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We present Lotka-McKenrick’s model which describes the evolution in time of the
age structure of a population. An alternative way for solving it in terms of the
Runge-Kutta methods applied on the Renewal equation and the equation with the
Age profile is discussed and we show the connection between Lotka’s model and these
two equations. Our approaches are based on a biologically significant case, i.e. when
the species are with a finite life-span, which creates additional difficulties for the
numerical treatment of the problem.

1. Lotka-McKendrick’s model, Renewal equation and the equation with
the Age profile. Let us consider the linear Lotka-McKendrick’s model (known also
as McKendrick-von Foerster’s), i.e. we have a single population; individuals are neither
with sex differences, nor dependent on their size, but they are structured by age:

dp , Op _
2% T 94 +a;i(a)p =0, a€[0,a4],t>0
(1.1) p(0,t)= | Bla)pla,t) da = B(t), >0

0
p(a,0) =po(a), a>0

We have used the following notations:
p(a,t) — the age density of the population, where a € [0,a;] and ¢t > 0 (a4 is the
maximum age).

p(a,0) — the initial age distribution of the population.

B(a) — age specific fertility.

p(a) — age specific mortality.

m(a) = e~ Jo #7947 _ survival probability.

B(t) — the birth rate i.e. the number of offspring in one time unit.

In order to allow the mathematical treatment of (1.1), we need to specify some more
conditions:

we want a4 < +0o0; “
¥

we consider the total birth rate B(t) = / B(a)p(a,t)da;
0

we want 7(a) = e~ Jo “D97 vanishes at a, i.e. w(ay) = 0;
po € L1(0,a), po(a) >01in [0,a];
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ay
- / p(T)dT = 400 (it is necessary for m(ay) = 0)
0

Integrating the governing equation in (1.1) along the characteristic lines (see [1]), we
have:
— t)ﬂ >t
(12) plat) =TT Ty 0=
Bt —a)n(a), a<t

It can be shown (see [1]) that problem (1.1) is equivalent to the following Volterra
integral equation of second kind (Renewal equation):

/tha a)da, t < ay

(1.3) B(t) =
K(t —a)B(a)da, t > ay
where '
Fo)= [ damta -0 sda 1<a

(1.4) Ft)=0,t>a,

K(a) = B(a)m(a)
Once we have the solution of the Renewal equation, i.e. the value of B(t) for t € [0,T]
and substituting it in (1.2), we can obtain the solution of the previous problem.
Another way to look at the solution of Lotka-McKendrick’s equation is via the equation
with the Age profile. Let us consider the following variables:
p(a,t)
P(t)

ay
P(t) = / p(a,t)da (total population)
0

w(a,t) =

(age profile)
(1.5)

By the definition of w(a,t) and P(t) itself and by differentiating the expression p(a,t) =
w(a, t)P(t) and then substituting in (1.1) (see [1]), we get the following equations:

we(a, t)—l—wa(a t) + pla)w(a, t) + a(t)w(a,t) =0
w(0,t) = ; " Blayw(a,t)da

(1.6) ay
/0 w(a,t)da =1
w(a,0) = wp(a)
d P(t)=a(t)P(t
W o
where:
__ () Y R
(1.8) wo(a) = ™ po(mdr’ Py —/O po(T)d
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and
(L9) alt) = / "18(r) — ()l tydr

When we obtain the solution of (1.6), we can find the solution of the former initial-
boundary value problem by using formulas (1.5), (1.7) and (1.8). In that case the leading
equation in the model above is much more complicated (it is an hyperbolic, nonlinear
equation) than the Lotka-McKendrick’s one and the Renewal equation, because here are
nonlinearities to deal with. But the most useful property of (1.6) is that its solution is
bounded (see [1]) and it follows that the numerical schemes developed for it will have
better long time behavior.

2. Numerical schemes. During the last years many direct methods for McKen-
drick-von Foerster’s equation have been proposed (see [4], [5], [6]), but no approaches via
the Renewal equation and the equation with the Age profile have been demonstrated. In
this section we will propose Runge-Kutta schemes for these equations.

a
Let h > 0 be the discretization step and h = W+’ where N is the total number of

subintervals (we assume that the mesh size in time and in age is equal), i.e. we have
{(a;,t") :x; =ih, i=0,...M; t" =nh, n=0,...N}.

a) A forth order Runge-Kutta scheme for the Renewal equation. Let us
have a Volterra integral equation of second kind and let we present it in the following

form:
tn t t

21) yt) =F@)+ [ K(ts)y(s)ds+ [ K(t,s)y(s)ds = F"(t) + [ K(t,s)y(s)ds
0 tn tn
Note: In our concrete case, the kernel K(t,s) = K(t — s).
In the following we present the only existing explicit, 4-stage and 4-th order RK
formula of Pouzet type (see [2]) (it is analogues to the forth order one that is most used
for ODE’s) applied on the equation (1.3):

Y= ﬁn(tn)
n =n h h h n
Yy =F tn+§ +§K<§>Y1
vy = B (4, + 2 +ﬁKmnm
(2.2) 3 D) 2 2
~ h
Y'=F"(t, +h)+hK 5) Y

B = e, )+ Ky 2K <§> Vg 42K (g) Y+ K(O)Yf]

where F™(t,,) is an approximation of the lag term F™(t).

b) A second order Runge-Kutta scheme for the equation with the Age
profile. Here we consider equation (1.6) and we approximate it with a second order
method. This implies that for the approximation of the integral terms we have to use a
second order method (for example the trapezoidal rule which is a second order accurate).
It requires an evaluation of the integrated function at the right endpoint a; of the
interval. This represents a problem for the model (1.6) since alirzl u(a) = oco. To avoid

—at
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this problem we make the substitution:

(2.3) v(a,t) = 7 (a)w(a,t)
and we assume that:
(24) 5upa€[0,a+]ﬂ(a)7r(a) < :U/* < 00

After the substitution (2.3), (1.6) transforms into:

1) w(a, t) + v, (a, t) —v(a,t)A(t)

2) (0, fo(” m(a)v(a,t)da
(2:5) 3) / (a,t)da =1

4) v(a, ~Ha)wo(a) = vo(a)

a4
where, for simplicity, we have denoted A(t):/ [B(7) — pw(D)]7(r)v(r, t)dr.
0

Let V™ be an approximation of v(a;,t™). Then, we propose an explicit second order
RK scheme combined with the use of trapezoidal rule and midpoint rule as follows:

Vil =V 4 Ky, i=0,...N—1;n>0

z+1
(2.6) =—hA"V", 4,n>0
K
Ky = —A"F3 (V”—i— 71) ,i,n>0

By these formulas we find the solution for the new time level ¢**1 at the grid points
aj ...ay. For the boundary points we apply the trapezoidal rule and thus we obtain:

h
(2}176) [2ﬁ17T1V1n+1+2ﬁ2772V2n+1+. . '+2ﬁN—17TN—1V]:]LJ:%+ﬁN7TNV]G+1]
VnJrl

As it can be seen, the use of this scheme is not trivial, because in order to find V']

(27) Viti=

first we need to find A" and A™*2 which are unknown values. So, we add the following
complimentary condition:
N-1

(2.8) A" [(ﬁo — po)moVy' + 2 Z — pi)m V" + (By — pn)7N Vil
i=1
where we have assumed that uymy is a finite number.

If we take a look at the second multiplier in the third equation in (2.6), we can notice

h
that it is in fact an approximation of our solution for time ( t"™ + 3 found by making a
half step of Euler’s method for ODEs. It implies that we know all “inner” points for time

h
level <t” + 5) . Then, we can use the midpoint rule in order to calculate our integral:

N-1
1 Ky
(2.9) A2 =hy (Vn + 7) (ﬁﬁé - NH%) Tyl
=0

Now putting together (2.6), (2.7), (2.8) and (2.9) we complete the method.

The particular thing here is the way we calculate Ants - by using another quadrature
formula of the same order which is much better than using extrapolations. More general
approaches to Gurtin-MacCamy’s (a generalization of the linear Lotka-McKendrick’s one)
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model based on RK methods of different order (> 2) are done in [3]. But for finding
the values of A(t" + ¢;h) they have done first extrapolations followed by iterations which
increases the computational time and cost.

3. Discussion and results.

we take the fertility S(a) = 2; the mortality p(a) = 1

Test example: We assume the maximum age a=1;

1
and it follows that the
—a

survival probability m(a) = 1 — a. The initial values are chosen in such a way that
some compatibility conditions are satisfied in order to obtain continuity of the solution
(see [4]):

(1 - 241 —a), ae[ }

&y ) = 31(2a — 1) 1a,a€[ ]

Considering (2.3) and formula (1.8), we can calculate vg(a) for the profile:

2(1 — 2a)? =
&2 i) = 62(2a — 1)°, [[22]]

K(a) =201 - a)
Flt) = 2/ pola — tyda, t € [0,1]; (F(t) =0, ¢ > 1),

Substituting this data into the integral equation (1.3) and differentiating it in ¢, we
obtained a differential equation on B(t) for the first interval ¢ € [0,1] and a differential
delay equation for B(t) in ¢ > 1. We have developed a solver for delay equations in
Mathematica (ask the authors for details) and then having the values for B(t), we have
found p(a,t) by (1.2) and w(a,t) by (1.5).

We have computed the effective order of convergence of the schemes by the formula:

=)
In

Ex
(3.4) o=—27

In(2)

(3.3)

where E}, is the approximation error.

In the table below we have listed some results as follows: in the first column are given
the values of the the discretization step; in the next two — the approximate effective order
of convergence of the discussed RK methods for the Renewal equation and the equation

Table 1

h a(RKRenewal) ~ OC(RKAge prA) ~ Eh(RKRenewal) ~ Eh(RKAgeprA) ~
% 1.92 1.88 1.72E-06 3.68E-02

1
— 2.94 1.94 2.36E- .98E-

120 9 9 36E-07 9.98E-03

1
— 2. 1. 1.23E- A49E-

150 95 95 3E-07 6.49E-03
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with the Age profile respectively; in the last two — the absolute error of these methods.
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METOAN PYHI'E-KVYTA 3A CTPYKTYPUPAHU CIIOPE/]
Bb3PACTTA IIOIIVJIAITMOHHNM MOJEJIN

Taneuna I. ITemoBcka, Hoituun T. Bosmxues, Mummo NManennu

Pazriienan e momensT Ha Jlorka-MakKenapuk, onucBali eBOJTIONMUITA HA ITOITYJIAINSA,
CTPYKTypHpaHa CIopes Bb3pacTTa. JlMcKyTupaH e ajJTepHATHBEH HAYMH 33 THUCTIE-
HO pelaBaHe Ha TO3W IpobjeM mocpeicTBoM Merosa Ha Pynre-Kyrra 3a “Renewal
equation” u “equation with the Age profile”. Ilocouena e Bpb3KaTa MexkKLy MOea
Ha Jlotka-MakKenapuk u Te3u JiBe ypaBHEHUsI. 3aCETHAT € OHOJIOTHYECKU 3HAYUM
ciydail, T.e. KOraTo MHJMBUIUTE UMAT MAKCUMAJHA Bb3PACT, KOATO U KPAXHO IUCIIO
U TOBA € M3TOYHUK HA JOIbJIHUTEIHU TPYIHOCTH IIPU YNCIECHATA UHTEPIPETAIUs Ha
pobGJiema.
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