.4.8]) for a linear growth and a non constant division
rate. Using (1.4.12)) they obtained A = g. Hall & Wake used the transformation

y(x) = w(zx), where
w(zr) = —, (3.1.6)

to convert the equation (3.1.5)) into the form solved in their earlier paper [29], which
was detailed in section Here, we apply the Mellin transform to obtain the solution

of equation .
For A = g, equation becomes
gz (x) + ba"y(z) + 2gy(x) = ba? (ax) y (o). (3.1.7)
Taking the Mellin transform of both sides of the equation gives
— (s — 2)M(s) + bM(s +n) = b#M(s—i—n). (3.1.8)
We seek a solution of the form M (s) = F(s)Q(s). Evidently,

ro= () (5,

where F'(s) is the Mellin transform of the solution to the homogeneous equation

gry'(x) + (02" + 2g)y(x) =0,

that is

-2 —ixn
Yp = e om
and satisfies

—g(s —2)F(s) +bF(s+n)=0. (3.1.9)
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Substituting solution form (2.4.7)) into equation (3.1.8) and using equation (3.1.9) gives

@ =K T (1~ vtz

where K is a constant, and this gives

o= 5 () e ()L )

Although F' has a simple pole at s = 1, a simple pole at s = 1 appears for n = 1 only,

Q@ has a zero of order 1 at s = 1; the situation is the same at s = 2. We thus see that
M is a function holomorphic in the half plane R(s) > 0. The Euler identity can be
applied to ) and this leads to

K _9 _ b an *bankxn
= — gn gn
y(z) - T (e + kE:1pke ,

where
(—1)*

ank(k—1)/2 H§:1(1 — a—nj)’

Pk =

and K can be obtained using the Integrability Condition.

Generally, a first order pantograph equations with non constant G and B cannot be
solved analytically. Nonetheless, it is possible to extract some analytical information.
Here, we look briefly at the influence G and B have on the decay of the solutions as

T — OQ.

Consider the equation
(G(2)y(x)) + (B(z) + Ny(x) = o B(az)y(ax), (3.1.10)

where G > 0, B > 0. Suppose y(x) is a solution to (3.1.10)) that satisfies the Boundary
Conditions, and the Pdf Conditions. Further suppose that

By € L0, 00). (3.1.11)
Integrating equation (3.1.10)) from 0 to oo and then using the No Fluz Conditions 4

G(z)y(r) -0 as z— 0" and x — oo,
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gives
A=(a-1) [T BEu©E
Let
o) = G

then recasting equation (3.1.10)) yields

/

w (@) + (h(z) + p(z)) w(z) = a*h(az)w(az),

where

) = ).
and

p(z) = G?x)

In the following theorem we prove that if
h(x) € L'0,00),
and

p(w) € L1[07 OO),

then any solution to equation (3.1.10) cannot meet the No Flux Conditions 4.

47

(3.1.12)

(3.1.13)

(3.1.14)

(3.1.15)

Theorem 3.1.1. If h,p € L'(x1,00) for some x1 > 0 then w /4 0 as x — oo;
consequently, a pdf solution y to (3.1.10) that satisfies (3.1.11)) cannot satisfy the No

Flux Conditions 4.

Proof: Let H'(x) = h(z) and P'(z) = p(z). Then equation (3.1.13]) implies

(w(x)eH(xHP(x)) = 2eT@TP@ p(az)w(oz).

Since y is non trivial and non negative, there exists an g > 0 such that

w(zg) > 0.

(3.1.16)
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Integrating equation (3.1.16)) from zg to z yields

w(z)eT@+PE) — ¢4 a2/ eHOTPE p(ae)w(ag)de, (3.1.17)

0
where ¢ = w(zg)ef (#0)+P@0)  Since
h,p € L'[zg,0),
there is a number ! such that
Jim_ (H(z)+ P(x)) =1;

moreover, since h and p are non negative we have H (z)+P(z) < | and thus e~ (H@)+P @)
e!. Equation (3.1.17) therefore implies

>0 (3.1.18)

Thus,

for all x > xg and consequently
G(x)y(x) > ce~! >0,

for all x > zg and this contradicts the No Flux Conditions 4. Hence we conclude that
if h,p € L'[z0,00) then the No Fluz Conditions 4 is not satisfied. |

It is illuminating to consider the special case when G(z) = 2" and h € L[xg, ).
If » > 1, then the conditions of the previous theorem are satisfied and we know that
the No Flux Conditions 4 as x — oo cannot be satisfied. Now, G(z) is the growth rate

of a cell of size x so that

consequently,
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where z( is a constant. The above expression shows that
i 1
a(t) = (r— 1) (zo + )77,

and since r > 1, the cell size “blows up” in finite time.

Suppose now that = 1, the e£’®) = 22 and equation (3.1.17)) shows that

C*

y(z) = JRESY (3.1.19)

for x > xg, where ¢* > 0 is a constant. Equation (3.1.19) indicates if a solution to
(3.1.10f) decays to zero then it must be an algebraic decay.

21T
If r < 1, then eP’®) = e T so that we get, for x > xg and some constant ¢* > 0,

C* 7)\&:1:7‘
y(x) > —e " Tr
x

In this case it is possible that y decays exponentially as z — oo.

We note that the condition p, h € L]0, 00) is not necessary for solutions of (3.1.10))
to fail or to satisfy either the No Fluz Conditions 4 or the pdf condition on y. A
tractable example is when G(x) = x and B(z) = b, where b > 0 is a constant. In this

case neither p nor h are in L![zg, o0) for any choice of zg > 0. If y is a pdf then we
know that A = ba: and hence equation (3.1.10) is

(zy(x)) + bay(z) = ba’y(ax). (3.1.20)

Suppose that there exists a pdf solution y such that the No Flux Conditions 4 are
satisfied. Then, for zy(z) = w(zx), equation (3.1.20)) becomes

' (z) + baw(z) = baw(ax). (3.1.21)

Since y is a pdf, w is a non trivial solution and the No Flux Conditions 4 indicates
that w(z) — 0 as z — 0" and as * — oco. We conclude that w must have a positive
global maximum. Since w(x) — 0 as x — oo, there exists a largest value x,, < co at
which w achieves this maximum. Now, w’(x,,) = 0, and equation gives

W(Ty) = w(awy,),

but a > 1 so that w must achieve its maximum at ax,, > x,, contradicting the defi-
nition of x,,. We thus conclude that there is no solution to equation (3.1.20f) that is a



CHAPTER 3. 50

pdf and satisfies the No Fluz Conditions 4. Note that an obvious non trivial solution

to (3.1.20)) is y(x) = %, where yq is a constant.

We can deal with the case B(z) = b and G(z) = 2" where » < 1. In this case

equation (|3.1.10)) becomes
(z"y(z)) + (b+ Ny(z) = ba’y(azx). (3.1.22)

In the above equation, h = x% € L'0,00) and p = w—’\, € L'0,00). Let

_ w(z)
y(l’) - G ’
then equation becomes
z"w'(x) + (b + Nw(z) = ba* Tw(ax). (3.1.23)
Let
P(z(x)) = w(z),
where
ZEl_T
2) =1 (3.1.24)

so that 2/(z) = 2~". Then

= V'(2),
and
1—r
_ 1—r L
z(ax) =« T
= IBZ($),

where 8 = o!™" > 1. Equation (3.1.23) can thus be written

U(2) 4+ (b+ N\)¥(2) = bafB¥(Bz). (3.1.25)
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The Boundary conditions give
U(z) -0 as z— 0", z— 0. (3.1.26)

Equation (3.1.25)) is a first order pantograph equation that together with the boundary
condition (3.1.26)) has a solution of the form

)
\IJ(Z) _ Z Cke—baﬂkz’
k=0

which in terms of y is

b ﬁk zl—r
Zzo:() Cke a 1—r

xr

y()

We conclude problem ([3.1.23)) together with the boundary conditions, decays exponen-
tially for r < 1 as & — oo.

3.2 Second order pantograph equations with constant co-

efficients

In this section we solve a second order pantograph equation with constant coefficients

using the techniques developed in chapter . Recall the second order pantograph

equation (|1.4.3))
(D(z)y(x)) — (G(x)y(x)) — (B(z) + Ny(z) + o’ Blax)y(az) = 0.
This equation is supplemented with the No Flux Conditions 3 and the Pdf Conditions.

Kim [38] studied the related equation
Y (x) + ay'(x) + by(z) + cy(azx) =0, (3.2.1)

with the Integrability Condition, boundary conditions (??), and y'(0)+ay(0) = b+c/a,
where a, b, c are positive. The observation that, the first order version of equation (3.2.1])
has a Dirichlet series solution, motivated Kim to construct a solution to equation (3.2.1))

of the form

oo
y(x) =3 are "7, (3.2.2)
k=0
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where a; and r are constants. Substituting (3.2.2) and its derivatives 3’ and y” in
(13.2.1)) gives

00 ) 00
—ak _ak ok
TQE :aka2kze e rx_CW,E :akakze a rx_‘_bTZE :ake alrx
k=0 k=0 k=0

oo
_ k
+cZak_1e 2afre — ),

k=0
Equating the coefficients of e™*"* and e—atre yields the indicial equations
r2—ar+b=0,
and
(a2kr2 —adkr + b) ap = —caap_1, k>1,

respectively. Kim showed that for |c| < a|b|, there exists a unique and positive solution
to the problem that has exactly one maximum. van Brunt et al. [89] studied
the equation

y"(x) — ay'(z) — by(x) + M\y(az) = 0, (3.2.3)

with the Boundary Conditions and the Integrability Condition, for a > 0, b > 0.
We refer equation along with the Boundary Conditions and the Integrability
Condition as Constant Coefficient Problem 1. van Brunt et al. regarded the Constant
Coefficient Problem 1 as a type of singular Sturm-Liouville problem and in this sense,

A played the role of an eigenvalue parameter. They found the Dirichlet series solution

3 00 (_)\)kefrlozkm
z)=Coe™* + - : )
y(@) 0 < = H?’:l(oﬂﬂr% +aadr; —b)

where

00 -1
C() =T (1 + (_%)k )> 5

_ H;?:l(a%r% +aadry — b

and

—a+ Va2 +4b

T = 9
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Let

F()\) = (1 + 3 ()" ) .

k=1 H;?:l(oﬁjr% + aadry —b)

Evidently, y(0) = CoF(\). van Brunt et al. found that eigenvalues are the zeros of
the entire function F', and a solution to the Constant Coefficient Problem 1 exists for
certain values of A. Using the Laplace transform they gleaned the information regard-
ing the uniqueness of corresponding eigenfunctions. It was shown that there exists a
unique solution to the Constant Coefficient Problem 1 for A € ), where 2 is the set

of zeros of F such that ) is a real eigenvalue and ba™ < X < ba"+!, for some n = 1,2, ....

Wake et al. [92] studied the Constant Coefficient Problem 1 for A = ba, b > 0,
a > 0, subject to the boundary conditions 3'(0) — y(0) = 0, and (??). Hall & Wake
[28], [29] solved a first order analogue to the Constant Coefficient Problem 1 for A = ba.
In [92], a Dirichlet series solution was constructed and it was shown that the solution

is positive and unique.
We now consider a case of the Constant Coefficient Problem 1.

Let b — ba and A — ba?, then the Constant Coefficient Problem 1 becomes
Y (x) — gy’ (z) — (b+ Ny(z) + ba’y(azx) = 0, (3.2.4)

where g and b are positive constants. Integrating equation (3.2.4]) from 0 to oo and
using the No Flux Conditions 8 and the Integrability Condition gives

A=bla—1).
Equation (3.2.4) thus reduces to
y'(x) — gy (x) — bay(z) + baly(ax) = 0. (3.2.5)

For simplicity, we refer equation (3.2.5) along with the No Fluz Conditions 3 and the
Integrability Condition as Constant Coefficient Problem 2.

For the sake of completeness we give the uniqueness proof for the Constant Coeffi-
cient Problem 2. This approach will be used in section to prove the uniqueness of

the Hermite Problem subject to the boundary condition (??). This uniqueness proof is
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given in [88]. Following the same line of proof given in [88] we use a cumulative distri-
bution function to show that if the Constant Coefficient Problem 2 has a pdf solution

then it must be positive for x > 0 and that the solution must be unique. Let

w(e) = [ y(e)de.

The Integrability Condition shows that

w(0) =1, (3.2.6)
and the definition of w implies
Jim. w(z) = 0. (3.2.7)

Integrating the equation (3.2.5)) from z to oo gives

w’(z) — guw'(z) — baw(z) + baw(ax) = 0. (3.2.8)

We refer equation (3.2.8) along with conditions (3.2.6)) and (3.2.7) as w Problem. We

first establish that any solutions to the w Problem cannot have a point at which the

derivative vanishes. More precisely, we have the following lemma.

Lemma 3.2.1. Any solution to the w Problem cannot have a point xo > 0, at which

w'(x0) = 0, unless w(x) =0 for all x > 0.

Proof: We first show that w cannot have local extrema.

Suppose w(z) has a positive local maximum at xo > 0 then w'(z¢) = 0, w”(z9) <0,
w(zg) > 0, and equation (3.2.8)) implies

w(zy) < w(axg).

Condition (3.2.7)) implies that there exists another local positive maximum =1 > axg >
zo and w(zg) < w(azxg). Repeating this argument we can thus construct {z;} and
{w(xk)} such that

ze > o, (3.2.9)
and
w(zy) > w(xg) > 0. (3.2.10)

Evidently (3.2.9) implies 23 — oo as k — oo and (3.2.10)) shows that condition ([3.2.7)

cannot be satisfied. We thus conclude that we cannot have a positive local maximum.
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A similar argument can be used to show that w cannot have a non negative local
minimum at any x > 0. The absence of these extrema preclude the existence of local

negative maxima and positive local minima.

Suppose that w'(zp) = 0 at some zy > 0. The above arguments show that w
does not have a local extremum at zy and thus w”(zg) = 0. Equation (3.2.5) implies

w(zg) = w(axy) and since w can have no local extrema we have
w(z) = w(xp), (3.2.11)

for all € [zg,axo]. The continuity of w, w' and w” indicates that w'(axg) =
w”(axg) = 0, so that we can repeat the argument to show that equation ((3.2.11])
is satisfied for all x € [zg,a?x¢]. It is clear that we can repeat this argument ad in-
finitum to show that the equation must be satisfied for all z > x¢. Condition
implies that w(zp) = 0 and thus w(x) = 0 for all x > x¢. It may be that w is
non zero for x < xg. Since the equation holds for all x > x(, we see that the
equation reduces to the ordinary differential equation

w”(z) — gw'(z) — baw(z) = 0, (3.2.12)

for all z € [xo/c, xo]. The ordinary differential equation has the initial condi-
tions w(zg) = w'(xg) = 0. We can apply Picard’s existence and uniqueness theorem to
show that the only solution to the equation that satisfies these initial condi-
tions is the trivial solution w(x) = 0. We thus have that equation is satisfied
for all x > z¢/a. The above argument can be repeated to show that is satisfied
for all z > z9/a?, and it can be repeated ad infinitum to show that is satisfied
for all > 0. The continuity of w at x = 0 shows that w(x) = 0 for all x > 0.

|

Theorem 3.2.2 (Positivity). Any solution to the Constant Coefficient Problem 2

must be positive.

Proof: The Integrability Condition shows that w must satisfy equation and
hence cannot be the trivial solution. Lemma shows that w'(x) # 0 for all z > 0,
and this means that y(z) # 0 for all x > 0. The Integrability Condition also implies
that y must be positive for some x > 0. Since y cannot change sign, we conclude that
y(x) >0 for all x > 0. [ |
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Theorem 3.2.3 (Uniqueness). If a solution exists to the Constant Coefficient Prob-

lem 2, then it is unique.

Proof: Let Z(z) = yi1(z) — y2(x) where y1(x) and yo(x) are two solutions of the
Constant Coefficient Problem 2. Then Z(z) is a solution of equation (3.2.5)); therefore,

equation (3.2.5)) implies
7"(x) — gZ'(z) + baZ(z) — ba*Z(az) = 0, (3.2.13)

and the Pdf Conditions imply

Z(0) =0, (3.2.14)
Ihﬁngo Z(x) =0, (3.2.15)

and

|z ~o

Let -
o@) = [T 2.

Integrating equation (3.2.13)) from z to oo and using equations ([3.2.15)) yields

V" (z) — gv(z) + bav(z) — bav(ax) = 0, (3.2.16)
where
V'(z) = —Z(z), (3.2.17)
() = ~Z(2),
and
Jim v(xz) =0. (3.2.18)

Equation (3.2.16)) is the same as the equation (3.2.8)), and the condition (3.2.18]) is the
same as condition (3.2.7). Lemma (3.2.1) can thus be applied to show that either v is

the trivial solution or there is no o > 0 at which v'(z¢) = 0. Conditions v(0) = 0 and
(13.2.18)), however precludes the last case since a non trivial v must have at least one
non zero extremum. We thus see that v(z) = 0 for all z > 0, and condition ([3.2.17))
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implies that Z is a constant function for z > 0. Condition ([3.2.14]) shows that Z(z) =0
for all x > 0 and therefore y;(x) = yo(x) for all z > 0. |

We anticipate that the Constant Coefficient Problem 2 has a Dirichlet series solu-
tion. Let

& k
— Z Cke—roz :v,
k=0

where r > 0 is a constant to be determined. Then

s k
_ Z Takcke—ra IE’
k=0

ZT2Oé2ka6 rok xj

and

© k
azr) = Z Cp_1e T ",
k=1

Substituting these expressions into gives

o
Z r2a2kck — groe; — bacy, + ba2ck,ﬂe*mkx + (r? — gr — ba)cy = 0.

Assuming cq # 0, and balancing coefficients of e~ "*** gives
(r* — gr —ba) =0, (3.2.19)
and
(7“20&2ka grafe, — bacy + boz2ck_1) =0. (3.2.20)

Equation (3.2.19) gives two solutions for 7, only the choice r = (g++/g* + 4ab) /2 leads
to a convergent series. Rearranging equation (3.2.20) and using (3.2.19)) gives

—(ba? /1)
(ak —1)(rak +r—g)

Cr = Ck—1,

so that

—(ba?)/r)*

Ck‘ = CO.

[T (@™ = 1)(ra™ + 1 — g))
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We thus have

: (b))’ k

v =l L (@ - D )

: (3.2.21)

where ¢g can be determined using the Integrability Condition.

Note that the Dirichlet series solution (3.2.21f) can be constructed from the Laplace
transform (cf. [89]).

3.3 Second order pantograph equations with non constant

coefficients

In this section we first review some second order pantograph equations with non con-
stant coefficients with known solutions. We then study a second order pantograph

equation that involves a Hermite type operator.

3.3.1 Modified Bessel equation

Let D(z) = Yz, G(x) = g and B(xz) = b where b, g and T are positive then equation
(1.4.3) reduces to

Yy (x) — (g — 20)y'(x) — (b + Ny(z) + ba’y(ax) = 0. (3.3.1)

Integrating equation (3.3.1) from 0 to oo and using the No Fluz Conditions 3 and the
Integrability Condition gives

A=bla—1),
so that equation becomes
2y (@) = (9/T = 2)y'(2) = (ba/ D)y(w) + (ba?/T) ylaz) = 0. (332)

Let a = (g/Y —2), by = (bar/T) then equation (3.3.2) reduces to
zy"(z) — ay/ (z) — biy(z) + biay(azx) = 0. (3.3.3)

We refer equation (3.3.3) along with the No Fluz Conditions 3 and the Integrability
Condition as Modified Bessel Problem.

van Brunt & Wake [88] solved the Modified Bessel Problem using a Mellin transform
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method. The homogeneous equation of the Modified Bessel Problem is

xy"(x) — ay'(x) — bry(z) = 0,

and the general solution y; of above equation is of the form

yn = Bia"?1, (21/bix) + Bor"2K,, (2/biz)

where Bj, By are constants, v = a+ 1 = ¢g/T — 1, and [,, K, denote the modified
Bessel functions of order v. The function I, is not bounded as x — oco. van Brunt &
Wake therefore applied the Mellin transform to the class of homogeneous solutions of

the form

Yn = ngy/zKl,(Q\/ bl.%')

They obtained the Mellin transform

(v+2)

Cby 2 T(s)I(s+v) o
M) = £ (1 )
I(v+1) b1(2 ) kl_[() astk
where C' is a constant.
The simple poles of the gamma function I'(s) for s = —m, where m =0, -1, -2, ...

are killed by the first order zeroes of the infinite product. The singularities thus come
from I'(s + v). It was shown that if v > 0, the M (s) is holomorphic in the half plane
R(s) > 0 and if v < 0 then the fundamental strip is 0 < R(s) < oo because M has a

simple pole at s = 0. For the case v =0,
o
1—s72
M) = o I (1- = ).
k=0
and the residue at s =0 is

~ (1-2)
Res(M(s)z™%, s=0)= C’lii% sI'(s)I'(s+1)~——=

S

= Cloga,

where C' = Cb; | et (1 — ﬁ) . van Brunt & Wake inverted M using the Fuler identity

and obtained (42))2

206\ > Y

y(x) = Tw—+1) > (af2)"PpK, (2\/blakl‘) : (3.3.4)
k=0
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where

_ (-1)*
T QMO (1 ad)

Dk

It was shown that
(a) if v > 0, the solution is uni-modal with y(0) = 0;
(b) if v < 0, then y(z) — oo as * — 0" and y decreases in the interval (0, 00); and
(c) if v =0 then y(z) — bloga, as x — 0T and y decreases in the interval (0, c0).

Since for any value of v, K, decays exponentially as x — oo (cf. [I], pg. 375)
therefore the solution y decays exponentially. van Brunt & Wake showed that the
solution y is the unique pdf solution with v = (¢/T —1).

3.3.2 Airy type equation

Another example is given by an Airy type operator. Note that the Airy type equation
does not directly correspond to any choice of D and G in equation ([1.4.3]). Nonetheless,

it provides another illustration. The form of the equation is
y"(z) — zy(z) + Azy(az) = 0. (3.3.5)

We refer equation (3.3.5)) along with the Boundary Conditions as Airy Problem.

Kim [38] solved the Airy Problem for a general A where a series of Airy functions
was used to solve the problem. Kim showed that if [A| < o? and [;° zy(z)dz exists
then for all x > 0, a positive and unique solution exists to the problem (3.3.5) that

decreases in the interval [0, 00). The solution that Kim obtained is

y(x) =K (Az(a:) + i m (_);)k Ai(ak:c)) ,
k=1 1lm=1 (a m— 1)

where K can be determined by using the Integrability Condition. It was observed that
y(0) =0 when A =a®", n=1,2,....

Here, we use the Mellin transform to solve the Airy Problem together with the

Integrability Condition. The homogeneous equation is

yn(z) — zyn(z) =0, (3.3.6)
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which has the general solution
yn(z) = CLAi(z) + C2Bi(x),

where Ai and Bi are the Airy functions and C7 and Cy are constants. Note that Bi
is not bounded as x — oo (cf. [I], pg. 449) therefore Bi does not have a Mellin

transform for s = 1. Let

yu(x) = C1Ai(x).

Taking the Mellin transform of (3.3.5) gives

(5= 2)(s — )M (s — 2) = (1 _ ) M(s +1). (3.3.7)

as—1
Taking the Mellin transform both sides of equation (3.3.6) yields
(s —2)(s — 1) = 1 (3.3.8)
s=2)(s—1)=—= = 3.
F(s+1) ’

where F' is the Mellin transform of y,. Substituting the solution form (2.4.7) into
equation (3.3.7)) and using equation (3.3.8)), gives

=K H ( as+1+3k)

where K is a constant. The Mellin transform of y,, is

s 1 s
C 73 r-)rf{=+-=-).
Flo) = Crg <3> (5+3)
Substituting above expressions for F(s) and Q(s) in (2.4.7) yields

M(s) = KFSS“F (3>F<;+;)]ﬁ)(l—m> (3.3.9)

where K = C1K;. Using the Integrability Condition, equation (3.3.9) gives

2V/31

o PTG (1- 22 )

The simple poles generated by F(s) at s = —3m, where m is a non negative integer,

are balanced by the first order zeros of Q(s), if for s = —3m,

e A
H (1 - ba3m+1+3k> = 0.

k=0
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This gives spectrum of eigenvalues \,, = o'*3™ m = 0,1,2,... for which M (s) is a
holomorphic function in the right half plane. The infinite product, defining Q(s) can
be expressed in a series form by use of the Fuler identity. Let ¢ = a3 and z = a~%,

then the Fuler identity implies

Oé

where ( )k
-1
P = s N
a2 i (1 —a™%)

Recasting the equation (3.3.9) gives

My (s) = Km2;7?32§—2r (;) r (; + ;) ( ?’” i:: ks) (3.3.10)

Term by term inversion of (3.3.10f) implies

k=1
3.3.3 Second order pantograph equation involving Hermite operator

Earlier in this chapter we discussed those second order pantograph problems that can
be solved by the Mellin transform. Here, we study a problem with a linear growth
rate and constant dispersion that cannot be solved explicitly like previous problems.
Nonetheless, it is possible to glean some information regarding the nature of the solu-

tion via the Mellin transform. This problem is a part of our research.

Let D(x) =T, G( ) = gz and B(x) = b, where b, g and T are positive constants.
Then equation (|1 is

Ty (z) — (gzy(z)) — (b + Ny(z) + ba’y(azx) = 0. (3.3.11)

Integrating equation (3.3.11)) from 0 to oo and using the No Flux Conditions 3

lim (Ty/(2) - gzy()) =0, (3.3.12)
lim (Yy'(z) — gzy(z)) =0, (3.3.13)

T—00
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and the Integrability Condition yields

A=bla—1),
so that equation (3.3.11]) becomes
/ 2
y'@) ~ (fay(@)) — o)+ ylas) =0, (3.3.14)

We refer equation (3.3.14) along with the no flux conditions (3.3.12)), (3.3.13]) and the

Integrability Condition as Hermite Problem.

Some qualitative results

We show that if the no flux conditions (3.3.12)) and (3.3.13)) are satisfied then

y(0) = L; (3.3.15)
where L > 0,
y'(0) = 0; (3.3.16)
and
Jim y'(z) = 0. (3.3.17)

In addition, we investigate the term g > ba(a — 1) so that there exists a pdf solution
to the Hermite Problem.

Let
¢(x) = =Ty (z) + gay(x). (3.3.18)
Then equation becomes
¢'(z) + bay(z) = ba’y(ax),

that is

ar

dla) =ba [ y(e)de. (3.3.19)

T
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The Pdf Conditions implies
0 < ¢(x) < ba. (3.3.20)

Further, equation (3.3.18]) can be written as

(y(w)e o= /20) = —emm /2T g (a),
Integrating above equation from x to oo gives

(o) = /2T [T e g ) (3.3.21)
for x = 0, above equation implies

w(O) = [ e ge)de.

If y(0) = 0, then ¢(x) = 0 for all z > 0 which contradicts the Pdf Condition (1.4.10)).
As a consequence y satisfies the condition ([3.3.15) that together with the No Flux
Condition (3.3.12) leads to (3.3.16). In order to find the behaviour of y near oo,

multiplying equation (3.3.21)) by x gives
sy(a) = e /2T [0/ (g
_ e T g(e)de

- efgx2/2T
xT

Clearly, zy(x) — 0 as ¢ — oco. The No Fluz Condition (3.3.13)) therefore yields (3.3.17]).

Equation (3.3.14)) at x = 0 becomes

win y(0)
y"(0) = (9 = bafa — 1)) =

Conspicuously, g > ba(a — 1) induces y”(0) > 0. For the existence of a pdf solution,
the Hermite Problem with a positive curvature at origin and ([3.3.16)) must have at least

one maximum. We show that y cannot have any maximum if g > ba(a — 1).

Let * = x,,, be the position of the final global maximum of y. Then equation

(13.3.14]) implies

_y”(xm) + (g + ba)y(zm) = bag(y(aa:m),



CHAPTER 3. 65

and since y”(x,,) is negative and y(ax,,) < y(m),

(9 +ba)y(zm) < ba2(y(mm),

which implies g < ba(ov —1). We conclude that for g > ba(a — 1), a pdf solution to the

Hermite Problem does not exists. We now look at the second case when g < ba(ar—1).

Equations (3.3.18]) and (3.3.19) give

axr

Yy () + gay(a) = ba [ y(€)de.

xT

Suppose
y'(x) <0, (3.3.22)

for all x € (z9,00), where zy > 0. Then,

axr

goy@) < b [ y(©de,

xT

that is

y(x) < 2 | v,

gz
ba

gz’

IN
|

Iterating above step gives,

O 3

“grte g€
ba

S ]
gr
(ba)?

= QQIL‘ log(a)

Suppose %O‘ log(a) < 1, then

1 ba 1

a—1° g <log(a)7

(3.3.23)

and y(x) = 0 for all (xg,00). As a consequence, equation (3.3.14) reduces to the
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ordinary differential equation

/@)~ (Seyte)) - Syt =0, (3.3.24)

for all « € [x¢/a, xp]. The ordinary differential equation has the initial condi-
tions y(xo) = y'(x9) = 0. We can apply the Picard’s existence and uniqueness theorem
to show that the only solution to the equation that satisfies these initial con-
ditions is the trivial solution y(x) = 0. We thus have that equation (3.3.24) is satisfied
for all z > xyp/a. The above argument can be repeated to show that is sat-
isfied for all # > x9/a?, and it can be repeated ad infinitum to show that is
satisfied for all x > 0. The continuity of y at = 0 shows that y(x) = 0 for all z > 0
which contradicts the condition (3.3.15)). Therefore, the Hermite Problem along with
the conditions and has no solution. However, it is not obvious that for
the case when the condition is coupled with %O‘ = ﬁ, the Hermite Problem
has any solution. In addition, if there is a solution, it is not clear that the resulting
solution is a pdf. In fact there are solutions to the problem if we relax the integrability
and positivity conditions. We construct a Mellin transform solution and use this to

show the existence of non trivial solutions.

A Mellin transform solution

The homogeneous equation associated with equation (3.3.14)) is

@) = (Fom(@)) - (o) =o. (33.25)

which has a general solution of the form

ba 3 ga? ba 3 ga?
=z |AnF |14+ —, =, =— AU |1+ —, =, =—
Yn 36[ 11 1< +2g’2’2T>+ 2 <+2g’2’2T )

where U and 1 F; denote Kummer functions and A; and As are constants. The Kummer
functions 1 F; and U are confluent hyper-geometric functions, the properties of which
can be found in [78] and [I]. Note that

F(b) z a—b
1Fi(a,b,z) ~ F(a)e z

as |z| — oo, and

U(a,b,z) ~ 279,
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as N(z) — oo (cf. [I], pg. 504). In particular, 1 F; does not decay to zero as x — o0
and thus we do not expect that this function will play a part in the solution to the

problem. The other Kummer function U, however, has the asymptotic property

ba 3 ga?

ba 3 927 v —(1+ba/2g)
22 2~

as r — 00, where

C/ (g)(l+ba/2g)

We know that 1 F} does not have a Mellin transform defined at s=1, and this leads us

to consider the solutions

ba 3 ga?
L= A 14222 97
4 2xU< 952 2T>

The asymptotic behaviour of U as x — oo indicates that
Y ~ (’)(x—(1+ba/29))

as x — 00, and this relation signals that solutions to the functional equation will prob-

ably decay slowly as x — oo.

Applying the Mellin transform to equation (3.3.14)) gives

2y (@)[§° — (s — D)a* Py (@) ~ %xsy(x)\go +(s=1)(s—2)M(s—-2)
+ (,?s - gJ;ba + if;) M(s) =0.

Assume that

71 (Ty () — goy(x)) :0 — (s — 1)z*?y(z) :0 =0. (3.3.26)
Then,
(5= 1)(s — 2)M(s — 2) + (?S - (ba; 9 , 2”2) M(s) = 0. (3.3.27)

The assumption (|3.3.26]) indicates that if the No Fluxz Conditions 3 are satisfied,

(s — 1)z 2y(z)|3 = 0. (3.3.28)
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Evidently, the term (3.3.28) is satisfied for all R(s) > 0 if ¥/(0) =0, y”(0) = 0 and
y(0) = 0. (3.3.29)

Therefore, if any solution to equation (3.3.27) exists then this solution belongs to a
special class that satisfies the boundary condition (|3.3.29).

Applying the Mellin transform to equation (3.3.25) gives

pe) = o DE D g ),
Gty am

that has a solution of the form
29\ /2 ba 1
F(s) = <i?> I(s)D < S S) . (3.3.30)

Note that the equation (3.3.30f) can also be obtained by taking the Mellin transform of
Yy [cf. [78], pg. 49]. A solution to the Mellin equation (3.3.27) is

B 279 —s/2 bﬁ 1_ s e b/g
M(S)_<T> F(S)F<29+2 2)}}_[:()(1+a5+2k(3+2k+1—b;‘)).
(3.3.31)

There is no conspicuous conversion formula to write the infinite product as a series.
Nonetheless, we can deduce the existence of an inverse M using a version of the Paley
Weiner theorem [60], [82] for the Mellin transform.

Theorem 3.3.1 (The Paley Wiener theorem). There exists a unique function f(x)
that has the Mellin transform M(s) provided

[M(s)| < Cls| ™

for some constant C, and M (s) is holomorphic in the strip S(ai,as) = {s € C : a; <
R(s) < az}.
In order to apply the Paley Weiner theorem we first determine a bound for M.

Lemma 3.3.2. Let s = k + i then

as 6 — 00.
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Proof: Now,
ba 1 s\ 1o b/g
M) = |20/ T)r)r (5 + 5 - 5 ) T 1+ ,
29 2 2 kl;[o ast2k (s +2k+1— %0‘)
_ ba 1 s\| b/g
<129/ 0) 2G| (50 + 5~ 5)
29 2 2 kl;lo |2k (s+2k+l— ";)]

Let s = k + 6. For § — oo, we have

—rlog(32)

(i) 2g/1)|=e =,

(ii) [T(s)] ~ O(e™),

(i) 0G5 +§ = )] ~ Oe™),

b/g
(1 - asm(s“kﬂf,;))' ~ O(1),

which implies

(iv) TTiZo

—37

[M(s)] ~ O(e™7),

as § — oo. ]

Lemma 3.3.3. If the No Flux Conditions 3 are satisfied then the strip of holomorphy
for M(s) does not include s = 1.

Proof: Determination of the strip of holomorphy of M relies on the term ba/g.
We first consider the case when ba/g is an integer and then discuss the case when ba/g

is a non integer.

An integer case: For an integer case we first suppose that b?“ is an odd integer that

is %’f =2m + 1, where m = 0,1,2, ..., then

Mis i () = (?) e (Qm; g ;) ;ﬁ) (1 T 2 s i/g(k - m))) |

Conspicuously, for an odd positive integer, the infinite product induces a pole of order

1 at s = 0 which leads to a solution y that does not satisfy the condition ([3.3.29)). For

a second case when b?o‘ is an even integer that is %O‘

= 2m, where m = 0,1,2, ..., the

infinite product becomes

r b/g
I1 (1+ a5+2k(8+1+2(k—m))> ’

k=0
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The function Mya_,, () has a pole at s = 1 from the above infinite product factor for
g
k =m — 1. Since the existence of a pole at s = 1 leads to a non integrable y, therefore

the inverse Mellin transform y of M is non integrable for this case.

Non integer case: For this case when 0 < %0‘ < 1, the infinite product has no pole

for all R(s) = 0; however Mya_,,ninteger(5)
g

which contradicts the assumption (3.3.29)). For all positive non integer %O‘ > 1, the

infinite product either induces a first order pole at s = 0 or s = 1.

has a pole at s = 0 due to the factor I'(s)

A particular choice when

ba  (2m + 1)a?mH!

g - o2m+l 1
where m = 0,1, 2, ..., is an interesting case. For simplicity, consider m = 0 then
ba  «
g a-—1

and consequently

k=0

29\ ~*/? « I s\ ™ af(a—1)
Mis ey (5) = (“g) Her (2(a BN 2) 11 (1 " ez (s+2k+1-525)

The infinite product has first order zeros at s = —j, where j = 0,1,2,.... These first

order zeroes cancel all the first order poles emerging from I'(s) at s = —j. However,

the infinite product induces first order poles at s = ﬁ — 27, where 0 < (ail) <1

The strip of holomorpy for this particular choice of b?a also does not include s =1. N

Evidently, M (s) is not satisfied at s = 1 which leads to the inverse Mellin transform
y that is not integrable. Using the Paley Weiner theorem we conclude the following

result

Theorem 3.3.4. There exists a non trivial solution to the Hermite Problem that sat-

isfies the No Fluxz Conditions 8. This solution is not integrable.

In the previous problems with dispersion, when the Mellin transform is applied, we
obtained M that involved an infinite product of the form [[3=, (1 — #) that could
readily be converted into a series form by using the FEuler identity. We therefore ob-
tained the solution by inverting the transform. However the transform for the Hermite
Problem involves an infinite product that is different from the previous forms due to

the presence of poles. In this case, the Euler identity cannot be used, and there is no

) |
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obvious partition relation to convert the product to a series. We have seen that solu-
tions of all the second order functional differential equations derived from the modified
Fokker-Planck equation, studied earlier decay exponentially: in contrast, the solution
to this problem decays slowly. We have shown that it is possible to find the Mellin
transform for this problem. The technique for inverting the transform, however, is dif-
ferent from the earlier problems owing to the form of the infinite product. It is shown
that there do not exist pdf solutions to the problem for a range of parameters «, b and
g. In addition, we show that there exists non trivial solutions to the Hermite Problem
that satisfy the No Flux Conditions 3 if the integrability and the positivity conditions

are dropped. The non trivial solutions are non integrable.



Chapter 4

Exponential decay for the
fragmentation or cell division

equation

In this chapter we discuss a method developed by Perthame & Ryzhik [64]. Perthame &
Ryzhik considered the Pde Problem without Dispersion for a general non constant divi-
sion and a constant growth rate. Under some assumptions on the division rate Perthame
& Ryzhik established the existence of a unique eigenvalue A and a corresponding eigen-

function y(z). They showed that in the L[0, 00) norm, e *n(z,t) — y(z) as t — oc.

The experimental observation in [32] showed that for a certain cell types, the shape
of the curve defined by the number density of cells n(x,t) approaches the separable
solution as ¢ — oo. These separable solutions give rise to the pantograph equations
in the Pde Problem with Dispersion. In the previous chapter we studied pantograph
equations for certain types of division and growth rates. Based on the observations
in [32], Hall & Wake [30],[31] discussed the SSD solution to the Pde Problem without
Dispersion. However, they did not establish that the the solution to the Pde Problem

without Dispersion converges to a separable solution as ¢t — oo.

In order to show that n(x,t) — eMy(x) as t — oo, Perthame & Ryzhik used the
concept of general relative entropy (cf. [54] & [63]) and introduced an adjoint equation.
The solution to the adjoint equation then served as a weight to establish the conver-
gence of the solution of the Pde Problem without Dispersion to a separable solution as
t — oo. The adjoint equation is also known as dual equation or backward equation.
The idea of relative entropy technique has been used in many fields such as system of

conservation laws [62] and partial differential equations of general type [21]. Perthame

72
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& Ryzhik applied this technique to the Pde Problem without Dispersion for a = 2 and

constant growth rate. In this chapter we discuss their analysis for a > 1.

We have structured the chapter as follows. We begin with a brief introduction and
then show a proof concerning the long time behaviour of the solution to the Pde Prob-
lem without Dispersion for a constant division rate. We then consider a non constant
division rate and in order to discuss the long time behaviour we discuss their strategy
to show the existence of a unique eigenvalue, corresponding eigenfunction and the ex-
istence of a unique and bounded solution to the dual equation. The main focus of the

chapter is on the non constant division rate case.

4.1 Introduction

Consider the differential equation

—n(z,t) + ;m (n(z,t)) + B(z)n(x,t) = *Blaz)n(ax,t), t>0, x>0, (4.1.1)

along with the boundary condition
n(0,t) =0, t>0, (4.1.2)
and the Initial Condition
n(z,0) = no(z) € L0, 00). (4.1.3)

Equation is a special case of the growth-fragmentation that is discussed in chap-
ter[I} where division conserves mass and when a particle divides, it divides into particles
of equal mass. We refer equation along with the conditions (4.1.2)) and the Ini-
tial Condition as Perthame & Ryzhik Problem.

Let
n(x,t) = y(x)N(t). (4.1.4)

Substituting solution form (4.1.4) into the equation (4.1.1)) yields

where A is a constant. For simplicity, we refer equation (4.1.5)) along with the Boundary
Conditions and the Pdf Conditions as y Problem.
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Let ¥(x) be the adjoint function and £* denotes the adjoint operator. Then the

condition for adjoint operators that is

/ U(2)L(y)de — / y(@) L (V) d, (4.1.6)
0 0
gives the adjoint equation

%xp(:ﬁ) ~ (A B(2) U(x) = —aB(x)U (z) R (4.1.7)

note that £ denotes the operator for y. The ¥ Problem consists of finding a solution

to equation (4.1.7) such that

U(z) >0 for >0, and /000 y(x)¥(z)dr = 1. (4.1.8)

4.2 Constant division rate

Suppose B(z) = b, where b > 0. Integrating the y Problem from 0 to oo yields
A=bla—1). (4.2.1)

Using (4.2.1)) in equation (4.1.5) and (4.1.7)) gives

diy(x) + bay(z) = ba’y(ax), = >0, (4.2.2)
x
and
L §(2) = ba(z) = —b w<x> >0 (4.2.3)
pdC a¥(z) = ~bal {—), 220 2.

We refer equation (4.2.2)) along with the Boundary Conditions and the Pdf Conditions
as y Problem with Constant Coefficients and equation (4.2.3]) along with the conditions
(4.1.8)) as ¥ Problem with Constant Coefficients.

The function ¥ = 1 satisfies the ¥ Problem with Constant Coefficients; hence, ¥ = 1
is the solution to the W Problem with Constant Coefficients. The equation is a
pantograph equation. Wake [29] and van Brunt [88] solved the y Problem with Constant
Coefficients explicitly by applying the Laplace transform and the Mellin transform
respectively. The solution form and the uniqueness of the y Problem with Constant
Coefficients is derived in chapter [2l Perthame & Rhyzik used an approach involving

signum function to show the uniqueness of y Problem with Constant Coefficients. Here
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we show a part of that proof in which they showed

sgn(y(z)) = sgn(y(z/a)), (4.2.4)

for all x > 0. Above result will be used in the proof of Theorems to obtain the
inequality (4.2.16) from inequality (4.2.15)).

Suppose sgn(&) denotes the signum function. Then multiplying equation (4.2.2)) by
sgn(y(x)) yields

sgn(y(x))%y(m) + bay(x) sgn(y(x)) = ba’y(ax) sgn(y(x)).
Since |¢] = ¢sgn(§)
%Ly(x)] + baly(z)| = baly(ax) sgn(y(z)), (4.2.5)

for all z € R. Integrating (4.2.5)) from 0 to oo gives
o0 o0
ba/ ly(z)|dz = ba2/ y(ax)sgn(y(x))dz. (4.2.6)
0 0
Setting ar = u in the second integral and then dividing equation (4.2.6)) by ba yields
o0 oo
| w@ide = [~ @ sen(uo/a)da.

which leads to (4.2.4)).

The next theorem shows that any solution to the Perthame & Ryzhik Problem con-
verges in the L'[0, 00) norm to the solution of the y Problem with Constant Coefficients

as t — o0.

Theorem 4.2.1. For B(z) = b, where b > 0, all solutions to the Perthame & Ryzhik
Problem satisfy

[In(, )e" "D — (n0)y ()| £10,00)

< e [llng(z) — {mo)y(@)]|£110,00) + 20( + DI 110,

where



CHAPTER 4.

and

(@) = [ [nof€) — (mo)u(€))d§ 0 as z = ox.

Proof: Multiplying equation (4.1.1)) by e ?(@=D? yields

s,
—bla—1)t ¥
ot
+ b[e PO Vtn (1)) = baP[e @ Vin(au, t)).

x,t) + i[efb(afl)tn(a:, t)]

Since
“p(a—1)t O 9 _pla—1t “bla—1)t
e —n(z,t) = —[e n(z,t)] + bla —1)[e n(z,t)],
ot ot

equation (4.2.8)) becomes

0 _pla 0 pla

D febeDtn (e )] 4 2 [0 (o, )

+ bafe PO Vi (2, 1)] = baP[e O Vin(ax, t)).

Let

h<x7 t) = n(x, t)eib(ail)t - <n0)y(a:),

then equation (4.2.9) becomes

gh(w, t)+ gh(x, t) 4 bah(z,t) — ba*h(ax,t) + gtmo)y(x)

ot ox
= —(ng) (aﬁxy(a:) + bay(x) — ba@(aaz)) ,

where %(ng)y(az) = 0. Using equation (4.2.2) in above equation gives

9 9 o,
ah(w,t) + %h(a:,t) + bah(z,t) = ba”h(ax,t),

where t > 0, z > 0. Equation (4.2.10|) satisfies

o
h(0,¢) = 0, / h(z,t)dz =0, Y t>0.
0

Integrating equation (4.2.10)) from 0 to z yields

axr

a X 8 x x
o [t nde+ 5 [ ntenag+ oo [ e e = va [ nie e

76

(4.2.7)

(4.2.8)

(4.2.9)

(4.2.10)

(4.2.11)
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Let
H(x,t) = /0 " e, 1)de, (4.2.12)

then equation (4.2.11) can be written as

{(%H(m,t) + i H(x.t) + baH (x,t) = baH (aw,t), t>0,z>0, (4.2.13)

H(0,t) =0, H(co,t)=0, V t>0.
Using (4.2.12) in equation (4.2.13)) gives

h(z,t) = _9

(%H(:L', t) — baH(x,t) + baH (ax,t).

To study the decay rate of h, the determination of %H (z,t) is required. In order to
determine %H(w,t), we first find [;° |H (z,t)|dx.

Multiplying equation (4.2.13) by @Dt implies

9O pla—1)t O ¢ pla—1)t
prk H(z,t)] + o-le H(x,1)]

+ b[e? @V H (2, 1)] = bale @V H (s, t)].

Multiplying sgn(H (z,t) on both sides of the above equation gives

0 b O\ bo
KD (0, )] + e H (1)

+ b @V H (2, 1)| = ba|e® "V H (o, t) sgn(H (, t)). (4.2.14)

Simplifying above equation and then integrating with respect to  from 0 to oo and
using the boundary conditions from equation (4.2.13) gives

gt / 1MV H (2, t)|da+b / MV F (2, 1) |da (4.2.15)
0 0

< ba/ OV H (ax, t) sgn(H (z,t))d.
0

Using (4.2.4) in the inequality (4.2.15)) implies

% / MOV (2, ¢)|da + b / |V (2, 8)|da < b / |V [ (s, 1) | dr.
0 0 0

(4.2.16)

Using a simple substitution © = az in the first integral on the right reduces above
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equation to

% / MVt (2, ¢)|da < 0,
0
ie.,
9 [ “bla—1)t [ 770
a/ H (z,0)|dz < e / \HO ()| de, (4.2.17)
0 0

where H'(z) is given in (4.2.7).

We are now ready to determine %H (z,t). Suppose

K(z,t) = gtH(a:,t). (4.2.18)

Using (4.2.18)) in equation (4.2.13)) and then differentiating the equation with respect
to t gives

c%K(m,t) + %K(SE, t) + baK (z,t) = baK (ax,t), t>0,2>0,
K(0,t)=0, K(t,00)=0, V t>0.
Using the definition of K in (4.2.13)) gives
0
K(z,t) = baH (ax,t) — baH (x,t) — a—H(a:,t). (4.2.19)
x
For ¢t = 0, equation (4.2.19)) yields

Ko(z) = baH(ax) — baH(z) — ho(z), (4.2.20)

where ho(z) = h(x,0) and Ko(z) = K(x,0). Following the steps that are used to obtain

we get
/0 YK (1) |de < et /0 Ko@) |da (4.2.21)
Using in equation gives
/0 UK (2, )| dx < e Ve < /0 Tl + 1) HO(2)] + |ho(x)|]dx) . (4.2.22)

Substituting %H(x, t) = K(x,t) in equation (4.2.13) and integrating from 0 to oo gives

T (e Olde < e ([T K@, 0)lde + ba+ 1) [ |HO)]dz )
J ( J )
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where |H (z,0)| = |H%(z)|. Using the bounds in (4.2.22) therefore implies
/ b, £)|de < e Mt (/ Iho()|dz + 2b(ar + 1)/ ]Ho(x)]dm) .
0 0 0

Theorem (4.2.1]) is hence proved. |

4.3 The variable division case

In this section we first show that in the L'[0,00) norm the solution to the Perthame
& Ryzhik Problem converges to the solution to the y Problem as t — oo. In order to
show the proof we initially assume that the W Problem has a unique eigenvalue and

corresponding unique and bounded eigenfunction ¥(x).

We now show the proof of an important theorem in which Perthame & Ryzhik have

shown the large time asymptotics of the solution to the Perthame & Ryzhik Problem.
Theorem 4.3.1. Assume that:

1. B € C(R"), and there are positive numbers by,, byr and boo such that

(minB(z)),crt = Om, (4.3.1)
(mazB(r)),cp+ = bur, (4.3.2)
xllg)lo B(x) = beo; (4.3.3)

2. there exists a unique solution (\,y, V) to the y Problem and the U Problem with
¥, y € CY(R);

3. the renormalized division rate B defined by

(4.3.4)



CHAPTER 4. 80

satisfies
0 < by < B(x) < by < o0, (4.3.5)
for some constants by, and bys. In addition, ¥ satisfies

&1+ zk0) < W(z) < C(1 4 z), (4.3.6)

ko _ _abs .
T AMbso?

where &, C and ko are positive constants such that o

4. y(x) decays rapidly, that is for all p > 0,

/ 2Py(z)dr < oo;
0
and

5. the following bounds are satisfied

bn(a—1) < XA < bp(a—1).

Then there exists a constant E > 0 such that

E

T (4.3.7)

7= 1B(@) - Ell=o0) <
and the solution to the Perthame & Ryzhik Problem satisfies
—At
| (n(@, )™ = (n0)y(@)) ¥(@)]| 1 g0
< ¥ [l (n0(@) = (no)y(@) W@ | 1) + 2B 1110,00)]
where p = (a—1)E—a3y—a?Ey, and H(z) = [§ [no(§) — (no)y(&)] dé — 0 as z — .

Proof: Multiplying equation (4.1.1)) by e~ yields

x 0 9 —Xt _ Xt
e an(tw) + %[6 M (x,t)] + B(z)[e Mn(z,t)] = o®Blaz)[e Mn(azx,t)]. (4.3.8)

Using
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in equation gives
e 0] + e n (e, O] +(B() + Ve (e, 0]
= o’B(azx)[e Mn(ax,t)].
Let

h(zx,t) = n(z,t)e ™ — (ng)y(z),

then equation (4.3.8)) yields

O st + L) + (B(

0
T o Mh(z,t) — o?Blaz)h(az, t) + a(no)y(a:)

x) +
= — () (=9(0) + (B(@) + Nay(a) — a*Blan)y(ax) )
where %(no)y(a:) = 0. Equation implies

%h(w, t) + %h(x, t) 4 (B(z) + Mh(z,t) = o*B(az)h(azx, t), (4.3.9)

where t > 0, > 0 and h(0,¢) = 0. Multiplying equation (4.3.9)) by ¥(z) gives

%\P(x)h(x, 0+ (%‘IJ(:L‘)h(:U, H+(B(z) + Nh(z, 1)(z) (4.3.10)

- h(w,t)(%:\lf(x) = o’ B(ax)h(az, t)V(z),

using equation (4.1.7)) in [4.3.10| gives

0

a\ll(x)h(x,t) + Q\II(:U)h(x,t) + a¥ <Z> B(z)h(z,t) = a?B(ax)h(az, t)¥(z).

ox
(4.3.11)

Dividing both sides of equation (4.1.7) by ¥(z) and using (4.3.4) gives

A+ B(x) =
Let

q(z,t) = ¥(z)h(z,1). (4.3.12)
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Then equation (4.3.11]) implies

54 q(z,t) + aaxq(m, t) + aB(z) \I‘;g)) q(z,t) = a*B(ax) \I\II’(S;)) q(ax,t),
54 q(z,t) + gcq(m,t) + aB(z)q(z,t) = o*Blax)q(azx,t). (4.3.13)

Note that ¢(0,t) = 0, since h(0,t) = 0.

To prove the bounds (4.3.7)), we first show the exponential decay of the anti deriva-
tive of q(x,t). Integrating equation (4.3.13) from 0 to x yields

o [* o [ > oz
o | aende+ o [aende+a [ B s =a [ Beas nde.

Let
H(z,t) = /Ow q(&,t)d¢, (4.3.14)

then recasting equation (4.2.11)) in terms of H gives

L H(x,t)+ 2 H(x,t) + o [ B()q(&, t)dé = o [§ B(§)q(&, t)dE, t>0,2 >0,
H(0,t)=0, H(co,t)=0, Y t>0.

Adding and subtracting FH (x,t) — EH(«ax,t) in the above equation gives

3}
aH(;,; t)+ —H(x,t)+aFEH(z,t) — aEH(ax,t)

ax

=a [ (B() - E)q(& t)de.

xT

0
Oz

Multiplying the above equation by sgn(H (z,t)) gives
Q|H(m t)] + 2|H(:U t)|[+aE|H(z,t)| — aE|H (o, t)|
at ) a’:v bl ) )
<a [ IBE - Bt o)lde.
x

Integrating this inequality with respect to x from 0 to oo and using the boundary

conditions for H yields

9 o oz
SO l000) + Bl = DIH@ oo <a [~ [ 1(B© - Blale,vldsds.

<af” /£ 0 (6, t)|dede,
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where ||H (t)||11[0,0c) denotes the L'[0,00) norm of H with respect to #. The above

inequality can be written as

0
SMH®l3000) + e = DIH®] 10.00) < (B2 00 (4.3.15)

Multiplying (4.3.15) by eZ(@=D! and then integrating with respect to ¢ from 0 to oo

gives
t
[H )| 21[0,00) < efE(afl)tHHOHLl[o,oo) + ’Y/O efE(afl)(tfs)HQ(S)\’Ll[o,oo)dsv (4.3.16)

where HY is the value of H(t) for t = 0 and 7 is given in (4.3.7). Inequality (4.3.16])

shows the exponential decay of the anti-derivative of the function ¢(z,t). Due to the
form of integrand in (4.3.16]), the steps given in constant coefficient case cannot be

followed. Therefore a function ¢(z,t) is introduced. Let
o(z,t) = q(z, t)e*EL. (4.3.17)
Then multiplying the equation (4.3.13)) by e yields

0 0
5;0(@:1) + 5-d(z,1) = @’ E¢(aw, ) + R(z, 1), (4.3.18)

where R(z,t) = e“Pa?(B(az) — E)q(az,t) — a(B(z) — E)q(z,t)]. Let £ and n be
the characteristic variables, then integrating equation (4.3.18)) along the characteristics

projections gives

52 = 17 t(0777) = O,Z‘z = 17 1’(0777) =1,
so that z = £ +n and ¢t = &; hence,
d
& = "Bolal€ + 1)) + RUE+ 1. 0(1.0) = (o). (43.19)

Integrating (4.3.19)) with respect to & yields

9 13 13
o(n, &) = ¢o(n) + Ea /0 ¢(ao + an,o)do + /0 R(o +n,0)do,

and recasting ¢ in terms of ¢t and x gives

b(z,t) = ¢o(z — t) + Ea? /Ot d(ao + alx —t),0)do + /Ot R(oc + (x —t),0)do.
(4.3.20)
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Let 0 =t — u, then equation (4.3.20) implies

bz, t) = ¢o(x —t) — Ea? /tO dla(x —u), t —u)du — /tO R((z — u),t — u)du,

ie.,

t

¢z, t) = ¢o(x —t) + EaQ/ dla(z —u),t —u)du + /Ot R((x —u),t —u)du. (4.3.21)

0

Iterating the formula for ¢, first integral on the right hand side in the equation (4.3.21))

can be written as
! ¢
/ plate =t :/ dolaz —t — (o —1u)du (4.3.22)
0 0
+ Ea? /Ot /St:Ou ¢<(o¢2(x — u) — as),t —u— S)dsdu

t rt—u
+/ / R((ax — au — s),t — u — s)dsdu.
0 Js=0

Substituting (4.3.22)) in (4.3.21) gives

t t
d(x,t) =po(x —t) + / R((z —u),t —u)du + Eon/ po(ar —t — (o —1)u)du
0 0
+ Ea? /t /t—u R((ax — au — s),t —u — s)dsdu
0 Js=0 ’
t rt—u
+ (Ea2)2/ / o((a?(z —u) — as),t —u — s)dsdu. (4.3.23)
0 Js=0
Let s + v = v, then (4.3.23]) implies
t t
o(x,t) =po(x —t) + / R((z —u),t —u)du + Eaz/ do(ax —t — (a— 1)u)du
0
+ Eo? / / ((ax — v — (v — D), t — v)dudv
=0
// o((a*z — av — a(a — 1)), t — v)dudv;
0 Ju=0
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thus,
16000 < [ ool — Blds
ot o st
-l—/xzo/uozo|P:((x—vu),t—u))|dudx+Eoz2/:O /u:0|¢o(ag;—t—(a—1)u)\dudx
+ Ea? /x:o /U:O/UZO|R((am—v—(a—l)u),t—v)|dudvdx

+ (Ea?)? /m:oo /;0 /uio lp((a’z — av — a(a — 1)u), t — v)|dudvdz,
(4.3.24)

where ¢g, R and ¢ are known to be non negative. We first estimate the bound for the

last integral in equation (4.3.24). Let I denote the last integral of equation (4.3.24)).
Then substituting (4.3.17)) in I}, yields

00 t v
I, = (Ea2)2/ / / P 1((0%z — av — oo — 1)u), t — v)|dudvda,
=0 Jv=0 Ju=0
_ 22 [~ ¢ aE(t—v) v 2. _ _ _
= (Ea”) e lg((a“z — av — a(a — 1)u), t — v)|dudvdzx.
x=0 Jv=0 (%

=0

Using the substitution (4.3.14)) in the above integral gives
00 t
I, = (Ea?)? / / P H (0% — a?v), t — v)|dvd,
=0 Jv=0
t o]
— (Ea?)? / / PP F (%2 — a?v), ¢ — v)|dado. (4.3.25)
v=0 Jx=0
Let o2z = z. Then equation (4.3.25) becomes

I = E%ﬁ/

t o0
e Bt=v) / |H(z — a*v,t — v)|dzdv
0 z=0

t
< B%? / B H(t — )| 111000y
0
Let p = (t — v) then
t
hsﬁM/éWWW@Mm@@
0

In the similar fashion we can find the bounds for every term in the equation (4.3.24)),
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and this gives

t
e L10,00) <(1 + aEt)[[dol|L170,00) +a27/0 ¢ (W)l z110,00) du

‘ t
+ oz3E7/O (t —w)|o(w)]|L1(0,00)du + a2E2/0 [ H (0)]] 110,00 d-
(4.3.26)

Using inequality (4.3.16), the last integral on the right hand side of inequality (4.3.26))

becomes
t t
Q2B [P H )0 seyde = 022 HY 130,y [ e PO
0 0
t v
+a2b2’y/ eEO‘”/ e*E(a*I)(”*S)||q(s)|]L1[07m)dsdv.
0 0
In terms of ¢, the above equation is
¢
o*E? /0 B | H (0)]| 2 jp,00)dv = 02 B (7 = 1) | HO|| 1 g 0c)
t v
+a?E2y / B / e F5)6(5) | o .pey dsdv.  (4.3.27)
0 0

Changing the order of integration in the second term on the right hand side of above

inequality yields

@B [ g oy [ v < @By [N o(s) oy,

since 0 <ov <t

v t t
Q2B [T 0s) oo | € duds < a*By [ e PO io(5) sy
0 0 0

Using above bound and equation (4.3.27)) in (4.3.26) implies

t
o) L110,00) <(1 + aEH)||ol|L1]0,00) +a27/0 (1+ Ea(t —u)) [[¢(w)]| 110,00 du

t
+a?E(e” = D)[|H||110,00) + aQEv/O ")) 16(0)]] L1 (0,00) -
(4.3.28)

Because (14 aFEt) < ael’ and a?E(ef* — 1) < a?FEef!| inequality (4.3.28) reduces to

o) 11 [0,00) <€ Bol|L110,00) + P E” | HO|| 110 00)
t

oo+ By [ " o0)] 1o 0y,
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that is
efEtW(t)HLl[o,oo) < al|gollr1(0,00) + O‘ZEHHOHLl[O,oo)
t
+ ¥+ E)y /O B9 6(0)] | 1 0,00 - (4.3.29)

Let

t
p(O) = [ P 0(5) 1o ey

then

i

P (t) = e | o(t)]] L1 10,00) (4.3.30)
where p (t) = d’zl—gf). Recasting inequality (4.3.29) in terms of p gives
P (t) < ofdol|Lio,00) + B H|[110,00) + @ ( + E)YEp(t), (4.3.31)

with p(0) = 0.
Let Ay, Ay and f be real-valued functions defined on the interval I. Assume that
Ay and f are continuous and that the negative part of A; is integrable on every closed

and bounded subinterval of I. Gronwall’s lemma tells that if

F) < M)+ [ A et
then for a non decreasing Ay,
F(r) < Ay (r)els 42070

For this problem f(r) = p'(t), A1(r) = all¢ollrijo,00) + G EIH || 110,00y A2(7) =
a?(a+ E)y and f(t) = p(t). Applying Gronwall’s lemma to the inequality (4.3.31])

gives

eaz(oa—&-E)'yt

p(t) < m

[ |90l| 1 10,00) + * EI[H|| L1{0,00)] - (4.3.32)
Differentiating above equation with respect to t we get

2
p (1) < e TN allgol| g0 0) + @ EIH || 110 o) (4.3.33)

and using (4.3.30) in the inequality (4.3.33) gives

16Ol 0.00) = €79 () < ool 1210.00) + @* BN H|[ 170,00} (€7 @ TP,
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In terms of h and ¥, above inequality can be written as
Oé2 (0% —(a—
Hh(t)‘ll(x)HLl[o,oo) < (QWOHLl[o,oo) + OZQEHHOHLl[o,oo)) el (et Epy=(a—1)E)t,

Theorem is hence proved. |

We now discuss the proof of Theorem that gives a consolidated overview of

the construction of Perthame & Ryzhik’s analysis.
Theorem 4.3.2. Suppose that,

B(z) € C(R"), and there are positive numbers by, and by such that

(minB(x)) cr+ = bm, (4.3.34)

(mazB(z)),cr+ = bur- (4.3.35)

Then:

1. there exists a unique solution (\,y, ¥) to the y Problem and the ¥ Problem with
U, ycCl;

2. y(z) decays rapidly for all p > 0

/ xPy(z)dr < oo;
0

and

3. the following bounds are satisfied

bn(a—1) < XA <bpy(a—1),

ﬁ < VU(z) < C(1+aF),

where ¢, C' and k are positive constants and k satisfies o > Zﬂ

In order to prove Theorem (4.3.2)), following Perthame & Ryzhik, we first consider
the y Problem and the W Problem in a bounded domain and show the existence of a
positive eigenvalue and associated eigenfunction for the y Problem and the ¥ Prob-

lem. Perthame & Ryzhik then pass on the limit and showed the uniform convergence.
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Perthame & Ryzhik also showed that ¥ is a bounded function.

Let 2= [0, L], L > 0 be the truncated domain. Then the y Problem on Z is

Lyp() + (A + B(x)) yo(x) = o®Blaz)yr(az), 0 <z < L/a,

Lyr(@)+ (AL + B(x) yr(z) =0, Lja <z <L, (4.3.36)

We refer equations (4.3.36)) along with the conditions

L
yp(z) >0 for = >0, and / yr(z)dr = 1. (4.3.37)
0

as yr, Problem. In similar fashion, the ¥ Problem on = becomes

%\PL(x) — (AL + B(z))¥(x) = —ozB(x)\I/L(%), x>0,

(4.3.38)
V(L) =0,
that along with the conditions
L
Ur(z) >0 for >0, and / yr(2)Vp(x)de = 1. (4.3.39)
0

will be referred as ¥y Problem.

4.3.1 Uniqueness of \

In order to show the uniqueness of A\, Perthame & Ryzhik considered the y Problem
and the W Problem in a truncated domain. In the following theorem they used the
finite difference scheme and the Perron Frobenuis theorem to show the existence of
the unique eigenvalue and corresponding eigenfunction to the yy Problem and the Uy,

Problem.

Lemma 4.3.3. Suppose B satisfies , and let L > 0. Then there exists
a unique solution (Ar,yr, Y1) to the yr Problem and the Uy, Problem such that yr, is

Lipschitz continuous and Uy, € C*.
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Proof: The finite difference approximation for a function y; is defined as

d Yi — Yi—1
= ), 4.3.40
e . ( )

where y; = y(z;), ©;i—1 = x; — h, h is the interval size and 1 < ¢ < L. Dividing the
interval (0, L) into n subintervals, choosing the interval size equal to % and applying

the finite difference method to the y; Problem gives a discretized equation

%/(;;1) + ()‘ + b’L) Yi = a2biayia7 1< < L/h,

BN (A4 bi)yi =0, L/h<i<L, (4.3.41)

yo =yL =0,

where y; = y(zi), ¥ia = y(ax;), bio = b(az;). To evaluate y;, at any grid point x;,
set y(ax;) = 0 for ax; > L. Tt is straightforward from the definition that y/
is bounded by M, where M > 0 for all ¢ > 1. A set of functions {yx| 0 < k < L}
with a common Lipschitz constant is therefore equicontinuous. For an integer value of
a, discretized equation immediately generates a square matrix. But for a non
integer «, the discretized system does not generate a square matrix straight
away. However a linear interpolation technique can be employed to generate a square
matrix for such . To make more sense to later case we generate a square matrix for a

non integer a.. It can easily be shown for an integer «.
Fori=1, 21 = % and equation (4.3.41)) becomes

<Z + ()‘ + b1>> Y1 — a2b1ay1a =0. (4342)

Let j <a < j+ 1, where j > 1 and is a positive integer. Applying linear interpolation

to the functional term in the equation (4.3.42)) gives y, (L:TL) = Mm11Y; +m12y;j+1, where

m11 and mqo are positive constants. Equation (4.3.42)) therefore can be written as
n 2 2
(L + ()\ + bl)) Yy — o mnbiyj - m12bj+1yj+1 =0.
For x = %, equation (4.3.41)) yields

n n
—Ey1 + (L + ()\ + b2)> Y2 — 052b2a3/20z =0, (4'3'43)
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applying linear interpolation to equation (4.3.43|) gives

n n
—Tut (L + (A + 52)) Y2 — &®marbajyaj — &®masbogi i 1yYa(j41) = 0

This can be continued to obtain the equations for the rest of the intervals. Note that
the functional term vanishes when argument of the functional term is greater or equal
to n. A square matrix A generated by the equation (4.3.41)) is thus

(F+AL+b) 0 o —a?myib;  —a®misbjiy 0 0 0 0
A (% + AL+ bo) 0 el 7@2771,211)7] 7@2m22b2(]+]) 0 0 0
0 —3r (% + AL+ b3)) 0 . —a?my; bs; 7(12m32b3(]+1) . 0
0 (=) (Z+A+b) 0 0 0 0 0
0 0 0 0 0 0 0 (—2) (3 + A +b1)

In matrix A = a;;, all the off diagonal entries are negative that is a;; < 0, where
i # j. Such a matrix is an M matrix (cf. [80]). Perthame & Ryzhik [74] applied the
Perron Frobenius theorem to show that there exists a first eigenvalue Ag;s to matrix

A associated with a positive eigenvector yg;se.

Since ygisc is eqicontinuous, it can be shown that the solution of this discrete model
(Mdise, Ydise) uniformly converges to (Ar,yr) by applying Ascoli theorem to the prob-
lem. Construction of a dual eigenfunction ¥ and eigenvalue follows the similar argu-

ments. [ |
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4.3.2 Bounds for A\,

We now determine eigenvalues. Determination of Az, is the only place where Perthame &
Ryzhik used the condition (4.3.34)). In chapter [5| we use another technique to determine
A that does not require positivity of B at the origin.

Lemma 4.3.4. If B satisfies (4.3.34) and then the following bounds are sat-
isfied

1
bm(a—l)—z < >\L < bM(Oz—l).

Proof: Integrating equation (4.3.36f) from 0 to L and using the boundary condition

(?7) gives

L L
we(D)+ s [ yplads = (@ =1) [ BOu©de, (4.3.44)
Condition yields
L L
p(@) 0 [ ye)de < burla = 1) [Ty (4.3.45)
which implies
AL <by(a—1). (4.3.46)

In order to obtain the lower bound multiplying the equation (4.3.36) by x and then

integrating with respect to x and using the boundary condition (??) gives
L L ol
LynL) = [Cun@)de+ [TeOn+ B@ = [ eBOU©d. (3347

Since [§ €B(E)yL(€)dE = [y EBE)yL(€)dé,
L L
Lyr(L) — / yr(x)dx + /\L/ xyr(x)dx = 0. (4.3.48)
0 0
Multiplying equation (4.3.44)) by L and then subtracting from equation (4.3.48)) gives

1
A > bla—1) = 7. (4.3.49)

Combining (4.3.49) and (4.3.46|) yields

1
b= 1) = = < Az < ba(a = 1). (4.3.50)
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It was shown that yy, is compact and bounded in L]0, 00). The Bolzano—Weierstrass

theorem can be used to extract a convergent subsequence A and y from Ap and yr.

In order to show the positivity of the solution they applied the method of the
characteristics to the equation (4.1.5) which gives

y(w) = a2 7 Blag)y(ag)e e,
0

The positivity of y(x) depends on the positivity of y(ax). Let m = inf{x | y(z) > 0}.
For the positivity of y(az), = needs to be greater than m/a. Continuity of y in the

given interval therefore implies m = 0. Consequently y(x) > 0 for all x > 0.

4.3.3 Bounds for ¥,

Lemma 4.3.5. Let Yy, be a solution to the Wy, Problem, then
Up(z) <O+ 2b),
for all z > 0, C and k are positive constants and k satisfies
a’ > —. (4.3.51)
Proof: In order to prove bounds for ¥y, Perthame & Ryzhik first established

sup VUr(z) < K(A), (4.3.52)
0<z<A

for all € [0, A], where A < L. Here, we show their proof for (4.3.52)).

Recasting equation (?7?) gives

;[\PL(w)e foz()‘L+B(£))d£] = —aB(x)e” fom()‘LJrB(é))df\I/L(:c/a). (4.3.53)
x

Let 1 <z < x9. Then integrating equation (4.3.53) from z1/a to z2/a gives

Vp(ra/a) _ Wilz/a) 7 BE) oo
Terla) = Jorta) ~ Loy 70 /D
- U (x/a)

< W, (4.3.54)
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where J(z) = ey QrtB)dr Evidently, J(z) > 1 and hence

Ur(zi/a)

T(r1/a) <Vp(x1/a),

so that

U (za/a)

J(JJQ/O[) S \I/L(arl/a).

94

(4.3.55)

(4.3.56)

For any x € (z1,x2), integrating equation (4.3.53)) from z; to x, and using the inequality

implies that
Vi) < Wile) + baroi (/o) [ I(E/0)de

Taking the supremum norm on both the sides of above inequality implies

sup Vp(x1) <V¥p(x)+bya sup (z—x1)Vr(x/a)](x/a),

0<z1<z 0<z1<z

< Up(x)+bya sup zVr(xy)J(x/a).
0<z1<zx

Choosing = = x, so that byyaxpJ(xr/a) = 1/« gives

sup \I/L(x1)§< a )\I/L(xL).

0<z1 <z a—1

For any z > z, inequality (4.3.56) gives

sup \IJL(x1)§< o )\IIL(:U)J(:UL).

0<w1<z a—1

For any A > xp,

sup Wp(w1) <

S, (%) v,
().

=K
where K (A) is a constant value that depends on A. Thus for all A > z,

sup Wp(z) < K(A).
0<w<A

This proves the bound (4.3.52)) on [0, A] for some fixed A.
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Let
v(z) = C(1+ z"). (4.3.57)

Then v satisfies the adjoint equation (4.1.7]). Following Perthame & Ryzhik, we show
that

Uy (2) < o(x). (4.3.58)
Let
z=L—uz, (4.3.59)
and denote
Vp(z) = Wy (2), (4.3.60)
v(z) = v(x), (4.3.61)

and B(z) = B(xz). Differentiating ¥y, (z) with respect to z yields

0 0
Equation (4.3.59) implies
x L+ =z
Z) = . 4.3.
7 (a) ¥ (4.3.63)

Now, using (4.3.62)), (4.3.60) and (4.3.63)) in the equation (??) gives

0 L
S0L(:) + (A + BE) () = aB() T < Zz) . (4.3.64)
Since solution v is a solution to the equation
;Zv(z) + (AL + B(2))v(2) = aB(2)v (L ;_ Z) . (4.3.65)

In terms of z, we have

v(z) = C1(L — 2)F, (4.3.66)
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where Oy (L — 2)*¥ = C(1 + (L — 2)¥). Using (4.3.66)) in equation (4.3.65) yields

.
—C1k(L —2)* "' + CL(B(2) + A)(L — 2)* = aC1B(2) <(O‘_1L_2> )

—
~
|
N
N—
=

Ci(bm + AL)(L — 2)F > aCiby, ((O‘_

(a—l)L—z)k’

v(z) > Oy ((Q_BL_Z)k

Cibma(L — 2)* > aCby, (

Let 0< z< L — A. Then

v(z) > Cra " (((a = )L = ((a = 1)L+ A))*
= Cra F (A)F,

for all 0 < z < L — A. Choosing Cy and k in such manner that Cia~* (4)" > K(A)

implies

Ur(z) <ov(z),

for all 0 <y < L — A. Using the relation (4.3.60) and (4.3.61)) we have,

V() <o(z), (4.3.67)

forall 0 <z < L. ]

The upper bound v(z) given in (4.3.67)) is independent of L and depends only on z,
therefore Wy, converges to ¥ and satisfies the same bounds as ¥y (z). Using a similar

argument it can be shown that ¥U(z) > m

Above Lemmas thus prove Theorem [£.3.2] The uniqueness of y and ¥ can be proved
using the arguments that are used to show the uniqueness of y for a constant coefficient
case (cf. [64]).

In addition, Perthame & Ryzhik also proved the following theorem:

Theorem 4.3.6. Under the assumptions B(x) > 0 and B(x) — b as © — oo, there

are two constants such that

G+ 2M) < W(z) < C(1 + ),
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ko — _aboo

with a0 = pun

In this chapter, we discussed an approach, developed by Perthame & Ryzhik [64], to
study the Pde Problem without Dispersion. Under certain conditions on division rate,
Perthame & Ryzhik [64] developed an analysis to study the behaviour of solutions for a
non constant division rate. They used the solution of an adjoint equation, which served
as a weight, to show that in the weighted L![0,00) norm, the asymptotic solution to
the Perthame & Ryzhik Problem approaches the separable solution. In addition they
proved that a first order pantograph equation with constant growth and a general non
constant division rate, under certain conditions on B, has a unique solution. Among
the conditions on B, the use of the condition appears in the determination of a
non zero eigenvalue only; however in chapter 5] we use a different approach to obtain the
eigenvalue for the Pde Problem without Dispersion for a specific choice of non constant
division rate. This approach does not require the condition [£.3.1] We adapt the analy-
sis discussed in this chapter to show the uniqueness of eigenvalue and the existence of

a SSD solution to the problem considered in chapter [5]



Chapter 5

A cell growth model adapted for

minimum cell size division

5.1 Introduction

This chapter is a part of our published work [85]. In this chapter we consider the case
in which cells divide only when they reach a certain minimum size and after which they
divide at a constant rate. We note that Diekmann et al. [I4] studied a closely related
problem, where division occurs after a minimum size and there is an upper bound on
the maximum cell size. Their analysis established the existence and uniqueness of so-
lutions to the associated initial boundary value problem. Moreover, they established
the existence and the uniqueness of positive eigenvalue and corresponding eigenfunc-
tion such that the solution to initial value problem converges to the eigenfunction (the
"pdf solution") as t — oo. The model we study is a limiting case where there is no
upper bound on the size. Here, we adapt Perthame & Ryzhik’s analysis discussed in
the previous chapter to show the uniqueness of the eigenvalue and to show that the

solution of the problem follows the separable solution as ¢t — co.

Without loss of generality, we can always scale the size variable and use g = 1. The

division rate can be modelled by
B(x) = bH(z — ¢),

where b is some positive constant, ¢ represents the minimum size at which a cell will

divide, and H is the Heaviside function. We thus consider the equation

3} 0
an(m, t) + %n@, t) 4+ bH(x — c)n(z,t) = o*bH (ax — ¢)n(ax, t), (5.1.1)

98
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t >0, z > 0. We refer equation (5.1.1) along with the boundary conditions (|1.3.5)),
(1.3.10) and the Initial Condition such that ng(x) € L'[0,00) as the Heaviside Problem.

Using the separable solution (|1.4.1) in the Heaviside Problem yields
Y (x) + (bH(z — ¢) + A) y(z) = ba’H(ax — ¢)y(ax). (5.1.2)

We seek a pdf solution to the equation (5.1.2) along with the Pdf Conditions and the
Boundary Conditions. For this problem A cannot be found by (1.4.11) or (1.4.12)) and
the division rate does not fall directly into the class considered by [10] or [64]. Nonethe-

less, it is sufficiently simple that a solution can be constructed.

Equation (5.1.2) can be regarded as three equations for the pdf y in three size

intervals. In particular we have

yi(z) + Ayi(z) =0, 0<z<c/a, (5.1.3)
yh(z) 4+ Aya(z) = balys(azx), c/a<z<c, (5.1.4)
yh () + (b4 A) yz(x) = bayz(az), c<z. (5.1.5)

Equation is simply an ode which, with the initial value (?7?), gives the unique
solution y; (z) = 0 for all x € [0, ¢/a). If y3 is known, then equation ((5.1.4)) is an ode for
y2 that can readily be solved. Equation is the only equation that is functional
in character. This equation is an example of the well-known pantograph equation,
which has been studied extensively by several researchers. Detailed analytical accounts

can be found in preceding chapters. We seek a continuous non negative solution to

(5.1.2)); thus, equations (5.1.3)),(5.1.4) and (5.1.5) are supplemented with the Continuity

Conditions
y1(c/a) = ya(c/a) =0, (5.1.6)

y2(c) = ys(c). (5.1.7)

Note that, in general, the derivative of y will not be continuous at ¢/« or c.

Although A cannot be determined directly, it is possible to get upper and lower
bounds on the eigenvalue. Specifically, equation (|1.4.11)) implies

A=bla—1) /COO y(x)dx. (5.1.8)

Given that y is a pdf, we know the value of the above integral lies between 0 and 1. If

A = 0, then the integral would have to be zero, and since y is non negative this means
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that the solution to equation ([5.1.5)) would have to be the trivial solution. Equation
(5.1.4) and the Continuity Conditions then force y2 to also be trivial. Since the only
solution to (5.1.3) is the trivial solution we conclude that y(x) = 0 for all x > 0. But

y is a pdf, so this cannot be the case; hence,
0<A<bla-1). (5.1.9)

We establish the existence of an eigenvalue in section where we construct a
solution. It is well-known that a class of rapidly decaying solutions to pantograph
equations such as can be expressed as Dirichlet series. In the next section we
turn to the Dirichlet series and study certain properties that are needed to establish
the eigenvalue. In particular, we will see in section [5.3| that the Continuity Condition
determines any eigenvalues A as the zeros of a function involving a Dirichlet
series and its integral. It is not obvious that there is a zero that satisfies inequality
, and if there is such a zero, it is not clear that the resulting solution is non
negative. In order to resolve these problems a closer study of the Dirichlet series as a

function of both x and the eigenvalue parameter is required.

5.2 A Class of Dirichlet Series

Recall the Dirichlet series D which is defined as

00 -1 k b 2\k

D(z,\)=e M+ k( - ) (ba’) e o (5.2.1)
=y A =y (@™ = 1)

for x > 0 and A > 0. It can be verified directly that this series is a solution to the

pantograph equation
Dy(x,\) + AD(x, \) = ba?D(ax, \), (5.2.2)

where D, = 0D /0z. This series has been studied in detail for the special value A\ = b
by Hall and Wake [30]. Suitably normalized the function D(z,ba) is the pdf solution
to their cell division model. The series also appears in the analysis of the pantograph
equation by Kato and McLeod [35] and Iserles [34] among others. Dirichlet series for
second order versions of the pantograph equations have been studied in [92] , and a
double series version of D can be found in [79] in connexion with an asymmetric cell
division model. The focus in most of these studies was on particular values of A. The
interpretation of A as an eigenvalue parameter, aside from its role in cell division models
as the value that produces a pdf solution, was made for a related problem in [87] and

[86]. We also note that an eigenvalue problem for a second order version was studied
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n [89].

The pantograph equation (5.1.5)) has a solution of the form (5.2.1)) with A = b+ A.
Inequality (5.1.9) shows that for any pdf solution

b<\<ba, (5.2.3)

and it is in this interval that we wish to study D. In order to do this, however, we need

to study D for larger values of .

A key property of the Dirichlet series is
D,(z,\) = =AD(ax,\/«). (5.2.4)

Theorem 5.2.1. If A\ > ba?, then D(x,\) > 0 for all x > 0. Moreover, D(x,\) is
monotonic strictly decreasing with respect to x on the interval (0,00).

Proof: For any A > 0,

k(boz2)k

1 (am—1)

D(0,\) = 1+ZAka

(=1)"(ba/N)*
1+Zak(k 1/2Hk (1_a—m)'

The above series can be recast as an infinite product using the Euler identity (2.4.12))
with z = —ba/X and ¢ = 1/a to get

o0

D0, =] (1 — ;{i‘,ﬂ) , (5.2.5)

k=0

which immediately gives all the zeros of D(0,\), viz., A, = ba'™ for n = 0,1,2....

These values correspond to the eigenvalues determined in [87]. Here, we simply note
that D(0,A) > 0 for all A > bav.

We now show that D(x,\) cannot have any local extrema if A > ba?. First note
that for any A
Jim D(z,\) =0. (5.2.6)

Suppose that D has a positive local maximum at = m;. Then equation (/5.2.2)) implies

AD(mq, \) = ba’D(amy1, \),
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and since A > ba? the above equation along with equation imply the existence
of another positive local maximum at some point my > am; at which D(mg, A) >
D(mq, ). We can continue this argument and thereby construct a sequence {my} of
local positive maxima such that my — oo as k — oo, and D(my, A) > D(mq,A) > 0
for all £k > 1. This contradicts equation and we thus conclude that D cannot
have a positive local maximum. The same argument can be applied to —D to preclude
the possibility of a negative local minimum. Evidently, D cannot have a positive local

minimum or a negative local maximum and also satisfy ([5.2.6)).

We know that D(0,A) > 0. Suppose that D has a zero at £ € (0,00). Then, D
must be identically zero on the interval [£, 00) or otherwise it would require a non zero
local extremum to satisfy . For any A > 0, however, D(z, \), regarded as a func-
tion of the complex variable z, is holomorphic in the right half plane. Since D is not
identically zero in the half plane the identity theorem rules out the possibility of this

function being zero on any such interval. |

We thus see that D must be positive for all # > 0 whenever A > ba?. Finally we
note that Dy (xz, ) < 0 for all x > 0, since Dz(z,A) = 0 would induce a local positive

maximuin.

Corollary 5.2.2. If ba < A < ba?, then D(x,\) > 0 for all x > 0, and D(x,\) has

precisely one local maximum in (0, 00).

Proof: Equation ([5.2.4) can be recast
Dy(z,a)) = —a\D(azx, \),

and because a) > ba?, the positivity of D follows immediately from Theorem

Concerning the existence of the maximum, the result has already been established
for the case A = ba (cf. [10]). Suppose that ba < A < ba?. Equation (5.2.2)) implies

D, (0,\) = (ba* — X\)D(0, \).

We know that D(0,\) > 0 by equation (5.2.5)); hence, D, (0, ) > 0. Condition (5.2.6)
indicates that D must have at least one local positive maximum. In fact, the positivity
of the derivative at x = 0 precludes the possibility that the global maximum occurs at

x = 0. Now,

Da(z,A) = =Xe ™ 4+ O(e %) (5.2.7)
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as * — 00, so there cannot be a sequence {x} such that xp — oo as k — oo with
D, (xzp,A) = 0. The function D can thus have only a finite number of local maxima.
Suppose that D has more than one local maximum and let M denote the largest value
of x at which D has a local maximum. Since D has more than one maximum, there
must be at least one local minimum. Let m denote the largest value of x at which D has
a local minimum. The positivity of D implies that m < M. Equation implies
that AD(m, \) = ba?D(am, \), so that in particular D(am,\) < D(m, ) and hence
M < am. Moreover, differentiating equation and noting that Dy,(m,A) > 0
we see that D, must be non negative at © = am. The derivative cannot be positive
since the last local maximum occurred at M; hence, the derivative must be zero at am
and this means that D,, must also be zero there because there are no more extrema
beyond M. We can now apply the same argument at the point am to assert that
D, and D,, must both vanish at = a?m. It is clear in this manner that we could
construct a sequence {xy} such that with D,(zx, A\) = 0 and z; — oo as k — oco. But
equation indicates that D, < 0, as x — oo. This contradiction shows that D
can have only one local maximum. We finally reach the interval with which we are
most concerned. Equation shows that D(0,\) < 0 for all A € (b, ba). [

Although the Dirichlet series starts out negative, it is clear that it is positive for
x sufficiently large. Since this Dirichlet series will form part of a pdf solution, it is

important to identify the zeros of the function and where it is positive.

Corollary 5.2.3. If b < A < ba, then D(x,\) has only one zero z € (0,00); moreover,

«

TR (5.2.8)

z <
Proof: The existence and uniqueness of z follows immediately from Corollary
and relation (5.2.4). Here, z/a corresponds to the maximum for D(z,a)). Equation
(5.2.2)) and the positivity of D(z,a\) for A > b imply
z

D(z/a,al) = a) D(&, aX) d¢ + (aX — ba) - D(&, a)) de

z/o z/a

aX /ZjaD(f,a)\) de
> aXz(1—1/a)D(z,aN),

v

where we have used the fact that D(z,a)) is monotonic decreasing after the local
maximum at z/a. Equation (5.2.2]) also shows that

aAD(z/a, a)) = ba’D(z, a));
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hence,
ba «

SN0 S bha-1)

Note that equation (5.2.5) shows that D(0,\) < 0, and it is clear for x large that
D(xz,\) > 0. We thus see that D(x,\) changes sign from negative to positive as x

increases through z. The function D(z, ) is graphed for different values of X in figure

B.2T

7N\
014 / \
/ AN
I \ N
I X
/ \\\ ...................
’ A B : {—b<randr<ba
; N }\‘ — b
——A=bha
-0.14
-0.2-

Figure 5.2.1: D(x, A) for different values of A with o =2, b= 1.

5.3 A Pdf Solution

In this section we construct a pdf solution to equation (5.1.2)) that satisfies the Boundary
Conditions and the Continuity Conditions. We know from section [5.2] that equation

(5.1.5) has a solution of the form

y3(z) = kD(z, \), (5.3.1)

where k is a constant and
A=A+0b.

It is straightforward to determine the solution of (5.1.4)), viz.

ya2(z) = kba e_o‘_b)z/ e ED (g, N) de, (5.3.2)

c/a
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where we have used . The constant k can be used eventually to normalize y
to make it a pdf. The main problem now is to show that there is an eigenvalue that
produces a positive eigenfunction. The Continuity Condition places a restriction
on A. In particular, equations (5.3.1), (5.3.2) and (5.1.7)) imply

F(\) =0, (5.3.3)

where

F(\) = ba? / eADED (g, N) de — e DD (e, N).
c/a

We know from inequality that A for any pdf solution must be in the interval
(b, ba], but it is not clear that equation has a solution in this interval. Certainly
one complication is that D(z, ) changes sign once along the positive z-axis. Theorem
and Corollary show, in contrast, that D(z,a)X) > 0 for all x > 0 when
A € (b, ba]. We can recast F' using equations and along with integration
by parts to get

F()\> = D(C/Oé,Oé)\) (b;ée(/\b)c/a _ e()\b)@)

bo

bay oy [ b
+22 0 b)/c/ae D(¢, a)) de. (5.3.4)

Lemma 5.3.1. For any c > 0 there exists a solution to equation in the interval
(b,ba).

Proof: The function F' is continuous on the interval [b,ba]. Now, using equation
(5.3.4)),
F()=(a—1)D(c/a,aX) >0

and
F(ba) = D(c/a,ba?) ( a—l)c/a _ eb(a—l)c)

a—l// ble=DED (g, ba?) dE.

c
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Theorem shows that D(x,a\) is monotonic decreasing on [0, 00); hence,

F(ba) < D(c/a,ba?) (eb(afl)C/a _ eb(afl)c)

+b(a — 1)D(c/a, ba?) /C ePle=E ge

c/a

= D(c/a,ba?) (eb(a—nc/a _ eb(a—l)c)
+D(c/a, ba?) (eb(afl)c _ eb(afl)c/a)
= 0.

We thus see that F' changes sign in the interval and therefore must have a zero in this

interval. [ |

Although there is a solution to equation (5.3.3)) in the interval (b, bar), it is not clear
that the resulting solution to equation is non negative. For instance, it may be,
for some choice of ¢ > 0, that D(c, A\) < 0. For each A € (b, ba) the function D(x, \) has
precisely one zero z() in [0, 00) and hence the question is whether equation pre-
cludes the case ¢ < z(\). Corollary shows that for ¢ sufficiently large, D(c, ) > 0
for any A € (b, bar). The next lemma shows that this is true for all ¢ > 0.

Lemma 5.3.2. Let ¢ > 0 and suppose A € (b,ba) is a solution to equation .
Then, D(c,\) > 0.

Proof: Recall from the proof of Corollary that if m(\) is the maximum for
D(z,a)), then am(A) is the zero for D(x, ). The lemma will be established if it can
be shown that m(\) < ¢/a.

The continuous function D(z,@)) has one local maximum and no local minima;
consequently, on any compact interval of [0,00), the global minimum of the function
over this interval must occur at an endpoint of the interval. Specifically, for any ¢ > 0,
the global minimum of D(z, a\) on the interval [¢/a, ¢] must occur at either ¢/« or c.
Suppose that this minimum occurs at ¢/a. Then, the second term in can be

bounded as follows

) [ e ED(e an) de
c/a
> bTO‘(A—b)D(c/a,aA) / cO-DE g
ba

_ = (A=b)ec _ (A=b)c/a) .
= 35 D(c/a,al) (e e ) ;



CHAPTER 5. 107

hence,
F(X) > D(c/a, M) <b§é - 1) eX=be > q,

so that A cannot be a solution to (5.3.3). We thus conclude that the minimum cannot

be achieved at ¢/« and must therefore be at ¢. This leads to the inequality

F(A) > D(c/a,al) <l)§e(*—b)0/a _ e()\—b)c>
ba
& [ (A=b)e _ _(A=b)c/a
+D(c, al) ) (e e )
_ (A=b)c bﬂ B
= e D(c,a) — D(c/a, ah)

A
+eA=0el (D(¢/a, aX) — D(c,al)),

and, using equation ([5.2.2)), this yields

(A=b)c
C  Du(e/a,a)) + PV (D(c/a,al) — D(c,a))).

F(\) > 3

The last term in the above expression is clearly positive since the minimum is at c¢. If
c¢/a < m(A), then Dy(c/a,a)) > 0, which leads to the contradiction that F(\) > 0.
We thus conclude that m(A) < ¢/a. [ |

The above lemma indicates that D(xz,A) > 0 for all > ¢, which ensures that a
positive solution ys exists. It is clear from that the positivity of y3 implies that
of yo and that a suitable positive constant k can be obtained to normalize the solution
to satisfy . In summary, we have the following result.

Theorem 5.3.3. For any ¢ > 0 there exists a unique eigenvalue X € (b,ba) and
corresponding positive eigenfunction y that satisfies equation .
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5.4 An SSD solution

In this section we adapt the analysis discussed in chapter [4] to prove the uniqueness of
eigenvalue A and the existence of SSD solution to the Heaviside Problem. Perthame &
Ryzhik [64] considered a case where division rate is bounded away from the origin in
the interval = € [0, 00); whereas, in this chapter we study a cell growth model in which
division rate is such that B(z) = 0 for = € [0, ] and B(z) > 0 when z € (¢, 00).

To embark on the existence of an SSD solution to the Heaviside Problem, we first

define an adjoint equation for this model that is

d - .
Z () = (A= b+ bH(z — ) ¥(2) = ~baH(z — ) ¥ (”3) L 2>0.  (5.4.1)
x o'
Equation (5.4.1)) can be written as
d - R
%\Ilo(ac) —(A=Db)Yp(x) =0, 0<x<ec, (5.4.2)
and for j > 1, o/~ le <2 < dle,
d . . . x
%\I’](CIT) — )\\I’](SC) == —bO[\I/j_l E . (543)

The equations (5.4.2)) and ([5.4.3)) satisfy the continuity conditions

A

Ui te) =0, 4 (afLe),
The equation ([5.4.2) is a first order differential equation whose solution in the interval
0 < z < ¢ is bounded by two functions, viz., ¥o(0) < Wo(z) < Wo(0)e?@De. Since

we are interested in a non trivial and positive solution we assume ¥ (0) > 0 which im-
plies that \il(ac) > 0 for 0 < z < c. Our next move is to show that \if(:v) > O forallz > 0.

Recall equation ([5.1.2)) that in terms of A becomes

%y(x} + (bH(x —c)+ X =b)y(x) = baQH(aac — o)y(ax). (5.4.4)

Multiplying equations d5.4.1|) and (|5.4.4|) by y(x) and \il(m) respectively and then adding
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them up gives

d » A NN
%\I/(x)y(x) = ba’H(ax — ¢)y(ax)V (z) — baH (z — ¢)y(z)¥ (a) . (5.4.5)
Let x¢ > 0, then integrating equation from xg to x gives
B(@)y(e) = ¥ (o) y (o) +bo? [ H(ak — cy(ab)(€)de

Zo

O | (=

~ta [ H(E-w©)F

0

) de.

Since y(x) = 0 for z € (0, £), above equation can be written as

F(ay(e) = B (z0)y (a0) + b0 [ gla€)b(@)de —bar [ ()0 () ae
=0 o)y (o) + b [ y©F (£) g b [Tuied (£) ae
=0 (o) y o) + o [ ()0 () ag (5.4.6)
Recasting equation in terms of W; gives
b (ohy(e) = (o) y (o) +ba [ y€)0,0 (£) e (547
where z € (a/~l¢,af¢). For j = 1, equation becomes
B (@)ylx) = ¥ (ao)y (o) + bar [ y©)F0 (£ ) de (54

where z € (c,ac). If there exists a pdf solution y to the Heaviside Problem then
equation (5.4.8) implies W(z) > 0 for all # € (¢, c). Repeating this step for j = 2
and assuming that y is a pdf in equation (5.4.7)) implies ¥(x) > 0 for all z € (ac, a?c).

Continuing this process leads to the result
Uz) >0, (5.4.9)

for all x > 0.

A

Integrating the equation 1’ from 0 to z gives y(§)¥(§) = 0, which on further
integration from 0 to co implies [;° y(€)W(€)de = @, where G is a constant. Let a = 1,
then

/0 T O (©)de = 1. (5.4.10)
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We refer equation (5.4.1) along with the condition (5.4.9) and (5.4.10) as the Adjoint

Problem.
We now mimic Perthame and Ryzhik to show the convergence of a solution to the

Heaviside Problem as t — co. Suppose,

A1. There exists a positive eigenvalue and corresponding eigenfunction;

A2. The eigenvalue is bounded by b < A < ba; and

A3. there are constants ¢, C’, 0 < é < C such that

e(1+2") < W(z) < CO + ), (5.4.11)

where k£ > 1, which can be obtained by the condition (4.3.51f). Then the solution to

the Heaviside Problem follows the separable solution y as t — oo.

For the Heaviside Problem, the matrix of the discretized version of the Adjoint
Problem has all the off diagonal entries, non negative. Applying a similar approach
given in the proof of the Lemma it is straightforward that eigenvalue A and
the corresponding eigenvector are unique. In order to show the bounds given in the
condition A2, Perthame & Ryzhik used the condition B(z) > 0 for all z > 0. The
division rate for the Heaviside Problem does not satisfy the positivity condition for B
at origin; however early in this chapter we have used another approach to prove the
bounds A2 and the bounds for A are given by the equation . Recall Theorem
in which Perthame & Ryzhik first proved an inequality that led to the
proof of the bounds for W. Moreover, for the Adjoint Problem, the inequality similar

to (4.3.52)) is

sup W (z) < K(A), (5.4.12)
0<z<A

for all = € [0, A], where A is some large fixed value of z. Following the approach used
in the Theorems we can establish the bounds ([5.4.12), which then leads to the

bounds ([5.4.11]).

In addition, mimicking Perthame & Ryzhik, we define a renormalized division rate

A

é(x) =bH(x —¢) éigy),

where U is the solution of the Adjoint Problem. Bounds for the 0 given in ((5.4.11))
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implies
é(x) — F,

as * — oo, where F is a constant. Following Perthame & Ryzhik study it is thus

straightforward to conclude the following result:

Theorem 5.4.1. There exists a constant £ > 0 such that

E

v = ||B(z) - EHL‘X’[O,OO) < ma

and the solution to the Heaviside Problem satisfies

[ (n, 0)e= A" = y(@)) (@) |110,00)
< e [all (no(@) = y(2)) ¥(@)l| 110,00 + P EIH |10 00|

where p =, (e — 1)E — 0437 - azE% (no) = fooo nodx = 1 is a conserved quantity and
HO(z) = Jo [no(€) —y(§)]dé — 0 as © — oo.

In this chapter we studied the cell growth model of Hall and Wake for a cell division
function that models cells that divide only after they reach a minimum size. Unlike
the earlier models of Hall and Wake, the determination of the SSD solution involved an
eigenvalue that could not be found explicitly. This problem brought to the fore a class
of Dirichlet series that solve a pantograph equation. Using the analysis of Perthame
& Ryzhik, it is shown that the eigenvalue is unique and in a weighted L'[0, 00) norm
the solution to the Heaviside Problem converges to the separable solution as t — oo.
Adaptation of the Perthame & Ryzhik analysis to the Heaviside Problem indicates that
using an alternative approach to find the bounds for A, the condition in their

analysis can be relaxed.



Chapter 6

An extension to second order
Pdes

In this chapter we discuss an extension of the cell growth model to include a dispersion
term. This leads to a second order Pde. Analysis and techniques studied in chapter
cannot be adapted to study this case. Begg et al. [6] used the relative entropy structure
(cf. [53], [52]) to study the Pde Problem for a constant growth, constant dispersion rate
and a specific non constant division rate. Begg et al. established the existence of an SSD
solution but they did not give an analytic solution to the problem. Their analysis can
be adapted to the Pdes for more general division rate. In this chapter we focus on the
approach developed by Efendiev et al. [I8], which considered the constant coefficient
case of the Pde Problem. Efendiev et al. first converted the problem in terms of a
cumulative function and then applied the Laplace transform to the spatial variable to
show that there exists a unique solution to the transformed problem in the form of the
Neumann series. The construction of the Neumann series crucially relied on obtaining
an appropriate Green’s function. They exploited the Green’s function to deduce the
solution to the original problem and used that solution form to study the behaviour of
the solution as t — oco. It was shown that there exists an SSD solution to the problem.
For a non constant growth rate, the solution of the Laplace transformed equation is
formidable. We show, however, that this step can be bypassed and a fundamental
solution can be obtained using the Fourier transform. We first illustrate this approach
on a Pde Problem with constant coefficients and then solve the Pde Problem for a linear

growth rate along with constant dispersion and constant division rate.

112
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6.1 Second order Pde with constant coefficients

Let D(z,t) = Y, G(z,t) = g and B(z,t) = b, then using the substitution n(z,t) =

e iz, t) in (1.3.4) yields
—Yiige(z,t) + Rg(x,t) + gig(x, t) = ba’n(az, t). (6.1.1)

We call equation (6.1.1]) along with the the No Flux Conditions 1, the Initial Condition
and the condition n(0,t) = 0 as Pde Problem with Constant Coefficient. We first look

at the case when ¥ = 0.

6.1.1 First order case

Zaidi et al. [96] considered the first order analogue to the Pde Problem with Constant
Coefficient. They constructed an explicit solution and showed that the problem has an

SSD solution. Specifically, they considered the equation
fe (2, 1) + ghe (@, 1)) + bi(a, t) = bah(ad, t), (6.1.2)
b >0, g > 0. Using the substitution
n(z,t) = e (2, t), (6.1.3)
they converted the equation (6.1.2)) to
ny(Z,t) + gng(&,t) = ba’n(ai,t).
Substituting Z = g, they further simplified above equation to
ny(z,t) + ng(z,t) = ba’n(ax, t), (6.1.4)

where n(x,t) = n(gZ,t). The equation (6.1.4]) satisfies the Initial Condition and the

No Flux Conditions 2. Using the transformation
o
m(at) = [ (e nde
x
they transformed equation (6.1.4) to,

mi(z,t) + mg(z,t) = bam(ax,t), (6.1.5)
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that satisfies

o(x) = / " no(6)de, (6.1.6)
and
m(0,t) = e*t.

They exploited the hyperbolic character of the differential operator involved in the
model and the advanced nature of the functional argument to convert the problem to
a sequence of simple Cauchy Problems. Specifically, they constructed a sequence of
functions {Ng(z,t)} such that

Q(x,t) = i Ni(z,t),
k=0

is a solution to the equation (6.1.5)) that satisfies the initial condition (6.1.6) and is

valid for the interval x > t. Here,
(Np)t + (Ng)z = ba® Ny (ax,t), k>1, (6.1.7)
and
(No)t + (No)z =0, No(z,0) = mo(z). (6.1.8)

The function No(z,t) = mo(x — t) satisfies the Cauchy Problem (6.1.8)). Zaidi et al.
solved equations using the method of characteristics. It was then shown that the
series Y po o Ng converges uniformly in any set {(z,¢)|0 < ¢ < x}. They established the
existence of a non negative solution and continued the solution through the sequence

of wedges “W,,” which is defined as
t
Wy = {(z,1) : s —h

where n > 1. Using the solution form for x > ¢, they obtained the solution for 0 < = < t
and then studied the limiting case. The solution involved an arbitrary function Gq that
was determined through a continuity condition. They also proved the uniqueness and

smoothness of the solution.

Unfortunately, it is not straightforward to generalize this analysis either for non

constant rates or for a dispersion term (T > 0). The arguments leading to the solution
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rely heavily on the linear geometry of characteristic projections and on certain combi-

natorial identities that are not preserved if any rate is non constant.

6.1.2 The second order case

We now consider the case when T > 0. As noted, the analysis for the first order case
is of limited value. The problem has been solved in [I8] via the Laplace transform
in the spatial variable. This approach requires the inversion of a Green’s function in
the Laplace variable. The solution to the Pde, however, requires only the fundamental

solution to the Cauchy Problem

—Ylgy(x,t) + Uz, t) + gz (x,t) =0, (6.1.9)

u(z,0) = uo(),

along with the No Flux Conditions 1. It is possible to glean the fundamental solution
directly using the Fourier transform and the method of images. This approach is a
well-known technique for solving certain Fokker-Planck equations (cf. [68], pg.99-100).
Following the analysis in [I8] , we first reduce the equation to a form that makes the
transform analysis straightforward. We then illustrate how the fundamental solution
can be obtained via the Fourier transform, which avoids directly finding a Green’s func-

tion.

Suppose n(z,t) is integrable with respect to z for all ¢ > 0 and the order of inte-

gration and differentiation can be interchanged. Let
o0
mie,t) = [l 0,
x

then integrating equation (6.1.1)) from x to oo and using the No Fluz Conditions 1
imply

—Ymgz(x,t) + me(z,t) + gmg(z,t) = bam(ax,t). (6.1.10)
At £ =0, we have
m(0,¢) = bam(0,1),
so that the boundary condition at x = 0 is

m(0,t) = ket (6.1.11)
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where k is a constant. In terms of m the Initial Condition is
m(z,0) = mo(z) = / no(§)d§. (6.1.12)

Since ng is a pdf, mo(z) <1 for all z > 0.

We refer to equation (6.1.10)) along with the boundary condition (6.1.11)) and the
initial condition (6.1.12) as m Problem. We investigate the behaviour of solutions to

the m Problem as t — oo.

Let H(t)h(x), where h(zx) is a pdf, be the separable solution of the Pde Problem
with Constant Coefficient; in addition, suppose that the m Problem has a separable

solution,
m(x,t) = N(t)y(z). (6.1.13)

Then

where K is some constant and
u(w) = [ ey
which yields
y(0) =1. (6.1.14)
Substituting the separable solution (6.1.13) in equation gives
—Yy"(z) + gy'(x) + bay(z) = bay(azx). (6.1.15)

Equation (|6.1.15)) is a second order pantograph equation that has a Dirichlet series
solution of the form ([3.2.2)). This solution form has already been derived in chapter

Let m be the solution to the m Problem. If there is no SSD solution to the m

Problem, a prime candidate is the separable solution m. Motivated by this, let

v(x,t) =m(x,t) —m(x,t),
=m(x,t) — Ke"y(x). (6.1.16)
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Then,
vi(x,t) — Yuga(x,t) + guz(x, t) = bav(ax,t). (6.1.17)

Using conditions (6.1.11]) and (6.1.14)) in (6.1.16) imply

v(0,t) =0, (6.1.18)
and condition ((6.1.12)) gives

v(x,0) = mo(z) — Ky(x),
= wo(x). (6.1.19)

We refer equation (6.1.17)) along with conditions ((6.1.18]) and (6.1.19)) as v,, Problem.

The fundamental solution in the domain of the Fourier transform

Equation (6.1.16) indicates that m is a steady state solution to the m Problem if
[v]|z1]0,00) — 0 as t — oo. In order to show the convergence of the solution to m

Problem to the separable solution, we design a function x(z,&,t) so that the solution
to the Cauchy Problem (6.1.9) can be expressed as

ule,t) = [ (& Do),

and
lim [ (€ ue(€)dg = uo(w). (6.1.20)
t—0t .Jo
In addition,
xt(@,§51) = Txaa (2, €, 1) + gxa(®,€,8) = 0, (6.1.21)
along with the condition

where § is the Dirac delta function.

The solution to equation (6.1.21)) can be found by taking the Fourier transform with
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respect to x, (cf. [68]). The Fourier transform of function f is defined as

F(s) = /O:o f(x)e **da.

We will regard x as a function defined for all x € R. Moreover, we will assume that
x(z,&,t) — 0 as x — —oo for all t > 0 and x(z,&,t) satisfies the No Flur Conditions
1. Applying the Fourier transform to equation (6.1.21]) gives

/ e_ismxt(:c,f,t)dx — T/ e_isxXx:c(xvgvt)dx

+g/ e B (x, &, t)dx = 0. (6.1.23)
—0o0
Now,
S oo . 9 ‘ o0
[m e_zsxX:m:(‘T7§7t)dx = _82 Loo (6—25$X($’€,t)> dx + % (6_15$X($a€7t)> ‘_Oov
and
[ e =) [ g e dn s (xen)|
—00 —00 —o0
so that equation ((6.1.23)) yields
aat/ e_isxx(x,ﬁ,t)cm—i—TSQ/ e STy (x, €, t)dx (6.1.24)
+g(is) [ xlw & e e = 0.
Let
F(s,&,t) = / e B (z, €, t)de,
then equation (6.1.24)) becomes
d 2 .
7 + Ys* +gis | F(s,&,t) =0, (6.1.25)
and the condition (6.1.22)) gives
F(s,6,0) = e ¢, (6.1.26)

We refer equation ([6.1.25)) together with initial condition (6.1.26)) as F,,, Problem. The

Fm Problem is a first order linear differential equation together with an initial condition
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whose solution is
Y2t g
F(s, & t)=e Tstgis(E+gt)
The inverse Fourier transform of above function is

oo
Y2t is(p—
x1(z, &, t) =/ e~ Tottgis(z=(E+at) g
—0oQ
1 —((z=&)—gt)*
= — &€ 47Tt
Qﬁ\/Tt
—¢%t —(¢—a)g 5
eAT e 2T —(a—&)
= - —&¢€ 4Tt

2TV Yt
Another solution to equation (6.1.21)) that satisfies the conditions (6.1.22)) and (6.1.20))

is

)

—g%t —(£—x)g

e AT e~ 2% —(a+8)?

e 4Tt
2/ Tt

X2<x7§7t) -

Solution to the v,, Problem

To find the solution to the v,, Problem we first make sure that the fundamental solution

satisfies the initial condition
x(0,€,t) = 0; (6.1.27)
as evident from (6.1.18]). We therefore form the fundamental solution

X($,f7t) = Xl(xvat) - X2(£L’,§,t%

—g%t —(¢—m)g

e AT e~ 2% —(z—8)? —(z+8)?
frd e 47t — e 47t s

27Vt

that satisfies the equation (/6.1.21)), the conditions (6.1.22)), (6.1.27) and the No Flux

—(2+€)?
Conditions 1. For large t, the term e~ 47t~ vanishes and the first term is dominant for

x near £. It can be verified that for ¢ > 0, the function x(x,&,t) satisfies the equation

6.1.21).

We seek a solution to the v,, Problem of the form

[e.9]

v(x,t) = Z vg(z, 1), (6.1.28)

k=0
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where
UO(x7t> = /Oo X(xagat)w()(é.)dga
0
vo(z,0) = wo(z),
and
t [ee)
vt (2,1) = bar / / (@, &, — Tyop(aé, T)dédr, k>0, (6.1.29)
0 Jo
vg(z,0) = 0.

Let £ = % — T% + ga%, then applying operator £ to both sides of equation (|6.1.29))

gives

t roo
Logii(z,t) =L <ba/0 /0 x(x, &t — T)vk(af,r)d&h) , (6.1.30)

using Leibniz’s rule, condition (6.1.20)) and the equation (6.1.21)), it can be shown from
(6.1.30) that

t roo o)
Lopn(e,t) =ba [ [T Lx(@ 6t = runlag, nidedr +balim [ 7 (.6t = Pyurlag, T,

= bavg(ax,t),
for all kK > 0.

Convergence of the series

Using the bounds for [ x(z,&,t)d¢ we show the uniform convergence of the series
(6.1.28). This approach is given in [I8]. Evidently,

—g%t —(6—x)g
eaT e 27 —(z—6)2
D S

0 < x(z,6t) <

- 2 mV/t
so that
—g%t —(£—x)g

[ xwgnie s [T T ae
xT, g, S e 47t .
0 X 0 2/t

Let w = (£ — z), then

2
o] e ar oo g9 _w_, /gt
r, & t)dE < ——— e”(*/m 2) dw.
/0 x(@¢ )5_2\/77\/Tt 0
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t
Let o = /5% (ggt + @) then,

[ xtwendes = [T
z,q, = T = € g,
o X VT Jo
1 /OO )
< — e 7 do.
The final integral is a Gaussian integral whose value is 1; hence,

/OOO x(@, &, t)dg < 1. (6.1.31)

We are now ready to show the uniform convergence of v. Now,

oo, )] = | [ X & Dua(©)dg].
< llwollee | X8 1),
where ||wp||s denotes the supremum norm. Using (6.1.31) in the above inequality

implies

[vo (2, )] < [[wol|oo-

Similarly,

]let|—ba// x(x, & T)vo(al, T)|dEdrT,

< bal[wo|oot,

t2

|va (2, )] < (ba)2\|w0|\005,

t3

[v3(2,1)] < (ba)*[wolloo 37

tk
(e, 0] < (b0l | -
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We conclude that

o0 k
(bat)
ol 0] < oo Y P20
k=0
= " |wo||oc.

Hence, the series is uniformly convergent for all x > 0and 0 <t < T.

Large time asymptotic solution

Recall equation that is

v(z,t) = m(z,t) — Ke®y(z),
that can be written as

ey (x,t) = e "m — Ky(x).
Taking L'[0, 00) norm on both sides of above equation implies

e "o, )] 11j0,00) = [le™"*m — Ky(@)l[ £10,00)

122

(6.1.32)

where |[.[|11]0,00) denotes the L'[0, 00) norm with respect to z. Using the arguments in

[18] we now show that in the L]0, o0) norm, the solution to the m Problem converges

to the separable solution as ¢t — oo.

Taking L'[0, 00) norm on both sides of the terms vg, v1,...0x,.. of v gives

ooz, Ollzroe) = | ) / X €, tywp(€)de|dz,

< [JwollL1{0,00);
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orlliipeg = ba [ | [ x(@.t = (g, T)dg]da,
o0 t oo
= ba/ | / / x(z,u/a, t — T)vo(u, T)drdu|dz,
0 0 JO
t roo e8]
= ba/ / | / x(z,u/a,t — T)vo(u, 7)du|dzdr,
0 Jo 0

t
< b||w0||L1[o,oo)/0 dr,

= bt[[wo||1[0,00);

bt)?
102l L1j0.00) = 5 [lwonl] L1 0,003

—

bt)k
el 1g0.00) < ((k;!rwoum,w).

Equation (6.1.32)) thus implies

‘ le—bat (a—1

m —y(@)|[11[0,00) < e? )tHwUHLl[O,oo)'

Hence m — m as t — oo.

6.2 Second order Pde with Linear growth rate
Let D(z,t) =T, G(z,t) = gx and B(x,t) = b then the equation ((1.3.4]) implies
—Ynae(x,t) + ne(z,t) + g(zn(z, ) + bn(z, t) = ba’n(azx,t). (6.2.1)

We call equation (6.2.1)) together with the No Flux Conditions 1, the Initial Condition
and the boundary condition (1.3.10) as Pde Problem with Linear Growth Rate.
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In this section we begin with a brief discussion of a first order case of the Pde Prob-
lem with Linear Growth Rate studied by Doumic & van Brunt [17].

6.2.1 The first order case

Doumic & van Brunt [I7] considered a first order analogue of the Pde Problem with
Linear Growth Rate that is

ne(z,t) + (gzn(z,t)), + bn(z, t) = ba’n(ax, t). (6.2.2)

They showed that the the problem does not have a steady state solution. Here, we first

derive the explicit solution form given in [I7]. Let

n(a,t) = L&Y (6.2.3)
T
Then equation (6.2.2)) implies
we(z,t) + grwg(z,t) + bw(z, t) = baw(aw,t). (6.2.4)

Consider the homogeneous equation of (6.2.4))
wot(x,t) + grwog(z,t) + bwo(x,t) = 0.

Let 11 and & be the characteristic projections, then applying the method of character-

istics gives t = &, = n1e9€1, and

—— = —buy. (6.2.5)

A solution to equation ([6.2.5)) is
— —b&1
wo(n1,&1) = wo(n1)e ™,

which in terms of x and ¢ becomes

wo(z,t) = wo(ze 9%)e

Equation (6.2.4) can be written as

wot(x,t) + grwoy(x, t) + bwo(x,t) =0,
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and
wit(x,t) + grwgg (z,t) + bwg(x,t) = bawy_1 (ax,t), (6.2.6)
where k € N. For k = 1, equation yields
wiy(x,t) + grwie(x, t) + bw (z,t) = bawg(aze 9 )e (6.2.7)

Let & and 72 be the characteristic projections. Then applying the characteristic method
to the equation (6.2.7) gives t = &y, & = 12952 and

dwi(&2,1m2)

i = —bwi (&2, 7m2) + bawg(anz)e 2. (6.2.8)
2

Equation (6.2.8]) is a linear equation with respect to £ whose solution is

wi (€2,72) = € "2bawg(ang)€a + e 2w (12).

Continuing for higher values of k, it is straightforward that

- (bao)*
wlen) = €773 wnlat) =G

where ¢ and « are the characteristic projections. In terms of x and t above solution

becomes

00 k
w(x,t) =e b lgowo (akxe*9t> (l%;:d;).

In terms of n(z,t), we have

(ba’t)k
K

n(x,t) = e~ (bT9)t > ang (akxe_gt) (6.2.9)

k=0

The solution does not lead to a simple asymptotic behaviour. Doumic & van Brunt
applied the Mellin transform to the solution and determine the asymptotics
using the formula (cf. [I6], Theorem 1). Despite the resemblance to the the solution
, these asymptotics provided no further information. They found that the result
of (cf. [§], Theorem 1) contradicted the oscillatory asymptotic behaviour. Doumic &
van Brunt showed the weak convergence but they knew that a weak convergence may
appear even for a point wise oscillatory solution. Therefore they further investigated
and by changing the variable and using the Poisson formula to the asymptotics showed

that the solution exhibits some specific periodicity in time.
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6.2.2 The second order case

The first order case, studied by Doumic & van Brunt [I7] does not have any SSD so-
lutions as t — oo. We therefore anticipate that the Pde Problem with Linear Growth
Rate does not converge to the separable solution as time goes to co. In order to iden-
tify the actual behaviour of the solution to the Pde Problem with Linear Growth Rate
as t — oo, we first determine the solution form using the approach discussed in the

previous section and then determine the long time behaviour of the solution.

Using the substitution in the Pde Problem with Linear Growth Rate gives
Y (2, 1) + g (2, 1) + gonig (2, t) + gi(z, t) = ba’i(ax, t).
In terms of cumulative function
0o
aa.t) = [ (e e,

the equation becomes

—Yquz(z,t) + ¢z, t) + grgs(z,t) = bag(ax,t). (6.2.10)
For z =0,

9(0,1) = Koe™, (6.2.11)

where Ky is a constant and for £ = 0,
o

(@,0) = ao(a) = [ mol€)de, (6.2.12)

xT

where go(z) <1 for all z > 0.

We refer to equation (6.2.10)) along with the boundary condition (6.2.11)) and the
initial condition (6.2.12)) as ¢ Problem.

Let H(t)h(x), where h(z) is a pdf, be the separable solution to the Pde Problem
with Linear Growth Rate and

G(z,t) = N(t)§(x) (6.2.13)
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be the separable solution to the g Problem. Evidently,

and

where K is some constant.

Substituting the separable solution ((6.2.13]) in (6.2.10) gives

Y Gz (x) + b (x) + gxds(z) = bag(ax),

127

(6.2.14)

above equation is a type of the Hermite Problem that has been discussed in chapter [3]

It is evident that the function §(x) = 1 satisfies the equation (6.2.14]), hence;

Gz, t) = Kb,

Let
o(z,t) = gz, t) — K1eb,
Then,
ve(x,t) — Yogu(z,t) + grvg(x, t) = bav(ax, t),
v(0,t) =0,
and

(6.2.15)

(6.2.16)

(6.2.17)

(6.2.18)

(6.2.19)

We refer equation ((6.2.17)) along with the conditions (6.2.18)) and (6.2.19)) as v, Problem.

If there is no SSD solution to the ¢ Problem then in the L'[0, 00) norm, o(z,t) /4 0

as t — 00.
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Following the analysis developed for the Pde Problem with Constant Coefficients

we find the solution to the v, Problem in terms of the fundamental solution.

We design a function {(z,§,t) so that solution to the Cauchy Problem

U (x,t) — Vg (x,t) + griy(z,t) =0,
i(z,0) = do(x), a(0,t) =0,

can be expressed as

and
lim [ (€ Duo(€)ds = uo(a). (6.2.20)
t—0t Jo
Furthermore x satisfies
X2, & t) — TRaw(2, €, 1) + 92Xa(2, €, 1) = 0, (6.2.21)
along with the condition

where § is the Dirac delta function. We regard x as a function defined for all € R.

It is assumed that Y (z,&,t) — 0 as * — —oo for all t > 0 and x(x,&,t) satisfies the

condition (|1.3.8]).
In terms of the Fourier transform, equation (6.2.21)) becomes
0 » 9 4 O\ -«
&F(‘%gat) +Ts .F(S,f,t) -9 1+ Sai f(37§7t) = 07 (6223)
S
where
A S .
F(s,&,t) = / e "Tx(z, &, t)dx.
0
Condition (6.2.22)) implies

F(s,6,0) = e, (6.2.24)
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We refer equation (6.2.23)) along with the initial condition (6.2.24]) as F, Problem.

The F, Problem is a first order Pde that we solve using the method of characteristic.

Let n and o be the characteristic projection then

t=o0+ci(n),

s = ca(n)e 9.

Suppose ¢1(n) = 0 and co(n) = 71 then

t(n,0) = o,
s(n,0) =ne"?’
Evidently,
s(n,0) =s0 =1,
which gives
Fo(s0,£,0) = e "%, (6.2.25)
In addition,
dF

_ o 2
— = (g Ts )da,
which in terms of o is

Céf = (g — Te*QQ") do.

Integrating above equation from 0 to o, using the initial condition (|6.2.25]) and substi-

tuting value of o gives
ﬁ(safat) = €gt67%82(62gt71)€7i56gt£7
which is the solution to the F,; Problem. The Fourier inverse of the above solution is

gt —g(z—e9¢)?
€ \/E 27 (e29t-1)

T VAT T

Following the Pde Problem with Constant Coefficients discussed in the previous section

)51(:676’ t)
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we construct
gt —g(z—e9t6)? —g(atedte)?
S bt) = ———— VI ST _ T
VO NV Ly ‘

It can be verified that ¥ satisfies the equation (6.2.21)), the initial condition (|6.2.22))
and the boundary condition (6.2.18]).

Thus the solution to the v, Problem that we seek as a series solution is

v(z,t) = i g (x, 1),
k=0
where,
(e, t) = [ Rlw = €& On(€)de,
and

t o)
Bua(ost) =ba [ [ (.6t = m)iag, m)dédr.
0 Jo
It can be shown that for all k£ > 0, above solution satisfies the equation (6.2.17]).

Convergence of the series

Evidently,
egt\/g —g(z—e9te)?
o<~y x,6,t) < e 2Y(e29t-1) ,
< X&) < V27T (29t — 1)
therefore,
9t /g —g(z—c9'e)?

e 2Y(e29t-1) dg.

| xgnic< | AT
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Let w = Volz—etE) then,
2T (290—1)
| twendes—— [ —uty
— e w
0 X x? b — \/77_ g b
27 (e29t—1)
9z
-7 /\/m e duw
VT oo ’
1 o0
S \/7?/_00 eindw,
< 1. (6.2.26)
Now,
o, ) = | [ R & Din(©)de].
< ||1ﬁ0’|00/0 )A((l',f,t)dg,
< o]0, (using (6.2.26))
t [e’s)
ol =ba [ [ [RGa.&t = Denlag, Dldédr
t
< ||woy|ooba/ dr,
0
< o ||sobert,
and

t 00
%@M=MAAIW%MM%MWM

t
< ||t [ (r)dr.
0

2t

< Ilfolloc (b)* =

Continuing this process gives

(bat)?

Uk (x,t)| < |]10o]|oo (1 + bat + N

+ ..+

(bat)k>
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Hence,

[e.9]

[o(a,t)] < > loxl,
k=0

— ebat.

Substituting the separable solution (6.2.15)) in the equation (|6.2.16|) gives
e oy, t) = e g (x,t) — K.

Taking L'[0, 00) norm to both sides of the above equation gives

—bat

He_batﬁ(JB,t)HLl[o,oo) = |le7"q(z,t) — K1l|£1[0,00)-

Mimicking the steps used in the previous section, it can easily be shown that solution
to the g Problem approaches a constant as ¢ — co. We therefore conclude that the Pde

Problem with Linear Growth Rate does not follow SSD solution as ¢t — oo.

6.3 Pde with linear growth rate and non constant division

rate
Let D(z,t) =T, G(z,t) = gz then the equation (|1.3.4) implies,
—Ynge(2,t) +ne(x,t) + g(zn(z, ). + B(x)n(z, t) = o> B(ax)n(ax,t). (6.3.1)

van Brunt et al. [84] studied above equation for T = 0 and B(z) = bz". Using the

substitution
edt
n(x,t) = EH(x,t),
in the equation
ne(z,t) + glzn(z, 1))z + ba"n(z, t) = ba®> 2" n(x, ), (6.3.2)

where g,b, 7 > 0, they simplified the equation (6.3.2) to

Oi(x,t) + gxby(z,t) + bx"0(x,t) = ba"z"0(ax, t). (6.3.3)
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A

They further used the substitution z = £- and 0(z,t) = 0(x,t), to transform equation

(6-3.3) to
0,(z,t) + §20.(z,t) + bz0(z,t) = bzB0(Bz,1),

where § = rg, b = b, O(ax,t) = é(ﬁrz,t) and 8 = " > 1. van Brunt et al. thus

studied an equation of the form
¢t($, t) + 995%(33’ t) + bfmﬁ(% t) = b@ﬂb(O@U t)a (634)

along with the conditions

im Y@ _ g

z—0t T
lim M =0, forall t>0,
T—00 X

and

P(x,0) = Po(@).

van Brunt et al. applied the Mellin transform to the problem (/6.3.4) and obtained the

solution

P(x,t) = wo(xefgt)efﬁx(lfe_gt) + i ckwo(akxe*gt)efgakm(lfe_gt).
k=1
The solution contained an arbitrary function wg that was determined through the con-
dition 9. They showed that the solution is unique and non negative provided g is
non negative. Aside from establishing an analytic solution form, they showed that for
this problem there is no dominant eigenvalue and this leads to oscillatory terms in the

long time asymptotic behaviour.

The determination of analytical solutions to the second order Pdes for B(z) = ",
where » > 1 and the behaviour of their solution as ¢ — oo represent future work.
Determination of analytical solutions to the second order Pdes for a more general non

constant division rate is an open question.

In this chapter we have adapted a technique developed by Efendiev et al [18] to
study the Pde Problem for constant and linear growth rates. We have established an

analytical solution to the Pde Problem with Linear Growth Rate and it is shown that
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the problem does not have an SSD solution for linear growth rate and constant division
rate. Determination of analytical solutions to the second order Pdes for a more general

non constant division rate is an open question.



Chapter 7
Conclusion

In this dissertation we have discussed several ordinary and partial functional differential

equations that arise in the study of the size structured cell growth/division model.

In order to demonstrate the solutions techniques to solve a pantograph type equa-
tions we have utilized a simple first order pantograph equation with constant coeffi-
cients. These techniques are largely based on the Mellin and the Laplace transforms.
The use of the Laplace and the Mellin transforms to solve pantograph type equa-
tion relies on solving the transform equation which in itself can prove formidable. At
present, only the transform equations that involve two arguments (e.g., s and s — 1)
can be solved explicitly. These are solved by assuming the transform M is of the form
M (s) = F(s)Q(s), where F' is the transform of the homogeneous, non functional equa-
tion. The other function @ reflects, roughly speaking, the functional character of the
equation. For many examples, this function emerges as an infinite product. For some
of the simple case we looked at, the Fuler identity can be used to convert the infinite
product into an infinite series and thus allow a term by term inversion of the transform.
There are pantograph type equations for which we can find M explicitly in terms of F’
and an infinite product @), but there is no prominent identity such as Euler’s to convert

the product into an infinite series. For example, a solution to the equation
y'(z) + zy'(z) — y(az) =0,

has the Mellin transform

o0

1
M18) = K106/ 11 (1 s pygasee )

The Hermite Problem discussed in chapter [3|is another example. This motivated us to

look for some new approach that did not involve converting an infinite product into a
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series. This led to a technique that involved a sequence of the Mellin convolutions. This
technique solves a first order pantograph equation, for a constant coefficients. However,
the technique is not robust to solve equation for non constant coefficients. We
also introduced a new approach to prove the uniqueness of a solution based on a proof

that the equation for the Mellin transform has a unique solution.

We briefly discussed few first order pantograph equations with non constant coeffi-
cients from the literature and then extended our study to the second order pantograph
equations with constant and non constant coefficients. These problems are discussed
in chapter We discussed a special case of second order pantograph equations, the
Hermite Problem, in which growth rate is linear. The qualitative study for this problem
gave us some insight of the solution. The Mellin transform of this problem is such that
we could not find the inverse Mellin transform explicitly. However, using the asymp-
totics of the Mellin transform it was shown that for a range of parameter values «,
b and g, there are no pdf solutions to the Hermite Problem. However if we drop the

integrability and positivity conditions, then there are non trivial solutions.

In chapter 4} we reviewed an approach developed by Perthame and Ryzhik [64].
Perthame & Ryzhik showed that a first order functional partial differential equation
with non constant division rate approaches the separable solution as time goes to oco.
We applied their analysis to the problem discussed in chapter [5|in which we considered
a cell growth model where division rate is modelled by a Heaviside function. In con-
trast to earlier problems, the eigenvalue for this problem cannot be readily obtained.
However, the eigenvalue can be determined through a continuity condition. Adapting
the analysis by Perthame & Ryzhik it is shown that there exists a unique solution that

approaches the separable solution as t — oc.

Lastly, we studied certain second order Pdes and briefly discussed their correspond-
ing first order analogues. Techniques applied to study the pantograph equations and
first order Pdes are of not much help to study the second order partial functional dif-
ferential equations; however, Efendiev et al. [I8] recently solved a second order Pde
with constant coefficients. Their technique involved the Laplace transforms and the
determination of a suitable Green’s function. The form of the Laplace transformed
equation for a case when the second order Pde has linear growth, is such that the
inversion is formidable; we therefore used the Fourier transform instead and obtained
the fundamental solution. The determination of the fundamental solution using the
Fourier transform is a well-known method (cf. [68]). By adapting the Efendiev et al.

[18] we established the analytical solution to the second order Pde with a linear growth
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rate and show that the solution converges to the separable solution as time goes to co.
Determination of a solution to the second order Pdes with a linear growth rate and a

non constant division rate is still an open question.
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Appendix A

List of conditions & identities

No Flux Conditions 1

No Flux Conditions 2

lim (Glan(a,) =0,
Ih_{go (G(z)n(z,t)) = 0.

Initial Condition

n(x,0) = no(x).

No Flux Conditions 3

T (2 (D) - G =0
a:h—>nolo <dﬂi (D(z)y(z)) — G(a:)y(a;)) -0
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No Flux Conditions 4

lim (G(x)y(x)) = 0,

z—0t

lim (G(z)y(z)) =0.

T—00

Boundary Conditions

Pdf Conditions

y(x) >0, forall z>0,
/ y(x)de = 1.
0

Integrability Condition

/OOO y(z)dr = 1.

Fuler Identity

00 o k(k—1)/2 k
[Ma+2)=1+Y L —=_.
k=0 k=1 Jl(l_q])
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List of problems

Chapter 1

Pde Problem

0? 0 3}
%(D(a:)n(x, )+ an(m, t) + %(G(x)n(x, t)) + B(z)n(zx,t) = o®B(ax, t)n(ax, t),

Pde Problem without Dispersion

0 3}
an(m, t) + %(G(x)n(x, t)) + B(z)n(zx,t) = o®B(ax, t)n(azx, t),
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Chapter 2
Simplified Problem
d
Y@ + ey(z) = bacy(az),

ba

where ¢= —,

y(z) >0, forall x>0,
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Chapter 3

Constant Coefficient Problem 1
d—Q(x)—ai () —by(z) + Ay(az) =0, a>0, b>0
72V 7Y Y y(ax) =0, : :

y(0) =
lim y(z)

T—00

/OOO y(x)dx = 1.

0,
0,

Constant Coefficient Problem 2

d2 d )
@y(x) - g%y(»fv) — bay(z) + ba“y(ar) = 0,

Jim, (;iy(x) - gy(ft)) =0,

lim (jxy(l‘) —gy(w)> =0,

/OOO y(z)dr = 1.

w Problem

d? d
@w(x) - g%w(x) — baw(x) + baw(azx) =0,
w(0) =1,
Jim w(x) =0

Modified Bessel Problem

d? d
r5y(@) = ay(@) = biy(e) + bray(az) =0,
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Airy Problem
d2

J3u(@) — ay(@) + Azy(aa) =0,

Hermite Problem

2 [0} (0%
@) — - (Lay(@)) - Sula) + ylaa) =0,
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Chapter 4

Perthame & Ryzhik Problem

gn(:ﬂ,t) + 0 (n(z,t)) + B(z)n(x,t) = a’B(az)n(az,t), t >0,
ot Ox
n(0,t) =0, t>0,
n(z,0) = no(z) € L0, 00).
y Problem
d 2
2 y@) + (4 B@) vla) = o*Blaz)y(az), >0
li =
Jim y(z) =0,
i o(a) =0
y(z) >0 forall =z >0,
/oo y(z)dr = 1.
0
U Problem

U(x) >0 for >0
| @@ =1

y Problem with Constant Coefficients

The equation

d
Z-y(@) + bay(z) = ba’y(az), >0,
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y(x) >0, forall = >0,

U Problem with Constant Coefficients

a
dzx

U(z) — ba¥(x) = —baW¥ <x> , x>0,

(07

V(z) >0, for x>0,
/ y(z)V(z)dz = 1.
0

yr, Problem
d
%yL(!E) + (A\p + B(2) yr(z) = &®B(az)y(azx), 0<z < azx < L,
yL(O) =0,
yr(x) >0, for = >0,
L
/ yr(z)dx =1
VU, Problem

%WL(:E) — (A + B(2) U (z) = —aB(:r)\I’L(g), x>0,



APPENDIX B. 154



APPENDIX B. 155

Chapter 5

Heaviside Problem

—n(z,t) + ;ﬂcn(a:,t) + bH(x — ¢)n(z,t) = ba’H(azx — ¢)n(az,t), t >0,z >0,

Adjoint Problem

L §(a) — (A= b+ bH(z — ) U(z) = —baH(z — ) ("”) . 2 >0,

dx «

A

U(z) >0, forall x>0,
| e =1
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Chapter 6
Pde Problem with Constant Coefficients

2

_ 0 0 _ o
—T%n(x,t) + an(w,t) + g%n(:c,t) = ba*n(ax,t),

. 9 g _
i, (ggntent) = Fate0) =o.
. 0 g
Jim (amn(x,t) — Tn(x,t)) =0,

m Problem

2

0 0
T = - —
8233771(3:, t)+ atm(x, t) + gaxm(:z:, t) = bam(ax,t),

m(0,t) = ket

m(z,0) = mo(x) = / no(€)dt.

T

v,, Problem

ok 0
—TaTv(x,t) + av(x,t) + g%v(az t) = bav(az,t),
v(0,t) =0,
U(I‘,O) = wO( )

Fm Problem

d

F(s,&,0) = e €,
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Pde Problem with Linear Growth Rate

2

—Y——n(z,t)+ gn

e 5 (zn(z,t)) + bn(z,t) = ba’n(ax, t),

0
(J},t) +g%

lim <06:L‘ (Tn(x,t)) — gxn(az,t)) =0,

z—0t
) 0
Jin (5 (Ta(e.0) — gon(z.0)) = 0
n(aj’ 0) — no(.ﬁ)
q Problem
_Ti? (z,t) + 0 q(z,t) + xa q(x,t) = baq(az,t)
82:13(] 815 g a 9 - q ) )

o(,0) = o) = [ T no(€)de, ao(x) <1 forall z >0,
q(O,t) = K()ebat.

v, Problem
2

_ J _ 0 _ _
7@TU($,7§) + av(:n,t) + gr—v(z,t) = bav(az,t),

Ox

v(0,t) =0,
v(x,0) = wo(z).

Fy Problem

0 - )z 0\ - B
a]:(s g? )+TS J—..(Sagvt)_g<1+sas> ]:(Svat)_ov

F(s,£,0) = e ™¢,
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