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RESUME

La méthode de décomposition d’Adomian (ADM) a regu beaucoup d’attention dans Ces
dernieres années en mathématiques appliquées en général et dans le domaine des solutions en série
en particulier. Il s’agit d’une technique efficace pour la résolution analytique d’une large classe de
systémes dynamiques. L’équation de bilan de population (PBE) a été utilisée pour modéliser une
variété de processus particulaires. Cependant, seuls quelques cas ou des solutions analytiques pour
le processus de rupture/coalescence existent, la plupart de ces solutions sont pour le systéme spa-
tialement homogene. L’objectif principal de cette thése est de dériver des solutions analytiques de
PBE spatialement inhomogenes pour les processus de rupture/coalescence en utilisant la méthode
de décomposition d’Adomian qui utilise un type spécifique de polynémes appelés polynémes d’Ado-
mian pour décomposer la partie non linéaire d’une telle équation. Les résultats obtenus indiquent
que ’ADM évite les problemes de stabilité numérique qui caractérisent souvent les techniques

numériques générales dans ce domaine.

Mots clés: Modele de Bilan de population, Méthode decompositionnelle d’Adomian, Polynémes

d’Adomian, Convergence, Equation intégro-differentielle .



ABSTRACT

The Adomian decomposition method has received much attention in recent years in applied
mathematics in general and in the area of series solutions in particular. It is an effective technique
for the analytical solution of a wide class of dynamical systems. The population balance equa-
tion (PBE) has been used to model a variety of particulate Process. However, only a few cases
where analytical solutions for the breakage/coalescence process exist, most of these solutions are
for the spatially homogeneous system. The main objective of this thesis is to derive analytical
solutions of spatially inhomogeneous PBE For breakage/ coalescence processes using the Adomian
decomposition method which uses a specific kind of polynomials named ”Adomian’s polynomials”
to decompose the nonlinear part of such equation. The results obtained indicate that the ADM
avoids numerical stability problems that often characterize general numerical techniques in this

area.

Key words: Population Balance Model, Adomian Decomposition Method, Adomian Polyno-

mials, Convergence, Integro-differential Equation.
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INTRODUCTION

OPULATION Balances may be viewed as either an ancient subject with origins in the Boltz-
mann equation from more than a century ago or as a topic that is relatively contemporary
given the diversity of applications that engineers have lately used population balances.

The PBE determines the temporal and spatial evolution of particle distribution due to the inter-
actions within the population of particles on the one hand and the interaction of particles and the
continuous phase in which they are embedded on the other hand [69]. It is a hyperbolic integro-
partial differential equation characterized by a nonlinear source term. This source term accounts
for various mechanisms by which particles of a specific state can either form or disappear from the
system. These mechanisms are discrete and relatively instantaneous compared to the system scale,

such as particle breakage, aggregation, growth, and nucleation [69].

In the framework of PBEs, the state of each individual particle is characterized by a particle
state vector containing external coordinates, such as the position of a particle in physical space,
and internal coordinates representing the particle properties, such as particle size, volume, etc. If
x. represents the external and x; the internal coordinates, then the particle state vector x is given
by & = (z¢,x;). A population of particles is characterized by its particle property distribution,
which is described mathematically by a number density function f(¢,z) and is a function of time
t and the state vector x. This function represents the number of particles per volume of particle
state space. It is understood that this deterministic approach is only reasonable if large populations
are considered. It is further assumed that the number density function is sufficiently smooth to be
differentiated with respect to its arguments. The actual number of particles in a certain area of the

particle state space is determined by the integral of the number density function over this area.

Several numerical techniques, such as weighted residual method, moments’ method, orthogonal
collocation, finite element collocation and pivot techniques, have been proposed in the literature
and reviewed by [25,53,55-57,71,73]. In [71], a comprehensive review of the numerical methods
available for solving the PBE was discussed until the mid-1980s. In a series of papers, Kumar

and Ramkrishna [55-57]presented critical comments on previous numerical techniques for solving



ix

PBE until the mid-1990s. These authors discovered the internal consistency problem using direct
discretization methods based on finite difference schemes. In this regard, they presented the fixed
pivot and movable pivot methods to overcome this problem. Recently, Santos et al [73] used the
generalized double moment quadrature (MDQMG) method to solve the PBE with only moments
where the distribution was recovered using parallelized algorithms to reduce the computational
time. On the other hand, Attarakih [25] presented cumulative MDQM (MDQMC) to overcome the
distribution reconstruction which is lost using the application of MDQMG.

George Adomian, an American Applied Mathematician (1922-1996), introduced a potent decom-
position methodology for the practical solution of linear or nonlinear, deterministic or stochastic
operator equations, including ordinary differential equations, partial differential equations, inte-
gral equations, etc. The technique has since come to be known as the Adomian decomposition
method, or simply the ADM. It is a substantial, potent technique that offers an effective way to
solve differential equations analytically AND numerically, simulating real-world physical applica-
tions. Recently, a significant amount of study has been put into applying this approach to a variety
of partial differential equations, integral differential equations, and linear and nonlinear ordinary

differential equations.

Adomian [12-14,16] and others have successfully applied the ADM to algebraic equations, or-
dinary, partial, delay, and non-integer order or fractional differential equations [23, 32, 74] for a
wide class of nonlinearities, including polynomial, exponential, trigonometric, hyperbolic, compos-
ite, negative power, radical, and even decimal power nonlinearities. The ADM solves nonlinear
differential equations for any analytic nonlinearity. The ADM allows one to solve nonlinear differ-
ential equations without having to appeal to the decidedly questionable practices of perturbation

or linearization.

The limitation of such an approach is its dependence on particle breakup and coalescence kernels,
and therefore each problem must be treated independently. However, this method still provides
analytical solutions in many cases, which are useful for simplified analytical systems and bench-type

problems for examining numerical techniques.

A notable contribution was made by Hasseine, Bellagoun, and H.J. Bart [45] those who applied
for the first time a semi-analytical technique the ADM to simulate the operation of a reactor in
continuous and batch mode using the resolution of the PBE. This method is exempt from crucial
problems of numerical discretization and stability which often characterize common numerical tech-
niques in this field. The proposed approach is widely used in applied sciences and engineering to
solve problems involving differential, integral, integro-differential, delay differential, and systems of
such equations [4,33-36,45].



b 0. Introduction

Unlike prior publications which consider the spatially homogeneous case of PBE. The goal of
this study is to employ this novel methodology, the ADM to solve the population balance equations

in the spatially inhomogeneous case.

THESIS OUTLINE
This thesis is in the form of

The first chapter is devoted to some definitions and theorems, in addition to some important

spaces in the next chapters.

The second chapter the population balance equation model is presented. also included a review

concerning the existence and uniqueness of the PBE’s solution.
The third chapter describes the method of Adomain, and the study of its convergence is reviewed.

The fourth chapter presents the results obtained by using the ADM in continuous and batch

systems for different cases.

Finally, a general conclusion summarizes all the important results obtained in this work.
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PRELIMINARY CONCEPTS

The first chapter introduces briefly some basic concepts and fundamental theorems concerning

operators, Semigroup, and multilinear maps. Some definitions will also be discussed in this chapter

and are very important in the next chapters as Sobolev spaces W*P[E] and L, spaces. The main
references of this chapter are [5], [66], [8].
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1.1 Operators Notion . . . . . . . . . . . . . . o e 4
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1.1.3 Differential operators . . . . . . . . .. ..o 7
1.1.4 Compact operators . . . . . . . . . . . i e e e e 8
1.1.5 Invertible operators . . . . . . . . .. oL Lo 9
1.1.6  Contractive operators . . . . . . . . . v v v v it e e e e e e 9
1.2 Operators and Banach spaces . . . . . . . .. .. .. ... ... ....... 10
1.3 Semigroup and Exponential Functions . . . . . . .. . ... ... ...... 11
1.4 The Class H(E1,E0) . -« « o o v v v it it i e e e e 14
1.5 Interpolation functor . . . . . . . . . . . ... Lo 15
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1.6.3 Spaces of Bounded, (Uniformly) Continuous functions . . . . . . . . . ... 18
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1.6.7 Sobolev-Slobodeckij spaces . . . . . . . . ..o oo 20
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4 1. Preliminary Concepts

Linear operators

Definition 1.1.1
Let X,Y be K-vector spaces, an operator £ : X — Y is said to be linear if

L(Au+ Av) = M L(u) + A L(v), Vu,v € X,VA1, A2 € KK =R,C)

For a linear operator £, we generally write L(u) as Lu.

Let X and Y be normed vector spaces and £ : X — Y is a linear operator. The following

theorem characterized the continuity of a linear operator.

Theorem 1.1.2

The following properties are equivalent:

1. £ is continuous.
2. L is continuous at 0.

3. There exist a constant ¢ such that

ILz]ly < cllz|| . Ve e X (1.1.1)

Let X and Y be normed vector spaces.

Definition 1.1.3

A linear operator £ : X — Y which is continuous is said to be bounded.

Proposition 1.1.4

If the operator £ : X — Y is linear and continuous, we have

Lx
o= sw (M=) = sy eul, = s feuly <o
uwrouex \ [ullx lull <1 lull =1

And
¢ = inf{a > 0, |[Cully < afjull}

the number C is called the norm of the operator L.
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I [ntegral operator

IMWRANE The Urysohn integral operator

The Urysohn operator and its continuity properties are defined in this section. This operator is, at

present, widely used in applications.

Definition 1.1.5
Let K(s,t,u), ( s,t € Q, —00 < u < +00, ) a measurable subset of R™) given function of

three variables. Then, the operator U defined as

U(u)(s) = / K(s,t, u(t)) dt

is called the Urysohn operator.

The following theorems establish sufficient conditions for the Urysohn operator I to be contin-
uous and compact on the space C and LP, respectively, using the fact that in a compact set, the

continuous functions are uniformly continuous.

Theorem 1.1.6 (Ladyzhenskii [54])

Suppose that the function
K(s,t,u), (s,t € Q,—00 < u < +00)

satisfies the following conditions.
1. K(s,t,u) is continuous with respect to u for almost all s, € Q x Q and measurable
with respect to ¢ for all s € 2, —00 < u < 4o00.

2. for every positive number a

/ sup |K(s,t,u)|dt < oo

|u|<e

lim sup |K(s+ h,t,u) — K(s,t,u)|dt =0

llRl|—0 Ju| <o
Q

Then, the Urysohn operator U acts on C' and is continuous and compact.
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Theorem 1.1.7 (Krasnoselskii and Ladyzenskii )

Let the function K (s, t,u) (s,t € Q x Q, —00 < u < 400, Q a bounded closed subset of

R™) be continuous with respect to u and satisfy the inequality
K (s,t,u)| < R(s,t)(a+ blu| ")
for all s,t € 2 x Q, —00 < u < 400 with

//|R(s,t)|pdsdt<+oo, a,b >0
Q Q

Then, the Urysohn operator U is a compact and continuous operator on LP.

I RE The Nemytskii operator

Let S be a nonempty set, X and Y be Banach spaces over a field K = R or C, and a nonempty
open set U C E, let G, F, and H be vector spaces' of functions acting from S into E, from U into

F | and from S into F' , respectively.

Given the functions

SxU—F .S—>U

(su)— (su) - 7 s g(s)

The Nemytskii operator or a superposition operator Ny, is defined by

Ny(9)(s) == (Nyg)(s) :=1(s,9(s)),  s€S

Definition 1.1.8
For a set V C G such that each g € V has values in U, we say that Ny acts from V into H
if Ny € H for each g € V.

1Usually, but not always, G, F, and H will be normed spaces
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IR E The Hammerstein integral operator

Theorem 1.1.9

Suppose that the function (s, u) is continuous as a map from S x R to R. Then, the

Nemytskii operator Ny acts on C' and is continuous and bounded.

Definition 1.1.10
Let S be a compact subset of R, k(s,t) a kernel defined on S x S, and let (s, u) be as

before. Then, the Hammerstein operator H is defined as

H(u)(s) = / K(s, ) (¢, u(t)) dt

s
If IC is the linear integral operator defined by:
K(u)(s) = /k(s, tyu(t) dt
s

then H can be written in the form H = ICNy.

Differential operators

Let V be an open set of R™. A differential operator on V is a finite linear combination of derivatives
of arbitrary order with coefficients in C*°(V'). It is said to be of order m if the derivations of higher
order do not appear there. In other words, a differential operator of order m on V if it is of the
form :

L= Y ag(u)D’ (1.1.2)

[BI<m

Where ag € C°(V) are the coefficients of £. And

DP =DM Dl DPn

D = —ii
(’)xj

8= (P1,P2,...,8n) € N" is a multi-index and |3| = f1 + B2+ - - + B, is its modulus.
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Example : The spaces C[0,1] and C1[0,1] are associated with their standard norms

ol = s, fo(a)
And
lvllergo,y = vl e, + 10 llcpo,y (1.1.3)
The operator
0
Li=5": c'o,1] c Co,1] — CJo,1]

is a non-continuous differential operator using the infinite norm of C[0, 1]. However, it is continuous

using the norm (1.1.3).

Compact operators

Definition 1.1.11

Let E and F be two Banach spaces. A linear operator £ from E to F is said to be compact

if and only if L(Bg) is relatively compact, or £ is compact if and only if for any bounded
subset M of E, L(M) is relatively compact

Definition 1.1.12

Let E and F be two normed spaces, the linear operator £ from F into F' is an operator of

finite rank if, the range of £ of finite dimension.

Definition 1.1.13

Let E be an infinite-dimensional separable Hilbert space. If (e,)nen is a Hilbert basis of
E. we say that an operator £ € L(E) is a Hilbert Schmidt operator if the numerical series

is 3 ||Len||® convergent.
neN

Example :
1. Every continuous operator of finite rank is a compact operator.
2. Any Hilbert Schmidt operator is a compact operator.
3. The integral operator L : Cla,b] — C|[a, b] with continuous kernel is a compact operator.

4. A linear combination £ = oLy + BLy of compact operators is a compact operator.
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5. The product L1L5 of two bounded operators L1 and Lo is compact if one of the operators L4
or Lo is compact.

I [nvertible operators

Let E and F be two normed spaces, and let £ € L(E, F)

Definition 1.1.14

We say that L is invertible if there exists B € L(F, F) such that LB = Idp (right invertible)
and BL = Idg ( left invertible), such an operator (when it exists) is unique. it is called the

inverse operator of £, and it is denoted by £~

Theorem 1.1.15 (Banach inverse theorem)

If £ is a continuous linear operator from a Banach space E onto a Banach space F' for which

the inverse operator £~ exists, then £~ is continuous.

Theorem 1.1.16 (Neumann Series)

Let £ € L(F) such that ||£|| < 1, then Idg — L invertible and

(IdE —E) - ::iﬁ" (1.1.4)

Remark : If £ € L(FE) such that ||[Idg — L] < 1, then L invertible and

()5 o)

n=0

Contractive operators

Definition 1.1.17

Let (X,].]]) be a normed space and 7 : X — X be a mapping such that x € X is called a
fixed point of T if T (x) = x.
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Definition 1.1.18
T is called a contraction mapping on (X, ||.||) if there exists a real number k € (0,1), such
that

17 (w) = T < kllu = vf|, Vu,v € X (1.1.5)

i  Operators and Banach spaces

Definition 1.2.1

Let E be a normed space, a sequence {z,}, C F is called a Cauchy sequence if:

n,mh—n>1+oo ||$n B CL‘mH =0

Obviously, any convergent sequence is a Cauchy sequence.

Definition 1.2.2

A normed space is said to be complete if any Cauchy sequence of E converges to an element

in E, a complete normed space is called Banach space.

Example : Let E be a normed space, and F be a Banach space. Then, L(E,F) is a Banach

space.

Let F and F be Banach spaces.

Definition 1.2.3
Let D(A) be a vector subspace of E. The set {(z, Az);x € D(A)} C E x F is called the
graph of the operator A. It will be denoted Gr(A)

Proposition 1.2.4
1. If D(A) = E, one verifies that Gr(A) is a vector subspace of E x F' .

2. If the operator A is continuous, then the vector subspace Gr(A) is closed.

Theorem 1.2.5 (Closed graph theorem)

If the graph of a linear operator £ : E — F' is closed in E' x F' then the operator L is

continuous.

Theorem 1.2.6 (Banach fized-Point Theorem)

Let T : E — E be a contraction mapping on a complete normed space (E, ||.||). Then, T

has a unique fixed point.
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Semigroup and Exponential Functions

Definition 1.3.1

Let E' be a Banach space, a map (R"’ St T(t)) € L(FE) is called a one-parameter

operator semigroup (or an operator semigroup, or just a semigroup for short), if

T(0) = I,and T(t+s)=T(t)T(s), for all t,s >0 (1.3.1)

Definition 1.3.2
Let E be a Banach space, and A € L(E), for each t > 0 define the operator ¢4 by

1T 1k Ak
tFA
tA | _
e ._E A (1.3.2)
k=0

Observe that the operator defined by (1.3.2) estimated by

+o00 Lk k
WMHSzf%ﬁL:gMH (1.3.3)
k=0 ’

+oo o

For all ¢ > 0. Therefore, the series 3 tkk‘?k is absolutely convergent. Due to the Banach
k=0

space, it is convergent. Thus, the operator e’ is well defined and bounded.

Proposition 1.3.3

For A € L(E), the following properties hold for its exponential function T'(¢) := e*4

1. The functional equation
TO)=1, T(t+s) =TH)T(s) (1.3.4)

is valid for all t,s > 0
2. The function RT 5 ¢+ T'(¢) is continuous.
3. The function RT 35 ¢ +— T'(t) is differentiable and satisfies the differential equation

T(t) = AT(t)
T(0) =1

(1.3.5)

Proof : Essentially, all the statements follow as in the scalar case, once we justify the appro-
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priate operations for the operators

1. By using the Cauchy formula for the product of infinite series, we have

+oco k Ak +oo 4 K
t A A k!
E (t+s)A% A E T _kmgm (1.3.6)

_Jroo k Ak:—mtk:—m . gmA™ )
= G—ml (13.7)

10 Lk Ak Tk Ak
tt A sPA
:( x ) . (E X ) (1.3.8)
k=0 k=0

2. Since equation (1.3.4) implies

e(t—i—h)A _ etA — etA(ehA _ I)

it suffices to prove continuity at 0, which follows from

+00 k Ak ~+o0 k k
ot == < 2 M e e
k=1 ’ k=1 ’

3. By a similar argument as above, it suffices to see that

hA_I
h

+ _ A
e = pRl AR

k!

-

k=2

Z < |h"” 1IIAII

e|h| Al _ ¢
= Al —0

ash — 0
[ |

The most important property of continuous semigroups is that they are nothing but exponential

functions.

Proposition 1.3.4

Let (T'(t))i>0 be a semigroup that is continuous. Then there is an operator A € L(E) such
that T(t) = et4.
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Proof : Since the function ¢ — T'(t) is continuous and T(0) = I, we see that

to
1
I——/T(s)ds <1
to
0

to
for sufficiently small ¢y > 0. So, by the Neumann series (1.1.4), the operator % J T(s)ds is invert-
0

ible, and hence
to

J(to) == /T(s) ds

(=)

is invertible, too. It follows that

T(t) = J(to) "I (to)T(t)
= J(to) " /T(t +s)ds

0
t+to

:J(to)*l/T(s)ds

t

= J(to)™* (J(t +to) — J(t)>

holds for all ¢t > 0.
Since J is the integral of a continuous function, it is differentiable and so is the function t — T'(¢).
For simplicity, the notation 7(0) := A is used. Then A € £(F) and the functional equation implies

that
T(#) = lim LCFR=TO o TR =T

h—s0 h h—s0 h T(t) = AT(1)

for all ¢ > 0. Hence, T satisfies a linear differential equation of the form
T(t) = AT (t)

with 7'(0) = I. But S(t) = e*4 also satisfies the same differential equation. Fix ¢ > 0 and consider
the function [0,¢] © s — T'(s)S(t — s) =: u(s). Then v is differentiable and its derivative is given
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by the product rule

%u(s) — (;ST(t - s)> S(s)+T(t—s) <i5(5)>

= —AT(t - 5)S(s) + T(t — 5)AS(s)

and as a result, T'(t) = u(t) = u(0) = S(¢). [ |

W The Class H(E, Ep)

Let F; and Ey be Banach spaces. A densely injected Banach couple is a pair of Banach spaces
(Eo, E1) such that
d
FE1 — Ey

We denote by H(FE1, Ep) the set of all A € L(E, Ey) such that — A, considered as a linear operator in
Ey with domain Fj, is the infinitesimal generator of a strongly continuous semigroup {e~*4,¢ > 0}
on Ep, that is, in L(Ey).

In order to derive uniform estimates for these semigroups and related operators, it is important
to possess quantitative descriptions of H(E1, Ep). For this purpose, given s > 1 and ¢ > 0, and
write

Ae H(Ela EO? >, Q)

if and only if A € L(E1, Eg) with ¢ + A being an isomorphism from F; onto Ey and

S o A,

S SIS % Re = o, f ek
(ALl + 11£ 11

Where || - H] is the norm in Fj, j = 1,2. Furthermore,

H(El,EQ) = U H(ElyE()?%? Q)

x2>1,0>0

Then H(E1, Ey) is an open in L(Eq, Ey).
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Interpolation functor

The pair (Ey, E1) is said to be an interpolation couple if there exists a locally convex space X
such that F; — X, j = 0,1. In the case Fy N E; and Ey + E; are well-defined Banach spaces.
Observe that Fg N E1=FE; and Ey + E1=Ey if £1 — Ey so X can be chosen to be Ej.

If (Ey, E1) is an interpolation couple and
EoNnE; - FE— Ey+ E;
then F is said to be an intermediate space with respect to (Ey, E1).

Let B be the category of (K-)Banach spaces. Thus the objects of B are the K-Banach spaces,
the morphisms of B are the bounded linear operators and the composition is the usual composition
of maps. Denoting by B the category of interpolation couples, that is, the objects of By are the
interpolation couples, the morphisms of By are the elements A € L(Ey + E1, Fy + F1) satisfying
A€ L(E;, Fj), j =0,1. where (Ey, Eq) and (Fy, F1) are interpolation couples, and the composition
is the natural composition of maps. We write A : (Ey, E1) — (Fo, F1) if (Eo, F1) and (Fo, F1) are

interpolation couples and A is a morphism of Bj.

Let (Eo, E1) and (Fo, F1) be interpolation couples. Then E and F' are said to be interpolation
spaces with respect to (Fy, E1) and (Fp, Fy) if E and F are intermediate spaces with respect to
(Eo, E1) and (Fp, F1) , respectively, and A € L(E, F') wheneverA : (Ey, E1) — (Fo, F1). Moreover,
E and F are said to be interpolation spaces of exponent 6, where 0 < 6 < 1, with respect to (Eo, E1)
and (Fp, Fy) if there exists ¢(6) > 0 such that

1-6 0
HAHL(E,E‘) < C(H)HA”L(EU,FO)HAHL(El,Fl)

for A: (Ey, Er1) — (Fo, F1). If ¢(0) = 1 then E and F are exact interpolation spaces of exponent
6 with respect to (Eg, E1) and (Fp, F1).

A covariant functor B from Bj into B is said to be an [exact] interpolation functor [of exponentd]
if, given interpolation couples (Ey, E1) and (Fo, F1), it follows that B(FEy, E1) and B(Fy, Fy) are
[exact] interpolation spaces [of exponent 6] with respect to (Eg, E1) and (Fp, F}) and if

B(A) = A€ L(B(Eo, E1), B(Fo, F1)), A (Eo, Er) — (Fo, F1)
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Example : Real Interpolation Functors

Let (Ey, E1) be an interpolation couple. Given x € Ey + F; , define the K-functional by

K(t,z) == K(t,z, Eo, E1) = inf{{|zo|| g, +tll21llp,; =20+ 21}

for t > 0. Put
. —0
lzllgq = [T Kt o), e aryyr 0<O<L,  1<g<oo
and
(B Bl = ({oBo+ Br &ilelly < oohl - I, )
for0 <6 <1, 1 <a<oo. Let

%Q?q(EO,El) = (E()vEl)@,q? %G,q(A) =A

for A : (Ey, E1) — (Fy, F1). Then given any g € [1,00] and 0 € (0,1), it follows that By , is an

exact interpolation functor of exponent . Henceforth, we denote it by
(-, )9711

and call it the real interpolation functor of exponent 6 and parameter q.

Definition 1.5.1 (Admissible Interpolation Functors)

Let 0 < 6 < 1. An admissible interpolation functor, denoted by ( -, - )y, is an interpolation

functor of exponent 6 for the category of densely injected Banach couples such that

E, is dense in (Eo, E1)e

whenever (Ey, F1) is such a couple.

Observe that the real interpolation functors ( -, * )g,, 1 < p < oo is admissible. As an
abbreviation
Ep = (Eo, E1)p

and denote the norm in Ey by || - [|,.
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Some useful spaces

In this section, we review the definitions and properties of some useful spaces that will appear
in the next chapter. These spaces are necessary for the study of the existence and uniqueness of
PBE solutions.

Lebesgue spaces

Let © be a domain in R™, n € N and let p be a positive real number. L,(; E) (or simply L,[E])

is the class of all measurable E—valued functions u defined on €2 for which

(f u(w)l”dm); <o (16.)

The elements of L,[E] are thus equivalence classes of measurable functions satisfying 1.6.1. The

Jull, = |u(z)|” dz ’ (1.6.2)
(e )

functional ||.||, defined by

is a norm in L,[E].

A function f measurable on 2 is said to essentially bounded on 2 if there is a constant K such
that
|f(2)] < K, a.e. x€

The greatest lower bound of such constants K is called the essential supremum of |f| on €2, and is

denoted by esssup |f(x)|.
zeQ

The vector space of all functions f that are essentially bounded on 2 ( functions being once
again identified if they are equal a.e. on ) is denoted by Lo (92, E) and it is endowed with the

norm

[fllec = esssup [f(z)]
z€Q
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Spaces of Continuous Functions

Let 2 be a domain in R", E be a Banach space, and m be a nonnegative integer. Let C™ (£, E)
denote the vector space consisting of all functions f : @ — F which, together with all their partial
derivatives 0™ f of orders |a| < m, are continuous on ).

As an abbreviation C°(Q, E) = C(QLE) and C(QLE) = (o _,C™(, E). The subspaces
Co(Q, E) and C§°(Q), E) consist of all those functions in C(£2, E) and C*(Q, E), respectively, that

have compact support in €.

Spaces of Bounded, (Uniformly) Continuous functions

The space that consists of functions f € C™(Q), E') for which 9™ f is bounded on  for |a| < m, is
denoted by BC™ (R, E). It is a Banach space endowed with the norm

Fo oo = ‘gllgﬁl\amflloo (1.6.3)

If f € C(Q, F) is bounded and uniformly continuous on €2, then it possesses a unique, bounded,
continuous extension to the closure Q of Q. The vector space BUC™ (R, E) consists of all those
functions f € BC™(Q, E) for which 9™ f is bounded and uniformly continuous on Q. It is a closed
subspace of BC™((Q, E), and therefore also a Banach space with the same norm (1.6.3).

Spaces of Holder continuous functions

Let 0 < 0 < 1, we define the space BUC™?(Q, E) (or simply BUC™?[E]) to be the subspace of
BUC™(Q, E) consisting of all those functions f for which, for |a] < m, 0™ f satisfies in Q a Holder

condition of exponent o, that is, there exists a constant K such that
0" f(x) =" fy) < |z —yl”, =2,yeQ
It is a Banach space endowed with the norm

111500 = 1flln o0 + max [0 flo,o0

||
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where [ * |o,00 is the Holder seminorm defined by

[flooo :=  sup M

- O<o<l1
syeRr oty [T Y|

The space of uniformly Lipschitz continuous functions

The set of all maps from E; into Ey, which are uniformly Lipschitz continuous on bounded
subsets of F; is denoted by C;_(El, Ep) . Tt is a locally convex space endowed with the family of
seminorms

frosuplf@ly+ s D =SBl (16.4)
z€B z,x€B,x#y 2 —yll,

where B runs through the family of all bounded subsets of F;. As an easy consequence of the mean

value theorem
Cy(Er, Eo) < Cy~ (B, Eo) (1.6.5)

where C}(E1, Ey) and C'(E, Ey) endowed with the topology of uniform convergence of the func-

tions and their first derivatives on bounded subsets of Fj.

Sobolev spaces

The Sobolev space W™P[E] consists of functions f € L,[E] such that for every multi-index o with
la| < m,m € N, the weak (or distributional) derivative D* f exists and D*f € L,[E]. Thus

W) = {f € L(E): D°f € LE], o] < m}

If f € W™P[E], we define its norm

1/p
( 2 fDaﬂde) , 1<p< +oo
||f||W7n,p = ‘O‘|SmQ

> esssupg [Df], p=-+00

lal<m
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Sobolev-Slobodeckij spaces

The Sobolev spaces of fractional order (also called Sobolev—Slobodeckij spaces) and some properties
are reviewed in this section. Let 2 be an open set of R™, and let s €]0,1[ and p € [1, +oo[ we define
the fractional Sobolev space W*P[E] by :

[f(z) = f(y)l

Wer[E] = {f cnley LY

€ L,(Q x Q)}

It is a Banach space endowed by the norm:

<=

o il = (|f||ﬁ,p Py [3°’f]’s’,p)

la]=m

with

e = (/ wclxdy>’l’

P |z — vy

Remark :

1. W=1[E] is the space consists of all E-valued distributions f on R"™ such that there exist
fo € WM=SLE] for |a| < m, satisfying

f=Y 0fa (1.6.6)

jml<m

2. It is a Banach space with the norm

P lslayi=inf (X Mol (167

Im|<m

where the infimum is taken over all representation (1.6.6).

3. It follows that
WHlE] S WHIE], —co<t<s<oo (1.6.8)

where < denotes “continuous injection” and "d” stands for “dense”.
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4. Moreover,
0% € (Wl g w*'[E]), «a€N', seR (1.6.9)

Multilinear Maps

Let E, Eq, Es,...,E,, be Banach spaces. A map M
M:FEi X Eyx---xFE, — Ej
is called Multilinear ? if it is linear in each variable, that is, if all maps
M(e1,€2,... €1, €i41y--- 6m): By — Ep

are linear.
The Banach space L(E1, Ea, ..., E,y; Ep) is the space of all continuous m—linear maps from F; x
Es x --- x E,, into Ey, And

Em(E,EQ) = E(El,EQ,...,Em;Eo) Zf E1 :EQZZEm:E

Moreover, L(E; Ey) := LY(E; Eg) and L(E) := L(E;E). Elements of L(Ey, Ea, ..., En,; Ey) are

sometimes simply denoted by
(e1,€2,...,6m) > e10€e00 - @¢,, (1.7.1)

which are referred to as multiplications. For u; € E]Z-Rn, the point-wise product induced by (1.7.1)
is defined by

U oUs @ @ Uy (2) = ui(2) @ug(z) @ 0 uy(2), z€eR" (1.7.2)

Let B,[E;] be Banach spaces of E;-valued functions on R™ for 0 < ¢ < m. Then we write
Bi[Er]e--- 0B, [E,] — Bo[Eo]
if the point-wise product (1.7.2) defines a continuous m-linear map

%1[E1] X X %m[Em] — %O[EOL (u17~-~7um) = UL OU2® - @ Uy,

2Also called m—linear
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The point-wise multiplication induced by (1.7.1).

Some properties of point-wise multiplication are mentioned in The following lemma:

Lemma 1.7.1
(i) Suppose Ey x Ey — Ey, (e1,e2) — ey e eg is a multiplication.
Then

BUC?[E] e W'P[Ey] — W'P[E], 0<t<s< oo, 1<p< o
(ii) Suppose E; x Ey x E5 — Ey, (e1,e2,e3) — e @ e @ e3 is a multiplication.

Then
BUCT[E] ° Ws’p[EQ] o Ws’p[Eg] — Wt’p[Eo]

provided n <t+n <2s<2nand t <r, and
BUCT[E] e W*P[Ey] @« W*P[E3] — W*P[Ey]

fn<s<r.

Proof : See [18]. |



MODELLING OF POPULATION
BALANCES

This chapter is devoted to the formulation of the population balance equation model. Also, included
a review concerning the existence and uniqueness of the PBE’s solution. In addition, a study of the

convergence of ADM applied to PBE for fragmentation and Aggregation is presented.
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Introduction

OPULATION balance models (PBMs) are similar to the well-known mass and energy balance
models. They are encountered in numerous scientific and engineering disciplines. They
can be used to describe the time evolution of one or more property distributions of an

individual’s population. In 1964, Hulburt and Katz [50] introduced them to the field of chemical
engineering as well as Randolph and Larson [72]. In the late seventies, Ramkrishna [70] reviewed
them.

Population balance equations (PBEs) describe a balance law for the number of individuals in a
population, such as crystals, droplets, bacteria,... etc. The diversity of phenomena responsible for
the change in the population of individuals is what makes PBEs more interesting than mass balance
equations. Fluid flow induces the inflow and outflow of particles from a given control volume. In
addition to them, there are several other mechanisms that are responsible for the change in particle

population in the same control volume.

Due to the aforementioned phenomena, the description of the dynamic behavior of the partic-
ulate processes essentially involves specifying the temporal change of the particle property distri-
bution. This distribution is a part of the system state. Hence, particulate processes are inherently

distributed parameter systems. PBMs are usually used to model this class of systems.

Apart from particle-particle interactions, the dispersed phase usually also interacts with its
environment, e.g., the continuous phase in crystallization. The state of the continuous phase may
influence the rate of growth, birth and death processes and thus affects the particle population.
In the other direction, the dispersed particle phase generally affects the continuous phase, e.g., by
mass transfer from liquid to solid due to growth in crystallization or by heat transfer due to the
heat transfer of crystallization. Therefore, in general, a model for a particulate system consists
of a population balance equation, which describes the dispersed phase, coupled with a mass (or
mole) balance, and an energy balance, which represents the continuous phase. A typical dispersed

two-phase system is shown in Figure 2.1 Motz et al. [64].

Historically, In 1917, Smoluchowski introduced under the basic assumption that binary col-
lisions occur simultaneously an infinite set of nonlinear ordinary differential equations known the

discrete Smoluchowski equation [76,77]

3{5 ) 120&)1 ]sz ]( f] Zwlef] Z:1,2, (211)




2.1. Introduction 25

I 4

U phascboundary [T ]

: rse 3
0 O o :

continuous phase -, O o solid phas oo | -7
:'OOOO Qo ot
e} o O o 2s
: o O o Q.| .
:0 00”0,

Vv I_I

Figure 2.1: An illustration of a dispersed two-phase system

With initial conditions
£i0) = £ >0 (2.1.2)

Where w; ; are to be non-negative and symmetric, i.e.
wij > 0 and w;; = wj;, Vi, 5 > 1, these functions
w;,; are called coagulation kernel, it describes the inten-
sity interaction between particles of mass 7 and j and
is assumed to be known function. The unknown func-
tion f;(t) is the concentration of particles with mass i,
1> 1 at time t.

A number of modifications have been made to the
discret Smoluchowski model. In 1928, Miiller [65]

rewrote equation (2.1.1) as an integro-differential equa-

tion to represent coagulation. As a result, it is called
Figure 2.2: Marian Smoluchowski (1872

the continuous Smoluchowski equation because -1917) was a Polish physicist.

the size

variable is allowed to be any positive real number. Then, the original model (2.1.1) becomes

af(t,v) 1 ’o / ! !
——— == [ wl—=v0)ft,v =) f(t)dv
ot 2/0 (2.1.3)

+oo
f(t.v) / W) f(E ) !, (t,v) € (0, +00)

f(0,v) = fo(v), v e (0,+00) (2.1.4)
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v f(t,v) : is the particle mass density function.

v f(t,v)dv : represents the average number of particles per unit volume at time t whose masses

lie between v and v + dv.
v w(v,v’) : is the coagulation kernel.

v w(v,v")f(t,v") f(t,v) dvdv’ dt: the number of coalescences between particles of mass v to v+dv

and those of mass v’ to v’ + dv’ during the time interval (¢,¢ + dt).

In 1957, Melzak developed an extension of the continuous Smoluchowski model when parti-
cles breakdown. By Combining binary coagulation with multiple fragmentation, he proposed the

following equation [62]:

NJM—\

/ wv —v" V) f(t,v =) f(t,0) dv — f(t,v) /+Oow(v,v')f(t,v’)dv’
0 0 (2.1.5)

+

+oo v v
/ f(t,v")dv' M/ vp(v,v)dv',  (t,v) € (0, +00)?

v 0
v ¢(v,v") >0 : is the multiple breakage kernel

v f(t,v)p(v,v")dvdv’ dt : is the average number of particles of mass v’ to v’ + dv’ created from

the breakdown of particles of mass v to v + dv, during the time interval (¢,t + dt)
v It v > v, then p(v,v") = 0.

v The third integral describes the formation of particles of mass v from the breakdown of

particles of mass v' (v < v’ < 4+00).

v The fourth integral indicates the disappearance of particles of mass v as a result of their

breakdown into particles of mass v’ (0 <" < ).

In 1960, The case of binary fragmentation was considered by Friedlander [43]. Therefore, the

coagulation-fragmentation equation was given by:

L) 2 [ to = ahp = s o~ f60) [ )t
ot 2.Jo 0 (2.1.6)
“+o00 v e
+ F(v, o) f(t,v+v")dv — @ F(v—',0)dv', (t,v) € (0, +00)?
0 0

The above equation can be found from Melzak’s Model (2.1.5) by taking into consideration
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that each particle can only break into two new particles, then ¢(v,v") = p(v,v — v’) and equation
(2.1.5) may be rewritten as (2.1.6) in which the fragmentation kernel F' becomes F(v — v',v") =

(v, v’). Tt is important to mention that F' is a symmetric function, i.e.
F(v,v') =+ ,0) =pv+v,v) = F@, v)

in contrast with the breakdown function . All functions concerned are non-negative.

In 1991, Ziff [82] gave another form of the multiple breakage equation by taking
U/
o', v) = B(v,v")T(V'), and  T(v) = / —p(v,v") dv’ (2.1.7)
v

where # and T' are described in the next section.

Due to the importance of solving the PBEs, several techniques have been proposed to solve
them. Attarakih et al. [24], Kopriwa et al. [52], and Su et al. [79] reviewed several solution
methods for solving PBE. Numerical techniques can be classified into the following categories:
moment method, stochastic, high-order, zero-order methods, and analytical methods. To facilitate

their classification, they are schematically represented in Figure 2.3.
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Particulate Processes

In the following, we give a brief description of different particulate processes and their corre-

sponding population balance models.

Nucleation and Growth processes

Ucleation process is the process of new particle formation in a supersaturated solution.

During this process, the population of small particles increases. The nuclei are usually

considered the smallest possible particles in the system. In practical applications, such

as crystallization, nucleation is assumed to take place at the minimum particle size due to problems
in particle size measurement in this range. Furthermore, in this size range, it is not possible to
distinguish between nuclei of different sizes due to the insufficient resolution of measuring devices.

Through growth and agglomeration, these particles become visible.

The particles grow when molecular matter is added to the surface of a particle. During the
growth process, the total number of particles remains the same, but the total volume (mass) of

particles increases. The size of a particle increases continuously in this process.

Growth and nucleation processes are very common in a wide range of particulate processes.
The crystallization process is one example of such a process. The population balance equation in
this case has the form
Of (t,v) O[G(t,v) f(t,v)]

ekl o + Roue(t,v),  (t,v) € (0,400)? (2.2.1)

Where G represents the growth velocity and the nucleation term is defined as
Rovue(t;0) = Frue(t,v)rue(t) (2.2.2)

In the reaction term due to the nucleation process Rpye, frue : R>0 X Ry — R represents the

number density of nuclei while 'y, () € R>¢ is the nucleation rate.

This is a hyperbolic equation with a source term. If the nucleation term on the right-hand
side is zero, then the above equation is a homogenous hyperbolic equation for modeling a pure

growth.
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Aggregation process

Ggregation is a nonlinear phenomenon that appears in a large class of applications,
e.g., in physics (aggregation of colloidal particles), meteorology (merging of drops in
atmospheric clouds, aerosol transport, minerals), chemistry (reacting polymers, soot

formation, pharmaceutical industries, fertilizers).

In an aggregation process, two or more particles combine to form a large particle. The total

number of particles decreases in an aggregation process while mass remains conserved.

The PBE for the aggregation process is stated in its general form as

O _ v, g), () € (0, 00)? (2.2.3)

Where

1 v +oo
(b, f) = 2 / w(v — o o) f(t v — o) f(t,0) dof — £t v) / w(v, o) (b, o) d’
2 J, 0 (2.2.4)

Birth due Death due
to Aggregation to Aggregation

The aggregation kernel w(v,v’) > 0 gives the rate at which particles of size v aggregate with particles

of size v’. If binary aggregation is the case, then the kernel w is symmetric, i.e.,
w(o,v') = w(v'v), (v/,0) € (0, +00)? (2.2.5)

Birth term: expresses the fact that a particle of size v can only come into existence if two particles
of volumes v — v’ and v’ aggregate. The factor % guarantees that each combination is counted

only once.

Death term: This term says that a particle of size v disappears from "level v” if it aggregates with

a cluster of any volume.

Remark : Set V and Kcoaq a5
V:=Li(V,(14+v)dv) = Li(V,dv) N L1 (V,vdv)
Kcoag © the closed linear subspace of Lo (V?,d?v) consisting of all w satisfying

w(v,v') = w(',v), ae. v,v' €V
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Given w € Keoag and for f,g € V, we put

1

e f.9)0) = 5 [[wlo = ') (o= g(w')

0
“+oo

*f(v)/w(v,v’)g(v’)dv’, ae. veEY

0
where V represents the support of dv.

1. It is easily verified that

(1,90 €a(£.0)) € £y V. 59) (2.2
2. Also ¢, (f,g) satisfying
/cw(f, f)dv = f%/wf@)fd% (2.2.7)
4 V2
/cw(f, flvdv =0 (2.2.8)
\%

for f € V.

3. If (w, f,9) maps R™ into Kcoqq X V XV, then

co(f,9)(2) = cu(x)(f(2),9(2)), z€R" (2.2.9)

Breakage process

Reakage is the process by which particles of larger sizes break into two or more fragments.
Unlike the aforementioned aggregation process, The total number of particles in a

breakage process increases while the total volume (mass) remains conserved.

Population balances for breakage are widely known in high shear granulation, crystallization,
atmospheric science and many other particle related engineering problems. The general form of

population balance equation for breakage process is given as

of(t,v)
ot

=b(t,v, f), (t,v) € (0,400)? (2.2.10)
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Where .
b(t,v, f) = — D) f(t,0) + / B, T(0) f(t,0') dv’ (2.2.11)
Deatdne b

to Breakage
Birth due
to Breakage

It is assumed that only a single size variable, such as particle mass, is required to differentiate
between the reacting particles, with f(¢,v) regarded as a density function, denoting the density of

particles of size v > 0 at time t.

In the Eq (2.2.11) I'(v) represents the overall rate of fragmentation of a v-sized particle. The
coefficient 3(v,v’), often called the fragmentation kernel or daughter distribution function, plays a
key role in the model. More precisely, it is the distribution function of the sizes of the daughter
particles. Roughly speaking, 3(v,v’) gives the number of v-size particles produced by the fragmen-
tation of a v'-size particle. In most investigations into (2.2.11), this daughter distribution function 3
is assumed to be non-negative and measurable, with S(v,v") = 0 for v > v’ and it has the following

important properties:
/B(v, v')dv' = N(v), /v'ﬁ(v, V) dv' =w (2.2.12)

For each v > 0, N(v) represents the number of fragments obtained from the breakage of a particle
of size v. While the second integral ensures the property that the total mass created from the

breakage of a particle of size v is again v.

Birth term: accounts for the production of particles of size v by the breakup of particles of larger

volumes.

Death term: takes care of the disappearance of v-particles by their fragmentation into smaller

ones.

Remark : Set V3 := {(v,v) € V?;0 < v’ < v} and define
((P — (PLP) € £<Loo(vi7d2v)7 Ll,loc(va d’U))

by

1
D, (v) == — /(p(v,v’)v’ dv’, ae. veY
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Then
Kfrag = {pe Loo(vide'U); ®, € Loo(V,dv)}

is a Banach space with the norm ¢ — ||| + || Pyl . For each ¢ € Kjpag

oo

folg)(v) = / o 0)g(0) Ao — B, (0)g(0), g€V, ae veV

v

1. It is obvious that
(«o,g) - fga(g)) € LK frag Vi V) (2.213)

2. It is also easy to see that

/fw(g) dv = //v(l — ' /v)p(v,v") dv'g(v) dv (2.2.14)
v v o

and

/h(g)v dv =0 (2.2.15)
1%

for ¢ € Kfrqqg and g € V.
3. If (¢, g) maps R™ into Krqq x V, then

fo(9)(2) == fox)(9(2),  z€R” (2.2.16)

The aforementioned particulate processes are schematically represented in Figure 2.4.

Formulation of PBEs

His section deals with the mathematical foundation of coagulation-fragmentation pro-
cesses, taking into account the movement of the particles due to diffusion and superim-
posed transport processes. Formally, the equations under consideration take the form

of an initial value problem of the reaction-diffusion type:



34 2. Modelling of Population Balances
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@ Particle
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Figure 2.4: Different particle formation mechanisms

of+ Alt,v,2)f =r(t,v,z, f), zeR", t>0 (2.3.1)
f0,0,2) = folv,2),  zeR" (2.3.2)

The PBE uses a density function defined in phase space in order to balance a population of
particles that may evolve through the influence of particle-particle and particle-continuous phase

interactions. The particle phase space constitutes the internal and external particle coordinates.

o External coordinates z: refer to the spatial distribution of the particles (z € R", here
n=1,2or 3).

¢ Internal coordinates v: is one or more property of the particles in the population, such ex-
ample is particle size (i.e., volume, diameter, and mass). Other examples of particle properties

are chemical composition, energy content, age, chemical activity, etc.

In (2.3.1) A are diffusion-convection operators, r is the reaction term that describes kinetic behavior

of the process, and f is the particle-size distribution function

flt,v,2) >0 (2.3.3)
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And )
/:/f@ﬂhzﬁhdz (2.3.4)
Z o

is the total number of particles with volumes belonging to the interval [vg,v1] C Ry and being at
time ¢ contained in the space region Z C R"™. The measure dv is either Lebesgue’s measure on R

or the counting measure on N*={1,2.3,..}. The reaction term consists of three terms:
r(t,v,z, f) = c(t,v, z, f) + b(t,v, z, f) + h(t,v, 2) (2.3.5)

accounting for coagulation, fragmentation, and particle input, respectively, where the terms ex-

pressing coagulation and fragmentation were defined in the previous section.

1 v
c(t,v,z, f) = 5/ w(t,v —v' v, 2)f(t,v = 2) f(t, 0, 2) dv
0

. (2.3.6)
S0 [l (62
0
And
+oo
b(t,v,z, f) = / o(t, v, v,2)f(t,0V, 2) dv' — B, (t,v,2) f(t, v, 2) (2.3.7)
where the fragmentation kernel satisfies
0 < o(t, v, v,2), 0<v <v< oo, v, ' €V (2.3.8)
and Lo
D, (t,v,2) = f/ vt v, v, 2) dv vey (2.3.9)
v Jo
Lastly, the source term satisfies
h(t,v,2) >0, wveEV (2.3.10)

and accounts for creation of particles of size v at time ¢ and position z due to particle input, as

example.

The operator A defined as

A(t,v,2) f = —div, <d(t, v, z)grad, [ + d(t,v, z)f)
(2.3.11)

-

+b(ta v, z)gradzf + ap (ta U, Z)f
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Here,
e d(t,v,z) : is the diffusion matrix.

o a, b : are drift vectors. the first describes the particle transport due to external forces such
as gravitational, electrical or thermal fields. While the second is produced by temperature

gradients in the gas or fluid in which the particles are being suspended.
e ag : is the absorption rate.

are sufficiently smooth functions of (¢, z) and measurable with respect to v

The following lemma establishes the continuity properties of the maps (2.2.9), (2.2.16).

Lemma 2.3.1

(i) T0<7<r<nand 7+n< 20 < 2n, then
(1.9 7:9) ) € EBUCT Ry W2 11,157 [V W7 1)
If n <7 <r< oo, then
((00:9) = €(1:9)) € LBUCT Kooy W] W7 W77

(ii) f 0 <7 <7 < 0. Then

(«o, g) f¢<g>) € LBUCT (K prag], W™ [V]; WTV])

Proof : Using (2.2.9) and (2.2.16) the maps

(w, f,9) = cu(frg),  and  (p,9) = fo(g)

are point-wise multiplication induced by (2.2.6) and (2.2.13) respectively. Hence the assertion is a

consequence of Lemma 1.7.1. ]

Throughout the rest of this chapter I denotes a closed subinterval of R™ containing 0 and more

than one point. For each subinterval I’ of I we put I’ := I’\{0}. Moreover, 7+ := 7V 0 for 7 € R.

Corollary 2.3.2

Suppose that 7 € (—=1,7)\N with » > 0 and that

T +n <20 < 2n, if T<n
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Whearas

o =T, if T>n

Also suppose that
<t = (w(t), go(t))) € C?(I,BUC"[Kcoag % Kfrag)), for some p€RT
Then,

(8 (s o) ) € 7 (1 L2097 [0 W7 ) LW 9,97 (1))

In the following, setting
x(t, 2) == x(t)(2) and  x(¢,v,7,2) == x(t, 2)(v,0)
for x € {w, ¢}, (t,2) € I x R", and (v,v’) € ¥V x V. we also put

C(t’ v, %z, f) = Cu(t,z) (fa f)(U), b(tv v, z, f) = ftp(t,z) (f)(?])

for (t,z) € IXxR™ v € V,and f € V. Finally, C(¢, - ) and B(¢, * ) denote the Nemyteskii operators
induced by ¢(t, -, -, - Jand b( -+, -, - ) respectively, That is,

C(tvf)(z) = C(tv ’ ,Z,f(Z)), B(tvf)(z) = b(ta ’ ,Z,f(Z))

for f:R™ — V and (¢,2) € I x R™. Then it follows that, given the hypotheses of Corollary 2.3.2,
(t — C(t, - )+ B(t, - )> eCr (I, Ce (Wl V), WT’l[V])> (2.3.12)

where C°(E1, Ey) is the vector space C*°(E1, Ey) endowed with the topology of uniform conver-

gence of all derivatives on bounded subsets of Fj.

yW.8 The Diffusion-Convection Semigroup

Set for k € N
LY = Lo (V, dv; R¥)

o0
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And

L = Loo(V,dv; REXT)

00,8Yym sym

Where RZX%" is the space of all symmetric (n x n)-matrices. then,

sym

Alelf ==V - (dV - f+adf)+bV - f+aof, e:=(d,ab,ag) €E°

where for a given o € RT,

E” := BUC[L™X" | x BUC®[L"] x BUC?[L"] x BUC V" [L] ]

00,8Yym

In the following, we write e(z,v) for e(z)(v) for z € R® and v € V

Lemma 2.4.1
If -1<s<o—-—1<o0. Then

(e > A[e]) € E(IE", LWV, W“W]))

Proof : First observe that

Loo(V,dv) xV —V, (a, f) — af

with af(v) := a(v) f(v) for a.e. v € V, is a multiplication. Now the assertion is an easy consequence
of (1.6.8), (1.6.9), and Lemma 1.7.1. [ |

Now after these preparations, we can formulate the following basic generation result:

Theorem 2.4.2

Suppose that s € (—1,00)\N with ¢ > s+ 1, and o, M > 0. Then there exist > > 1 and
o > 0 such that

Ale] € H (WS“JM WHLV]; s, g>

-

whenever e = (d, d, b,ag) € E7 satisfies ||e|zp. < M and

d(v,2)¢ - ¢>al¢|?,  zeR", ae veV, (cR" (2.4.1)

Proof : See [18]. |

Suppose that ¢ — e(t) : I — E°. The putting

—

(d,d,b,a0)(t, z) == e(t)(2), z e R", tel
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and

Using this notation the proof of the following theorem is an easy consequence of Lemma 2.4.1
and Theorem 2.4.2.

Theorem 2.4.3
Suppose that s € (—1,r)\N with » > 0 and

(t — e(t)) € CP(I,EMT), for some pEeRT (2.4.2)
Also suppose that there exists a > 0 such that
d(t,v,2)¢ - ¢>alC]’, (t,z2)eIxR",  ae veV, (eR" (2.4.3)

e (t - A(t)) ecr (I,H(WS”’I[V], W“W])) (24.4)

Existence and Uniqueness of PBEs’ solutions

Melzak was the first to study kinetic equations [62,63] under the assumptions

1

Only binary coagulation occurs *: which means that the coagulation kernel is symmetric with

respect to the second and third arguments, i.e.

0 <w(t,v,v)=wt,v), vivey (2.5.1)

Multiple fragmentation occurs :

0 < o(t,v,0), 0<v <v< oo, v, veEV (2.5.2)

Boundedness of coagulation and fragmentation rates : there exists a positive constant M such
that
w(t,v,v") < M, o(t,v,0") <M (2.5.3)

Ltriple and higher collisions assumed to be rare.
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for all possible arguments (¢, v,v’) of w and ¢, respectively.

Boundedness of ®, : which means that the volume rate of change in the fragmentation process is
bounded as well
O, (t,v) < M, (t,v) eRy xV (2.5.4)

No source term : i.e.
h(t,v) =0, (t,v) e Ry xV (2.5.5)

He proved the existence of a unique positive global solution by means of series expansions.
Melzak ’s ideas have been extended by Marcus [37] to include a transport term in one space

dimension, which depends on v only, that is,
A(t,v,2) :=b(v)d, f

Aizenman and Bak [17] have initiated a different approach. They consider the autonomous
kinetic coagulation-fragmentation equations with bounded coagulation and fragmentation rates
without the assumption about ®,. They establish the existence of a unique nonnegative volume-

preserving solution using semigroup techniques.

McLaughlin, Lamb, and McBride [58-61] have extended this semigroup approach to cover
certain kinds of unbounded kernels. Further results can be found in the papers by Dubovski and
Stewart [41].

A completely different approach was given by Amann [18] where he viewed problem (2.3.1)-

(2.3.2) as a single semilinear evolution equation

FHAGFf=R(Ef), t>0 (2.5.6)
f)=r° (2.5.7)

in the Banach space W*![E], where f is a Banach-space-valued function of (¢, z) € R xR". In other
words, he interpreted (2.3.1) as a vector-valued evolution equation which is easily handleable using
Fourier multiplier theorems for operator-valued symbols and Banach space-valued distributions [19].

Besides the physical conditions (2.5.1)-(2.5.5) he proposed the following mild regularity hypotheses.

H, : Assuming that w(t, -, - ,2), ¢(t, -, - ,z), and ®,(t, - ,z) are measurable for (t,z) €
R x R™ and sufficiently smooth with respect to (¢, 2).

H, : Assuming that the diffusion matrix d(¢,v, z) symmetric and positive definite, uniformly with
respect to (¢,v,z) € Ry x ¥V x R™.
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Hj; : Assuming that the diffusion matrix d(t, v, z), the drift vectors @ and b and the absorption rate

ag are sufficiently smooth functions of (¢, z) and measurable with respect to v.

In problem (2.5.6), the operator A satisfies (2.4.4) and R(t, f) := C(t, f) + B(t, f) + h(t) with
(tH>R@,~))ezCP<L(E”UV“ﬂVLLVﬂWVD) (2.5.8)

by supposing that

(h»}mﬂ>€(V<IJV“WVD (2.5.9)

for some T € (s,7).

The following theorem establishes the well-posedness of system (2.3.1)-(2.3.2)

Theorem 2.5.1
Suppose that r, p > 0 and

(—2+ 2)v(-1)<s<r, s¢&N (2.5.10)
Also suppose that
(t — (e, (w, p), h)(t)) eCr (I,IETJr1 X BUC" [Kcoag X K frag) X W7 [V])
for some 7 > s, such that (2.4.3) is satisfied for some a > 0. Finally, assume that
(sT+n)/2<o<nA(s+2), s<n, (2.5.11)

and
s<o<s+2, s>n (2.5.12)

with o ¢ N.
Then, given any f0 € W?1[V], the coagulation-fragmentation system (2.3.1)-(2.3.2), that

is, problem (2.5.6)-(2.5.7), has a unique maximal solution
1y (e wem) no (i wei ) e (10 weim) - @sas)

where the maximal interval of existence, I(f), is open in I.
The solution, f( -, f° e,w,@,h) := f( -, f°) depends continuously on the data in the
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following sense: given T € I(f°), there exists a neihborhood U of (Y, (e, (w, ), h)) in

Wl V] x BUC? <I,ET+1 X BUC?[Kcoag X Kfrag] X WT’l[V]>

f( : ’fo’é7(:}7¢’il) %f( ’ ’fo’e7w7(p’h) ln C([O7T]7WJ71[V])

as (fo,é,d;,@,fz) — (f° e,w,p,h)in U.

Proof : First note that (2.5.10) implies s > —1 if n = 1,2 and s > —1\2 if n = 3. Moreover,
(2.5.10) guarantees that the condition (2.5.11) is not void.

By making 7 smaller , if necessary, we can assume that
(7 +n)/2<o<nA(s+2), if s<n,
and that 7 < ¢ if s > n. Then fixing o7 such that
TVt +n)/2<01 <o <nA(s+2), if s<n,

and

s<T<o01 <0, s>n
Also, we can assume that 7,01 ¢ Z. Setting Ey := W*21[V] and Ey := W*![V]. Also setting
Ey := (Ep, E1)g1 for 0 < 6 < 1. Then it follows from (2.5.11) and ( [19], formula (5.7)) that

Ep=Wst20.1y], s+20¢ 7 (2.5.14)

Put a := (0 —$)\2, 8 := (01 — s)\2, v := (7 — s)\2. Then Theorem 2.4.3 and assertions (2.5.8)
and (1.6.5) imply that the problem (2.5.6)-(2.5.7) satisfies the hypotheses of Theorem B.0.1 (see
Appendix B, with g replaced by R). This completes the proof. |

The following proposition shows that f(t, f°) is independent of the choice of s and o, provided
t > 0, and that problem (2.5.6)-(2.5.7) enjoys a smoothing property.

Proposition 2.5.2

Presuppose the hypotheses of Theorem 2.5.1 and fix & in (n/2,n A 2). Then, given f° €
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W:1[V]), problem (2.3.1)-(2.3.2) has a unique maximal solution
10y e c(rmwei) ne (i ) net (0, wei)

and I(fY) is independant of s satisfying (2.5.10).

Proof : See [18]. |

As a notation CJ'[E] := CJ*(R", E) is the closed subspace of BUC™[E] consisting of all f such

that 9 vanishes at infinity for || < m. Furthermore,

Ce*lB]:= ) Ci'[E)

m>0

equipped with the natural projective limit toplogy. Similar definitions apply to 8B°° for B €
{BUC, W'} and to E*.

Corollary 2.5.3

Suppose that p > 0 and
(t (e, (w,gp),h)(t)) ccr (I, E>® x BUC®[Kecong X K frag) X W"O’I[V])

such that (2.4.3) is satisfied. Then, if f© € W1[V] for some o € (n/2,n A 2), the unique
maximal solution of (2.5.6)-(2.5.7) belongs to C*(I(f°), C§°[V]).

Proof : This follows from the preceding proposition and the Sobolev embedding
WelE] 4 CU'E], s>m+mn, m e N (2.5.15)

which is also valid in the case of an arbitrary Banach space E.

Remark :

1. It should be observed that this corollary applies, in particular, if all data are independant of
z e R™.

2. It can also be shown that the solution is more regular in the time variable than stated here,

Roughly speaking, f is p-Hélder continuous with respect to t > 0.
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Positivity

Each one of the spaces L,(M,u; E), 1<p < oo, BUC*[E], W*![E], s € RT, is an ordered
Banach space, provided E is an ordered Banach space. In particular, V is an ordered Banach space
with respect to the natural order induced by the positive cone V¥ = LT (V, (1 + v)dv), and all

function spaces considered below are given their natural orders.

An approximation result for positive cones is shown by the next Lemma.

Lemma 2.6.1
DH(R"™) ® CF(V) is dense in W1[V]T for s € RT.

A bounded linear operator A on an ordered Banach space E is positive (in symbols: A > 0) if
A(E*t) C ET. A closed linear operator B in E is resolvent positive if there exists A9 > 0 such that
[Ao, 00) belongs to the resolvent set p(—B) of —B and (A + B)~! > 0 for A > .

Proposition 2.6.2

Suppose that s € (0,7)\N, and let e € E*" satisfy (2.4.1). Then A[e] is resolvent positive
on W#1[V].

Proof : Theorem 2.4.2 implies that A := Ale] is a closed linear operator in W*![V] with
[,00) C p(—A) for some n > 0.

(i) Suppose that s > n and put Vo, := Lo (V, dv). Then the proof of the Theorem 2.4.2 applies to
give

AeH (Ws+2’1[Voo], Ws’l[Voo])

Hence there exists 7o > 0 such that [1.0,00) C p(—Ax ), where Ao, denotes A, but considered

as a linear operator in W*1[V]. Put

o=V (ool )+ 19 - oy,
Fix A > )\g and g € DT(R") @ CH(V), and put f = (A\+.Ax) " tg. Then f € WsT21[V ] and
A+ A)f(v,z) =g(v, z), z € RY, ae. veEY

Note that (2.5.14) implies f € C3[V4]. Thus it follows that, for a.e. v € V, the function
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f(v, - ) belongs to C3[R"] and satisfies the elliptic differential inequality
—d(v, ) V*f(v, - )+ev, -) - Vv, ) +di(v, - )f(v, ) =0 (2.6.1)

on R™ where
e di:=A+ap—V -a>0.
e V2f: denotes the Hessian of f.
e A: B is the trace of the matrix product ABT

The coefficients of (2.6.1) are uniformely bounded on R™. Since f(v, - ) vanishes at infinity,
the classical maximum principle implies that f(v, - ) is nonnegative. This being true for
ae. veEV, sofe€ WStV T,

Since DT (R") @ C:F (V) € W*1[V]* and A > n, Theorem 2.4.2 guarantees that f € W*T21[V]

as well. Consequently,
A+ ATHDFRY) @ CF (V) WSV, A2

the continuity of (A +.4)~! on W*![V]* is deduced from Lemma 2.6.1, and the closedness of

the positive cone that A is resolvent positive on W*1[V].

(i) Suppose that s < n. Fix n <t < r; < oo with ¢t ¢ N and suppose that e € E}*"1. It follows

( iii)

from (i) that A is resolvent positive on W¥1[V]. Also Lemma 2.6.1 implies that W1[V]* is
dense in W*1[V]*. Thus, since (A +.4)~! exists and is continuous on W*1[V] for sufficiently

large A, once more by approximation, A is resolvent positive on W*1[V].

Finally, if r < rq, fix 7o € (s,7) and suppose that e € E1*". Then it is well-known that there
exists a sequence (e;) in E*" converging in E'*" towards e. hence from Lemma 2.6.1 and

the continuity of the inversion map B — B~!, we deduce that
A+AlgD™ = A+ AL (= +oo)

in L(W*1[V]) for sufficiently large ), if e; assumed to be satisfied (2.4.1) for all j € N with «
replaced by some smaller positive number. Thus, the resolvent positivity follows in this case

also.

After these preparations, we can prove the main result of this section, namely that the solution
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fO- . f9) of (2.5.6)-(2.5.7) is positive whenever fO > 0 and (w, ) and h are positive 2.

Theorem 2.6.3
Let the assumptions of the Theorem 2.5.1 be satisfied and suppose that (w, ) > 0 and
h > 0. Then, f° > 0 implies f( -, f°) > 0.

Proof :

(i) Suppose that s > n. Then Theorem 2.5.1 and (2.5.15) imply

Fe=f0 1) e CU(f0), Co(V))

Fix T € I(f°) and put 7y = [|w|, Jmax 1/ @)l ¢y vy Then

400

/w(t,v,v',z)f(t,v’,z)dv' <o (2.6.2)
0

for (¢t,z) € [0,T] x R™ and a.e. v € V. Set

v

pulgw)(w) = 5 [[wlo = v )glo = o) do
0
and .
(g, w)(v) := g(v) / w(v, v w(v") dv’ (2.6.3)

0

for v € V and g, w € V. Also put :=no + [|®,]|_ and
G(t,9) = puw)(9,9) = Qut)(9:9) + ng + B(t,g) + h(t)
for 0 <t <T and g € V. Then
G(t, f(t)) = R(t, f(1)) +nf(t), 0<t<T
and (2.6.2) and the structure of B imply

G(t,g(t)) >0, g € C([0,T),CT[V]), 0<t<T (2.6.4)

2An element z of an ordered vector space is positive if and only if = > 0.
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Lastly, set A, :=n+ A. Then f is the unique solution of the IVP
g+ A,(t)g=Gl(t,g), 0<t<T,  g(0)=f" (2.6.5)

in W#*1[V]. Denote by U the parabolic evolution operator for A,, whose existence is guaran-
teed by ( [20], Corollary 4.4.2). Put

Then (2.6.5) implies that f solves the nonlinear Volterra integral equation
F=U(,0)f"+V(f) (2.6.6)

in Wo1[V]. If T is sufficiently small then equation (2.6.6) can be solved by the method of

successive approximations, that is, the sequence (f,,), determined by fy := f° and
far1=U(- 70>f0+v(f’ﬂ)7 neN

converges in C([0,T], W7[V]) towards f. Since A, is resolvent positive by Proposition 2.6.2,
it follows from ( [20], Theorem 6.4.1 and 6.4.2) that U is positive. Thus (2.5.14) and (2.6.4)
require that f,, > 0 for n € N. consequently, f > 0.

These considerations show that there exists 7' € I(f°) such that fO > 0 implies f(, f°) >0
for 0 <t <T. Set

T* := max {T e I(fO): f(t, %) > 0}
If T* < sup I(f°) then apply the above reasoning to the IVP
GHAE+T)g=Rt+T"g), tel(f)-T"  g(0)=f(T"f°)

to find that f(¢, f°) > 0 on [0, 7" + T**] for some T** > 0. Since this contradicts the choice
of T*, we see that T* = sup I(f°), that is, f( -, %) > 0.

(ii) Suppose that s < n and r = co. Fix s1,01 ¢ N with
n<sy<op <s+2

and suppose that f0 € W1[V]*. Then, it follows from (i) that f( -, f°) > 0 in Wot1[V],
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hence in W7'1[V] by (1.6.8). Since W:1[V]* is dense in W1 [V]*, the continuous dependence
of f( -, f%) on f° € W1[V], is guaranteed by Theorem 2.5.1 implies f( - , f%) > 0in Wo1[V]
for f0 € Wol[V]*t.

(iii) Lastly, suppose that s < n and r > s. Then, as in step (ii) of the proof of Proposition 2.6.2,
we approximate (fo, e, (w, ), h) by smooth functions and derive the positivity of f( -, f°)

from its continuous dependence on the data and from (ii).

|
Conservation of Volume
The following assumptions are made throughout this section
r,p, T >0,
<t — (e, (w,go),h)(t)) eCr (I, E™H % BUCT[K foy X Kpag) % WTvl[V]+> (2.7.1)

with (2.4.3) being satisfied. Moreover, b=0, n/2<oc<n, fOe W7[V]*

Fixing s € (0,7 A (20 —n) A7) and denoting by f( -, f') the unique maximal solution of the
coagulation-fragmentation system (2.3.1)-(2.3.2). Theorem (2.5.1) implies that f is well-defined
and satisfies (2.5.13). Thus

FeCU), W V)N CHI(f%), Li[V]) (2.7.2)

and the Theorem (2.6.3) guarantees that f > 0.

Lemma 2.7.1
If g € W21[V] then

//A(t)gvidvdz://aogvidvdz, 1=0,1
R VY R VY

fort el

Proof : See [18]. |
For t € I(f9), denoting

V(t) : is the total particle volume time ¢.
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Ap(t) : is the total absorbed particle volume at time ¢.
H(t) : is the total particle input at time ¢.

which are defined as,

and

H(t) ::R-[v/h(t)vdvdz,

The following theorem shows that if neither absorption nor particle input takes place, then the

total particle volume is conserved.

Theorem 2.7.2

V(t) = V(0) + / (H(r) - Ao(r))dr,  teI(f)
0

Proof : By integrating

fO)+A@)f() = R(¢, £(2)) (2.7.3)

over R™ x V with respect to the measure dz ® vdv and taking (2.2.8) and (2.2.15) into account
V(t) = H(t) — Ao(t) (2.7.4)

using (2.7.2) and Lemma 2.7.1. Now the assertion follows by integrating (2.7.4) from ¢ to ¢, where
0 < tg < t, and letting ¢ tend to 0. |

Corollary 2.7.3
Put g+ = Haa—LHOO. Then

t t
=BV (0) + / B () dr < V(1) < PV (0) + / =D H () dr
0 0

for t € I(f°).

Proof : Note that

=BTV < Ao(t) < BTV(E),  teI(f)



50 2. Modelling of Population Balances

Thus (2.7.3) entails the differential inequalities
Ht) =TV < V() SHG +B7V(E),  teI(f)

which implies the assertion. |

Finally, in the next section the problem of global existence is discussed, that is, whether or not

() =1.

Global Existence

Theorem 2.8.1

Let assumption (2.7.1) be satisfied. If one of the following assumptions is satisfied:
(i) There is no coagulation, that is, w = 0;

(i) n=1;

(i) A is independent of v € V.

Then f:= f( -, f°) exists globally.

Proof :
(i) is obvious since in this case (2.5.6)-(2.5.7) is a linear evolution equation.
(ii) Set V; := L;(V,v'dv) for 0,1 i = 0,1 . Then, by integrating (2.7.3), deducing from Lemma

(2.7.1), the positivity of f, and (2.2.7) and (2.2.14) that

15Ol = [ [ FO) oz
Vv

Rn

o
< llaolloo 1F @) 2, g + =5V (@) + IR

for t € I(f°). Also, deduce from Corollary (2.7.3) that there exist @ > 0 and ¢ € C*(I) such
that & == [|f( - )|, v, satisfies the differential inequality

D <wd+st), tel(f°
Since ¥ € C(I(f°)) N CY(I(f°)), it follows that

1Ol S oT),  teI(f)N[0,T), Tel
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Thus, by taking V(t) = [|f(¢)]l1, v, into account and applying Corollary 2.7.3 once more.
Then
Ol <eT),  teIf)n0.T), Tel (2.8.1)

Deducing from (2.2.6) and (2.2.13) that

1CE FENIL < el f Ol F Ol

and

1B, F(E)I < ellf ()]l

for t € I(f°) (where | - |, is the norm in WA4[V] and || - ||, := | - [l,,)- Hence we infer
from (2.8.1) that

IR F@)I < eSOl +1),  teI(f)n[0,T],  T>0 (2.8.2)

Fix s € (-1,0) and 0 € R"\N with 1 < 6 < §+ 2. Then (2.5.15), the injection L;[V] —
WHL[V], and (2.8.2) imply

IR, FO)lsy < eAFOl,, +1),  tel(f)N[0.T), Tel (2.8.3)
Theorem 2.5.1 guarantees that f is a solution on I(f°) of the linear IVP
g+Alt)g = R(t,g(t), teI(f%),  g¢(0)=f°

where R( - ,g( - )) € C(I(f°), W™1[V]) with § < 7 < 0. Consequently, f satisfies in W*1[V]

the integral equation
t
f(t) =U(t,0)f° +/U(t,T)R(T,f(T))dT, te I(f°) (2.8.4)
0

Hence it follows from ( [20], Lemma 5.1.3) and

1@l < e (170 6= U0l +1)07)

0

for t € I(f°)N[0,T] and T € I. Thus the singular gronwall inequality ( [20], Corollary 3.3.2)
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requires that, given to € I(f°)

1 Ol gy < clfOll5q < e(T), teI(f) N to, T] (2.8.5)

for every T € I with T > t3. Now the assertion is a consequence of the last part of Theorem
B.0.1, since E, = W1[V] by the proof of Theorem 2.5.1.

(iii) By integrating (2.7.3) over V with respect to the measure dv and using (2.2.7), (2.2.14), and
the positivity of f it follows that f := | f dv satisfies the parabolic differential inequality
\%

OF+AMF<h(t), tel(f), )= / 10 dv
Vv

on R”, where h(t) := [ h(t)dv. If f € CZ(R") then the maximum principle implies
v

1Ol gy = 7O, gy < eT). 1€ ()N [0.7]

In the general case this estimate obtained by an approximation argument similar to the one
used in the proof of Theorem 2.6.3. Hence Corollary 2.7.3 and (2.8.2) imply

IR F@)llsy < e(T),  tel(f)n[0,T], Tel

Thus (2.8.4) and ( [20], Corollary I1.3.2.2) guarantee that (2.8.5) is true in this case also.

yX'B Convergence Analysis of ADM

R. Singh, J. Saha and J. Kumar [75] discussed the convergence of the series solution for the
fragmentation and aggregation population balance equation separately in a spatially homogeneous

physical system. They followed the approach discussed in [42]
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For Fragmentation equation
Consider the PBE for fragmentation
t
o1, ) ft,v) / B(v, V"L f(t,0") dv’ (2.9.1)
ot
supplemented by the initial condition
f(0,v) = fo(v) (2.9.2)
Let X = ([0, T] x L'[0,00),|.]|) be a Banach space with the norm defined as
+oo
Ifl = sup / Nf( o) dv,  A> 0 (2.9.3)
te0,to]
0
Operating with £71 2 on both sides of (2.9.1), and using the initial condition
f(t,v) = fo(v) + L < f(t,v) / B(v, o)L (V") f(t,v )dv’) (2.9.4)
Eq. (2.9.4) written in operator form as
f=Tf (2.9.5)
With 7 : X — X is a linear operator given by
Tf(t,v) = folv)+ L ( f(t,v) / B(v, v" )T f(t,v )dv’) (2.9.6)

The idea here is to show that 7 is contractive; for this reason, rewrite (2.9.6) in the following

equivalent form:

gt(f(t ’U) (tv))_e (tv)</ﬁ1}1}

') f(t,0") dv’)

(2.9.7)

3In (2.9.1), L= 2 is hnear partial differential operator, The operator £~! regarded as the inverse operator of £,

is defined by £~ 1[ f[ dt



54

2. Modelling of Population Balances

By setting e (#¥) = ¢I'(v). Thus,

t

+oo
Tf(t,v) = folv)e T 4 / eﬂs’v)f(t’v)( / B(v, v )T(W') f(s,0") dv’)] ds (2.9.8)
0 v
It is sufficient to show that 7 is contractive since 7 and 7 are equivalent.
Theorem 2.9.1
Let the linear operator 7 defined by (2.9.8) be contractive, that is,
|Tr=TF <ollf = £, Vff ex

With

1. B(v,0") = cq(’;,;i, r=1,2,... and ¢ > 0 is a constant satisfying
/U’ﬁ(v,v’) dv' = v (2.9.9)
0
2. T'(v) <o, where k =1,2,. ..
3. ) is chosen in such a way that (e’ — 1) <1
4. § := (Ak,ilt{’c < 1 for some suitable tg.
Proof : See [75]. ]
Theorem 2.9.2 (Theorem of convergence)
1. Assume that all the conditions of Theorem 2.9.1 hold.
2. Let fo, f1, f2,... be the components of the solution f by the recursive scheme
fo(t,v) = fo(v)
(2.9.10)

filt,v) =Lt <+fooﬁ(v,v’)F(U')fi_l(t,v’) dv' =T'(v)fi—1(t,v)), i>1

+oo
fi be the n-terms series solution defined by f = Y f;
0 i=0

= We < 1and |fi] <o

3. Let ¢, =

(3

Then, the series solution v, converges whenever ¢ :

n
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Proof : From (2.9.10), we have

+o0
= fo(v) +L£7! [/ B, v )T (0 )y _1(t,0") dv' — F(v)wn_l(t,v)]
which is equivalent to the following operator equation form as

Vn = Tthn-1 (2.9.11)

By following the steps of Theorem 2.9.1, we obtain

||wm+1 - me S 6me - 1l)m71||
S 52”1/177171 - ¢m72”

< 0" |1 — o

Using the triangle inequality with n > m we have

Hwn - 7;[}m|| S ||wn - q/)n—lH + ||1/}n—1 - ¢n—2|| + e+ H¢m+1 - 7/]m||

< (5”1 +0" 244 5m> 11 — 2ol

<o onTmTl o gnTm=2 L 52 5+ 1) — o]

1= omm
= o (25 Al
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Since 0 < 0 <180, 1 —46""™ < 1, and || f1|| < co. It follows that

6m
%n — Pmll < (1_5) £ (2.9.12)

which converges to zero as m — 4o00. This implies that there exits a 1) such that

dim g, = (2.9.13)
Since, we have
+oo
f= ; fi= lim = (2.9.14)
which is the exact solution of (2.9.5). ]

Theorem 2.9.3 (Estimation of Error)

Let f be the exact solution of (2.9.5) and ., be the series solution. Then there holds
5’”74
1f =l < { 75 |11 (2.9.15)
+oo
Where ||f1]| = sup [ eM|fi(t,v)|dv
te[0,to] 0

Proof : From the estimate (2.9.12), for n > m, n,m € N.

6771
I =l < (25 )11 (2.9.10

Fixing m and letting n — 400, and using 111141_ ¥, = f, we obtain the desired result of theorem.
n—>—+oo

For Aggregation equation

Consider PBE for pure Aggregation

v v +o00
5f(8tt, ) = %/0 wv —u,u)f(t,v—u)f(t,u) du—/o wv,w) f(t,v)f(t,u)du (2.9.17)

Subjected to the initial condition

f(0,v) = fo(v) (2.9.18)
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Rewrite (2.9.17) in operator form as follows:
1 v +oo
Lf(t,v)= 5/ w(v —u, N1 (f)(t, v —u,u) du—/ w(v, N2 (f)(t, v, u) du (2.9.19)
0 0
The nonlinear functions are denoted by
Nt v —u,u) = f(t,v—u)f(t,u)
NQ(f)(ta v, U) = f(t7 U)f(tv U’)
Operating with £7! defined previously on both sides of (2.9.19) yields
1 v +oo
ft,v) = fo(v) +L£71 [2 / wv —u, )N (f)(s,v — u,u) du — / w(v, wNo(f)(s,v,u) du
0 0
(2.9.20)
The ADM introduces the solution f(¢,v) and the nonlinear functions Ni(f) and Na(f) as
+oo
=3 fult) (2.9.21)
m=0
“+ o0
=> An (2.9.22)
m=0
+oo
£=> Bnm (2.9.23)
m=0
where A,, and B, are the Adomian polynomials and defined by
1
£=0
1
Bon(fo, f1s ey fn) = ﬂdgmj\é(Zf f)“ ,m >0 (2.9.25)
£=0
Thus, the Adomian recursion scheme is
fo(t,v) = fo(v)
(2.9.26)

v +o00o
fitt,v) =L L fww—uuw)A_1du— [ w,u)Bi_1du), i>1
0 0
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To discuss the convergence of the previous recursive scheme (2.9.26), Let X = <C ([0,77]

L0, +00)), ||> be a Banach space with the norm defined as
+oo
I91= sup [ 150l do < oo (29.27)
te[0,to]
0
Rewriting (2.9.20) in the form of an operator equation

f=N(f) (2.9.28)

where A : X — X is a nonlinear operator given by

v —+oo
N(f)(t,v) = folv) + L1 E/O w(v—u,u)/\/l(f)(t,v—u,u)du—/o w(v, w)Na(f) (¢, v, u) du
(2.9.29)

With the same approach, rewrite equation (2.9.29) in an equivalent form to show that A is con-

tractive.

(,i(f(t, v)ef(t’”’f)> Flew.f) </w v —u,u) f(t,v — u) f(t, ) du> (2.9.30)

0

t +o00
where F(t,v, f) = [ [ w(v,u)f(s,u)duds. Thus, we have
0 0

t v

/ef(sw,f)—F(tw,f) (/w(v —u,u) f(s,v—u)f(s,u) du) ds

0 0

N()(t,0) = folv)e FEvh) 4

DN | =

(2.9.31)

Since N and N are equivalent, it is enough to show N is contractive.

Theorem 2.9.4
Let the nonlinear operator N defined by (2.9.28) be contractive, that is,

IN(F) =N <allf =74l Y freX

With
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1. w(v,u) =1, Yo, u € (0, +00).
2. 6 := toeztoL (”f()l + 2t0L2 + 2t0L> < 1, where L = ||f0||(T + 1)-
Proof : Let f, f* € X, consider
1 t v
N =R = oWt 0.0) + 5 [ Klts.0) [ 5,0 = upflo.w duds
0 0
1 t v
-5 /ef(s’”’f*)’f(t’”’f*) (/f*(s,v —u) (f(s,u) - f*(s,u)> du (2.9.32)
0 0
+ /f(s,u)(f(s,v —u) — f*(s,v— u)) du) ds
0
Where K(t,s,v) = eZ (50N =Ft0.f) _ F(s,0./)=F(t0.f7) Tt can be shown that,
t 4oo
7f f f*(mu) dudr
Kt s,0)| <e = o @ —=s)f = fll (2.9.33)
< (t =) = £l (2.9.34)
< Lllf = £l (2.9.35)

where L; = tet® and B = max(||f|, ||f*|]). In order to show that the operator A is contractive,
let us define the set D = {f € X : ||f|]| < 2L}. It can be shown that the operator N maps D into

itself.
For f, f* € D we have B < 2L. Taking norm on both sides of (2.9.32), we get

A7) = KN < Lallflls = 1+ 15 = £ [ (G500 ) s
0

+ [ TG+ 1D - 771 ds
0

< 1ol + AP + 3071+ 17D )17 = 1
<sllf - |

if § = tge?tol <||f0|| + 2toL? + 2t0L) < 1 under suitably chosen tq the operator A is a contraction

map.
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Theorem 2.9.5 (Convergence theorem)

1. Assume that all the conditions of Theorem 2.9.4 hold.
2. Let fo, f1, f2,... be the components of the solution f by the recursive scheme (2.9.26)

n +oo
3. Let ¢, = fi be the n-terms series solution defined by f = >_ f;

0 =0

(3

Then, the series solution 1, converges whenever § := toe?tol (||fo| + 2tgL? + 2toL> <1
and [|f1]| < oo

Proof : Using (2.9.26), we have

Unlt,v) =Y fi(t,v) (2.9.36)
i=0
v +oo
- 1
= fo(v) + Z L7z [wv—uuwA_1du— [ wlv,u)B;i_ydu (2.9.37)
ot o)
1 v n—1 oo n—1
= folv) +L£7! ( w(v — u,u) A | du— | w(v,u) B; du) (2.9.38)
As given in ( [68] pp. 945) .
> A < Ni(hn) (2.9.39)
i=0
i B < Na(hy) (2.9.40)
i=0

and use it in (2.9.38), we get

v —+o0
Y < fo(v) + L7 (; /w(v —u, wWNT (Y1) du — / w(v, w)No(Pn_1) du) (2.9.41)

0 0

This corresponds to the following operator form

VY <N (Pp-1) (2.9.42)

Following the steps of Theorem 2.9.4, we obtain

[¥nt1 = ¥nll < 6llvn — Ynll (2.9.43)
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Thus, we have

Hwn+1 - q/}n” S 5”wn - wn—lH S 52”wn—1 - ¢n—2” S o S 5”\\1/)1 - 1;[}0”

Using the triangle inequality for all n,m € N with n > m, we have

Hwn - me S ||’(/}n - wan + ||¢n71 - wn72|| + -+ meJrl - me
SO+ 6™ I — ol

(1o
=9 <1_5)f1||

Since 0 < d < 1s0,1—48""™ < 1, and || f1]| < co. It follows that

6m
9n — Pmll < (1_5> 1f1 (2.9.44)

which converges to zero as m — 4o00. This implies that there exits a 1) such that

dim g, = (2.9.45)
Since, we have
+o00
f= ; fj=dim n =1 (2.9.46)
which is the exact solution of (2.9.28). ]
Theorem 2.9.6 (Estimation of Error)
Let u be the exact solution of (2.9.28) and t,, be the series solution. Then there holds
57774
17 =l < (s )1 (29.47)
+oo
Where [|fi]| = sup [ |fi(t,v)]dv < 0
te[0,to] 0

Proof : The proof is similar to that of Theorem 2.9.3. ]




MATHEMATICAL BACKGROUND OF
ADOMIAN DECOMPOSITION METHOD

The Adomian Decomposition Method (ADM), including its presentation and convergence, is thor-

oughly reviewed in this chapter.
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Introduction

He Adomian’s decomposition method or sim-
ply the ADM was initiated by the Amer-
ican mathematician George Adomian in

the early eighties, this powerful methodology was pre-
sented for a practical solution of both linear or nonlinear
and deterministic or even stochastic operator equations.
It is worth mentioning that he introduced his method em-
pirically and without theoretical foundations [11,12]. Pro-
fessor Y. Cherruault was the first to establish rigorous
foundations for this method, to justify its convergence,
and to generalize it [30, 31].

Many phenomena in diverse fields such as engineering,
physics, chemistry, biology ...etc, can be very successfully

described by models using mathematical tools.

Figure 3.1: G. ADOMIAN (1922-1996) an

American mathematician

The majority of these models illustrate nonlinear problems and nonlinear phenomena play a
crucial role in the aforementioned fields. Consequently, explicit solutions of nonlinear equations
are of fundamental importance to maintain the actual physical character of the problem and to

understand deeply the described process.

Adomian [10,12-14] and others have successfully applied the ADM to algebraic, ordinary, partial,
delay, and non-integer order or fractional differential equations for a wide range of nonlinearities,
including polynomial, exponential, trigonometric, hyperbolic, composite, negative power, radical,

and even decimal power nonlinearities.

The ADM solves nonlinear differential equations for any analytic nonlinearities. It permits one
to solve nonlinear differential equations without having to appeal to the decidedly questionable

practices of perturbation or linearization.

The ADM can be applied directly for all types of differential and integral equations, linear or
nonlinear, homogeneous or inhomogeneous, with constant coefficients or with variable coefficients. It

does not require discretization of the variables. Hence, the solution is not affected by computation
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round-off errors and the necessity of large computer memory. It is capable of greatly reducing
the size of computation work while still maintaining the high accuracy of the numerical solution.
Another advantage of this method is the avoidance of simplifications and restrictions, which change
the nonlinear problem to a mathematically tractable one, whose solution is not consistent with the

physical solution.

PDE Discretized
equation
Exacte Consistency Discret
solution solution
Convergence Stability
Numerical
solution

Figure 3.2: Exact, numerical, and discrete solution.

Presentation of the Method

Let us introduce this methodology by considering the nonlinear differential equation

Gf=y (3.2.1)

The operator G is generally composed of linear and nonlinear parts. Therefore, 3.2.1 rewritten as
LI+Rf+N(f)=g (3.2.2)

Here,
e G : is a general nonlinear operator.

e L : is a linear operator to be inverted, which usually is just the highest-order differential
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operator.
e R : is a linear remainder operator .
o AN : is the nonlinear operator, which is assumed to be analytic.
e g : is the given function .
e f: is the unknown function satisfying (3.2.2).

The ADM decomposes both the solution and the nonlinear term into infinite series [9]

+oo
F=>"fm (3.2.3)
m=0
+oo
N f) = Z Am(vafla afm) (324)
m=0

Where the A,, are known as Adomian polynomials. In the first approach given by Adomian [11]
the A,, are obtained using the analytic parametrization with £ of f and N (f)

+oo
F=" fm€" (3.2.5)
m=0
+oo +o0 4
=N ™ =Y Ailfo, fr, s £i)E (3.2.6)
m=0 i=0

Ap’s are formally defined by the classical formula® [16]
Am(f()aflaafm): ﬂd&m (Zf fz)ﬂgo,mzo (327)

The analytic parameter £ In (3.2.7) was a convenient parameter useful for the development of the

definitions for A,,, and is convenient for grouping terms. For instance, if N'(f) = ef

=N(fo+&h+&Ef+..)|
= N(fo)

efo

Lthe relationship 3.2.7 are only formal and are not at all practical for computation
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d

Av= g N +Eh + €+ )|

:i e(fo+§f1+§2f2+»--) ’
dg§

£=0
= ((fl +&fo+ ... )e(fo+£f1+£2fz+...))‘

= fle.fo

£=0

Transform Eq. (3.2.2) to the integral Adomian equation (the canonical form) by applying the

inverse linear operator £~! on both sides

f=v—LNRf+N([)) (3.2.8)

Where v = ® + £L7!(g) , and ® satisfies the homogeneous equation L& = 0, and it is identified

in terms of initial and/or boundary conditions.

The substitution of the Adomian decomposition series for the solution f and the series of
Adomian polynomials tailored to the nonlinearity N'(f) Eq. (3.2.3) and (3.2.4) into Eq. (3.2.8),

leads to

+o0 +o0 +00
5 == £ (ROX )+ X Ao o) (329)
m=0 m=0

m=0

Or equivalently,

fo+rfit+fot o d frmt-- v£1<72(fo) +Ao(fo)> £1<R(f1)

+ A1 (fo, f1)> —=L! (R(fm_l) + Am—1(fo, fr,-- - fm_1)> (3.2.10)

+...

The series solution components f,, are then identified using the classical Adomian recursion

scheme

fo =7

. (3.2.11)
fm =-L <R(fm1)+~’4m1(f07f13"'7fm1))7m>1

Although the schema is not unique (3.2.11), it is the only scheme that permits an explicit definition
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+oo

of f. Practically, It is almost always impossible to calculate the sum of the series Y f;. Therefore,
i=0

through the relations from (3.2.11), the m-term approximation  of the series solution is defined as

m—1

om=>_fi (3.2.12)
1=0

In summary, after determining the {A,,}n>0, a summation gives the approximate solution of
the equation. However, the question that can already be asked is how to determine the {A,, }m>0

and under what conditions the method converges.
Now, two important observations can be stated.
Remark :

e Ay depends only on fy, A; depends only on fy and f1, As depends only on fy, f1, fo and so

on.

o The substitution of the first four Adomian polynomials into Eq. (3.2.4), see the list of the
first 10 Adomian polynomials in Appendix A. gives

N(f)=A0+A1+A2+.A3—|—...

=N(fo) + (f1+f2+f3+...>N’(f0)
+21!(f12+2f1f2+2f1f3+f22+._'>N//<f0)
+ % (ff’ +3fTf2+ 311 fs +6f1fafs+. -.>N’”(f0)
2
1 3
*m(f—fo> N (fo) + ...

m=0

The above expansion confirms that the series of Adomian polynomials Y A,, is a Taylor series

expansion about a function fy and not about a point, as is usually used.

2For concrete problems, the m-term approximation can be used for numerical approximations.
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R¥M Adomian’s polynomials

Domian’s polynomials, a concept credited to Adomian [15], which are essential in solv-

ing nonlinear equations, were termed as such by Rach [67] in clear recognition of

Adomian’s groundbreaking contribution to mathematics. In the literature, Several

schemes have been introduced by researchers to calculate the Adomian polynomials. Adomian in-
troduced a scheme for calculating the Adomian polynomials that were formally and widely regarded

as straightforward and practical.

In the sequel, the general Adomian algorithm for calculating the Adomian polynomials was
presented in addition to a summary of the necessary steps to calculate the first few Adomian

polynomials.

BIWE [mplicit formula of Adomian’s Polynomials

Let F be a Banach space.

Theorem 3.3.1 (Adomian’s polynomials)

Let M be an analytical function and >_ f,,, a convergent series in F. The Adomian’s

Polynomials are defined by

1| dm = .
Am(fo, f1y0s fn) = ﬂ M(Z&’ﬁ)ﬂ ,m >0 (3.3.1)
=0

ﬁ dé‘m o

Remark :
o It is clear from (3.3.1) that A, are polynomials of f1,fa,...,fm.
e The dependence of A, on the independent variables and fy may be non-polynomial.

o The A, are not unique there are other version of Adomian polynomials.(the accelerated

Adomian polynomials A,,, the modified Adomian polynomials ﬂm)

e The A,, can be calculated for a wide class of nonlinearities such as polynomial, negative power,

composite, and even decimal power nonlinearities, among other classes of strong nonlinearities.

Example : Here are some examples of the computation of Adomian polynomials for certain
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nonlinear functions.

1. Consider the nonlinear function N'(f) = f?, the first few Adomian polynomials are

Ao(fo) =
Ai(fo, f1) = 2flfo
Az(fo, fr, f2) = [T +2fof2
As(fo, f1, f2 f3) = 2f1f2+2f0f3
) =

As(fo, f1, f2, f3. 1) = f3 +2f1f5 + 2fofa

2. For the nonlinear function N'(f) = ef

Ao(fo) = efo
Ai(fo, f1) = fre®

Az (fo, f1, f2) = (fz + ;ff)efo
As(fo, f1, fa, f3) = (f3 + fifa + éff’)efo

Adfo oo Jo £ = (Ja+ 503 4+ fifoct 3720+ 51 )P

3. For the nonlinear function N (f) = cos(f)

Ao(fo) = cos(fo)
Ai(fo, f1) = —fisin(fo)

Az(fo, f1, f2) = — fasin(fo) — %ffcos(fo)
As(fo, f1, f2, f3) = = fasin(fo) — f1fz2cos(fo) — %ff’sin(fo)

Ao 1o fo ) = = Fusin(fo) = (33 + ufo )eos(fo) + 3 P2 Fasintfo) + 1 Feos(fo)
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Explicit formulae of Adomian polynomials

In 1994, Abbaoui and Cherruault [1,2] proved that the Adomian polynomials A,, are defined

by an explicit formula

Definition 3.3.2
The Adomian’s polynomials are given by

Ao = N(fo)
Am = ZzyilN(Z)(fO),P:n(flz ~-~7fm) ) vm > 1

(3.3.2)

With

> <Hl_1fﬂ) (3.3.3)

P’rin(fh ) fm) -

Where P!, are homogeneous polynomials of m variables whose degree is 4, p is the number

of distinct n; and k; is their frequency.

In [1], a simpler formula for calculating Adomian’s polynomials in function of the first term only
(which is always known). Let us recall this formula:

For every sequence U, (§) = i £t f;, define N (U,,(£)) by [28]:
i=0

N(Un () = 3 €A (3.3.4)

Theorem 3.3.3
Suppose that N(f) is differentiable up to the m!”" order, A,, are given by

Ay = N(fo)
A = X NI EE B s (3:3.5)
[mk|=m

Where |k| = k1 + -+ + km, and |mk| = ky + 2ko + - - - + mkp,.

Proof : Applying the classical formula [44] given the m!”" derivative of composed function
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A(&) = (N olUy,)(£), we obtain

Ao i f) = ﬂW(&)ﬂ

. ml i 2! fa)k2 L (ml f )
ooy > N fO)(I')k1(2§ .2-).( !)’“(mkﬂ-?-km!

[mk|=m

k
(k1) f1 I
|kz|: N k'k2 ...—km!

[ |
Corollary 3.3.4
Ao = N(fo)
(o) ( ) L1700 pleame) AT s
Am - a1+a2+2+a, :mN (fO) (a1—a2)! (az—a3)! """ (Am—1—am)! amn! ’ m > 1
(3.3.6)
Where (c;)i=1,2,....m is a decreasing sequence.
Proof : It is sufficient to choose
kl = 1 — (X9
kg = Q9 — Q3
k‘3 = Q3 — Q4
km_1=Qm_1 —an
ki = Qo
‘Which leads to
k1+2k2+3k3+~~~+mkm:a1+a2+ag+~~+am:m
And
ki+ke+ks+- -+ kn=o
[ |

Remark :
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e The sum in 3.3.6 has to be done on all the solutions of the equation

aptoptazt--Fap=m, 2a2032:20y (3.3.7)

e The formula (3.3.6) allows us to calculate quickly A,,. The number of all possible nonnegative

solutions of equation (3.3.7) P(m) is easily obtained using Number theory [27].

Theorem 3.3.5

m) <e"V % for meN* (3.3.8)

Proof : See [3]. |

The following theorem gives some properties of the A,,.

Theorem 3.3.6

1.
0 0

=2 > 3.

afoA’" k akam, Vm,k, m>k (3.3.9)
2.

1 m
Apmgr = — kzzo(k + 1)fk+1af . (3.3.10)
Proof : See [3]. |

Definition 3.3.7
A= D Canman N(fo) ™I WO (fo)) 1702
1o, =m (3.3.11)
VD fo))fem=rem) (V) gy

Where
_ m!
Cotymam = (a1 —a2)! ... (am—1 — am ) (am)! (1) (e1=e2)  ((m — D)D) (em-17am) (m + 1 — a1)!
(3.3.12)
Proof : We first remark that
1 am
— m—+1

which can be proved easily by induction. Then, using a classical formula [44] for calculating the n

th derivative of a function, it leads to (3.3.11), with parameters cq, ... q,,. given by (3.3.12). ]
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WM Convergence of the Method

VES Cherruault and his research team at the Medimat laboratory proved the con-
vergence of ADM in the context of abstract functional equations; he introduced a new
formulation of the method and used an important theorem, which is Fixed point

theorem involving sufficient conditions in his proof [28]. All these conditions relate to the nonlinear

operator N.
Among the substantial questions that arise about the Adomian method, the following ones

o Under which conditions do the series Y f; and ) A; converge?

e is > f; a solution to the original equation?

] !“I' .

Figure 3.3: Yves Cherruault (1937-2010) was a French mathematician

For Functional Equations

Consider the general functional equation.

f=N(f)=9, feH (3.4.1)

Where
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o H is a Hilbert space.

o The nonlinear operator N is defined from H into itself.

W BBl Convergence based on the fixed point theorem

For every sequence {®,,}m>0 defined as the partial sum of the series Y f;

= fi (3.4.2)
i=0
Also, N(f) is approximated by
Non(F) =D A; (3.4.3)
=0

The Adomian method is equivalent to find the Sequence {S,,}m>0 defined by

Sm=Y_fi (3.4.4)
i=1
Using the following iterative scheme:

So =0

(3.4.5)
Sm+1 :Nm<f0+5m)a m >0

Theorem 3.4.1 ( Classical theorem of convergence)

If the following conditions are satisfied:
v The nonlinear operator N be a contraction ( i.e: o<1)
/H./\fm—/\/H:um—>0 as n — 400

Then, the sequence {S,,}m>0 defined by the previous iterative scheme (3.4.5) converges

towards to the solution of Fixed Point Equation

S=N(fo+95) (3.4.6)
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Proof : We have the following equalities and inequalities:

Smir = 8| = [Wonlfo + Sm) = N (fo + )|

Non(fo + 8m) = N(fo + Sm) + N(fo + Sm) = N (fo + 5)|
(W =2) o 80|+ (80 =5
o[ 5

s (o] + ) + ]3]

IN

IN

s

Let us make the hypothesis
N,
s <3 ma n] <

And the recurrent hypothesis

This leads to the inequality

N,
S sz < 2% which involves HSmH < Ny (3.4.7)

HSm+1 — SH < %(1 +4um)

If we need to have H8m+1 - SH < 80 (§ + p) where § + p is such that (5 + p) < 1. It suffices to

1
the theorem is proved. |

choose m > N,, such that HNm - N H = pm < L. The recurrent hypothesis is thus satisfied, and

As a remark, it is clear that the second condition in Theorem 3.4.1 implies the convergence of
the series > A;.

3.4.1.2 Convergence based on properties of entire series

Another proof of convergence was given in [29] by using properties of the entire series substituted

in another series.

Theorem 3.4.2

Consider an entire series

o0

> ama™ (3.4.8)

m=0
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with a convergence radius R. Suppose that

2= bnt" (3.4.9)
m=0

If we replace x in (3.4.8) by the expression in (3.4.9), we have an entire series

oo

z= cmg" (3.4.10)

m=0

where the ¢, are given by

Co :a0+a1b0+a2b8+"'+amb6n+-~-
cq :a161+2a2b1bo—|—---+mamb6”_1l)1—|—...

(3.4.11)
C2 :a1b2+a2(b%+2b0b2) + ...
If we have
bm| < £E, m >0, e>0
M <R (3.4.12)
M
€ ZEm
Then, the series in (3.4.10) has a radius of convergence (R > 1).
Proof : It is sufficient to prove that
o0
S olbmllg™ <R, for g <1 (3.4.13)
m=0

From (3.4.9) we have

Do lbmllel™ <Y M(ﬂi_) | (3.4.14)
m=0 m=0

Suppose we let |{] < 1+ ¢, then from (3.4.14) it follows that

> m M
Y lballél™ < ——- (3.4.15)
1 — 50
m=0 1+e
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M
- 14¢
From (3.4.15) we have
M M M
1 1-—)> (1 1-—=)=1 3.4.17
(e -0z (14 oy Ja-3p) (34.17)
so that the result is proved. |
Lemma 3.4.3
If
dif=>"1 (3.4.18)
li|l=n |i|=n
Then |
Yoi= M (3.4.19)
el nlm!
where i = (i1,...,4;,) € N™.
Lemma 3.4.4
Suppose that A is an analytic function in |zoR;zo + R[, and furthermore
IV (xo)|| < n!Ma™ (3.4.20)
Then the Adomian polynomials satisfy the following expression:
(2n)! 1
A< Mrtlgn > 4.21
[Aall € G M e (02 0) (3.4.21)
The above lemmas lead to the following theorem.
Theorem 3.4.5
Suppose that N satisfies the following condition
[INT (20)]| < n!Ma™ (3.4.22)

Then the sufficient conditions for the convergence of the method are
1. 4Ma < 1if R is infinite.
2. 5bM«a <1 if R is finite.

Proof :
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Case 1: It is sufficient to prove that

o0
> Al < o0
n=0
= = (2n)! 1
n < MnJr n
;”A = ; (n+ 1)n! “

Using the Stirling [49] formula we obtain

—_— « s n — +o0o
(n+1)n! Vr(n+1)2
Case 2: (20) (2n)0
n)! n)!
n < Mn+1 n _ AM )™
Mall = (n+1)n! @ 4"(n+1)!n!( @)
If
X, — (2n)!
47 (n + 1)!n!
Then we have X ) )
n+l n—+ o
X, 72n+4<1:>Xn<X071
Consequently,
2n)! M
Al € 2 prian = Mantay =
(n+1)n! (14+e)
where )
= 4M 1
S ia—1  WMae<l
It follows that
M
€> = HMa <1

R-M

where R is a convergence radius.

For Initial Value Problems

(3.4.23)

(3.4.24)

(3.4.25)

(3.4.26)

(3.4.27)

(3.4.28)

(3.4.29)

(3.4.30)

(3.4.31)

In 2009, Abdelrazec and Pelinovsky [6] prove the convergence of ADM for an abstract initial

value problem for differential equations with analytic vector fields using Cauchy-Kowalevskaya

theorem.
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Consider the abstract initial value problem:

o SEIEN, >0 (3.4.32)
f0) =g
Where
e L:X —Y: is a linear operator from Banach space X to a Banach space Y (X CY ).
e N(f): X — X: is a nonlinear function on the Banach space X .
e g € X: is an initial data.

Assumption 3.4.6

1. Let £: X — Y form a continuous semigroup E(t) = e** : X — X for t € R, and
there is a constant C' > 0 such that

IEOflx <Clflx, VfeX, VieRy (3.4.33)

2. Let N(f): X — X be an analytic near f =g
3. X be a Banach algebra with the property

Ifallx < fllxllgllx, — VfgeX (3.4.34)

Remark :

1. The IVP (3.4.32) can be reformulated Using Duhamel’s principle as an integral equation
t
f@®)=E@®)g+ / E(t—s)N(f(s))ds (3.4.35)
0

2. If N(f) is analytic near g, it satisfies a local Lipschitz condition in the ball Bs(g) of radius

0 > 0 centered at g. i.e., there is a constant K such that
N =Nl < Ksl|f = Fllx:  YF. f € Bslg) (3.4.36)
The local well-posedness of solutions of the IVP (3.4.32) with Lipschitz vector field N'(f) can be

proved for small time intervals Using Picard’s method of successive iterations adopted for partial

differential equations by Kato [51].
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Theorem 3.4.7 (Picard kato)

1. If £ and N(f) satisfy Assumption 3.4.6 and g € X.
Then, there exists a T' > 0 and a unique solution f(t) of the IVP on [0, T] such that

f(t) € C([0, 7], X)nC*([0,T],Y) (3.4.37)

Moreover, the solution f(t) depends continuously on the initial data g

Proof : Basically, In this proof successive iterations are used

Starting with the free solution
O = E(t)g (3.4.38)

The sequence of Picard’s approximations defined from { f (m)(t)} . is defined from f((¢) on a

me
small interval [0, T] according to the following recurrence relation

FmED (@) = O () / E(t — s)N(f™)(s))ds m >0 (3.4.39)

For any ¢ > 0, there exists a T" > 0 such that

Hﬂ gH é vt € [0,T] (3.4.40)

By the induction method, we obtain for any m > 0

o 1090 =] < 5000 0]+ s [0 o]
te[0,T] X telo,T] X teo,1) X

<or s [V, +§

te[0,T]
o 9
< = =4
-2 ta 2
provided that T satisfies the bound
(m) ¢ 0
CT sup HN f ))H < - (3.4.41)
t€[0,T] X~ 2

Therefore, the iteration operator (3.4.39) maps C([0,T], Bs(g)) to C([0,T], Bs(g)) for small T' > 0.
Furthermore, if CTKs < 1 the map iteration is lipschitz and contraction. using the Banach fixed
point theorem, there exists a unique solution f(¢) of the integral equation (3.4.35) in a complete
metric space C([0,T],Bs(g)). If f € C([0,T],X), then Lf + N(f) € C([0,T],Y) so that f €
CL([0,7],Y). [ ]
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Theorem 3.4.8 (Cauchy-Kovalevskaya Theorem)

1. Let the assumptions 3.4.6 be satisfied.
2. Let f(t) be the unique solution of the IVP (3.4.32) in C([0,T], X), where T is the

maximal existence time.

Then, there exists 7 € (0,7T) such that f :[0,7] — X is also a real analytic function.

Proof : By Cauchy estimates as N(f) analytic near g, there exist constants a,b > 0 such

that3
b

|Ham Hx < a7m’

vm > 0 (3.4.42)

The Taylor series for N'(f) at g converges for any ||f — g||y < a. Furthemore
o0 1 -
IN(Ix < ZHHBf N @ [I(f = 9)*||

<bZHf I

ab

=: h(p)

Where 0 < p = [|(f — 9)||x < a. From the majorant function h(p), it is clear that
Ha}”/\/ )iy < *3’”/1( ),  m>0 (3.4.43)

Let us consider the majorant problem

dp _
@ =he) >0 (3.4.44)
p(0) =0

It has an explicit solution p(t) = a — va? — 2abt which is an analytic function of t on (—oo, &). If

f(t) solves the integral equation

t) :g+/0 N(f(s))ds (3.4.45)

38}"]\/ (f) denote operators in the sense of Fréchet derivative.
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Then

170 mx_/HN Dl ds

sﬁhmm@

Il
e
Mg =
N—
‘Pﬁ-
X
)
—
(an)
S~—

b
Il
—

The majorant Taylor series is absolutely convergent for any [t| < 5. To achieve to the main result

which is that f(t) is analytic function in ¢ on [0, g7), it remains to prove that
10" FO)lx < 0F"p(0),  m=1 (3.4.46)
To prove the bound above for m = 1, 2, 3, we compute

Ouf(t) = N(f (1))
GLf(t) = N'(F($)N(f(1)
07 f(t) = N"(F )N (FOIN(f(0) + N (FOIN'(FOIN(f (1)

As a result

10:£(0)[|x < IIN(£(0) (
102 £(0)| « <IN (£ O x IV (£ (O
193 £(0)[| ¢ <IN (FO)]x IN(£(O

< 1"(p(0))h(p(0))h(p(0

) = 0:p(0)

Mix < 2 (p(0))h(p(0)) = 8 p(0)

Nlx IV O)x + IV O IV O IV 0Dl
)) + W (p(0)1' (p(0)h(p(0)) = 87 p(0)

)x < h(p(0)
) )

Genereally,

) = PaN(f(1),  Ym =0

Where P,,(N) is a polynomial of A and its Fréchet derivatives up to the m‘" order with positive
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coefficients. As a result

o 510

1P (N (£ x
Pu(IN(£0)lx)
(

Pon(h(p(0)))
::ar+5xm

||X

If this is the case, then the Taylor series for f(t) has the majorant series and hence it converges, by

the Weierstrass M-test.

Remark :

1. Existence and uniqueness of the solution f(t) of the IVP (3.4.32) in C*([0,T), X) is proved

in Theorem 3.4.7 for Y = X.

According to ADM the solution f and the analytic function A/(f) near f = g are written in the

series form. .
t) = Z fm ()
m=0

oo

f) = ZAm(f07f17~-~afm)
m=0

With the Adomian recursion scheme

fo(t) = E(t)g

Fuia(®) = [ B =940 (Foh i) fnls) s, 0
0

Theorem 3.4.9
e Let Assumption 3.4.6 be satisfied

T is the maximal existence time.
o Let f,,(t) be defined by the recursion scheme (3.4.49).

o Let f(¢) be a unique solution of the integral equation (3.4.35) in C([0,7"), X ), where

Then, There exists a 7 € (0,7 such that the n'® partial sum U,,(t) = Y fi(t) of the
i=0

Adomian series (3.4.47) converges to the solution f(¢) in C([0, 7], X).

(3.4.47)

(3.4.48)

(3.4.49)

Proof : from the Theorem 3.4.7, for any given ¢ > 0, there exist a ty € (0,7 such that

sup 1fo(t) —gllx < 3
te[0,to]

(3.4.50)
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By choosing g < a, where a is the radius of analyticity of A'(f) near g. The Cauchy estimates
(3.4.42), (3.4.43) are generalized as

1 am J(y —m+1) i—m
N < Y Hoavo)| o — otk (3.4.51)
. j>m
. _ _ ] m
j>m
= %(th(p), m >0 (3.4.53)

Where p = | fo — gl|x < a and h(p) = a“—_bp Given h(p), and let p(t) satisfy the majorant problem

3.4.44) for t € [0, 5;). Using of the new Cauchy estimates (3.4.53) and the semigroup property

(3.4.33) gives for any ¢ € [0, %)
wmwngwafﬁ%m@wxw
0
sc/NWh@mu@
0

gC/MMﬁNS
0
< (Cth(p(1)) = Ctel (1)

And

Hh@hﬁ/wﬁ—&h%@meu%

\ﬁ

1(s)llx ds

0
sijm@mm@ﬁw

tfwummmifww




3.4. Convergence of the Method 85

By induction, Assuming that
tet .
I£i0)lx < —dp(),  te [0 2b) Vie {1,2,...,m} (3.4.54)
and demonstrate that the same relation remains true at ¢ = m + 1

t’rn—i— 1 CnH—l

| fmsr (Bl < o), te|o.5) (34.55)

(m+1) 7

As p(t) analytic in ¢ for all ¢ € [0, 2b) for any small £ > 0, there exists a C*°-function p¢(¢) on

0.5)

ZCZtl m+lcm+1 m+1
p((+60)) = Zg Oir %ﬁg(t)
for any £ > 0, let
= &fi(t)
i=0
then
750l ¢ Z Uil
mogicri
<> Sk
=0 ’
B €m+107n+1tm+1 £
= P((l + §C)t) TmrD)n P (t)

By definition of Adomian polynomials (3.2.7), we obtain

' 1 [ am
Am_ Ildgm <Z£fz> :ﬁ _dme<ng)H€_o

£=0
So that
[Am @) < Ildem ( BN >HX » < % :C;ZLh<p((1+£C)t>>H£_O
< C:f!m ﬂﬁh@(ﬂ))]] ) . C:ﬁm :Pm (h(ﬂ(ﬂ)))ﬂ
= i)

m!
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Where P, (h)4 is a polynomial of h and its derivatives up to the m*" order with positive coefficients.

Using the iterative formula (3.4.49)

t

mir®x < [ 1B~ ) An(s)] ds (3.4.56)
0
Cm+1 m—+1

As a result, the series solution (3.4.47) is majorant in X by the power series

100 igi
p(1+0)t) = ; %ta;p(t) (3.4.58)
=a— /a2 —2ab(1+ C)t (3.4.59)

which converges for all [t| < wrey- Recall the constraint to € (0,7) in bound (3.4.50). By the
Weierstrass M-test, the series solution (3.4.47) converges to the unique solution f(t) of (3.4.35) in

C(]0,7], X) for any 7 € (0,79), where 19 = min{to, Wﬂrc)} |

WM Order of convergence.

In [26], Babolian and Biazar discussed the order of convergence of the ADM.

Definition 3.5.1
Let {Sy }men be a sequence converges to S. If there exist two constants C' > 0, p € N such
that

lim
m—+00

‘ Smi1 =S| _ (3.5.1)

(Sm = S)P

Then the order of convergence of {Sy, bmen is p.

Theorem 3.5.2
Suppose that N € CP([a,b]), if NO (fo+S) =0, Vie{1,2,...,p—1},and NP (fy+S) #

0, then the sequence {S, }men is of order p.

4the same as in the proof of Theorem 3.4.8.
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Proof : For determining the order of convergence of {S,, }men consider the Taylor expansion

of N(fO + Sm)

ND(fo+8) fo+S)

N(@)
Mo +8n) = Njo +8) + T2 gy N 1) 5, g2
(@) S .
+-~-+%(Sm—8)l+...
Using (3.4.5), (3.4.6) we have
& (2
Smi1—8S= w(&” - 8)+ W(&n -8)2
L NO( 48 (3.5.2)
+-~-+#(Sm—8)i+...
By the hypothesis of the theorem, (3.5.2) becomes
N®(fo + ) N@H(fo +S)
Sm+1—S = Sm—8 — (S, — S)PT 3.5.3
Which leads to
Smi1i—=8 NV (fo+8)  NF(f+8)
= Sm—8)+... 3.54
(Sm —S)P p! (p+1)! ( )" (354
By taking the limit when m — +o00, and since LIIE Smn=38
. Sm+1_8 o N(p)(f0+8) _
i ’ (Sm—S)P| ’ P! =¢ (3:5:5)

Then, from the definition 3.5.1 the order of convergence of {S,, }men is p. [ ]



- Part H -

SSSSSS







ILLUSTRATIVE TEST EXAMPLES

The results of this chapter have been the subject of a publication:

w J. Achour, A. Bellagoun, Adomian Decomposition Method For Solving Spatially Inho-
mogenuous Population Balance Equation. Advances in Mathematics: Scientific Journal 12
(2023), no.1, 115-136.
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Introduction

ADM has been applied to solve PBEs for pure breakage for both batch and continuous systems
[45], and for coalescence but only for the batch system [46]. In [47], the Adomian and the variational
iteration methods have been applied to particle breakage equation for both batch and continuous
flow systems. Furthermore, the variational iteration and projection methods have been used to

solve certain spatially distributed population balance equations [48].

The results of this chapter have been published in Advances in Mathematics: Scientific Jour-
nal [7]. Our objective is to derive analytical solutions of spatially inhomogeneous PBEs that incor-
porate breakage, and coalescence in batch and continuous systems. Spatially inhomogeneous PBEs
describe the time-space evolution of the particle number distribution function f(t,v,z) under the

simultaneous effect of breakage and coalescence processes in a continuous flow system [69,78]. The
PBE reads

O(f(t0,2)) | OUaf(t.0.2)) _ P*(Daf(t,v,2))

= % (fet ) = f(t,0,2)) + O(f,t,0,2)
——

ot 0z 022 (4.1.1)
. b
the accumulation convection in diffusion in ¢ leti(r)g]rce
erm physical space physical space

Where p(f,t,v, z) represents the contribution to f(¢,v, z) of the change in the number of particles.

due to particle breakage and coalescence [80,81]:

p(fit,v,2) = =L(v)f(t,0,2) + - B, 0" )T() f(t, v, 2) dv’ — /+Oo w(v, V') f(t,0", 2) f(t,0,2) dv'
v 0
—|—% /OU wv—v V) flt,v =0 2) f(t,0, 2) d

(4.1.2)

The following is the list of relevant combinations of processes for which the continuous PBE has

been solved analytically.

Case study |

af(t,v,z)
ot

af(t,v,2)

+ Uy B

+o0
=—F(v)f(t,v,Z)+/ Blo, )T (8,0 z) v’ (4.1.3)
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Case study Il
“+o0
Oftv2) _ p FULLD) _pypg,02)+ [ p D@02 dr (414)
Bt 622 v
Case study Il

0ft,v,2) | gy OF(t0.2) % (F/eed(w) — f(t,v,2)) — T(0)f(t,v, 2)

d
ot & o (4.1.5)
+ [ B 2
Case study IV
af(téfy Z) + U, a(f(gzv7 Z)) _ % /Ov w(v _ UI,UI)f(t,U _ 0/7 z)f(t,v’, Z) dv'
- /+OO w(v,v')f(t,v’,z)f(t,v, Z) dvl
0

(4.1.6)

In all case studies, the population balance equations are solved by the ADM, and all symbolic
calculations are done using the MATHEMATICA SOFTWARE.

Linear case: Pure breakage

In a breakage process, particles break into two or many fragments. The total number of particles
in this process increases while the total mass remains constant. Therefore, breakage has a significant

effect on the number of particles.

In this section, we present three case studies for pure breakage in batch and continuous systems

to illustrate how to use this technique. In all these cases, we have a linear breakage frequency
2

v’

I'(v) = v and a uniform daughter droplet distribution §(v,v’) =
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PBE in batch system

4.2.1.1 Case study I: PBE with convection term

Consider the PBE

8f(g:’ 2 af(g;’ 2 —L(v)f(t,0,2) + - B, o)D) f(t, 0, 2) dv’ (4.2.1)

v

Subjected to the boundary condition f(¢,v,0) = te~”. And assuming that U; = 1. The equation
(4.2.1) becomes

of(t,v,2z)  Of(t v, z2)
ot + 0z

— —uf(tv2) + /m 2f (b0l 2) dof (4.2.2)

Transforming equation (4.2.2) to the canonical form and operating both sides by L;!(.) = [;(.) dz,

we obtain

f(t,v,2) — f(t,v,0) :/<_6f(gtv7z) —vf(t7v7z)/+oo2f(t,v’,z)dv'> dz
0 v

Recall that the solution by ADM is written as:

+oo
flt,v,2) = Z fm(t,v,2)
m=0

where the solution components f,, (¢, v, z) are obtained by the Adomian recursion scheme. The first

few terms of the series solution are
fo(t,v,2) =te™®

z V. 2 +oo
fl(t,’l],Z) :/0 <_af0(;’t’) —Ufo(t,U,Z)+/ 2f0(tvvl7z)dvl) dz

(1+t(—2+0))z
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fatyv,2) = /0 ’ (—af<;t> vt + [ o) dv’) 0z

_ (2(=24v) +(2 - +0?))2?
2ev

fa(t,v,2) = /OZ (_ah(gtv’z) —vfa(t,v,2) + /+<x> 2fa(t, v, 2) dw) dz

((64+v(3(=4+v) +t(6+ (=6 +v)v)))2?)
6ev

Generally, f,,(t,v, z) is the solution of

z +oo
fm(t,v, 2) :/0 <—(W — Vfm-1(t,v, 2) —&—/v 2fm-1(t,0',2) dv’) dz (4.2.3)

Then we calculate the general term as :

vt(v(v —2m) + (m — 1)m) + mv(v —2(m— 1))

v3evm)!

fm(t,v,2) = (—vz)™ (

+

(m—2mn—nm>

v3e?m)

So

ftv,z) =Y (—v2)"

v3e?m)
m=0

+00 (vt(v(v —2m) + (m — 1)m) + mv(v —2(m — 1))

+

v3e?m)

(m—zmn—nm>

Which converges to
_(z+ 1)2(t — 2)
f(t7 v, Z) - ev(z+1)
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Density number
15+

— m=5
— m=6
m=7
m=8
—  m=9
— m=10

—  Analytical

Particle volume

Figure 4.1: The effect of the truncation solution on the density number distribution for droplet breakage
in a batch system with the boundary condition to be equal to n(v,¢,0) = te™" at z =1 and ¢ = 50.

YWRWWE Case study II: PBE with diffusion term

Consider the PBE

82(.]0(;22”’ z)) _ F(U)f(t,’v,z) + +oo B(U,U/)F(U/)f(t7vl7z) dv’ (4.2.4)

v

of (t,v, z)
ot

:Dd

—v

Subjected to the boundary conditions f(¢,v,0) = te”" and w =e
D4 = 1. Then, equation (4.2.4) becomes

, and assuming that

P v2) _ 0ft0,z) | e /*“ 2f (40, 2) d (4.25)

0z2 ot

In this case L,,(.) = 88—;(.) and its inverse is L7} (.) = [ [, () dz dz. Applying the inverse operator
to (4.2.5) gives

af(t,v,0

z z —+oo
f(t,v,z)zf(t,v,O)—l—az)z—F/O /0 (W +Uf(t,v,z)—/v Qf(t,v’,z)dv’) dz dz
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The solution by the ADM is determined by the following Adomian recursion scheme:

fo(t,v, 2) =te " +e Yz
fms1(t,v,2) =[5 [ (8fm<t”) +vfm(t,v,2) — f+°° 2fm(t, 0V, 2) dv’) dzdz, m>0

From which, we calculate the solution components

filt,v,2) =

Z2(3+3ﬂ—2+g;+(—2+vp)

a0t (v =9 +2)((v - 4)v+2)2 +10(v - 2)

falv,2) = 120e
faltow, z) = 8TV =60 +6) +3(0 —4)) +o((v =)o +6)z +42)
o 5040

Then, the general term is

fm(t,v,2) = m <(v(v —2m) + (m — 1)m> ((Qm + 1)tv + vz>

m(2m + 1) <v(v —2(m—=1))+(m—2)(m — 1)))

So

Ftv,2) = Ti m ((m —2m) + (m — 1)m) ((Zm + 1)t + vz)

+m(2m +1) (v(v —2(m—1)) 4+ (m—2)(m — 1)))

2 5. vz
273l (2 2 27171v1’2’T) cosh (y/vz)
- 2 2
ft,v,2) = Sovg? + Sovy? 2tv” (4v + 2°)
3] h
—vz|4dv(z+2)+52+6 | +1] + sinh (v/vz) 20z v(2v(—2t2
8evvT/22

+z+2y+4—t+z+m+4)+z+3>—1>
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Density number

15} — m=

/ ned

ana sol

Particle volume

_10k

Figure 4.2: The effect of the truncation solution on the density number distribution for droplet breakage

in batch system with the boundary condition to be equal to f(t,v,0) = te™?, W =e Yatz=1and
t = 50.

PBE in continuous systems

YR Case study III: PBE with convection term

In this case, the boundary condition is f(t,v,0) = te~?, the feed distribution is exponential

and assuming that Uy = 1. We consider the following PBE:

+oo
6 L] a » Y 1 ee / !/ / /
D) g, G0 L (peet) = f2,0,2) =T ) 0,20+ [ B0 )OS0 2) do

Rewrite the above equation to the following form

—+o0
af(g;’z) - —‘9“’;’;”2) + %ffeed(u) _ <v+ é) F(t,v,2) +/U 2, 2)de (4.2.6)
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Integrating the equation (4.2.6) with respect to z

2/ — v, 2 +oo
ft,v,2) = f(t,v,0) + %ffeed(v)z—k/ (afgt”) — <v—|— ;) f(t,v,2) +/v 2f(t, 0, 2) dv') dz

0

Then the Adomian recursion scheme is

z

Fma1(t,v,2) —f( afm(tvz) — (w4 $) fm(tv,2) + f 2fm t,v,z)dv) dz, m >0
0

{fo(t,v,z) =te _“—&—ﬂ

The second term is

(2t o)

e’U

filt,v,z) =2 <

The general term is

()m(h + ot
(1)1+mev

+v(m(72(m —1) +v) +t(m(m —1) + (=2m + v)v)) + ;<2m((1 —m)+v)+ t(m(m -1

Fn(bv,2) = <(1—|—m)(m(m—1)(m—2) eigt—i—eiz(m—kt( 2m + 30))

+o(—dm + 3@)) + é (; + v) (m(m 1)+ (é)2 + %(—m +0) + (—2m + U)v> z)

+oo  1ym1l p)m—3,m
f(t,v,z):z< D" (5 +v) <(1+m)<m(m1)(m2)+913t+812(m+t(2m+3v))

(1)1+mev

+v<m(—2(m—1)+v)+t(m(m—1)+(—2m+v)v))—|—;(Qm(( )-l—v)—f—t( (m— 1)

+ v(—4m + 3v))> + % (; + v) (m(m —1)+ (%)2 + %(fm +v) + (=2m + v)v> z)

So

f(tﬂU,Z) = (l n U)3ivez(é+v) <313 (ez(é-i-v) + (Z + 1)2(t R 1)) + 0% (2(’[} + 1)62(%—&-1;)
0
1 ,
_ (Z + 1) (2 — U(Z + 1)(3t — 3z — 2))> + 5 <(U(U + 2) + 2>ez(§+v)

— ozt 1)(2 —u(z+1)(3t — 3z — 1)) - 2) ot (z+ 1)2(t — z))
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Density number

—  m=10

— Ana sol

I I —_— ;
— Particle volume
10

2 4§ 6 — 8

Figure 4.3: The effect of the truncation solution on the density number distribution for droplet breakage
in continuous system with the boundary condition to be equal to f(¢,v,0) = te”” with exponential feed
distribution at z =1 and ¢ = 50.

Nonlinear case: Pure Coalescence

In PBE the mechanism of coalescence poses the greatest numerical difficulty occurred by the
non-linearity of this phenomena. We will consider the solution of equation (4.1.1) in the presence
of only two terms, which are the convection and coalescence terms in a batch flow system in order

to show the great accuracy of this technique.

PBE with convection term

In this section, we present only one case study for pure coalescence in batch systems.

8f(t7 v, Z)
ot

+ Uy 8(]”(221), 2) = % /Ov wv =0 V) ft,v =0, 2) f(t,0, 2) dv

e (4.3.1)
_/ w(v,v’)f(t,v’,z)f(t,v, Z) v’
0
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Here we take w(v, v’) =1,U;=1 and the boundary condition f(¢,v,0) = te™".

By cons1der1ng Lt and L. = -, and operating both sides of equation (4.3.1) by L;! ( defined
as L fo then we obtam the canonical form
# t,
f(t,v,z>:f<t,v,o>+/ ( o1t :2) /f F (0, 2) dv
0 (4.3.2)

—/ f(t,v,z)f(t,v,z)dv') dz
0

And the nonlinear terms have the Adomian polynomial representation:

1 v 1 v +00
5 f(t,v—v’,z)f(t,v',z) d’Ul = 5/ Z Am(’U—’Ul,’Ul,t,Jf) dvl
0 (R
- +02 o (4.3.3)
—/ ft,v' 2) f(t,v,2) / Z B (v,v' t,x) dv’
0 m=0

The polynomials A, and B, are obtained by the definitional formula (3.3.1). The solution by the

ADM is calculated by the following Adomian recursion scheme:

folt,v, 2) =te "
+oo
fne1(t,v,2) = af’”(t”z) + 3 A —v' v, 2)dv — [ Bp(t,v,0,2)dv' | dz, m >0
" 0

The first few terms are

—2 — 22 4 2
filt,v,z) = <+U> z
61}
—8(=2 t2(6 — 6 2
fz(t,v,z):t( 8( —i—v)‘;v( v+v))Z2
(&

By rearrangement of terms, we can obtain the general term (See the Appendix C for more details)

domzm(t — z)mHl
mlev(z(t — z) + 2)m+2

fo(t,u,2) = (4.3.4)

Then

= 4ym ™ (t — z)mtL
f(tv,2) = 7nZ:0 e (o (= 2) 1 )2 (4.3.5)
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So the exact solution is

( ) vz(t—z)
4(t — z)et=—=>+2
t,v,z) = 4.3.6
fv2) = G- 128 (430
Density number
20
— m=0
15¢ - m=l
m=2
1.0F
sol ana
05
I . . L - Particle volume
2 4 6 8 10

Figure 4.4: The effect of the truncation solution on the density number for droplet Coalescence with the
boundary condition to be equal to f(t,v,0) =te”™® at z =0.1 and t = 5.

For nonlinear models, more efficient algorithms and programs in MATHEMATICA for fast

generation of Adomian polynomials to high orders have been provided by Duan in [38-40].

The Figure 4.2 and 4.4 shows that from the second iteration the m term approximant solutions
were nearly identical to the analytical solutions. A rapid convergence was observed in these figures
which shows the efficiency of the method. The Figure 4.1 and 4.3 represent the effect of the
truncation on the density number for droplet breakage in batch and continuous flow particulate

processes, respectively.



CONCLUSION

In this work, we are interested in the implementation of the ADM for the resolution of the pop-
ulation balance equation for continuous and discontinuous systems. The Adomian decomposition
method has been successfully used to solve particle population balance equations in continuous and
discontinuous flow systems with hypothetical functional forms of breakage/coalescence frequencies
and daughter particle distributions. The solutions obtained by the ADM were infinite power series
with appropriate boundary conditions. The method gave good approximations to the exact solu-
tions with their series, which converge quickly for all the cases studied in this work. It is concluded
that the ADM is robust and efficient and has a remarkable capacity to solve the population balance

equation from an analytical or numerical point of view.

Some problems are still open until now. For instance, the practical convergence of the Adomian
decomposition series may be ensured even if the hypotheses of the known method are not satisfied.
which means that there still exist opportunities for further theoretical studies of convergence for
more general situations. In addition, it is not always easy to take into account the boundary

conditions for complex domains.
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THE FOUNDATION OF THE ADOMIAN

DECOMPOSITION METHOD

The goal of the ADM is to solve an equation u = G(u), in a Banach space E, where G is an
operator which can be nonlinear. The Banach space E is not necessarily a finite-dimensional space,

it can be a functional space. The ADM is an original approach to this kind of problem.

The basic concepts of the Decomposition Theory

Definition A.1.1 (Decomposition series of finite-order r )

A Decomposition series of finite-order r is a series Y Dy, Where each Dy, is an E-valued

function of r(k + 1) variables Uél), cee U,El), cee Uér), cee U,Er) .

Decomposition series are decomposition series of first-order.

Definition A.1.2 (Weak convergence of the decomposition series of finite-order r )

A Decomposition series of finite-order r is weakly convergent. If for each collection of r

convergent series > ugl), Y uE” in &, the series Y Dy, (u(()l), . ,ug) ... uér), . ,u,@)

) 9

in £ converge.

Definition A.1.3 (Sum of convergent decomposition series of finite-order r)

The sum of a decomposition series of finite-order r is function of r variables mapping the
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set of convergent series (in &) into &

“+o0
S(Zugl),...,Zugr)> = ZDk <uél),...,u,(cl),...,ug'),...,ug'))
k=0

Definition A.1.4 (Strong convergence of the decomposition series of finite-order r )

A decomposition series of finite-order r is strongly convergent. If it is weakly convergent

and if its sum depends only on the sum of the series in &, i.e:
+oo +oo
S-S
k=0 k=0

= S(Zug)7...,2ug)> :S<Zv,(cl),...,ZU,(:)), Vi e [1,7]

Definition A.1.5 (Degenerated sum of the decomposition series of finite-order r )

Using the previously defined sum S of a convergent decomposition series of finite-order r,

a new operator S*, mapping E” into F can be created when the convergence is strong. S
and S* can be identified.

Let S be the sum of a strongly convergent decomposition series of finite-order r. Then for each
collection (u(M,...,u(") of elements of E, S*(u'V),...,u(") can be defined (because of the strong
convergence) by S(3>u®, ..., S u("), where each u'? is any convergent series in E the sum of
which is u(¥. As a series of this kind, the one which is reduced to one term equal to u(? can be

chosen. So, it can be written

S, uMy = SwW, . u™)

Definition A.1.6 (Decomposition scheme)

Let > Dy | Up,...,Ux | be a strongly convergent decomposition series. The decomposition

scheme associated with 3 Dy is the recurrent scheme

Uug =0

Upy1 = Dy (Um e ,un)

Which constructs a series Y u, in €. Such a series can be constructed because each D,, is
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a function of uy, ..., u, but not of the following terms.

Definition A.1.7 (Decomposition method )

The decomposition method is the method consisting of constructing the solution of an

equation with a decomposition scheme

WA The basic Decomposition Series

Definition A.2.1 (Basic decomposition series)

The basic decomposition series associated with the operator G is the series Y B,,, where

BO =0
B, =G, Xi)—G(Xy X))

Each B, is mapping E**! into E.

Theorem A.2.2 (Convergence of the basic decomposition series)

The basic decomposition series Y B, associated with a continuous operator G is a decom-

position series (of first order) that strongly converges and the degenerated sum of which is

G.
Proof : 1If > wu, converges, then the series in F, > B, (uog,...,u,) converges and its sum
> BnG(3,° , un) only depends on the sum of >~ uy,. |

If G is a nonlinear operator, the basic decomposition series is useless because the Adomian
decomposition method needs much more calculus than the successive approximations method to
solve the equation u = G(u). However, if G is a linear operator, the Adomian decomposition scheme

becomes simpler as shown below.

Definition A.2.3 (Basic decomposition series associated with a linear operator)

The basic decomposition series Y B,, associated with the linear operator L is

By = L(Xo)
L

B, (Xn)
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The Adomian Decomposition Series

Definition A.3.1 (Adomian’s polynomials)

Let G be an analytical function and > u,, a convergent series in a Banach space F. The

Adomian’s Polynomials are defined by

m(fos f1s s frn) = ! ﬂdfm (Zngl)u ,m >0 (A.3.1)

£=0

Define U = > u, and u™ = > u,£". This power series converges when £ = 1. But it is known
n=0 n=0

that the sum of a power series, whose converge radius is p, is analytical over OD(O, p) (open disk

whose center is O and whose radius is p), then u™ is analytical over OD(O, p), i.e. there are A,,

so that Gou™(£) = > °_ ) An&™ and these A,, verify

Am(fo, f1y s fm) = Ildfm (Zf f)u ,m >0 (A.3.2)

£=0
Note. We do not need to assume that the convergence radius is greater than 1. If p = 1, as

u™ converges and its sum is U, then Abel’s theorem leads to lim¢_,q u™(§) = U (€ being a real
number) and so limg_,1 G ou™ (&) = G(U).

Theorem A.3.2 (Convergence of the Adomian decomposition series)

The Adomian decomposition series Y D,, associated with the analytical function G defines
a decomposition series (of the first order) that strongly converges and the degeneration sum
of which is G.

Proof : To verify that each A,, depends only on wuy,...,u,,, we express A, as a function
of the coeflicients of the two series that are composed using a classical theorem of power series
composition [29]. We note that the expression obtained is only used to prove this dependence. We
have just proved that the Y A,, is a decomposition series. If > u,, is a convergent series, we have
seen that > A, (uo, ..., uy,) converges and that its sum is G ou™ (1) = G(U), that is to say, that
the decomposition series Y A, weakly converges, and its sum is G. If Y u,, and > v, are two

series having the same sum U, and if their Adomian’s polynomials are AY and A?Y, respectively,
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then we write

So, the sum of the Adomian decomposition series depends only on the sum of the considered

series the convergence is strong. |

Reference table of A,,

A reference table for computing 10 first Adomian polynomials is provided below [10]

Ao = N(fo)
= hN(fo)
= N O (fo) + 5 NP (1)
Ay = FN Do) + FLfaN P (fo) + 5 N (fo)
Au= FNO) + (Rt 58 )N ) + 5 (52O o) + g 7AN(7)
As = BNO(f) + <f1f4 F R )N + 3 (R 55 )N )

1 ..
+ 5 RN (fo) + 155 AN (fo)

As = [N (fo) + (f1f5 + fafa+ 2f§)N<2> (fo) + (;fffzfg + éfé‘)N(B)(fo)

+ (G000 TRBINOG) + 3 A FNO ) + 5 ENO ()
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Az = FIND (fo) + (f1f6 + fafs + f3f4)/v<2><fo> + (;f%ffs + fifafat ;f1f§>/\/<3)(fo)
+ (gt 3Rt GhE )N + 51 (e + 252 )N

1 1
+ g TN (fo) + 51 FINT (fo)

As = fsN D (fo) + (f1f7 + fofe + fafs + ;fE)N(z)(fo) + (;fff6 + fifofs + fifsfs

+ 3Rl 4 G BINNO G+ (30 + y R fadit 11202+ 305+ 51N (1)
1

i 6 (7) 1 8 A/(8)
+720f1f2N (f0)+40320f1N (fo)

Ag = foN D (fo) + (flfs + fofr + fafe + f4f5>N(2)(f0) + (;f%ﬁ + fifafe + fifsfs

F AT+ BTt faafot GO+ (et 31l + 312l

F3hBIT hRE+ G RRINOG + (gt + g R+ 5+ (R

1

+ 4f1f§)N<5>(fo> + (

g 0 gyttt g RN + (g5

+1fff§)fv<7><fo>+1fff2/v<8><fo>+ L) (fy)

240 5040 362880



SEMILINEAR PARABOLIC EVOLUTION
EQUATIONS: EXISTENCE AND
UNIQUENESS

The following theorem proves the existence, uniqueness, and continuity for semilinear parabolic

evolution equations.

Theorem B.0.1

Suppose that Ey i) Ep,and0<y<fB<a<l,and ( -, - )y are admissible interpolation
functors for 6 € {v, 8, a}. Put
Ey := (Eo, E1)g

and suppose that
(t'_> (A(t)ag(tv ’ ))) € c’ (IvH(EhEO) X CZ}<E/JUE’Y)>
for some p € (0,1). Then, given f° € E,, the [IVP

FHAWf =gt f),  tel,  fO)=/° (B.0.1)

has a unique solution

FC 10 =1 %A g) € CU(S), Ea) N CU(f°), Er) N CH(I(f°), Eo)
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The maximal interval of existence, I(f°) := I(f", A, g), is open in I. If

sup ||f(t,f0)||a < 00 (B.0.2)
teI(£0)N[0,T]

for each T € I, then f( -, f°) is a global solution, that is, I(f%) = I.
For each T € I(f°) there exists a neighborhood U of (f°, A, g) in

E, x C*(I,H(E1, Ey)) x C°(I,C}™ (Egs, E,))
such that [0, 7] ¢ I(f°, A, ) for (f°, A,§) € U and such that
f('?fO’A7g):>f(.7fO7A’g)

in C([0,T], Ea), as (f°, A,9) = (f° A, g) in U

Proof : Put §:=pA (a— ). Fix T € I and set
gu(t) == g(tu(t)),  0<t<T

for u € C°([0,T], Eg). Then g, € C°([0,T}], E,) and ( [20], Theorem I1.1.2.1 and 11.5.3.1) guarantee

the existence of a unique solution
F(-5u) € CU(fY), Ea) N CU(f0), E1) N CHI(£°), Eo) (B.0.3)
of the linear Cauchy problem
FHAMf=gst),  0<t<T,  f(0)=f° (B.0.4)
If w e C°([0,T), Eg) then ( [20], Theorem I1.5.2.1) implies

1f(t;u) = ftw)]| < T f = ulleo,11,84) 0<t<T

where ¢ is independent of u and w if u([0, T]) and w([0, T])remain in a given bounded subset of Eg3.
Thus, by making T" smaller, if necessary, the contraction mapping principle implies the existence of
a fixed point f € C([0,T], Eg) of w+ f( - ;u). Next deducing from ( [20], Theorem I1.5.3.1) that
f € C(0,T],E,)N € C%([0,T), Eg). Hence f = f( - ; f) and (B.0.3) imply that f is a solution of
(B.0.1) on [0,T]. Now a standard continuation argument shows that f has an extension f( - , %)

to a maximal solution of (B.0.1), and the corresponding maximal interval of existence is open in I.
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The uniqueness assertion is obvious.

Suppose that (B.0.2) is satisfied for each T' € I and I(f") # I. Then the extension argument
can be applied to the initial value f(t*, f°), where t* is sufficiently close to the right end point of
I(f), to obtain an extension of f( -, f°) over an interval which is strictly larger than I(f). Since
this contradicts the maximality of I(f°) it follows that (B.0.2) implies I(f°) = I.

Lastly, it is not difficult to deduce the stated continuity assertion from ( [20], Theorem I1.5.2.1).
]



MATHEMATICAL FUNCTIONS

Here we summarize only all different cases symbols and functions defined as

e Pochhammer Symbol:
Given a € R\ Z_ and n € N the Pochhammer symbol is defined by

I'(a+n)

= T

Where T is the Gamma function which is given by
+oo
I'(a) = / ettt
0

e The generalized Hypergeometric function:

The generalized hypergeometric function, denoted ,Fy(a, ..., ap; 71, -, 743 2) and defined by
> 1T (o)k 2%
F(Oél,...,a "Yl,'-.,’}/'z): 1= (@)r 27
h T = 2 I )

In the last example, by rearrangement of the terms according to the powers t'v72™, the series

solution could be written as

f(t,v,2) ka (t,v,2) ka (t,v,2) = Z Z (i jmt'v?2™) (C.0.1)
k=0 §=0 i=0 m=0
+oo
= Z?ﬂ (Z tt (Z (ai,j, mz’”))) (C.0.2)
% m=0

= Z v (Z tibiyj(z)> (C.03)
§=0 i=0
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Examples of a; ; m

e fori=0
—forj=0
ap,00 =0
ap,0,1 = —1
ap,02 =0
—forj=1
ap,1,0 =0
ap,1,1 =0
ap,1,2 =0
1
@018 = 5
o fori=1
— for j =0
ay0,0 =1
a1 =0
ai,02 = 2
—forj=1

ay1,0=0
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ai11 =0
ai2 = —1
ay1,3 =0
-9
a1,1,4 = T
Examples of b; ;(z)
L] fOI" 1 =0 4
—4z
bO,O(Z) = 6”(—24—22)2
—4pz3
b0,1<z) = e”(72+22)3
—2022°
b0,2(z) = 6”(—24—22)4
o fori=1
—4t(2 + 2?)
bl,O(Z) = 6”(—2—1—232)3
—dutz? (4 + 22)
bl,l(z) = 6”(—2 —|—Z2)4
—20%t2%(6 + 22
bio(z) = —20 2 (6+27)

ev(—2+ 22)°
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Therefore

too /oo
flt,v,2) = ng (Z tzbm(z))

§=0 i=0
+oo

= Z ve;(t, 2)
j=0
R P () A
= Jlev(z(t — z) + 2)i+2

vz(t—2z)

4(t — z)er=—=%+2
ev(z(t — z) +2)2

(C.0.4)

(C.0.5)

(C.0.6)

(C.0.7)
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ABSTRACT

The Adomian decomposition method has received much attention in rec
in general and in the area of series solutions in particular. It is an effec
solution of a wide class of dynamical systems. The population balance
to model a variety of particulate Process. However, only a few cases w
breakage/coalescence process exist, most of these solutions are for the spatially homogeneous system.
The main objective of this thesis is to derive analytical solutions of spatially inhomogeneous PBE For
breakage/ coalescence processes using the Adomian decomposition method which uses a specific kind of
polynomials named ”Adomian’s polynomials” to decompose the nonlinear part of such equation. The
results obtained indicate that the ADM avoids numerical stability problems that often characterize general
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