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Abstract We provide quantitative estimates in total variation distance for positive semi-
groups, which can be non-conservative and non-homogeneous. The techniques relies on a
family of conservative semigroups that describes a typical particle and Doeblin’s type con-
ditions inherited from Champagnat and Villemonais (Probab. Theory Relat. Fields 164(1-
2):243-283, 2016) for coupling the associated process. Our aim is to provide quantitative
estimates for linear partial differential equations and we develop several applications for
population dynamics in varying environment. We start with the asymptotic profile for a
growth diffusion model with time and space non-homogeneity. Moreover we provide gen-
eral estimates for semigroups which become asymptotically homogeneous, which are ap-
plied to an age-structured population model. Finally, we obtain a speed of convergence for
periodic semigroups and new bounds in the homogeneous setting. They are illustrated on
the renewal equation.
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1 Introduction

The solutions of the Cauchy problem associated to a linear Partial Differential Equation
(PDE) can be expressed through a semigroup of linear operators. In the present work, we are
interested in the ergodic properties of positive semigroups (M ),>s>0 acting on measures,
and their application to the study of the asymptotic profile of populations evolving in varying
environment, which can be described by linear (nonautonomous) PDEs. Roughly speaking,
forany r > s > 0, M, , is both a positive linear operator on a space of measures (u — uM; ;)
and on a space of measurable functions (f +— M, f), and the family (M, ,),;>s>0 satisfies
the semigroup property

VSSMSt, M&[:MS,MMM,I'

For a measure p and a measurable function f, we denote by w(f) the integral of f
against ;. We establish ergodic approximations of the following form

UM ~ (hy) Vst Vi

when t — oo, for a fixed initial time s. The first term in this long-time decomposition is a
linear form u — 1 (hy) on the space of measures, independent of 7, which provides the long
term impact of the initial distribution p through the function /;. The second term is a family
(r5.0)¢>s of positive real numbers, independent of w, describing the evolution of the “mass”.
Finally y; is the asymptotic probability distribution, which does not depend on s nor p. The
harmonic function /4, is unique up to normalization, but the two families (r;;),> and (¥,);>0
are not. Nevertheless in particular situations, they can be chosen in certain relevant classes
in which they are unique. In Sect. 3 we detail and illustrate such cases, briefly presented
here:

Homogeneous semigroups. In the homogeneous setting M, , = M,_, and provided a topol-
ogy on the space of measures, spectral theorems suggest the behavior

uM, = p(h)e*y + 0(e?="),

where A is the dominant eigenvalue of the infinitesimal generator of the semigroup, y and &
are the associated eigenvectors, and ¢ is the spectral gap. This is an immediate consequence
of the Perron Frobenius Theorem [23, 42] in finite state space setting. In a general Banach
lattice the existence of the eigentriplet (X, y, k) is ensured by the Krein-Rutman Theorem
[33] when the semigroup (or the resolvent of its generator) is positive, irreducible, and com-
pact. A refined variant of the Krein-Rutman theorem, with spectral gap, is proved in [40]
in the setting of a Banach lattice of functions. The proof relies on a spectral analysis and
applies to positive semigroups with a generator which satisfies a strong maximum principle
and admits a decomposition verifying a power compactness condition. In contrast with these
approaches, our method is based on a contraction argument and can be efficiently applied to
time-inhomogeneous semigroups.

Asymptotically homogeneous semigroups. In the case where there exists a homogeneous
semigroup (N,),>o such that M; ;, ~ N, for s large, we prove that the principal eigenvector
y of (N,),>0 provides a stationary asymptotic profile

I’LMSJ ~ /’L(ha) rs.t )/
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But ry, is not necessarily an exponential growth provided by the associated eigenvalue, and
h is not the associated eigenfunction.

Periodic semigroups. When there exists 7 > 0 such that M, 7,7+ = M,, for all s <1,
the semigroup is said to be periodic. In this case we can choose for (y;),>¢ a T-periodic
family, and similarly as in the homogeneous case, the evolution of the mass is exponential.
More precisely there exist a real number A, named Floquet eigenvalue after the work of
G. Floquet [22], and a periodic family (77,),>o bounded from above and below such that

My, ~ p(hy) ey,

In all cases, the bound for the speed of convergence is expressed in the total variation
norm (see Sect. 2.1 for the definition), which is the natural distance for coupling processes
in probability. The proof relies on an auxiliary conservative semigroup P, defined for
every bounded function f and any times 0 <s <u <t by

M, u
Ps(l;zf = M7 where mg; = Ms,t17

Mg ¢

for which ergodic behavior can be obtained through coupling arguments. This auxiliary
semigroup describes the trajectory of a typical particle and has been used recently for the
study of branching Markov processes in discrete and continuous time [2, 4, 5, 34] and pro-
cesses killed at a boundary [11, 18, 35]. We come back in Appendix A on the link between
these topics in probability and ergodic estimates for semigroups.

Doeblin and Lyapounov techniques (or petite sets) [19, 38] provide then a powerful tool
to control the ergodic behavior of this auxiliary Markov process. More generally, the con-
structions of auxiliary Markov processes derived from a typical or tagged particle have been
well developed in probability and play a key role in the asymptotic study of stochastic pro-
cesses. They appear in Feynman-Kac formula [16] and in spine technics via many-to-one
formulae [30] for the probabilistic study of branching processes [7, 15, 20] and fragmenta-
tion processes [6], to name but a few.

When working on a compact state space or benefiting from an atom or a compact set
uniformly accessible for the whole state space, one can hope to check Doeblin conditions
on the auxiliary semigroup. Recall that a conservative, positive and homogeneous semigroup
(Q1)i>0 satisfies the Doeblin condition if there exist a constant ¢ > 0, a coupling probability
measure v and a time 7, > 0 such that for all positive and bounded function f,

Qi f Zcv(f).

This condition is equivalent to a contraction in total variation distance and then provides
a convenient tool of analysis for non-homogenous models. Sharp assumptions expressed
in function of M have recently been obtained in [11] to get a Doeblin condition for the
auxiliary semigroup in a context of absorbed Markov process. These conditions are weaker
than the classical conditions using Birkhoff contraction [8, 25, 41] and equivalent to uniform
exponential convergence.

In Lemma 2.5 we prove that Doeblin’s condition hold for the semigroup P*, which in
turn provides an explicit bound for the decrease of

Ms,tf(x) _ Mx,)‘f(y)
mg, (x) mg (y)

PO fx) = PO f(y) =
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as t — oo and the ergodic behavior of the auxiliary semigroup. The proof of this Lemma
is essentially an adaptation of the method in [11, 12] that we extend to general semigroups
in non-homogeneous environment, while they restrict their study to absorbed Markov pro-
cesses. This more general semigroup setting allows us to capture a wider range of applica-
tions, like the renewal equation we consider in Sect. 3. Moreover, we go beyond the contrac-
tion of the auxiliary semigroup P® and characterize the asymptotic behavior of (Mo 1):>0,
which is a novelty compared to the previous results.

More precisely, for any initial time s > 0, we propose conditions involving a coupling
probability measure v which guarantee the existence of a positive bounded function /4, and
a family of probabilities (y;),;>o such that when r — oo

sup ||uMy, — () v(ms )| oy = 0(v(my.0)).

llnlTv <1

These conditions are stated in Sect. 2 and a quantified version of above convergence is
proved. In Sect. 3 the general result is declined in several applications, which are illustrated
by concrete and intentionally simple examples of linear PDE issued from population dy-
namics. We avoid too much technicality but provide some new estimates and explain the
way assumptions can be checked. We first consider in Sect. 3.1 a model of population grow-
ing in a non-homogeneous and diffusing in a varying environment, which is illustrated by
ergodic random environment. Intuitively, if the variation of parameters in the model is not
vanishing in large times, one does not expect the convergence of y,. In the case of homoge-
neous or asymptotically homogeneous semigroups, we prove that the asymptotic profile is
given by a constant probability measure y; see Sect. 3.2 and Sect. 3.3 respectively. Finally,
when the semigroup evolves periodically we prove that the asymptotic profile y, is periodic;
see Sect. 3.4. Results of Sect. 3.2 (homogeneous semigroups), Sect. 3.3 (asymptotically ho-
mogeneous semigroups) and Sect. 3.4 (periodic semigroups) are illustrated on the renewal
equation. In these three settings, we obtain new sharp conditions for convergence with ex-
plicit rate of convergence.

2 General Statement and Proof
2.1 Preliminaries on Measures and Semigroups

We start by recalling some definitions and results about measure theory, and we refer to [45]
for more details and proofs.

Let X be a locally compact Hausdorff space and denote by B, (X) the space of bounded
Borel functions f : X — R endowed with the supremum norm || f||ooc = sup, | f|. We de-
note by M(X) the space of regular signed Borel measures on X,' by M, (X) its positive
cone (i.e. the set of regular finite positive Borel measures), and by P(X) the subset of prob-
ability measures. For two measures u, & € M(X), we say that w is larger than i, and
write u > [, if u — & € M, (X). The Jordan decomposition theorem ensures that for any
€ M(X) there exists a unique decomposition . = p — p— with 4 and p_ positive and
mutually singular. The positive measure || = 4 + p— is called the total variation measure
of the measure u, and its mass is the total variation norm of u

lllry = [l (X) = pi (X) + p—(X).

INotice that if X C R is equipped with the induced topology, any signed Borel measure on X is regular.
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Clearly we have the identity?

lplty = sup |w(f)

I flloo=1

3

where the supremum is taken over measurable functions. By virtue of the Riesz repre-
sentation theorem, this supremum can be restricted to the continuous functions vanishing
at infinity,® i.e. f € Cy(X) = C.(X). The Riesz representation theorem also ensures that
(M(X), || - lltv) is a Banach space, as a topological dual space. It is worth noticing that the
inequality |u(f)| < |lltv |l f lo Which is valid for any u € M(X) and f € B,(X) can be
strengthened into |12 (f)| < 5 llllry | f lloc When (X)) =0and f > 0.

For any £2 C X we denote by 1, the indicator function of the subset £2. And we denote
by 1 the constant function equal to 1 on X, i.e. 1 =14.

Now we turn to the definition of the (time-inhomogeneous) semigroups we are in-
terested in. Let (X;),>o be a family of locally compact Hausdorff spaces. A semigroup
M = (M, ;)o<s<: is a family of linear operators defined as follows. For any > s > 0, M, ,
is a bounded linear operator from M (X) to M(AX;) through the left action

. M(X) > M(X)
Mg, : ,
wo = uMs,
and a bounded linear operator from B, (X;) to B,(X;) through the right action

M By(X)) = Bp(X)
n f o= Mg, f

The semigroup property means here that for all s <u <¢ and f € B,(AX})
Mv,tf = Ms,u (Mu,t f)
Moreover, we make the following assumptions.

Assumption 2.1 We assume that for all 7 > s > 0 we have

(f€By(X), f=0) = M, f >0, (positivity)
Vx € &, m,(x):=(M;,1)(x) >0, (strong positivity)
V(w, ) € M(Xy) x Bp(X), (uMy)(f) =M, f). (left-right compatibility)

Due to the compatibility condition, we can denote without ambiguity uM;,f =
(WM )(f) = u(My, f), and (u, f) = uM;, f is a bilinear form on M(X;) x By(X)).
Notice additionally that the compatibility condition allows to transfer the semigroup prop-
erty and the positivity to the left action, i.e. for all # > s > 0, we have

Yue [S, t]? VM S M(Xv)a :LLMY,[ = (,U'Mr,u)Mu,t’

ne M+(‘XA) - MMS,T € M+(')(t)

2We see here that the definition we use for the total variation norm differs from the usual probabilistic defini-
tion of a factor 1/2.

3 A function f on a locally compact Hausdorff space X is said to vanish at infinity if to every ¢ > 0, there
exists a compact set K C X such that | f(x)| < e forallx e X\ K.
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34 V. Bansaye et al.

2.2 Coupling Constants
Leta, 8 >0and v € P(X}).

Definition 2.2 (Admissible coupling constants) For any N > 1, we say that (¢;, d;)1<i<y €
[0, 1%V are (a, B, v)-admissible coupling constants for M on [s, ¢] if there exist real num-
bers (#;)o<i<n satisfying s < fy <--- <ty <t and probability measures v; on A}, such that
foralli=1,...,Nandx € &;_|,

M, | =cimy_ (X, (A1)
and foralli e {I,...,N -1}, t >ty and x € A},
dimy, - (x) < v;(my, ) (A2)
and for all T >ty and x € X,
My o (X) ey vy (my ) (A3)
and for all T >ty and x € X,
my o (x) < Bvimgz). (A4)

In the conservative case, Assumption (A1) is the classical Doeblin assumption. It is a
strong irreducibility property: whatever the initial distribution is, the semigroup between the
times #;_; and #; is lowerbounded by a fixed measure v;. This condition is then sufficient
(and even necessary) for uniform exponential convergence.

But this condition is no longer sufficient for non-conservative semi-group. First, the mass
of the process has to be added in (A1), as will be seen in examples when the mass vanishes.
Moreover the mass of the semi-group has to be essentially the same for any starting distri-
bution. This is the meaning of Assumptions (A2), (A3) and (A4).

The two first assumptions allow to get the contraction of the auxiliary semigroup P in
the total variation norm following [11, 12], see Lemma 2.5. The two additional assumptions
are needed to prove the existence of harmonic-type functions and control the speed of con-
vergence in the general result, see forthcoming Lemma 2.7. Assumptions (A2), (A3), (A4)
all involve the control of the mass m for large times and will be proved in the same time
by a coupling argument in applications of Sect. 3. The associated constants may change in
varying environment, see Sect. 3.1.

We denote by H, ., (s, t) the set of («, B, v)-admissible coupling constants (¢;, d;)<i<n
for M on [s, t]. It can be easily seen from Definition 2.2 that for this set to be nonempty,
the constants o and 8 have to be at least greater than or equal to 1. We are interested in the
optimal admissible coupling and we set

Hoz,ﬁu(saf)

N
Capo(s,)= sup {—Zlog(l —c;di)}, @1

i=1

where by convention sup@ = 0. We observe that t — Cy (s, ) is positive and non-
decreasing.
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2.3 General Result

Here we state the general result we obtain about the ergodicity of semigroups M which
satisfy Assumption 2.1.

Theorem 2.3 Let s > 0 and assume that there exist o, B > 1, and v a probability measure
on X such that Cy g, (s,t) — 00 as t — o0. Then there exists a unique function hy : X; —
[0, 00) such that for any p € M(X;), y € M(Xy,) with sy € [0, s1, and for any t such that
Co.p.v(s, 1) > log(4a),

0.1

< 8(2 + ot)|,u|(hy) ]j(ms’t) e~ a.ﬁ,u(S,t).

HMMs.z — u(hs)v(ms, z)
yim v

50, t)

Moreover hy(x) € (0, B] for any x € X; and v(hy) = 1.

Before the proof, let us make two remarks. First, under the assumption of Theorem 2.3,
we also prove that for all > s,

<2Q2+a)Bllpllty vm,) e CaprGD,

HMMS., — ulhvim, )~
™v

y( YO t)

This bound is thus valid for any time. Second, we can change the measure v as follows.

Remark 2.4 Suppose that for all u € M (X}) the function ¢ — p(m; ) is continuous and the
Assumptions of Theorem 2.3 hold. Then for all ¥ € P(X,) there exists a constant ,E such
that (A4) is still valid if we replace v and 8 by ¥ and E . Indeed Theorem 2.3 applied to
u =7 ensures that V(m,,)/v(my,) — V(hs) > 0 when r — oo. Since t > v(my,)/V(my,;)
is continuous, it is bounded on [s, +00). Using (A4), we deduce that for all T > ty,

”mv Tlloo < ﬂv(mv 7)< ﬂgup( E = t;>"7(ms,T) = E;(mx,T)

2.4 Proof of Theorem 2.3

We recall from the introduction the definition of P, For any ¢ > u > s > 0, the linear
operator P} : B,(X,) — By (X,) is defined by

M.r,u(fmu, )
P = Mol ),
mg ¢

By duality we define a left action P<’) M(Xy) - M(X,) by

M? u u,t
Vi B, (P =nlPf) = [ u(dx)%. 22)
Xy st

We recall that this is a positive conservative semigroup. Indeed we readily check that
P"1=1and P") f > 0if f > 0. Moreover

3) My, u(fmt l)
Ms.u((Pufvf)mu,t) M; . ( et my, t) (’)f

mg ¢ mg ¢

P(f)(P(f) f) —

u,v
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36 V. Bansaye et al.

It is also worth noticing that for all # > s > 0 and all x € &}

8: M,

8, P! = :
Mg ¢ (x)

2.3)

The first key ingredient is the following lemma, which gives the ergodic behavior of the
auxiliary conservative semigroup under assumptions (A1) and (A2). This is an almost direct
generalization of [11], which holds for homogeneous and sub-conservative (or sub-Markov)
semigroups; namely M;, = M,_; and M,;1 <1, for all # > s > 0. These semigroups are
associated to the evolution of absorbed (or killed) Markov processes (see Sect. A). This is
also related to [17, Chap. 12] or [16, Chap. 4.3.2]. The proof is given here for the sake of
completeness.

Lemma 2.5 (Doeblin contraction) Let 0 <s <t and (c;, d;)1<i<n Satisfying (A1) and (A2)
for the time subdivision s <ty <--- <ty <t.Let T >ty.

(i) Foranyi=1,..., N, there exists y; € P(X,,) such that for all x € X,,_,
O« szi)l,,,. > cidi ;.

(ii) For any ., i finite measures on Xj,

P& —ZPR ||y < T = ciddliie — Fliry.
i<N

(iii) For any non-zero u, i € M, (X,),

<2[[d-ad.

H l’LMs,r ﬁMs,r
TV i<N

wimg.)  [i(mg)

Remark 2.6 (Sharper bound) In view of the proof below, one can replace Lemma 2.5 (iii)
by

H uM. M,
/"L(ms,f) ﬁ(mS,T)

<2[ [ —eid) Wy (e, D), (2.4)

TV i<N

where W ,,, is a Wasserstein distance (see for instance [49]) defined by

1
Ws, (,l,L, ﬁ) = 1nf—~ mg, (y)ms, (x)lx 'H(dxa dy),
w 1 (g () Sy o TR

and the infimum runs over all coupling measures I7 of i and [; a coupling measure is a
positive measure on X> whose marginals are given by w and fi. Even if the right-hand side
of (2.4) vanishes now when pu = fi, this bound depends on ¢y and incalculable quantities.
However if there exists Ay, By > 0 such that A; < sup,., vmg . /um, . < B, then Eq. (2.4)
entails that -

H MMS,t ﬁMs,r

BZ
T <23 1 —c¢d; - .
ulms )  (ms ) =7 A2 ]_[( cidi) lln — pllrv

TV S <N

See Sect. 3.1 and Inequality (3.6) for an example.
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Proof of Lemma 2.5 Proof of (i). Leti < N and f be a positive function of B,(X;,). Using
(A1), we have

My (fmy o) = civi(fmy my,_ 4, (x) = civi(fmy, T)L’E;mt,_l,r(x)' (2.5
Let us find p; satisfying
my, _ lt,( )
vl(fmt, '[) ( ) s l:l’Ll (f) (26)

Using (A2), the semigroup and positiv1ty properties ensure that

dimr,',l,r(x) = digxMt,‘,l,t,‘ (mfl',r) < mt,’,] N (X)U[ (mt,‘,t)'

Thus
ti-1. (%)
v (g ) s (),
t, ]‘[( )
where p; defined by
v;i (fmy; )
wi(f) = #
v; (my; )

is a probability measure. Recalling (2.2), (i) follows from (2.5) and (2.6).
Proof of (ii). We consider the conservative linear operator U; on B, (), defined by

PO, ) = cidii (f)
1— Cidi ’
for f € By(X;) and x € &, _,. Itis positive by (i) and ||U; f |loo < || f|lcc- Using

Ui f(x):=

8 P [ =8, P f =8P T f =8, P f

Siti—1
=(1—¢;d)(8: PSS (Ui f) = 8, PSS (Ui f)),
we get

“ 8« P, s(;,-) - 5y Pv(Tt)

i ”Tv <(1- Cidi)HSXPS(;-)_l - S-VPS(;") 1

iy

since ||U; flloo < |l flloo- Using that Pfﬁvr)r is also contraction since it is conservative, we
obtain

|65 — 8, PR 1y <2 J(1 = cid). 2.7
i<N

To conclude, we now check that for any conservative positive kernel P on some X, any
W, L € M(X) such that (X)) = i(X) < oo,

~ 1 ~
lwP — Pty < 5 Sup 18P — &, Plltvile — ftllty < sup [18: P — &8, Pllrv.  (2.8)

x,yeX x,yeXxX

Indeed, uP — iP = (u — P = (1 — @)1 P — (L — )4 P and (u — 1) (X) = (L —
I'L)+(X)a

~ 1 ~ ~
(WP =P f)=—=— / (=) dx)(x — ) (dy) S Pf —8,Pf),
(= 1)1 (X) Jx2
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38 V. Bansaye et al.

So we get

[P —EPllry < sup [18:P — 8y Pllrv(n — )4 (X).

x,yeX
This proves (2.8) since, by definition, || — itlltv = (0 — ) (X)) + (& — )4 (X) =2( —
)4 (X) and yields (if).
Proof of (iii). Using now (2.7) and recalling (2.3), for any x, y € X}, we have

8y M ; 8y M,
” L 2t <o A —adh).
My (X)) ms )y Ly
Then for any nonzero yu € M, (&),
H T A LR
u(mg o) mg . (y) TV umg ¢ yz(y) TV
ms ¢ (x)
M(d-x) 8XMS,T - —ayMs,r
m(mg ) mg . (y) TV
8, M, 8y M.
= M(dx)ms,t(-x) =2 z
wmy,z) msr(x)  ms () |ty
<2[[d -cdy.
i<N

The inequality can be similarly extended from &, to a finite measure v, which proves (iii).
g

Now (A3) is involved to get the following non-degenerate bound for the mass.

Lemma 2.7 Let 0 <s <t and (c;,d;)1<i<n satisfying (Al), (A2) and (A3) for the time
subdivision s <ty <--- <ty <t. For any t > ty and any measure y € M, (X;), we have

UM ( Myt ) > l 2.9)

U gy ”th,r ”oo o

and for any x € Xj,

‘mu(X) g (x)

mvt (x)
. 1 —c¢d; 2.10
:u(ms,‘r) ,u(m”) l_[( ¢ ) ( )

M(mY [N)

If furthermore 2« l_[iSN(l —¢;d;) < 1, then for any x € X,

< mg,(x) 20 l_[igN(l —cid;)
T u(mg,) 1 — WH[SN(I - Cidi)-

‘ My (x)  mg(x) (2.11)

w(mg ) pu(mg,)

Proof First, using (A1),

uM

S,IN

:u/(mS,IN) B /'L(ms,tN)

_ /'LMSJN—IMIN—IJN - MMv.zN_l (th_l.tN)

Z CN
M(ms.tN)

VN =CNVN.
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Moreover (A3) ensures that for any t > #,
”th,z ”oo S O[CNVN("”IN,I)~

This proves (2.9). Now, the semigroup property yields

2 M iy )
MtN,fl _my, tN(x) mg,y (X) Miy

ms o (x) M

S,IN

u(my o) ,uMs,tN MtN,rl M(ms,fN) ;(m:.:l\l‘l’)(qut)

Then
(Sst,lN _ WM,y
mg o (X) _ My 1y (x) _ Msay (x) [m.v,tN(X) /L(ms,zN)](th’r)
- UM,
pumse)  p(msey)  p(mggy) M(m;[‘:)(m,w)

Dividing by ||m;, - |l and using m,, . > 0 and recalling that y (X) =0 and f > 0 implies
that [y (/) < 517 lrv ]l flloo, We get

l (SXMJ‘.!N _ H-MS,IN ||
‘ms,r(x) My (x) Mgty (x) 2 mg, 1y (X) wims, i) 1TV
/’L(ms.t) :u(ms,tN) - M(ms,rN) MM“N ( Miy. ) .
H(ms,lN) H"’HNJHOC
Now combining Lemma 2.5 (iii) and (2.9) yields
‘ms,r(x) _ ms,tN(x) < ms tN(x) l_[(l C,d) (212)
(g, c) u(ms,tN) i) PN

and using twice this bound proves (2.10) by triangular inequality.
Finally, (2.12) also gives, for t =1,

M 1 (X) _ mg,; (x) 1
wlmgy) ~ ulmg) 1 —a ],y —cid)’

Then (2.10) implies (2.11). g

Using the previous results, we now prove the existence of harmonic functions and Theo-
rem 2.3.

Proof of Theorem 2.3 We fix s > 0, v € P(&X;) and B > 0. We begin by proving that there
exists a function /A, positive and bounded such that for any x € X; and any ¢ > s,

5 . 5 1
Mt )| < 2ge- s min] g, Mt ) (2.13)
V(ms.l) V(ms,l) 1- aeicwﬂ'v(s‘t))Jr
First, optimizing Inequality (2.10) over all the admissible coupling constants yields
Mg (X)) mg,(x) < 2BaeCap(sD) (2.14)
v(ms.)  vimg,)

by recalling Definition 2.1 and that (A4) guarantees m, ,, (x)/v(my ) < B.
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Using that C, g, (s, t) — 00 as t — 0o, Cauchy criterion ensures that the following limit
exists
mg . (x
B () = lim (%)
t—>00 v(imy, r)

(2.15)
Moreover, letting T — oo in (2.14) shows that

mg, (x)
v(my ;)

< Zﬂae_ca,ﬁ.\r(f-t)'

— hy(x)

Optimizing now similarly over coupling constants in (2.11) and letting T — oo yields

mg(x) 2oe”Caprn

v(my,) 1 — e CuprD’

Mg (x)
v(mg,;)

—mm‘ <

for any ¢ such that @ exp(—Cq g, (s, 1)) < 1. Combining these two bounds proves (2.13).
Integrating (2.13) over some u € M, (X;), we get

. /‘L(ms,t) —Cy g.v(s.0)

|w(ms.) — u(hg)v(my,)| SZamm{ﬂu(X)V(ms,r), (1 —ae Cart), e vl
(2.16)
Moreover Lemma 2.5 (iii) yields (after optimization over coupling constants) for non-

Zero [,

H /"LMLf . VMs,t < Ze_ca'ﬂ"}(&t) (217)
m(ms ) v(my ;) TV
and combining the two previous inequalities gives
vM,
uMs, — p(hs)v(mg,)
(mv t) TV
s.t UMS’[
5 /’LMs,t (m.s t)— + |/'L(ms4,t) - /’L(hs)v(ms,t)|
v(m mg, t) ™V V(ms,t) v
<2( u(my,) + amini Bu(X)v(my,), plms,o) e Capols)
(1 — aem Copo Dy
Using again Inequality (2.17), with u = y My, ,, we obtain
HMM” w(hg )v(m”) (2.18)
( My, t) TV
<2\ pu(ms,;) + phs)v(mg,) +oming Bu(X)v(ms,), ’LLEYZ”) e Capr(s)
(1 — e a,ﬁ.v(~Ys’))+

To conclude it remains to control w(m; ) and w(hy). First, we notice that & is bounded by
B using (A4) and (2.15). Using again (A4), we have

w(my,;) < Bu(X)v(my,)

and the first bound of (2.18) yields

< 2(2 + O[)ﬁl,l,(X)v(ms’t)efcu.ﬂ.v(&f).

HMMS,, 11(h, ) v (my, ) 0t
TV

( b(] l‘)
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Moreover, if Cq g, (s, t) > log(3a), using the second part of (2.16) and the fact that @ —b| <
n|b| and n € [0, 1) imply that |b| < |a|/(1 — n) ensures that

1— ae*Cu,B.v(S-t)

m(mg ;) < WM

(hs)v(my,),
so that the second part of (2.18) becomes

2+ a — daeCapr:

e

yMS(),f

p(hg)v(my e~ Copvn),
y(mso,t)

H,LLMY,t - M(hs)v(mx,t)

This proves the estimate stated in Theorem 2.3 when C, g, (s, t) > log(4a). Finally, this
estimate applied to = §, ensures that

M. (x) — hs(X)v(m,,)| <82+ a)hy(x) v(my,) e CxpvD

and then
mg (Xx)
v(ms,)

so that kg > 0. The fact that v(h;) = 1 follows directly from (2.15) and dominated conver-
gence theorem, while uniqueness of /4 is derived letting ¢ go to infinity. ]

(1+8Q2+ae wrr@D)h(x) = >0,

3 Applications

In the present section, we develop different applications of Theorem 2.3. We aim at illus-
trating the main result and show how to check the required assumptions. Yet we also obtain
new estimates and mention that the models can be made more complex.

We first consider the heat equation with growth and reflecting boundary on the compact
set [0, 1] and time space inhomogeneity. The coupling capacity is then expressed in terms
of the function describing the diffusion coefficient.

Then we prove general statements when the semigroup is homogeneous, asymptotically
homogeneous, and periodic. The results are illustrated by asymptotic estimates for the re-
newal equation.

3.1 A Growth-Diffusion Equation with Reflecting Boundary and Varying
Environment

In this section &; = X = [0, 1] for every ¢ > 0. We consider a population of particles which
reproduce and move following a diffusion varying in time. The evolution of its density is
prescribed by the following PDE

ttss (x) = 301 Aug (x) + r(Xug,(x), O0<x <1,
Oy, (0) = Oyuy, (1) =0, 3.1
uss(x) = ¢(x),

for some ¢ € L'([0, 1]). As usual, we do not stress the dependence on ¢ of u. This equation
is the nonautonomous Heat Equation with growth under Neumann boundary conditions.
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More precisely, particles diffuse with coefficients (o;),>¢ on the space [0, 1]. The growth
rate r(x) is the difference between birth and death rate at position x € [0, 1].

In this example, o is time-dependent but not space-dependent and conversely for r. Our
coupling methods provide a relevant approach for estimating the speed of convergence in
this varying environment case. This analysis could be easily generalized for both time-
dependant and space-dependant parameters but would provide tedious computations, so it is
left for future works.

Let us work with another representation of the solution of (3.1). Let (X} ,);>, be a re-
flected Brownian motion on [0, 1] starting from x at time s, with diffusion coefficient o; at
time ¢, see (3.3) below for a construction. We define the positive semigroup M by

M, f =E[f(XF,)el rtwdn] (3.2)

for every bounded Borel function f on [0, 1], and # > s > 0. Then uM;, is defined by
setting for all f € B,([0, 1])

(UM ) (f) = (Mg ).

Feynman-Kac formula [44, Chapter VII Proposition (3.10) p. 358] states the duality relation
of this semigroup with the solution u of (3.1):

1 1
/ G)M;, f (x)dx Z/ s (x) f(x)dx
0 0

for every bounded measurable function f. This property allows to see the mapping r —
wM; , as the unique solution to Eq. (3.1) when the initial density ¢ is replaced by a mea-
sure (.

3.1.1 Statements
We assume that ¢ — o; is a non-negative and cadlag function, r is continuous and

—oo <r:= inf r(x); 7= sup r(x) <4oo.
x€[0,1] xe[0,1]

Introduce the function g with value in R U {400} to measure the coupling capacity in func-
tion of the parameters

g: (5.0 > (F—r)(t —s) —log((1 — 4/0,,)4),

where

t
Oyt = 271/ o2du.
s

These functions allow to control the coupling capacity in this model by considering

Tr,p(s,t)

N
€ (s, )= sup {— Zlog(l —exp(—(g(ti—1, 1;) + g (1, l‘i+1)))> }

i=1
where 7, ,(s, ) is the set of subdivisions (#)" 1! such that N > 1, s =10 < --- <ty4 <t
and

Hh—t=p,INn—IN-1 =T, INy1 —INST and fOI'iE{O,N—l,N}, Oy, > 5.

lit1

@ Springer



Ergodic Behavior of Non-conservative Semigroups via Generalized. . . 43

Indeed, €&, ,(s, t) is a lower bound of (2.1). The constant 5 may be improved and replaced
for instance by 4 + ¢, but we restrict ourselves here to this value which allows to get a simple
expression of the coupling constants & and 8, namely « = y2, 8 = y, ¥, where

Vs = Sexp((f - L)s) €[5, 00).

The first time interval of size p is involved in the control of the mass and the expression
of B. A general quantitative bound can now be given as follows, writing A the Lebesgue
measure on [0, 1].

Theorem 3.1 Let s > 0 and t > 0. Assume that €, ,(s,t) — 00 as t — oo. Then there
exists a function hy : [0, 11 — (0, y, ¥, ] and probabilities ()¢ such that

My, — () r(ms)m |y < 8(2+ ¥2) Il (h)A(mg e e t0,
for any p € M([0, 1]) and t such that €, ,(s, t) > 2log(2) + 2log(y,).

The proof of Theorem 3.1 is postponed to Sect. 3.1.2. Let us now illustrate this result by
constructing a relevant lower bound of €; ,(s,¢). Let s > 0, 7 > 0 and set

ti(s, ) =inf{u > s : 05, > 10},
and the sequence (#(s, 7)), defined by induction:
e (5, ) = inf{u > 1(5,7) + 710 uie 2 10} (k= 1),

using again the convention inf @ = 400. As (s, t) > oy, is continuous, there exists (s, )
such that

Ot (s.1).14(5.7) >5 and 01 (5.0t (s, 7)+7 >5.

Using then the time subdivision s, (s, T), ..., %(s, 7), (s, 7), i (s, T) + 7, ... (k> 2), we
get an upper bound for g(7,(s, T) — # (s, 7)) and g(# (s, ) + v — 1;(s, 7)) and

Crnsiry—s (s, 1) = —log(1 — 1/y) max{N :ty (s, 7) <t — 7}
We derive then immediately a speed of convergence from Theorem 3.1.

Corollary 3.2 Lets > 0 and t > 0. Assume that t;.(s, T) < 00 for any k > 1.
Then there exists a positive bounded function h and probabilities (7,),>o such that

UM,
)"(ms,t)

. 1
h,IB £f -7 log

> —log(1—1/y;).liminf

— w(hy)m ’
M( x) 1 v k— 00 [k(S,T)

uniformly over u € P([0, 11). Moreover hy is bounded by y.Vy,(s,z)—s-

As soon as limsup; #; (s, 7)/i < 0o, we obtain an exponential speed. Note also that super-
exponential or subexponential speed could be obtained by alternative constructions of time
sequences.

As an application for exponential convergence in random environment, let us consider a
Feller cadlag Markov process (¢, w) € [0, 00) x £2 — o,(w) € [0, 00) on a probability space
(£2, F,P). We assume that the process (o;),>0 is Harris positive recurrent with stationary
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probability m # &y. For each w € 2, we write M;, = M; ,(w) the semigroup defined by
(3.2) and associated to the diffusion coefficient (o,(w)),>0. By a Birkhoff Theorem (see [37,
Theorem 8.1] and [37, Theorem 3.2]), we obtain that max{N : ty4 (s, T) <t — T} grows
linearly as t — oo with a deterministic speed. It yields the following quenched estimate:
there exists v > 0 such that
)z)-t
TV

and the convergence is uniform and (at least) exponential. Let us observe that the diffusion
may be zero for arbitrarily large time intervals.

s,

Amy,p)

1
P(liminf—— 10g< sup — w(hy)m,

=00 neP((0,1])

3.1.2 Proof of Theorem 3.1

We begin by the construction and some useful estimates for process (X ,);.;, which is asso-
ciated to a nonhomogeneous diffusion [0, 1] with Neumann boundary condition. Let (B,),>o
be a classical Brownian motion on R, and set (W",);>,>0 defined for all x € [0, 1] and
t>s>0by

t
Wi, =x +f 0. dB,. (3.3)

The random variable W, is distributed according to a Gaussian law N (x, oy,). The reflected
process (X; ;) can now be defined by

Vi>s>0, X; = Z(Wf[ — 271)1W§,e[2n,2n+1] + (2n — W;‘;)IW;(_reDn—l,ZnL

nez

Lemma 3.3 (Bounds on the density for the diffusion) Foranyt > s > 0, there exists ¢;, > 1
such that for any Borel set A of [0, 1],

(C&,t - i) AMA) <P(X], € A) < M(A),
+

Ot

with the convention 1/0 = oo.

Proof We define

N =%
¢, (y) = o, eXP( 200, )

P, (X, € A) = ZIP(W;‘ €(A+2n)N[2n,2n+ 1) +P(W; € 2n — A) N [2n — 1,2n]),

nez

the density of W;',. Using that

we obtain

— st

d; ((AA(A) =Pr(X;, € A) ¢, (AA(A), (3.4)

with

¢, (A) = Z(sup ¢, + sup ¢SX~,),

nel, A+2n 2n—A
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=2 jnf 0%+ ol 41,)

nez

Using (3.4), these constants verify

o= sup ¢, ([0,1]) = ¢} ,(A) = 1>d},(A) > Ei%f”d;,([o, 1]) =:d,,
1] el

x€[0,1

It remains to prove an upperbound of the difference ¢, , — d; , and conclude. Decomposing
the sum following n =0,n > 1 and n < —1 shows on a first hand that

= sup 3 sup g7, = sup <¢s,(0>+2¢”(n x))

x€[0,1] ne? [n,n+1] nez

and on the other hand

dy, = inf inf ¢, = inf <¢ [(max(x, 1=x))+ Y ¢, (n— )

x€l0, 1] [n,n+l] o x€l0,1] neZNO.1)
Combining
o <00, 0+ ) sup ), (n—x) =260, + Y _¢!,(n),
neZXE[ nez
and
d, > inf ¢ (max(x,1—x))+ > inf ¢7 (n—x)
neZ\{0, 1)x <o
=2, D+ Y. gm= Y ¢,
neZ\{—1,0,1} neZ\{—1,0}
we obtain ¢;; —d; _4¢ ,(0). This ends the proof. O

We give now the coupling constants and introduce

4
Es,f = (1 - o )10”>4~
5.t

Lemma 3.4 (Coupling constants) Lets =1y <--- <ty <ty <t.

(i) Assumptions (A1) and (A2) are satisfied with the constants
ci =0 e TR0 =1 N +1,

and

— — =)W1 —1; .
di:Ci+1:Ut;,t[+le( D= j=1,...,N,

andvi=MAfori=1,...,N+1.
(i) If oy >4, Oty_yty >4 Oty.iyyy > 4, then (A3) and (A4) hold with

eT—DUN+1~IN-1) et —10)
0=—_—""—7—", p=——,

Oin_1.inO iyt 41 O,y

andv = A.
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Proof Lemma 3.3 and Eq. (3.2) ensure that for any probability measure p, u > v >0
dy € TN < My < e TOR,

where d, , := (c,v —4/0uv)+. Then

TunCune " TA < My < 00TV, (3.5)
recalling that ¢, , > 1. In particular

TuwCune™ "™ < plmy ) < ¢y e, (3.6)
Combining the two last bounds, we find

UMy = TR = T 0e” TP (my ) A

and obtain the expected value of ¢;, withu =1¢,_;,v=t,.
Moreover for all w € (u, v] such that 4, ,, > 0, we also have by integration of (3.5)

Eu,wcu,wel(w_u))"(mw,v) S /’L(mu,w) S Cu,weF(w_u))"(mw,u)~
Taking respectively u = 8, and u = A for the second (resp. first) inequality,
Tuwe” Ty (x) < A(my,y) (3.7

and we get the value of d;, withu =1;,, w =1t;,v=r.
Let us turn to the proof of (if). Using again (3.7) with now u =y, w =ty4;, v = T yields

1 _
th,T(x) < — e*(rfi)(fNH*IN)A(mIN‘T)'
GINJNH

Recalling the expression of ¢y from (i) provides the expected value of «. Finally, using (3.7)
withu =5, w =1, v =ty yields B. O

Remark that the previous proof could be achieved, without probabilistic notation. Indeed,
bounding r, one can build sub and super solutions, which, up to renormalization, satisfy
Eq. (3.1) with r = 0. It is then enough to use Lemma 3.3 which is only based on the explicit
solutions of (3.1) with constant r.

Proof of Theorem 3.1 Consider a sequence (ti)f\’:“gl suchthat N > 1, s =1 <--- <tyy <t

and
fo—t1 <p, ty—ty-1 <7, tyy1—ty <t and forie{0,N—1,N}, oy, =5.
By Lemma 3.4, the following constants

¢ = efg(ti—lvti), di = e 8Uitit1)

are (@, B, &) admissible coupling constants for M on [s, t], with @ = 2 and g = y,,. Then,
optimizing over admissible coupling constants yields

Ca,ﬁ,)\(ss l) = Qtr,p(sv t)a

and applying Theorem 2.3 ends the proof. a
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3.2 Homogeneous Semigroups and the Renewal Equation

First, we specify the general result in the homogeneous setting, which simplifies the assump-
tions. Second, we develop an application to the renewal equation.

3.2.1 Existence of Eigenelements and Speed of Convergence

In this subsection we consider a semigroup (M, ,)o<s<; Which is homogeneous, meaning
that the sets X; = X" are time-independent and that there exists a semigroup (M,),>o set on
X such that M, = M,_; for all ¢ > s > 0. In this case Assumptions (Al), (A2), (A3) and
(A4) can be simplified as follows.

First, there exist constants ¢ > 0, r > 0 and a probability measure v such that for any
X € X,

8M, > cm,(x)v. (H1)

Second, there exists a constant d > 0 such that for any ¢ > 0,
v(m,) > d[m|lo, (H2)

where we recall the notation m, = M, 1. These assumptions have been obtained in [12] for
the study of process conditioned on non-absorption. Let us note that [12] also prove that they
are necessary conditions for uniform exponential convergence in total variation distance.
Additionally the main result can be strengthened, provided an additional assumption:

The function ¢ > ||m, ||« is locally bounded on R, . (H3)

Notice that this last assumption is satisfied by classical semigroups appearing in applica-
tions.

Theorem 3.5 Under Hypotheses (H1), (H2) and (H3), there exists a unique triplet
(v, h, L) € P(X) X Bp(X) x R such that y (h) =1 and for all t > 0,

yM, ="y and Mh=¢c"h. (3.8)

Additionally h is bounded and positive on X and there exists C > 0 such that for all t > 0
and 1 € M(X),
le ™ 1M, — w)y || py < C el (1 = ed)'’”.
Theorem 3.5 strictly extends the main result of [11]. For instance their theorems do not

apply for the semigroup of Sect. 3.2.2 below. This semigroup cannot be written as a the
semigroup of a killed Markov process, even up to exponential normalization.

Remark 3.6 By differentiating (3.8), the triplet (y, h, A) is a triplet of eigenelements for the
infinitesimal generator of (M;),>o, that is y A = Ay and .Ah = Ah where the (unbounded)
operator A is defined by A = lim,_, }(M, —1I).

Remark 3.7 With Lemma 2.5 (iii), we also recover (as expected) the statement from [12]:

H uM;
m(m;)

<2(1 —cd)'".
TV

4
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Proof Assume (H1) and (H2) and consider (f;)o<;<y defined by #; = ir. Then Assumptions
(A1)—(A4) hold with, for every 0 <i <N,

c;i=2~c, d,':d, v, =V, o =—, ﬂ:—.

This implies
Copv(0,1) > I_(t - r)/rJ log(1 — cd).

By Theorem 2.3 applied to M on [0, ¢], there exist C > 0 and Ay : X — [0, co) such that for
any u, L € M(X)

ﬁMT t/r
uM; — utho)v(im) ——| =<Cvm)|ullrv(d —cd)’". (3.9
u(m,) TV
Moreover, taking u = §,
ho= lim

T—o0 v(mr)

for the supremum norm and # is positive, bounded by 1/d, and v(ho) = 1. By the semi-
group property we have m;,;(x) = §, M;m; from which we deduce that

m;os(x) vM,mg mg
15 (X) 1 =5, M,(

U(mt+s) V(ms) -

).

v(my)
Letting s — oo, we get
(UM,h())ho = Mtho.

This means that A is an eigenvector of M, associated to the eigenvalue v M, hy. Since the
semigroup property yields

VM, sho =vM,Mhg = (WM, ho).(vMhg)

and t — v M, hy is locally bounded (by assumption (H3), because 0 < vM,hy < ||m;]0o/d),
we deduce the existence of A € R such that

vM,hy = e v(hg) =e.

Let us now show the existence of a left eigenvector y. Applying (3.9) to u = v and
L = vM; we get that

UMI VMH—S

- <C(—=cd)'".
v(m,) V(M)

TV

This ensures that the family (V"(—Z:)),zo satisfies the Cauchy property and we deduce the
existence of a probability measure y such that
vM,

— r
— <C(l—cd)".

Y

TV

Then we use the semigroup property to write that for all s, > 0 we have

VM.v my VMs+f
—M, =vM,
v(ms) V(ms) V(ms+t)

@ Springer



Ergodic Behavior of Non-conservative Semigroups via Generalized. . . 49

and letting s tend to infinity we find
y M= (vMho)y =ey.

Now we set h = hg/y (hy), so that y (h) = 1. Applying (3.9) to u = & = y and dividing
by v(m,) yields

At
<C—=cd)".

— v (ho)

v(m,)
Finally, using (3.9) with I = y, we write for © € M(X) and t >0

At

e
v(m,)

e~ 1, =y = vOme™

+ ‘/i(h)|‘)/(ho) -
TV

)

The conclusion follows from the fact that the function ¢ — v(m,)e™" is bounded. Indeed it
is locally bounded due to (H3), and it converges to 1/y (hg) when t — +o00. a

uM,
'—v(m[) — u(ho)y

< Cv(me M lullry(1 = ed)’".

3.2.2 Example: The Renewal Equation

We consider an age-structured population of proliferating cells which divide at age @ > 0
according to a division rate b(a), giving birth to two daughter cells with age zero. The
evolution of the age distribution density u, is given by the so-called renewal PDE

o (a) + 0,u (a) +b(a)u,(a) =0, t,a>0,

00 (3.10)
u,(0) = 2/ b(a)u,(a)da, t>0.
0

This model has been introduced by Sharpe and Lotka [46] in a more general context, namely
with a “birth rate” not necessarily equal to twice the “death rate”. Since then, it has become
a very popular model in population dynamics (see for instance [1, 31, 36, 43, 48, 51]).

The state space here is X =R, = [0, co). Following [24] we associate to Eq. (3.10) the
homogeneous semigroup (M,),>o defined as follows. For any f € B,(R.), we define the
family (M, f),>0 C Bp(R,) as the unique solution to the equation

t
M, f(a) = f(a+ e Joblatndr 4 2/ e o a0 L DM, F(O)dT. (3.11)
0
The proof of the existence and uniqueness of a solution to (3.11) is postponed in Appendix B,
Lemma B.1. We also refer to Appendix B for the rigorous definition of xM;, which provides
the unique measure solution to Eq. (3.10) with initial distribution p. In particular if © has
a density uo with respect to the Lebesgue measure, we get that u, = M, is the unique L'
solution to Eq. (3.10) with initial distribution u,. Appendix B also contains a verification of
Assumption 2.1 for the semigroup (M,);o.

Now we can use Theorem 3.5 to obtain the long time asymptotic behavior of the solutions
to Eq. (3.10).

Theorem 3.8 Assume that b is a non-negative locally bounded function on R, and suppose
the existence of ag > 0, p > 0,1 € (p/2, pl, and b > 0 for which

Vk e N,Va € [ap+ kp,ao+kp +1], b(a) >b.
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Then there exists a unique triplet of eigenelements (y, h, A) € P(R}) x By(R,) x Ry veri-
fying y(h) =1 and

V>0, yM,=¢e"y, Mh=¢e"h.

Moreover there exist C > 0 and an explicit p > 0, given by (3.13), such that for all n €
M@R,) andallt >0

le ™ uM, — w(hyy |y < Clilirve™.

The convergence of the solutions to a time-independent asymptotic profile multiplied by
an exponential function of time, sometimes referred to as asynchronous exponential growth,
was first conjectured for the renewal equation by Sharpe and Lotka [46] and was then proved
by many authors using various methods, see for instance [21, 26-28, 32, 43, 47, 50]. More-
over it is known that the so-called Malthus parameter A is characterized as the unique real
number which satisfies the characteristic equation

]
1= 2f b(a)e_f‘;l (A+b(a))dd’ da,
0

the asymptotic probability measure has an explicit density with respect to the Lebesgue
measure

y(da) =« e—f(f(x+b(a’))da’ da

where k is a normalization constant which ensures that y € P(R,), and the harmonic func-
tion £ is explicitly given by

o] ’
h(a) =2h(0) / b(a'ye™ Ja Ob@Mda” gg!
a

where 4 (0) is chosen so that y (h) = 1.

The existing results about asynchronous exponential growth for the renewal equation
hold for birth and death rates which are not necessarily related by a multiplicative factor,
as we assume here. But in these previous works the birth rate is assumed to be bounded or
integrable, a condition which is not required in our situation. In Eq. (3.10) if the division
rate is unbounded, then the unboundedness of the birth rate 2b is “compensated” by the
unboundedness of the death rate b. Thus our result is new in the sense that the assumptions
on the division rate are very general, but also because it provides an explicit spectral gap in
terms of the division rate and a convergence which is valid for measure solutions.

The assumptions on the division rate b include some functions which are not bounded
neither from above nor from below by a positive constant when a tends to infinity. The
only assumption is that, outside a compact interval, b is larger than a crenel function with
period p and a crenel width /. The condition / > p/2 is only a technical assumption which
simplifies the computations. It can be removed to the price of a larger number of iterations
of the Duhamel formula in the proof.

Before proving Theorem 3.8, we define the probability distribution of age of division

@ (a) := b(a)e™ i e
and we give a useful property of m, = M;1.

Lemma 3.9 For any a > 0 the function t — m,(a) is non-decreasing.
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Proof First we check that m,(0) > 1 for all + > 0. By definition 7 — m,(0) is the unique
fixed point of

g(t) =e Job@adr +2/ @ (1)g(t —1)dr
0

andif g > 1 then forall >0

t
Ig(t) >e lob@dr 4 2/ @ (r)dr =2 —e JoP@dr > 1,
0

So the fixed point necessarily satisfies m,(0) > 1, since I" is a contraction for small times
(see Lemma B.1).

In a second step we prove that t — m,(0) is non-decreasing. Let ¢ > 0. For all > 0 we
have by definition of m, (0)

t+e t+e
e (0) — m, (0) = — / O (1) dr +2 / O (e (0)d
+2 [ @ e = m @) v
0

= [I+E¢(z)(2m,+€_r(0) —1)dt + 2/0tq>(z)(m,+e_f(0) —m—.(0))dr.
So t +— m;(0) — m,(0) is the unique fixed point of
Tg(t) = fotye @ 4 2/(; @ (1)g(t —1)dt
with fo(r) = [/ e " P4 p()(2m; 4 (0) — 1) dT > 0. We deduce from the positivity
property in Lemma B.1 that m,;.(0) —m,(0) > 0 for all # > 0.

The last step consists in extending the result of the second step to ¢ — m;,(a) for any
a>0.Leta>0and e > 0. For all t > 0 we have

1+e
myye(a) —my(a) = / e PN (a4 1) (2my 1 (0) — 1) de
t

t
+2 / e IV b 4 Ty (g (0) — my_, (0))dT = 0. O
0
Corollary 3.10 Forallt,a >0 we have m,(a) <2m,(0).

Proof Starting from the Duhamel formula (3.11) and using Lemma 3.9 we have

t
m,(a) = e—fo b(a+t)dt + 2/ e—f(‘) h(a+r)drb(a + 5)m,_,(0) ds
0

t
<e Joblatndr 4 2mr(0)/ e NPTy g 45y ds
0

= e_f(; blatydr 4 2m,(0)[1 _ e—f(; b(a+r)dz]

= 2m, (0) + ¢~ Y@ (1 _ 2, (0)) < 2m,(0). 0
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We are now ready to prove Theorem 3.8.

Proof of Theorem 3.8 We prove that Assumptions (H1), (H2), and (H3) are satisfied by the
renewal semigroup and then apply Theorem 3.5.
We start with (H1). For « > 0, we define the probability measure v by

S5 M, f(0)ds

VfeCoRy), v(f):= W
o Ms

We want to prove that for & small enough (to be determined later), there exists a time 7y > 0
and ¢ > 0 such that for all f > 0and a > 0,

M, f(a) = cv(f)m,(a). (3.12)

Iterating the Duhamel formula (3.11) we have for all f >0 and all t,a > 0,

t
M, f(a) = f(a+ne hbernd o f e I 0@ p (g 1) f(r —)efo I g
0

t -t
+4/ e o b<a+f’)df’b(a+r)/ (T )M—o—v f(0)dT' d7
0 0

t -7
> 4/ e Jo blatthdt pg 4 r)/ Dt —1—5)M; f(0)dsdr.
0 0
Letty>0,ae€[0,4],and 0 <1, <t, <ty — . We have

tz T ’ ’ «
M, f(a) 34/ e Jo ”<“+f)dfb(a+z)f D(ty— 1 — )M, f(0)ds dr.
0

5t

This inequality means that for bounding M,, f from below we only keep the individuals
which: do not divide between times O and ¢;; divide a first time between #; and t,; do not
divide between t, and fy — «; divide a second time between fy, — « and ;.

Let us check that we can choose fy, 1, and « such that b and then @ have a lower
bound on [ty — #, — &, ty — #;] and then give a lower bound for

r a a+r
/ 2 e S P b 4y dr = e oy de (1—¢ Jie? b(r)dr)
1
and obtain (3.12). For that purpose, we define n = |ao/p] + 1 the smallest integer such
that np > ay. Let o € (0,2] — p) and ty = ay + np + . The choice of #; and t, depends on
whether a < ag or a > ay.

Fora < ay wechoosety =npandt, =np+I!—a. Wehaveb>bon[t—t, —o,t —t)] =

g+
lag, ap + 1], sothat @ > be Jo "@4% on [t — ) —a,t — 1], and
" — [$ ba+T)dT — [0 2y de —bQl—p—a)
e Jool b(a+s)ds>e /o (l—ef ”"‘)>0.
1

f0A+np+1 b(r)dt

For a > ay we choose t; =0 and t, =] — «. We have @ > be™ >0on [t —

th —a,t —t] =lagp+np,ap+np +1], and

n -
/ e lbEDdTy (g 4 G ds =1 — el IOAT 5 ] mb@mpo) o g
0
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As a consequence, (3.12) is satisfied with

o
m(0)ds .ag+np+l
_ Jo ms(0) Q(l_e—é(ﬂ—pfa))eleoo "oar,

”mt()”oo

which gives Assumption (H1).

Now we turn to (H2). Since we know from Corollary 3.10 that m,(0) > %m,(a) for all
t,a > 0, it suffices to find d > 0 such that for all > 0,

v(m;) > 2dm,(0).

Lemma 3.9 ensures that for all t > 0,

+(0)

¢ o
V(mt)z foa mA(O)ds/o mt+s(0)ds = foc( mé(O)dsm

and the constant d = Suits.

o
2 f(gx mg(0)ds
It remains to check (H3). In that view, we define

b(a) :=supb
[0,a]

and we write fort > s >0

m, (0) = e~ Job@dr 4. 2/‘ e Jo TP gy (0)dT < 1+2b() / m,(0)dr.
0 0

Applying the Gronwall’s lemma we get m,(0) < e?*@s for all s € [0, t], so m,(0) < e?*®",

and using Corollary 3.10 we obtain
llm oo < 267"

Finally we can apply Theorem 3.5 which ensures the exponential convergence with the
rate

72./310+np+lh(‘r)d‘r)

—log(1 —cd)  —log(l - 2_p(l —et@rw)e

“m’O lloo = > 0
to ag+np+1
where
2ap+p+l
_ IOg(l _ O{é (1 _ e—lg(Zl—p—a)) e—2f0 b(r)dr—2(2a()+p+l)b(2a0+p+l)) 3.13)
p= 2a0+ p +1 ’
and the result follows by choosing o =1 — p/2. ]

3.3 Asymptotically Homogeneous Semigroups and Increasing Maximal Age
In this section, we present a general theorem for semigroups which become homogeneous

when time tends to infinity. We then apply this theorem to an age structured population
where the state space has a maximal age which increases with time.
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3.3.1 Convergence of the Profile and Evolution of the Mass

We consider the situation of a semigroup which becomes homogeneous when time goes
to co. For the sake of simplicity and in view of our application, we restrict ourselves to the
case when the state space is increasing:

Vs <t, X, C X, X=st.

5s>0

We say that a semigroup (M ,)o<s<; is asymptotically homogeneous if there exists a homo-
geneous semigroup (N;),>o defined on X and satisfying Assumption 2.1, such that for all
s>0

lim sup ||8XMY.Z+.Y - (SXNY”TV =0 (H/O)

1=00 v x,

In our framework, the assumptions (A1)-(A4) rewrite as follows. There exist sg,r > 0,
¢, d > 0 and some probability measure v on Xy, such that for any ¢ > sy and x € &},

(SXMI,H—r > Cmr,t+r(x) v, (H/l)

and for any t > 0,
dmy 0 (x) S v(myi0). (H'2)

As for the homogeneous case, writing n,(x) = §, N;1, for x € X and t > 0, we need that

t — |||l is locally bounded on R . (H'3)

Theorem 3.11 Let s > 0. Under Assumptions (H'0), (H'1), (H'2) and (H'3), there exists a
probability measure y on X and a positive bounded function h; on X such that

uwM;,
v(mg,;)

=0.
TV

lim sup
=% ueP(xy)

Notice that the TV norm above is the TV norm on the state space X', the measure uM; , €
M(X,) being extended by zero on X'\ A;.

Notice also that in Theorem 3.11 we do not provide a speed of convergence. It could be
achieved by taking into account the speed of convergence of M to N.

Proof Following (2.3), we set

8,0\ = OlNizs
Ri_g (x)

for any x € X, t > s > 0. Fix xo € X. First, using (H'0), for any u > 0, we obtain
lim My t4u (x0) =n,(xp) > 0
1—00

and then using again (H'0),

Jim [[84, P = 840 010 | py = 0. (3.14)
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Now we note that (H'1) and (H'2) ensure that (A1)-(A4) are satisfied for any regular
subdivision of [s, ] with step r (i.e. t; —t,_; =r) and £y > s, for the constants

ci=c, d,=d, v, =V, a=1/(cd), B=1/d.

We apply then Theorem 2.3 to M with y = §,, which ensures that, for every s > 0,

. uMs, (1)
lim sup — u(hy)dy, Py, =0, (3.15)
tﬁooueP(X;) V(ms,t) ' TV
while Lemma 2.5 (ii) guarantees
lim sup |8, P —8,P |, =0. (3.16)

u—00 t>0,x,yeX;

Using (H'0) and letting t — oo in (H'1), (H'2) and (H'3), we obtain that the semigroup N
satisfies (H1), (H2) and (H3). Then by Theorem 3.5, there exists a probability measure y
such that

lim sup |4, Qitrtruu) —-Y ”TV =0.

U=00 yex,1>0
Hence, (3.14) becomes

tim timsup3, P20~ |, =0

Using now 8, Pyt = (8, PyyT) P and (3.16), we get

0,t4u
Jim sup 8, Pyt = 810 P |y = 0.
Combing the two last bounds yields
tim sup]81, P} = |y = Jim sup |8 Py =y
< Jim sup| 3., P = 8xg PG gy + Jim Timsup |8, PG = 1y =0,
Plugging this in (3.15) concludes the proof. O

3.3.2 Example: The Renewal Equation with Maximal Age

We consider the renewal equation on a domain bounded by a maximal age which increases
along time. When an individual reaches the maximal age, he dies. We denote by a, the max-
imal age, which grows from ag to a,, when t — 4-00. To avoid pathological situations we
assume that t — t — a; is strictly increasing. Inside the domain [0, a,) the individuals repro-
duce with a birth rate b(a) bounded from below by b > 0 and from above by b. The partial
differential equation which prescribes the evolution of the density u; ,(a) of individuals with
age a at time ¢ (starting from a distribution u,(a) at time s € [0, 1)) writes

atus,t(a)+aaux,t(a):05 t>y, O<a < dag,

us:(0) = / b(a)us,(a)da, t>s, (3.17)
0

Us,s (Ll) = Uy (a)s 0 <a<as.

@ Springer



56 V. Bansaye et al.

The motivation of such a model comes from [3] which studies a related branching model for
the bus paradox problem.

The details of the construction of the associated semigroup are postponed to Appendix C.
Here we only give the main steps. For ¢ > s > 0 we define the operator M, : B, ([0, a,)) —
By ([0, ay)) as follows: for any f € B,([0, a,)) the family (M, f);>s>0 is the unique solution
to the equation

Ms,zf(a)Zf(a+t—S)+/ bi(a+1—5)M-, f(0)dz, (3.18)

where we have denoted b, (a) = b(a)lj 4,)(a) and f has been extended by 0 beyond a,. Then
for u € M(X;) the measure pM;, is defined on [0, a,) in such a way that (uM,,)(f) =

w(M;, f) forall f € By([0, a,)).
Using Theorem 3.11 we prove the following ergodic result for the semigroup (M ;);>s>0-
It provides the long time asymptotic behavior of the measure solutions (uM; ;)5 to (3.17).

Theorem 3.12 Let s > 0. There exist y € P([0,ax)), v € P([0, ay)), and a positive h, €
By ([0, ay)) such that for all © € M([0, ay)),

uM;,
v(mg,;)

=0.

lim  sup — u(hy)y

1= pep(xy)

vV

Before proving this theorem we start with a useful lemma.
Lemma 3.13 Forany s <t and any f € Cy([0, a;)), we have
1M1 flloo <"1 flloo-

Proof By definition of M;, f (0) we have

|M;., f(O)] = ‘f(f—S)Jr/ bi(t = s)M-, f(0)dr| < ||f||oo+5/ | M., f(0)]dt

and the Gronwall’s lemma gives | M, f(0)| < ||f||ooez(”‘). Then for a > 0 we write
1 _
My, f@] <1 fllo +b||f||oo/ " Vdr ="V f oo g

Proof of Theorem 3.12 We start by verifying (H'0) with X = [0, a,). The homogeneous
semigroup N on M(X) x B,(X) is defined by the following Duhamel formula

N, f(a)= fla+1) +/ bos(a+ )N, f(O)dr.
0

Existence, uniqueness and Assumption 2.1 can be proved in the same way as for the homo-
geneous renewal equation (see Appendix B).

Fixt >0,a €&, =[0,qa,),and f € Cy([0, a,)) such that || f||oc < 1. For any r > a., we
have

t+r
M, f @) = / be(a+7 =DM, f0)dT
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and
t+r
N, f(a)= / beo(@ + T — Nir—e f(O)dT.
t
We start by comparing M, ;. f(0) and N, f(0). We have, using Lemma 3.13,
|N, £(0) — My, £(0)]

t+r
< [ Ionte =0 = bete =) [N O] e

t+r
+/ bz(T_Z)|Nt+r—zf(0)_Mr,t-%—rf(o)}d‘[

t+r _ _rrtr
= / b1y, <rr=an e’V dT + b/ |Niir—e f(0) = My £ (0)| dT
t t

<be(an —a)) +b / v |Nisr—e f(0) = Meysr f(O)] d,
which gives by Gronwall’s lemma

[N f(O) = My f(O)] B (oo —ar).
Now we come back to a € [0, a,) and we have similarly

_ _ Ut
N, f(@) = My 1, f(@)] <be” (a0 — a)) + b / |Nitr—e f(0) = My 1, f(0)| dT

<D (an —a)) + b ore?

(oo — ay)
< maX(EeE’, (Eef”)zr)(aOo —a,).

‘We deduce that for all r > a,

sup 118 M, 1+r — 8aN,llry < max(Be”, (be”)’r)(an — a;) — 0.

O<a<a; t—+o00

Now we turn to (H'1). Tterating the Duhamel formula (3.18), we get for f > 0,
t
Mo f@=fatt=9+ [ bilast =M. fOdr
t
=f(a—|—t—s)+/ b(a+1t—35)f(t—1)dt
t t
+f b.(a+t —s)/ bo(t' = 1) f(t—7')dt'dv + (= 0).
Thus

M, f(a) z/tbf<a+r —s>/tbr/(r’—r)f(r—r’)dr'df.

s
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We consider s large enough so that A :=a., —a; < a,;/2. We seto := % and take r —s = 2A.
Fors <t <t'<twehavet'—t <t—s=2A <a, <a,andso b (t'—7) =b(t'—7) > b.
‘We deduce that

Ms,tf(a)zéf br(a+r—s)/ ft—1)dd dr.

We consider separately a <a;, —« anda > a; —a.Fora <a; —a et t € [s, s + o] we have
a+t—s<a;<a;andsob,(a+t—s5)=>b(a+ 1t —>5)>b. Thus we can write

Ms,rf(a)ZQ/ bf(a—l-r—s)/ f(r—=7')dt'd

s+a t o
> b / / fe—1')dt dr > ab? / Frydr = @b)*v(f).
s t—a 0

where v(f) = éfoa f(@r)dr.Now fora > a;, — o« we have thatif t >t —«a thena +7 — s >
a;, + A =as and so b, (a + t — s) = 0. We deduce that

Ms,tf(a)EQ/ bf(a+r—s)/ f(t=7')dt'd

5

zQ/ b,(a+r—s)/ f(z—r/)dr/dt:ag</ b,(a+r—s)dr>v(f).

5

To conclude that (H'1) is satisfied it remains to compare these lower bounds with m ,(a).
We start from the Duhamel formula

t
130 (@) = Loy oy + / be(a+ 17— s)me,(0)dr

s

and use Lemma 3.13 which ensures that m.,(0) < e?“~" _If a < a, — a, we write that
_ [t - —
mg,(a) <1 +b/ e g = e2h.
s
Fora > a;, —a weusethata +t — s > a;, + A = ay > a, to write

t _ t
my,(a) < / b(a+71—s5)m,(0)dr < eI’A/ b.(a+T1—s)dr.

Finally we get
My, f(a) > min(abe ™, (abe™)’) mg (@) v(f).
For (H'2) we start by comparing m; ,(a) to m; ,(0). We have

t
My (@) = Loy oy + f boa+ 7 — s)my,(0)d

t t
< 1t—s<a, +E/ la+'r—s§a1mr,t(0) dt < 1t—s<a, +E/ lr—sgarmr.t(o) dt

b (! b
S 1t—s<a; + E/ br(r - s)mr,t(o) dT S Ems,t(0)~
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Then we compare m; ,(0) to v(m; ). We consider separately the cases s <t <s + o and
t>s+a.Fors <t <s+awehave,sincea+t—s <2a0=A<a(0) <a,,

/ ms,t(a) da = / 1a+tfs<a1 da>a
0 0

and we have already seen that m, ,(0) <e?(~), so
my. (0) < e*Pv(m,,)

and

b —
= —ab
=C “ ”ms,t”oo =< V(m.s,t)-

For the case t > s + o we split into two steps. We start by comparing m; ,(0) to m,,(0)
for s <r < s + «. The semigroup property allows to decompose m; ,(0) = SOMS,,m,.,,.
Lemma 3.13 ensures that [|8yM, | tv < e’ so, using again the bound m,,(a) < %m,.,t(O),
we get N

b b .5
My (0) = oM.y < [[8oM.rllryymri (0) = Eeahmr,r(0)~

To conclude we write

o

1 o 1 o st+a
—/ my(a)da > —/ / b (a+1t—s)m,(0)drda
0 aJo Js
s+o b2 —
>b f me (0)dt > ‘%—e—“bms,,(m.

Finally, we have proved that for all # > s 4+ o we have

3

ab” .5
_—26 ”mx,t”oo =< V(ms,t)~

Finally, (H'3) comes from similar computations and a generalization of Lemma 3.13 for N.
d

3.4 Periodic Semigroups and the Renewal Equation

In this section, we establish the convergence to a periodic profile for periodic semigroups.
This generalizes the Floquet theory [22] for periodic matrices. We apply this result to the
renewal equation and obtain an explicit exponential rate of convergence. Let us mention that
it provides an exponential decay to Floquet eigenelements for a periodic PDE, which up to
our knowledge has not been achieved so far.

3.4.1 Exponential Convergence for Periodic Semigroups
We start by a definition of the so-called Floquet eigenelements.
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Definition 3.14 (Periodic semigroup and Floquet eigenelements) We say that a semigroup
(M )o<s<: 1s periodic with period T if for all # > 0 we have &, = &, and forallt > s > 0,

Ms+T,t+T = Ms,t~

We say that (Ar, Vs, st )i=s>0 1S a Floquet family for (M), if for all 1 > s >0
the triplet (Ap, Vs, hsr) € R x M(X;) X B, (&;), for all s > 0 we have y, ; € P(X;) and
Yss(hss)=1,forallr > s >0,

Vs+T,0+T = Vst = Vs t+T and hs+T,t+T = h,&,t = hs,t+Tv

and

AF(I_S)Vs,z and Ms,tht.t=e”(t_$)hs.t-

ys,sMs,t =¢
We state the general periodic result, recalling Definition (2.1) of the coupling capacity
Ca,ﬁ,v(s7 t)-

Theorem 3.15 Let (M;,),>s>0 be a T-periodic semigroup and let o, B > 1 such that for
all s > 0, there exists v € P(X,) such that Cy g, (s,1) — +00 when t — +00. Assume also
that the function (s, t) > ||m; ||« is locally bounded. Then there exists a unique T -periodic
Floquet family (A, Vs.i, hs.t)izs>0 for (M;,),>s>0 and there exist C, p > 0 such that for all
t>s>0andall u € M(X),

—AFp(t—s)

e M, — (g )i || gy < Ce 7 1y (3.19)

Notice that in general the exponential rate of convergence p can be quantified.

Proof We start by the construction of (ys)s>s>0. From Theorem 2.3 there exist C > 0 and
hy @ Xy — (0, B] such that v(h;) = 1 and for any u, y € M(X,) and all ¢ > s,

y My,

< Cv(my) | pllry e Coprsn, (3.20)
y(mg,)

TV

H UM, — p(h)v(ms,)

Considering t =5 + kT fork € N, u =v and y = vM; ;7 for I € N and using the period-
icity of M, we get

VM it VM ot ey

_ < Ce—C,,,,g_v(s,erkT)
v(ms.s+kT) v(ms,x+(k+l)T)

TV

Uv(gf‘f:,’(‘;))keN is a Cauchy sequence in (M(Xy), || - |Itv). We denote

the limit y; ;, which belongs to P (X;). Using again (3.20) with u = v we have that for all
Y € M4 (X),

which ensures that (

MS N
Y Mookt Vo (3.21)
V(ms,s+kT) k—00
For f € B,(X;) we have, using the periodicity of M,
ys,sMx,s+(k+1)Tf = Vs.s Ms,s+kT Ms,H—T f7
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which gives

)/s,s(ms,s+(k+1)T) ys.sMs,s+(k+l)Tf _ yS,SMSA,S-%—kT
ys,s(ms‘H»kT) Vs¢.r(ms,.v+(k+l)7") ys,.v(m.r,s+kT)

Letting f =11in (3.22),

M; i1 f- (3.22)

. V(Mg srganT)
Ay = lim = — oy ()
k—00 Vs.s (mS,S+kT)

and letting k — oo,
Asys,s(f) = ys'.sMs,s'+Tf~ (323)
We check now that A; is independent of s. To do so we start by proving that for any s’ > s,
s M s/
Yoy = (3.24)
ys,s(ms,s’)
By the semigroup property we have on the one hand, using (3.21) with y = y; (M, ¢,
ys,sMY,s’+kT _ ()/S,SMS,S/)MS/,S/-FICT
Vs,sMs s’ +kT (ys.s Ms,s’)ms’,s’+kT k—00

Vs',s's

and on the other hand using (3.23)

k
ys,sMs.s’+kT o yx.sMs,s+kTMS+kT,s’+kT _ AS ys.sMs,s’ _ ys,sMs,s’
Vs,sMs s’ +kT Vs,sMs,S+kTms+kT,s’+kT A.]qcys,s(ms,s’) Vs,s(m&,s’)

This proves (3.24) which gives, using again (3.23) and the semigroup property,

ys,xMr,s/+T _ Asys,sMs,x’
y&,s(ms,s’) ys.s(ms,s’) '

AS/)/S/,S/ = )/S/,S/MS/,S/+T =

Testing this identity against 1 and using that y; ; are probabilities we get that Ay = A;, and
we denote this constant by A. Now we define Ay = (log A)/T and forall > s,
Vst = ys,sMs,te_AF(t_X)«

The definition of Ar implies that y, , = y;,+7, and the identity ;.7 17 = V5.5, Which is
clear on the definition (3.21) of y; 5, ensures the periodicity Y547 +7 = Vs.r-

We turn to the family (h;,);>s>0. Using Remark 2.4 we have that Theorem 2.3 is valid
for v =y, ; and it ensures the existence of a harmonic function
mg ¢

hgs = lim ————,
=400 Vg ¢ (ms,t)

which satisfies y; ;(h;;) = 1. Now we define for s <7,
hg; = eilF(tis)Ms,tht,r

It only remains to check that (A ,);>,>0 thus defined is T-periodic. By definition of /4, ; and
using the T -periodicity of M, , and y,, we have

. Mg s+kT . M T s+(k+1)T
hss = lim = lim (

k=00 Y5 s (ms,s+kT) k—o00 )/s+T,s+T(ms+T,s+(k+l)T)

= h:+T,s+T~
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Then we write

Mg t4+T . MsAS+Tms,t . Ms,s+Tms,t _
hss = lim = lim ' = lim — =e T M, rhyy,
=00 Yy v(mv t+T) =00 Y s (MY,S+Tm.Y,l) 100 e*FL s (ms,/)

where we have used the dominated convergence theorem for the last equality. And finally
—ArT —ArT
hs,s+T =e *f Ms,s+Ths+T,:+T =e "f MS.S+Ths,s = hs.s-

Now we check the convergence (3.19). Applying Theorem 2.3 with v =y =y, ; and
so = s, we get that there exists C > 0 such that for all # > s > 0 and all © € M(X}),

[ My = wihs )Ty gy < CEF Ty D pliry e Corr,
By periodicity we have y,, (1) = e *Fy, (m,) <e T supy_ 7 _,_ir Imy,lloo. Still
by periodicity, for all n € Nand all # > s +nT, we have Cq g, (s, 1) = Cqp,,(0,nT) [ =2 ].
Using that C, ,,(0, ) — 400 when t — +o00 we can choose n € N large enough so that
Co,v(0,nT) > 0 and this gives (3.19) with p = C, 3 ,(0,nT)/nT.

The uniqueness follows from the convergence. Assume the existence of another Flo-
quet family (A, Vsits ﬁs,,). Applying (3.19) to u = y, ; guarantees that *p = Ap and Vs =
Vs.s(ss)¥s.e. Since y, s and y; s are both probabilities this implies that y; s (h, ) = 1, and
ys ¢ = Y- Applying agaln (3.19) but with pu = (Sx, t =5 + kT, and the test function
hs s = thT s+kT> WE get h s.s = hy 5. The equality h + = hy, 1s then ensured by the iden-
tlty XF = )\.F. O

3.4.2 Example: The Periodic Renewal Equation

We consider the renewal equation with a time-periodic division rate, which is used as a
model for circadian rhythms (see [13, 14] and the references therein). More precisely the
equation is

Oius, (@) + Oaus (@) +b(t, a)us, (@) =0, t>s,a>0,

us,(0) = 2/ b(t,a)us,(a)da, t>s, (3.25)
0

Us,s ((1) = Uy (a)7 a>0,

and we assume that there exists 7 > 0 such that b(t + T, -) = b(t, -) for any ¢ > 0. Addition-
ally b is supposed to be non-negative and globally bounded (in time and age) by a constant
b > 0. Similarly as in the homogeneous or asymptotically homogeneous case we associate
to Eq. (3.25) a semigroup (M, )o<s<, defined on B,(R, ) by the Duhamel formula
M, f(@) = fla+1t—s)e lbmatt=ods (3.26)
t
+2 / e Js P (1 g v — §)M,, £(0) dT

and on M(R,) by setting (uM, ,)(f) = u(M;,f) for all f € B,(Ry). As for the homo-
geneous case, this semigroup is well defined and satisfies Assumption 2.1. Mimicking the
proof of Lemma 3.9 we can prove the following monotonicity result.

Lemma 3.16 Forall s,a > 0, the function t — my (a) is nondecreasing.
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Notice however that the function s + m; ,(a) is not nonincreasing in general. Yet, since
(M, )o<s<: 1s T-periodic we have, using Lemma 3.16, m,i7 (a) = ms—7(a) < m;,(a).

The aim of the current section is to provide sufficient conditions on b so that we can
apply Theorem 3.15. In Theorem 3.17 we give a general such result, and in Theorem 3.18 we
optimize the rate of convergence in the case when the division rate depends only on time. Let
us point out that in this latter case the mean number of individuals m; ,(a) does not depend
on a and satisfies a simple differential equation. Classical Floquet theory [22] then easily
applies for proving that it tends to a periodic solution. However it is no longer the case
for the age repartition described by the semigroup which remains an infinite-dimensional
object. Its asymptotic periodicity cannot be deduced from those of m ;.

The convergence of the solutions of the periodic renewal equation to the Floquet elements
has been obtained in [39] by the way of entropy techniques. Here, we provide an explicit
exponential rate of convergence.

Theorem 3.17 Let b be a time-periodic function with period T > 0, non-negative and glob-
ally bounded by b > 0. Assume that there exist A > 0 and b > 0 such that

Vt >0, Va>A, b(t,a)>b.

Then there exists a unique Floquet family (Ap, Vs, hs1)o<s<: for the semigroup (M )o<s<
and a constant C > 0 such that for all t > s > 0 and all p € M(R,),

le ™ M — s s |y < C ltllry e

where

-1 2bTe*E(3A+ST>
p= log(l — = ; )

1 A
A+2T m+7+3+w

Proof We will use several times the inequality

75 lloe < 07,
whose proof follows Lemma 3.13. In particular it ensures that the function (s, 1) — || ]l
is locally bounded.

Now we exhibit constants for the assumptions in Definition 2.2. We start with (A1). Let
s > 0 and define n := L?J ,sothat (n+1)T € (A, A+ T]. From the Duhamel formula (3.26)
and using the periodicity of the semigroup we get that for any f >0 and any a > 0

s+(n+2)T

_ tb /‘ /7' d !
My viinr f @) > 2 / e NI 0 gt My fO)
s+n+1)T

_ s+T
> 2peHA+2D) / M7 f(O)dr.
s

We have m,  uiar < €@+ and Lemma 3.16 ensures that f;” mq+7(0)dt > T. So
(A1) is satisfied with

[ M, o f(O)dT
()Y 2

5

and ¢ =2bTe 302D

v(f) =
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We treat the last three assumptions (A2)—(A4) together by proving that there exists d > 0
such that for all ¢ > s,

d ”ms,t”oo =< V(mx,l)~

If 1 —s < A, we have |my,|lo <e?4, and from Lemma 3.16 v,(m,,) > 1, so it remains to
treat the case t — s > A. Keeping n = L%J and setting N = L”T‘J > n, we have from (3.26)

! T / - ’
my,(a) = e Ji atT=ndr 2/ e a0 b g 4t — $)m.,(0)dt

s

ol s+(k+1)T o , ,
< 14+ ZbZ/ e—fx b(t',a+1"—s)dt mnt(o)dr
k=0 VY 5+kT

. stktDT ,
+2b )y f e~ bEhart=d 0y dT
s

k=n+1Y5HKT

! T ’ ’ !
+ 25/ e~y brharT=dy,  (0)dT
s+NT
! s+T
<1425 / Mok, 0)
k=0 5

— N s+T T+kT ’ ’ ’
42 Y [ e B 0y
s

k=n+1""

_ t—NT
+2b / mepnr. (0)de

B s+T _ pt=NT
< 1+2b(n+1)/ mm(O)dr—i—2bf mq,(0)dt

_ s+T kT
+2b Z / e_f(n+l)Tél’lSu*L“/TJS’Zd”mr’t(o)d‘[
k=n+1Y%
_ s+T _ N-n-1 s+T
5(1/T—|—2b(n+2))f me(0)dt +2b Z e—ké(rz—rl)/ My (0)dt
s k=0 s

1 A — 2b s+

On the other hand we have

1 s+T
v(ms, ) = v(ms T, T) = - / meq, T(O)dl'
’ e T @ o

1 s+T _ _ s+T
/ m,(0)dt > 2be™ T f me,(0)dz,
s s

->_ - @
= A T _op
f; e2bG+T-1) dr
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which gives

my(a) < L+A—|—3+7 eZETv(m )
s,t = Zb T 1 e —bT s st

and ends the proof. ]

Theorem 3.18 Assume that b(t,a) = b(t) is a continuous T -periodic function, which is
not identically zero. Then there exists a unique Floquet family (Ap, Vs, hst)o<s<: for the
semigroup (M ;)o<s<: and a constant C > 0 such that for all t > s > 0 and all © € M(R)

. _ 1
e F UMy, — (s ) Voi |y < C llptlly €725 209,
Proof Since b does not depend on a we have the explicit formula
_ f’b(r)dr
my(a) =els . (3.27)

In particular it ensures that the function (s, t) — ||m; ||« is locally bounded.

Now we prove (Al).Lett >s+T,keN,n= L’%J >1,and N =(n— 1)k + 1. Forall
O0<i<N-—1lwesett;=s+1 %, and ty = s + nT. From the Duhamel formula (3.26) we
have forany 1 <i <N —1land f >0

I T N
- b d
Mt[—l,t;f(a) = 2,/ € fti’l (e

li—1

b(r)f(r,-—r)drzZe“"’”m mmb / f(r)dr.

[[1 1:i]

Fori = N we write

s+nT

My, oy f@) = 2/ ef‘/;af(”—”b(f/)dr/b(r)f(s +(n—DT —1)dr
s+m—1)T

T
> 2e*“b”°°Tf b(T — 1) f(r)dr.
0

T
So (Al)is verified for 0 <i < N — 1 with v; (f) = %fo” f(r)dt and

2T it
ci=—e "I°% min b
k [ti—1.1]

T _
and for i = N with vy (f) = M and
f() b(t)dt

T
N=26‘”””°"T/ b(t)dr.
0

From (3.27) we deduce that Assumptions (A2)—(A4) are trivially verified with

Thus the coupling capacity satisfies, for all k € N,
N-1
2T
Copo(s,1)>— Zlog<1 - TC—anw% [tmiI}Jb>'
i—1 i—15t
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Letting k — oo we get

s+mn—1)T t T
Cop(s,t) > 2/ b(t)dr > 2/ b(t)dr — 2/ b(t)dr. O
s s 0

Remark 3.19 (About optimality) In the constant case b = const > 0, we recover the spectral
gap 2b. Indeed, we know that the spectral gap of the operator

Af(a)= f'(a) — bf (a) +2bf (0)

cannot be larger than 2b because the dominant Perron eigenvalue is b, and —b belongs to
the spectrum of A (the operator .A + b is not surjective on C, (R ) since all the solutions to
the equation f'(a) = —2bf(0) + ﬁ for instance are unbounded).

Remark 3.20 (Eigenvalue) From the periodicity of (¥ ,):>s>0 and (3.27), we easily get that

1 T
Ap = ?/0 b(t)dr.
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Appendix A: Branching Models, Absorbed Markov Process and
Semigroups

The techniques by coupling used in this paper have been extensively developed in probabil-
ity, in particular for the study of branching processes and killed process, see the introduction
for references. Let us present here informally the probabilistic objects and the interpretation
of the auxiliary semigroup.

For that purpose we consider a population of individuals with a trait belonging to the
space X. This population can die or give birth to some offsprings with a rate which depends
on their trait and independently one from each other (branching property). Moreover the
trait may vary in an homogeneous way and without memory (Markov property). Let us also
assume that some subspace S of X" is absorbing, meaning that each individual whose trait
reaches this set stop dividing and keeps a constant trait. Writing V; the set of individuals at
time ¢ and (X' :i € V,) the set of their traits, the branching and Markov properties and the
absorbing property of S ensure that

Sst,t(f) :E<Z f(X;)lx:gs ’ Xs = 8)()
ieVs

is a semigroup. In general, it is not conservative, since its mass

me,(x)=8M; A=E#{i e V,: X ¢ S| X, =6,})
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can decrease by absorption in S or death of individual or created by births. The trait of a
typical non-absorbed individual is then given by the auxiliary conservative inhomogeneous
semigroup

S My (fmy,) EQ ey, f(Xi)lxggzs | Xy =38:)
ma(x)  E@ieV,:Xi ¢S Xu=8)

8PN f= E(f(r") | ¥ =x),
where X is the trait of the ancestor of i at time v and Y is the inhomogenous Markov
process associated to P, Thus, Y@ is the process describing the dynamics of the trait of
a typical individual, which is alive at time ¢ and non-absorbed. Proving that it is ergodic
ensures the ergodicity of 6, M, ,1/m;,(x) as t goes to infinity. In this paper, we make a
coupling for that, with Doeblin conditions which ensure exponential uniform ergodicity.
Thanks to [12], this Doeblin condition can be rewritten in terms of coupling constants on
the original semigroup M.

In homogeneous-time setting, two particular classes of processes have attracted lots of
attention. First, if we make S = &, then X is a branching process and

8 My () =E<Z FX | X, =ax)

ieVy

is its first moment semigroup which provides the mean number of individuals with a given
trait. The auxiliary process describes the dynamical of the trait along the ancestral lineage
of an individual chosen uniformly at random, when the population is becoming large. More
generally, the genealogical tree of the population can be constructed from this typical lin-
eage, which is called spine construction.

Second, if the individuals neither die nor give birth, we get a Markov process in the space
trait X and

M, (f) :]E(f(xt)lX1¢S | X :x)

Assume that X, is eventually absorbed as t goes to infinity a.s. and consider the distribution
of the process conditioned on non-absorption:

6xMO,t

mo,; (x)

P.(X, €.1X,¢S) = =8Py

The ergodic behavior of P and its convergence to a distribution v yields the convergence
of the conditioned distribution (Yaglom limit) to the quasistationary distribution. At fixed
time ¢, P describes the dynamic of the trait for trajectories non-absorbed at time ¢.

Appendix B: Measure Solutions to the Renewal Equation

We give here the details about the construction of the homogeneous renewal semigroup. It
is based on the dual renewal equation

d; fi(a) — 04 fi(a) + b(a) fi(a) = 2b(a) f;(0), t,a=0. (B.1)

Integrating this equation along the characteristics, we obtain the mild formulation (also
called Duhamel formula)
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t
fi(@) = fola + e~ fobatodr 4o / e~ Jo a4 Y £ (0) d. (B.2)
0

The first result is about the well-posedness of this equation in B, (R).

Lemma B.1 For all fy € By(Ry) there exists a unique family (f;);>0 C By(R;) solution
to (B.2). Additionally if fy >0 then f; >0 forallt > 0.

Proof First we use the Banach fixed point theorem on a truncated problem. For 7 > 0 and
fo € By(R,) we define the operator I" : B, ([0, T']) — B, ([0, T]) by

t
Ig(t) = fo(t)e ob@dr 4 2/ d(1)g(t — ) dr.
0
We easily have
T
HF&—J%ﬁw§2/‘¢UﬁﬁH&—gﬁw
0

so I' is a contraction if ZfOT @ < 1 and there is a unique fixed point in B,([0, T']). Ad-
ditionally since I" preserves non-negativity when f, > 0, we get that the fixed point g is
non-negative when fj is non-negative. Since the contraction constant 2 foT @ is independent
of fy, we can iterate to obtain a unique function g € B,(R) which satisfies

) t
() = fo(ye loP@dr 4 2[ @ (1)g(t —1)dt
0
for all > 0. Now we set for all £,a >0

t
fi(a) = fola + e~ Joblarodr 4 2/ e~ fo et (g 4 Tye(r — T) d,
0

which is a solution to (3.11) since by definition f,(0) = I"g(¢) = g(¢). The uniqueness is
a direct consequence of the uniqueness of g. The non-negativity follows from the non-
negativity of g when f; > 0, and the boundedness is given by the inequality

Il filloo < Il folloo +2 sup [g(s)]. O

0<s<t

Lemma B.1 allows to define for all # > O the operator M, on B,(R,) by setting M, fy :=
f; for all fy € B,(R;). Then for u € M (R;) we define the positive measure uM,; by
setting for all Borel set A C R

(WM;)(A) == p(M,1y).

The axioms of a positive measure are satisfied. First it is clear that (uM,)(2) = 0 and that
(UWM))(AU B) = (uM;)(A) + (uM;)(B) when A and B are two disjoint Borel sets. The
last axiom deserves a bit more attention. Let (A,),>0 be an increasing sequence of Borel
sets and A = |J,., A,. We want to check that (uM,)(A) = lim,_,(uM;)(A,). The se-
quence (14,),=0 is an increasing sequence of Borel functions which converges pointwise
to 14. By positivity of the semigroup, (M;14,),>0 is an increasing sequence of Borel func-
tions bounded by M,1. Thus this sequence admits a pointwise limit f;, € B,(R;) which
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clearly satisfies the Duhamel formula (3.11) with fy = 14. By uniqueness of the solu-
tion to the Duhamel formula we get that M,14, — M,14 pointwise. Then by dominated
or monotone convergence we deduce that (uM,)(A) = u(M,1,) = lim,_, oo u(M;14,) =
lim,,_, oo (WM;)(A,,). Finally for a signed measure u € M(R,) we set obviously uM, :=
UMy — u_M,.

The family (M,),>o such defined is a semigroup which satisfies Assumption 2.1. The
semigroup property is a consequence of the uniqueness of the solution to the Duhamel for-
mula (3.11). The positivity has been proved in Lemma B.1. For the strong positivity it fol-
lows from the Duhamel formula (3.11) that for all #,a > 0

m[(a) > e—f(; b(a+t)dt = 0.

The compatibility (uM,)(f) = (M, f) follows directly from the definition of M, and the
definition of Borel functions.

It is claimed in Sect. 3.2.2 that the family (uM,),>o is a measure solution to the renewal
equation. Measure valued solutions to structured population models drew interest in the last
few years [9, 10, 24, 28, 29]. They are mainly motivated by biological applications which
often require to consider initial distributions which are not densities but measures (Dirac
masses for instance). For us it is additionally the suitable framework to apply our ergodic
result in Theorem 3.5. We refer to [24] for the proof that the family (uM,),>¢ is a measure
valued solution to Eq. (3.10) for any u € M(R,). Here we only give a heuristic argument
which consists in differentiating the semigroup property uM, f = uM;M,_ f with respect
to s € [0, #]. The chain rule gives

85(//LMS)Mt—sf + /’LMsax(Mr—sf) =0
and since M, f is a solution to the dual Eq. (B.1) this gives
3S(MMS)MI—Sf - /'LMA'A(MI—sf) =0

where A is the unbounded operator defined on C'(R.) by Af(a) = f'(a) — b(a) f(a) +
2b(a) f(0). Taking s =t we get that for all bounded and continuously differentiable func-
tion f

(UM, ) = uM,(Af),
which is a weak formulation of Eq. (3.10).

Appendix C: The Max-Age Semigroup

As for the homogeneous renewal equation, to build a solution to Eq. (3.17) we use a duality
approach. We start with the (backward) dual equation

Oy fsi(a) + 04 fs.i (@) + b(a) f5,(0) =0, s<t, 0<a<a,
fsilas) =0, s <t, (C.1)
fiil@) = fi(a), 0<a<a.

Integrating this equation along the characteristics we get the Duhamel formula
t
fs,r(a)=fz(a+t—S)+/ br(a+1—5)fri(0)dT (C2)
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where we have denoted b, (a) := b(a)lp ) (a) and f, has been extended by 0 beyond a;.

Lemma C.1 For all t > 0, f; € By([0,a,)), and s € [0, t], there exists a unique f;, €
By ([0, as)) which satisfies (C.2). Additionally if f; >0 then f;,; > 0.

We do not repeat the proof of this result since it follows exactly the strategy of the proof of
Lemma B.1. As for the homogeneous renewal equation we define the semigroup (M, ;)o<s<
on (X);>0 = ([0, a;));>0, first on the right hand side by setting for all f; € B,([0, a,))

M;; fi = fsu

where f;, is the unique solution to Eq. (C.2), and then on the left by setting for all u €
M([0, a,)) and all Borel set A C [0, a;)

(WM, )(A) = pg (M, 14) — - (M, 14).

For any u € M([0, a,)) the family (uM; ,);<, is a measure solution to Eq. (3.17). As for the
homogeneous case a non rigorous justification is obtained by differentiating the semigroup
property uM;, f = uM; M, f with respect to r € [s, ¢] and using that M, , f is solution
to (C.1).

The semigroup property for the family (M ;);>s>0 is a consequence of the uniqueness of
the solution to the Duhamel formula (C.2). We now verify Assumption 2.1. The positivity
has been proved in Lemma C.1. For the strong positivity it suffices to check that m; ,(0) > 0.
Indeed if m; ,(0) > O for all 0 < s <t the Duhamel formula ensures that for a < a;

t t
ms,t(a) = la+t—s<a, + / br (ll + T— s)mr.f (0) dT Z é/ 161+'L'—S<ar mr,r(o) dT > O
s s

The positivity of m;,(0) is clear if # — s < a, since
ms,t(o) > 1t—s<a,~

Consider now the case t —s > a,. The function r +— m,,(0) is continuous on [s,  —a,] since
for r <t — a, we have

m,.;(0) =/ b.(t —r)m.;(0)dt.

Assume by contradiction that there exists rg € [s,t — a,] such that m,,,(0) = 0 and
m,,(0) > 0 for all r € (ry, ¢]. Then the equality above would give for r = ry

t
0 =/ b (T —ro)m,(0)dr,

0

which is not possible since the integrand on the right hand side is positive for T close to ry.
Finally the compatibility condition readily follows from the definition of wuM .
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