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ABSTRACT. A general nonlinear model describing the evolution of size-structured populations influenced by coagulation
and vertical effects is presented. The nonlinear population dynamics occur in a multi-region setting in which the transfer,
coagulation, and vital rates of an individual depend on a vector describing conditions in the environment. The model
for these dynamics consists of a system of two-dimensional nonlinear-nonlocal hyperbolic partial differential equations
coupled with a system of one-dimensional nonlocal differential equations parametrized by a vertical location coordinate
z describing the environmental time-dynamics. A finite difference approximation approach is employed to study the well-
posedness of the model and convergence of the scheme to the unique weak solution is established. Several examples are
presented to illustrate the generality of the model and to motivate applications.

KEYWORDS. multi-region model, coagulation, vertical effects, difference approximations, convergence.

1. Introduction

Size-structured populatiorJ models are encountered in many settings including spatial ecology, micro-
biology, as well as chemical and environmental engineering [[17, 21} 26} 30, 31, 32, 40, 41]]. The fate of
a biological population of individuals often depends non-linearly upon many factors including resource
competition which in turn affects the vital rates of individuals (e.g., growth, reproduction, and mortality).
The population dynamics may also depend on other complex factors such as coagulation (e.g. floccula-
tion of aggregates in microbial populations or school formation in fish) and fragmentation or breakage.
Dispersal of individuals between spatial locations can also play a role in determining the fate of a given
population particularly in natural environments (e.g., patch selection on a landscape, or vertical sinking
and longitudinal drift of suspended particles due to currents).

For particular examples, the size-specific effects of physical coagulation (or aggregation) and biological
cell growth have been suggested as important mechanisms shaping phytoplankton dynamics [25} 27, 37]].
However size-structured models which account for coagulation have mostly been limited to a single re-
gion [4, 15,16, 8]]. Natural systems (e.g., lakes and oceans) feature hydrodynamic currents which introduce
heterogeneity in the nutrient and temperature fields affecting phytoplankton growth. Eco-hydrodynamic
system models can adequately account for spatialization effects via coupling between the hydrodynam-
ics and ecological network models [19, 22]. But these typically do not resolve key microbiological
processes such as growth and coagulation of individual phytoplankton particles [36, 42]. This limitation
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1s generally a consequence of the computational expense involved with resolving widely varying scales
in time and space and a lack of size-specific field data on the populations [11}23]]. Faugeras and Maury
present an explicit coupling of continuously structured population dynamics with a large-scale hydro-
dynamic system model to solve a parameter estimation problem involving skipjack tuna in the Indian
Ocean [17]. Additional research is needed in the development of size-structured models capable of re-
solving important biological processes such as size-specific effects (e.g., growth and coagulation) as well
as spatio-temporal dynamics (e.g., particle drift due to ocean currents or wind-driven seed dispersal).

From an analytical perspective, Ackleh and Ferdinand analyzed a size-structured model for a phyto-
plankton population with coagulation to simulate the effects of light shading on the population dynam-
ics [2]]. The model tracks the phytoplankton density at different depths in the water column and accounts
for the effects of light extinction (hence the decline of photosynthesis) at greater depths. Therein, the
existence-uniqueness of solutions to the quasilinear initial-boundary value problem was established via
the method of finite differences. Ferdinand extended this work by considering vertical environmental
effects in [20] and also demonstrated existence and uniqueness of weak solutions using the finite differ-
ence approach. The phytoplankton coagulation model coupled with a more general environment without
vertical effects was analyzed in [7] and well-posedness was again established using the finite difference
method. This work also featured a least-squares parameter estimation problem which was solved using
the SIGMA tank experimental dataset. In [33]], existence and uniqueness of a phytoplankton aggregation
model which includes fragmentation was established using semigroup techniques in the absence of an
explicit environmental coupling. Faugeras and Maury analyzed a generic multi-region model for an age-
size structured fish population and established the existence and uniqueness of a positive weak solution
using fixed point arguments [18]].

In this paper we consider a general model inclusive of the nonlinear size-structured coagulation mod-
els analyzed in [2, 7, 20] in a multi-region setting. This general model will also take into account
spatialization by allowing for transport of individuals in the population across multiple regions. The
inclusion of these effects give rise to a highly nonlinear nonlocal system of partial differential equations
(PDE’s) describing the evolution of the population densities in each region coupled with a system of
nonlocal parametrized differential equations which describe the environmental time-dynamics at various
locations. This nonlinear PDE system notably features parameters which depend on vertically-varying
nonlocal factors. It is well known that solutions of systems of scalar conservation laws may become
discontinuous so we seek weak solutions in the space of bounded variation BV functions. Our goal is
to establish existence and uniqueness of weak solutions of the general nonlinear model using a finite
difference approach as in [2,7]]. In particular, we develop a semi-implicit finite difference approximation
for the model, establish a priori estimates for this approximation and apply a standard compactness argu-
ment used in conservation laws [39] to show the convergence of the approximation to the unique weak
solution. This approach also provides a convergent and stable numerical scheme to simulate the model
dynamics.

This paper is organized as follows: we introduce the model in Section 2] and in Section [3] we introduce
the notation and assumptions used in the forthcoming analysis. In Sections 4l and [S| we establish a series
of technical lemmas which establish important stability properties of the finite difference scheme. In
Section |6 we show using a standard compactness argument that the finite difference approximations
converge to the unique weak solution of the model. Finally, motivating applications and numerical
experiments are furnished in Section [/land topics for future research are discussed in Section
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2. The Model

Consider a network of sub-regions consisting of size-structured populations in which vertical effects
may be present. Individuals can be transported between the regions based on various factors in a general
way. Examples may include fish or phytoplankton aggregates being passively transported by water cur-
rents, seeds being carried by the wind, or populations migrating to find resources. Motivated by existing
models of phytoplankton aggregate populations and other types of biological systems which prominently
feature aggregation and sinking effects, the model also features a coagulation process. We also take into
account spatial variability along a vertical coordinate direction. From hereinafter we take 4., 2maq. and
T as fixed positive real numbers. The following model describes the coupled systemp =1,...,n € N
and/=1,...,meN:

(up)t + (gpup)z + (Wpttp) - + ppuy = Szj?
+ Zizl Qpﬂ;ui - Zi—l QZ pUp + Ap(up)v (t7 z, Z) S (07 T] X <07 xmaaz] X <07 Zma;r]

(gpup) = Fy(t,2,Y)+ 3, 0" Bt @, 2, 0, YVui(t, z, z)dx 2.1
=0 :
(wpup)[ = ozp(t,az,tf), up(0, 2, 2) = up(x, z)
z=0
(Yo0)e = Doicy QpidYie — 2iy QiptYoe + fo — hpuYpr,  Ype(0,2) =Y (2).
Here u, = wu,(t,z,2) is the population density of particle aggregates in region p having size z at

a location z from a fixed reference at time ¢. For example, such a datum can be taken as the sur-
face of the ocean or a lake in the particular case of phytoplankton dynamics. The individual growth
rate, g, = gp(t,x, 2 gb Y) depends on the size of the individual, distance from the datum, time, and
the effects of biological competition ¢ and the environment Y occurring in the various regions. For
example, Y may track the evolution of nutrients, zooplankton, or the population dynamics of other
species affecting the food web. The term w, = wy(t,z, 2, q?, }7) is the settling velocity of an aggre-
gate which also varies depending on size, vertical location, time, competition, and the environment.
Similarly, the term p, = u,(t,, 2, q?, }7) represents the individual aggregate mortality rate. The term
S, B _ SB (t,z, 2 qz; }7) represents the addition of aggregates from an external (exogenous) source, and
the term Q; , = Qi p(t, z, 2 qS ) measures the endogenous transfer rate of aggregates from region p into
region 7 at location z from the datum. The coagulation functional A, = A, (u,) assumes the following
form:

Ap(up) =1 [Ttz —s,s,2, &, Y)uy(t, x — s, 2)uy(t, s, z)ds
_ Ox’”” np(t,x, s, 2,0, Y Yuy(t, x, 2)uy(t, s, 2)ds,

where the function 7, is the rate at which an aggregate of volume z inside of region p adheres to an
aggregate of volume s when they coalesce at location z. The first term in 4, (u,) depicts the rate of
formation of particles due to binary collisions of smaller sized particles whose combined volumes add
up to z. The second term describes the rate at which such collisions cause these particles to be lost from
the same interval. The parameter x,,,, represents the volume of the largest sized particle in the study.
The vector $ = (¢1,...,¢,)T, where T denotes the transpose of a vector, represents a weight of the
population where the weighted population at time ¢ and location z in region p is given by:

bp(t, 2) = fo fxme (x, Qup(t,z,¢)dzd(, p=1,...,n

For convenience of notation we define the total weighted average in region p at time ¢ as ®,(t) =
Op(t, Zmaa) With weight 6,,.
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The nonlocal boundary condition at z = 0 includes the function F),(t, 2, Y) representing inflow of size
zero individuals entering into region p from an external source. The boundary condition also includes the
effects of reproduction which are modeled by the second term where f3, ; is the birth rate of particles from
region ¢ into region p for all ,p = 1,..., n. The term o,(t, =, <13) represents the influx of individuals of
size x at time ¢ at the datum, and the function ug(x, z) is the initial population density.

The dynamics of the environment Y are assumed to vary with time ¢ and vertical location z. We
also assume that the settling velocities of the Y variables are negligible. As such the environment is
modeled with a system of nonlocal parametrized differential equations where Y, , = Y} ((t, z) is the
environmental variable / in region p at time ¢ and location z for / = 1,...,mand p = 1,...,n. The
term Q, ¢ = Qip(t, 2,7, Y') measures the endogenous transfer rate of the environmental variable ¢
from region p into region ¢ at vertical location 2 and the sums reflect the combined effects of endogenous
transfer. The terms f, ¢, = fy4(t, 2, 7, )7) and hy ¢ = hy(t, 2,7, }7) represent source and mortality terms
respectively. The components of the functional & are given by

ope(t, 2) fo et o o(m, Quy(t, @, ¢ dadd,

where 7, ¢ 1s a weight function. The term o), , represents weighted averages of the total population with
respect to the weight +, , in compartment p for environmental variable ¢ at time ¢ and location z. This
term may be used to represent, e.g., the effects of biological competition on resource consumption where
the time-varying resources are represented by components of Y.

It is worth pointing out that the model parameters depend on the total environment Y =
Vi1, Yim]' oo [Yad, - - -, Yum]']) and overall measures of competition factors (¢ = (D1, .., )T,
® = [®q,...,®,]"). This flexibility is motivated by the potential need for dynamic adjustment of forcing
conditions (e.g., dilution/flow rates, seeding frequency) in various applications.

3. Assumptions and Notation

The space of continuous functions over 2 C R% d € N is denoted by C(£2). The symbol C'(Q) is
used to denote the space of continuously differentiable functions on €2, and we use BV (€2) to denote
the space of functions with bounded total variation on €2. The function A : {2 — R is said to be locally
Lipschitz continuous if for every = € (2 there exists a neighborhood U of z such that h restricted to U
is Lipschitz. The symbol Lip, .(2) denotes the space of locally Lipschitz continuous functions on §2 and
Lip(£2) denotes the space of Lipschitz continuous functions on ). Throughout the paper we will use
the shorthand notation Ly, to represent the Lipschitz constant for a Lipchitz continuous function h,. We
omit the index ¢ when denoting the maximal Lipschitz constant for a given function over all indices, i.e.,
L, =max{L,,---,L,, }

Let ¢y, c1, be sufficiently large positive constants. Denote by Ri the positive cone of R%, d € N and let
D = [0,7] X [0, Zmaz] X [0, Zmaz) X [0, Zmaz] X R, Dy = [0,T) X [0, Zimae] X [0, Zmaz] x RETY,
Dy = [0,7] % [0, #mac] % R1<m+1>, D3 = [0,T] X [0, Zmaz] X RE Dy = [0,7] x [0, 2maa] x RY™,

n

ol = ®p|, and V] = max _|Y, ¢|. Throughout the discussion we impose the following
9 ;m ] zgz[| |
conditions on our model parameters in 2.1), foreach ¢ =1,2,... ,mandi,p=1,...,n.
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(B1) The functions g,, w, € C*(D;) are nonnegative, and (g,)., (9,), (Wp)z, (wp). € Lip, (D). More-
over, there exist constants (1, (2 > 0 such that g,(¢,0,2,¢,Y) > (1 > 0, wy(t,2,0,¢,Y) > (2 > 0.

(B2) Qip, tip, :‘?f € LiPIOC(Dl) are nonnegative. Furthermore, ();,, < ¢y and for each t > 0, Sf <
C1 + Cl|¢|1 + 01|Y|OO

(B3) Qipe, fpu, hpe € Lip, (D3) are nonnegative, Q; ,,, < ¢y, and for each ¢ > 0 we have f,, ¢, hys <
c1 + Cl|0_"|1 + C1|Y|oo.

(B4) fi, € Lip, (ID;) is nonnegative and 3; , < cy.

(B5) F, € Lip, (D4) and o, € Lip,_(IDy) are nonnegative, F}, < ¢; + ¢1]Y |0, and oy, < .
(B6) The weight functions 8, v, ¢ € Lip(RQ) are nonnegative and 6, + v, ¢ < co.

(B7) u), and Y, are nonnegative, u) € BV ([0, Zmaz] X [0, Zmax]), and Y, € Lip[0, Zmax).

(B8) n, € Llploc(ID), is symmetric, i.e., n,(t,z, s,
np(t, s, 2 ,$,Y) < co. Furthermore, np(t, , s,
= 0.

2, &, }7) = np(t,s,x,z,g,?), nonnegative, and
2,0, Y)=0if x4+5 > Tpqp and ny(t, 2,0, 2,¢,Y)

We define the strip over which the variables w, and Y, , are defined
ID)I = [07 T] X [07 xmaw] X [07 Zmaac]; DZ = [07 T] X [07 Zma:r:]a
forallp=1,...,n,and ¢ = 1...,m and next define a weak solution for (2.1)).

Definition 3.1. An n(m + 1)-tuple (7,Y) € I L>(D,) x 12411 L2(D,) is called a weak solu-
tion to problem (2.1) if for every positive mteger p =1,...,n, and for each t € (0,T], u,(t,-,-) €
BV ([0, Zimaz] X [0, Zmaz|), and also satisfies

fzmaz oxmw (pp(t, 2, 2)up(t, @, 2) — Pp(o , 2)uy(0, 2, 2))dzdz — fo — Oxmw 8ppupdxdzdt
+f0 zmam t y Lmax, # )gp(t7 Lmaz, 25 ¢ Y)up(t Lmaz, 2 )dZdt

fo Zmaz PpF + Pp i oxmw Bp.ividr)dzdt — fo " xmaz 6"ngupd:1:dzdt
—l—fo xmaz (Pp(t, T, 2maa )wp(t, Zmaw)up(t T, Zmaz) — pp(t,g;,())ozp(t,x,@))dxdt

fo s Oxm“ %p;wpupdxdzdt—i— fo Je Oxmm Ppipupdrdzdt
+f0 Zrmas x’”‘” Pp iy Qi pupdrdzdt

_1 fo e l'max fo pp(t,z, 2)ny(t, v — s,s,z,q_b’, ?)up(t,x — 5, 2)up(t, s, 2)dsdrdzdt
_fo A Oa:maz Py (t, 2, 2) Ox’”” mp(t, 8, 2,0, Y Yup(t, s, z)dydedzdt
+f0 ez O:Jcmaz ppSBdJ?dZdt‘f’fo Fmaz xm“ Pp >y Qpiuidrdzdt,

for every test function p, € C*((0,T) x (0, Zmaz) X (0, Zmaz)) and for each z € (0, Zyaz] Ypu(-, 2) €
C10,T) and also satisfies

You(t,2) = Ypu(0,2) + 0 3 Qpiils, 2,3, Y)Yiu(s, 2)ds — S0y [ Qipe(s, 2,3, Y)Yy (s, 2)ds
—l—fo [fpx s,z,cr,Y) — hM(s,z,E, Y)}/M(s,z)] ds,

forallp=1,2,.... nand{ =1,2,...,m
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4. Finite Difference Approximations

Suppose that the intervals [0, 7], [0, Za] and [0, z,4,] are divided into L, N and R subintervals,
respectively. The following notation will be used throughout this paper: At = T/L, Az = ZTypaz/N
and Az = 2,4,/ R denote the time and spatial mesh sizes respectively. The mesh points are given by:

M= kALk =0,1,2,..., L, 2; = jAz,j = 0,1,2,...,Nand z; = IAz,] = 0,1,2,...,R. For
convenience of notation we apply equal mesh sizes within a given region p and a uniform time step. The
proof of Convergence can be established in a similar manner using a more general non-uniform mesh.
We denote by up il Yp’f&l, ¢’]§7l, and 05&1, the finite difference approximations of up(tk LT, 21)s YM(tk, 21),
¢p(t*, 1), and o, 4(*, 2) respectively. The values of the model parameters evaluated at the mesh points

aregivenbelowforallipzl ceon, 7,s=0,...,N,1=0,...,R,k=0,...,L,and /= 1,...,m

pé’ 6}7, (t $j7zl7¢k Yk) gp]l _gp<t $j7zl7¢k Yk) /’Lp]l /’Lp(tkE?xZ’?Zqusk?Yk)?
Sp’]J - SB<tk $j7zl7¢k Yk) Fk = F, (tk zl7Yk) p7 7]7 Qp,i( k7$j7zl7¢k7yk)7

fpél - fp7 (t Zl? k Yk) h fl - hpf(t Zl? k Yk) T}p.]737l = T}p(tk Jjj, xS) Zl? qbk Yk)
'919’]75 = ep(xjazl)a wk gl = wp(xjazht Yk ) Tp,l.g0 = 7p,€($j7zl>7 szl QP Z(t <1, 0 * Yk)
E ol N l N k _ k Bk
pl = Zq:l ijl p,j7qup,j,qA"I7AZ7 0-p7f,l = Zq:l ijl %l,mup,j,qAxAZ? O‘p,j = ap(t", 2, O")
and @’; = qbz r- We will use the following notation and define the ¢t, >, norms and the TV (total

variation) seminorm of the grid functions u* p.j and Yk by

||uk||1—Zz 12 p]l
||uk||oo = Zp—l ||U’“||oo, 1Yk oo = maxoci<r [V |, V]l = ZZ i 1Yl
Va(u ) Zz 1Zj -0 ‘“I;JJru l;,j,l‘ Az, TV,(u ) Z] 12 ‘ 'Zﬂﬂ kﬂ‘ Az
TV(up) =TVi(up) + TV (uy), TVa(i*) =320 TValuy), TV(d*) =32, TV:(up),
TV(@*) = TV, (@) + TV,(a") = 32, TV (uy)
for k = 0,1,..., L and p,i = 1,2,...,n. We omit the subscripts when denoting the uniform upper
bound over all the regions, i.e., ||| = pn}ax 1mplloo- We also adopt a first-order nonstandard finite

k .
P,J,l

‘MAZ ¥l = 3p gl Nlupllee = maxocj<nvo<icr |u

difference scheme valid forallp=1,...,n,/=1,....m,5=1,...,N,l=1,...  R:

u];,—;,llfuz,j,l + gpal I;-ig_ll gp] 1,1% I;-ig_l L ng lu’;-ig_ll wg,j,l—lug,—;}l—l
Atk’ k+1 AI k+1 k+1 k:
T“p]j_llpﬂl—’_zl; 71%771 ZM pjlzq 177pqyl zwlA
_2 killnpj 5,8, Up j— slupsl $+ p]l+Zz—k Qp}gill z,jlk . . (4.1)
gpy?_‘_llup;)kl - l + Zz—l Z] 1 p, i1 %5, ZAI Wy 5.0Up 50 = Qp s Up i1 = up(xﬁ Zl)
p,e,l 1

yk+l k k. yvk+l y0  _ y0
- Zz— p,z,El i,él Zz— Qz NV pél + fp,é,l o h’p,é,lY;?,f,l ) )/p,é,l - Y;),é(zl)‘
First observe that the first equation in (4.I) has a unique nonnegative algebraic solution and this result
satisfies a biological requirement. To establish this, for convenience of notation let

k+ At k k+1 k’
H’]l Zs 177pj sslupj slupslA$+AtS +At22 1 pHJZ ,5,0

and
k k N L k k
J p.Jl T = At ZL 0,7, + At z:q=1 77p,q,j,lup,q,lAaj + At“m}l‘

noting that both H’;? and J]k p,j, are nonnegative assuming that the initial and boundary conditions are
nonnegative. Next multiplying the first row of (4.1)) by At and rewriting the equation we obtain

k41 k k41 k41
k+1 __ P7]75+Axgpj 1,1%p 55— 1l+Az p,gl—1%p 51— I—HIp]l (4 2)
3 At k .
il 1+ Rtk + 8wk +Tk
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All terms on the right hand side of are nonnegative by the nonnegativity assumption (B8) on the
initial data u°. Furthermore, the solution to (4.2) is obtained first by applying the surface and reproductive
boundary conditions respectively and then applying a left-to-right substitution process proceeding in a
downward manner. From assumption (B3), and (B8), the algebraic solution to the system of differential
equations given by the third equation in is also nonnegative since this equation can be rewritten as

Yk+1 _ pk,z,erf;]f,e,zAtJFZ?ﬂ Ql;,i,é,lYiI,CZ,ZAt (4.3)
Pl 14350 QFp e  Atthy o AL 7 ’

and the condition Yp% = Y,/(0) > 0 immediately establishes Yp’lel >0forallk =0,...,L —1by
assumption (B3). This establishes nonnegativity of the numerical scheme (4.1)).

5. Estimates for the Finite Difference Approximations

We begin with the following lemma, the proof of which is similar to that of Lemma 4.1 in [7].

Lemma 5.1. Assume that u’; ;1 is nonnegative. Then for any N > 1 we have the following:
k an N i W’ Nk k
2 Z] 1 Zs 1 77173 5,50 Up,j—s,1"p,s.l Z] 151 Zq 1 np g.51% p al = 2 Z] 1 g Zq=1 p,q.5.%p.q.l"

Next we establish an ¢, bound on the numerical approximations.
Lemma 5.2. The scheme is bounded in (1, i.e., there exists a constant By such that foralll =0, ..., R

@ [+ [YF oo < By
Proof. See appendix. ]

Observe that by nonnegativity of the scheme and Lemma (3.2l we have forl = 1,..., R,

R N -
Opd ' < Py = Doget 2ot Oty g ATAZ < [0l ocl|@* |1 < coBy < Buy,

and similarly 0, , < B ; for some sufficiently large constant By ;. The boundedness of Sf s fpts Ppes
and I, (by B; 1 without loss of generality) also follow directly from the bounds on the functional terms,
the fact that Y* is bounded (by Lemma [5.2)), and assumptions (B2), (B3), and (B6). Thus, using (B1)-
(B8), we obtain a uniform upper bound B ; on the parameters g, wp, i, over the compact set [0, 7] x
[0, Zynaa| X [0, Zmaz] X HL_1[0, By 1] x I3 [0, By and their first partial derivatives. We also note that the
first partial derivatives of 7,,, 3; , are also bounded over a compact set and for convenience we denote this
bound by B ; as well. The existence of the bound B ; also establishes that for any sufficiently small
01,09 > 0 there exists a constant \ such that

gp<t7x + 517 2,y (;7 }7> - gp(ta X, z, (;7 )_/’)
01

max { sup {up(t,x,z,g, Y) +
p=1,...n (@ ,thS, )

(5.1)
o

The preceding estimate (5.1)) is necessary to establish the following ¢°° bound on the approximations.

—

wy(t, x, z + 2, 5, }7) —wp(t, x, 2, ¢, }7)
92

_|_
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Lemma 5.3. The scheme is bounded in (™, i.e., there exists a constant By such that if At satisfies
maX{O.5COBl, /\}At < 1,

i7" | < Bo.

Proof. See appendix. [

Lemma 5.4. There exist positive constants B3 ;, 1 = 1,...,8, such that the following are satisfied:

(5.4.1) Forallp=1,... n;j=1,....N;l=1,...,Ryandk=0,...,L —1,

2221 |¢k,z - ];,171| < B31Az, 2221 ZZ; |‘7k,£,l - Uf.f,z,zfﬂ < B31Az,
n m
szl Zf:l |}/;7]T£,l - Y;f@,l—l' < B3,1Az-

(54.2) Forallp=1,...,n;5,s=1,....,.N;l=1,...,R;and k=0,...,L —1,

k k

|FFy = FFy | < BspAz, us o — Mp]z || < BsaAz, ST — 878 | < ByaAz
k
p,i,j,l_QpHJJ 1| < Bsp2lz, npjsl np,ysl 1‘ <B32AZ

k k
gpvjal o gp’jJ—l S 3372AZ, p7i7j7l o /8p7i7j7l_1 S 3372AZ'

(5.4.3) Forallp=1,...,n;5=0,.... N—1;l=1,...,R;and k=0,...,L — 1,

ko ok B )
|Ofp,j+1 Oép7j| S B3,3A$, gp’]7 ‘ < B3 3AI D, ’LJ—i—ll gp’i’j’l S B373A$
K k Bk Bk
1 10 = Myl < BasAw, |s b= SPh < BygAx
k k
pig+10 — @piji| < BssAx, (Up,jH?sl np,j s1| < BssAx.

(54.4) Forallp=1,...,n;7=1,...,N;l=1,... , Ryand k=0,...,L —1,
‘(gﬁ,j,z - gﬁ,jfl,z) - (gg,j,zq - gf.f,jl,ll)‘ < B3 4AzAz.

(5.4.5) Forallp=1,...,n;5=1,....,N;l=1,...,R;andk=0,...,L —1,
‘(wz,j,l - wﬁ,jfl,l) - (wz,j,l—l - wg,jl,lﬂ‘ < B3 ;AzAz.

(5.4.6) Forallt,p=1,...,n;5=1,...,.N;l=0,...,R;andk=0,...,L —1,

D =i ‘¢k+1— ‘<B36At D 1 i 1‘ f.fﬁ p@l‘ < BsgAt,
k41 k+1 k
Zp=126=1‘Q;u prl‘ <B36At Zp 1Z£ 1‘Yp,£+l Ypu‘ <B36At

(5.4.7) Forall j,s =1,... N;l=1,... R;i,p=1,....n;4=1,... m;andk=0,...,L —1,

ggﬁ_gml‘ < By 1At piigil Qg,w < B37At, "y 'up]l‘ < Bs7At,

k1 k1 k+1
Mp.jost — np,jsl < Bs7At, ‘ﬂpwl p,wl‘<B37At ‘Fnl l‘<B37At

Bk:-l—l k:+1
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(5.4.8) Forallp=1,...,nand k=0,...,L —1,

fill ﬁi‘ o uk+1l|gp0le < Bj 8( +T‘/;(ﬁk>)At7

= Up0,0+1 — Upo
At k+1 k+1
Z] 1 Az upj+10 pj 0|ij OAZ < B3 SAt7

R
Zz (1 — B3 oAt + ﬁ;gﬁozﬂu’;ﬂ - “%HAZ <>l |u]]§,17z - “l;,o,l|AZ
+Bs g(1 4+ TV, (@) + TV, (a*))At,

N
Z i ( Bg 3At —|— p] O>|Uk+1 - ukH |A:E < ZJ 1 |u l];?j’0|A$ + BgﬁAt.

Jj=1 D,J,1 P,J,0 p,J,1

Proof. See appendix. ]

Towards establishing the next Lemma let B5 1, Bs o be constants satisfying

B571 2 max{0.5||77||OOBQB1xmmzmax + 0-5BSlemaa:Zmaa:
+B3TmazZmaz + (n + 4) B3 By + B3 Bs, 0.5(|1]| 0 BoTmaz, || Q]| oo, B3}
Bso > 2max{1.5B3ByB1%maz + B3TmazZmax
+(n+2)B3 By + 2B1, 1L.5Bs |10 Tmaz | Q| o» B}

Lemma 5.5. If At satisfies (2Bs 1 + Bs o + Bso + B33 + Bsg + A\)At < 1, there exists a constant Bj
such that for every nonnegative integer k,

TV (@* 1) < Bs (5.2)
Proof. See appendix. ]

We now show that the approximations u’;, ;1 satisfy a Lipschitz condition in ¢ and that the approximations
Yplf&l satisfy a Lipschitz conditions in ¢ and z.

Lemma 5.6. There exists an Bg > 0, independent of Ax, At, and Az such that

ZZ:1 ZZR=1 ZN W AzAz < BG|7" - Q|
Yp 2,1 Ypu Yplié,rfyplié,q
Dot Dt | R < Bglr — gl Y > || < Belr — ¢
Proof. See appendix. ]

Next we have the following lemma which guarantees the continuous dependence of the solutions {U’“}
and {Y’“ } to the coupled system (2.1)) with respect to the initial conditions a, Y?°.

Lemma 5.7. Assume that Cg 1At < 1 where C1 = max{cy, 1.5¢oBoTmas }. Let {ﬁk} {fbk} {?k} and
{Yk}, k=0,...,L—1, be the solutions of corresponding to the initial conditions ﬁo, 750, }70, and

A

YO, respectively. Then there exists a constant C7 > 0 such that

k k
Zp 1||ukJrl l; 1||1‘|'H1aXl 0,.. ,Rzp—1 Ze 1|}/;7,Z—l1 Ypﬁ

]
T
< (11+(JC;1AAtt)( pet [ = il +maxi—o, r 37y 3700 |V

Proof. See appendix. [
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6. Existence and Uniqueness of Weak Solutions

Following [39] (Chapter 16, Pgs. 275-279) we define two families of functions {U, At aza-(t, 2, 2)}
for (t,x,z) € Dy and {YVy s arn=(t,2)} for (¢,2) € D, by extending the approximations uz’ﬂ to step
functions and Ysz,l in (4.I) to piecewise linear functions in ¢ as follows:

Upatazaz(t,x, z) = u’;j’l for (t,z,z2) € [tk_l,tk) X [xj_1,25) X [21-1,21) s

vk kel (6.1)
Vpraraz(t,z) =Y+ 2ot — 571 for ¢ € [t"71%) x (21, 21),
forall k = 1,2,...,L,j = 1,...,N,l = 1,..., R. Then, utilizing the a-priori estimates established
in the previous section and applying standard compactness arguments (see [15, [39]), one can show the
following:

Theorem 6.1. For p = 1,....n, and { = 1,...,m, there exists a subsequence {Up at, Avi. Az} C
{Up.At.Az.A=} Which converges to a function of bounded total variation u, € L (D), and a subsequence
{yp,g,mjmj} - {ypvg,At,Az} which converges to a function Y, y € ©(D,) in the sense that for all t > 0,

Ozm“ Oxm” \Up At Ay 0z (2, 2) — uy(t, z, 2)|dedz — 0,
T max max
fo OZ O‘r \Up,Az; Azt (E T, 2) — up(t, ©, 2)|dedzdt — 0,

and

SUDP¢e[0,7],2€[0,2max] D&%&At]‘,AZj (t7 Z) - Y;%At? Z)' — 0,

asi,j — oQ.

The next theorem proves that the limit functions constitute a weak solution of (2.1)). The proof of this
result uses similar arguments as in 7, 39].

Theorem 6.2. The limit functions u and Y constructed by the finite difference scheme in Theorem (6.1))
define a weak solution of the model and satisfy

1| oo ([0.77%[0.2mas] X[0,2mas]) < B
bl s Lmax y~max (6.2)
1 Yp.ell 200 (10,77 x[0,2maa)) < B2,
foreacht € [0,T), forallp=1,...,n,{=1,...,m.

Now, using an approach similar to [9, [10], which relies on a continuous dependence estimate similar
to the one in Lemma [5.7) we can establish the following result which shows that the weak solution in
Theorem [6.1and [6.2]is unique. Hence, we can lift the sub-sequential convergence of the finite difference
scheme in Theorem 6.1/ to convergence along the whole sequence to the unique weak solution.

Theorem 6.3. Suppose 1, Y and G, Y are weak solutions of corresponding to the initial conditions

@Y and ao’i/po respectively. Then there exists a constant By such that for any t > 0,

Eij gt it s+ 303 Vo)~ ¥yt )|

p=1 (=1

< B:(3 (0. = 0 + 03|

p=1 (=1

o0

(6.3)

Ypa(0,) = %00, )-
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7. Applications

In this section we will present special cases of the general model that are of interest as well as some
numerical simulations.

7.1. Coupled system of N size-structured populations

The nonlinear model developed in [3] describes the dynamics of a coupled system featuring N size-
structured populations. The subpopulations compete for common resources and may represent different
physiological groups of the same species. The model is described by the following system:

(i)t + (gi(2, P)ui)e +mi(z, P)u; = 0 (t,2) € (0,T] % (0, Zmaa],
gi(t, 0)u(t,0) = Cilt) + S0y fiy™ 248 (w, Pud (t, w)dx t € (0,7] .1)
u; (0, ) = u)(x) z € [0, Tmag]

where u;(t,z) (i = 1,...,n) represents the population density of individuals belonging to the i-th sub-

population of size x at time ¢ and
P(t) = Z;’L:1 foxm“ 0;(x)u;(t, z)dx

The vital rate terms g; and m; are the individual growth and mortality rates, and (7 is the fecundity
rate of an individual in subpopulation j having size x at population level . The term ~y; ; measures the
probability that an individual in subpopulation j will reproduce an individual in subpopulation 7. The
term C; = C;(t) is the inflow rate of the i-th subpopulation of smallest size individuals from external
sources. In addition to analyzing competition effects between different ecotypes in very general set-
tings, (Z.I)) could represent, e.g., the dynamics of competing species of size-structured phytoplankton in
a well-mixed environment with abundant resources where coagulation effects are not considered. The
model parameters and variables are related to the general model (2.1)) in the following manner:

ﬂi,j:%‘,jﬂj, wizo wi=my;, 1, =0, F=C;

A

a,=0, 0;,=40, = fxm'“ 9 x)u(t, z)dz.

Here we note that the effects of the environment Y are not considered and F; = F;(t).

7.2. Size-structured phytoplankton/nutrient dynamics: the single region case

The model developed in [20] is used to investigate the dynamics of a phytoplankton cell population
under the influence of coagulation and size-specific competition for nutrients. The model is described by
the following system:

% + (g(x, P(t,2), N(t,2))u), + w(x)u, = A(u)
g(0, P, N)u(t,0, z) = Oxm” B(x, P, N)u(t,z, z)dx
u(t,z,0) = a(t,z), u(0,z,2)=1u",2)

98 = F(2,P,N), N(0,2) = N°(2).

(7.2)

where

=1 [y n(z — s, s, 2)u(t,x — s, z)ult, s, z)ds
_u(t z,2) [3 "z, s, 2)u(t, s, z)ds,
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and

P(t,z) = foz Oxm“ zu(t, z, ¢)dxdC,

where u = u(t, x, z) represents the density of phytoplankton aggregates of volume x present at time ¢ and
depth z below the surface layer. The parameter g(x, P, N) is the rate at which an aggregate of volume z
grows to the next larger size while 3(z, P, N) is the reproduction rate of a size x aggregate or the rate at
which single cells of phytoplankton break off aggregates having size x during cell division. The function
w(x) represents the fall velocity of an aggregate of volume = and «/(t, x) is the density of aggregates of
size x at time ¢ in the surface layer. The function " is the initial condition denoting aggregate density
at time ¢ = 0. In the term A(u) described above, n(z, y, z) is the coagulation kernel which is the rate at
which an aggregate of size x joins with an aggregate of size y upon colliding together at depth z. The
first term in A(u) describes the formation of aggregates in the size interval [z, z + dz) owing to these
collisions in the ocean while the second term describes the loss of aggregates from this size interval to
larger size intervals. The variables and parameters are related to the general model as follows:

n=1 w=u, g=g9, m=0 A=A

Fi=0, fii=08 a=a 0=z ¢ =P
m=1, Yi=N, f1=./—", m=nn, 0'171=P.

7.3. Numerical examples

Here, we develop test problems to demonstrate the order of convergence of the numerical method and
to provide simple illustrations of the type of dynamics which can be analyzed with the model.

7.3.1. Order of convergence of the numerical method

The first trial was conducted to demonstrate the order of convergence of the numerical scheme. The
model domain was taken as x5 = 1, Zjmee = 1, and T = 0.5 with two regions (p = 1,2). For the
sake of simplicity we assume that 7, = 3, = 0 for the convergence trial and take the growth and settling
rates as fixed constants g, = w, = 1 (p = 1,2). The mortality rates are given by p; = 0,y = 2
and the flow rates are given by ()21 = 1 and Q12 = 0. The environment effects Y and endogenous
sources Sf (p = 1,2) were neglected for this example. For convenience we set F,, = exp (t — z) and
o, = exp (t — z) for the zero size and depth boundaries respectively (p = 1,2). The initial conditions
were given by u,(x, z) = exp (—z — z). The preceding choice of rate parameters, forcing terms, and
initial conditions give rise to the following variant of (2.1)):

(ul)t + (ul)x + (Ul)z = —Qg’lul, (t, x, Z) € (O, 0.5] X (O, 1] X (O, 1]
(U2>t + (UQ);E + (UQ)z + 2uy = Qg’lul, (t,x, Z) c (0, 05] X (0, 1] X (0, 1] (7.3)
(gpup)(t,0,2) =exp(t —z) (wpupy)(t,z,0) =exp(t—z), p=1,2.

One can easily verify that u,(t, x, 2) = exp(t —x — z) (p = 1, 2) solves (7.3). We analyzed convergence
of the method (4.1)) by using the scheme to numerically solve (Z.3)) and comparing the simulation results
against the exact solution. The ¢! errors and order of convergence are defined in the following manner:

Az, Az =2 Ni DN L L . _ EpTA2
£, = Zp:l Zj:l =1 |up (L™, @, 21) — up,j,l|A$Azﬁ Op = log, pReEA2 |-
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We used Az = 1/N, Az = 1/R and At = Az /16 to compute solutions at various resolutions N = R =
2,4,8,16,32,64,128 and L = 16, 32,64, 128,256, 512, 1024 respectively, and the errors were analyzed
at "= 0.5. Table[Il suggests that the numerical method achieves first order convergence.

Tableau 1. Numerical convergence summary: ¢* errors and order of convergence.

N, Ny Ny xNy L  E™B7 Op
2 2 4 16 0.0785604 -
4 4 16 32 0.0481935  0.7049625
8 8 64 64 0.0269130 0.8405362

16 16 256 128 0.0144168 0.9005564
32 32 1,024 256  0.0076038 0.9229449
64 64 4,096 512 0.0039073 0.9605650
128 128 16,384 1,024 0.0019806 0.9802040

7.3.2. An example from limnology and oceanography

This final trial was performed to demonstrate utility of the model and numerical method in a practical
setting. To do this we perform simulations to investigate the role played by physical mechanisms on
key phenomena observed in the study of phytoplankton populations in lakes and oceans. We focus here
on the vertical distribution of the biomass in a hypothetical phytoplankton population subject to water
currents. It is well known that natural phytoplankon populations exhibit chlorophyll maximums below
the free surface (termed deep chlorophyll maximums - DCM’s), and these maximums correlate positively
with biomass levels [28]]. The vertical position of these peaks is also attributed to gradients in light
availability and nutrients - both of which depend generally on ambient concentrations of phytoplankton.
The topic of DCM’s is a very rich area of research and questions about the variability of the DCM are a
central aspect of these studies [[16]].

In this exercise we analyze how DCM’s may respond to physical mechanisms. The effects we analyze
here are vertical velocity/flow profiles acting in tandem with particle sinking effects. For this simple
example we presume that the effects of vertical advection and turbulent vertical diffusion are negligi-
ble. We also assume a homogeneous environment with abundant resources so as to isolate the effects.
We apply the model to a situation involving the evolution of a size-structured population density
up(t, z,y, ) moving through four (4) spatial regions (p = 1,...,4) subject to the physical effects of
coagulation and sinking. An example of such a situation occurs in the case of suspended phytoplankton
particles in a stratified hydrodynamic system (e.g., low-gradient river, lake or ocean). We take the con-
vention that positive flow occurs in the direction of increasing p, i.e., ), > 0 implies that the flow ),
carries particle aggregates into region p + 1 and although the model (2.1)) allows bi-directional flow, to
simplify the forthcoming analysis we assume flow only occurs in one direction. The population density
starts from an initial concentration in the first region u{ which is distributed uniformly across all size
classes x and depths z. For convenience, the model domain was taken as . = 1, Zmee = 1000,
and 7' = 1. Although we do not specify exact units in this simple example, typical units for z and z
in real-world phytoplankton systems are mm?> and meters respectively with 7" typically on the order of
days [7]].
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Figure 1. Plots of the population density in each compartment 1 through 4 ([C-1] through [C-4]) at (a)
the start ¢t = 0.0, (b) middle £ = 0.5, and (c) end ¢ = 1.0 for py = 2.0. In this case Ny = Ny = L = 32.
Note also that u!(z, z) = 1, and ug(:zs, z) = 0forp = 2,3,41n (a).
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Figure 2. Vertical profiles of the transfer rates (Q2(z), total population, and biomass for various values of
the transfer exponent py = 0.1,0.5,1.0,2.0 in (C-2) at time ¢ = 1.0.

For the exercise we consider a single phytoplankton species for the sake of simplicity but the analysis

can be naturally extended to the multi-species case. The flow rate (), between compartments decreases
with depth and is constant in time given by

p
Q) =20 (z=)"

Zmazx

where we note that particles are allowed to freely exit the fourth compartment. The exponent pg plays the
role of determining the rate of decay of the vertical flow profile with larger values of py leading to higher
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advection rates (e.g., velocities) in the upper water layers. This may happen e.g., as a result of wind
forcing on the ocean’s surface or river currents encountering frictional resistance at the river bottom.
Values of py > 0 correspond with more rapid decay of the velocity current while values of py < 0 lead to
a more uniform velocity distribution with a sharp decline near the bottom layer. The individual growth
rate follows a von-Bertalanffy type model and is given by

gp@) = Gmaz(Tmaz — T),

where ¢, = 1 for each region. The sinking w, and reproduction rate /3, of individuals is assumed to
increase linearly with body size:

wp(x) = WmazT, ﬁp = 6mam$7

where W4, = 25.0, Bmae = 0.4, F, = 0, and assume that the effects of the environment Y are
negligible. The mortality rate is taken as a constant u,, = 0.1. The coagulation rate is assumed to be the
same across each compartment and is taken to be proportional to the size of the colliding particles:

np($7 3) = nmax(p)sxa

for v + s < ey and n,(x, s) = 0 for © + s > 4, . The source term Sf = ( for each of the trials.

1
The total population sampled at depth z is taken as P,(z) = [ u,dx and the sampled biomass at depth z
0

1
is given by B, (z) = [ zu,dz forregions p = 1, ..., 4. In phytoplankton studies these population metrics
0

are often directly correlated with important field measurements such as chlorophyll-a.

For the trials we varied the exponent for pg = 0.1,0.5,1.0,2.0 while holding all other parameters
the same for each trial. We also kept a constant mesh ratio of Ax = Az = At. The results indicate
that flow concentration in the uppermost layers py < 1 combined with particle settling has the effect
of concentrating mass well below the water surface (Figures [1land 2)). As pointed out in [33], it is well
known that local maxima on the total population or biomass profiles are correlated with light and nutrient
availability. Since these factors were not taken into account in the trials the results suggest that purely
physical factors such as settling of particles combined with non-uniform surface currents could also
play a meaningful role in the formation of DCM’s. The interaction of various effects in fully-resolved
phytoplankton models gives rise to interesting phenomena both from purely biological and mathematical
standpoints [24]]. Our trials suggest that the model is capable of replicating natural patterns and provides
a reasonable tool for future applications.

8. Conclusions

We have established the well-posedness of a general model featuring coagulation and vertical effects
in a multi-region setting. The model considered here is mathematically general and can be adapted to
investigate particle coagulation problems in a wide variety of biological and engineering contexts (e.g.,
cloud physics [38]]). Using Taylor approximations one can also show that the transfer terms in (2.1))
approximate an advection-diffusion process as the regions become arbitrarily small. We also point out
here that the nonlinear model does not include fragmentation effects such as those extensively analyzed
by Banasiak and Lamb in microparticle contexts [1, 12,13, [14]. Additionally, fragmentation/coagulation
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models have also been applied to study schooling behavior of fish (e.g., [34]), and the multi-region
context is a natural setting to study these type of problems. Considering the preceding examples, the
incorporation of explicit advection and diffusion and the treatment of fragmentation processes would
make the model more realistic from a physical standpoint. A first-order scheme was applied in this
paper so another notable enhancement would be the development of high-resolution numerical schemes
for which would also make the model more suitable for applications (e.g., [29]). Future efforts
should also focus on size-specific field data collection and assimilation which are absolutely critical in
the development of realistic sub-models of the various microbiological processes determining the fate of
individuals.
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9. Appendix: Proof of lemmas

Proof of Lemma 5.2. Applying Lemmal5.1land an approach similar to that one taken in the /1 proof in [7]
we obtain,

||ulp€+1||1 < ||uk||1 + (C1TmazZmaz + ClHQHOOHUkHl + ClxmawzmawHYkHOO)At

- 9.1)
+||Q||OO||Uk|| At + (e12maz + ClzmawHYk”oo + ||6||00||uk|| JAL + oTimar At
Next by (4.3)), assumption (B3) and non-negativity of the numerical scheme we have
Y, k+1|— kazl pfl+fkflAt+Z?1 QY At
<Y+ (et ewcolld*] + L[Vl 00) AL+ (| Qoo [V F | 0 A
< ||Y loo + (1 + crcoll@¥]1 + c1|[ V] o0) AL + [| Qoo V¥ |0 Al
< (14 (1 + [1Q0l0) AB)[YF | + excoll* [ AL,
and from the preceding inequality and assumption (B3) we get
IV o < (14 (c1 + co)mnAD) || Y| oo + crcomn||@¥|| At. 9.2)
Summing (9.1) over p = 1,...,n and adding this result to (9.2)) we arrive at
Ty 4+ Y5 oo < (1+ CraAt) || |1 + (14 CLaAl) [Vl + CrsAL, ©.3)

for suitably large positive constants C 1, Cy 2 and (' 3. The final result can be established from (9.3)) by
induction and elementary calculations. O
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Proof of Lemma 5.3. Define
k1 _ k1Y) _ p, k1

If jo = 0 or [y = 0 substituting the boundary conditions at the corner and the free surface respectively,
and appealing to assumptions (B1), (B4), (B5), and Lemma[5.2]

S uE oo < nmax (1+Bl)max{cl,|5|oo}7|a|oo}

G C2
(14 B1) max{c1,co0} co | _
< nmax o , Cz} = DBs;.
. - . k41 k41 k-+1 k41
Otherwise, fix jo > 1 and [y > 1. Using the fact Uy, it~ Upio—1.0 > 0, and Uy, i1~ Upio lo—1 > 0 and

invoking nonnegativity of the scheme and vital rate parameters we have

k gk‘zfgk' 1,0 wk'z*wk'z 1 k+1
p,J0,lo  Ip,Jjo—1,lp p,J0,lo p,J0:l0—
(L4 AL Hp oty T + Ju

Ax Az P.jolo (9.4)
k At N~Jo—1k k k+1 B,k n k k
< Up.jo.lo T3 ZS=1 np,jo—S7S7loup,jo—SJoup,S»loAI + AtSpJoJo + At Zi:l pii.jo,lo Yijo,lo-
Applying (5.1) we obtain

(1= 2A8) flug oo < lluplloe + SHmlloollufllslluy ™ e + AtISP#lloc + AtNQlloc 3oy lluflloo-

Setting C',, = max{0.5¢oB1, A}, noting that 1 — C, At > 0, and summing from p = 1,...,n we arrive
at

A Bi1At
St Ik o < (55528 ) oo Nkl + 25
The final result follows from induction and assumption (B7). O

Proof of Lemma 5.4. The first two estimates in (5.4.1) follow directly from the methods used in [7]] so
we omit the details. Towards proving the third estimate in (5.4.1) from the scheme, and assumption (B3)
we obtain

Vol = Yol < (U AT QFpus + By DY = Y]
<Y =Y Ateg Y Y =Y
+2BaLo Y i (Az 4370 1 D70l |0k,£,l - Uﬁ,z,zfﬂ + > |Yplff,z - Y;ff,l—lDAt
FAtL(Az+ 30 >0 |‘7§,e,z - U£,£,1—1| +> |}/;7]T£,l - Y;fé,l—l')At

+AtBoLp(Az + 370 D |‘75,e,l - Ug,z,z—ﬂ + 3 |Yplfe,l - Yp]fe,z—ﬂ)At-
Let B3y = nm(2nByLg + Ly + BaLy, + ¢o)(1 + Bs) and applying the second estimate in (5.4.1) and

summing over p = 1, ..., n we obtain the following recurrence relationship:
n m k+1 k+1 n m k k
D1 201 Yo =Yl S (U4 BsaAb) 3o 1 2y Yo — Yyl + BsaAzAL

Applying elementary calculations and induction on &£ we have the following
22:1 Py |Yp]sz1 - Yplezl—ﬁ < 633’1T(ZZ:1 Py |Yp?e,l - Yp?e,z—1| + B31TAz) < By 11Az.

where the last step follows from the Lipschitz condition on the initial condition (B7) with B3 11 =
exp (Bs1T)(nmLyo + B3 1T). This proves estimate (5.4.1).

We omit the details for the constants B3 o, ..., B3 7, since the results follow directly from the Lipschitz
assumptions on the model parameters, estimate (5.4.1), Lemma [5.2] and the arguments presented in

© 2021 ISTE OpenScience — Published by ISTE Ltd. London, UK — openscience.fr Page | 89



Lemma 5.3 in [10]. Towards proving the estimates in (5.4.8) first observe that by for any 7 =

1,...,Nandl=1,...,R

(“l;j;lz —uf.) =5 St >I” 177p,g ss Ui szU];nglA$+AtS ALY Qs
At((gp,]7 gy iU l;j;lz + ( ];Jﬁ - u];—;lll)gp] 1.0)
ﬁi((wp,%z w;l;,%l U k+1+( I;j;lz ul;—;ll 1>wk,j,l—1>
_At“p%lul]jﬁ At ZZ 1 7pj7l I;JJF% At I;JJF% Zfl\il ng,q7j7lulg7q7le'

9.5)

For the first estimate in (5.4.8) applying the boundary condition, the triangle inequality and preceding

estimates we have
k k41 s
Ip,0,11Up01+1 — Up o, || < B3pAz+ ByBssAz+ Bspy Zj 1 Uz Js 1ATAz
0 Y Zj:l |ui,j7l+1 i,j,l|A$7
and thus

R-1 At L ax T
=1 Azl%p0,+1 p,0,

(9.6)

where Bs g > max{co, B3 22maz + BQB;),szaZ + Bs 2B }. This establishes the first estimate in (5.4.8).

For the second estimate note that for all j = 0,..., N — 1 we have
k+1 k1N, ko (ok kN (k ok k+1
(U110 = Uy o)Wy j0 = (1 = @) = (W 10 = W 0) Uy 100

and by estimate (5.4.3) we have

Aty k1 k+l wk Ik
Az|up7j+1,0 p,J,0 |At+|w oW At

|w Az <|Oépj+1 p,j+1,0 ~ Wpj0lUpi+10

< 3373(1 + Bz)A$At

p:J,0

Summing over j = 1, ..., N and enlarging B3 g as necessary we obtain the second estimate:

N k+1 k -1

Towards proving the third estimate in (5.4.8) we have

kt1 k1 k1 k1
(Upj,z p,J(Sz) = (u p—il—l - up 1)+ (u l;u - uz,o,z) + (UI;,OJ - Up,J(S,z)
= (A

1) + (A2) + (A3).

9.7)

Applying (9.3)) to expand (A;) in applying the triangle inequality, and (9.6), multiplying by Az and

summing over [ = 1,..., R we get

k+1 k+1 k+1 k+1 k+1 k+1

R A
> (1 + Afcg]’.fo l>|up 1,0~ Uy, 1Az + A757~U;]§,1,1:c|7~‘p LR~ Uppo, Rl — A75|Upo 0 Upa 0| ;’5,1,0

< &teyByBy + At(By 1 + ncoBs + By 3By + 33,232)%%
-f-AlfB1 (B3 2%maz + BaB322maz + B3 2B12maz + coT Ve (1))
+At3372 ZZR=1 |u’;J61l L= ulflll UAZ 4+ At By 1 Bozas + Atnco Bazma
+AtncoBa By + ) )L, |up,1,z p,O,l|AZ + Zi]; |Ul§,0,z %HAZ

thereby establishing existence of a suitably large constant B3 g o such that

YL+ ﬁigﬁo Dl — ubthAz < Bygo(1 + Zmaw + TVa (%)) At
. .
+AtB3 2 Zl:l |up—61l - upﬂlﬁz + Zz )l
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(9.8)

(9.9)
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where we used the estimate |u’]§j}o §B10|wp 10 < (Lo + LyB2)Ax. Expanding (As), applying the

scheme (4.1), the triangle inequality, and Lemma[iil, estimates (5.4.6) and (5.4.7) we have

k41 _ k k—1 1 =1y, k
|upJ6l p7Ol| | o (Fp,l Fp,z )_gp (gp,0l 9p,01) 0,0,l

N k-1 uF-1y g1
tor— k 0. Zz 12] 1( p,i gl p,‘,jl) ,lex_'_ o Zz 12] 1( igl 137 )6177 i, $|
< Bg 7At + C Bg GBgAt + Bs, 7<32Atnxmax
+€—1nﬂfmax (1-5COBzxmax —+ Bl 1+ 2ncg By + Bg 3By + Bg oBy + Bl’lBg) At
n N N
+Zi:1 Zj:l ﬁﬂ%;ﬂf‘“u 1l|B11A$+Zz 123 1§i k,jl ufjl 1| Br1Az
< B3g3(At + 22‘21 Z] 1 Am|u gl z] 11|A3j + Zz 1 Z] 1 Az|uuz uﬁj,l—1|A37)'
where B3,8,3 Z maX{Bg’7—|—B37632—|—B3’7an:1:max +Con$max(1.5C0B2$max+B1’1+2nCOB2+Bg’3B2+
B3 9By + By 1Bs), By1}/¢. Multiplying by Az and summing over [ = 1,..., R we have,

Sy [kl — b |Az < By s(2man + TVa (%) + TV.(0F)) A, (9.11)

(9.10)

Combining the preceding estimate with (9.9) we get

S (1 — BsoAt + ﬁ;g;;o l)|uk+111 — u’;g}lmz < B3ga(l + Zpmax + TV, (%)) At
+ 00 by = uk | A2 + Bsga(zmar + TVa(@*) + TVL(a%)) At 9.12)
< Byg(1+ TV (@) + TV(@ ) At + S0 Jub = b Az,

where Bs g is enlarged as necessary so that Bz g > 2max{B332, B3 83} (Tmaz + Zmaz)-

Towards proving the last estimate in (5.4.8) we have

k k k k k k k k
(up,JJr',ll - up,JJr'll,l) - (upJJrll - up,JJr',IO) + (up,JJr',IO o up,JJr'll,O) - (upj-ll’o N Up3£1,1) ©-13)
and
k1 kel k+1 ktl
(g = Upgo) = (W1 = upg) + (U0 = ups0) + (U0 = U50)- G-19)

By (©.3) and (9.13)), adding and subtracting terms we have

(ul;;;}l_ul;,j,l) = &t Zs lnp,j ssl ZJ sluI;ﬁllAfﬂLNSB +AtZl 1 p7 i1 ﬁ;@
iz((‘%ﬁ%l gkp+]1 11) p’] MZ( gzl _UI;?%)gp’]’ ) k
%;( kilo_u Jk:ilo)gp,jl Aw(uAj 10}:“ G- 1k1)(9plg+11 gp,jk_i_lil) e
— R (Uit — Uy 11)gp,j 11 e ((wy 1 wp,],()) Uiy + (U7 — Uy o)Wy i0)
_At“l;,j,lulzj;ll At sz, lﬁll Atuﬁ?}l z:q=1 77p,qvj,lulzj,q,le'
(9.15)

Applying the preceding expansion and the triangle inequality to (9.14), then multiplying by Az and
summing over 7 = 1,..., N we obtain

S (L + Rk bt — bt Az < 1.5¢0B322,,, At
+Bg 3 (1 + Bz)xmaxAt + Ath’g Zj:l |UI;J;1 1,0 ukjl 1, 1|A[E
+(B11 + ncgBz + B3 3By + B3 2By + By 152 + nCoB2)fI7maxAt

N
‘i‘%w%lo - ul;,%ﬁlgﬁ,o,lﬁx + Zj:l |U11§,j,1 p] ol Az + Z; 1 |up] 0~ EHA%

(9.16)

Note that ggoﬁou’;jglo = gp70 of ]; / w§70’0) and applying the triangle inequality we obtain the following

estimate

k+1 k+1 k k coB1 1
|Up7o 0~ Uppo, 1|gp,o71 < |gp,o,1 gp,o ol o + gp,O U p, 1 + ng ow &
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Applying the preceding result and estimate (5.4.7) to (9.16) and enlarging Bs g as necessary we obtain
the final result. O

Proof of Lemma 5.5. From (4.0I)), the triangle inequality, and assumptions (B1), (B2), and (B8) and
Lemmal5.4] forallj=1,..., N—11=1,...,R— 1 we get

_ At Atk k1 k+1 At k+1 k+1
t +

S A
— AU i1 — Upgm1lWp i < |Up7]+1z p,g,z| + t||77||ooBzBlAl“ + 5iB3BiAx
+%||n|00322 1|up]+1 st —uk Sl|Ax+BgAxAt+A£jBlgz f]+1lA (9.17)

k+1 (s} At k+1 P
+nByuy s | ArAt + AtBlBgum JAx 4 2 Bg|up7]+17l Uy Az

Multiplying inequality (9.17) by Az and summingover j =1,..., N —landl=1,... R

ZN’l Zfﬂ( ~ A R0yt mgw )l g — A
Z ZlR1 A”“i;;lz l;j;l1z|9pj IZAZ Z Zl 1 ﬁt lp{:—;}kll 1 _“kﬂ 1|w£,j,l71AZ
= (1 —;\At) Z k,J;alLLz ’;J;%Alz + Zﬁl Aﬂ“ﬁ\fll - ulpﬁ;\% ulgs —}\}zAlZ
Zk::l 1A A Wﬁll - UZBHQSOZAZ + Z] 1 ﬁi “E}rl R “kH Az — Zj:l % “l;;}rl,o
p:;})'w joAZ <( +B51A75)Z Zz 1|upj+1l p]l|AZ
+AEBs 1) i Z Zz 1 |U g1l Wi 1|AZ + AtBs,1 Z Zz p Ju l;j;}rlz lpg—;}kl,l—1|AI

where Bs1 > max{0.5]|7|lccB2B1%maz Zmaz + 0.5B3B1TmazZmaz + B3Tmaz2maz + (0 + 4)Bs By +
B2 B3, 0.5]|9]| 00 BaZmaz» |Q||s0; B3 }. By assumption (B1) and Lemma [5.4]

(1 —AA?) Z Zg Lultl ub Az < (14 Bs1At) Z Zz g gy — w1 A2

pJR

Bp]—i—ll
+Aﬂ]35%21 12 Zz 1|U,J+1z zngRAZJFAtBMZ Zz p Ju I;J;ilz lpﬁ;‘il,zqu
At k+1 k+1 At k+1 k+1
+2 i aolu p3+1,0 p§o|w ]0AZ+ZZ 1 t|upjl_upgl|gp7OlAz

N-1
< (1+ Bs1At) Zj: Zz 1 |u FES N ]z|AZ + AtBs Zz 1 Z Zz 1 |U FES W ?,j,zmz
+AtB5’1T‘/Z(u];+1) + Bg 8At + Zl 1 Az |UI;JEIZ kil AZ.

Combining the preceding result with estimate (5.4.8) from Lemma [5.4] we arrive at

(1 — B571’1At>TVI(Ul;+1) S (1 + B571At)TVZE(U§) + At(B5,1 + Bg,g)T%(ﬁk)

A
FALB TV (uf ) 4 Bys(2 + TV ()AL, ©.18)

where B 11 = max{\, Bso}. Similarly applying the triangle inequality to (4.1I), assumptions (B1),
(B2), and (B8) and Lemma[5.4| then summing over j = 1,... , Nand/l=1,..., R — 1,

N R—1
Z] 1 Z ( — A\At + ﬁig;:]l + ﬁi ];,]l>|ul;;r%+1 k+1|A$

Jhl
R 1 At Wax! Wax! Np R-1 At ! k+1 k
_Z] 121 1 Upi—1041 — Upj— 1l|gpj 11A5’7 Z] 1 240=1 Up i1 — Upji— 1|wp,j,l71Ax

< ZA] 1 Z p]lJrl p’j"l]\LAx + ) B3B2lemaac . .
1 1
2t||77||OOB2xmal’ lel Zs:l(|ul;,5,l+1 p—g l+1 ptlDAI
+B3xmax2maxAt + AtB?)Bl + AtHQHoo Zz 1 Z] 1 Zl |u i,5,0+1 u; ]7 |A$
k k
+AtB3 By + AtBs3 Z -1 Z ,ﬂ+1 u ,J]rl 1 l+1|AZ
+2B1 At + nB3B1 At + AtBQ(B?,Bl + ||77||oo$maa: Z] 1 Z |u p,ji i+l l;,j7l|A$>
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Simplifying and applying (B1) we have

(1— A 12 Y ﬁiﬂﬂ - ulﬁz
< (1+ AtBS’21)%Z —1 Z p] 41— z|A33 + At Bs 2 Z? L Z —1 Z 7]7l+1 uﬁjJ

pod+1  Up gl p.gl+1  Ypi—1,1+1

R-1 At k+1 E+1) Kk N At k+1 k+1
+2 0 Up00+1 — up,O l|gzo70,lA3j + ijl Az |up7171 - up,J 0|ij oAz + Bs oAt

Ax

where the last step follows from the fact that Bs o > 2max{1.5B3ByB1Zmaz + B3TmazZmaz + (1 +
2)Bs By + 2B1, 1.5Bs||n||coTmaz; ||@]| 0, B3 }- Applying the previous Lemma[5.4] we arrive at

(1 — B5,172At)TVz(ulg+1) < (1 + 2B5’2At)T‘/Z( k) + AtB5 2T%<ulg+1)

A
+ max{Bg,Q, B&S}( + TV, (_'kJrl))At + B572At (©.19)

where Bj 12 = max{\, B 3}. Combining (9.18) and (9.19),

(1 = Crv A)(TVz(u k“) + TV( )
< (1+ O A)(TVa(ug) + TVa(uy)) + Crvg(TVa(up ) + TV, (uy ™)) At
+CTV4 (TVz(ﬁk) + TV, (_)k»At + CTV5 (TV (ﬂk+1>)At + CTVGAt

where Cry, = max{Bs11,Bs12}, Crv, = 2B52+ Bs1, Cry, = Bs1 + Bso, Cry, = Bsg + Bsa,
Crvs = Bsg + Bs 2 and Cryy = 3838 + 285 1. Summing over p = 1,...,n we get

(1 — AtCs)(TV (@) + TV, (@) < (14 AtCs)(TV, (@) + TV, (a*)) + CgAt. (9.20)

where C5 = Cpy, + Cry, + Cry, and Cg = max{Crv, + Cry,, nCry, nCry, }. The constant B; can be
obtained from (9.20) via induction, elementary calculations, and assumption (B7). This completes the
proof. O

Proof of Lemma 5.6. Multiplying the first row in the numerical scheme 4.1]by AzAz we obtain

k+1 uF
“pgz le O R ukH k+1 k+1
AzAz = ((gpéjj gp,g—u) pkjﬂu + (u }3+l1 uplg+11 z)gp,gC 1 z)AZ
_((]:U ,]li 1w p,J,l— 1) p,j,0—1 —:( p,]l€7 . up,]l 1>wk,j{ 1)]$$ i i
+ + +
~Hpj i, ZA:UAZ ZZ 1@ NRLR] (ATAz — Up.jil 2m=1 7719,77%9‘,17”%9777171AQZAQ:AZ

1 k k+1 k n k k
+§ Zs:l np,r&svlupj 5,1 Up,s leAxAZ + Sp,J, AzAz + Zi:l Qp,i,j,luivjlexAz

Applying the triangle inequality, summing overp =1,....,n,l =1,...,R,7 =1,..., N, and applying
Lemma[3.4]

uFTL ko
Z;:l Zf:l Zjil .1 Up,j,l AxAz < (233 + Bl,l + 1.5COBzﬂfmax + QTLC())Bl (9 21)
+B171B5 + Bl,lxmaxzmaa: < E
and thus
ul wFtL gk
” Pﬂl M

AxAz < Bglr — q|.

S S AzAz < S S S S

Similarly, using the estimates in (5.4.1) and (5.4.6) and similar arguments as above we obtain the Lips-
chitz condition for Y;* »eg 10z and t. O
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Pr00f of Lemma 5. 7 Flrst define vp = uk’- forl =1,...,R,j = 1,...,N and G} =

Jb T TPl pjl’
Z |k, — ok | + Z Z Y, — Y, | foralll = 0,..., R, and observe that v} ., satisfies
=1 p=1 /=1
k k k+1| _ Atk k1
(1+gp,]lAq;+w,]lAz)|vpjl tgpj 1,1v p] 1l|_E D,J,l— 1|U jl 1|
< Jop il + BHeoBa X212 o flAa + B 3207 (eolvf il + LyGl Ba) Aw)
+AtLSBGk + Ateg Y1 1|vf]l|+AtLQG Do Uy (9.22)
Eghtl | At k1l _ skt Eghtl | At k1 _ skt
—|—Atngleupng AL L,Gh |upJ;l L 1l| —f—Athzleup”;l A L,G |u g ]
+AtL#Gfku’;ﬂ+AtLQGl§ S 1@’;§1Z+At32z  (colvk ql|—|—L G* Bz)Aa:

n

where [} is the maximal index such that le = rglax Z |¢ ];,z|) +1 max Z Z D il pe -
=1 p 1 /=1

For ease of notation we hereinafter denote le = Gk. Multiplying by AzAz and summing over j =

1,...,N,l=1,..., R we have

ZiR 1 Zjv 1 |U§j}|A$AZ + Ai« Zz 1(9p,Nz ]];ervl 95,0,1|U§,76,1z|>A$AZ
i ZJ V(wy s plvy SRl = wp] olv ﬁ%l)ﬁzﬁﬂf
< Zl 12; 1 |U 31|A$AZ+ 5o Bamas Zz 12; 1|Uk+1|AfI7AZ
TCOBQ$maa? 2121 2]21 |Up,3,l|A$AZ + %BEL G2 n2maz

+AtLgs GE T oz Zmaz + Atco > iy ZZR ) Z] ) |v2“|AazAz
+AtLGGYBy + AtLy, G By + AtL,GFTV, (i)
+AtL,, G*By + AtL GkTV( k“) + AtL GkBl + AtLQGknBl
+AtcoBaZmaz Zl 1 ZJ:VJ 1 | ml|AazAz + AtL G’“BQ mamzmax

< (14 AtCs 1) S 1 > [0k | AzAz 4+ AtC S ijl |vk+1|AazAz

—|—At06’1 Zz:l Zl:l Z]:l |U@,J,Z|AIAZ + AtC&gG@

where Cg 1 = max{cp, 1. 5coBgazmax} and Co,2 = LssTmazZmaz + LoB1 + Ly, B1 + LyBs + Ly, By +

(9.23)

LyBs + LBy + LonBy + 1.5B2L, a2, %mas. Thus
Yt Yl [ ATAL < (1+ AtCon) Xty XL oy AeAz + AtCoa 35 L, o511 AcAz
HAECe S S S o AT A + A gF g R Az + ALY wk it A
—|—At06’2Gk.
(9.24)
Note also that
At ZZR=1 g£7o’l|v£$’ll|Az < (BaLyZmaz + Lrzmar + B1Lg)GEAt + ]| 0% |1 At
and
N " .
At wh o olont Az < (ByLywGF 4+ Lo Y0y |OF — OF[) x40 At
and combining the preceding expansions with and summing over p = 1,...,n we have

|7l < (1 + At((n + 1)Cq1 + nco))|| 07|17 + AtCo 1 ||0F |1 .
+A4(Co2 + BoLgZmar + LiZmaz + BiLg + BaLu@maz)G* + Lamar Y ey |2F — OF|AL
< (1+ AtCyg) 3] + AtCo [T + ACoG* + Cos T, [0 — BEAL
(9.25)

© 2021 ISTE OpenScience — Published by ISTE Ltd. London, UK — openscience.fr Page |94



where 0673 > ((n + 1)0671 + nC()), 0674 > CG,Q + BQLmeaJ; + Lrzmar + BlLﬁ + BoL,yTmae: and
Ce5 > LaTymas. Next observe that forall [ = 0,..., R,

S S IV = VA < S S (L S, @, A+ R ANV - T
< (1 +ncoAt) Zp:l D i |}/pkjf,l pkjf 1
+2nBy Y ZZ1LQ(|U£M pu pu Yk
3 et 2vey Ly(log, 5 pu|+|Ypu_ pu|)At
+B2Zp— > e 1Lh( Opal — p£l|+|Ypu p£l|)At
< (L+Coet) Sy Sy IV = Vil 4+ Cor Yoy Soimy ok, — 6%, 1AL

where the constants satisfy Cs ¢ > ncy + 2nLgBy + Ly + ByLy, and 06’7 > 2nLgBy + Ly + BaLy,.
Combining ([9.23) and (9.26)) we have

(1 — AtCq1)(|T* |1 + maxj—q 1., ,RZp 1D 1|ka,?z1 kajzl ) <
(1+ AtCos) (171 + maxi—o1,...r 32p 1 2oty Yoy — Yoal) (9.27)

—l—AtCGAG + 0675 szl |(I)k (Dk|At + 06 7MaxXj—01... R Zp—l Z?:l |0'k’£’l —0

Ity

)At

(9.26)

A~

where Cg s = max{Cs 3, Cs ¢ }. By the triangle inequality and (B6), we obtain Z |¢>’; — i>§| < co|| 7|1,
p=1

< max ZZ| 1 =Y |+ col|0*])1 and that _max ZZ|0 108l <meol| . As
T =1 4=1 T p=1 4=1

a result, there exists a constant C such that

17541+ maxi—o1,. Sy Sy [V — YW

TA ¥
< (11—+69;,1Att) (||Uk| 1+ maxXj=p,.. R Zp—1 Ze 1 | Y;)]?Z,l ) .

This completes the proof. O
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