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ANALYSIS OF A MODEL FOR THE DYNAMICS OF PRIONS II

HANS ENGLER, JAN PRUSS, AND GLENN F. WEBB

Abstract

A new mathematical model for the dynamics of prion proliferation involving an ordinary differential equation
coupled with a partial integro-differential equation is analyzed, continuing the work in [09]. We show the well-
posedness of this problem in its natural phase space Z4 = Ry x LT((mo,oo);mdm), i.e. there is a unique global
semiflow on Z4 associated to the problem.

A theorem of threshold type is derived for this model which is typical for mathematical epidemics. If a certain
combination of kinetic parameters is below or at the threshold, there is a unique steady state, the disease-free
equilibrium, which is globally asymptotically stable in Z; above the threshold it is unstable, and there is another

unique steady state, the disease equilibrium, which inherits that property.
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1. INTRODUCTION AND MAIN RESULTS

In this paper we continue our analysis, begun in [9], of a recent model describing the proliferation
of prions. This model has been introduced in Greer, Pujo-Menjouet and Webb [, based on the
works of Masel, Jansen and Nowak [6], Nowak, Krakauer, Klug and May [{] and others. For
comprehensive explanations and discussions of the model and the relevant biochemical literature
we refer to [4]. Here we only give a very short description of the model.

Prions are proteins that are believed to be responsible for certain diseases like BSE and the
Creutzfeld-Jacob disease. There are two basic forms of prions of interest here, the Prion Protein
Cellular PrP¢ and the Prion Protein Scrapie PrPS¢. The single molecule proteins PrP®, also
called monomers in the sequel, are protease resistent proteins which have a cell protective function
and are produced by the body, regularly. On the other hand, the infectious prion PrPS¢ is a
string-like polymer formed of monomeric PrP®. Above a critical chain length xo > 0 the polymers
are more stable than the PrP, and they can grow to chains containing thousands of monomers.
PrP5¢ has the ability to replicate by splitting, we assume binary splitting here.

So there are three main processes which govern the dynamics of prions in this model.

e growth in length by polymerization with rate 7 > 0;

e binary splitting with rate B(x) > 0, a polymer of length z > 0 splits into one of length
0 < y < z and one of length = — y with probability x(y, z);

e natural degradation with rate v > 0 for the monomers and with rate () for the polymers
with length x.

The model proposed in [7] further assumes that polymers of length 0 < z < xy immediately
decompose completely into monomers. This reflects the assumption that PrP“¢ polymers are
unbranched and form a simple a-helix with g monomer units per turn. An a-helix of length less
than g is incomplete and thus is much less stable. Denoting the numbers of monomers at time ¢
by V(t) and the density of polymers by u(t, ), we obtain the following model equations.

V() =A—~V(t) =TV (t) /00 u(t, x)dx + 2 /OzO T - B(y)k(z,y)u(t,y)dydx

zo

(1.1) Opu(t, z) + 7V (8)dpu(t, z) + (u(z) + B(x))ult, z) = 2 /Oo By)r(z,y)ult, y)dy

V(0)=V, >0, u(t,zo) =0, u(0,2)=wuo(x),
1
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where t > 0 and z¢p < z < oco. Here A > 0 is a constant background source of monomers. Observe
that the splitting function k(y, z) should satisfy the following properties.

Ky2) 20, K(yz) = wle - y.a), / Ky, 2)dy = 1,
0

for all z > xg, y > 0, and k(y,z) =0 if y > = or x < zp. Note that these conditions imply

2/ yr(y,x)dy =z, x> 0.
0

In fact,
2/ yk(y, z)dy :/ yﬁ(yvx)dyﬂt/ yr(r —y,x)dy
0 0 0
= / yk(y, z)dy +/ (v —y)k(y, z)dy = I/ k(y, z)dy = x.
0 0 0

This implies that mass does not change via the splitting process, and by a simple computation
we obtain the following relation for the total number of monomers in the system.
d o0 o0
E[V(t) —|—/ zu(t,z)dx] = X — V() — / zp(z)u(t,z)dx, t>0.
Zo Zo
In [7] it is further assumed that splitting is equi-distributed (polymer chains are equally likely to
split at all locations), and that the rate of splitting is proportional to length. This reflects again the
hypothesis that polymers form a-helices and are not folded in more complicated configurations,
which would make certain segments of the chain less likely to split than others. Therefore, we
make the further assumptions

Kly,z) =1/x f . > 29 and 0 <y <z, k(y,z)=0 elsewhere ,

B(x) = Pz is linear, and p(x) = p constant. Then the model contains only 6 parameters, and
can even be reduced to a system of 3 ordinary differential equations. In fact, introduce the new

functions
oo

U(t) = /wuu,y)dy and PO = [ yult.g)ay,

0 0
representing the total number of polymers, and the total number of monomers in polymers at time

t, respectively. Integrating the equation for u(t,z) over [zg,00) we get
d
EU(U = —7V(t)u(t,z)|ge — pU(t) — BP(t) + 25/ / u(t, y)dydx
= —uU(t) = BP(t) + 28 (t, y)(y — xo)dy

0
— —uU(t) - BP(t) + 28P(t) — 280U (1),
hence
U(t) = —(u+2620)U (t) + BP(1).
Multiplying the equation for u(t, z) by z, integration yields

iP(t) = —7V(t)(zu(t,z)|3 — /OO u(t,y)dy)

dt
—uP(t) 6/ u(t, x) 2d:c—|—25/ / u(t, y)dydx

= VOO P =5 [ ueotde 45 [ ultn)e? - iy

= TV(OU(t) — pP(t) — B3U (1),
hence
P(t) = UV (t) — pP(t) = Ba3U ).
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Thus we obtain the following closed model involving only ordinary differential equations.
U = BP—puU —2Bz0U
(1.2) V = A=AV —7UV 4 22U
P = 71UV —puP — BziU
with initial conditions
U()=Uo >0, V(0)=Vy=>0, P(0)=PF > xolo.

This way the partial differential equation for the density u(¢,x) decouples from the ordinary dif-
ferential equations. Once the solutions of (L) are known, one has to solve only a linear partial
integro-differential eqution to obtain wu(t,z). The system (1.2) is identical to the ”basic virus
dynamics model” that is discussed at length in [§].

Concerning the ode-system ([C2) we have the following result from Priiss, Pujo-Menjouet, Webb
and Zacher [].

Theorem 1.1. Suppose xq, 5,7, A, 1, 7 > 0 are given constants. Then the system [LZ) induces a
global semiflow on the set K = {(U,V,P) € R®: U,V,P—x0U > 0}. There is precisely one discase
free equilibrium (0, \/7,0) which is globally exponentially stable if and only if p+ xofB > \/ABT/7,
and asymptotically stable in case of equality. On the other hand, if p + xof < \/AOBT/7 there is
the unique disease equilibrium

(ABT — v+ Bro)? (1t Br0))® AT —(n+ 5%0)2)
pr(p+28x0) pr But
which is globally exponentially stable in K \ [{0} x Ry x {0}].

It is the purpose of this paper to study the full system ([J]) under the assumptions of equi-
distributed splitting, linear splitting rate, and constant rates of degradation.
Since V (t)+ f;j zu(t, z)dx is the total number of monomers in the system, which should be finite

at any time, it seems reasonable to study ([[CI]) in the standard cone Z := Ry x L ((wg, 00); vdx)
of the Banach space Z := R x L;((zg, 0); zdz). The following theorem summarizes our results.

Theorem 1.2. Assume equi-distributed splitting with linear splitting rate 8(x) = Bx and constant
degradation rates v and p(x) = p. Suppose A\, T, 3,7, u,x9 > 0. Then () generates a global
semiflow in the natural phase space Z. Furthermore,

(i) if \BT/y < (u+Bxo)?, then the disease-free equilibrium z = (\/7,0) is globally asymptotically
stable in Zy, and even exponentially in the case of strict inequality;

(ii) if \BT/y > (u+ Bxo)?, then there is a unique disease equilibrium z, = (Vi,u.) which is
globally asymptotically stable in Z; \ (R4 x {0}). It is given by

(b + Bo)® wa(x) = 28 ABT —y(p + Bo)? (I)(ﬁ(x—iﬂo))
pro ut (u+ Bao)(p +2Bz0) * pu+ Bro
where ®(r) = (r +12/2) exp(—(r +1r%/2)).

The remaining part of this paper deals with the proof of this result. Recall that the function
w(t) :== 7V (t) can be considered as known, by Theorem 1.1, and w(t) — weo exponentially, where
either wo, = A/ in the disease-free or weo = (i + B0)?/B in the disease case. Hence we have to
solve a linear nonautonomous partial integro-differential equation of first order. For this we shall
use standard techniques from the theory of Cp-semigroups and we refer to the monograph Arendt,
Batty, Hieber and Neubrander [2] as a general reference for the results employed below.

We proceed in four steps. First we study the autonomous case where w = wy,. In Section 2
we show that there is a unique Cp-semigroup T'(t) = e~ L* associated with the pde-part of ()
in X = Li((xo, 00); zdz), which is positive and contractive, and even exponentially stable in the
disease-free case. The resolvent of L is shown to be compact in Section 3, hence L has only point
spectrum in the closed right half-plane. In the disease case, we further show that 0 is the only
eigenvalue of L on the imaginary axis, it is simple and so the ergodic projection P onto the kernel
N(L) of L along the range R(L) of L exists and is rank one. We compute an element e € N(L)
which is positive. A result of Arendt, Batty, Lubich and Phong [2] then shows that T'(¢) is strongly

‘/*:
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ergodic, i.e. limy o T(t) = P strongly in X. Wellposedness of the nonautonomous problem is
proved in Section 4 by means of monotone convergence, it is shown that the evolution operator
exists and is bounded. Moreover, bounds for d,u(t, ) in X are derived. Finally, in Section 5 we
put together these results to prove Theorem 1.2.

While we assume throughout that 5(z) = Sz, u(x) = p (constant), and yk(z,y) = 1 for z <
Y, Yy > o, k(x,y) = 0 elsewhere, our methods extend to versions of (1.1) where these assumptions
do not hold. We do not carry out these generalizations since it is not clear which would be
biologically reasonable. On the other hand, the equation discussed in this paper

Ou(t,x) = =7V () 0pu(t,x) — (u + Bx)u(t, z) + 20 /OO u(t,y)dy

for x > xp,t > 0, with initial and boundary data as in (1.1), can be solved with an integral
transformation followed by the method of characteristics. Namely, define

o) = | N / T 6y dedy = / T - a6y, Polt,a) = u(t,).

Then a computation shows that v solves the first order partial differential equation without integral
term

Ov(t,x) = =7V (t)0z0(t, x) — (u+ Br)v(t, x)
for > xp, t > 0, with initial data v(0, ) obtained by integrating wo twice and boundary data

v(t,x0) = P(t) — 2oU(t). The equation for v may be solved by the method of characteristics, and
u is recovered from d2v(t,z) = wu(t,z). The solution depends on the initial data in the region
{(z,t) |z >z0+T fot V(s)ds } and on the boundary data in the complement of this region. Since
V(t) always has a positive limit, it is evident that the contribution from the initial data is swept
out towards large x-values and decays exponentially, in fact, at a rate like e~ for some £ > 0. If
the disease-free state is stable, then (P(t),U(t)) — (0,0) as t — oo, which implies that the solution
u converges to zero also in the region where it depends on the boundary data. In the case of a
positive disease equilibrium, P(t) — 2oU(t) has a positive limit as ¢ — oo, which determine the
limiting equilibrium distribution u, given in Theorem 1.2. This method breaks down if 3(-), u(-),
or (-, ) have more complicated forms, as the reader will readily confirm.
2. THE LINEAR AUTOMOMOUS PROBLEM

2.1. Functional Analytic Setting. We consider the problem

(2.1) Ot ) + wOyult, ) + (o + BJultn) =25 [ ult. )iy,
u(0,z) = uo(x), u(t,zo)=0, t>0, x> x0.

Set w(t,x) = u(t,z + zo), x > 0. Then this problem becomes the following one on R..

(2.2) Orw(t, ) + wo,w(t, x) + (no + Pr)w(t,z) = 26/00 w(t,y)dy,
w(0,z) = g(z) = uo(x + x0), w(t,0)=0, JEt >0, x> 0.
Here we have set o = o+ Sxo. w plays the role of 7V at oo, i.e.
w=71V(0) = Ar/y
in the disease-free case or
w=7V(0) = (u+ Bz0)*/B = 5/

in the disease case.
We want to study [Z32) in the basic space X = L1 (R4 ; (a+ x)dz), where we choose as the norm

[lwl| = alwly + |zwly,
with a > 0 to be determined later. We define two linear operators in X by means of

Au(z) = wi/(x) + (po + Br)u(x), =z € Ry,
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with domain
D(A) ={ue W} (Ry)NX: 2*u € Li(Ry), 2/ () € Li(Ry), u(0) =0},
and -
Bu(z) = 26/ u(y)dy, D(B)= D(A).
Both operators are well-defined and 1ineaf, B will be considered as a perturbation of A.

2.2. m-Accretivity of A. We have

oo oo

/ Ausgnudx = w/ |ul'dz + polulr + Blzuls

0 0

= polulr + Blzulr,
and
oo oo
/ Ausgnuzxdr = w/ |u| zdx + polzul; + Bloul;
0 0

= —wluly + polzuls + Blzul;.
Employing the bracket in L; this implies
[Au, uly = (apo — w)luly + (af + po)lwuly = nlful],

for some 7 > 0 provided po > w/a. Hence for such a, A is strictly accretive, in particular closable.
Next we compute the resolvent of A. The equation (A + A)u = f is equivalent to solving the
ode

(2:3) Au(@) +wi(x) + (po + Ba)u(z) = f(z), = >0,

with initial condition u(0) = 0. Therefore we obtain
. 1 [*
u=QA+4)"f(z) = - / exp —[(A+ po) (z — ) /w + B(z® — y)/20]f (y)dy.
0

If f € L1(R4) then on easily obtains the estimate

luly < [fl1/(A+ po)-
If also 2 f € L1(R4) then

1 x 2 2
2 o L7 O e g2 2y e=BER =) /29)| £ d
I (@ ~ ) o
1 o z— w
+ —/ ye PLmv20/20y ()| dy,
wJo
hence ) 5 )
2 w w w
<z ad ~ =z flh
|lz%ul1 < w)\+u0ﬁ6|f|l+wﬁ2|xf|1

This shows that z%u € L1(R4), hence zu € Li(R,), and then by equation Z3) also v’ € L1(R)
as well as zu’ € L1(R4), i.e. uw € D(A). This shows that A is m-accretive.

As a consequence we note that —A generates a Cy-semigroup in X which is also positive and
strictly contractive, hence exponentially stable.

2.3. Accretivity of A — B. We have

oo o0 1
| u(z)dz|; < |zulq, |x/ u(z)dx); < §|x2u|1,
and therefore -

/ (Au — Bu) sgn(u)dz > polu|r + Blaulr — 28|zul,
0
as well as

/ (Au — Bu) sgn(u)zdz > —w|uly + polrul;.
0
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This yields
(A= Byuuly > (soa — w)luls + (0 — fa)|uly > 0,

for all w € D(A), provided ppa > w and pg > fa. Such a choice of a > 0 is possible if and only if
the condition w/up < po/B is met, i.e. if and only if

w< ug/B

holds true. Now in the disease-free case we have w = A7 /v, while in the disease case w = u3/j;
then a = pg/B. Thus A — B will be strictly accretive in the disease-free case while it will be
accretive only in the disease case. In the first case, the decay rate can easily be estimated not to

be smaller than poy — \/AB7/7.

2.4. Density of the Range of A — B. Let f € Li(Ry;(a + x)dx) be given and assume f > 0.
Set u; = (14 A)~1f and define the sequence u,, inductively by means of

Ups1 = uy + (14 A)"' Bu,.

Then u; > 0, and ug — uy = (1 + A)~*Buy > 0, hence by induction u, 1 > u,, pointwise, since B
is positive. This shows that the sequence of functions u,, is nonnegative and increasing pointwise.
Moreover,

il + (11 o + Bayun = f + 28 / U (y)dy < f 428 / un(y)dy,

which implies
(14 po)lunly + Blzun|t < |fl1 + 28|zun|1,
and
—wlun|i + (14 po)|zun|s + B2aun|s < |zfli + Blaun:.

Choosing a as above this yields an a priori bound for the sequence (uy,)
l[un|| = alun|y + [zun| < Cl[f]],

and therefore we may conclude by the monotone convergence theorem u,, — us as n — oco. If
in addition z2f € L;(R,) then we obtain in a similar way boundedness of z%u,, in X. This
implies (1 4+ A — B)up, = f + B(tup—1 —up) — f in X as n — oo, hence us, € D(A — B) and
Uoo = (1 + A= B)71f. Since L1 = LT — L] we may conclude R(1+ A — B) = X, i.e. the closure
of A — B is m-accretive.

Remark 2.1. The above proof shows that the resolvent of A — B is positive, hence the semigroup
generated by this operator will be as as well.

2.5. Irreducibility. Suppose f € X is nonnegative and wu solves
ol + O\t g+ Bou = £ 426 [ uldy. w0,

with initial value u(0) = 0. If f # 0 then let z; := inf supp f. We have

u(e) =+ / "exp (A po) (= — )/ + Bz — 4?)/2][f(v) + Bu(y)ldy.

w

Since we already know w(z) > 0, this formula implies u(z) > 0 for all z > z;. But then
[ u(y)dy > 0 for all z > 0, and so so u(x) > 0 for all z > 0. This proves the irreducibility

of the semigroup generated by A — B.
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2.6. A — B is not Closed. Unfortunately, the sum A — B is not closed. We show this by the
following example.

Example 2.2. Set u = y/2® where y denotes a cut-off function which is 0 on [0,1] and 1 on
[2,00). Then u,u'u,zu € Li(Ry), but 2%u ¢ L1(Ry), and u(0) = 0. On the other hand,

f@) = wu'(@)+ A+ o+ B —aﬁ/

= wy'/a® = 3wy/at + (A + po)x/a® + Bx/a? —-25»/’ ydy/y*
Since
x@fa =2 [ xauy? = x@)/2 - x P - [ Wy
= [ X
we obtain '
f = wX/(2)/a* = Bwx(@)/a* + (A + po)x Nr—ﬁ/ (v)dy/y".

Obviously, f as well as zf belong to L1(Ry), so A — B with domain D(A) is not closed.
2.7. Summary. Let us summarize what we have shown so far.

Theorem 2.3. Suppose Bw < p2. Then problem ([Z3A) is well-posed in X = L1(Ry; (a+x)dx) and
admits an associated Co-semigroup T(t) = e~F* which is positive. If a is chosen from the interval
a € |w/po, po/B) then T(t) is nonexpansive.

In the strictly disease free case w = At/ < u3/B3, the semigroup T(t) is ezponentially stable

with type wo(T) < —po + A/ ABT/v < 0.

3. ASYMPTOTIC BEHAVIOR OF THE AUTONOMOUS PROBLEM

3.1. Compactness. Set L = A— B. Since L is m-accretive in X = L1(Ry;(a + x)dz), the
spectrum o (L) is contained in the closed right halfplane. We want to show that the resolvent of L
is compact. For this purpose we derive another representation of (A + L)' for A > 0. Let f € X
and set u = (A + L)~ f. Then we obtain

u=A+A)""f+ N+ A) "By,

and
A+ A)7'Bu = 26(A+A)’1[/ u(y)dy]
= 25 —(Atpo)(@—y)/w ,—B(z*~y )/2“’[/00 u(r)dr]dy
Yy
_ 2ﬁ / / ~Ovto) =y =Bl =) /20 g g
L 2 / / ~Ovro) @) fw o= B ~v?) /20 gy 1 4.
_ k,\(:v)/ w(r)dr + w(h + A)al,
where
() = 25/ ~Ovbrao) =) o =Bl =) /20 g
Note that

V=il ﬁ/ STy < )\iﬁuo
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ie. ky € Loo(Ry). We thus have the identity

o0

u() — ka(x) / u(ydy = (3 + A) (@) + w(h + A) k] = g(a),

x

and ©(0) = 0. We may solve this equation for u to the result

ulw) = 9(o) = a(e) [ " exp (— / ' W)dr) 9(y)dy + ka(z) exp (— / ' kms)ds) <alf >,

1
(A+ po)? —wp
This way we have the representation

<o f > (k) [ s n [ s,
(31) A+L) =0 —R)N+A) 1 4+wkx(A+ L) f +ka(x) exp <— /OI k:)\(s)ds) <aqxlf >,
with ) N

(a)(a) = k(o) [ esp (= [ )
Next D(A) embeds compactly into X, hence (A + A)~! is compact. From boundedness of ky we
may then conclude that (A + L)~! is compact, as soon as we know that the Volterra operator Ry

is bounded in X.
To prove the latter we estimate as follows

Il = [ @+ ai] [ oo (- / ) g0y

< [Tl / T+ b @en - / () doldy

[Tl + / Tow (- / )i ) dldy
< cA/OM 9W)l(a +v)dy = Crllgll

as we show now.

2 xr
() = Uﬁ / ¢~ Ovtio) =) foog=Ba* ~9%) /26 g
0
> %/z e*(AJruo)y/we*ﬁxy/wdy
w Jo

= 72ﬁ (1- e—(/\+uo+ﬁw)w/w)

A+ o + Bz
S 26 (At po+pr)z/w
T Atpo+fr 14+ A+ po+ Br)r/w)
28z

w+ A+ p+ pr)r’
by the elementary inequality 1 — e~* > /(1 4 x). This implies

/yw kx(r)dr

Y

26/ rdr/(w+ (A + po + Br)r
Y
* 26r + A+ o /CE dr
= dr — (A
/1, ST Ot ) 4 g ) y W+ O+ po)r + Br?

o w4+ (A + po)x + Ba? 3
= BT oy 1 B

CX,
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since the second integral is bounded. This estimate finally yields

= ¢ e [ wt O+ o)y + By?
_ < e < .
/y exp( /y k,\(r)dr) dr <e /y w+()\+u0)x+ﬂx2dx_c’\(a+y)

This completes the proof of compactness of the resolvent of L.

3.2. Ergodicity. Since the resolvent of L is compact we know that the spectrum of L consists
only of eigenvalues of finite multiplicity, these are poles of the resolvent of L. By accretivity of
L we have the inequality [(A 4+ L) |g(x) < 1/Re), ReA > 0, hence the resolvent can only have
poles of first order on the imaginary axis. This shows that all eigenvalues on the imaginary axis
are semisimple. Compactness of the resolvent implies also that the range of A + L is closed, for
each A € C. In particular, we have the direct sum decomposition X = N(L)® R(L), i.e. ergodicity
in the sense of Abel.

Now we concentrate on the disease equilibrium which means a = po/3 and w = p/3. A
function e(z) belongs to the kernel of L if

we'(x) + (uo + Br)e(z) — 26/ e(y)dy=0, z>0,e0)=0,
or equivalently

2
e’ (z) + ﬁ(l + ﬁw)e’(x) +3—e(x) =0, x>0, e(0)=0.
Ho Ho Ho
The scaling e(z) = v(Sz/ 1) reduces this problem to
v"(2) + (14 2)v'(2) + 3v(2) =0, 2 >0, v(0) =0.
By the initial condition v(0) = 0, this shows that the kernel of L can be only one-dimensional, and
a simple computation yields that
v(z) = (z+ 22/2)67(Z+Z2/2), z >0,

is a solution. Therefore N(L) = span{e}, with e(z) = (8/p0)?*v(Bz/p0), and another simple
computation yields

/Ooo(a + 2)e(z)dz = 1.

Since L is Fredholm with index zero, the kernel N(L*) of the dual of L has also a one-dimensional
kernel which are the constant functions. The ergodic projection P onto the kernel of L along the
range of L is then given by

(3.2) Pu(z) = [/Ooo(a + z)u(z)dzle(r) =< ule* > e(z), = >0.

Suppose there are no other eigenvalues of L on the imaginary axis. Then L* also has no other
eigenvalues on the imaginary axis, and then by the theorem of Arendt, Batty, Lubich and Phong

we may conclude that

e Ly - Pu  ast— oo, for each u € X,

i.e. the semigroup generated by —L is strongly ergodic.
We show now that there are in fact no eigenvalues other than 0 on the imaginary axis. Suppose
on the contrary that

ipu(z) + wu'(z) + (po + Br)u(z) = 26/ u(y)dy, = >0, u(0)=0,
u # 0. Multiplying this equation with @/|ul, taking real parts, and integrating over R we obtain

(3.3) iolul + Blzul, = 26Re / u(x) / a(y)/luly)|dyde < 26/zul,

and similarly, multiplying with za(x)/|u(x)| we get

(34)  —wlul + polzuly + Blatuly = 2ﬁRe/0 U(:v)/o ya(y)/lu(y)ldydz < Bla*uls.
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Multiplying the first inequality with a = po/f and adding the second we arrive at a contradiction
if at least one of the inequalities (B3]), (B4 is strict. Hence we must have

Re / () / " ay)/July)|dydz = |aul,,

which implies with argu(z) = 6(z)

sze/ £i(6(x)—0 )dy_ |/ W) gy 2,
0

|/ W dy|? = x> 0.

But this is only possible if (y) is constant, w.l.o.g. we may assume 6 = 0 i.e. u(z) is nonnegative,
which in turn yields p = 0 since u # 0 by assumption.

or equivalently

3.3. Summary. Let us summarize what we have shown in this section.

Theorem 3.1. Assume the disease case w = p2/B3, a = po/B. The the semigroup T(t) = e L
is strongly ergodic, it converges strongly to the projection P onto the kernel N(L) of L along
its range R(L). The kernel is one-dimensional and spanned by e(x) = (3/p0)>®(Bx/ o), where

B(2) = (24 22/2)e~ /2 and the projection P is given by
Pu(z) = [/ (a +y)u(y)dyle(z) =< e*|lu >e(z), >0, ueX.
0

Remark. We do not know whether the ergodicity is exponential since it is not clear that the
type of the semigroup e~ restricted to R(L) is negative.

4. WELL-POSEDNESS OF THE NON-AUTONOMOUS EVOLUTION

4.1. The Trivial Evolution. Let w € C(Ry) be positive, such that 0 < we = limy o0 w(t)
exists, and assume w(-) — woo € L1(R4). Let

= d _ = 1
Wy I?Zaé(w(s) and w rsnzlgw(s),

and note that wy > w_ > 0. We are particularly interested in the cases wo, = A7/7, the disease-
free case, and weo = pg/3, the disease case. We want to show that the nonautonomous problem is
well-posed in X = L1 (Ry; (a + x)dz). We begin with the problem

(4.1) Opu(t, ) + w(t)Opu(t, ) + (po + Br)u(t,z) =0, = >0,t>s>0

u(s,z) = g(z), u(t,0) =0, t>s>0,2>0.
The method of characteristics yields easily the evolution operator Uy(t, s) for this problem. It is
given by

(42) [Uo(t, $)g)(x) = ult, x) = gz — / w(F)dr)e—tsa)
ot.5,2) = pinlt = 9) + 8t = ) — [ w()in) 45 [ (¢ = (s

if we extend g trivially to R. We obviously have the estimate |Uy(t, s)|g(x) < e H0(t=9) "and u(t, z)
is a strong solution in X if the initial function g belongs to D defined by

D:={ge Li(Ry): 2°g,g,zg’ € L1(R4),9(0) = 0}.
We also need the solution of

Oru(t,x) +w(t)Ozu(t,x) + (po + fr)ul(t,z) =0, x>0,t>s>0
(4.3) u(s,z) =0, u(t,0)=nhn(t), t>s>0,z>0.
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Again the method of characteristics applies and yields with K (t,z) = f ‘

o(62) (r— p(t,x))w(r)dr the

formula
[Vo(t, $)hl(z) = u(t, ) = hp(t, 2))e~IrolmpitarsSalt=plta) -3t

for z < fst w(r)dr, and zero elsewhere, where the function p(t, x) is defined by the equation

(4.4) x = /ptw(r)dr;

note that this equation has a unique solution p(t, x) € (s,t), since w(r) > w_ > 0 for all r > 0, by
assumption, and = < fstw(r)dr. Observe that with Ky(t, s) = fst w(r)dr we have

00 Ko(t,s)
/ (a+ z)[Vo(t, s)h](z)dz < |h|oo / (a + x)e rot=r(t:2)) gy
0 0
t t
< Jhlos / (a+ / w(r)dr)e =) (p(t, 2))do

t—s
< |locws / (a+wio)e #do < Clhlu,
0

by the variable transformation o = p(¢,x). Thus the part coming from a nontrivial bounded
boundary value h is bounded in X.

4.2. Well-posedness for the Full Problem. Let us now consider the full problem, i.e.

(4.5) Opu(t, x) + w(t)Opu(t, ) + (uo + Br)u(t,r) = 2 /OO u(t,y)dy,
u(s,z) =g(z), u(t,0 =0, t>s>0, x>0.

Since the standard cone in X is reproducing, i.e. Ly = Lf — Lf, we may restrict attention to
nonnegative initial functions g. We define the sequence u,, inductively by

ur(t) :==Up(t,8)g, wnt1(t) =uq(t) —|—/ Uo(t,r)Buy(r)dr, t>s>0.

Since Up(t, s) is positive the functions wu, are as well, and us(t) > wi(t) since B is positive.
Inductively we obtain with

Un41(t) — un(t) = / Uo(t,7)B(un(r) — up—1(r))dr, t>s>0,

that the functions u,, are pointwise increasing w.r.t. n € N.
Suppose that g € D. Then u,, is a strong solution of

Brttn(t,2) + w()Dytin(t, 2) + (o + fr)un(t, x) = 26 / "t (ty)dy

§2ﬁ/ un(t,y)dy, ©>0,t>5>0
u(s,z) = g(z), u(t,0 =0, t>s>0,z>0,

i.e. u, is a strong lower solution of ([@H). Multiplying the equation with 2% and integrating over
R this yields with z;(¢) = |z un (t)|1

Orzo(t) + pozo(t) + Bz1(t) < 2821(1),
for ¢ =0, and for i =1
Opz1(t) — w(t)zo(t) + poz1(t) + Bz2(t) < Bza(t).

Setting z(t) = (20(t),21(t))T, b(t) = (0, (W(t) — weo)20(t))T, and defining G by the 2 x 2-matrix
with entries — g, 5, wWeo, — o, this inequality becomes

Oz(t) < Gz(t)+b(t), t>s>0.
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The eigenvalues of G are given by Ay = —pg £ /Bws which are both nonpositive if Bwee < ud,
which is true in both, the disease-free and the disease case. Since e“? is positive we may conclude

t
2(t) < 919 2(s) +/ eCEp(r)dr.
Boundedness of e“* then implies an inequality of the form
t
lz(t)] < C+ C/ |w(r) — weol|z(r)|dr, t>s>0,

which implies boundedness of z(t) on [s,00) since (w(-) —ws) € L1(R4+) by assumption. Note that
the constant C' depends only on the parameters g, 3, ws and on ||g]||.

Therefore the functions u,(t) are bounded in X uniformly in ¢ and n. By monotone convergence
we may conclude uy(t) — u(t) in X for each ¢ > s. Since B is positive, Bu,, — Bu in L;(R}) as
well, and then also

(4.6) u(t) = Up(t, s)g + /t Uo(t,7)Bu(r)dr, t>s>0,

at least in L1(R;). A density argument finally shows that this conclusion is valid for all initial
data g € X.

Remark. Tt is not clear that solutions of @0 are unique. The reason for this is that B is
unbounded. Therefore we need another definition of mild solution.

Definition. Let f € L1 j0c(R1; X).
(i) We call a function u € C(Ry4; X) strong solution of

Oru(t, ) + w(t),u(t, ) + (o + fyultia) =20 [ ulty)dy+ 1(t.2),
(4.7) u(s,x) = g(x), u(t,0)=0, t>s>0,z2>0.
if ue C'(Ry; X)NC(Ry; D) and {7 is valid pointwise.
(i) We call a function v € C(Ry; X) mild solution of {4 if there are fn, € L1 j0c(R+;X) and

strong solutions u,, of H-4) such that u, — w and f, — f as n — oo, in X, uniformly on compact
intervals.

Suppose that g € D has compact support. Then each iteration u,(t) has also compact support,
namely
supp un () C supp g +w[0,1],

for each n € N. Therefore each function w,(t) is a strong solution of @) with inhomogeneity
fn(t) = B(up—1(t) —un(t)). This proves that the limit u(t) is a mild solution. Approximation then
shows that 1) has at least one mild solution, for each initial value g € X.

Uniqueness of mild solutions can be obtained as follows. If u is a strong solution of ([7) then
the equation yields as above the inequality

Fillu®)|] < willu@®I +[[f @O, >0,

hence .
llu(@)]] < e+E)||g]| + / e+ | £(r)]|dr.

By approximation this inequality is also valid for mild solutions, hence u = 0 in case f = g = 0.
Thus mild solutions are unique and of course they satisfy the integral equation ().

4.3. Summary. We have proved the following result about well-posedness of X))

Theorem 4.1. Suppose w € C(Ry) is a given strictly positive function, such that ws =
limy oo w(t) > 0 exists and w(-) — weo € L1(Ry). Then EH) is well-posed in the sense of the
definition given above. There exists a unique evolution operator U(t,s) in X generated by ),
which is bounded in X, uniformly in 0 < s <t < 0o, and positive. Moreover, [H) has finite speed
of propagation with mazimum speed less than wy = sup;~qw(t).
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4.4. Higher Order Bounds. Consider an initial function g € C§°(0,00). Then wu; is smooth as
well and has compact support for each ¢ > s. Then the same holds true for us, hence by induction
for all u,. Setting v, = d,u, we have the following problem for v,,.

(4.8) Oy, + w(t)0rvn + (1o + B)vs = —Blun + 2up—1],
vn(s,2) =g’ (z), wva(t,0) =¢n(t), t>s>0,2>0

where ¢, (t) = %mn_l(lﬁ)h. This implies

Opun(t) = v (t) = Uo(t, s)g’ — ﬁ/ Uo(t,7)[un(r) 4+ 2up—1(r)]dr + w,(t), t>s>0,

with
wn(t) = 28Vo(t, s)[|un—1(-)[1/w(-)].

Uniform boundedness of u,, in X and exponential stability of the evolution operator Uy(t, s) in X
then implies boundedness of d,u, in X. Passing to the limit we get

t
Apu(t) = Ug(t, 8)g’ — 36/ Uo(t, r)u(r)dr + w(t), t>s>0,

where
w(t,z) = 28Vo(t, s)[[u(-)|1/w(-)].

This yields 9,u € Cp([s,00); X). The last identity was proven for g € C§°(0,00), but via density
can be extended to g € D.

5. CONVERGENCE

We are now ready to prove the main result on convergence. Let us first look at the disease-
free case. Then with A(t), B, defined as in section 2, and L(t) = A(t) — B, we know that L(t)
is strictly accretive for large times ¢ if the parameter a is chosen in a € (A7/vpuo, o/3). This
proves exponential stability of the trivial solution in the disease-free case, with decay rate at least
to — /ABT /7.

Suppose we have a solution u of the nonautonomous problem in the disease case such that 9,u(t)
is bounded in X. Then we may write

(5.1) O + Weo Ozt + (o + Bx)u — 20 /OO u(t,y)dy = (Woo — w(t))0zu,
u(0,z) = g(x), wu(t,0)=0, t>0,2>0.

Therefore we obtain the identity
t
u(t) = e g+ / e (wog — w(r))Bpu(r))dr, ¢ >0.
0

We know from Section 9 that e~ ** converges strongly in X to the ergodic projection P. On the
other hand, the scalar function w(-) — we belongs to Lq(Ry) by assumption. This then implies

u(t) = us € R(P).

Thus we have convergence in X to a unique element for all nonnegative solutions with initial values
in D. Since the evolution operator associated with ) is bounded in X, this convergence extends
to all initial values ug € X.

Returning now to the system (II), we may compute the limit 4. For this purpose recall that
U(t) = foj u(t,z)dr — Us and P(t) = foj u(t, z)xdr — Pao. This implies

x x

Uoo = tlim Pu(t) = tli}rg)[aU(t) + P(t) — zoU(t)]e = [uUs /B + Pxle.

— 00

Note that us is independent of the initial values V; and ug.
This completes the proof of Theorem 1.2.
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