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Existence of solutions to generalized
von Foerster equations with functional dependence

by HENRYK LESzZCzZYNSKI (Gdansk) and PIOTR ZWIERKOWSKI (Torun)

Abstract. We prove the existence of solutions to a differential-functional system
which describes a wide class of multi-component populations dependent on their past
time and state densities and on their total size. Using two different types of the Hale
operator, we incorporate in this model classical von Foerster-type equations as well as
delays (past time dependence) and integrals (e.g. influence of a group of species).

Introduction. The problem considered in this paper originates from
biology, medicine and chemistry. The independent variables z; and unknown
functions u; stand for certain features and densities, respectively. It follows
from this natural interpretation that x; > 0 and u; > 0.

Some existence, uniqueness and qualitative theory for von Foerster type
problems has been established in [4, 5, 7-9]. Other related problems of math-
ematical biology can be found in [1, 15, 17-19, 21, 22]. Some first-order par-
tial differential functional existence and uniqueness results are published in
[13, 14, 16].

We generalize the previous results in the following ways: (i) including
many species and many space variables, (ii) taking into consideration past
densities u;(-) and past total sizes of species {u;(-, z) dz, (iii) modifying and
weakening some assumptions.

As in [4, 5], we study only the case of tangent bicharacteristics at the
lateral boundaries, where z; = 0 for some j. Therefore it is convenient to
extend the initial data v; to the zone Ey = [—79,0] x R"™ (19 > 0) so as to
satisfy the symmetry condition

(SV)  wi(t,x) =wvi(t,|z|) for (t,z) € Eo, |z|:= (|z1],...,|zn]) € R™.

We will look for symmetric, nonnegative solutions w; in the whole zone
E :=10,a] x R™ (a > 0). This simple idea occurs to be very fruitful, since
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a bounded domain (and unbounded domain with no symmetry, e.g. R'})
causes superfluous constraints on any functional model. We expect that
these functions shall be continuous in (¢, z) and summable in x. The process
is considered as an evolution

t— u(t,-) € L*(R",RT) N CBR",RY)

(nonnegative, summable and bounded continuous functions).
Let 7 = (71,...,7,) € R}, where Ry := [0, 00). Define

B =1[-7,0] X [-7,7], where [—7,7]=[-T1,T1] X+ X [=Tn, 0.

For each function w defined on [—7p,a], we have the Hale functional w;
(see [10]), which is the function defined on [—79,0] by

w(s) =w(t+s) (s€[—7,0]).

For each function u defined on Ey U E, we similarly introduce a Hale-type
functional u; ;), defined on B by

Uz (5, y) = u(t +s,2+y) for (s,y) € B
(see [13]). Let
20 = E x C([—m0,a],RY}), 2=FExC(B,R})xC([-70,a],RT").
Take v = (v1,...,vm) : Eg — R} and
cj {20 —-R, N:2—-R (i=1,....m, j=1,...,n).
We consider the system of differential-functional equations
Ou; Ou;

n

(1) ot + Zcij(t,x,z[u]t) Erel ity T, u gy, 2[u)e)  (i=1,...,m),
j=1 J

where

(2) Z[’U,](t) a X U(t,y) dy7 te [_7—07a]7 u = (ul, Ce 7’U,m)7

Rn
with the initial conditions

(3) u(t,z) =v(t,z), (t,x)€ Ep, x=(x1,...,2,) € R".

We are looking for Carathéodory’s solutions to (1)—(3) (see [4, 5]). The func-
tional dependence includes a possible delayed and integral dependence of the
Volterra type. The Hale functional z[u]; takes into consideration the whole
population within the time interval [t — 79, t], whereas the Hale-type func-
tional u( .y shows the dependence on the density u = (u1,...,u;) locally
in a neighbourhood of (¢, z). In particular, our results generalize [4, 5]. Ob-
serve that the functional dependence demands some initial data on a “thick”
initial set Ey, which means that a complicated ecological niche must be ob-
served for some time and (perhaps) in some space in order to determine and
predict its further evolution.
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ExAMPLE 0.1. The functional dependence in (1), represented by the
Hale operators, generalizes von Foerster equations with delays, deviations
and integrals, such as the equation with delays

381? " ;Eij(t’ x, z[u](B(t))) gz;

— wNilt, @, u(@(t, @), 2[u) (B(2)) 1
where @(t,z) = (@o(t, ), ..., an(t, ), @(t,r) <t and B(t),B(t) < t; and
the equation with integrals

¢

Oui | N~ O,
al; +j2::1cij<t,x, S z[u)(s) ds) 61;]'

t—710

t
= ui\; (t,m, S u(t,y) dy, S z[u](s) ds) (t=1,...,m),
[x,z+7] t/3
whereEij:EXRTHRandXi:EXRTXRT%R
The paper is organized as follows:
(i) first, we analyse existence and key properties of bicharacteristics;
(ii) we write a solution of problem (1), (3) along bicharacteristics, for
a given function z, which belongs to a given class under natural
assumptions on the data;
(iii) next, considering solutions along those bicharacteristics, we get an
integral fixed point equation;
(iv) we state the existence of solutions in a closed subset of functions,
generated by a priori estimates.

1. Bicharacteristics. Set ¢; = (¢;1, . .., ¢ip). First, for a given function

z € C([-70,a],R7T), we consider the bicharacteristic equations for prob-
lem (1), (3):

(4) ni(s) = ci(s,mi(s),25),  m(t)=z (i=1,...,m).
Denote by
ni = nilz](5t,2) = mal2l( 6 2), . min 2] (52, 2)

the ¢th bicharacteristic curve passing through (¢,z) € E, i.e., the solution
to problem (4). Next, we consider the equation

d
(5) Eui(sa i [Z} (8; t, x)) = )\i(S, i [Z] (S; t, JI), U(s,mi[2](s;t,)) > Zs)
with the initial condition
(6) ui(0,mi[2] (052, @) = i (0, mi[2](0; ¢, z)).
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A solution of the above equation is a solution of problem (1), (3) for a given
function z € C([—70, a], R}).
Assume that:
(VO) v, € CB(Ep,R;) for i =1,...,m (nonnegative, bounded and conti-
nuous functions

)-
(Vl) [] ([ 0, ]7R ) where
(

z](t) = {vit,z)de <00 (i=1,...,m).
R®

(CO) ¢4 : £20 — R are continuous in (t,z,q) and locally Lipschitz contin-
uous in .

(C1)  trdyci(t,z,q) < b(t) with some b € L'([0,a], R,).

(A0) A : £2 — R are continuous in (¢, z,w,q) and locally Lipschitz con-
tinuous in w.

(A1) N(t,z,w,q) = w(0,0)A4;(t,z,w,q) for (t,z) € E, w € C(B,RT),
q € C([—70,a],RT).

REMARK 1.1. Continuity in ¢ in the above assumptions can be weakend
to local Lebesgue integrability in ¢, i.e., typical Carathéodory conditions.

(A2)  There exists Ly € L'([0,a],Ry) such that
Ai(t,z,w,q) < La(?)
fori=1,...,mand (t,z) € E,w € C(B,RY), ¢ € C([-70,a],RT).
Define
(7) Wit w,q) = Ai(t,z,w,q) + trdeci(t, x,q)
fori=1,...,mand (t,z) € E, w e C(B,RY), q € C([-70,a],RT).
(W1)  There exists Ly € L'([0,a],R;) such that
Wi(t, z, w, q) < Ly (t)

fori=1,...,mand (t,z) € E,w € C(B,RT}), ¢ € C([-70,a],R}).
(W2)  The mapping

t
(ta €L, W, Q) = X W/Z'(Sv €, W, Q) ds
0
transforms bounded subsets of £ x C(B,R") x C([—70,a],RT) to
bounded subsets of R.
(W3)  The mapping
t
(ta z,w, Q) = X W/’i(sa z,w, Q) ds
0
transforms bounded subsets of E x C(B,R") x C([—70,a], RT) to
sets of uniformly continuous functions with respect to (t,x).



von Foerster equations 205

REMARK 1.2. Assumption (W3) is valid if the functional arguments be-
come classical. This assumption is also satisfied if the functions W;, ¢ =
1,...,m, are uniformly continuous with respect to z,w and q.

REMARK 1.3. Note that if for a given function z € C([—7, a], R"), the
right-hand side in (4) satisfies the local Lipschitz condition in x, then there
exists a unique solution to (4). This is also valid for (5) if the function \; is
locally Lipschitz in w (see [3, 11, 12]).

LEMMA 1.1. If Assumptions (VO0), (V1), (CO0), (C1) are satisfied, then

vi(t) == S v;(0,1;:(0;¢,z)) dr < z;[v](0 exp(Sb ) < 00,
R™ 0

where n;(s;t, x) = n;[2](s; t, x).
Proof. Define
Gi(sit, ) = [Onmisl2] (st 2)]ju=1,...m5
Qi(sit,x) = (s,milz](s; 1, x), 25),
Ci(s; t, ) = [0g,i5(Qi(s:t, ))]1j=1,..n-
By the Liouville theorem, it follows from (4) that

t
det Gi(s;t,x) = exp(— S trCi(o;t, x) da).

Applying this to the integral v;(t) together with (C1), we get

t

B(t) < | (00,7058, 2)) /det Gy (058, ) dr < z[0](0) exp<§ b(s) ds>. .
R” 0

LEMMA 1.2. If w is a solution of (5) and Assumptions (V0), (A1), (A2)
are satisfied, then

t
0 < wi(t,z) < ||v(0, -)Hooexp(g La(s) ds).
0
Proof. Due to (Al), the solution of problem (5) is given by the formula

t
(8) ui(t,z) = v;(0,7;(0)) exp (S Ai(8,mi(8), W(sm(s))» 2s) d3>7

0
where 7;(s) = n;(s;t,z)). Since v;(0,x) > 0, it follows that u;(¢,z) > 0 for
i=1,...,mand (t,z) € E. u

2. The fixed point equation. In order to prove the existence for prob-
lem (1)-(3) we apply Schauder’s fixed point theorem. We define a convex,
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closed set and an integral operator for which we show the existence of a
fixed point. This will be preceded by three auxiliary lemmas. Define

Z={z€C([-10,a],RY) : 0 < 2(t) < Z(t) for all t},

where
max_||v(s, )|l for t € [—70,0],

Z(0) exp <S Ly (s) ds> for ¢t € [0, a.
0

Consider the operator 7: Z — Z given by

(9) Til2)(t) = | vi(t, ) da for t <0,
Rn

(10) Ti[2)(t) = | wilel(t,x)dx  for t >0,
R’n

where u € C*(B,R7) is the solution of (5).
By Lemma 1.2 we write (10) as
t
(11)  Ti[2|(t) = S Uz‘(oam’(o))eXPG Ai(sani(8)7u(s,7]i(s))aZS)ds) dz
R" 0
for t > 0, where n;(s) = n;[z](s;t,z). Notice that the bicharacteristics have
the following group property:

y =nilz)(0;t,2) & mil2(s;t, ) = mi2)(s:0,9),  i=1,...,m,
that is, any ¢th bicharacteristic curve passing through (0,y) and (¢, z) has
the same value at all s € [0, a].
The change of variables y = 1;[2](0;¢,x) and the Liouville theorem show
that the Jacobian J = det[dc;/0x] is given by the formula

t

J(0;t,x) = exp(—s tr 0zci(s,mi[2](s;0,y), 25) ds).
0

Hence we can write (11) in the form
t

(12) Z[Z] (t) = S Ui(o’ y) exp (S Wi(sv ni(s)’ U(s,mi(s))s Zs)) ds dy,
R™ 0

where 7;(s) = ni[2](s; 0, y).

LEMMA 2.1. If Assumptions (V1), (C1), (A1) and (W1) are satisfied,
then

0<T2](t) < Z(t) <o fori=1,...,m, t€0,al.
Proof. This follows directly from (12) and the assumptions. =



von Foerster equations 207

LEMMA 2.2. If Assumptions (V0), (V1), (C0), (C1), (A1), (W1) and
(W2) are satisfied, then the range T (Z) is equicontinuous.
t<

Proof. Let z € Z and 0 < t < a. Set ni(s) = ni[2](s;0,y). If we
apply (12), we can write

t
zi(t) — zi(t) = S v;(0, ) {exp(X Wi(8,mi(8); Ugs s (s))» zs)ds>
R" 0

_ exp< (5, 70i(8), U(s () %) ds) } 24
)

for ¢,t € [0,a]. From Assumptions (V1 and (W1) we obtain

— w0,y exp(§ L (s) ds ) dy < z(T) - z(t)
R™ 0

¢

< [ ui(0,p) eXP(S Ly (s) dS) dy.
R 0

Using the mean value theorem, we get the equality

oo ({1

t
(8,mi(8), U(smi(s))> zs)ds) — exp(S Wi(s,m(s),u(smi(s)),zs)ds)

OL":H-

1

(oo

0

Wi(57 771'(5)’ U(smi(s))s ZS) ds

O ey o

EWZ (5,7i(8)s (s mi(s)). Zs)d8>) d¢
0

o+

S (s,mi(s Usmi(s))» zs) ds.

Taking into consideration the last two relatlons we obtain the estimate

Og’ﬁw

(1) — zi(t)] < | wil0,y dymm{
Rn

!’ﬁﬁ\

o)) |

The functions |W;(t, z, w, q)| are uniformly bounded on the set £xC(B,R’")
xC([~70,a],R7") and depend only on functions in Z. Hence, by Lemma 1.1
and by Lebesgue’s dominated convergence theorem [6], 7[Z] is equiconti-
nuous. m

exp( Wi, 11(5), (s o)) 20)] s}

wL":H-\

Now we prove the continuity of 7 on Z.
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LeMMA 2.3. If Assumptions (V0), (V1), (C0), (C1), (AO), (A1), (W1)
and (W3) are satisfied, then the operator T is continuous on the set Z.

Proof. Take z,z € Z. We shall show that ||7;z — 7;Z||o tends to 0 as
||z — Z||oo — 0. For each t € [0, a] we have

Ti[2)(t) — T;[Z)(¢) :

= S 'Uz'<07 Uz[ZKO: t, x)) eXp(S Ai(87 771‘[2}(3; t, $)7 U(s,m;[2](s;t,x)) 5 Zs) dS) dx
R™ 0

_ S v;(0,1;[2](0; ¢, x))exp(S Ai(s,m[z}(s;t,x),u(&m[g}(s;t’x)),fs)ds) dx.
R 0

By the change of variables y = 7;[2](0;¢t,z) and y = n;[Z](0;¢, x), respec-
tively, we obtain
Tilz)(t) = TilZ](¢) .

= S vi(O,y)[exp(S Wi(sani[z](s;07y)vu(s,m[z}(s;o,y))7zs)ds)
Rn 0
t

— exp <S Wi(s,mi[Z](5;0,4), U(s mi[2)(s:0,9)) 5 Zs) dS)] dy.
0

As in the proof of Lemma 2.2, we have
t

Tl () ~ T 0] < § vil0,y) exp(§ L (s) ds ) dy.
R7 0

The mean value theorem yields the estimate
¢

(13) T - TEOI < § vi(0,y)exp({ L (s)ds)
R™ 0

X min {17 S |Wi(57 i [2](8; 0, y)v U(s,m:12](5;0,9))> Zs)
0

- Wi(sa i [E] (S; 0, y)) U(s,m[2](5;0,9)) Zs)| ds} dy.

By the continuity Assumptions (C0), (AO) and Lebesgue’s dominated con-
vergence theorem, the difference

|Wz (t7 i [z](t; 0, y)v U(t,m[2](£0,9)) Zt) - W (ta i [Z] (t; 0, y)v U(t,m;[2](£:0,9)) 3 Zt)’
tends to zero, provided ||z — Z||c — O for (¢,y) € E. Hence
|7:[2](t) — Ti[z](t)] = 0 fori=1,...,m, t€[0,a]. u

Now we show that the operator (10) has a fixed point.
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THEOREM 2.1. If the assumptions of Lemmas 2.1-2.3 are satisfied then
the operator T has a fized point.

Proof. Notice that the set Z is nonempty, closed, bounded and convex.
Lemmas 2.1 and 2.3 show that 7 is a continuous operator that maps Z to Z.
By Lemma 2.2 and the Ascoli-Arzela theorem (see [2]) the range 7(Z) is
relatively compact. Hence, by Schauder’s theorem (see [23]), 7 has a fixed
point. =

REMARK 2.1. By the properties of the bicharacteristics and from Theo-
rem 2.1, it follows that problem (1)—(3) has at least one solution.

We give two additional assumptions and formulate a uniqueness state-
ment (without proof).

(C2)  The functions ¢;; : £29 — R are Lipschitz continuous in z, q.
(W4)  The functions W; : 2 — R are Lipschitz continuous in z, w, q.

REMARK 2.2. Assumption (W4) is satisfied if the functions A; are Lip-
schitz continuous in x, w, ¢ and the functions tr d,c; are Lipschitz continuous
inx,q.

PROPOSITION 2.1. If Assumptions (V0), (V1), (C2), (A1), (W1) and
(W4) are satisfied, then problem (1)—(3) admits at most one solution.

From Remark 2.1 and Proposition 2.1 we obtain the following

COROLLARY 2.1. If Assumptions (V0), (V1), (C0)—-(C2), (A0)—(A2) and
(W1)—(W4) are satisfied, then there exists a unique solution of problem

(1)-(3).
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