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Abstract

We are concerned with the long-time behavior of the growth-fragmen-
tation equation. We prove fine estimates on the principal eigenfunctions
of the growth-fragmentation operator, giving their first-order behavior
close to 0 and +oc0. Using these estimates we prove a spectral gap result
by following the technique in [1], which implies that solutions decay to
the equilibrium exponentially fast. The growth and fragmentation coef-
ficients we consider are quite general, essentially only assumed to behave
asymptotically like power laws.

Keywords. Fragmentation, growth, eigenvalue problem, entropy, exponential
convergence, long-time behavior.

AMS Class. No. 35B40, 45C05, 45K05, 82D60, 92C37

Contents

1 Introduction 2
1.1 Assumptions on the coefficients . . . . . .. ... ... ... ... 4
1.2 Summary of main results . . . . .. ... 7

2 Estimates of the profile G 10
2.1 Estimates of the moments of G . . . . . . .. ... ... .. ... 10
2.2 Asymptotic estimates of Gasx — 400 . . . . ... ... 12
2.3 Asymptotic estimates of Gasx —0 . . .. ... ... ... ... 14

*Departament de Matematiques, Universitat Autonoma de Barcelona, 08193 Bellaterra,

Spain. Email: dbalague@mat.uab.es

fDepartament de Matematiques, Universitat Autdonoma de Barcelona, 08193 Bellaterra,

Spain. Email: canizo@mat.uab.es

fInria Rhéne-Alpes, équipe-projet BEAGLE, BP 52132, 66 Boulevard Niels Bohr, F-

69603 Villeurbanne cedex, France. Email: pierre.gabriel@inria.fr



3 Estimates of the dual eigenfunction ¢ 15

3.1 Asymptotic estimatesof pasx —0 . . .. .. ... ... 15
3.2 A maximum principle . . . ... L oL 16
3.3 Asymptotic estimatesof pasx — 400 . . . . ... 17
4 Entropy dissipation inequality 20
A Approximation procedures 23
B Laplace’s method 26

1 Introduction

In this paper we are interested in the long-time behavior of the growth-frag-
mentation equation, commonly used as a model for cell growth and division
and other phenomena involving fragmentation [10, 6, 4]. There are a number of
works which study the existence and other properties of the first eigenfunctions
(also called profiles) of the growth-fragmentation operator and its dual [7, 2, 3]
and the convergence of solutions to equilibrium [5, 11, 9, 8, 1, 12]. These eigen-
functions are fundamental since they give the asymptotic shape of solutions
(i.e., the stationary solution of the rescaled equation) and a conserved quantity
of the time evolution. However, precise estimates on their behavior close to 0
and +oo are usually not given, are very rough, or are restricted to a particular
kind of growth or fragmentation coefficients. Our first objective is to give accu-
rate estimates on the first eigenfunctions, valid for a wide range of growth and
fragmentation coefficients which include most cases in which they behave like
power laws. We give, in most cases, the first-order behavior of both first eigen-
functions (of the growth-fragmentation operator and its dual); detailed results
are given later in this introduction.

Our second objective is to use these estimates to show that the growth-
fragmentation operator has a spectral gap (in a certain natural Hilbert space)
for a wide choice of the coefficients, which is interesting because it readily im-
plies exponential convergence to equilibrium of solutions. For this we follow
the techniques in [1], which require careful estimates on the profiles which were
previously available only for particular growth rates (constant and linear). Our
results on exponential convergence to equilibrium are valid for general coef-
ficients behaving like power laws, improving or complementing known results
applicable to constant or linear total fragmentation rates [5, 11, 1]. However,
our results still impose some restrictions on the fragment distribution (which
must be bounded below) and the decay of the total fragmentation rate for small
sizes.

Let us introduce the equation under study more precisely and state our main



results. The growth-fragmentation equation is given by

Org1(x) + 02 (7(2)g:(x)) + Age(x) = Llge] (), (1a)
(T9:)(0) =0 (¢ =0), (1b)
g90(z) = gim(z)  (z>0). (1c)

The unknown is a function g;(z) which depends on the time ¢ > 0 and on
x > 0, and for which an initial condition g, is given at time ¢ = 0. The
positive function 7 represents the growth rate. The symbol L stands for the
fragmentation operator (see below), and A is the largest eigenvalue of the op-
erator g — —0,(7g) + Lg, acting on a function g = g(x) depending only on z.
The main motivation for the study of equation (1) is the closely related

Oy () + Ox(7(2)nu (2)) = LI[ne)(2), (2)

with the same initial and boundary conditions. Solutions of the two are related
by ns(z) = e*g;(x), and n; represents the size distribution at a given time ¢ of
a population of cells (or other objects) undergoing growth and division phenom-
ena. The population grows at an exponential rate determined by A > 0, called
the Malthus parameter, and approaches an asymptotic shape for large times.
Equation (1) has a stationary solution and is more convenient for studying its
asymptotic behavior, which is why it is commonly considered. Of course, results
about (1) are easily translated to results about (2) through the simple change
n(z) = eMgy().
The fragmentation operator L acts on a function g = g(z) as

Lg(x) := Lyg(x) - B(x)g(),

where the positive part £, is given by

Loglo) = [ " by, 2)9(y) dy.

The coefficient b(y, x), defined for y > x > 0, is the fragmentation coefficient,
and B(z) is the total fragmentation rate of cells of size > 0. It is obtained
from b through

B(x) := /0“” %b(:c,y) dy (x > 0).

The eigenproblem associated to (1) is the problem of finding both a station-
ary solution and a stationary solution of the dual equation, this is, the first
eigenfunction of the growth-fragmentation operator g — —(7g)’ + L(g) and
of its dual ¢ — 7¢' 4+ L*(p). If X is the largest eigenvalue of the operator
g— —(79g) + Lg, the associated eigenvector G satisfies

(r(2) G(x))" + AG(2) = L(G)(x), (3a)
T(2)G(x)],_, =0, (3b)
G >0, /0 G(z)dx = 1. (3c)



Of course, the eigenvector G is an equilibrium (i.e., a stationary solution) of
equation (1). The associated dual eigenproblem reads

—r@)¢ + (B(@) + N 6(z) = L36(z), (4a)
>0, / G(2) () dz =1, (4D)
0

where
£ (x) = / bz, y)é(y) dy.

This dual eigenproblem is interesting because ¢ gives a conservation law for (1):

| @ atar= [~ owomds=cs @z
0 0

In this paper we always denote by G, ¢ and A the solution to (3) and (4).

In the rest of this introduction we describe the assumptions used through-
out the paper and state our main results. In Section 2 we give the proof of
our estimates on the stationary solution G, and Section 3 is devoted to es-
timates of the dual eigenfunction ¢. Our results on the spectral gap of the
growth-fragmentation operator are proved in Section 4, and we also include two
appendices: one, Appendix A, on different approximation procedures that may
be used for G and ¢, and which are more convenient in some of our arguments;
and Appendix B, which gives asymptotic estimates of some of the expressions
involving the positive part £ of the fragmentation operator, and are used for
our large-x estimates of G.

1.1 Assumptions on the coefficients

For proving our results we need some or all of the following assumptions. First of
all, we assume that the fragmentation coefficient b is of self-similar form, which
is general enough to encompass most interesting examples and still allows us to
obtain accurate results on the asymptotics of G and ¢:

Hypothesis 1.1 (Self-similar fragmentation rate). The coefficient b(x,y) is of
the form

bary) = B)1p () 5)

for some locally integrable B : (0,400) — (0,+00), and some nonnegative finite
measure p on [0,1] satisfying the mass preserving condition

1
/ zp(z)dz =1,
0

/Olp(z)dz>1.

(When writing the integral of a measure it is always understood that the inte-
gration limits are included in the integral.)

and also the condition



The measure p gives the distribution of fragments obtained when a particle
of a certain size breaks.

Remark 1.1. Define, for k > 0, the moment

1
T ::/ 2Fp(2)dz.
0

We have from Hypothesis 1.1 that m; = 1 and 7y > 1. Physically, my represents
the mean quantity of fragments produced by the fragmentation of one particle.
Because of the strict inequality my > 71, one can deduce that p is not concen-
trated at z =1 (i.e. p # mpd1). As a consequence we have that m, < 1if k> 1
and 7, > 1if k < 1.

Hypothesis 1.2. The growth rate is a continuous and strictly positive function
7:(0,400) = (0,+00).

Our next assumption says that the growth rate and total fragmentation rate
have a power-law behavior for large and small sizes:

Hypothesis 1.3 (Asymptotics of fragmentation and drift rates). Assume that
for some constants By, Boo, T0, Too > 0 and 7o, 7y, g, € R

(=2}

B(xz) ~ Bz asxz — 0,
B(z) ~ B 7 asx — 400,

oo

T(x) ~T02% asx — 0,

~ o~ —~
o ~
= D —

T(x) ~ Too % as x — +00.
We also impose the conditions
Y —ag +1>0, (10)
y—a+1>0, (11)
to ensure the existence of a solution to the eigenproblem (see [2, 7]).

Likewise, we impose that the distribution of small fragments behave like a
power law:

Hypothesis 1.4 (Behavior of p close to 0). There exist pg > 0 and p > 0 such
that
p(z) =po2" P +o0(z"Y) asz—0, (12)

with the condition
p—op+1>0. (13)

Remark 1.2. When py > 0 condition (12) is the same as
p(z) ~po ! (14)

as z — 0. We prefer to write it as given in order to allow for py = 0, which is
usually not allowed in the notation (14). For instance, if p(z) is equal to 0 in
a neighborhood of 0 (such as for the mitosis case, see below), then (12) holds
with pg = 0, but (14) does not make sense.



To find the asymptotic behavior of the function G when x — oo the following
hypothesis will also be needed.

Hypothesis 1.5 (Asymptotics to second order). Assume that T is a C* function
and that, for some 6 >0 and v > —1,

B(z) = Boo2? +O0(27™°) as x — 400, (15)
7(2) = Too 2% + O(z%7%)  as x — 400, (16)
p(2) =pr1(1—2)" +0((z = 1)"*®) as z — 1. (17)

Finally, to prove the entropy-entropy dissipation inequality, we will need an
additional restriction on the fragmentation coefficient. It essentially says that p
is uniformly bounded below by some constant p > 0, and that it behaves like a
constant at the endpoints 0 and 1: B

Hypothesis 1.6. There exist positive constants p, po, p1 > 0 such that
Vze (0,1), p(z)>p (in the sense of measures),

p(2) o Po p(2) P
and ag < 2 (which is nothing but condition (13) in the case p=1).

The reader may check that [2, Theorem 1], which gives existence and unique-
ness of G, ¢, A satisfying (3) and (4) is applicable under Hypotheses 1.1-1.4.
We assume at least these hypotheses throughout the paper in order to ensure
the existence of profiles.

Let us give some common examples of coefficients satisfying the above as-
sumptions:

Power coefficients. If we set
b(z,y) =227 forz >y >0, 7(z)=2a*forz >0,

then all our hypotheses are satisfied when y—a+1 > 0 and a < 2. Observe
that in this case B(z) = «” and p(z) = 1, which satisfies Hypotheses 1.1,
1.4 with 4 =1 and v = 0, and also 1.6. Since 7(x) is a power, it satisfies
Hypothesis 1.2. Hypotheses 1.3 and 1.5 are also satisfied.

Self-similar fragmentation. The previous case with 7(x) = z is referred to
as the self-similar fragmentation equation. It is closely related to the
fragmentation equation dygr = L(g¢) (see [3, 1]).

Mitosis. Cellular division by equal mitosis is modeled by a distribution of
fragments p concentrated at a size equal to one half:

p(z) = 25z:%.

This measure p satisfies Hypothesis 1.4 with pg = p1 = 0 (the value of p,
v being irrelevant). In order to make the theory work, one has to choose
B and 7 such that the rest of Hypotheses are satisfied. For instance,
B(z) = 27 and 7(z) = ® with v — @+ 1 > 0 (and then defining b(z,y)
through (5)) are valid choices for the same reasons as before.



1.2 Summary of main results

Estimates on the profiles. We describe the asymptotics of the profile G
and give accurate bounds on the eigenvector ¢. Define

Aw) = /1 A+ BW)

7(y)
and
D1 ify>0and v =0,
= {nxips fr=v=0
0 if y>0andv>0,ory<0andv>—1+2F=2

where the parameters are the ones appearing in the previous hypotheses. In
Section 2.2 we prove the following result, which improves previous estimates of
the profile G given in [3, 1, 2]

Theorem 1.7. Assume Hypotheses 1.1-1.5. There exists C > 0 such that

—A(z —a
G(x) o~ Ce (@) ge=e, (18)

This result works for all the examples given before. For all of them, it
shows that the profile G decays exponentially for large sizes, with a precise
exponential rate given by A(x). We observe that A(x) behaves like x7+~o+!
(with v4 := max{y,0}), which is always a positive power of x. There are some
observations about this that match intuition: the equilibrium profile decays
faster when the total fragmentation rate is stronger for large sizes, and it decays
slower when the growth rate is larger for large sizes. Also, it is interesting to
notice that A does not depend on the fragment distribution (this is, p), but only
on the total fragmentation rate B.

The additional power z¢~® which gives a correction to the exponential be-
havior, in turn, depends only on the behavior of the distribution of fragments
p(z) close to z = 1, this is, on fragments of size close to the size of the par-
ticle that breaks. In the mitosis case, for example, £ = 0 since we obtain no
fragments of similar size when a particle breaks.

The behavior of G(x) for = close to 0 depends on the power «p from Hy-
pothesis 1.3 and the distribution of small fragments that result when a particle
breaks. The following result is proven in Section 2.3:

Theorem 1.8. Assume Hypotheses 1.1-1.4 with pg > 0. If ag < 1, there exists
C > 0 such that
G(xz) ~ Cazh .

x—0

If ag > 1, there exists C > 0 such that

G(z) ~ Cazh 1

z—0



This shows that G is (roughly) more concentrated close to 0 the weaker
the growth is for smaller sizes; and is less concentrated when there are fewer
smaller fragments resulting from breakage. This result includes cases in which
G(z) blows up as  — 0, cases in which it behaves like a constant, and cases
in which it tends to 0 like a power. We recall that the boundary condition is
7(x)G(z) — 0 as x — 0, which is always ensured by p > 0 from Hypothesis 1.4.

For the profile ¢ we derive the following estimates, proved in section 3, by
the use of a maximum principle (Lemma 3.2):

Theorem 1.9. Assume Hypotheses 1.1-1.4. If v > 0, there are two positive
constants C1 and Cy such that

Ciz < ¢(z) < Csz, Vo > 1. (19)

If v < 0 and under the additional assumption that =1 and py > 0 in Hypoth-
esis 1.4, there exist two positive constants Cy and Cy such that

Cr7 1t < p(x) < Cox? ™1, Vo > 1. (20)

Estimates of ¢ are significantly harder than those of G, and they have to
be obtained through comparison arguments. To our knowledge, this is the first
result in which ¢ can be bounded above and below by the same power (except
for the cases in which ¢ can be found explicitly). This improves the results in
[1] also in that it is valid for a general power-law behavior of 7.

We do not include the case ¥ = 0 in the above theorem (this is, B(x)
asymptotic to a constant as x — +00), but we remark that in the case of B(x)
equal to a constant (and with the very mild condition that [ b(z,y) dy is equal to
a constant independent of z), then ¢ = 1. The case T(x) = 1oz is also explicit:
in that case, A = 79 and ¢(z) = Cz for some number C' > 0.

As for the behavior at zero, we prove the following result:

Theorem 1.10. Assume Hypotheses 1.1-1.4. Then there exists a constant
C > 0 such that
o(x) ~ Cer®),

x—0

We remark that the behavior of A(x) for small z is determined by whether
(B(z)+A)/7(x) is integrable close to x = 0. Since B(x)/7(x) is always integrable
close to x = 0 by hypothesis (as 79 — ag > —1), we deduce that:

1. If 79 < 0, then ¢(z) tends to a positive constant as x — 0.
2. If 9 > 0, then there are three possible cases:

(a) If ap < 1, then again ¢(z) tends to a positive constant as z — 0.
(b) If ap =1, then ¢(x) behaves like a positive power of = as z — 0.
(¢) If ap > 1, then ¢(x) decays exponentially fast as  — 0.



Spectral gap. The estimates of the previous theorems allow us to prove a
spectral gap inequality. The general relative entropy principle [8, 9] applies
here and we have

g [ eweeau@) = [ [ owpnow
< (H(u(a)) ~ H{u(y) + H'(u(a)) (u(y) — u(x)) dzdy,

where H is any function and we denote

u(z) = (x > 0).
In the particular case of H(x) := (x — 1) we define
HglG] = / 6Glu—12dz (21)
0

DlgIG) = / N / T o)Wy, D) (ule) — u() dydz,  (22)

and obtain that p
5 H19IG] = —Dlg|G] < 0.

The next result shows that H is in fact bounded by a constant times D:

Theorem 1.11. Assume that the coefficients satisfy Hypotheses 1.1-1.6 with
one of the following additional conditions on the exponents vy and ag:

e cither ag =1 and v <14 \/7,
e orapg<1andvy <2—ag.

Consider also that we are in the case v # 0. Then the following inequality holds
H[g|G] < CDlg|q], (23)

for some constant C > 0 and for any nonnegative measurable function g :
(0,00) = R such that [ ¢g = 1. Consequently, if g, is a solution of problem (1)
the speed of convergence to equilibrium is exponential in the L?-weighted norm

-1l =1 llz2(e-1¢dx)s i€
Hlg:|G] < H[go|G]e " fort > 0.

Remark that in general we do not know the value of the eigenvalue A which
appears in the assumption on 7 for the case oy = 1. Nevertheless in the case
of the self-similar fragmentation equation (i.e. 7(x) = 7T9x) we know by inte-
gration of equation (3a) multiplied by x that A\ = 79 and the condition on ~
becomes vy < 2. Thus Theorem 1.11 includes the result of the first part of [1,
Theorem 1.9].



The main restrictions on the coefficients needed for Theorem 1.11 to hold are
the following. First, we require Hypothesis 1.6, which says that the fragment
distribution p should be bounded below. Consequently, this does not include
the mitosis case and other cases in which the fragment distribution has “gaps”;
we refer to [b] for a proof that exponential decay does hold in that case, at
least for a constant total fragmentation rate. Second, the exponents «g and
~o cannot be too large, since we need the profile G to be bounded (for which
ap < 1 is required) and B(x) not to be too small close to x = 0 (in order to
ensure that the term b(x,y) which appears in the entropy dissipation is not too
small and can be bounded below by our methods). The latter restriction (on
Yo0) is probably a shortcoming of the arguments we are using, and we do not
know whether the first one oy < 1 is a more fundamental one.

On the other hand, it is remarkable that Theorem 1.11 does not place any
restrictions on the behavior of the fragmentation or growth coefficients for large
sizes. This is a significant improvement over [1], where the behavior at 0 and
400 of the coefficients was taken to be the same power of z, and results were
restricted to the cases in which 7 is constant or linear.

2 Estimates of the profile G

2.1 Estimates of the moments of G

When Hypothesis 1.3 is satisfied, we define

B(x)+ X Al,<o+ Bl = ifr>0,
¢o= lim a7 f(x) — 200 —— 120 = § M Ba ify =0, (24)
> % if v <0,

where v4 = max{0,v}. Remark that, for v > 0, we have the relation

E=pm=(t, (25)

oo

Lemma 2.1. Assume Hypotheses 1.1-1.4. For any m > 1+ £ it holds that
oo
/ G(z) e 2™ dy < 4o0.
1

Proof. As usual, we carry out a priori estimates which can be rigorously justified
by an approximation procedure (such as the truncated equation (49)). As G
is integrable, it is enough to prove the convergence of the above integral on
(z9,+00) for a sufficiently large xg > 0. Hence, take any xo > 0, multiply (3a)
by 2'=eA®) with m > 14 ¢ and integrate on (z, +00) to obtain

— G(x0)e™ @)1 (zg)zd ™™ 4+ (m — 1) G(z)er D r(z)z™™ da

Zo

= /00 G(y) /y MA@ =mp(y x) dedy  (26)

0 Zo

10



where we have done an integration by parts on the last term.
We first consider the case & > 0 (thisis, ¥ > 0 and v = 0). From Equation (9)
we have that for any € > 0 there exists x¢ > 0 such that

(m—1) /00 G(z)er® r(x)z™™ da
> (m—1)(1 — €)7o / b G(z)er@ g™ dg, (27)

and, applying Lemma B.3, also such that

00 Y
/ G(y)/ AWMy, @) da dy

0 0

< (1+6)Boop1§‘*1/ G(y)eA(y)ya*mdy (28)

(observe that we have used v > 0 and v = 0 here). Using (27) and (28) we
obtain from (26) that

((m — D1 —-€)100 — 1+ e)Bocplel) /OO G(z)eM @ g™ dy

Zo

< G(xo)eA(xD)T(mo)xéfm.

When (m—1)(1—€)7oo — (1+€)Boop1¢ ™! > 0 this gives a bound for the integral
on the left hand side. If m > 1+ ¢ we can always choose € small enough for this
to be true, because of relation (25), and it proves the result.

The remaining case is £ = 0, this is, v > —1+ ,7::71__0; In this case we have
to substitute (28) by the following, according to Lemma B.3:

0o v
/ G(y) / eA(z)xlfmb(y, x) dx dy
i i)

[¢]

o
< (1 + G)Boop1C_1_VF(1 + l/)/ G(y)e/\(y)yl—m+7—(’¥+—a-‘rl)(l-‘ru) dy (29)
xo

Since v > —1 + 71111__ =, we have

l-m+y—(yr—a+1)1+v)<—-m+a.

Thus the exponent of y on the right hand side of (29) is strictly smaller than
« —m, so we can always find xg large enough so that

[eS) y o
/ G(y)/ eA(x)xl—mb(y’ q;) dx dy S 6/ G(y)e/\(y)ya—m dy
T T .

0 0

Using this and (27) in (26) we may follow a similar reasoning as before to obtain
the result. O

11



2.2 Asymptotic estimates of G as x — +00

In this section we prove Theorem 1.7 by using the moment estimates in Section
2.1.

Proof of Theorem 1.7. We divide the proof in two steps:

Step 1: proof that the limit is finite. Again, we carry out a priori esti-
mates on the solution which can be fully justified by using the approximation
(49). Let us first prove that £~ ¢G(x)e®) has a finite limit C' > 0 as x — 400,
and later we will show that C' > 0. We use equation (3a) to obtain

(2747 (2)G(2)er™)) = —€x7¢ 7 (2)G(z)e ™

—l—x_se/‘(z)/ by, x)G(y) dy.

Let us show that the right hand side of this last expression is integrable on
(29, +00) for some 2y > 0. Once we have this the result is proved, since then
2 ¢G(2)eM®) must have a limit as 2 — +oo. Integrating the right hand side
we obtain:

—{/ 2 (2) G () er®) da:Jr/ :cfgeA(“’)/ b(y, 2)G(y) dy dx

o x

= /OO G(z) </$ y~ob(x, y)er™ dy — ffcng(x)eA(z)> dzx. (30)

We just need to show that the parenthesis is of the order of eA®) gz@—¢=1=¢ for
some € > 0, and then Lemma 2.1 shows that the above integral is finite.

The case £ > 0. Let us start considering the case £ > 0 (this is, v > 0 and
v =0). Using Lemma B.3

/ Y b(z,y)et W dy = py Boo (Tt 227 1MW) 4 Oz )M (31)
xo

for some € > 0. From (16) we also have
§z7§717'(a:)6/\(m) = Too §xa7£716A(z) + O(xafgflf‘s)eA(x). (32)

Using (31)-(32) and the relation (25), the parenthesis in (30) is, in absolute
value, less than Cz®¢~179eM®) for some constant C' > 0. Hence by Lemma
2.1 the integral in (30) is finite, and we conclude that z®~¢G(x)e*(®) has a finite
limit as z — +o0o when £ > 0.

12



The case £ = 0. In this case we have from Lemma B.3
/ b, )€™ dy ~ p1 B¢ T(1 4 1)~ O —o D+ A ),
Zo

Using the same reasoning as at the end of the proof of Lemma 2.1 we have that,
when ¢ = 0,

vy —a+)(1+v)<a-1,
which then shows that the right hand side of (30) is finite due to Lemma 2.1.

Step 2: proof that C' > 0. In order to show that C' > 0 in (18) set F(z) :=
7(2)G(2)e*®) and obtain the following from (3a):

oo

Fl(z) = M@ / b(y, )G(y) dy. (33)

T

In particular, F' is nondecreasing, and this is enough to conclude in the case
¢ = 0 (since then 7(x)G(z)e™® must converge to a positive quantity, so the
same must be true of z*G(x)e®)). In the case & > 0 we may bound

F) = [ b, x)%)e*Wﬂw dy

x Y
o 1
> F@)e® [ blya)— e M0 ay,
z 7(y)
which implies that
F(z) > Flzo)exp ( / s<w>dw,)
T
with - )
S(w) = eA(w)/ b(y, w)——e~ AW dy.
) L )

Due to equation (16) we have

1 1
T(z)  Toor® + (@),

v T(Y)
=5/$ ;dy+/mo Ra(y) dy > £ log(y) + O,

0

13



with Ra(y) = O(a—1 —¢€), R3(y) = O(—1 —¢), and C; € R some real number.
As a consequence,

F(z) > F(xq)z%e",
which shows that lim, . F(z)x~¢ (which we know exists) must be strictly

positive. This finishes the proof. O

2.3 Asymptotic estimates of G as © — 0
Proof of Theorem 1.8. Define

F(z) := 7(x)G(x)er®).

We know from [2] that F'(z) — 0 when z — 0 and more precisely that F'(z) <
C z#. The derivative of F', as noted in (33), is

oo

F'(z) = M@ / by, z)G(y)dy > 0

x

so F' is increasing.

Case ag < 1. In this case, A(z) = A(0) < 0. Choose € > 0 such that p is a
function on [0, €) (the fact that this can be done for small enough € is implicit
in Hypothesis 1.4), and call p, = plp,q. Then, from Hypothesis 1.4,

zi7Hp, (E) —Spoyt™* asz —0, (34)
Y

with the above convergence being pointwise in y. We may additionally choose
€ (0,1) and C > 0 such that

p(z) <Cz1  forall z € (0,¢). (35)

Now we write
o [ b6t dy

=z Y
— [ BEo(E e v [ 2 et ()

For the first term in the r.h.s., we use that B(y) ~ Byy™ and G(y) < CyH—*0
Yy—r

(see [2]) to write

e /1B(x)G(x)p(z)dz < Carottoe /1 ZHTIT T p(z) d

z z
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and conclude that it tends to zero when x — 0 since 75 + 1 — ap > 0. For the
second term, we use (34) and (35) to obtain by dominated convergence

oo [Tt (B) ty—p o [ B Gy

Yy z—0

This limit is strictly positive and finite, since G(y) < Cy*~° and vo— g > —1.
Finally, we have deduced that there is a positive constant C' > 0 such that

F/ ~ pn—1

(LC) z—0 Cu ’

which by integration gives

7(2)G(z) ~ C a*
and so

b

~ ~ Cat=,
z—0 T(x) z—0

G(z)

Case oy > 1. In this case we necessarily have v > 0 and
A(z) ~ —C 2t 70,
As a consequence, following a similar reasoning as for the previous case, we have
F'(x) ~ Cyat Le= 2 @

and consequently
xr
F(.I‘) ~ Cl / y#—le—CQ yl—o dy ~ 03 xozo-HL—le—Cg z1—@0
0

due to the 'Hépital’s rule. This finally gives G(z) ~ C a1t O
Tr—r

3 Estimates of the dual eigenfunction ¢

3.1 Asymptotic estimates of ¢ as z — 0
We first give the proof of Theorem 1.10, which is rather direct:
Proof of Theorem 1.10. Define
() = dlz)eA),
This function is decreasing since it satisfies

% /0 ", y)bly) dy e < 0.

T(x

V() = -

Moreover it is a positive function, so to prove Theorem 1.10 we only have to
prove that 1 is bounded at x = 0. Consider, for n > 0, 7, as defined in the

15



approximation procedure (see (48) in Appendix A). Then denote by ¢, A, and
1y, the corresponding functions. First we know from [2] that ¢,, converges locally

uniformly to ¢ when n — 0. We have, for n > 0, that —A,(z) = f; Ajﬁ;;’) dy

is bounded at z = 0 and this is why it is useful to consider this regularization.
We have for any xy > 0,

xo 1 Y
sup 1y = 4y (0) =¢n($0)+/ / by, 2) by (2) dz e =29 dy
R+ o ™) Jo
R e
Siﬂn(l‘o)*‘/ 7/ b(y, 2)dn(2) e 1) dz dy
o 7w Jo
(o) (0 g yb( Ydzd
< ¢y (20) + sup / / Yy, z)dzdy
! " Jo m(y) Jo
“ Bly) [Y [z dz
= 1py(xo) + sup ¢ / / p() —dy
(o) " Jo ™ (Y) Jo Yy, vy
“ B(y)
= p(z9) + mo sup Y / dy.
(@) TSP )
Now, because g is integrable at x = 0, we can choose zy > 0 such that
o fy” f((;’)) dy = p < 1 and we obtain

(1= p)sup vy (x) < thy(xo) 5o ¥(xo).
So 1y, is uniformly bounded when 1 — 0 and thus the limit ¥(x) is bounded. O

3.2 A maximum principle

For finding the bounds on the dual eigenfunction at x — 400 we use comparison
arguments, valid for each truncated problem on [0, L] (see Appendix A for details
on the truncation). Then we pass to the limit, as the bounds we obtain are
independent of L. The function ¢y, (z) satisfies the equation

Sor(x) =0 (€ (0,L)),
where S is the operator given by
Su(e) i= ~r(a)o’ (@) + (Bla) + Myw(o) = [ ba)ut)ds

defined for all functions w € W'*°(0,L) and for z € (0,L). This operator
satisfies

Yw € WH(0,L) s.t. w(L) =0, /OL Sw(z)Gr(x)de =0 (36)

where G, is the eigenfunction of the truncated growth-fragmentation operator.
We recall the concept of supersolution:

16



Definition 3.1. We say that w € W%>°(0, L) is a supersolution of S on the
interval I C (0, L) when
Sw(z) >0 (x € I).

Maximum principles were a powerful tool for proving the existence of sub
and supersolutions for the growth-fragmentation models as in [7, 2]. For our
case, we recall the maximum principle given in [2].

Lemma 3.2 (Maximum principle for S). Assume Hypotheses 1.1-1.3. There
exists A > 0, independent of L, such that if w is a supersolution of S on (A, L),
w >0 on [0, A] and w(L) >0 then w >0 on [A, L].

Proof. We start from the fact w is a supersolution on (A4, L)
“r(a)u! (@) + (B + Aule) — [ b pul)dy = f) >0
Testing this equation against 1,,<¢ we obtain on (A, L)
(e’ (@) + (B&) + A (2) = Dutayeo | ool dy + (0o

> / b, y)w— (y) dy + (@) Lo <o-
0

Extend f by zero on [0, A]. Since w_(x) = 0 on [0, A] by assumption, the latter
inequality holds true on (0, L) and it writes

Ve e (0,L), Sw_(x)> f(2)lym)<o-

Testing this last inequality against G, we obtain using (36)

L L
0 2/ F(@)Ly2)<oGr(z) do :/ J(@)Ly(y<0Gr(z) da.
0 A

Because f and G, are positive on (A, L), this is possible only if 1,,<o = 0 on
(A, L) and it ends the proof. O

3.3 Asymptotic estimates of ¢ as * — 400

Now we prove the results concerning the asymptotic behavior of ¢(x) when
x — 400, Theorem 1.9. For these results, we still assume that Hypotheses 1.1-
1.4 are satisfied and, in the case v < 0, we additionally assume that u = 1 and
po > 0 (so that p(z) g P> 0). We recall that Hypothesis 1.3 says that B(x)

behaves like a ~y-power of x and 7(x) like an a-power of z, with v +1 —a > 0.
Proof of Theorem 1.9. The proof is done in two cases, and each case is
proved in two steps. In the first step we give particular supersolutions and

prove the upper bound, and in the second one we do the corresponding for
lower bounds.

17



Case 1: v > 0.
Step 1: Upper bounds. We claim that for any C' > 0, there exists A > 0 and
L, > 0 such that
v(z) :=Crx+1—2F
is a supersolution on [A, L] for any L > L., provided that max(0,a—~v) < k < 1.

First we recall that v+ 1 — a > 0 by assumption, so & — < 1 and we can find
k € (o —,1). Then

Sv(z) = —7(x)(C — ka1 + N(Cx — 2% + 1) + (7, — 1) B(x)z* — (m — 1) B(x)

and the right hand side is positive for x large enough because the dominant
term is CA\x + (7, — 1) B(z)2* ~ CAx+ (m) — 1) Bz T*. Indeed 71, > 1 because
k < 1 (see Remark 1.1) and the dominant power is v + k because & > 0 and
Y+ k> a.

Now we prove that there exists C' > 0 such that
Va >0, o(z) < C(1+x).

First we can choose C' such that v(z) = Cx + 1 — 2 is bounded below by
a positive constant. Moreover we take an approximation ¢; of ¢ such that
¢r(L) = 0. Then, choosing K > 0 large enough, we have that Kv(z) > ¢(x)
on [0, A] because ¢ is bounded uniformly in L on [0, 4], and Kv(L) = KCL +
K — KL* > 0 for L large enough. So, using the maximum principle and the
previous lemma, we obtain that

Yz >0, o(x) < Kv(z) < C(1+ ).

Step 2: Lower bounds. For the lower bounds we first prove that v(z) :=
x4 2% — 1 is a subsolution for max(0,1 —v) < k < 1.
The idea is to use z* to transform z which is a supersolution into a subsolution.

Sv(x) = —7(x)(1 + k") + XNz + 2% — 1) — (7, — 1)B(x)2" + (70 — 1) B(x)
where 7, > 1 since k < 1. Due to Assumption (7), B(x)z" ~ Boz?** and v(x)
is a subsolution for x large because k > 0 and v+ k > 1.

For ~ > 0, there exists C' > 0 such that
V>0, o(x) > Clxr —1)4.

We know that ¢ is positive, so for C' small enough, C(x + 2% — 1) — ¢(x) < 0
on [0, A]. Moreover, taking an approximation ¢ of ¢ such that ¢ (L) = L,
we have Cv(L) — ¢(L) < 0 for C < 1 and L large enough. Finally we use the
lemmas on the maximum principle and the subsolution to conclude that there
exists C' > 0 such that

Ve >0,  ¢x)>Cle+z¥—1)

18



and the result follows.

Case 2: v< 0.
Step 1: Upper bounds. We start by proving that for any n > (];7;‘0) ,

2=

v(z) = (n+2)7~! is a supersolution. We compute
Su(z) = (1= )7(@)(n + )72 + (A + B(z))(n + )"~

-/ “b( )+ v dy

0

and to estimate the last term in the r.h.s. we proceed similarly as in the proof
of Theorem 1.8. We write, for € € (0, 1),

/Oz b(z,y)(n+y) " dy = @ /Om(n + y)’y‘lp(%) dy

1
+BG@) [+ 2] pla)

Then, choosing e such that (35) is satisfied (for this we use Hypothesis 1.4), we
obtain by dominated convergence from (34) that

B(z) [ -1 (Y B(z) pon”
DNdy ~ 200
. /0 (n+y) p(x) Y, D e

On the other hand we have

B(J;)/ (n+z22)" " p(z)dz  ~ x'y_lB(x)/ 27 p(2) dz.

xr——+00

Since v < 0, we obtain

T Boo Y
/ bz, y)n+y) "ty ~ =P g
0

T—+00 -y

and finally
v
o), o (- B oo

T—r+00 -
because T(x) ~ Toox® and o — 1 <y < 0. So v(x) is a supersolution for x large
1
when 7 > (B_Tvz);o) .

Now, we claim that there exist C' > 0 and € > 0 such that
Va >0, o(x) < C(np+ax) "t

The proof of this fact follows from the maximum principle and taking the an
approximation ¢y, of ¢ such that ¢ (L) = 0 and that v(z) is a supersolution.
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Step 2: Lower bounds. For the lower bounds we define

o(@) : 0 for 0 < z <,
T (z— e for x > e.

|

Then for € < (%}:?) " v is a subsolution. Indeed we have for z > ¢

Sv(x) = 7(x) (7% 4+ (v = 2)(z — )27 3) + (A + B(z))(x — €)a? 2

/bxy (y — ey 2 dy

and, reasoning as in Step 1, we obtain that

Sv(z) ~ (A= BupoCe)z”

r——+00

Finally, there exist C' > 0 and € > 0 such that
V>0, p(z) > Cx7 % (x —€) 4.

Again, choosing an approximation ¢y, of ¢ such that ¢ (L) = L, the proof
uses the maximum principle and the fact that v(z) is a subsolution. O

4 Entropy dissipation inequality

As it was seen in [8, 9, 5, 1] the general relative entropy principle applies to
solutions of (1). We remind that we use the entropy H[g|G] defined in (21),
with dissipation D[g|G] given by (22). We recall that

4 9G] = ~DlglG] < 0

For the proof of the entropy inequality we will use [1, Lemma 2.2] with {(z) =
We need to check its hypotheses.

Lemma 4.1. Assume that Hypotheses 1.1-1.3 and 1.6 are satisfied with ~y # 0
and ag < 1. Given M > 1 there exists K > 0 and R > 1 such that the profiles
¢ and G satisfy the relations

0<Ga)<K (x>0), (37)
/R Y Gw)ely) dy < KG(z) (x> M), (38)
d(y) < KP(z) (max{2RM, Rz} <y < 2Rz). (39)

Proof. Relation (37) is true because of Theorem 1.7 and Theorem 1.8 with =1
and g < 1.
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For the second one, we have due to the I’Hopital’s rule and using Theorem 1.7

o oo
Gy)o(y)dy <K Yl TE=ae=AW) gy ~ KglHe—TeARD)
Rx Rx

< Kzt~ @) o KG(x).
Finally, (39) is a consequence of Theorem 1.9. O

Moreover, for proving the entropy-entropy dissipation inequality, we will
need the following bounds coming from [1, Theorem 2.4].

Lemma 4.2. Suppose that the coefficients satisfy Hypotheses 1.1-1.3 and 1.6
with one of the following additional conditions on the exponents vy and «yg:

o cither ag =1 and v <14 \/7,
e orayg <1 and~y <2—ag.

Let G and ¢ be the stationary profiles for the problems (3) and (4). Then we
can choose constants K, M > 0 and R > 1 such that the profiles ¢ and G satisfy

o Ify >0 then

G(z)o(y) < Kb(y,x) (0 <z <y < max{2Rx,2RM}), (40)
y~ ! < Kby, x) (y>M, y>z>0). (41)

o Ifv <O then
G(z)o(y) < Kb(y,z) (0 <z <y). (42)

Observe that under Hypothesis 1.6, there is no chance for oy > 1 to bound
G(x)o(y) by bly,x) when y > 0 is fixed and x — 0. Indeed Hypothesis 1.6

imposes b(y,z) > C12Y and = 1, and Theorem 1.8 ensures that G(z) ~

Y
Cxl—0,

Proof. Step 1: y < 2RM and z < y. We need to estimate G(z)¢(y) at the
limit # < y — 0. Using Theorem 1.8 (G(z) ~ Cx'=% notice that due to
Hypothesis 1.6 one has p = 1) and Theorem 1.10 to bound G(z) and ¢(y)
respectively, we have

G(2)d(y) < Cxl=0ehW) < ¢f yi=ao

since ag < 1. Then under the condition vy < 2 — g and from Hypothesis 1.6,
we get
G(z)p(y) < Cy ™! < Kb(y, ).

When oy = 1, we can do better since in this case we have necessarily vy > 0
and



Thus we can write
G(2)d(y) < Cy™™
and we obtain the bound G(z)¢(y) < Kb(y,z) from Hypothesis 1.6 as soon as
Y <12
To
Step 2: 2RM < y < 2Rz. We need to estimate G(x)¢(y) at the limit 2Rz >
y — +o0. Using (19) and (18) we have
G(@)g(y) < O(L+y)at e M
< CO(1+y)yt e AV/2R)
S C//y’y—l

where C” depends on «a, v and R. We conclude by using Hypothesis 1.6.

Step 3: y > M and y > = > 0. Since ap < 1 by assumption, we know
from Theorems 1.8 and 1.7 that G(x) is bounded. When v > 0, we observe
first that y~! < Cy?~! and we conclude that (41) holds true by using Hypoth-
esis 1.6. When v < 0, we have from Theorem 1.9 and Hypothesis 1.6 that
P(y) < Oy~ < Kby, x). O

At this point, we have all the tools to prove the entropy - entropy dissipation
inequality.

Proof of Theorem 1.11. From [1, Lemma 2.1] one can rewrite the entropy
as follows

Dalg|G) = / h / " 60 G @) () C) ulz) — uly))? dydz = H{g|G).  (43)

If one looks at the integrand, one realizes that D and Do have both ¢(x) and
G(y) as a common terms. So we would like to compare and check that

G(7)9(y) < Kb(y, z). (44)

We will denote by C' any constant depending on G, ¢, K, M, or R, but not on
g. We now distinguish two cases.

Case v < 0. The relation (44) is satisfied due to (42). So we can compare
pointwise the integrands of Ds[g|G] with D[g|G] and the inequality (23) holds.

Case v > 0. For proving the case v > 0 we follow the same argument as in
[1, Theorem 2.4]. We start by rewriting D2 [g|G] as follows:

Ds[g|G] = D21[g|G] + D2 2[g|G],

where

Das= [ 6@)6E0wIGWE) )P dyd
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with Ay == {(z,y) €R] : y >z, y < RMory < Rz} and Ay = Af. For the
first term and thanks to (40) one has

oo pmax{2Rx,2RM}
DzﬂgKﬂE{A {/ Kb(y, 2)6(2)G () (u(x) — u(y))? dy da

< KDJgla. (45)

For the other term, what we have is

mgwmscém/m{Mﬁrwwmwxwm—wwfwdr

SCKA Lmthmmmmawwm ()2 dyd
<C K Dlg|q), (46)

where in the first inequality we applied [1, Lemma 2.2] with the bounds given
in Lemma 4.2 and for the second one we used (41). The proof concludes by
gathering (45) and (46). O

Appendix

A Approximation procedures

To prove the estimates on the dual eigenfunction ¢, we use a truncated problem.
More precisely, we use alternatively one of the following ones, which differ only
in their boundary condition

—7(2)0:¢L(x) + (B(x) + Ar)dr(x) = L1 (or)(x) for z € (0,L),

¢r(L)=0 or ¢r(L)=6>0 or ¢r(L)=0L, (47)
L

61 >0, /0 Gla)on () do = 1.

The following lemma ensures that these truncations converge to the accurate
limit when L — +o0.

Lemma A.1. There exists Ly > 0 such that for each L > Ly the problem (47)
has a unique solution (A, ¢r) with A, > 0 and ¢y, € V[/llofo([R+) Moreover we
have

AL — A,
L—+o0

YA >0, ¢ ——— ¢ uniformly on[0,A).
L—+oo

Proof. We start with the case ¢ (L) = 0 by following the method in [2]. Define

forn >0
I for 0 <z <7,
() = { T(xz) for x> . (48)



Then consider for € > 0 and L > 0 the truncated (and regularized) eigenvalue
problem on [0, L]

b L
%(Tn(I)GL(l”))+(B($)+)\L)GL(I):/ by, ©)GL(y) dy,

0
TnGL = Efo GL dy7 GL(.’L') > 0, fOL GL(I')d(E =1,

8 L
—m(w@%(w) + (B(x) + Ar)dr(z) — /O b(z,y)or(y) dy = 1,(0)egr(0),
or(L)=0,  ér(x)>0, [} ¢r(2)Gr(x)de = 1.

(49)
Notice that in this problem, the eigenelements (AL, Gr,¢r) depend on 7,
and e and should be denoted (A7, G7, ¢7°). We forget here the superscripts
for the sake of clarity.
The existence of a solution to Problem (49) is proved in the Appendix of [2]
by using the Krein-Rutman theorem. Then we need to pass to the limit 1, e — 0.
The uniform estimates in [2] allow to do so, provided that A7 is positive for
all n, e. In [2] this condition is ensured for L large enough under the constraint
that €L is a fixed constant, which means that L = L(e) tends to +o00 as € — 0.
Here we want to pass to the limit ¢ — 0 for a fixed positive value of L. For this
we prove the existence of a constant Ly > 0 such that A7 > 0 for all n, € > 0
and all L > Lg.

Assume by contradiction that Ay < 0. Then we have by integration of the
direct eigenequation between 0 and = < L

23 [ Gty
— —7(2)G(x) - / y)dy + / / (v, 2)Gly) dy d=
= —7(2)G(z 7T0—1/B dy—&—/z (/Oxb(,z)dz>G(y)dz.

We assume that b(y,x) = B(y)p(f) with fo h)dh = my > 1. Thus, for p

bounded, there exists s € (0,1) such that fo dh >mg—1.ForL>y>xz>
sL, we have

/ “b(y,2)dz = B(y) / 7 p(h) an

sL

> B(y) / " (k) dh > Bly) / “p(h) dh = (mo — 1)B(y),

so for all z > sL

L
0> —r(2)G(z) + (mo — 1) / BW)G(y) dy
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which leads to

L L
B@)G) > (o - 12 [ BGE &> (r- 02 [ B)G)dy
and finally, by integration on [sL, L],
L
(mo — 1) /L f((j)) dy < 1. (50)
We have from Hypothesis 1.3 that
xB(x) 1

JA >0, Vo > A, >
v (@) ~ (mo—1)[In(s)]

so, for L > %, we obtain

¥ B(y) I U
(mo=1) / ) Y T / g =1

which contradicts (50). Finally, A;, > 0 for all L > L := 2.

We have proved the existence of solution for Problem (47) in the case
¢r(L) = 0 and we know that

AL ——— A,
L—+o0

G —— G in L'(Ry),
L—+4o00

VA>0, ¢ —— ¢ uniformly on [0, A).
L—+4o00

Now we use this result to treat the cases ¢ (L) =3 > 0 and ¢ (L) = JL. Since
0 > 0, we can prove by using the Krein-Rutman theorem the existence of a
solution to Problem (47). To prove the convergence of Af, to A, we integrate the
equation on ¢y multiplied by G and we obtain

A=A =7(L)G(L)¢L(L).

We know from estimates on G that 7(L)G(L)L — 0 when L — 400, which
ensures the convergence of A. Because A > 0, it also ensures the existence of L
such that A\, > 0 for L > Ly, which allows to prove the convergence of ¢, to ¢

locally uniformly (see [2] for details).
O
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B Laplace’s method

Laplace’s method (see [13, II.1, Theorem 1] for example) gives a way to calculate
the asymptotic behavior of integrals which contain an exponential term with a
large factor in the exponent. We give here a result of this kind, with conditions
which are adapted to the situation encountered in Section 2.

Lemma B.1. Take z,Dy € R. Assume that g : [x9,+00) = R is a measure
and h : [xg,4+00) X [Dg, +00) = R a measurable function satisfying

g(x) ~ go(x —x9)? as x — g, for some go #0 and 0 > —1, (51)
h(xz, D) — h(zg, D) ~ ho(x — x¢)*

52
as r — xg and D — +00, for some hg,w > 0, (52)

/ g(x)|e=Por@DP) 4y < Cy for some Cy >0 and all D > Dy. (53)

0

Assume also that for all D > Dy, the function x — h(xz,D) (with D fized)
attains its unique global minimum at x = xq, in the following strong sense:
there exists a nondecreasing strictly positive function 6 : (0,400) — (0,+00)
such that

h(z,D) — h(zo,D) > 0(x — xo)  for all x > x¢ and all D > Dy. (54)

Then, as D — +o0,

0o )
/ e—Dh(a:,D)g(I) dx ~ goD —i-o e_Dh(JCo,D) / wae—hoxw di. (55)
o 0

The constants implicit in (55) depend only on the constants implicit or explicit
in (51)—(54).

Some remarks on the conventions used above are in order. Although g is a
measure we denote it as a function in the expressions in which it appears. For
example, integrals in which g appears should be considered as integrals with
respect to the measure g. Also, in equation (51), it is understood that close to
xo the measure g is equal to a function, and the asymptotic approximation (51)
holds.

Proof. First of all, by translating g and h we may consider always that zg = 0.
We may also assume that h(zg, D) = 0 for all D > Dy, as otherwise one
obviously obtains the additional factor e~ P"@o.D),

An important part of the argument is based on the observation that if one
excludes a small region close to 0, then the rest of the integral decreases fast as

D — +oo: from (52) and (54) we deduce that for some p > 0

h(z,D) > pmin{l,2*} for all x > 0, D > Dy. (56)
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Then, for D > Dy and 0 < € < 1 we have from (56):

/ g(z)eth(m,D) dx

< em (PPl / gl Do) 4y < Coem(P-Pale,

due to (53). If we take € := D~ 2 then for all D > Dy we have

o0
/ g(z)e~PP@D) gy

-1
D™ 2w

< Coe_(\/ﬁ_%)p.

This quantity decreases faster than any power of D as D — +oo.

For the remaining part of the integral, since we are integrating in a region
which is closer and closer to 0 it is easy to see due to (51) and (52) that for all
€ > 0 there exists D, > 0 such that

_ 1

D_i D™ 2w
/ (1- e)goxge_D(H{)how dx < / g(x)e_Dh(l’vD) dx
0 0

1
D25
< / (14 €)goaTe  PA=hos™ gy (57)
0

for all D > D.. Through the change of variables z = D'/* we see that
D25 }
/ (1- e)goaco‘e*D(HE)hNC dx
0

1
D2w
= (1 — €)goD_1w_0 / ZUe*(lJrE)hoz“’ dz
0

oo
~(1- e)gOD7156 / 27~ (10" g
0

4 )

where the ‘~’ sign denotes asymptotics as D — +oo. Carrying out a similar
calculation for the last integral in (57) and letting € — 0 we deduce our result.
O

For the next result we recall that v, = max{0,~v} and ¢ is defined by (24).
Lemma B.2. Assume Hypotheses 1.1-1.5. There is € > 0 such that

x
/ e/\(y)yk dy = C_lxk_“f++ae/‘(””) + x_}oJroo(xk—era—s)eA(w)'
o

Proof. We use I’'Hopital’s rule to calculate the limit as x — 400 of

f;o eA(y)yk dy _ C*lxkf’wﬂrae/\(r)

:EmeA(z)
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Differentiating both the numerator and denominator we find that this limit is
the same as the limit as * — 400 of

2k — Cfl(k — e+ a)xkf’}q»“ra*l _ Cflzkf'wﬁra% B TN(CL') (58)
By G = Ta)

Using (15) and (16), we obtain that
xk o Cflxk77++aB(m) +A _ O(xkfé)
()

for some § > 0. Observing that vy —a+ 1 > 0 and calling € := min{d, v, —a+
1} > 0 we have
Ty (z) = O(z"°).

In a similar way,
Tp(z) = a™T7+ =% £ O(gmHr+—o79),
so from (58) we obtain that the limit is 0 whenever
m+vyr—a>k—e le,m>k—vyr+a—e
This shows the result. O
We now use this to prove an estimate which is needed in Section 2:
Lemma B.3. Assume Hypotheses 1.1-1.4 with p1 > 0, and take k € R. Then,
/1 eA(y)ykb(x,y) dy e plegf1fyr(V+1)xk+wf(v+fa+1)(1+u)eA(a:). (59)
Zo

If we also assume Hypothesis 1.5 and v = 0 (and now we allow any p; > 0)
then there is € > 0 such that

/ AW ykb(2,y) dy

[¢]

_ plBoogil xk+’yf'y++oc71€A(z) + *)O+ ($k+'y77++a7176)6A(m)' (60)

Proof. We call p, and p*, respectively, the parts of the measure p on the intervals
[0,1/2) and [1/2,1], i.e., ps := pljg1/2) and p* := p L[ 2,1). With this we break
the integral we want to estimate in two parts:

I(z) := /x AW ykp (%) dy

0

_ [ Y : (Y gy — .
/mo eA(y)y’“p*( )dy+/x MWykp ( )dy =: L(z) + I*(2).

T o x
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The first part, I, can be estimated by

.
|Aun=éfwwyp()dy<wwméﬂp4:)@

< M/ max{a* xo}/ D ) dy < mo ™ @/? max{a*, xF}.

Since we will show that I*(z) behaves as given in the statement, this term is of
lower order (since A(z) is asymptotic to a positive power of z as x — +00) and
can be disregarded.

For I* we make the change of variables z = y/z and denote D := z7+~o+1
to obtain

I*(l‘) _/ Ay), k. * (y) dy_l'k+1/ eA('pz)zkp(Z) dz
o z max{%o,%}
1
:xk'H/ { }exp(—Dh(z,D))g(z)dz (61)

with

__1 __1 e ok
h(z,D) := DA(xz) = DA (D + z) , g(z) :=2"p(2).
Now, the asymptotics in D of the integral in (61) can be obtained from Lemma
B.1 with zp = 1. Let us see that h and g indeed satisfy the needed hypotheses.
The property (51) is satisfied with go = p1 and o = v due to Hypothesis 1.4, and
to show (52) we write (with asymptotics notation understood to be for z — 1
and D — 400)

1 /\+B
h(zD) ~ h(1, D) = 5 (A(r) — A( D/
C 1 et e—at vo—atl _

which corresponds to hg = ¢, w = 1 in Lemma B.1. For (53) we write
1
/ y exp (—Doh(z, D)) g(2) d=
max{Z2 1
1 DO X
S/ exp <A(a:z)> 2"p(z) dz
1 D

< exp (%)A(x)) /1 2Fp(z)dz < Cy

1
2

for some Cy > 0 (which in particular depends on k), since © — A(z)/D =
A(z)/z7+ =21 is bounded for = > 1. This gives (53). Obviously z — h(z, D)
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attains its minimum at z = 1, and (54) is a consequence of (62) and the fact
that h(z, D) — h(1, D) is decreasing in z for all D.
We may then apply Lemma B.1 to obtain

T (Z) ~ plxk+1D717V€A(I) / e % dy
0
— p1C_1_”F(1 + V)xk+1—('y+—a+1)(1+u)eA(z).
Since I, (z) was shown to be of lower order, this is enough to show (59).
Finally, in order to show (60), we have
/ rWykp (g) dy = / eMWyF (p (g) fp1) dy+p1/ MWy dy.
o Y o xz o

For the first term, using (17) and (59) we have
/ AWy P <p (%) —p1) dy = O(a*+1=(re—et (148 AR)
zo

and for the second term, Lemma B.2 gives
/ eA(y)yk dy — <71$k7’Y++a6A(z) + O($k77++a75)6A(z).
Zo

Since v4 — a + 1 > 0, this shows the result. O
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