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Preface

This volume presents the proceedings of the fifth international conference on
Particle Systems and Partial Differential Equations, “PS-PDEs V”, which was held
at the Centre of Mathematics of the University of Minho in Braga, Portugal, from
November 28 to 30, 2016.

In the same spirit of the previous editions of PSPDE, this edition was intended to
bring together prominent active researchers working in the fields of probability and
partial differential equations, so that they could present their latest scientific findings
in both areas, and to promote active discussions on some of their areas of expertise.
Further, it was intended to introduce a vast and varied public, including young
researchers, to the subject of interacting particle systems, its underlying motivation,
and its relation to partial differential equations.

This volume includes eight contributed papers written by conference participants
on essential and intriguing topics in the fields of probability theory, partial differ-
ential equations, and kinetic theory.

We believe that this volume will be of great interest to probabilists, analysts, and
also to those mathematicians with a general interest in mathematical physics,
stochastic processes, and differential equations, as well as those physicists whose
work intersects with statistical mechanics, statistical physics, and kinetic theory.

We would like to take this opportunity to extend our thanks to all the speakers,
and to the participants, for contributing to the success of this meeting.

Lastly, we wish to gratefully acknowledge the financial support provided by
Fundagdo para a Ciéncia e a Tecnologia through the FCT-FACC funds, to the
Centre of Mathematics of the University of Minho, to the Centre for Mathematical
Analysis, Geometry, and Dynamical Systems of the University of Lisbon, to the
Centre of Mathematics, Fundamental Applications and Operations Research of the
University of Lisbon, and to the Co-Lab initiative UT Austin-Portugal.

We really hope that you enjoy reading this book!

Braga, Portugal Patricia Gongalves
June 2018 Ana Jacinta Soares
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Linear Boltzmann Equations: )
A Gradient Flow Formulation ey

Giada Basile

Abstract I present some results obtained together with D. Benedetto and L. Bertini
on a gradient flow formulation of linear kinetic equations, in terms of an entropy
dissipation inequality. The setting includes the current as a dynamical variable. As an
application I discuss the diffusive limit of linear Boltzmann equations and show that
the rescaled entropy inequality asymptotically provides the corresponding inequality
for heat equation.

1 Introduction

Linear Boltzmann equations describe a wide class of transport phenomena. They
depict the interaction of a population of independent particles or quasi-particles with
a background medium. Classical examples are charge transport in a medium [22],
neutron transport through matter [21], but also the evolution of a tagged particle in a
Newtonian system in thermal equilibrium [28], and the propagation of lattice vibra-
tions in insulating crystals [4]. Some of these equations have been derived from an
underlying microscopic dynamics [4, 10, 17, 29]. On the other hand, several results
on the asymptotic behavior of the one-particle distribution have been obtained. In
particular, by considering non degenerate scattering rates, under a diffusive rescal-
ing it has been proved that linear Boltzmann equations converge to a diffusion
[3, 7, 16, 21].

Under reversibility assumption on the scattering operator, the general form of the
linear Boltzmann equation is the following

(at +b(V) : Vx)f(tv-xvv) = / ﬂ(dV/)U(V, V/)[f(tv-xvv/) - f(t,x,v)], (1)
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2 G. Basile

where 7 (dv) is a probability measure on the velocity space ¥/, b is the drift,
o(,V) =0/, v) > 0isthescattering kernel and f is the density of the one-particle
distribution with respect to dx 7 (dv). The velocity space ¥ can be either R, S9~!,
T? or a discrete state space.

From a probabilistic point of view, (1) is the Fokker—Planck equation of the process
(V(t), X(1));>0 where V (-) is an autonomous jump process with value in ¥ defined
by the generator

(Zg)(v) = /V 7 (d)o (v, V)[g(0") = gW)], (@)

and X (-) is an additive functional of V, namely X (¢) = fot b(Vy)ds. The diffusive
asymptotics corresponds to an invariance principle for X (-).

The homogeneous version of (1), corresponding to b = 0, is the Fokker—Planck
equation associated to continuous time reversible Markov chains. Recently there have
been a few attempts to formulate it as gradient flows [14, 23, 24], essentially in terms
of so called energy variational inequalities. In a recent paper with D. Benedetto and
L. Bertini [5], inspired by the general theory in [2, 12], we introduce a gradient flow
approach based on an entropy dissipation inequality that can be applied naturally to
the inhomogeneous case, i.e. in presence of a drift.

The gradient flow approach allows to express a differential equation as a varia-
tional inequality. Here is a simple example. Given a function @ : R¢ — R, smooth
enough, consider the curve x : [0, +00) — R4 such that

%x(l‘) = -—Vo(x(1)), t € [0, +00).

It is the curve which moves by choosing at each time the direction which makes the
functional @ decreasing as much as possible, i.e. the steepest descendant curve. This
is the definition of “gradient flow”. This curve produces the maximal dissipation rate.
In fact, along every curve w : [0, +00) — RY

dqb = -V b() < L) 1Vq§ 2
~% w(t) = — (w(t))-w(t)_zlw(t)l +§I (w(@))l

and equality holds iff w = —V @ (w). By integrating, the steepest descendant curve
satisfies

qb(x(on—qb(x(r)):/O as (3P + 3 IVo ()P,

while for every curve the inequality < holds. This observation leads to a variational
characterization of the gradient flows as any curve x(-) (smooth enough) satisfying
the inequality

S (x(1) + /tds(lpe(s)ﬁ +3IVOEE)P) = (x(0)
o \2 2 = '
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This approach works also in function spaces, with ordinary differential equations
replaced by partial differential equations. In particular, a gradient flow structure has
been recognized in equations of the form d,p — V- (pv) =0, withv =V . (p%)
[19, 26].

In the same spirit we have formulated (1) as an entropy dissipation inequality.
The basic observation is that the entropy is a Lyapunov functional for the evolution
(1), and its rate of decrease is not affected by the transport term. An analogous
approach can be found in [15], where a slightly different gradient flow formulation
for the homogeneous (non linear) Boltzmann equation is introduced. In particular in
[15] a notion of distance between probabilities is defined and the entropy dissipation
inequality involves an entropy production term and the metric derivative with respect
to this distance. In our approach the entropy production term is replaced by the
Dirichlet form of the square root and the metric derivative by a kinematic term
which involves also the current.

The functional giving rise to the entropy dissipation inequality is related to the
large deviation asymptotics of Markov chains. More precisely, in the homogeneous
case it corresponds to the large deviation rate function of the empirical measure of
N independent jump processes defined by (2). We conjecture that this equivalence
holds also in the non-homogeneous case, i.e. the functional defined in (14) is the
large deviation rate function of the empirical measure of velocity and position of N
independent particles evolving according to (1).

As an application, we have shown that the particle density, give by p°(¢, x) =
f w(dv) f (e 2t, 67 'x,v), converges weakly to the solution of the heat equation in
the limit ¢ — 0. This is proved by taking the limit ¢ — 0 in the rescaled entropy
dissipation inequality and deducing the corresponding inequality for the heat equa-
tion. In these notes I show the basic ideas of this approach overlooking the technical
details.

2 A Gradient Flow Formulation of Heat Equation
and Linear Boltzmann Equation

I discuss a gradient flow formulation of heat equation and linear Boltzmann equation
in a setting that includes the current as a dynamical variable.

2.1 Heat Equation

Consider the heat equation on T¢

o,p=V-DVp
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where p is a probability density and the diffusion coefficient D is a positive symmetric
d x d matrix. I introduce the currents as vector fields on T¢, denoted by j. Given p,

the associated current is j” := — DV p, then the heat equation reads
hp+V-j=0
e 3)
J=J"

The goal is to rewrite these equations as a variational inequality that expresses the
decrease of the entropy.

Fix T > 0 and consider the set of paths (p(?), j(#)), t € [0, T] satisfying the
continuity equation 9,0 + V - j = 0. Observe that a suitable current can be found as
soon as the path is absolutely continuous. On this set consider the action functional

1 [ 1
L(p, j) = —f dr [dx—[j(t)+DVp<t)]~D*‘[j(r)+DVp(t>],
2 Jo p (1)

where - denotes the inner product in R¢. This functional arises naturally by analyz-
ing the large deviation asymptotics of N independent Brownians [11, 20] and its
connection with the gradient flow formulation of the heat equation is discussed in
[1]. To be precise, the rate function in [1, 11, 20] does not include the current as a
dynamical variable but it can be extended to this case, see [8] for a similar functional
in the context of stochastic lattice gases.

Observe that / > 0 and /(p, j) = 0 if and only if j = j”. Hence the second
equation in (3) is equivalent to 7 (p, j) < 0. By expanding the square one deduces

11
/ dl/dx 5?10) D™ J(l)+5?Vp(t) DVpOH-ﬁVp(I) J(t)]

(4)
Since (Vp)/p = V log p, integrating by parts and using the continuity equation, the
last term is the total derivative of the entropy H (p(¢)) defined as usual as H(p) =

[ dx plogp.
Observe that the second term is the integral of the Fisher information E, that can
be defined as the Dirichlet form of square root, namely

1 1
E(p):E/dx—Vp~DVp=2/ dx V/p - DV./p.
0

Finally, let the first term be the kinematic term R which is the functional on the set
of paths (p(t), j(t)) defined by

R(p, j) = /dt /dX—J(l) Dj().

Then (4) reads as the following entropy dissipation inequality
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T
H(p(T)) +/ dr E(p(1)) + R(p, j) = H(p(0)). (&)
0

The precise formulation concerns a family of probabilities u,(dx) = p(¢, x)dx,
t € [0, T]and vector valued measures J (dz, dx) = j (¢, x)d¢dx (the currents). Given
T >0,let C ([0, T]; @(Td)) be the set of continuous paths on #(T?) endowed
with the topology of uniform convergence. Let also .2 ([0, T] x T%; R?) be the set
of vector valued Radon measures on [0, T'] x T¢ endowed with the weak* topol-
ogy. Set § := C([0, T]; 2(T9)) x . ([0, T] x T¢; R?) endowed with the product
topology.

Given a positive d x d matrix D, the Fisher information E : P (T — [0, +00]
can be defined by the variational formula

E(u) =2 sup { — /d,uef‘z’v . DV€¢}, (6)
$eC?(T)

which implies its lower semicontinuity and convexity. Also the kinematic term
R: S — [0, oo] admits the variational representation

1 T
R(u, J) = sup {J(w)— 5/0 dr /d,u,w~Dw], 7

weC([0,T]xTd;Rd)

where J(w) = fOT JdJ - w, which implies its lower semicontinuity and convexity.
Then the entropy dissipation inequality (5) reads

T
/ dr 11, (3,9) + J(V9) =0, ¢ € C((0,T) x T) ®)
0
T
Hiur) + [ dtEGu) + RGs.9) < HO) ©)
0

where the first equation is the required continuity equation. Given v € Z(T%) with
H((v) < 400, apath (i, J) € S is a solution of the heat equation with initial condi-
tion v iff ;p = v and (8), (9) are satisfied ([5]).

The standard formulation of the heat equation as gradient flow of the entropy can
be easily recovered from (9) by projecting on the density. Indeed, by the Benamou—
Brenier lemma [6], one obtains that if (u, J) is a solution to the (9) , then u =
(I )refo,) satisfies

r 1
H(ur) +f ar | E) +5lil} < H) (10)
0

where | /l,| is the metric derivative of ¢ — p, with respect to the Wasserstein-2
distance.
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2.2 Linear Boltzmann Equations

Let ¥ be the velocity space. Consider a measure 7 on ¥/, a symmetric scattering
kernelo: ¥ x ¥ — [0, +00) andadrifth: ¥ — R? . Let 22(T¢ x ¥') be the set of
probabilities on T¢ x 7', endowed with the topology of the weak convergence. Given
P € Z(T? x ¥), the relative entropy .7 (P) of P with respect to the probability
dx w(dv) is #(P) = [[dxm(dv) flog f if dP = f dx 7 (dv) and #(P) = +00
otherwise.

Fix T > 0. Given a path (P,),cj0.r] on Z(T x ¥) with dP; = f(t, x, v) dx
m(dv), set

=l xv) i =0(f— f)=c@ [ fE.x.v)— f@.x. V)], 1D

where f = f(t,x,v), f' = f(t, x,V"). The linear Boltzmann equation (1) can be
rewritten as

(8 +b) - Vi) ft, x,v) + [ @) n(t,x,v,v) =0, (12)
n=n'

where the first equation has to be satisfied weakly. We shall refer to it as the bal-

ance equation. The goal is again to express these equations as an entropy dissipation

inequality. To this end, given s > Olet @,,: Ry x Ry x R — [0, +00) be the con-

vex function defined by

.c(p. g ) = sup [ — s2p(e — 1) = seq (e~ 1)}.
reR

Given p, g € Ry the map & — @,.(p, g; &) is positive (take 1 = 0), and equal to
zero iff & = »(p — q). Explicitly @,, reads

e & o x(p—q)
(I)%(p,q,é')_éj[ashz%m ash Z%W] .

_ [\/m - \/[%(P '+ 4”2”‘1]

where the equality ash(z) = log(z + +/1 + z?) holds.
Fix a path (f(#), n()), t € [0, T] satisfying n(¢, x, v,v') = —n(t, x,V', v) and
the balance equation in (12). The condition 1 () = /Ot el0,T]is equivalent to

T
F(f,n) :=/ dr /dx //Tr(dv)rr(d\/) @, (f, fim) <0. (14)
0

This functional is connected with the large deviations asymptotic of a Markov chain
on ¥ with transition rates o (v, v)z (dv'), see [9, 25].
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Setting

9
D,.(p,q;¢6) =D,.(p,q;0) + Eg%(p, q;0) +¥..(p,q; &), (15)

by explicit computations one obtains

D..(p.q:0) = 3(JP — 7)

ad 1 q
—&,.(p,q;0) = ~log —
0E (P, q;0) Zogp

) = 5§ _ -
Vil €) = Eash= e = [ V62 +42pg = 2/ |

Observe that ¥,, has the variational representation

V(p.g;8) = sup {,\g — 25¢\/pg[chi — 1]}, (16)
re

in particular, ¥,, > Oandthemap & +— ¥,.(p, g; &) is convex. Moreover, ¥,.(p, q; &)
~ £2 for £ small and ¥,.(p, q; £) ~ |&|log |&| for & large.

Observe now that for any path (f (), n(¢)), t € [0, T]satisfying the balance equa-
tion in (12)

%%(f(t)) =/dx /n(dv) logf[—b(v)-fo—/n(dv)n(t,x,v, W]

= _ /dx //n(dv)n(dv’) nlog f

since the first term is a total derivative in x. Hence, by the antisymmetry of 1,

0 d
/dx //n(dv)n(dv/) n¥¢%(fs f50)= E%(f(t))'

for any » > 0. Setting »r = o, inserting (15) and integrating in time we obtain that,
for any (f(¢), n(t)), t € [0, T] satisfying the balance equation, it holds

T
%”(f(T))+/(; dt/dx //ﬂ(dV)ﬂ(dv/) (@6 (f. [150) + ¥, (f, 13 m)]
a7

T
— O + / dr / d / / 2 (@) (@) By (f, £'5 7).
0

Gathering the above computations, (14) can be rewritten as
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T
«%”(f(T))Jr/O de £(f (1)) +Z(f. ) = A (f(0)) (18)

where

E(f) = /dx //n(dv)n(dv/)o(v,v’)[\/?— VT (19)

and

T
Z(f. ) :/0 dl/dx //N(dV)ﬂ(dV') @o (f. 15 m). (20)

The inequality (18), formally analogous to (5), is the proposed gradient flow formu-
lation of the linear Boltzmann equation (1).

The precise formulation concerns the measures P (dx dv) = f(x,v)dx m(dv) and
Odt,dx,dv,dV) = n(, x,v,v)drdxdvdy.

Given T > 0, let C([0, T]; Z(T¢ x ¥)) be the set of continuous paths on
P (T¢ x ¥) endowed with the topology of uniform convergence. Denote by ./,
([0, T] x T¢ x ¥ x ¥) the set of finite Radon measures on [0, T] x T¢ x ¥ x ¥
anti-symmetric with respect to the exchange of the last two variables endowed with
the weak* topology. Set .7 := C([O, T]; 2(T¢ x ”f/)) X (//Zd([O, T]xT¢ x ¥ x
¥') endowed with the product topology. Let also Cye ([0, TT; Z(T¢ x ¥)) the set of
paths (P,)ejo.ry in C([0, T1; 2(T¢ x ¥)) such that sup, o 7 7 (P;) < +oc and
let finally A := Cbe([O, T1; 2(T¢ x ”//)) X (///a([O, T]xT¢ x ¥ x “//).

If P € 2(T¢ x ¥) has finite entropy, the Dirichlet form of the square root & can
be defined by the variational formula

&(P):=  sup /fp(dx,dv)n(dv/)a(v,v’)[l—e¢<XvV’>*¢<Xv">]. Q1)

eCy(TIx V)

The representation (21) corresponds to the Donsker—Varadhan large deviation for the
empirical measure of the continuous time Markov chain on ¥ with transition rates
o (v, v)m(dv') [13]. Indeed, &(P) = sup¢{—P(e""’.Ze¢)}, with . defined in (2).
A variational representation for the kinematic term % is easily obtained by com-
bining (16) with the simple observation that for positive p, g one has —2,/pg =
sup,o { —ap —a~'q}. Then Z: A — [0, +oc] is the functional defined by

T
Z(P, O) = sup {@(;) —/ dt ///P,(dx, dv)r(dv)ov,Vv)
b 0 (22)

X [Ch§(l, x,v,v) — 1][a(t, x, v, V) +alt, x,V, v)l]},

where the supremum is carried out over all continuous functions ¢ : [0, T'] x T x
¥V x ¥ — R with compact support and antisymmetric with respect to the exchange
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of the last two variables and all bounded continuous functions «: [0, T] x T% x
¥V x ¥ — (0, +00) uniformly bounded away from zero.

Let Q € Z(T? x ¥) with s#(Q) < +o0. The entropy dissipation inequality
formulation for (P, ®@) € ., solution to the linear Boltzmann equation, with initial
condition Py = Q, reads

T
/ dt P, + b - V) = %/@(dz,dx,dv, ) [B(t 2. ) — bt x )] (23)
0
T
(%”(PT)-F[ dt &(P) +Z(P,O) < Q). 24)
0

for all continuous functions ¢: (0, T) x T¢ x ¥ with compact support and contin-
uously differentiable with respect to the first two variables.

3 Diffusive Scaling

Convergence of linear Boltzmann equation to a diffusion is a classical topic [7, 16,
21]. From a probabilistic point of view, it corresponds to the central limit theorem
for additive functional of Markov chains. Here this convergence is achieved by per-
forming limiting variational inequalities, according to a general scheme formalized
in [27].

To carry out the analysis of the diffusive limit of linear Boltzmann equations a few
extra conditions, implying in particular homogenization of the velocity, are needed.
Let A: ¥ — [0, +00) be the scattering rate defined by A(v) = [ 7 (dv))o (v, v), let
7 be the probability on ¥ defined by

A(v)

a(dv) ;= e

7 (dv). 25)

Assumption 1 The following conditions hold.

1. Thedrift b : ¥ — R is centered with respect to the measure 77, namely
w(b) = 0.
2. The scattering rate A satisfies w[A = 0] = 0.
|6|% /A has all exponential moments, i.e. 7 [exp{y|b|*/A}] < 400 forany y > 0.
4. There exists a constant Cy > 0 such that for any g € L2(7) one has

[O8]

[ aile - 7o) <cof/n(dwn(dv)x(()k(3)[g<v>—g<v’>]2- (26)

Item 4 corresponds to the assumption that the continuous time Markov chain with
Fransition rates A‘E‘f)v i‘&).ﬁ (qv’) has a spectral gap. The generator of this Markov chain
is (K — 1), where K is given by
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o(v,v)

! 27
OGN gv). 27

(Kg)(v) —n(x)fn(d N—

Observe that —% = Il — K, where .Z is the generator of the original Markov
chain as defined in (2). Assumption 1 implies that there exists & € L*(77; RY)
such that —%& = b. Indeed, item 1 implies that /X is centered with respect
to 77, item 2 implies that b/A € L*(77; R?), and finally item 3 implies that £ :=
(I — K)~'(b/)) € L*(77; RY).

Another technical condition is required in order to carry out a truncation on &
which is used in the proof of the main theorem.

Assumption 2 At least one of the following alternatives holds

1. (—%)'bis bounded, or
2. there exists C < oo such that || (1 — K)_IfHOc < C||f ||, for any f such that
#(f)=0.
Let ¢ > 0 be the scaling parameter and denote by (¢, n°) the rescaled solution

of the linear Boltzmann equation. Accordingly with the gradient flow formulation,
it satisfies

0, f5(t, x,v) + éb(v) SV fe, x,v) + 81—2/71(dv’)n£(t, x,v,v)=0 (28)
1 r 1
HSTN+ /0 A S W)+ A1) < AU, (29)

Set

o0 = [a@)f )
1 (30)
Jjé(t, x) = fﬂ(dv)fg(t x,vV)b(v).

Since 5 (¢, x, v, V') is antisymmetric with respect to the exchange of v and v/, by
integrating (28) with respect to 7 (dv) the following continuity equation holds

g +V-j<=0. 31)

Theorem 1 Assume that p; — po in P(T?) and lim,_,¢ H( fo) = H(po). Then
the sequence (p¢, j¢) converges in C([0, T1; Z(T%)) x . ([0, T] x T¢; RY) to the
solution to the heat equation, with initial datum po and diffusion coefficient

D=n(b®(—2)"'b). (32)

Note that, by Assumption 1, b/A and £ = (—%)~'b are in L%(7; R?), hence the
diffusion coefficient D = (1) 7 ((b/1) ® ) is finite.

The proof of the theorem is achieved using a compactness result ([5], Lemma
3.5) and passing to the limit in inequality (29). By the hypothesis of the theorem,
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JC(f5) — H(po), then we prove that the inferior limit of the left hand side of (29)
majorizes the left hand side of (9). This is the content of Lemma 1. Observe that the
Dirichlet form and the kinematic term exchange roles in the limit. This is actually a
little bit surprising. As a partial explanation, one observes that for heat equation the
Fisher information and the metric slope are the same object.

Lemma 1 Assume that (p°, j°) — (p, j). Then

lim 2°(f*()) = H(p(1)),

e—0

T
nmi/ dr £(fE(1)) = R(p, j), (33)
0

e—0 82

foreacht € [0, T], and

1 T
lim — (/%) 2 /0 dt E(p(1)). (34)

e—0

Sketch of the proof of Lemma 1. The first inequality is a direct consequence
of the convexity and lower semicontinuity of the relative entropy. In order to
prove the second inequality, consider the case where (—.%)~'b is bounded. Fix
w € C([0, T] x T¢; RY), then in the variational representation for & choose the test
function log (1 + ew(r, x) - (—£)~'b(v)), with & small enough. By Taylor expan-
sion

1 [T 1 [T
lim—Z/ dt &(f°(t)) > lim — dt/dxfdnfgw-b
0 0

e—>0 & e—0 €

T
—lim dt/dx/dnfgw-(—,i”)_]bWob.
0

e—0

Recalling (30) and the variational representation (7), it suffices to show

o T 1 T
lim dt/dx/dnfew-bw-(—f)’lbf 5/ dt/dx,ow-Dw.
0 0

e—0

This is done with an homogenization procedure which uses Assumption 1. The third
inequality can be proved in a similar way.
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Navier-Stokes Hydrodynamic Limit )
of BGK Kinetic Equations for an Inert L
Mixture of Polyatomic Gases

Marzia Bisi and Giampiero Spiga

Abstract We perform an hydrodynamic limit of BGK equations for an inert mixture
of polyatomic gases, with molecular structure modelled by a set of discrete inter-
nal energy levels. An asymptotic Chapman—Enskog procedure provides consistent
hydrodynamic equations at Navier—Stokes level for species number densities, global
momentum and total (kinetic plus internal) energy. We explicitly compute diffu-
sion velocities (with Fick matrix and Soret coefficients), pressure tensor (with the
dynamical pressure typical of polyatomic gases), and heat flux (with Dufour effect).

Keywords Polyatomic gases - BGK models - Hydrodynamic equations
Transport coefficients

1 Introduction

Most of the complex non-equilibrium problems of gas dynamics in important fields
of application involve mixtures of polyatomic gases, possibly even reactive, and
an accurate fluid—dynamic description originating consistently from kinetic theory
would be highly desirable [12, 14]. In kinetic approaches, the non-translational
degrees of freedom are accounted for by a suitable internal energy variable in a
sort of semi-classical scheme, and such a variable may be either continuously rang-
ing on the real line [10, 13], or discrete, in correspondence to an internal structure
of energy levels [15]. Physical or mathematical requirements could make preferable
one option or the other. Typically the continuous approach is more manageable, the
discrete one is more realistic in a semiclassical frame. New important features are
brought up by a polyatomic gas with respect to the classical monatomic kinetic the-
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14 M. Bisi and G. Spiga

ory, and, among them, the occurrence of the so-called dynamical pressure, or, in other
words, of different non-equilibrium temperatures [2, 20]. These effects have been
recently investigated at the Boltzmann level, for both continuous and discrete
descriptions [9].

On the other hand, since the analytical investigation at the level of the Boltzmann
equation is very heavy to manage, approximate simpler (but reliable) kinetic models
are useful for applications, and in this respect relaxation models of BGK type seem
to play the most important role. For the simplest conceivable reactive flows we may
quote for instance the algorithms discussed in [7, 16, 18, 19], and the numerical
implementations [1, 6, 17]. BGK collision models for a single polyatomic gas have
been recently proposed and discussed in [4, 5], and even an ellipsoidal statistical
version has been introduced [11]. The much more complicated problem of a mixture
of polyatomic gases has been only recently addressed [3, 8], and remains, to a large
extent, quite open.

In all of the literature quoted above one of the most important questions to be
answered is the derivation of fluid—dynamic equations governing the evolution of the
main macroscopic fields, which are power moments of the distribution functions, and
correspond to physically observable quantities. Exact balance equations follow from
kinetic theory by taking moments of the kinetic equations, but their closure requires
constitutive equations for the additional moments and collision contributions which
come up in the procedure, and which have to be expressed in terms of the main
fields by means of suitable transport coefficients. This goal is usually achieved in the
hydrodynamic limit of dominant collisions (small Knudsen number) by resorting to
an asymptotic expansion with respect to such small parameter and performing the
relevant asymptotic Chapman—Enskog analysis [12].

This is what the present paper is about, concerning the non-reactive case of an
inert mixture and the Navier—Stokes hydrodynamic level (first order asymptotic cor-
rections). Removing those restrictions is planned as future work. Specifically, we
recall and briefly discuss in Sect. 2 the main features of the adopted BGK model for
polyatomic mixtures [3], and perform then the consistent asymptotic procedure in
the next three Sections. Manipulations are not easy at all, however they allow for
explicit analytical results in terms of a set of collision parameters to be appropriately
chosen, whereas the Boltzmann approach would remain at a formal level, implying
the inversion of complicated integral operators. After deducing in Sect.3 hydrody-
namic variables and equilibria (Euler level), we proceed in Sect.4 to the evaluation
of the first order corrections to the distribution functions, and perform in Sect. 5 the
closure of the macroscopic conservation laws by determining constitutive relations
and relevant transport coefficients for diffusion velocities, dynamical pressure, vis-
cous stress, and heat flux, yielding finally the sought Navier—Stokes fluid dynamic
equations. All transport coefficients (Fick matrix, Soret factors, bulk viscosity, shear
viscosity and thermal conductivity) are cast in explicit form in terms of the parameters
and the relaxation times of the model.
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2 BGK Model

We consider a mixture of Q gases Gi,i=1,...,0, each one having N discrete
energy levels. Each polyatomic constituent may be thus modelled as a mixture of N
monatomic gases, with a proper distribution function for each of them. In this way,
one has to manage QN different components, which for convenience are labeled
according to a single index and ordered in such a way that the i-th gas may be
regarded as the equivalence class of the indices s which are congruent to i modulo Q.
Distribution functions will be denoted by f*(v), s = 1, ..., ON, and main macro-
scopic fields of the mixture may be recovered as suitable moments of this set of
distributions. Specifically, the number density of the gas G is N' = )" _. n*, with

n' =/‘f‘v(v)dv,

while mass density is p' = m’ N', with m’ denoting the particle mass of gas G (thus
relevant also to all components s = i); consequently, total number and mass densities
of the mixture are provided by

Y Y Y
TN 9 SIS S
i=1 i=1

i=1 s=i

Analogously, macroscopic velocity u of the mixture is defined as

0 9]
u= %ZZn‘Yu‘Y = %ZZ/V]”(V)C{V,

i=1 s=i i=1 s=i

while pressure tensor P and thermal heat flux q read as

0
P=ZmiZ/(v—u)Q@(v—u)fS(v)dv,
i=1 S=i

(¢
q:%;mi;/(v—“) v —ulf'wav.

Kinetic temperature is related to the trace of pressure tensor as 7 = ﬁ tr(P)
(where K is the Boltzmann constant), and internal energy of the mixture is given by
ZiQ=1 > . E'n®, where E* denotes the internal energy of molecules of s-th compo-
nent.

As concerns the ON kinetic equations, in [3] a BGK approximation of the original

Boltzmann model [15] has been proposed, reading as
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af*
ot

+V'foszvs(%s—fs)

where Vi =1, ..., Q, Vs = i, collision operator is constituted by a v—independent
collision frequency v* multiplying the difference between an auxiliary distribution of
Maxwellian type and the actual distribution function f*(v). The Maxwellian attractors
are assumed to be accommodated at common fictitious velocity @ and temperature 7',

i 3/2 i
///:n( " ) exp <—L~|V—ﬁ|2>, (1)
2nKT 2KT

with the additional equilibrium assumption on fictitious number densities

N! ES_fi o~ ES_pi
= e W, ZD) =) e W @)
ZZ(T) S=i

Here Z' represents the partition function of the gas G', and constraints (2) relating
auxiliary densities and temperature correspond to suppose that Maxwellians .Z*
are collision equilibria of the Boltzmann model for a mixture with discrete internal
energies that we want to approximate [15]. As proven in [3], conservations of number
densities N/, of global mass velocity u and of total energy allow to cast auxiliary
parameters in terms of the actual macroscopic fields as

9] o
= Zmi vsnsus/ (Z m' Z vxns> , “4)

while T is provided as the (unique) solution of a transcendental equation of the form
F(T) = A, where

ES_El

(¢ RN D
~ 3 - —V'E‘e” i
F(T) = ( E E v’n’) 3 KT + Lo — | (&)

i=1 r=i dmivPe K

and A, whose cumbersome expression is not shown for brevity since it is not needed
here, is explicit in terms of actual macroscopic fields.

This model of course reproduces, by its construction, the Maxwellian collision
equilibria of the Boltzmann description, and the correct conservation laws of species
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number densities, global momentum and energy. Moreover, fulfillment of the H—
theorem has been proven [3] with the same logarithmic Lyapunov H—functional
used for the Boltzmann equations for mixtures.

3 Hydrodynamic Limit: Conserved Quantities and Leading
Order Accuracy

We consider a collision dominated regime and we rescale the BGK equations as

af*
at

+v-vxfszévf(//ﬂ—ff), s=1,...,0N, (6)

where ¢ stands for the Knudsen number. We expand distributions and macroscopic
(actual and auxiliary) fields in powers of €, as

fs :fs(O) 4 8fs(l),
and consequently

n = ns(O) + gnx(l)’ uw = us(()) + gus(l)’ TS = Tx(()) +¢ TA‘(])’
P = PS(O) + 8P.Y(1)7 qx — qs(O) +& qs(l)

for the main fluid—dynamic fields of single components, and
=0 4 e i=i? +ea? T=T9 47"

for the auxiliary parameters appearing in the Maxwellian attractors .Z".

We impose, as typical in the Chapman—Enskog procedure, that hydrodynamic
variables corresponding to the collision invariants of the leading order kinetic opera-
tor (of BGK-relaxation type, in this paper) remain unexpanded. In the present poly-
atomic frame, macroscopic fields preserved by scattering are number densities N’ of
eachgasi =1, ..., O (and therefore even n and p), global momentum pu, and total
energy né = 3 nKT + Y2 Y _.E'n*. Consequently

N =Y w0, u=u®,
S=1

and analogously for total energy

0 0
% nKT + > Y " E'n’ = %nKT(O) +Y > ER©.

i=1 s=i i=1 s=i
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These requirements prescribe also that corresponding first order corrections must
vanish, providing thus the constraints

Y =0 i=1,...,0, u =0,

(l)__%LQ s s(1)
TO = 3nKZZEn )

i=1 s=i

(7

Leading order terms of rescaled equations (6) provide immediately f*© = .7,
hence actual and auxiliary parameters coincide:

2O — 70 w® = GO 750 — 7Oy (8)

Last equalities mean that leading order velocities of all components take a common
value, thus u*®) = u Vs, and the same holds for temperatures, 7@ = 7@, where
only the leading term of mixture temperature appears, in agreement with the fact that
it is not an hydrodynamic variable. Moreover, the first of (8) implies that

i__ s(0) __ ~s(0) __ A7i(0)
W= Y = Y <,
s=i s=i

thus leading order number densities fulfill the laws (2), that for auxiliary parameters
have been assumed from the beginning in the construction of the BGK operator. In
conclusion, leading order distributions are nothing but collision equilibria

i 3/2 i
50) _ . s(0) m o m )
with ]
N! _ ESE
=gy e T 1o

The total energy (sum of kinetic and internal energies) at this collision equilibrium
state is given by

[¢) o
3 3
né =néeg =3 nKT@ + 3N " En'® = 3 nKT® + Y N'E(T©) (1)

i=1 s=i i=1

where 1 )
Zi o (0)y s, — Z2E
EN(TO) = ) X::E e K (12)
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is a weighted average of the energy levels of gas G. Notice that Eq. (11) may be
considered as a transcendental equation for 7® for given &, and as such it is just a
particular case of (5), corresponding to the option of all equal v°. It is then uniquely
solvable, and establishes a one-to-one relationship between T and &, which is
a conserved quantity, so that 7 is itself equivalent to an hydrodynamic variable.
Therefore the Q + 4 parameters defining equilibria (9) are cast in terms of the Q + 4
conserved quantities, and we may choose as fluid dynamic fields in the sequel the
variables N%, u, T©,

Furthermore, the specific heat at constant volume of an inert mixture of polyatomic
gases, defined as
1 06&eq
K 8T©

T =

turns out to be, in the present BGK kinetic model,

0
3 1 .
* 0y __ = - i _%* )
(T )_2+n§ N'o(T™)

i=1

where

_. —. 2

or@®y = LAETD) 15 [E - E'(T(O))} o 5
! K 9TO® Zi(TO) — KT

is the expected correction due to the polyatomic structure of gases, analogous to the

one found in [4] for a single polyatomic gas, that of course would vanish in case of

monatomic mixture (only one energy level for each gas), reproducing the classical

value ¢ = 3/2.

4 First Order Distributions f*()

From the rescaled BGK model (6) we deduce that the first order correction to the
distribution functions is given by

W = s

5(0)
with appearance of the well known zero order time derivative [12]. Notice that, since
collision frequencies v* may depend on macroscopic fields, they have been expanded
as well. The final result will be quite similar to the corresponding one obtained in [4,
5] for a single gas, but we will repeat here all the fundamental steps in order to point
out analogies and differences, and some new contributions typical of mixtures only.
The term .#*" means the first order correction, with respect to the parameter &, of
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the Maxwellian attractor (1), provided by .27*V = L

o It can be checked that

e=

foreachs =i, withi =1, ..., Q, we have
i) i
s(1) _ £s(0) () o
M =f N + K70 a’ - (v—u)

- (14)
T(l) 1 1 i 2 Es EiT(O) 3
T 7o | gro \p Ve E S EA ) =S

For each index s, the attractor .#*(! depends only on the total number density of the
gas i = s which the component s belongs to, and not on the global number density
of the mixture. Moreover, we remark also the appearance of the corrections of the
auxiliary parameters N/, @, 7™ which in the sequel need to be made explicit
in terms of the hydrodynamic fields.

As concerns the streaming part in the relation (13), the derivatives of £*@ may be
expressed in terms of corresponding derivatives of N', u, T?, and the formal zero-
order time derivatives have then to be eliminated, as usual in the Chapman—Enskog
procedure, by the leading order Euler equations. We find

3f*© o | 1[8N

VO = | —— 4 V- VN
e VWU EI N e Y
m dou v 1 [8(KT®) v (KT
Trro VW G TV ke | TV AT

1 [ 2 s _ i o (0) 3
X|:KT(O) (§m|v—u| + E°* — EX(T™) 311

Euler equations provide immediately

AN’

i ) 1
5, = Vx (W), — =—u-Vyu— — V(nkT?),
o

while energy equation reads as

Q
d [ 1 3
(3o Jorro s 3 e

i=1 s=i

0
1 5
=—Vx- |:(§ plul* + 3 nKT© + Z ZESnS(°)> u:| ,

i=1 s=i

and yields
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T S (e

i=1 s=i

rmmmv

3
= —nKTOVy u— Snu- Vi (KT?) .

(15)

From the expression (10) for 7*(*), with some computations it can be checked that

80)’1“0) v 5(0) Ni 1 _ L?()F)’
o TV W = gy ko ©

- 3o (KT©)
s _ i 0) . 0)
X (E E'(T )) |: o1 +u- V(KT )j| .

Since, bearing in mind the definition of the average energy (12), we have

S_pi . . 2 s _pi
Y Ee b (E - E’(T(O))) = (E - E’(T(O))) e ko,
the energy equation (15) simply yields
3o (KT KT©®
WETT) _ . Vo (KT®) - = v, .u,
ot cH(TO)

formally identical to the case of a single polyatomic gas [4]. Taking all of these
results into account we finally get

s(0) s(0) i i
LI (VAP ON I Ay PSRN [ L
50 P

50 ot N
ml
+W(V—u)®(v—u) : qu
16)
1 2, — ELTO) ; ) (
‘mwam®“" k1O ’;N”” )| Vxou
+W |:2KT(O)|V—U| +W—E—7 (v —w) - Vx(KT*),

where i is the unique index i = 1, ..., Q such that s = i. Notice that in case of single

gas, the gradients of number densities, namely the content of the square brackets in
the first line of (16), would disappear, and moreover, in the last line of (16), we
would have m' n/p = 1. In the present frame, the dependence on number density
gradients will allow to recover the Fick matrix (in the diffusion velocities) and the
Dufour effect (in the thermal heat flux), typical of gas mixtures [12, 14]. The first
order distribution f*(") is finally provided by the sum of (14) and (16).
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5 Asymptotic Closure and Navier-Stokes Equations

We aim now at finding a consistent Navier—Stokes closure (namely, at first order
accuracy) of the macroscopic conservation equations for an inert mixture that, as
well known [12], may be cast as

IN' .
?+Vx~(N’u)+sVX-(Zn“‘”u““):0, i=1,...,0,

a
5(pu) 4+ V- (pu®u) + VX(nKT(O)) +eVy - PO =0,

[¢]
0 1 2 3 0) i 0)
—<§p|u| + 5 nKT + Y NE(T®) an

ot —

(Y]
1 2 5 ) i 0)
+VX-|:<§p|u| + 5 nKT —i—;NE(T )| u
(0]

i=1 s=i

We need thus constitutive equations for pressure tensor P("), heat flux q" and diffu-
sion velocities u*", affecting both number density equations and energy equation,
where the quantity ZIQ:] > ES n*@utD represents an additional heat flux due to
internal energy of the polyatomic gases. These macroscopic fields may be explic-
itly computed as suitable moments of first order distributions £ (given by (14) +
(16)). Notice that the closure procedure needs also the computation of corrections of
auxiliary parameters N'D, @V, 7™ which affect the distributions (14).

5.1 Computation of Number Densities

By direct integration of the distribution £*(1) it can be checked that

ES — Ei(T(())) T(l)

R
n.v(l) — /‘f‘v(l)(V) dv = ns(O) + ns‘(())
i 0 0
N KTO 7O (18)

1 ns(()) ES — Ei(T(()))
+ cs(TO) wO — KTO

x

Bearing in mind the first of constraints (7), > _. n*'D =0, Vi, we get an explicit
expression for each auxiliary number density N'(D:

1 n'© ES — EN(TO)

N = _
ey (TO) &= v~ KTO

Vs - u. (19)
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When G’ is a monatomic gas (with only one energy level) this correction turns out to
vanish, consistently with the fact that in such a case the auxiliary number density N'
coincides with the actual density N’ [3], which is an (unexpanded) hydrodynamic
variable.

Notice that the densities n*!) do not appear explicitly in the system (17) to be

closed; however they will be needed in the next steps, where also the still unknown
T will be specified.

5.2 Computation of Diffusion Velocities
Diffusion velocities of single components s = 1, ..., ON are defined as
s(1) ! s(1)
't = —= [ (v—u) " (v)dv,
ns(O)
thus from (14) + (16) we get

v — G _

L 7o ViN'  Vyn
vs(O) ,Oi 0

1 [1 ES —ENTO)y 1 n:| (20)

50w T KTO
where all other terms vanish by parity arguments. This result may also be cast as

1 E —E(TY)

s(l) _ (1) _ )
'’ =u 50 KT©® Vi (KT™) o
1 Vi(N'KT®) vV mKT©®)
RO) ol - 0 ’

where we may note that the second line, containing gradients of species scalar pres-
sures, would vanish in case of a single gas.

At this stage u*) is not completely explicit, since it depends on the auxiliary
field a". By imposing now the second constraint of (7), namely

0 9]
u(l) _ Zmi Z (ns(o)us(l) + ns(l)u) — Zmi Zns(o)us(l) =0, (22)
i=1 s=i i=1 s=i

from (21) we get
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A(O) ES — EI(T( )
ad = 0)
Z Z »O  KTO Vx(KT™)
i=1 s=i (23)

& O [VNKTO) i
>3 i [ RO - ]
‘ — 9(0) i o

i=1

+

By inserting (23) into (21), or equivalently into (20), the computation of diffusion
velocities is completed. As concerns velocity corrections of single gases G', i =

., 0, defined as
- 1
i(l) _ } : 5(0), s(1)
R VZIVAVL
S=i

we note that their constitutive equations may be cast in the form

Q

u'® =" FI VN + o'V (KT) (24)

J=1

where
KTO [ 1 n'©@ 1 n'©@

Fi — _ _
7 0 NJ NO) + Ni NO)
s=j s=i (25)
0 0 0 ¢ 0
_SinT( ) Z P B KT© thz n’©
Nipi — vs(O) ,02 p ~ vs(O)

(with §;; standing for the Kronecker delta), and
Q . - .
; 1 o' n'©® (ES — E/(T©) mn
g2 (05T (=) e
Jj= s=j

Coefficients .Z¥ form the so-called Fick matrix, which relates diffusion velocities
with gradients of number densities of single gases. It may be easily seen that such
matrix is symmetric (&Y = %/") and satisfies the relation

(4]
Y pFI =0, Vi=1,...,0. (27)

Moreover, all its diagonal terms are negative:

v(())

. KT© o 2 2O T
g‘ll__ _ PR
Fie s (1-8) T - T T <o,

p S=i h#i s=h
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Coefficients o given in (26) provide the Soret effect, namely the dependence of
diffusion velocities u’" on the gradient of kinetic temperature (see (24)). Again we
obviously have

Zpiai =0, (28)

and properties (27) and (28) guarantee fulfillment of constraint (22). Result (24) also
determines the first order corrections to the mass conservations (continuity equations)
in (17), since

(Y]
Z Oy = Nigih = Ni Z FIVN + NV (KT?).

S=i j=1

In case of single polyatomic gas, coefficients.% ! and a! are both vanishing (since
p! = p = mn), reproducing the fact that mean velocity of the gas is an hydrodynamic
(unexpanded) variable.

It is interesting to note that, by resorting to (25) and (26), diffusion velocities may
be cast as

[ Q i 50) s _ 7 (7 (0)

. Fi . 1 0 O Es— B (TO)

i(l) _ J ) _ LAt W - =\ 7 (]

u=y 70 VAVKT )+pi§ (p 8,,> EAU.v(m o VKT, (29)
§S=]

=1 j=1

where the first addend constitutes the Onsager relation, relating species velocities
to species pressures via the symmetric matrix .7 /KT© (Onsager’s reciprocity),
whereas the second addend is a sort of thermal diffusion effect contributed by the
internal structure of energy levels in each polyatomic species, which would disappear
in the mono-atomic limit. Such an “excitation” contribution would disappear also
if all relaxation parameters of the model were taken equal to each other within the
same species, namely v*© = /@ v =

5.3 Computation of Dynamical Pressure and of Viscous
Stress Tensor

It is well known that in a polyatomic gas the classical equilibrium scalar pressure
is not the trace of the pressure tensor, but must be corrected by an additional term,
usually referred to as “dynamical pressure”. This macroscopic field is typical of the
polyatomic structure of molecules, and it does not appear in monatomic gases [20].
For this reason, the simplest fluid—dynamic description of a polyatomic gas beyond
the Euler level is the so-called “6-moment theory”, in which the dynamical pres-
sure 1 represents the sixth field, additional with respect to classical variables n, u,
T of Euler equations [2, 9]. This feature is clearly related to the fact that kinetic
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temperature is not a conserved quantity, and there is a correction with respect to the
equilibrium value.
In the present frame, dynamical pressure of our inert mixture is provided by

I =nkTY = ~ ZZ /|v u’r Oy dv,

i=1 s=i

and by explicit computation we get

wkT® — a0 — 2 KT ZN’o (T ZZ T )
3¢5(TO) n o

i=1 s=i

More precisely, nK T isthe unique contribution arising from the Maxwellian attrac-
tors (14) (all other terms vanish, taking into account also that Z,Q=1 N® = 0), while
the addend involving the divergence of mean velocity comes from the streaming
part (16). The third constraint in (7) together with the expressions (18) for ' and
(19) for NV provide

Qo Q . i (7 (0)y (1)
3 . . ES —ENTOY T
2 I _ _ s os(l) _ i o (0)y A7i (1) s s — LU TT) L
SnKT = ;;E n'h = ;{E(T N +§En O 7O
1 . nx(()) ES — Ei(T(O))
+¢-$(T<0>)ZE w0 gro  xM G
S=1
9] . © 1) 1 0 Y(O) |: El(T 0))]
— Lok _ T — .
==Y N TOKT ST Zl o) R0 Vx-u.
= S=1

i=1

By comparing (30) with (31) we get a linear equation for 7" leading to

KT

nKT" = ZNfa (T“”)ZZ YEOZ

H(TO)]
[ ( ) i=1 s=i (32)
3(0) EI(T(O))
ey
i=1 s=i Y() KT(O)
and consequently dynamical pressure may be cast in the expected form [20]

M=—¢Vy-u, (33)

where coefficient ¢ is the bulk viscosity
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2
eI

2 KTO 1< ¢
_ - M N IS Ve r©
i () 22
i=1 s=i (34)

s(O) El(T(O))
53 sl LU R

i=1 s=i

which of course would vanish in case of monatomic gases (with each gas G having
a fixed internal energy E', thus o*(T©) = 0).

Analogously, viscous stress tensor, traceless deviatoric part of the pressure tensor
correction P, may be obtained by direct computation as

PEL) = Z Z f|:(vh —up) (Ve — W) — = IV —u| (Shk:|fs(1)(v)dv

i=1 s i (35)
= Z > m / n — up) vk — ) V) dv — T 8y .

i=1 s=i

From (14) we have

Z Z /(Vh —up) (v — ug) AV V) dv = nKTD 8y,

i=1 s=i

while (16) provides

—ZZ ) /(Vh—uh)(vk —uk)< W

i=1 s=i

Y 5(0)
n 81,{;, 8uk
= KT© +——+Vy-us
(Lx ) (5 vvouns
KTO (S n©®\ (5 1. & .
- - _ J 5% (70 .
T aao) (ZZM 2 T 2N T [ Ve whn

i=1 s=i

s(0)

+v- vxf“(’))

j=1

Putting last two results together, and subtracting the dynamical pressure 71 (given
in (33)) to the diagonal terms, we get, as usual, that viscous stress is proportional to
the strain rate tensor

[€))] h k
— — 4+ — — =V, -ud 36
Phk (ak ah 3 X hk) ( )

by means of the shear viscosity coefficient
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' ©®
— (U]
,u—<g E Y(0)>KT >0. 37
i=1 s=i

5.4 Computation of Thermal Heat Flux

Finally, in order to complete closure at Navier—Stokes level we need a constitutive
relation for thermal heat flux. An explicit computation provides

zézzm f(v—u)|v u} Y w)dv

i=1 s=i

S () 042 n® Vin
=~ nkTOa (KT ) ZZ | (38)
2 i=1 s=i v p
s(O) 1 ES — El (T(O))
©) 4 s _n ©)

where the term involving @'V is due to (14), while all other contributions involving
gradients of number densities and of temperature arise from (16). In the computation
we have used the simple property

2KTO 2 3
/ v —u*Ow)dv = n*©@ <—> WG <k + ) keN,
ml

where I stands for the Euler Gamma function.
The result (38) may be rewritten as

5 @ 1 E*—E(TO)
M _ O _ = 0 0
q" = S KT KT ZZ o o KT
i=1 s=i (39)

w® [V(N'KT®)  Vy(nKT®)
) 0)
KT ZZ Y(O)[ > p + — V(KT )}

i=1 s=i

hence, by a direct comparison with (21), we note that

0
5
q(l) —— VXT(O) + 3 KT© Z Zns(O)ux(l)
i=1 s=i
5 o
= = AV IO+ ZKTO Y N, (40)
i=1



Navier—Stokes Hydrodynamic Limit of BGK Kinetic Equations ... 29

where the conduction coefficient A reads as

1 n#©®

A= KZT(O)ZZW 5 =0 (41)

i=1 s=i

Formula (40) for thermal heat flux is in agreement with the expected result for a
multi-component inert mixture [12, 14], at least for simple intermolecular potentials
(for instance, of Maxwell-molecule type). Bearing in mind the expressions (24)
and (29) for species velocities, we obviously have that the heat flux involves also
gradients of number densities (Dufour effect, which of course would vanish in case
of a single gas). In conclusion, in the Navier—Stokes equation for energy, the global
heat flux, sum of the thermal one and of a contribution due to the internal energy
levels, results in

(1) + Z ZES 5(0) s(l) =—AV, 7O + Z Z < KT© + Es) ns(O)us(l) )

i=1 s=i i=1 s=i

It is clear that diffusion velocities u*" bring in Fick matrix and Soret coefficients
also in the expression of heat flux.

6 Conclusion and Perspectives

In this paper we have provided a consistent Navier—Stokes closure of macroscopic
fluid dynamic equations for an inert mixture of polyatomic gases, by means of a
Chapman-Enskog asymptotic analysis of a kinetic model of BGK type. All trans-
port coefficients have been explicitly computed, recovering the Fick matrix and the
Soret effect in the diffusion velocities (24), and the Dufour effect in the heat flux (40),
as expected in any hydrodynamic description for gas mixtures. Moreover, for poly-
atomic particles an additional macroscopic field arises in the pressure tensor, the
dynamical pressure (33), which represents the difference between the energy of inter-
nal motion evaluated at the current (non-equilibrium) state and the corresponding
equilibrium scalar pressure; indeed, in the present polyatomic frame kinetic temper-
ature is not a conserved variable, since in collisions among particles there is transfer
from kinetic energy into internal energy, and vice versa.

The consistent mathematical procedure has allowed to cast all transport coeffi-
cients 9, a!, ¢, u, A in terms of the fluid—dynamic fields N, u, & (or its equivalent
T©), as well as of the internal molecular structures, namely the energy levels E*
(and their byproducts E’ and c¥). Of course also the free parameters of the model
(inverse relaxation times) v*©, which may depend on fields variables themselves,
play an essential role. Such free parameters can be used for a best fit of transport
coefficients with known or experimental values, for a better approach at kinetic level.
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We would get for instance

i)

LS B Ny :
PRELPIC 70N o

H 2 S=i

by which one can avoid the typical drawback of BGK equations for a single
monatomic gas ,% = % % = ¢p, providing an incorrect Prandtl number.

In view of physical applications, it would be interesting to generalize these fluid—
dynamic closure to mixtures of gases subject also to chemical reactions. This goal
is expected to be really ambitious, because of the additional constraints implied
by chemistry, especially the equilibrium mass action law, a transcendental equation
relating equilibrium number densities with equilibrium kinetic temperature. Some
preliminary steps in this direction have been made in [8], where a suitable closure of
balance equations for number densities has been achieved for a reacting mixture of
four gases with continuous internal energy (having thus a unique distribution function
for each gas). However, the understanding of the effects of chemical energy into
Navier—Stokes equations for polyatomic mixtures, with the computation of chemical
contributions possibly appearing in the dynamical pressure and in the heat flux, is
still an open problem.
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Quantization of Probability Densities: )
A Gradient Flow Approach L

Francois Golse

Abstract This paper introduces a gradient flow in infinite dimension, whose
long-time dynamics is expected to be an approximation of the quantization prob-
lem for probability densities, in the sense of Graf and Luschgy (Lecture Notes in
Mathematics, vol 1730. Springer, Berlin, 2000). Quantization of probability distribu-
tions is a problem which one encounters in a great variety of contexts, such as signal
processing, pattern or speech recognition, economics... The present work describes
a dynamical approach of the optimal quantization problem in space dimensions one
and two, involving (systems of) parabolic equations. This is an account of recent
work in collaboration with Caglioti et al. (Math Models Methods Appl Sci 25:1845—
1885, 2015 and arXiv:1607.01198 (math.AP), to appear in Ann. Inst. H. Poincaré,
Anal. Non Lin. https://doi.org/10.1016/j.anihpc.2017.12.003).

Keywords Quantization of probability densities - Wasserstein distance
Gradient flow - Parabolic equations

1 Introduction

The quantization problem for probability densities can be formulated as follows.

Problem: To find “best approximations” of a probability density p on R¢ by convex
combinations of Dirac masses.

Applications of quantization of probability densities are frequently encountered
in various contexts, such as

e information theory, signal compressing,
e pattern or speech recognition,
e mathematical economics (optimal location of service centers),

F. Golse )(&)
CMLS, Ecole polytechnique and CNRS, Université Paris-Saclay, 91128 Palaiseau Cedex, France
e-mail: francois.golse @polytechnique.edu

© Springer Nature Switzerland AG 2018 33
P. Gongalves and A. J. Soares (eds.), From Particle Systems to Partial Differential

Equations, Springer Proceedings in Mathematics & Statistics 258,
https://doi.org/10.1007/978-3-319-99689-9_6


http://crossmark.crossref.org/dialog/?doi=10.1007/978-3-319-99689-9_6&domain=pdf
https://doi.org/10.1016/j.anihpc.2017.12.003

34 F. Golse

e stochastic processes (sampling design),
e numerical analysis (quadrature formulas, Monte-Carlo and quasi-Monte-Carlo
methods)...

Example: the well-known Koksma inequality recalled below can be thought of in
terms of quantization for the uniform distribution p = 1o 1j in the unit interval.
For each finite S C [0, 1) and ¢ € BV (0, 1)

1 1 N
%Z‘/’(”O)_fo H()dx| < TV(@)D*(S).

xeS

where D*(S) is the star-discrepancy of S defined by the equality

#S - D*(S) := sup [#([0,y)NS) —y -#S| >
0<y<l

1
2.

Koksma’s inequality is sharp (set ¢, = 1yo,,,) for a maximizing y,). Indeed, the
inequality above can be recast as

1
sup py | =< D) S —p ) < D*(S),

where p is the seminorm defined on the set of bounded Borel measures u on [0, 1]
such that u({1}) = 0 by the formula

1
Do) := ‘/O ¢ (x +0)u(dx)

for all € BV(0, 1). (See Theorem 5.1 in Sect. 2.5 of [1].)

There are generalizations of the Koksma inequality to higher dimensions, includ-
ing the Koksma-Hlawka inequality for functions ¢ of finite Hardy-Krause variation
(a nontrivial extension of the notion of functions with bounded variation to the case
of a space dimension higher than one): see for instance Theorem 5.5 in Sect.2.5
of [1].

Low discrepancy sequences are widely used in numerical integration—
specifically, in the context of quasi-Monte-Carlo methods. See for instance [2, 3]
for a presentation of these methods.

2 A Compendium of Quantization Theory

First we recall the notion of Monge-Kantorovich(-Vasershtein) distances. For each
Borel 2~ C R?, let Z(.2") be the set of Borel probability measures on 2" and let
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P(X) = {,u € P(Z) st / [x]"w(dx) < oo} .
Z

Foreach u,v € #(X"), wedenote by IT (i, v) thesetof 1 € (2" x Z') with
first and second marginals u and v, i.e.

// (p(x) + ¥ (y)m(dxdy) =/ ¢>(X)M(dX)+/ Y (y)v(dy)

for all ¢, v € C,(Z"). Such probability measures 7 are referred to as a coupling of
u and v.

For each u, v € &, (Z") with r > 1, the Monge-Kantorovich(-Vasershtein) dis-
tance of exponent r is given by the formula

1/r
distyk (1, v) = <n€1i;1(£ N //9 . lx — yl’ﬁ(dxdy)) :

The Monge-Kantorovich distance is known to metrize the topology of weak
convergence of probability measures on &, (%), in the following sense: for each
sequence u, € Z,(Z') and each u € &, (%), then

distyig (i, 1) — 0 iff /I ¢ () (1 + |x|") pn (dx) — /J ¢ (x)(1 + [x|")p(dx)

for all ¢ € C,(Z") as N — oo. See Chap.7 in [4] for more information on these
distances.

The notion of N-quantization error is defined in terms of the distance distyk .,
as follows. We refer the interested reader to [5] for a more detailed presentation of
quantization theory—we have kept the same notation as in [5].

Definition 1 For each probability density p on 2" s.t. p.£¢ € P, (Z"), define!

Vis(p) == inf distuk (027 1) .
#supp(u) <N

Since the purpose of quantization is to approximate absolutely continuous mea-
sures by discrete measures, the convergence rate of this approximation process must
involve the weak topology, and this is the reason why it is natural to express the
N-quantization error in terms of distyk r-

For each ¢ bounded and Lipschitz continuous on 2°, one has the inequality

inf
my+otmy=1
X €2 mp=0

N
S mit ) = [ ooy = Liv@)Vis )

k=1

< Lip(¢) V.- (0)"",

I The Lebesgue measure on R¢ is denoted by .#¢ throughout the present paper.
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which one can compare with the Koksma inequality recalled above. Notice that
the bound above involves Lip(¢) instead of TV(¢), and VN,,(,o)l/ " instead of the
discrepancy of x, ..., xy. But apart from these differences, both inequalities are
obviously of the same nature.

In the sequel, we shall be concerned with the large N behavior of the quantization
error, which is given by the following important observation:

NV r(p) = Q(p) = llpllarsocsy - inf NV, (Lo.1p0)

—r/d
9

In other words, in the large N limit, the quantization error scales as N and

asymptotically depends on the L%+ norm of p only (Theorem 6.2 in [5]).
The set of discrete probability measures used in the definition of Vy ,(p) is

{w e P(X)s.t #supp(u) < N}

N
= kaéxk,xke%, me >0, kazl}.

k=1 k=1

Hence the inf in the definition of Vi, can be obtained by minimizing first on the
coefficients my, and then on the points x;.
Minimizing over the coefficients is easy. Given xy, ..., xy € £, set

N r
Fy, (1, ..o xy) = inf  distvk, (,ofd,kaSXk> .

myt..tmy=
mg=0 k=1

(This is the function denoted by ¥y, in formula (3.4) of [5].) One easily checks
that the minimum is attained by choosing

my = / p(ydy,
W] Xn)

where W (x;|Xy) is the Voronoi cell of x; in the set of points Xy := {x1, ..., xy},
defined as follows:

Wl Xn) :=1{y € Xy s.t. |y —xi| < |y—xj;|forall j #k}.

(See Chap. 1, Sect. 1 in [5].) Equivalently, one can recast the function Fy , as

FN,r(xl,...,xN)=/ min |y — x;|"p(y)dy > Vi ,(p) .
s 1<k<N

Next we seek information on the optimal system of points xi, ..., xy, in the
limit as N — oo. The following result (Theorem 7.5 in [5]) answers precisely this
question, and is therefore very important.
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Theorem 1 (Bucklew-Wise 1982) Let (x; y, ..., Xy n) be a sequence of N-tuples
such that

N Fy (e, xvw) = Q(p) = lim NV, (p).

Then
pd/(d-‘rr)gd

oMY (y)dy

LN
N Z‘SXM - /‘
j=1
Z
weakly in Z(Z") as N — o0.

Remark. The convergence stated in the theorem above is not to be confused with
the fact that, by construction, one has

N
Z mj NSy, = pL!

j=1

weakly in Z(Z7) as N — oo, with

mjn = / p(ydy .
W(x;nIXn)

3 The Gradient Flow Approach

The function Fy , is differentiable at each point (xi, ..., xy) such that x; # x; if
1 <j <k <N, andone has

aFN,r
B.Xj

(xl,...,xN)=—rf ly —x; 172y — x))p()dy;
Wix;|Xn)

see Lemma 4.10 in [5].
The gradient flow of Fy_, (for the Euclidean metric of R?") is the one-parameter
group of solutions to the system of ordinary differential equations

0Fy ,
3)(]'

xj=_ (-xl»-"st)

(1)
=r/ =2 —x)p(dy, 1<j<N.
Wx;1Xn)

There is the obvious difficulty that the partial derivatives on the right hand side
of the first equality above are not defined everywhere in R*Y, but only almost



38 F. Golse

everywhere in R?Y—and more precisely in the complement of the union of the
%N (N — 1) linear manifold of codimension d defined by the equations x; # x; for
1 <j <k < N. Setting

Py = {(x1,...,xy) € R™Vst x; £ x for 1 < j <k <N},

one should prove that, for each (xi”, o, xj\?) € Zy, the solution to the Cauchy
problem for (1), i.e. t — (x1(t), ..., xy(t)), is defined and takes its values in Zy
for all + > 0. We shall leave this question aside for the moment.

However, if this is the case, it is natural to look for a Lyapunov function for the
differential system (1). As in the case of all gradient flow systems, one has

d
EFN,r(xl(t)’ e xn(®) = —|VFEN (X1 (1), ..., xn ()

for each solution ¢t — (x1(¢), ..., xy(1)) to (1).

This suggests to study the long time limit for solutions to the Cauchy problem
for (1) and for all initial data in Zy. If Fy_, was C! on RV and strictly convex, all
trajectories of the gradient flow of Fi , would converge to the optimal (x{, ..., xx)
in the long time limit for all initial data in %}y, and therefore Fy , (x;(¢), ..., xy(?))
would converge to the quantization error Vy ,(p) as t — +o00.

In view of the Theorem of Bucklew and Wise, it is also natural and interesting
to consider the large N limit of the gradient flow system above. One expects the
limiting dynamics to be governed by a parabolic system on R¢, which generates
a L?(R?)-gradient, and it would be interesting to study the large time limit of this
infinite dimensional dynamics. This obviously raises the problem of exchanging the
order in which the limits as t — 400 and as N — oo are taken.

However, there are even more basic difficulties in this program. For instance,
it seems very hard in general to obtain an explicit parametrization of the Voronoi
tessellation of an arbitrary finite subset of R?, and even harder to control its dynamics
under the gradient flow of Fy ,. In other words, the integration domains W (x;| X y)
on the right hand side of (1) are in general not very explicit, and this might seriously
complicate the task of “passing to limitas N — o0’ in the right hand side of (1). For
instance, the number of neighboring cells of W (x;|Xy) in the Voronoi tessellation
of X might change as time goes on, so that one should think of (1) as a interacting
system of points, where the number of points interacting with x;(#) may depend
both on j and on ¢. The problem studied here is therefore very different from nearest
neighbor interaction models with a fixed number of nearest neighbors, frequently
encountered in statistical mechanics. It is also different from classical mean-field
models, which apply to long range interaction, and in which each particle interacts
with all the other particles in the system. Indeed, most points in the system considered
here do not act directly on any given Voronoi cell.
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4 The One-Dimensional Case

There is however one particular case where it is easy to compute the Voronoi tes-
sellation explicitly, which is the one-dimensional case. We shall therefore study this
case in detail. The content of this section is taken from [6].

4.1 Computing Fy , in the One-Dimensional Setting

Let0 < x; <--- <xy < 1; denoting

Xip=0, xyr1ip=1, and x40 = %(Xk + Xey1) I<k<N-1I,
one sees easily that the Voronoi tessellation of the finite set Xy := {xq, ..., xy}is
given by

Wl Xn) = [xk—12, Xkr12l, 1<k =<N.

Accordingly

N Xk+1/2
Pt =30 [ =l p0)dy.
k=1

Xk—1/2

The gradient of Fy , in this case is easily computed, and we arrive at the defining
system of ODE:s for the Euclidean gradient flow of Fy ,, i.e. (1) in this special case.
With the notation above

Xiv1/2
B = —r/ Y = x5 = x0pdy. 1<k<N.

Xk—1/2

In the special case r = 2, one finds

. Xk+1/2
xk=—2/ (y—xp)p(y)dy, 1<k<N.

Xk-1)2
All this is of course based on the assumption that

O0<xi(®) <---<xy@) <1.
If 0<xi(®) < <x-1(0) < x, () = 01 (8) < Xpg2(t) < -+ < xn(®) < 1,

then one has xi(¢) = Xg41/2(t) = xx+1(¢). Therefore, assuming for simplicity that
p > 0a.e.on [0, 1],
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Xi+3/2(1)

X1 (1) — X (1) = — V/ ly = 21 DI 2 (v — 21 (D) p(y)dy

X1 (1)

xi (1)
+r / 1y = 2O 2 — x () p(dy < 0.

k—1/2(1)

Therefore, x;41(t + 0) < x;(t + 0). After a change in indices, the relaxed con-
dition 0 < x;(t) < --- < xny(t) <1 can be maintained for all times, at the cost of
having to deal with piecewise continuous time derivatives for the xs.

4.2 The Slowly Varying Setting

Next we turn to the task of letting N — oo. The most convenient setting to do
so involves the assumption that all the points x;(¢) for j =1,..., N are “slowly
varying” in j for all ¢. Specifically, we postulate that

xj(z)zx(z, Nil) ,

X:RyxR3(t,60) > X(t,0) eR

where

is smooth (with a level of regularity to be made precise later). The discrete boundary
condition

x12(0) =0,  xyy1p0) =1
will be formulated as follows. Obviously, it is natural to postulate that
X(#,0 =0, X(t,1)=1, andthatf — X(¢,6) is increasing on [0, 1].
However, this leaves aside the values of X (¢, 0) for 8 < 0 or 6 > 1, which are
not used in this setting. In fact, it is more convenient to choose a periodic setting for
89 X, i.e.
0pX(t,0+4+1)=0,X(t,0), 6€R, t>0,

so that
Xt,0+1)=Xt,0)+1, feR, t>0.
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4.3 The Continuous Functional %, and its L*-Gradient Flow

At this point, we can define a continuous functional, of which Fy , can be regarded
as the discretization in the variable 6. Specifically, we set

1
1
y,x::c,f XON|0 X O T'do, withC, := ————,
[X1 \ p(X(6))|99 X (6)] TR,

which we consider as defined on
E:={XeC®I0,1) s.t. X(O) =1, X(1) =1}.

By Taylor’s formula

F X, - 1
FN,V(X(tv N;_‘_])vvx(tv NL_H)): H—i_o(l\]rﬁ-l) :

This suggests that the Euclidean gradient flow of Fy , is (up to a rescaling of
time) the discretization in @ of the L2([0, 1]) gradient flow of .%,, defined below.

We begin with the computation of the L?([0, 1]) gradient of .%,. Elementary
computations show that

1
8F[X] :Cr/ P/ (X (6))106 X (0)"T' 8 X (6)d6
0
1
+ (r+ I)Cr/ P'(X(0))135 X (0)" 185 X ()35 X ()d6 .
0
Integrating by parts and observing that

8X(0) =8X(1) =0

if X € &, we arrive at the following expression of the functional L2([0, 1])-gradient
of %,
8.7, [X]
=C,p'(X(0))]9y X (0)" !
35X ©) P (X(0))]9 X (0)]

— (r+1DC 3 (0" (X (O]9 X @) '3 X(6)) .
Therefore, L2([0, 1])-gradient flow of .%, is defined by the second order PDE

X = Co((r + D3 (p(X)|36 X" '3 X) — o' (X3 X",
X|y_y=0. @
X|e=1 =1.
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If p = 1is the uniform density on [0, 1], one finds a p-Laplacian (with p =r + 1)
ie.
X =Cr(r+1)05(10X" " 05 X) ,

X|yo =0, 3)
X|,_, =1.
Observe that we have left aside in this discussion the condition that 8 — X (z, 6)
should be increasing from O (for & = 0)to 1 (for& = 1). This question is reformulated
as follows: start from an initial data X** € C%(R) such that

X"0)=0, X"O@+1)=X"0)+1, anddpX">0.

Is the condition dy X (¢, ) preserved by the flow, i.e. valid for all 6 € [0, 1]?

4.4 The Eulerian Formulation of the Gradient Flow

This last question can be viewed in a slightly different manner. It will be convenient
to think of the PDE for X obtained in the previous section as the Lagrangian formu-
lation of the L ([0, 1])-gradient flow of .%,. In the present section, we shall seek the
equivalent Eulerian formulation of the same dynamics.

In order to do so, define f = f (¢, x) by?

. 1 = * 1 i T 9.X(.0)
ft, ) X, L, or equivalently  f(z, X (¢, 0)) X (,0)

Then, the Eulerian formulation of (2) is the following PDE with unknown f:

_ P
o f = —rC,0, <f3x (f’“)) , x€R, @
flt,x+1)= f(t,x).

To derive (4) from (2), write
1 d 1 1

/ ¢(x)8zf(t,x)dX=E/ ¢(X(t,9))d9=/ (X (t,0))3,X(t,0)db,
0 0 0

use the equation for X (¢, 0) to express 9, X (¢, 0), substitute x = X (¢, 6) in the result-
ing expression and integrate by parts. One obtains in this way the weak formulation
of (4). This elementary computation is left to the reader.

2The notation T#m designates the push-forward of the measure m by the transformation 7.
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4.5 Gradient Structure of the Eulerian Formulation (4)

Interestingly, the Eulerian formulation (4) of the L2([0, 1])-gradient flow for .Z,
defined by (2) also has a gradient structure, which we briefly describe. For each
f > 0 defined on R, continuous and 1-periodic, we set

' p(x)

,% = Cr
L] o S

dx .

If X : R — Rofclass C! and satisfying
X0) =0, X@O+H=XO)+1, X@®) >0, 0¢cRk,

is related to f by the formula

1
fL = X#L", orequivalently foX = X
e

then |
] = Cr/ p(X(0)3X () 1'do = F,[X].
0

Now

AN _ . p)

@

so that the PDE (4) takes the form

~ A f]
& f(t,x) =0, (f(;,xﬁh%) '

One recognizes in this form of (4) the defining equation for the distyk >-gradient
flow of 77 (see Eq.(9.3) in Chap.9 of [4]).

If f = f(z, x) is the solution of the Eulerian quantization gradient flow equation,
we can apply the general prescription valid for all gradient flows and compute the
time derivative of the functional .74, along trajectories of its own gradient flow. One
finds that

2

pX) f@t,x)dx.

f(x)r+l

L AN
Sf(t, x)

2 1
f(t, x)dx = —rZC,Z/
0

d 1
G == [

Therefore t — JZ[ f (¢, -)] decreases while f (¢, -) — fo (in some sense to made
precise) as t — 400, where f, is the function given by the formula
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1

fool®) = Zop) 7
/ 0 () gy
0

Since we are in the case d = 1, the function f is precisely the probability density
which appears in the Bucklew-Wise theorem.

4.6 Main Results in the One-Dimensional Case

We begin with a comparison principle for the quantization gradient flow in Eulerian
variables, which we recast as follows. Set m := p'/0+") and u := f/m; the Eulerian
quantization gradient flow equation becomes

ou = milax(mBXH(u)) , HZ =—-@+DCz". 5

Lemma 1 Ifu and v are two solutions of (5), one has

1
j_t/o (u —v)4+(, x)m(x)dx < 0.

This result is well known in the theory of the porous media equation: see for
instance Theorem 3.5 in [7].

Proof Multiply both sides of the equation for u — v by msign (H (u) — H(v)) and
integrate in x. Since H is increasing on (0, +00), one has

sign, (H(u) — H(v)) = sign, (u — v).

and therefore

1 1
%f (u —v)pmdx = —/ |0, (H (u) — H (v))|*80(H () — H(v))dx < 0.
0 0

(In order to fully justify this computation in the case where u and v are classical
solutions, one needs to replace the Heaviside function sign, with some smooth
approximation thereof, integrate by parts as indicated above, and finally pass to the
limit in the resulting identity.)

With the comparison argument above, one can check in particular that
O<a<u™x)<A<oo = a<u(t,x)<A

for all x € Rand all # > 0. Returning to the Lagrangian variables, we conclude that
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info<y<1 0"/ () < 0pX(1,0) < supg,<1 2/ ()
A - = a

for all 6 € [0, 1] and all ¢ > 0. In particular, dy X (¢,6) > O for all + > 0 and all
6 €[0,1]if p > Oon [0, 1].

Our main results for the one-dimensional problem described above are summa-
rized in the following theorem.

Theorem 2 Let r = 2. Assume that p € C>%([0, 1]) and that X'" € C**([0, 1])
satisfies the condition

0<A;' <X <Ay, X™(0)=0, X"(1)=1.

Let X be the solution of the L*-gradient flow equation of %, i.e. of (2) (forr = 2)
with initial condition X|t:0 = X,
Then there exists 0 < n := n[Ag, | X" ||cte, |pllc3«] K 1, and two constants
C, C’ > 0 such that, if
o'l + o ll= < 7,

the following properties hold:
(a) For each trajectory (x;(t))1<j<n+1 Of the gradient flow of Fy > satisfying

o C
|x;(0) — Xm(%ﬂ =< N2
one has
1 N . ol
5 2N =X SRP < 120,
=1

(b) There exists y = y(Ag) > 0 such that

N
1 I
. L /3 ol
dlSlMK,I N ;8&;0): Zp Z

1 ! Ve
<e VN 4 pt3 m/ 36)do + ~— .
<e + oy le Tl P ©)do + —

Remarks.

(1) The first term on the right hand side of the inequality in (b) measures the distance
between the equilibrium and the interpolating density, i.e. the solution at time
t/N? of the L?-gradient flow equation for the continuous functional .%,. The
second term measures the distance between the equilibrium density and its mid-
point discretization, while the third term measures the distance between the
discrete and the interpolating densities according to property (a).
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B

Fig. 1 Consider the case of 4 points A, B, C, D which are the vertices of a lozenge. If the lozenge
is not a square, each of the (unbounded) Voronoi cell of A, B, C and D has exactly two neighbors
(left). However, as the lozenge is deformed into a square, each one of these Voronoi cells is adjacent
to the three other cells (right)

(ii) The condition || p’||z~ + ||p”]lL~ < 1 cannot be dispensed with. If one takes
€0, g

p=lpgi<e, XO) =0, YO) =1+10—3lfory <6 <3

with Y Lipschitz continuous on [0, 1] such that Y (0) = Y (1) = 0, one can see, by
a straightforward computation, that D>.%,[X]- (Y, Y) =2 — ‘E—‘. Hence .%; is not
convex for p so chosen. (In fact, this choice of p does not belong to C>%([0, 1])
so that, in order to obtain a counterexample, one needs first to regularize p.)

5 The Two-Dimensional Case

In the two-dimensional case, one can see that the dependence of the Voronoi cells
in the family Xy = {x, ..., xy} of their centers is much more involved than in the
one-dimension case (where this dependence is completely explicit).

For instance, the number of Voronoi cells adjacent to a given cell may change
under smooth deformations of Xy, as shown in the Fig. 1.

This is a strong indication that the gradient flow problem discussed above is much
more complex in the two-dimensional case than in the explicit one-dimensional
case. From the statistical mechanics point of view, the fact that the number of nearest
neighbors to any given center may vary discontinuously with the configuration of
centers (and therefore as time increases) makes the problem much more challenging.

By comparison with the discussion above, the style of this section will be much
more sketchy. We shall deliberately avoid all lengthy computations, describe the final
results and refer the reader to [8] for all missing details. All the results discussed in
this section are taken from [8].
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A
ez/

€

Fig. 2 The lattice A and a fundamental domain /7 centered at the origin O (left). The Voronoi cell
of the origin O (right)—the vectors OA and OC are ¢ and e; respectively. The lozenge O ABC is
a fundamental domain of the quotient space R?/A

First we start from the lattice
A:=Ze  ®Ze,, e :=(1,0), e := (%; ‘/g).

The Voronoi tessellation of A is the set of translates by all the vectors in A of the
Voronoi cell of the origin, i.e.

W (0] A) = regular hexagon centered at 0 with side length */T§ .

Call IT some fundamental domain of R?/A centered at the origin.

There are several reasons for considering the hexagonal tessellation as the ref-
erence configuration. First, it is known that the hexagonal lattice solves the quan-
tization problem in the plane for the uniform density and for » = 1 (i.e. for the
Monge-Kantorovich distance with exponent 1): see for instance [9, 10]. Next, in the
case of the hexagonal lattice, each vertex of an hexagon is the center of the circum-
scribed circle to the triangle of the centers of the three hexagons having this vertex
in common. This is a “generic” situation, in the following sense: in the case where
there are four adjacent Voronoi cells with one common vertex, the centers of these
Voronoi cells must lie on the same circle, which means that these four centers must
satisfy one condition (Ptolemy’s condition on the lengths of the sides and of the
diagonals of the quadrilateral defined by the four centers). This situation is therefore
not generic, and therefore not stable under perturbations.

Next we slowly deform the lattice A as follows. Let X € Diff(R?) satisfy

X(x+m)y=Xx)+m, xeR?, meA,
IDX|lp» <n<K1.
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Henceforth we consider the quantization gradient flow for the uniform density

p =1 on IT and for the Monge-Kantorovich(-Vasershtein) distance with exponent
r = 2, starting from the slowly deformed system of lattice points

Ze:=X(€A), €=1/2n, n e N*.

Let I7 be a fundamental domain of R2 /A centered at 0 as in the Fig. 2, and consider

Fuea(2 0 = [ minly - X(eb)Pdy
nk€Z2

n—1
-y / v — X (ek)Pdy
W(X (k)| Z)

ki kp=—n

Lemma 2 In the limit as n — o0, one has
0 T (2.0 IT) — FIX] = / F(VX(x)dx |
hi

where the function F is defined on M,(R) by the formula below.
For each M € M,(R)

FM) =5 )

wefer,er,en}

M - w|*®(w, M)3 + P (w, M)?),

where ey = e, — e; and
|IMRw|*|MRT w|? |

D (w, M) =
(.40 \/ 3det(M)

for each w € S2, while
J3
2

1
R = g
V3

7

=

is the rotation of an angle %.
Next we compute the L?-gradient of .%. Obviously

8$F .
S —div,(VF (VX (x))).
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It remains to compute V F:

VEM)=% > |Mol’G+ o) (0. M)Mo®

weler,e,enn}

1+ @?)? r
Mol*———" (v, M)A(w, M)",
+€{Z Mol ——— (o, M)A, M)

el,ez,e12}

with
A, M) Rw ® MRw L RTw®@ MR"» -
w, = — .
|MRw|? IMRT w|?

Thus, the defining system of PDEs for the L-gradient flow of .% takes the form

8F

0, X(t,x) = —m

=div,(VF(VX(t,x))),

to which we add the initial and boundary conditions

X(t,x+m)=X(t,x)+m, xeR*andme A,
X[ _,=Xx".

Without loss of generality, we henceforth assume that
/ X"(x)dx =0; so that / X(t,x)dx =0, forallr >0.
n n

Remark. The formula above can be summarized as follows: the quantization of the
uniform density p = 1 for the quadratic Monge-Kantorovich(-Vasershtein) distance
is equivalent to “Aristotelian” hyperelasticity® with stored energy density F.

Observe that the function @ involves the det(M); as a result, the function F' is not
convex. This is obviously an annoying feature for quantization based on the gradient
flow strategy. However, one can say more in the small deformation regime, which
we shall discuss in more detail below.

3We call “Aristotelian” a mechanical equation based on the axiom that velocity (and not acceleration,
as in Newtonian mechanics) is proportional to force. See for instance the following statement: “[...]
the medium causes a difference because it impedes the moving thing, most of all if it is moving
in the opposite direction, but in a secondary degree even if it is at rest; [...] A, then, will move
through B in time I', and through A, which is thinner, in time E (if the length of B is equal to A),
in proportion to the density of the hindering body. For let B be water and A air; then by so much as
air is thinner and more incorporeal than water, A will move through A faster than through B. [...]
Then if air is twice as thin, the body will traverse B in twice the time that it does A, and the time
I" will be twice the time E”. (Aristotle, “Physics”, Book IV, Part 8, transl. R. P. Hardie and R. K.
Gaye, Clarendon Press, Oxford, 1930).
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Elementary computations show that

3V3F(I 4+ 18) = 10 + 207tr(S)
+ 72(14det(S) + 10(tr(S))? + 3tr(STS)) + 0(<?).

Define a new function Fj by the following prescription:
Fy(A) := F(A) — %tr(A —I)— %det(A -1.
Lemma 3 There exists ro > 0 and L > 1 such that
tr(A—DT(A—=1)) <ro= L'1 < D*Fy(A) <LI.

In addition, for each X € Diﬁ(Rz) s.t. X — I is A-periodic, one has
F(X) = f Fo(VX)(x)dx .
m
Proof By construction,
Fy € C*(GLy(R)), and D*Fy(I) = 1.
Let X € Diff(R?) be such that Y := X — [ is Z-periodic; then
Fo(I +VY):=F(I +VY) — %divY - %det(VY) )

One concludes by observing that

/ div(Y)(x)dx =0
n

and

/det(VY)(x)dx:f dY,dY,) =0,
n n

F. Golse

where Y, (y) and Y, (y) are the components of Y (y) € R? forall y € R? and d is the

exterior derivative.

The results in the lemma can be summarized as follows. Although the function F
is not convex, one can replace the minimization problem with deformation energy
density F' with the same minimization problem with Fj instead of F, and Fy is
uniformly convex near the identity matrix. With this observation in mind, we arrive

at the following results.
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Theorem 3 Assume that X" € Diff(R?) satisfies

X" — I is A-periodic and / X"(x)dx =0,
n

together with _
X" — Ilwsrary < <K 1

forsome p >2ands > 1+42/p.
Then the Cauchy problem for the L*-gradient flow of .F has a unique global
solution X with initial data X", which satisfies, for some C, i > 0

IX (@) = Illeem < IX™ = Ilpeqme™ ¢ > 0.

In other words, under the gradient flow of .%, the near-hexagonal Voronoi tessel-
lation of X" (A /2n) converges to the hexagonal tessellation exponentially fast—as
expected since the honeycomb lattice is the optimal configuration of quantizers for
the uniform distribution in the plane [9, 10].

6 Final Remarks

There are obviously many fascinating open questions on the quantization problem
for regular probability densities in space dimension higher than one.

For instance, in the previous section, we have only addressed the case p = 1. It
would be more satisfying if one could treat the case of a smooth probability density—
for instance a “small” (in some sense which remains to be defined precisely) pertur-
bation of the uniform density. In the case of the uniform density addressed above,
one knows the optimal configuration of quantizers, which provides the equilibrium
state in the PDE system defining the L2-gradient flow of the continuous functional.
In the case of a nonuniform density, the optimal configuration of quantizers is not
known in general, and might even be topologically quite complex if the density is
not a slowly varying perturbation of the uniform density.

Even in the case of the uniform density studied in the previous section, it could
be quite interesting to find the Eulerian formulation of the L?-gradient flow for .%,
by analogy with the one-dimensional case. However, this is a much trickier problem.
The dynamics of X (¢, -)#.%% (analogous to the mass density in fluid mechanics)
must involve some other Eulerian unknowns (analogous to the velocity field in fluid
mechanics), yet to be identified at the time of this writing.
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Semi-Lagrangian Approximation m
of BGK Models for Inert and Reactive e
Gas Mixtures

M. Groppi, G. Russo and G. Stracquadanio

Abstract Recent relaxation time-approximation models of BGK-type for the kinetic
description of both inert and reacting gas mixtures are reviewed and their main prop-
erties are recalled. The models are characterized by only one Maxwellian attractor
for each species; such attractors are defined in terms of auxiliary parameters. For
their numerical approximation, semi-Lagrangian schemes are proposed. Numerical
simulations are presented with the aim of showing the peculiarities of the different
BGK models and the performance of the numerical method.

1 Introduction

Itis well known that there are several important regimes of gas dynamics in which the
proper mathematical tool of investigation is the nonlinear Boltzmann equation. On
the other hand, such an equation is quite complex to deal with, and various simpler
models have been introduced, among them the most popular and widely used is
probably the so-called BGK model [3, 26].

Most of the BGK models have been considered in the case of a single species
gas. This seems an important limitation, since even simple applications, relevant for
instance to plasma physics or chemically reacting gases, require the possibility to
deal with mixtures. Although the extension of the Boltzmann equation to a mixture
of gases has been well known for a long time, this is not the case for the BGK
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equation. Considerable troubles are encountered if one tries to extend the BGK
model, originally devised for a single species gas, to a gas mixture [10, 25]. Indeed,
one faces immediately very basic drawbacks such as loss of positivity of the involved
macroscopic fields.

Among the pioneering BGK models for inert mixtures we quote [10, 11, 25];
in particular, the models presented in [11, 25] have an important drawback: when
all species are identical, one does not recover the BGK equation for a single gas,
that is, they do not satisfy the indifferentiability principle. In [10] a different model
overcoming this drawback is proposed, but positivity of temperature is lost. An
accurate and detailed discussion on the subject may be found in [2], where the
authors propose a simple and very interesting consistent BGK-type model for gas
mixtures which overcomes all previous difficulties.

In this paper we review some BGK models for inert [2] and reactive [12, 13,
16] multi-component gaseous flows and describe a numerical strategy for their dis-
cretization. In addition, we present the inert version of the model [13], originally
proposed for a reacting mixture, and we discuss its properties. The BGK mod-
els considered here are characterized by only one Maxwellian attractor for each
species; such attractors are defined in terms of auxiliary parameters, which number
depends on the features that one wants to reproduce of the corresponding Boltzmann
equations.

To solve the BGK equation in an efficient way, in the last years several numerical
schemes have been proposed, focusing in particular on procedures capable to capture
the limiting behaviour of the solution as a small parameter (Knudsen number) ¢ — 0
(the so called asymptotic preserving schemes, AP, see the very recent paper [9] and
the references therein). For example, in [22] the authors use IMEX schemes from
[20, 21], in which the implicit part is L-stable, thus guaranteeing that the schemes
project the numerical solution onto the discrete Maxwellian as ¢ — 0. Recently,
high-order semi-Lagrangian numerical schemes for the discretization of the BGK
equation for a single gas has been proposed by the authors [14, 15]. In this paper we
present the extension and application of these high order numerical schemes to BGK-
type models which describe the evolution of inert and reactive mixtures of gases. In
this context, numerical results had already been obtained in [1], by applying time
splitting methods for the simulation of the behaviour of multi-component gaseous
flow with simple chemical reactions [16]. One of the advantages of the schemes
considered here is that their semi-Lagrangian nature allows us to avoid the classical
CFL restriction on the time step; moreover, a higher order than the time splitting
scheme has been obtained.

The paper is organized as follows. In Sect. 2 the Boltzmann equations for inert mix-
tures and for a simple bimolecular reversible chemical reaction are briefly recalled,
together with their main properties; in Sect.3 the BGK model proposed in [2] for
inert mixtures and its extension to a chemically reacting mixture [16] are reviewed.
Section4 focuses on BGK models obtained by imposing the fulfillment of the con-
servations laws: first, the inert version of the BGK model [13] is presented in detail,
and then the reactive BGK equations proposed in [13] are recalled. In Sect.5 the
semi-Lagrangian method is introduced and the first and second order method for the
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classic one species BGK equation are briefly described; their extension and appli-
cation to the BGK models for inert and reactive mixtures are presented in Sect. 6.
Numerical results are shown in Sect. 7, with the aim of showing the peculiarities of
the different BGK models for mixtures, as well as the performance and the accuracy
of the proposed numerical methods.

2 Kinetic Boltzmann-Type Equations

For the description of the dynamics of mixtures of gases, even in presence of chemical
reactions, extended kinetic equations (of the Boltzmann type) for the evolution of
the distribution function f* of each gases are given by

af*
ot

+v-V,.ff =0 s=1,...,L, (1)
L
Qs =4+ J5, I :ler’

r=1

where I°"[ f*, f"] is the usual elastic scattering collision operator [7] for the binary
(s, r) interaction, having the classical form:

FrOf7L & v ) // S Iglos (gl 0L ) (V) = f W) T (vl dVadw
R3xS2

with |g| = |v — v, relative speed, and J* is the chemical collision operator.

Of course, when only inert mixtures are under investigation, the chemical collision
operator is not present (J° = 0). In the case in which gas components may undergo
chemical reactions, we will consider a simple four' species gas mixture undergoing
the reversible chemical reaction

Al + A% = A% + A%, ()

according to the kinetic model proposed in [23], where species A® having mass m*
and energy of chemical bond E* (with energy gap AE = E3 + E* — E' — E? > 0)
also interact with any species r = 1, ..., 4 by elastic scattering. For species 1, the
chemical operator reads as

'More precisely, throughout this paper the number of species in the mixture will be denoted by L.
For inert mixture L can assume whatever positive integer value, whereas L = 4 when the chemical
reaction is present.
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T v, 0) = o (1gP = 22E) g0
s ¥y - g 12 g|0-12(|g|5 X)
R3xS? 2

12 3
' [(7—) e - fl(v)fz(v*)} dv, dw

(where p*" = m*m” /(m* +m") is the reduced mass) and the other ones can be
obtained by means of suitable permutations of indices, bearing in mind also the
microreversibility relation between the involved differential cross sections (for more
detail see [23]). The unit step function ® accounts for the energy threshold in the
endothermic reaction.

When no chemical reaction occurs in the mixture of L components, the space of
collision invariants is L + 4 dimensional, and conserved quantities are the mass of
each species

/%Isdv=0, s=1,...,L, 3)
]R;

as well as the total momentum and total kinetic energy

L L

o 1 .
§ /mévlédvzo, E:/ —m*|v|*I* dv = 0.
s=1 R? s=1 R32

In the four-species chemically reacting mixture described above, the space of colli-
sion invariants is 7 dimensional, and conserved quantities are mass in three indepen-
dent pairs of species, momentum and total (kinetic plus chemical) energy, namely

/(QS +0")dv=0, (s.7) = (1. 3). (L. 4), (2. 4).
4 4
;/mSVQS dv = 0, ;/ (%ms|v|2 +ES> Qs dv =0

In any case, in a mixture each species exchanges momentum and energy with the
others; such exchange rates can be made explicit for Maxwellian molecules in the
inert case [2, 7].

As regards equilibria, for an inert L-component mixture, collision equilibria are
determined by the L + 4-parameter family of Maxwellian distributions

ms \ 32 s )
M(v):n(m) exp(— (v—u)) s=1,...,L, 4

where n’, u, T stand for number density of species s, mass velocity and temperature
of the mixture, respectively, and K is the Boltzmann constant as usual.

In the reactive case described by reaction (2), collision equilibria are a 7-parameter
family of Maxwellians (4) with number densities related by the mass action law
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n'n? m'm?\ AE

nent <m3m4) exp (ﬁ) ' )
In the following Sections, BGK models for inert and reacting mixtures are illustrated.
We can divide them into two families: the first one is obtained imposing that the
BGK equations prescribe the same exchange rates of the Boltzmann level, whereas
the second one is devised by imposing that BGK and Boltzmann equations share the
same collision invariants. For each family, BGK equations for both inert and reacting
mixtures are presented. The structure of each equation of the presented BGK models
is exactly the same as the structure of BGK model for simple gas, i.e. with only
one Maxwellian attractor for each species; for the case of inert mixtures, a general
consistent BGK model that features instead the same structure of the corresponding
Boltzmann equations and fulfills all consistency requirements has been very recently
proposed and investigated [5].

3 BGK Model Preserving Exchange Rates

In this Section we recall a BGK model whose attractors are obtained by impos-
ing that the exchange rates of each species are exactly the same of the Boltzmann
level. First we present the model for inert mixtures [2], then its extension to reactive
mixtures [16].

3.1 The BGK Model of Andries, Aoki and Perthame (AAP)

The first consistent BGK model for inert mixtures, satisfying all the main proper-
ties of the Boltzmann equations for mixtures, such as positivity, indifferentiability
principle and entropy inequality, was introduced in [2]. The key idea is that, instead
of approximating each binary collision operator /" (between species s and r) by a
BGK-type relaxation term, only one global operator is introduced for each species
s, taking into account interactions with all other species . The model was built as
follows. The relaxation occurs toward a Maxwellian distribution M, i.e.

ofs
ot

+v -V f = 0%k =vs(M; — f*), s=1,...,L, 6)

where f* is the distribution function of the species s, and M; is an auxiliary local
Maxwellian depending on velocity vector variable v, molecular masses m®, and
disposable parameters2 ng, Uy, T

2For auxiliary parameters a subscript s is used, whereas actual macroscopic fields of the distribution
function f* have a superscript s.
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M m \" ex My w,)? 1,....L. (7
s = Ng - — Uy , S=1,...,L.
: 27KT, P\ 72k,

At last, v, represents the inverse of the s-th relaxation time, possibly depending
on macroscopic fields, but independent of v. The authors in [2] emphasize that the
choice of such a (macroscopic) collision frequencies v; is crucial. In particular the
model is well defined when

Z sz T (8)

where the microscopic collision frequencies v are defined by

v =2l [ ol 0l —cos vt sinxdx, k=01 )
0

With this choice of v it can be proved [2] that the positivity of the temperature is
ensured. The above auxiliary fields ny, u;, T are determined from the corresponding
actual moments of the distribution functions f* (namely number density n*, mass
velocity u® and temperature 7° of each component) by requiring that the BGK model
prescribes the same exchange rates by collisions of the Boltzmann level; such rates
can be made explicit in closed analytical form for Maxwellian molecules. By (3) of

course ny = n’ for any s, since Q%6 dV = ny — n* must be zero. Following [2],

R3
imposing that the Boltzmann equation and its approximate model (6) prescribe the
same exchange rates, that is:

/m‘vQ’éGKdV=/ m’vl’ dv, (10)
R3 R3

1 1
f—mf|v|2QfBGKdv=/ —m*|v|*1° dv, (11)
&3 2 R 2

we achieve the expressions of the auxiliary fields. Upon introducing the symmetric
matrices

L
é-sr — Ers — Vlsrusrnsnr — 5T Zysl‘uslnsnl
sro__ . rs __ sr ST 1
¥ =4" =3Kv] ———— Y+ 53KZI/ s+ml n’n',

where 6*" denotes the usual Kronecker symbol, by relations (10)—(11), the parameters
determining all attracting Maxwellians M, read explicitly as



Semi-Lagrangian Schemes for BGK Models for Mixtures 59

1
) S 5.8 St 12
u = mnx[mnu+y§§ ] (12)
2 3 1 1 &
_ s S o S[,S 2 S8 2 = Srpr
S—MK[n KT — Sm’(n’ u| "'“'HVMZV T+
1 L xr
— Z + n’n"(m*u’ +m'ua)(u" — u‘)]. (13)

The above scheme guarantees that the BGK approximation fulfills the main features
of the actual collision operator. Obviously, the conservation equations are recovered
by construction. Moreover, the main properties, such as indifferentiability principle,
H-theorem and entropy inequality are correctly reproduced [2].

3.2 The Extension to a Chemically Reacting Mixture

We recall here the extension of the AAP model to the case of reactive mixture,
proposed in [16], with reference to the bimolecular chemical reaction (2). The main
structure of this reactive BGK model is similar to (6), (7) and (8). The substantial
differences consistin expressions (12) and (13), since now also the chemical exchange
rates have to be considered. As a consequence, here the single number densities
n® are not conserved quantities, and therefore also the auxiliary number density
of the attracting s-th Maxwellian is different from the one of the actual distribution
function f*. The chemical exchange rates can be made explicit under the assumption
of tempered reaction regime, namely when the chemical reaction is moderately slow
with respect to elastic scattering. In this case the parameters determining all attracting
Maxwellians M read explicitly as [16]

AS
ng = n’ —+ —y, (14)
vy
where \* are stoichiometric coefficients, A\! = )2 M=-M=1,
1 o bt
m'nguy = m'n’u’ + — Z &+ —m*u, (15)
L R— Vs

4
3 s3 K 1 K 2 S 1ya8 12 1 SYpr
n KT = SKT = om'Ingfu P = n'lu’| ]+227 T+

1 4 M.Yf
— E v ———n’n"(m’w’ + m'a") - (" —u’)+
Vs ! ms +m”

r=



60 M. Groppi et al.

A M — m* AE 3/2 e~ AE/KT
+—y[ i KT(E) 5 AE
Vg F(Ev KT
r ., 3 1— XM M—m'
+ Em [u]” + EKT - i AE |, (16)
where N
2 3 AE mm
5/ — ]/ijgﬁ[’(z’ ﬁ) |:n3n4(m) eAE/KT _ nln2]’ (17)

vis(Igl) = 2rlg| / o5 (Igl, x) sin x dx,
0

I denotes an incomplete Gamma function, M = m' + m? = m> 4+ m*.

This BGK model is arobust approximation of the Boltzmann-type kinetic equation
describing the reactive mixture under consideration, since it correctly reproduces
equilibria (including mass action law) and conservation equations. Such properties
are independent from the choice of macroscopic collision frequencies v;. Anyway, a
suitable evaluation is desired in order to avoid artificial acceleration or slowing down
of the relaxation process [16]. To this end, setting vy = vME + 1, a reasonable
choice for the mechanical contribution #ME is given by formula (8), whereas for the

N

chemical contribution 1
2 3 AE
V?H =—I |-, — 1/13;}12, (18)
Jr \2'KT
3
2 (3 AEN [(u2\? AE
S = —ﬁl’ <§ _KT> <F exp | = viyn® (19)

(and analogously for species 2 and 4), where the Gamma function accounts for the
presence of the energy threshold.

As regards the H-theorem, an analytical proof using the H function is still lacking
in [16], due to the considerable difficulties introduced by the chemical reaction.
However, numerical results showed the expected trend for the H-functional of the
Boltzmann level

4
H= ZA;} flog[£4/(m*)*] av. (20)
s=1

4 BGK Models Preserving Global Conservations

In this Section we present BGK models in which the fictitious parameters of the
attracting Maxwellians are determined by imposing the same conservations of the
Boltzmann level. This kind of BGK approach has been first proposed for a four
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species mixture, chemically reacting according to (2), and some properties have
been studied later in [4, 13]. Here we propose and investigate its version relevant to
a L component inert mixtures, then we briefly recall the reactive model.

4.1 Relaxation Model for Inert Mixtures

In the BGK model for inert mixtures recalled in Sect. 3.1, four auxiliary parameters
for each of the L species have been introduced, namely u; and 7y, s =1,...,L
in order to recover the same exchange rates of the Boltzmann level and the correct
conservation equations. A different relaxation model can be obtained by imposing
the conservation of total momentum and kinetic energy. To this end, we consider a
BGK model of the form

ofs
ot

+V-VofS = 0%k =vs(M; — f%), s=1,...,L, (1)

where now the attractors 1l715 are the fictitious Maxwellians

s 3/2 s

~ m m

M, =7' _ exp| — ~(v—ﬁ)2>, s=1,...,L, (22)
(27TKT> p( 2KT

defined in terms of 4 (instead of 4L) auxiliary parameters @ and 7. The main dif-
ference with the previous BGK model is that now the attractors M, share common
fictitious velocities U and temperature T. Once again, the auxiliary macroscopic
fields depend on the actual macroscopic fields of f° and are determined here in such
a way that the conservation of momentum and energy are satisfied. Imposing the
total conservation of momentum and energy we obtain

L
Z/ m*vQ%ex dv =0 (23)
s=1 R3

or equivalently

L
Z vem*n*(@—u’) =0
s=1

and for the energy

L
1 .
Z/ Ems|v|2QsBGK dv =0 (24)
]R}

s=1

or equivalently



62 M. Groppi et al.

1 3 -1 3
Zyév[zmsn‘yllﬂz + EnSKT - Em‘vns|us|2 - EnSKTS] =0.

s=1

Therefore, the parameters determining the Maxwellians (22) read explicitly as

L
Z vom*n'u’
==, (25)
Z vom®n®
s=1
L

1 . 3
z/yn“[zm“(luﬂ2 — P + EK IS]

(26)

We prove that the above relaxation model satisfies the consistency property of posi-
tivity of temperature; moreover, collision equilibria of the Boltzmann equations for
inert mixtures are correctly reproduced and an H-theorem can be proved for the
relaxation to equilibrium.

As regards positivity, the following result holds.

Proposition 1 The auxiliary temperature T in (26) is positive.

Proof From (26) T > 0if and only if
= s 1 s s12 ~12 3 s
D_owen’ | sm* (P — @) + SKT* | >0,
o 2 2
which is equivalent to
L L
Zuxnsms|ﬁ|2 < Zusns[ms|us|2 + 3KT5]
s=1 s=1

L
TA‘
~2 512
ul” < u 3K— ),
[ Zas<| >+ m)

s=1

where
S s L
ven*m .
oy = ——,  with E a;=1.
s=1

L
E vin*m’
s=1
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One can notice that (25) can be written in the following way

L
~ § : s
u= agu,
s=1

therefore the thesis is equivalent to:

L
E asu’
s=1

and this inequality can be easily proved using convexity arguments O.

2
<) o' 27)

The collision equilibria of (21) are defined by
£5(v) = My(v) weR), s=1...L (28)

from which obviously

N

u’ =u, T°=T
so that equilibrium distributions are Maxwellians at a common mass velocity and
temperature, reproducing thus the correct L + 4 parameter family of Maxwellians (4)

obtained from the Boltzmann equations. For the trend to equilibrium, the following
H-theorem can be proved in space homogeneous conditions.

Theorem 1 Let

L
H = Z/]R} F5In(f*) dv.
s=1

Then H <0, and H = 0 if and only if f* = M".

Proof We have

L
H= ZfR O%ex In(f*)dv =
s=1

L
=Y [ it = s av.
s=1 R?

From conservations (23) and (24) it can be easily seen that

L
Z/ 0%k In(M,) dv = 0.
s=1 R3



64 M. Groppi et al.

Then we can write

L L K
H=7Y, / Qi In(f*) —In(My)]dv =" / vy(M; — f*)In (f—) dv =
s=1 R? s=1 R’ M

_ (1 V(L
_Zys/R}Ms<1 MS>1n<MS)dv§0.

s=1

The last inequality follows from the usual convexity arguments (for the function
(x — 1) In x); in addition, the equal sign can be achieved if and only if f* = M, Vs =
1, ..., L, but this is exactly the definition of the collision equilibria (28), and yields
then f* = M* as unique solution O.

4.2 Extension to the Reactive Case

In this section we recall the reactive version of the BGK model presented in the
previous Section. This model follows the same philosophy, namely it pushes the
mixture towards auxiliary Maxwellians M having the same peculiarities of the true
collision equilibria of the Boltzmann equations. With reference to the bimolecular
chemical reaction (2), the fictitious Maxwellians A7IS are defined in terms of eight
fieldsn,, s=1,...,4, u, T, bound together by the mass action law

> = 12\ 3/2
nin AE
fafly _ <_”34> exp <—~ ) 29)
ni3ng 12 KT
Imposing conservations of mass, momentum and energy, by easy manipulations, one
obtains the fictitius parameters in terms of the variable 72, [13]:

iy =n' + 326 —nY),  s=2.3.4, (30)
Vg
4

i= Vsmsnxus/ysmsns (31)
s=1

4

. 1 i 3

T = [Zysns[zms(luﬂz — [a]) + SKT' 1+
s=1

4
+ 11 AE (i1 —nl)]/(gKZVSW). (32)
s=1
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Finally, 71, is determined by the mass action law (29) which can be rewritten as a
transcendental equation

V3u4fz1[u2n2 + vy (nq —nl)] exp( AE ) _ ('u12>3/2 33)

valvan — vy Gy — n)llvan® — vy (] —nh)] KTy 34

In [13] it has been shown that such equation admits a unique solution, which turns
out to be positive. Thus all the unknown auxiliary fields can be uniquely expressed
in terms of the actual moments n*, u® and T°.

The fulfillment of the previous conditions implies that the reactive BGK equations
yield the correct conservation equations and collision equilibria. Moreover, for the
stability of equilibria in space homogeneous conditions, an H-theorem holds [13];
the proof is similar to that of Theorem 1 for the inert case.

5 Lagrangian Formulation of the BGK Equation
and Numerical Schemes

In this Section we recall the basic features of semi-Lagrangian schemes used in
this paper to numerically simulate the BGK models presented above. The semi-
Lagrangian approach allows to avoid the classical CFL restriction on the time step;
in this sense the schemes are competitive with the IMEX approach [22], even if, in
general, interpolation is required. More details about the numerical method can be
found in [14].

With reference to the relaxation equation in one phase space dimension for a
single gas, the Lagrangian formulation of the BGK equation is given by the following
system:

af 1

j—tZE(M[f]—f),

L (34)
1

fx,v,0)= folx,v), x(O)=%, >0, x,v eR,

where the relaxation time ¢ (inverse of the macroscopic collision frequency) is the
Knudsen number, defined as the ratio between the molecular mean free path length
and a representative macroscopic length; the Knudsen number can vary in a wide
range, from order greater than one (in rarefied regimes) to very small values (in
fluid-dynamic regimes).

For simplicity, we assume constant time step At and uniform grid in physical
and velocity space, with mesh spacing Ax and Av respectively, and denote the grid
points by t" = nAt,x; =xo +iAx,i=0,...,Ny,v; = jAv, j =—N,,..., N,
where N, + 1 and 2N, + 1 are the number of grid nodes in space and velocity
respectively, so that [xg, xy, ] is the space domain. We also denote the approximate
solution f(x;, vj, ") by l;‘
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Fig. 1 Representation of the
implicit first order scheme.
The foot of the characteristic f n+l
does not lie on the grid, and
interpolation is needed to
compute fl’;

5.1 First Order Scheme

An implicit first order L-stable semi-Lagrangian scheme (Fig. 1) can be achieved in
this simple way

~ At
fiih = Fi+ — MU = £, (35)
The quantity fl’]' >~ f(x; —v;At,v;, t") can be computed by suitable reconstruction
from { f ’}}; linear reconstruction will be sufficient for first order scheme, while higher
order reconstructions, such as ENO or WENO [6], must be used to achieve high
order avoiding oscillations. M[ f ]l'f;’l is the discrete Maxwellian constructed with
the macroscopic moments of f"+!:

ot N2
M[f];lj+1 = M[f](x,-, Vja ln+]) = pi—exp < — M),

- +1
27TRT;»”+1 2R7;n
N,
P?H = Zj:—NV i;l'-HAV’
1
+1 _ N, +1
up = P 2w vili Ay, (36)
1

1
n+1 __ Ny 2 pn+l
E; =5 > i—N, Vit Av.

From now on, we will denote formulas in (36) with the more compact notation:
(P, (pu) Y, EMYy = m[ f'], where, in general, m[ f] will indicate the approx-
imated macroscopic moments related to the distribution function f.

Equation (35) is a non linear implicit equation because the Maxwellian depends
on f"*! through its moments. To solve the implicit step one can take the moments of
Eq. (35); this is obtained at the discrete level multiplying both sides by ¢; Av, where

o ={1,v;, v?} and summing over j as in (36). Then we have
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Av Z(f,"“ e = —AvAr Z(M[f]"“ FHe;,

which implies that

Zflnﬂ - Zfzj(bj’
J

because, by definition, the Maxwellian at time #"*! has the same moments as f"*!
and we assume that Eq. (36) is accurate enough. This in turn gives

m ] = m[f. (37)

Equation (37) could actually be imposed exactly, provided one defines a discrete
Maxwellian which depends on the velocity grid spacing and ensures that moments
of f"*1 are exactly preserved at the discrete level [19]. Such strategy and its gener-
alization to more complex BGK schemes describing gas mixtures will be matter of
future work.

Once the Maxwellian at time #"*! is known using the approximated macroscopic
moments m| f; [ f7], the distribution function 1 "1 can be explicitly computed

rn n+1
f‘n‘+1 _ efi; + AtMij . 38)
g e+ At

This approach has already been used in [24] and in [22] in the context of Eulerian
schemes.

5.2 Second Order BDF Method

The scheme of the previous section corresponds to implicit Euler applied to the BGK
model in characteristic form. High order discretization in time at a reasonable com-
putational cost can be obtained by BDF (backward differentiation formula) methods
[14, 17].

For the high order numerical approximation of the BGK models presented above,
we will make use of the BDF2 scheme to discretize the ordinary differential equations
along the characteristics [14]. When a time step At is fixed, the scheme reads as (see
Fig.2):

4
R n+l _ 7 openl
BDR2:=  f'}' = f}

1

g_f;}il 2 (M[f]n+l f}’l-l-l)’ (39)
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Fig. 2 Representation of the

BDF?2 scheme. The black

circles denote grid nodes, the ol
gray ones the points where
interpolation is needed

vl ¢ ————————o——
Ly Tit1

where fl"j_ (s=D.s
able reconstruction from { f' f;_(‘y_w }; WENO techniques [6] will be used for accurate

non oscillatory reconstruction.

>~ f(x; —sv;At,vj, t"~6=D) s = 1,2, can be computed by suit-

Algorithm (BDF2)

e Calculate fi';._l’z = f()?z =x; —2v;At,vj, "N, f,-"-"1 = f~()?1 =x; — V; At,
vj, t") by interpolation from f. '}*1 and f7; respectively;

n, 1 1 f'nfl,Z

e Compute the Maxwellian M| fi’;H] by means of m[;—1 fio =3/ ] and upgrade

the numerical solution fi’;“ using (39).

6 Numerical Approximation of BGK Models for Mixtures

The numerical methods presented in [14] and briefly sketched in the previous Section,
based on the semi-Lagrangian formulation, can be extended to the BGK equations
for inert and reactive mixtures. We consider 3D (in velocity) problems, in one space
dimension and in slab geometry. Under suitable symmetry assumption, it is possible
to apply the Chu reduction [8], which allows to transform a 3D (in velocity) equation
in a system of two one-dimensional equations.

First of all, we consider the case of inert mixtures. For the sake of simplicity, we
fix L = 4, and we show the first order numerical scheme applied to the AAP BGK
model, described in Sect.3.1; the discretization of the other relaxation model for
inert mixture in Sect.4.1 is similar.
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6.1 First Order Semi-Lagrangian Scheme for the AAP BGK
Model

By means of the Chu reduction we transform the starting equations (6) in a system
(of double dimension) of 1D equations. Assume axial symmetry with respect to the
axis xp; let us introduce the new unknowns

g, x,v) = /Rz FoE, x,v)dvodvs, g5t x,v) = /Rz(v% + v%)fs(t, x, V) dvydvs,
(40)
each depending only on one space and one velocity variable v = v;. Multiplication
of (6) by 1 and (v5 4 v3) and integration with respect to (v2, v3) € R? yields then the
following system of BGK equations for the unknown vector g° = (g}, g3), coupled

with initial conditions

8g?—l—vag"s—y(M~— ), (t,x,v) eRy xRxR
o1 ox Wi &), U, x, + , @l
gis(O,x,v) = gl.so(x,v), s=1,...,4, i=1,2.

The BGK system (41) describes a relaxation process towards the vector Maxwellians
(Ms,1, M; »), which is obtained by Chu transform of (7) and has the form

2KT,
(Ms,laMs,Z): Msa 5 Ms s
m

where

s 1/2 s
M, =n’ m exp| — m v—u)?), s=1,...,4.
2K Ty 2K T,

To determine the auxiliary parameters u; and 7y we have to solve (12) and (13).
Relations (12) and (13) involve fundamental macroscopic moments of distribution
functions f*, namely n®, u® (where u® stands for u$, being u*> = u® = 0) and T*,
which are given in terms of g} and g3 as

1
n’ =/gf dv, u' = —/ vgi dv, (42)
R n® Jr
3KT* 1 !
— = —S[f(v—ué)ngdv—i—/g%dv]. 43)
m n R R

We can then apply the first order semi-Lagrangian scheme to each equations of the

system (41); it reads as
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s,n+1 ~S,n + Atl/n+1(Mn+1 s,n—i—l),

) 1] s,1] s, L1y 1] (44)
s,n+l _ =s.n n+l am+l _ _s,n+l _
82ij = 8y T AW M p 55 =85 ) s =1,

where g;?l = gi(t", x; —v;At,v;) and g;?l = g3(t", x; — v;At,v;). The main
issue is how to solve the implicit equations in (44), where the Maxwellians now
depend on the auxiliary fields at time "*!. The procedure is a quite natural extension
of the case of a single gas, and it is here described for readers’ convenience.

The auxiliary density can be easily computed by integrating over the kinetic
velocity v the first equation of (44) for s = 1, ..., 4. By easy manipulations and
thanks to conservations we obtain n)" "' = 7. Once n*"*' is known, the collision
frequencies ! at time "' can be evaluated according to (8).

The second task is to compute the fictitious mean velocities «"*!. If we multiply
by v and then integrate over v the first equation of (44) for s = 1, ..., 4 we obtain
(omitting the indices i, n, n + 1 relevant to the discretization)?

n'u’ =n'u’ + Atvi(ngug, —n'u®), s=1,...,4, (45)

1 ~ e .. ~ .
f"” = a}", or omitting indices n* = 7*, one obtains

but, since n
w =0+ Atvs(ug —u®), s=1,...,4, (46)

then using (12) one has

4
1
' =u'+ Atv Tul), s=1,...,4, 47
2 mwgf (47)
from which
m]nl mlnl
(511_ ~ ) l+£12u2+£13u3+§14u4:_ 0 ﬁl
2.2 2.2
m“n men~ _
2yl 4 (22 - w4 €233 4 eyt = P2
At At (48)
m3n3 m3n3
531u1+£3zuz+(533_ - )u3+§34u4:_ o 3
4 4 4 4
41,1 4 42,2 | (43 3 44 MM\ 4 My
§u+§u+§u+(§ At)u Atu

Thus we have to solve a 4 x 4 linear system; once the actual mean velocities at time
"1 are obtained, by means of (12) the fictitious mean velocities at time #"*! are
updated.

3The tilde denotes that we are evaluating the fields on the feet of the characteristics, at time ¢”.
Without tilde it is understood the time instant /1.
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Now we have to compute the fictitious temperatures 7/"*!. Thus, computing the
species temperatures at time t"+! by using (43) and replacing the marginal distribution
function g; and g, by their expressions given by (44) one obtains (omitting indices
i,n,n+1):

3nSKTS  3a°KT*

mS m

3nSKTy 3nSKT*

mS mS

+Atl/x(ns(us —uh)? + > s=1,..4. (49)

Then, by easy manipulation (recalling n®* = ny, =n®, s=1,...4)

s

TS — Atug(T, — T) = T° + Atz/X;n—K(uX —w)Y? s=1,.4. (50)
Now we define Rk
oy = 2 (s = u’)?,
mS
B=3 K[(ua2 — "),
2 l 4 o usr

,ys rnr(msus +mrur)(ur _uS);

= — yl e
3K v p— m* +m
thus, using (13), Eq. (50) becomes

24 &

TS — K D AT =T+ Atvg(ay — B +7). s=1....4 (5D

r=1

Therefore, to achieve the actual temperature 7° at time t"t! we have to solve the
above 4 x 4 linear system; once the actual temperatures at time #"+! are known, by
(13) we are able to update the fictitious temperatures at time "', and we eventually
solve the implicit step. In analogous way it is possible to treat the other BGK model
(21)—(22) for inert mixtures with relations (25)—(26).

The extension to higher order schemes, once the solution of the implicit step has
been fixed, is an easy application of the schemes presented in [14]. Numerical results
in Sect.7 has been obtained using the BDF2 scheme recalled in Sect.5.2.

6.2 Sketch of the First Order Semi-Lagrangian Scheme
Jor the Reactive BGK Model

The solution of the BGK model for reacting mixtures described in Sect. 3.2 leads
to additional drawbacks, since also auxiliary number densities n; have to be taken

into account; such parameters are given in terms of the actual macroscopic fields in
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Eq. (14), and their expressions are nonlinear due to the exponential factor appearing in
the term . in the Egs. (14)—(17). Moreover, in this case we do not get three uncoupled
linear 4 x 4 systems, for densities, velocities and temperatures, respectively, as it
occurs in the inert case. Indeed, each equation depends on all the twelve actual fields,
since all of them are involved in the term (17). As a consequence, the equations cannot
be decoupled, and we have to deal with a 12 x 12 nonlinear system at each node.
Solving this nonlinear system by Newton method is impracticable, owing to the very
complex expressions of the auxiliary fields (14), (15) and (16). To overcome these

difficulties, we adopted an iterative procedure. At the first step k = 0, we set

s,n+1,0 _ ~s,n

S1ij = 8Lij (52)
s,n+1,0 _ ~s,n
2,ij =8.ij
With this first approximation of g‘i::';”] and g;?j’L] we compute a first approximation

of the actual fields and therefore of the auxiliary fields at time #"*!. Then we iterate
the procedure

s,n+1,k _ ~s,n s,n+1,k—1 s,n+1,k—1 s,n+1,k—1

8l =&t A (M S ) (53)
s,n+1,k _ ~s,n s,n+1,k—1 s,n+1,k—1 s,n+1,k—1

8. = =& T A (M35 &) ),

until convergence. Fixed a tolerance o/, we stop the iterative procedure when the
2-norm of the difference of two consecutive iterates is smaller than rol for each
marginal distribution function g7, g5, s =1, ..., 4.

In a straightforward way we can extend this strategy to higher order schemes.
Moreover, these numerical schemes can be also adapted to simulate the reactive
BGK model described in Sect. 4.2.

7 Numerical Results

In this Section we present some illustrative tests, aiming at showing the performance
of the semi-Lagrangian method applied to the described BGK models for mixtures,
and we will point out the main peculiarities of the different BGK models for inert
and reactive mixtures presented in this paper. We refer to numerical test proposed in
[1] and consider a mixture of four monoatomic gases with the following values of
the molecular masses:

mip = 585, no = 18, nms = 40, nmy = 36.5.
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The numerical values used in our tests have to be considered as dimensionless, and
corresponding to arbitrary scales. They have been chosen for illustrative purposes,
without any reference to an actual specific problem. However, our reaction scheme
can be thought as a rough approximation of bimolecular reversible reactions like
NaCl+ H,O = NaOH + HClor H, +Cl = HCI+ H.

We present some results for the following Riemann problem for both reactive and
non-reactive cases. The collision frequencies for elastic scattering are the same used
in [1] and they also do not refer to any actual problem:

gl =500, vi% =600, v} = 200, y}* = 700,
v3? =400, v =500, 13* = 800,

133 =400, v3* = 300,

vg* = 600,

with )" = vg* and vj" = vy for s, r =1, ..., 4. The above frequencies will be mul-
tiplied by a factor 1/¢ in the numerical experiments, where € is the Knudsen number,
to simulate by varying ¢ different regimes (rarefied or fluid). The chemical colli-
sion frequency is vj3 = 0 in the non-reactive case, whereas we set v33 = 100 in the
reactive case. The initial data are chosen as Maxwellians reproducing the following
macroscopic fields:

(1,0,5/3), x<0.5,

(pO» Uop, pO) = {(1/8, 0’ 1/6)’ X > 05,

( )= (1/10,2/10,3/10,4/10), x <O0.5, (54)
P01, 025 P035 P04) = (1/80,2/80, 3/80, 4/80), x > 0.5,

up =0, i=1,...,4.

The presented results are obtained using the BDF2 scheme, the best performing
method thanks to the low number of interpolations required.

In Figs. 3 and 4 we present the result obtained in the inert case. In this case, we set
N, =30, N, =200, At = CFL Av/vpyax,v € [—10, 10]. In all cases presented in
the paper CF'L = 2 has been used, but higher values are possible [14], with larger
gain for larger C F' L. In addition, the use of CWENO [18] in place of WENO could
considerably improve the efficiency of the reconstruction process, since, at variance
with standard WENO, CWENO guarantees uniform accuracy for all points inside
the domain, with very little overhead. This possibility is left to future investigation.
We compare in Fig. 3 the solutions obtained with the two BGK models for inert case
presented in Sects. 3.1 and 4.1, respectively. The results are in good agreement with
the ones presented in [1]. We can observe that at the final time z; = 0.2, fore = 107!
(left column in Fig. 3) the equilibrium is not yet reached and species velocities and
temperatures are not yet relaxed to common values. Instead, we can observe that
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Fig. 3 Inert mixtures. Comparison of the species macroscopic fields, densities, velocities and
temperatures, using (54) as initial data, obtained from the numerical approximations of the AAP
BGK model and the one presented in Sect.4.1 (GS model (21)-(22)). Left column ¢ = 10~!; right
column & = 1072
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Fig. 4 Inert mixtures. Differences between mixture velocity and species velocities in the top.
Differences between mixture temperature and species temperatures below. Left ¢ = 107!, right
€ = 1072. We can observe that the differences are smaller for the GS BGK model (21)-(22) than
for the AAP BGK model

for e = 1072 (right column in Fig.3) at the same final time we are closer to the
equilibrium, namely species velocities and temperatures almost overlap to each other
and reproduce the mean velocity and temperature values of the mixture, respectively.
Of course, both BGK models give the same number densities, whereas differences
can be noticed between the species velocities and temperatures prescribed by the
two BGK approaches; such differences are less evident close to the fluid regime
(smaller ¢). In Fig.4 the differences between species velocities and temperatures
and the global mean velocity and temperature of the mixture are plotted. We can
observe that such differences are smaller for the BGK model (21), with respect to
the AAP BGK model. This is due to the fact that the BGK model (21) pushes the
distribution functions towards the attractors (22), characterized by common velocity
and temperature values. On the contrary, the AAP BGK model prescribes relaxation
towards attractors with different velocities and temperatures, then species velocities
and temperatures equalize later. The differences however tend to disappear when
e — 0.
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Fig. 7 Reactive mixtures. Numerical approximation of the reactive BGK model described in
Sect.3.2; CFL =2, N, = 200, N, = 60, ¢ = 1072, ty = 0.2. Global mass density p and density
p°, s = 1,3 (gases | and 3) for different values of AE. The global density when AE = 0 overlaps
the profile of the non-reactive case

Figures 5 and 6 are relevant to the case of the reactive mixture, with an energy
threshold AE = 500. The results are obtained from the reactive BGK model
described in Sect. 3.2; numerical simulations of the BGK model of subsection 4.2
are scheduled as future work. In Fig. 5 the profiles at time ¢ of the species number
densities for different values of ¢ are reported; we can notice significant differences
with respect to the inert case (Fig. 3 top), due to the presence of the chemical reac-
tion (2). In Fig. 6 the profiles of velocities and temperature for each gas and for the
reacting mixture are reported.

The variations of the profiles of the macroscopic fields for different values of AE
are shown in Figs.7 and 8. In Fig.7 we report the global density p and densities
p' and p? at time ¢+ = 0.2 for non reactive and reactive cases, with three different
choices AE = 0, 500, 1000. The global density of the inert mixture overlap the
profile obtained for AE = 0, whereas this is not the case for the single components
of the gas. The higher AE, the greater the variations with respect to the inert case, as
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Table 1 Relative errors and accuracy order in the approximation of the reactive BGK model
described in Sect. 3.2, using BDF2. C FL = 2, ¢ = 10~ 1. ) denotes the average number of iterations

Global n

Global u

Global T

Ny 7
L relative errors

40 6.5535e-03 3.9862e-01 4.2436e-03 54
80 2.5973e-03 1.7275e-01 1.8118e-03 33
160 6.6116e-04 4.0854e-02 4.3127e-04 21
320 1.3625e-04 8.1096e-03 8.9780e-05 14
640 2.6564e-05 1.4325e-03 1.8282e-05 11
L, orders

80 1.3353 1.2063 1.2278

160 1.9739 2.0801 2.0708

320 2.2788 2.3328 2.2641

640 2.3587 2.5011 2.2960

expected. The same comment applies to Fig. 8, where we report the profiles of mean
velocity and temperature of the mixture for increasing values of AE. The results
reproduce, with higher order accuracy and without an actual restriction on the CFL
number, those in [1] obtained by a splitting technique.

Finally, in Tables 1 and 2 we present the accuracy order obtained using BDF2
scheme for the BGK model presented in Sect. 3.2, for two different values of €. The
test is performed in order to show the efficiency of the iterative procedure (53) used
to solve the implicit step. For this test, as smooth initial data we use the Maxwellians
reproducing the following initial macroscopic fields
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Table 2 Relative errors and accuracy order in the approximation of the reactive BGK model
described in Sect. 3.2, using BDF2. CFL = 2, ¢ = 10~ !. 7 denotes the average number of iterations

Ny Global n Global u Global T i
L relative errors
40 7.3747e-03 4.3970e-01 4.8548e-03 395
80 3.1298e-03 1.9845e-01 2.1617e-03 218
160 1.2041e-03 7.0644¢-02 7.5636e-04 120
320 3.3898e-04 1.8127e-02 2.2317e-04 68
640 7.1701e-05 3.0637e-03 5.3147e-05 40
L orders
80 1.2365 1.1477 1.1673
160 1.3782 1.4901 1.5150
320 1.8286 1.9624 1.7610
640 22411 2.5648 2.0701

) = T = =

m* PBMRYHIC)

S ~ s | s 2 5 3 s 2
uo(x)_a—s[exp(—<0sx— +§>)_ eXp(_<0‘Yx+ _E) )}

s=1, ..., 4, where o, = (10, 13, 16, 19). We use CFL =2, N, = 30, tol = 1078
as tolerance to stop the iterations. In Tables 1 and 2 7 denotes the average number of
iterations performed during each time step; the relative errors are computed taking
the differences between two solutions obtained by two different meshes, N, and
2N,. The number of iterations depends on the magnitude of the collision frequencies
and on the time step Af; it increases as such magnitude increases, and decreases
as At — 0. Thus, for not too large CFL numbers we can simulate the fluid regime
(high magnitude of v,) with a reasonable number of iterations without increasing the
computational cost with respect to the inert case.

Acknowledgements This work was supported by MIUR, by the National Group of Mathematical
Physics (GNFM-INdAM), by the National Group sof Scientific Computing (GNCS-INdAM), and
by the Universities of Catania and Parma (Italy).

References

1. Aimi, A., Diligenti, M., Groppi, M., Guardasoni, C.: On the numerical solution of a BGK-type
model for chemical reactions. Eur. J. Mech. B/Fluids 26, 455-472 (2007)

2. Andries, P.,, Aoki, K., Perthame, B.: A consistent BGK-type model for gas mixtures. J. Stat.
Phys. 106, 993-1018 (2002)



80

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.
26.

M. Groppi et al.

Bhatnagar, P.L., Gross, E.P., Krook, K.: A model for collision processes in gases. Phys. Rev.
94, 511-525 (1954)

Bisi, M., Groppi, M., Spiga, G.: Kinetic Bhatnagar-Gross-Krook model for fast reactive mix-
tures and its hydrodynamic limit. Phys. Rev. E 81(036327), 1-9 (2010)

Bobylev, A.V., Bisi, M., Groppi, M., Spiga, G., Potapenko, I.LF.: A general consistent BGK
model for gas mixtures. Kinet. Relat. Models 11, 1377-1393 (2018)

Carlini, E., Ferretti, R., Russo, G.: A weighted essentially nonoscillatory, large time-step
scheme for Hamilton-Jacobi equations. SIAM J. Sci. Comput. 27, 1071-1091 (2005)
Cercignani, C.: The Boltzmann Equation and its Applications. Springer, New York (1988)
Chu, C.K.: Kinetic-theoretic description of the formation of a shock wave. Phys. Fluids 8,
12-21 (1965)

Dimarco, G., Pareschi, L.: Implicit-explicit linear multistep methods for stiff kinetic equations.
SIAM J. Numer. Anal. 55(2), 664-690 (2017)

Garzd, V., Santos, A., Brey, J.J.: A kinetic model for a multicomponent gas. Phys. Fluids A
1(2), 380-383 (1989)

Gross, E.P., Krook, M.: Model for collision processes in gases: small-amplitude oscillations of
charged two-component systems. Phys. Rev 102, 593 (1956)

Groppi, M., Lichtenberger, P., Schiirrer, F., Spiga, G.: Conservative approximation schemes of
kinetic equations for chemical reactions. Eur. J. Mech. B Fluids 27(2), 202-217 (2008)
Groppi, M., Rjasanow, S., Spiga, G.: A kinetic relaxation approach to fast reactive mixtures:
shock wave structure. J. Stat. Mech. Theory Exp. 10(P10010), 1-15 (2009)

Groppi, M., Russo, G., Stracquadanio, G.: High order semilagrangian methods for BGK models.
Commun. Math. Sci. 14(2), 389414 (2016)

Groppi, M., Russo, G., Stracquadanio, G.: Boundary conditions for semi-Lagrangian methods
for the BGK model. Commun. Appl. Ind. Math. 7(3), 135-161 (2016)

Groppi, M., Spiga, G.: A Bhatnagar-Gross-Krook type approach for chemically reacting gas
mixtures. Phys. Fluids 16, 4273-4284 (2004)

Hairer, E., Warner, G.: Solving Ordinary Differential Equations II: Stiff and Differential-
Algebraic Problems. Springer Series in Computational Mathematics, vol. 14. Springer, Berlin
(1996)

Levy, D., Puppo, G., Russo, G.: Central WENO schemes for hyperbolic systems of conservation
laws. Math. Mod. Numer. Anal. 33(3), 547-571 (1999)

Mieussens, L.: Discrete velocity model and implicit scheme for the BGK equation of rarefied
gas dynamics. Math. Models Meth. Appl. Sci. 10(8), 1121-1149 (2000)

Pareschi, L., Russo, G.: Implicit-explicit Runge-Kutta methods and applications to hyperbolic
systems with relaxation. J. Sci. Comput. 25, 129-155 (2005)

Pareschi, L., Russo, G.: Efficient Asymptotic Preserving Deterministic Methods for the Boltz-
mann Equation, AVT-194 RTO AVT/VKI. Models and Computational Methods for Rarefied
Flows, Lecture Series held at the von Karman Institute, pp. 24-28. Rhode St. Genése, Belgium
(2011)

Pieraccini, S., Puppo, G.: Implicit-explicit schemes for BGK kinetic equations. J. Sci. Comput.
32, 1-28 (2007)

Rossani, A., Spiga, G.: A note on the kinetic theory of chemically reacting gases. Phys. A 272,
563 (1999)

Russo, G., Santagati, P., Yun, S.-B.: Convergence of a semi-Lagrangian scheme for the BGK
model of the Boltzmann equation. SIAM J. Numer. Anal. 50, 1111-1135 (2012)

Sivorich, L.: Kinetic modeling of gas mixtures. Phys. Fluids 5, 908-918 (1962)

Welander, P.: On the temperature jump in a rarefied gas. Ark. Fys. 7, 507-553 (1954)



Hydrostatic Limit and Fick’s Law )
for the Symmetric Exclusion with Long e
Jumps

Byron Jiménez Oviedo and Arthur Vavasseur

Abstract Hydrostatic behavior and Fick’s law for the one dimensional exclusion
process with long jumps in contact with infinite reservoirs at different densities are
derived. The jump rate is described by a transition probability p which is proportional
to | - |~O*D for v > 2. The reservoirs add or remove particles with rate proportional
to kN~ where ks > Oandf =2 — ~. The behavior of the solution of the hydrostatic
equation is also studied.

1 Introduction

In this work we consider the symmetric exclusion process with long jumps on Ay :=
{l,...,N — 1} in contact with infinitely many stochastic reservoirs. Each pair of
sites of the bulk {x, y} C Ay carries a Poisson process of intensity one. The Poisson
processes associated to different bonds are independent. If the clock associated to
{x, y} rings, particles at the sites are exchanged with rate p(y — x), if one of the site
is empty and the other one is not. Otherwise nothing happens. In the dynamics at
the left boundary each pair of sites {x, y} withx € Ay andy € Z_ carries a Poisson
process of intensity one, all being independent. If the clock associated to the bound
{x, y} rings, then a particle can get into (resp. get out from) the bulk from (resp. to)
the left reservoir at rate axzp(z) (resp. (1 — ) 37p(z)) where z =y — x is the size
of the jump, if the site at x is empty (resp. occupied). The right reservoir acts in the
same way, except that « is replaced by (3 in the jump rates given above. We can also
interpret that particles can be created (resp. annihilated) at all the sites x in the bulk
with one of the rates ry, (x/N)om/Ne or r,J\,r (x/N)Bm/Ne (resp. ry (x/N)(1 — a)/s/Ne
or ry (x/N)(1 — B)k/N?) where ry, are given in Sect. 2.
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We are interested in the case where p(-) has a heavy tail proportional to | - |~O+1D
for v > 2. The case v < 2 is study in [1], in this case is obtained a non local operator
(fractional version of the Laplacian) instead the usual Laplacian (Fig. 1).

The presence of a slow or fast boundary depending on # and « can strongly affect
the macroscopic behavior of the system. In [2] it is given a complete characterization
of the hydrodynamic behavior of the process described above: there are five different
macroscopic phases, depending on # € R. Moreover, we can see that hydrostatic
limit for § # 2 — ~ can be obtained easily. For that reason, the hydrostatic behavior,
form and properties of the stationary solution in the case § = 2 — y deserve to be
treated.

Then, the aim of this work is to complete the stationary scenario given in [2]. We
show that the stationary density profile is a stationary solution of a reaction-diffusion
equation with Dirichlet boundary conditions:

pruw) —a ptw) —
uY 1 —u)”

—"72 Ap"(u) + = {
v
prO)=ca, p"()=p

}:0, ue 0,1),

(see Sect.2 for the definition of ¢ and c,). As a consequence of the hydrostatic
limit, we get Fick’s law of particles transport, which says that the flux goes from
regions of high concentration to regions of low concentration, with a magnitude that
is proportional to the concentration gradient.

It is also part of this work to give a series of properties of the profile. Namely,
we prove that this profile is increasing, convex on [0, %] and concave on [%, 1].
Those facts follow directly from a description of the dependence of the profile on the
parameter « that we prove thanks to an adaptation of the maximum principle. In a
second step, we will see that those properties give a precise description of the behavior
of the profile near the boundary, which will allow us to improve the regularity given
by the existence theory (Fig.?2).

The outline of this paper is as follows. In Sect.2 we describe the model precisely
the model, we introduce the hydrodynamic equations and state the results. In Sect. 3
we deal with hydrostatic limit and Fick’s law. Finally, Sect. 4 is devoted to present
the behavior of the solution of the hydrostatic equation.

(I—a)gmp() (1= B)xap()
' ply — ) 4
P /\ Sl)
Cl | [o[o]o] [o[a [o/a[a] [ ] L@l
‘ 1 x Y Nfl‘
Bulk
Left reservoir ' ‘ Right reservoir

Fig. 1 Exclusion process with long jumps and infinitely extended reservoirs
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Fig. 2 Profiles of the
solution of the hydrostatic 1
equations

a+p
2

2 Notation and Results

2.1 The Model

For an integer N > 2 let Ay ={1,...,N — 1} and 2y = {0, 1}V, Fix v > 2. Let
p(+) be a probability on Z defined by

1
P@) =y
where ¢ I = 2(y+1(¢s is the Riemann zeta function defined for s > 1). We de-
note m = Zzzo zp(z). Note that p(-) has mean zero due to its symmetry, that
is: ZzEZ zp(z) = 0. The latter allows us to write the variance of p(-) as o2 :=
> .c72°p(2), which is finite since v > 2.

Fix0 < a < < 1and k > 0. We consider the symmetric long jumps exclusion
process on Ay with infinitely many stochastic reservoirs with density « at all negative
integer sites j < 0 and with density ( at all integer sitesj > N (see [2] for more details
about the model). The intensity of the reservoirs is regulated by a parameter xkN
where @ = 2 — . This process is a Markov process with configuration space £2y.
A typical configuration is described as an element 77 = {7),}1ca, in £2y, so that for
x € Ay, ny = 0 means that the site x is vacant while 7, = 1 means that the site x is
occupied.

The process is characterized by its infinitesimal generator

Ly =LYy + N~ LY + L],
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where the generator LR, corresponds to the bulk dynamics and generators Lﬁ and
L}, corresponding to non-conservative boundary dynamics. The action of Ly on
functions f : 2y — R is given by

1
IO =5 Y P =IO = f W),

xyeAy

LAY = Y ple = yexn; )If (1) = £ (],

XEAN
y=0

LAY = Y ple = e DI 0r) = f (),

XEAN
y=N

6]

where
5 LFEX,Y,
(nxy)z =1y, 2=X, (nx)z =
MNx, T=Y.

N, 2 F X,
1_77)(’ =X,

and for any x € Ay and any 7 € §2y we have that
(s a) = [1:(1 — ) + (1 = n)al

and

ex(m: ) = [ne(1 = ) + (I = n) Bl

Given x € Ay U {N} and a configuration 7, we denote by W, (n) the current over
the value x — % which is defined as the rate of particles crossing x — % from the left
to the right minus the rate of particles crossing x — % from the right to the left. Then,
the current can be written as

W= Y p=y0y—mn)

l<y<x-1
x—1l<z<N-1
+nN‘9[ D ope-ya-n)— Y. p(z—y)(ﬁ—ny)]
x<z<N-—1 I<y<x-—1
y=<0 >N

= Wo() + KN ~OWE (1.

We will often omit the dependence of W, on 7). Note that for any x € Ay we have
that Lyn, is equal to

> po =0l —nd+ RN_B[ZP()’ —x)(a—m)+ Y ply—x(B - nx)].

YEAN y=<0 y=N
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Now note that W, — W, is equal to

Yo ope=»oy—n)— Y. pe—y0y—mn)

l<y=x—1 l<y=x
x—1<z<N-1 x+1<z<N-1
m@[ Yo ope=wa-n)— Y pe—yla- m)}
x<z<N-1 x+1<z<N-1
y=0 y=0
HNe[ Do pe=nB-n)— > p—yEB- m)}.
I<y<x I<y=<x—1
>N >N

Thus, it is not difficult to see the microscopic continuity equation
Lyny = —=VW, := —(W, — Wy).

Let us denote by {n(#)};>0 the Markov process associated to the generator Ly
speeded up by N2, i.e. the process with generator N>Ly. For p € (0, 1), we denote
by v, the Bernoulli product measure in 2y with density p, that is, the measure
whose marginals satisfy v,(n, = 1) = 1 — v,(n, = 0) = p. The irreducible Markov
process generated by Ly has a unique invariant measure that we will denote by [y
and fy , will denote its density with respect to the measure v,. If o = 3 = p then
iy = v,. To simplify the notation of the expectation with respect to fiy (resp. v,) we

will often use the notation [, f (n)djin () = () (resp. S £ (v, () = (f),,) .

2.2 Hydrostatic Equation

In this section we will define the partial differential equation that the empirical
density solves in the thermodynamic limit N — oo. For that purpose we need
to introduce some notation and definitions. First, we abbreviate the Hilbert space
L*([0, 114, h(u)du) for d = 1,2, by Li([O, 11%) and we denote its inner product
by (-, )» and the corresponding norm by || - |- When h =1 we simply write
L*([0, 11%), (-, -) and || - ||. The set C*®([0, 1]%) denotes the set of restrictions of
smooth functions on R to [0, 1]¢. The supremum norm is denoted by || - [|o.. We
denote by C2°((0, 1)4) the set of all smooth real-valued functions defined in (0, 1)¢
with compact support included in (0, 1)?. We denote by A the Laplacian opera-
tor: A = Z?zl 851. The semi inner-product (-, -); is defined on the set C*° ([0, 119)
by (F,G), = f[o,”d Z?: 104, F)(u) (0,,G)(u) du. The corresponding semi-norm is
denoted by || - ||;.

Definition 1 The Sobolev space H'([0, 1]¢) is the Hilbert space defined as the
completion of C*([0, 1]¢) for the norm
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2 . 2 2
I ge =107+ 17

Its elements elements coincide a.e. with continuous functions (see [5]). The comple-
tion of C2°((0, 1)) for this norm is denoted by 3} ([0, 1]%). This is a Hilbert space
whose elements coincide a.e. with continuous functions vanishing at the boundary
of [0, 1]¢. On fJ—C(I), the two norms || - ||9¢1 and || - ||; are equivalent. We also define
the spaces H;, := H' N Lj and K, := H N L.

In order to simplify notation in Definition 2 below and in the rest of the paper we
define the functions rfvt : [0, 1] — R such that for x € Ay as follows: at the points
5 the are defined as

WG =Y PO, G = Y pO), ©)

y=x y<x—N

with rﬁ 0) = ri,t(llv) and rﬁ (H = rﬁ(]%). At the remaining points, they are defined
by linear interpolation. Let us consider the functions r* : (0, 1) — R, defined by
r~(u) = ¢,y 'u™7 and r*(u) = ¢,y'(1 —u)~7. By Lemma 3.3 of [3] we know
that
lim N7ry(u) = r*(u) 3)
N—o00

uniformly in any compact set included in (0, 1). We also introduce the functions
Vi) =r~(u) +rT(u) and Vo(u) = or™ (u) + BrT(u).

We are ready to define weak solutions of the partial differential equation which
we will deal with.

Definition 2 Let o > 0 and x > 0. We say that p" : [0, 1] — [0, 1] is a weak solu-
tion of the stationary reaction-diffusion equation with Dirichlet boundary conditions

{ —"72 ApF(u) + /@V1(M)[ﬁﬁ(u) - p-oo(u)] =0, ue,1), @

POy =a, p"(1)=p,

Vo(u) ;
Vi(u)
(i) p* e H'([0, 1]).
(ii) fol {(“_Z:(M)V 4 G gy o oo,

where p™°(u) = f

(1=
(iii) For any function G € C2°((0, 1)) we have that

— (7", TAG) + (7", Gy, — K(Vo, G) = 0. )

Remark 1 Even though equation given in the introduction and the Eq. 4 are the same,
we have decided to write the last one in this way because in Theorem 3 we will see
that many properties of the weak solution p" will be related with properties satisfied

by p>.
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Remark 2 Observe thatitems (i) and (ii) of the previous definition imply that p” (0) =
a and p(1) = 3. Indeed, first note that from (i) we have 5" € F!([0, 1]) then by
Morrey’s inequality (see e.g. [6]) we have that p” is %-Hblder in [0, 1]. Now, take
€ € (0, 1) and note that

1 N2
lim =7 / Mdu
i (6)
<lim 25/—1 "a—p )+ (p"w) — p (0))2

uy

In the last inequality we used the fact that (a + b)?> < 2a® + 2b*. Then from the fact
that p” is %-Hblder in [0, 1] and item (ii) we conclude that (o — ﬁ”(O))2 = 0 and we
are done. Showing that p"(1) = 3 is completely analogous.

Remark 3 Since p™ is a continuous function such that

/' { (o = p*(w))? n (B = p*w)?
0

du < oo
u’ (1 — u)”

and p>*(0) = av and p™> (1) = S, it is easy to see that from item (i) and item (ii) in
Definition 2 we have that p* — p™ € 9{0 v, (10, 1]).

Proposition 1 There exists a unique weak solution of (4).

Proof First note that we can rewrite (5) as
K 0'2 K —~00 0'2
- (SD ) TAG> + KJ(SO ) G)V] = <p ) TAG% (7)

where " (1) = p*(u) — p>(u). Leta”™ : J{(l)’vl([O, 1]) x f}{(l)’vl([O, 1]) — R be a bi-
linear form defined as

a’(p, 0) = (p, o)1 + K{p, 0)v;»

for functions ¢, g € 3{(1),‘,1 ([0, 1]). We claim that a” is coercive. Indeed

a" (o, ¢) = lelli + sllelly, = min{l, sVi(D}ell5a

and trivially we have that a" (¢, @) > /<a||<p||%,l. By using the Cauchy-Schwarz in-
equality we get that

la" (e, ol = lielhillell + sllellv lelly, -

The latter allows to conclude that the bilinear form a” is also continuoug. Now we
consider the linear form I~ : 3 ,, ([0, 1]) — R defined by i~ () = =% (5™, ©)1.
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This linear form is continuous. Indeed, first note that p*™ € C%([0, 17). Using the
Cauchy-Schwarz inequality we get that

1T ()] < S1p= llell

On the other hand, using integration by parts and the Cauchy-Schwarz inequality we
have that

2 - —1/2 1/2 2 - —1/2
e ()] = S 1AV 2 v o < Z1a5 v Pilllelly,-

Now we can apply Lax-Milgram’s Theorem to guarantee that there exists a unique
function " € J—C(lwl ([0, 17), which satisfies (7) for any function G € C°((0, 1)).
Then, in order to conclude the proof it is enough to take p"(u) = ¢"(u) + p* (u)
which clearly satisfies Definition 2.

Remark 4 Although the proof of the previous proposition has been given for
# > 0, the result is also true for x = 0. We can see this, trivially taking p°(u) =
B —a)u+ a.

Lemma 1 Let p® be the unique weak solution of (4). Then we have that p"(u) +
PPl —u) =a+pf, forallu € (0, 1).

Proof Note that o + 3 — p"(1 — u) is a weak solution of (4). Then, by uniqueness
of these solutions, we have that p"(u) = o+ 3 — p"(1 —u) forallu € (0, 1).

In other words, Lemma 1 says that the graph of p” has rotational symmetry with
respect to the point (3, %ﬁ).

2.3 Statement of Results

The first result is the following law of large numbers for the empirical density under
the stationary measure fiy .

Theorem 1 (Hydrostatic) For any continuous function G : [0, 1] — R and for any

6>0
1 1
N_1 Z G ()M« —/0 G (u)p" (u)du| > (5} =0,

XEAN

where p" is the unique weak solution of (4).

The “Fick’s law” is our second result.
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Theorem 2 (Fick’s law) For all v € (0, 1) the following Fick’s law holds

1
Tim N (Wil = — S0,5°0) + / (= 7" ()r (wydu
—00 . v ®)
—x /0 (8 — 7 W) r* (wdu,

where p" is the unique weak solution of (4).
Our last result is about the behavior of the weak solution of (4).
Theorem 3 Let p" be the unique solution of (4). Then,

(i) p" increases on [0, 1], it is convex on [0, %] and concave on [%, 1]. Moreover,

=% and (B-a) <)@ =B - ).

(ii) If K < vand p*, p' are the respective solutions of (4) then we have

o P'(u) > §(u) > p'u) > p™(w) ifu € (0, ),
o PPu) < M) < p'(u) < p¥() ifu € (5. 1.

(iii) p~ € C%([0, 1]) N C*((0, 1)), its behavior at the boundary is precisely
described:
P = a+ (3=’ + o)

and

P = B= (G- =1 +o(l-w).

Note that in the general case v > 2, the regularity of p" on [0, 1] is optimal: if
2 <n<~vy<n+1,p" can not be in C"*!([0, 1]) by item (iii) of Theorem 3. The
function p” can possibly be a smooth function on [0, 1] only if vy is an integer number.
It is easy to see that p* depends linearly on the boundary conditions. Since x and o
can be associated in a single parameter, Corollary 1 in Theorem 3 ends the description
of the dependence of p" in all the parameters. Moreover, in Corollary 1, we also prove
that

p" € C([0, 11) N C*((0, 1)), ©)

independently of Theorem 3 and this result will be useful in the proof of such
Theorem.

Remark 5 Observe that the expression at the right hand side of (8) does not depend
on v. Indeed, taking the derivative with respect to v, the right hand side of (8) vanishes
thanks to (4). Thus, we have that

lim N(W)y = n/ (a— p(w)r~ (u)du. (10)

N—o00

Using item (iii) of Theorem 3, we can see that the expression at the right hand side
of (10) is finite.
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3 Hydrostatic Limit and Fick’s Law

In this section we prove Theorems 1 and 2. Let MF,d =1,2,bethe space of positive
measures on [0, 1]¢ with total mass bounded by 1 equipped with the weak topology.
Forany 7 € £2" the empirical measures 7 (1) € M (resp. 7V () € MJ) is defined
by

| Nl [ Nl
™ () = m;mdcm (TGSP' ) = mxgzjl 77x77y5<x/N,y/N)>

where 9§, (resp. 6,v)) is the Dirac mass on u € [0, 1] (resp. (u, v) € [0, 17%). Let
PN be the law on M, x M induced by (7, V) : @V — M| x M3 when £V
is equipped with the non-equilibrium stationary state fiy. To simplify notations,
we denote V(1) (resp. AV (1)) by 7 (resp. #V) and the action of m € M} on a
continuous function G : [0, 1]Y — Rby (7, G) = f[o,l]d G (u)m(du).

Our goal is to prove that every limit point P* of the sequence {PV }y~» is concen-
trated on the set of measures (7, 7) of MT X M; such that 7 (resp. 7) is absolutely
continuous with respect to the Lebesgue measure on [0, 1] (resp. [0, 17?) and whose
density p" (resp. p”(u)p"(v)) is a weak solution of (4).

Lemma 2 The sequence {PN}y=, is tight. Let P* be a limit point of the se-
quence (PN Ins2. Then P* is concentrated on absolutely continuous measures
(m(du), 7(dudv)) = (7r(u)du, 7(u)7(v)dudv). The density 7 is a positive function

2 aq_ 2
in ' ([0, 1]) and satisfies fol H(“_;f”)) + (3(13’;')/) ]du < o0.

Proof Since M:{ is compact in the weak topology we have that the sequence {P" }y =2
is tight on M:{ (see e.g [4]). P* is concentrated on absolutely continuous measures
because the process allows one particle per site. Since 4 is a product measure whose
marginals are given by 7, by weak convergence, we have that 7 (u, v) = 7(u)7(v)
for any (u, v) € [0, 1]%.

The proof that the density 7 € F' ([0, 1]) and satisfies fol { (ajﬁ(“))z + & j(i,(f)’))z }du
< oo is similar to the one done in Sect. 6 in [2] and the fact that fiy is stationary mea-
sure.

Let P* be a limit point of the sequence {P¥}y-, whose existence follows from
the previous Lemma. Hereinafter, we assume without lost of generality that {P" }y -,
converges to [P*.

Lemma3 LerG : R — R be atwo times continuously differentiable function. Then
we have

2
limsup sup [N? Y (G — G(E)p() — Z-AG(H)| = 0.

2
N—oo xeAy vez
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Proof The proof can be found in [2].

Lemma 4 Let p" be the unique weak solution of (4). For any F, G in CZ([0, 1])
we have

/ [F(u) I:—%ZAG(U) T KG)V) (v)]
[0,1?
+ G) [—%ZAF(M) + KF)V, (u)]} I"(u, v)dudv =0 (11)

where

I"(u, v) = E* () — p" () (m(v) = p" ()] - 12)

Proof We have that

N’Ly((x", G)) =—Z N (GED = GE)) pO) | e
xeAy YEZL
T =) + 1y () (B = 1]

xeAy

13)

Taking the expectation with respect to fiy on both sides of (13), by stationarity
the left hand side vanishes. By using Lemma 3, (3) and weak convergence we have
that

1 1
E* [/ [—giAG(u) + ﬁG(u)Vl(u)] W(u)du] - n/ Vo) Gwdu = 0. (14)
0 0

By a similar argument done in Lemma 4.6 in [3] we get

E*/ {F(u)(—C;AG(u)+mvl(v)G(u))]w(u)w(v)dudv}
LJ[0,1]%

+E* / {G(v)(—%ZAF(u)+nVl(u)F(u))}ﬁ(u)w(v)dudv] (15)
[0,17?

—E* Ii'/ {F)G(v)Vo(v) m(u) + F(u)G (v) Vo(u)m(v) } dudv] =0
[0,1]2

Let p" be the unique weak solution of (4). Then we have

1 1
f{—éAG(u)le(u)G(u)]p‘”(u)du—nf Gu)Vo(u) du =0,  (16)
0 0

forall G € C°((0, 1)). By using (14) we can get that
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_E* U{O } {F(u)(—%ZAG(v) + KV (v)G(v))} W(v)ﬁﬁ(u)dudv}
+ “/{0 . F )G () Vo(v) p" (w)dudv = 0

and
_E* U{O ; {G(v)(—";AF(u) + &V (u)F(u))} w(u)ﬁn(v)dudv}
+h /[ |, FOG®Vo 7 @)dudv = 0.

Now, from (16) we can get the following equations

- E* / {F(u)(—%AG(v) + KV (v)G(v))} W(u)ﬁ“(v)dudv:|
LJ 0,112

+ E* I{/ Fu)G(v)Vy(v) w(u)dudvi| =0,
[0,1]%

_E* / {G(v)(—"z—ZAF(u)—i—/fVl(u)F(u))}w(v)ﬁ"(u)dudvi|
[0,1]?

+ E* I*i/ Fu)G(v)Vy(u) ﬂ(v)dudv] =0,
[0,1]%

/ [F(u)(—%ZAG(v) + KVl(v)G(v))} p"(v)p" (u)dudv
(0,172
— /1/ Fu)Gw)Vy(v) p"(w)dudv = 0

0,172

and
/[0 P {G(W(—%ZAF W) + £V, (u)F(u))} 7 ()5 (v)dudv

- n/ F )G ) Vo(u) 5" (v)dudv = 0.
[0,1]%

Now using Eqgs. (15), (17)—(22), then it follows (11).

Let us consider the following definition needed in the proof of Theorem 1.

Definition 3 We say that 17 .10, 11?2 = [0, 1] is a weak solution of

— 2 AI*(u, v) + KI5 (u, V)V (u,0) =0, (u,v) € (0, )2,
I"(u,v) =0, (u,v) €90, 1]

A7)

(18)

19)

(20)

2L

(22)

(23)
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where V (u, v) = Vi (u) + Vi (v), if
OWARS 9{(1),0([0, 11%).
(i1) For any function G € C°((0, 1)?) we have that

— (I, S AG) + k(I", G) = 0. (24)

Lemma 5 The unique weak solution of (23) is the constant function equal to zero.

Proof The proof is omitted since is similar to the one of Proposition 1.

3.1 Proof of Theorem 1

Let p™(u) the unique weak solution of (4) and recall the definition of the func-
tion 77 : [0, 11> = R introduced in Lemma 4. We want to prove that I" is a
weak solution of (23). First, we claim that 1" € 9{(1) » ([0, 11%) = 3} ([0, 11*) N
L%/([O, 11%). Indeed, since 5", 7 e H'([0, 1]) (see Definition 2 and Lemma 2)
then we have 1 € 3} ([0, 1]%). In order to show that I* € Lé([O, 17%), note that

Jio.p It v))?V (u, v)dudv is less that

E* [ f Pz(u,v)\}(u,v)dudvi|§2]E* U Pz(u,v)Vl(v)dudv] (25)
[0,1]% [0,1]%

where P(u, v) = (m(u) — p"(u)) (m(v) — p™(v)) and in the last inequality we per-
formed a change of variables. Note that the term on the right hand side of (25) is
bounded from above by

1 1
4E* |:/0 (mr(u) — bffr(u))du/0 () = ) + G w) — 7 ())?) Vl(v)dv] .
(26)

We know that 7, p” satisfy items (i) and (ii) then by Remarks 2 and 3 we have that (26)
is finite. Therefore we get that " € L%/ ([0, 1]?). Now, by Lemma 4 we have that the
function /" is a weak solution of (23) (note that in Definition 3 the test function can
be taken as the product of two test functions on C.°((0, 1))). By Lemma 5 we have
that /* = 0. Whence we conclude that I (u, u) = O for all u € (0, 1) or equivalently
P* almost surely = = p”. This conclude the proof of Theorem 1. ]

An important step in the proof of Theorem 2 is to use stationarity of iy which
give an upper bound of the average current.

Lemma 6 Fix N > 2. There exists a constant C > 0 such that (W;)y < CN~L.



94 B. J. Oviedo and A. Vavasseur

Proof By stationarity of jiy we have that (W;)y is equal to

1 Nl N-1 HNQNI
— WEYy = () + ().
N—1;< =5 lle 1; = () + (D)

Let us first consider (/). By using a similar argument as in Lemma 4.1 of [3] we

2
have that || < N ZX ) x2p(x) < 0*(N — 1)~!. The last inequality is obtained

-1
using the fact that p has finite variance.

For (II') we first use Fubini’s theorem which permits to rewrite For (II) as

N-1 N—1
T A G = 1)+ i Y = 1 =0 G Gl =

We will just analyse the first term on the right hand side of the latter expression,
because analogous arguments can be done for the other one. Fix a € (0, %). Note
that the absolute value of the term at the right hand side in last expression is bounded
from above by

PGl N-1
NO+T ( > wryla— mowl+2 ) xrjg(]iv)) )

x=1 x=[aN]

Using (3) there exists a constant C > 0 such that

N-1

2K oy -

o 2 G = ONTL 27)
x=[aN]

Since the measure fuy is invariant, by writing (Ly1n,)y = 0, it is easy to see that

ZyeAN px, y)((nv>N —a)+ — NG (ﬁ - Oé)VN (11\/)
(Ne)y — = . (23)

Z}EANP('X y) + — N9 N (X) + Wr]; (%)

By neglecting terms in the denominator and bounding from above [{ny)y — «
by 2, then for any x € {1, --- , [aN] — 1} we have that

N0
[y —al = —+ 7B —a) (N —[aN])7".

!

Then, using last bound and the fact that v > 2, we have
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[aN]1-1

T 2 AR (la = (| 5(

x=1

C“/Q/fl + 275(5 — O‘)C'yC'yfl ) N_l.
g 7

It is clear by last bound that there exist a constant C > 0 such that

N-1

T 2 G @ = ()

x=1

<CN7!,

and we are done.

3.2 Proof of Theorem 2

For any 0 > 0 we define the function G5 € C>°((0, 1)) such that0 < G4(u) < 1and
Gs(u) = 1foru € [§, 1 — §]. By stationarity of iy and (1) we have that

N
N(Winihy = Y (We)y = ZG(s( ) (We)n + Z(l — G5 Wy

x=1 x=1

ZG(s(N (W + 15 (WEw ) + 000).

where in the last equality we used the definition of G5 and the fact that (W;)y =
O(N~") (see Lemma 6 above). We first consider the term in last expression with
A%(Wf”) ~- Since G has compact support included in (0, 1) and the fact that § =
2 — v, we use (3) and Riemann sum to get easily that

hm 2 Z Gs(5 )N”We W= K‘,/O Gs(v) |:/ (ov — p" (W) ry (w)du

XEAN

- /0 @8- ﬁ“(u))r;(u)du} v,

On the other hand, in the case x — 1 < N — x we can write W)? as

x—1 y+x—1 x—1 N-—1
oD pe=ny—nd+ Y. Y plz=yln —nl
y=1 z=x y=1 z=y+x

x—1 N-1

x—1 J
Z Z Th—j+k—1 — nx-‘rk—l] + Z Z P(Z - Y)[ny - 772]-
j=1 k=1

y=1 z=y+x
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In the last expression we used Fubini’s Theorem and change of variables. Similarly,
in the case N — x < x — 1 we can write W)? as

N—-1 x—1 N—1z4+x—N-1
YN =iy —nd+d. Y. pe—yin —nl
z=x y=z+x—N 7=x y=1

N—-1z+x—-N-1

N—x J
=" PM) D emjriot — el + Y Y pla—iny —n:l.
=1 1 =x y=1

k=

Thus we can write (W)?) N as

my J
PG Y Hh—ji—t)n — Mer—1)n] + (S )y, (29)

j=1 k=1
where m, = min{x — 1, N — x} and

m, N-—1
SN bWy — e if me=x—1,

y=1 z=y+x
S(me) =y N_i—me—t

3 pe -l —nil. if me=N —x.

z=x y=I1

By using Riemann’s sum we get that |erAN G(g(%)(S(mx))ﬂ < N?77. Now we
can write the sum )"\ G5(%) ((W0)y — (S(my))w) as

ay J 1 N—j ik — (e N
ij(j)Zﬁ Z Ga(,%,)[(n k1IN '(77 1N ] 30)
j=1 k=1

x=j+] J

where ay = [%51]. Recall that "72 =21 /°p(j). Thus, taking N — oo and using

Riemann’s sum, we get that (30) is equal to § fol Gs5(v)0,p"(v)dv. Since the ex-
pression at the right hand side of (8) does not depend on v we have that

1 v 1
20,7 W) + 5 / (o — 3 () rig (W — s / 8 — 7 )rt (wdu / Gsw)dv,
v 0 0

Thus we can deduce the Fick’s Law claimed in Theorem 2 taking § — 0.
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4 Proof of Theorem 3

In this section we present some properties of the weak solution of (4) given in
Theorem 3 which will give us an idea of its behavior. We first notice that (4) implies
that (p")” and p" — p™ share the same sign. It will be very useful in the proof of
Theorem 3 and for that reason, many properties of p” will be related to the ones
satisfied by p>°. We now set up those properties in the following lemma.

Lemma 7 Setting p™(u) = Ocm(la"j;)ﬁ + ﬂu,ur("llw , P> has the following property

(i) p™(u) is a solution of (4) when o = 0.

(it) p>u) +p*(1—u) =a+p.
(iii) (p=°) (w) = ~(B — a)%, in particular p* is increasing.
(iv) p™ is convex on [0, 1/2] and concave on [1/2, 1].

Proof The computations which lead to prove (i)—(iii) are clear, since we have an
explicit expression for p>°. From (iii), we get that (”Bl% is equal to

=2 1 — v=2 =1 1— =1
i Gl S P W L et

I S I S _ —1 _ -1
W + (1 —u))? W A T,

vy =1

forall u € (0, 1). Then we check that last two terms are both positive for u € (0, 1/2)
and both negative for u € (1/2, 1).

In items (iii) and (iv) of Lemma 7, we recognize the properties that we will prove
for p*. We now start the proof of the properties listed in Theorem 3. The methods
used in the proof of item (iii) are quite different from the ones used for the first two
items. Thus, we have decided to split the proof in two parts in order to make it easier
to read.

Proof of item (i) and (ii) of Theorem 3.

We split the proof in four steps.
First step: Position of p™ with respect to p°°.

We first prove the inequalities in item (ii) of Theorem 3 between p” and p> by
contradiction. According to Lemmas 1 and 7, [)”(%) = [f’"(%) = %f and thanks
to the boundary condition p*(0) = p>(1) = a, then on both sides (p" — p>)(0) =
(p™ — ﬁ"o)(%) = 0. We now take &, a minimizer of (p" — p) on [0, %]. If iz belongs

to (0, %), then
(" —p>)"() =0 while (p" — p>) (1) <0. (3D

Thanks to (4), ()" () < 0 and according to Lemma 7, ()" (i) > 0, then (p* —
p°°)" (1) < 0 which contradicts (31). On (0, %), it allows us to deduce (p" — p*>°) >
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min{(p" — p>)(0); (p" — ﬁoo)(%)} = 0. The opposite inequality on (%, 1) can easily
be deduced from Lemma 1 and item (ii) of Lemma 7. Finally we have

P ) > PP @) Vu € (0, 3), p°w) < pXw Vu € (3, 1. (32)

Second step: Position of p" related to p'.

The proof is very similar to the previous one, we just point out the difference. As
previously we take 4 a minimizer of (5" — p*) on [0, %]. If & belongs to (0, %), then
(p" — p") (&) < 0 while (p" — p*)” () > 0. We have by (4)

2 2
WW@=§WWW%¢WM5ﬁwwww—W@R@W@.

(note that we need to know that p"(u) — p*°(u) < 0). As previously, we get (p" —
p")" () < 0 which is a contradiction. We deduce (p* — p*) > 0 on (0, %). Using
Lemma 1 again, we finally get

p(w) > p'u)Vu € (0, 3), p"(u) < p'(w) Vu € (3, 1). (33)

Third step: Proof of (ii).

On [0, %] we have proved that p" is strictly convex. Recall that ° is a linear function
given by
Py = (B — ayu+a. (34)

Since 5"(0) = p°(0) and 5"(3) = p°(3), we deduce by convexity that p° > 5" on
(0, %). Using Lemma 1 again, we get

P > pr@)Yu € (0, 3), P < Ffw)Vu € (5, 1. (35)

Putting (32), (33) and (35) together, we have proved item (ii) of Theorem 3.
Fourth step: Proof of (1).

According to (32) and (4), it is clear that (p")" increases on [0, %] and decreases
on [%, 1]. The convexity and the concavity of p" on these sets is established. Since
(P") <0on [%, 1), (p") (1) goes to a limit £ € R U {—oo} when u goes to 1. By
(32), for all u in [%, 1], we also have p"(u) < p™(u) < 5 = p"(1), then € cannot be
negative. Using Lemma 1 to deduce what happens in 0, we have

lim (7)"(u) = lim (7) (u) = £ € R.. (36)

From the variations of (p")’, we deduce that (p*)' (1) > £ > 0 on [0, 1].
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According to Lemmas 1 and 7 and the expression (34), it is clear that we have
2 (3)=p"(3) =7°(3) = <2 Foralluin [}, 1] we have established p° < 5" <
£, by item (iii) in Lemma 7 and (34), we deduce that

B-a)=@")3) =@ () =@ (3) =78 - ).

It ends the proof of item (i) of Theorem 3. O
We end by investigating the behavior of p* at the boundary.

Proof of item (iii) of Theorem 3. According to (36), it is clear that 5* € C'([0, 1])

with (p7)'(0) = (p")’(1) = £. Using the first order Taylor approximation of p* around

0, we get from (4) that

o~ 2cyk (Lu+ow) o— B+ Llu+o(u)
") W) = —
u—=0 yo uv 1 —u”
207/&6141’7 Iy
u:O ’yo’z to (I/t ) ’

Since v > 2, we deduce that (p")” is integrable in 0 if and only if £ = 0. If not,
we have lim,_,(p")' (1) = +o0o which is wrong by (36). We have proved

lim (5)"(u) = lim (") (u) = 0. (37

According to Lemma 1, we just have to investigate the behaviour of p" arround 1. One
can check that p" — [ is still a solution of (4) for the boundary conditions (o« — 3, 0),
therefore we will just consider the case where v < 3 = 0. We point out that in this
situation p" and p* are non positive because of item (i) of Theorem 3. From those

acy According to (4), it
W ’

restrictions we get p>=°(u) ~ a(l —u)? and V() ~
u—1 u—1

leads us to

(7' @) ~ 2acyk (ﬁ“(“) - pw(”)). (38)

=1 yo? Poo (1)

Then, the description we seek can be rephrase as p" (i) = P W) + o(p™(u)) and

it is equivalent to lim,_, ; (p")”(u) = 0. Since we do not have any clear information
about ()", the proof is more complex, we briefly explain our strategy. In a first
step, using (37), we prove that we can find u; as close as desired to 1 such that

/;U;(TL;][)) < (1 +¢). In a second step, we set up some useful inequality satisfied in a
neighborhood of 1 and take % in that neighborhood. In a third step, we establish a

bound on the size of any interval of [, 1) where 2o (1 + €). In the last step, we

~
prove that this bound is tight enough to establish 1 < l.fm—((':)) <A +¢e*on[u,l).
First step: Proof of liminf,_, 5;((‘;)) =1

We first suppose that liminf,_,(p")” (1) # 0. According to item (i) of Theorem 3,
(p™)” is positive on (0, %). Then, we can find M > 0 such that (p")"(u) > M in a
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neighborhood of 0. In other words for n = 0, there exists €, M > 0 such that for all
u € (0, ) we have

. M
(")) = premsE (39)

Thanks to (37), (p")'(0) = 0. If (39) is satisfied for 0 < n < ﬁ, we integrate it two
times, since p"”(0) = a we get for any u € (0, ) that

W) > a+ 20D

where C := M [(1 —n(y —2))2 — n(y —2)]7 L. Using (4), we have that for all
ue0,e)),

()" (u) = 2,k (Cu?"07Y Lot Cut"0-? _ 3
= o7 > T

2c,kC 1
u—0 'yo'z u(""!‘l)(’?’_z) ’

C
Then, changing M for ki and taking potentially € a bit smaller, it is clear

that (39) is also satisfied for n 4 1. Finally, we take m < Lz < m+ 1 such that
(39) is satisfied for n = m 4 1 by induction. Since (m + 1)(7 2) > 1 we deduce
that (p™)” is not integrable in [0, €] and this contradicts (37). We have proved that
liminf,_,(p")”(u) = 0and using Lemma 1 we deduce thatlim sup,,_, , (p")" (u) = 0.

According to (38), since o < 0, we get liminf,_, £ 5= (L;)) =1.

Second step: Required inequality satisfied in a neighborhood of 1.

According to Lemma 7, we have

P~ el =’ ()@ ~ —all - (40)

We now fix ¢ > 0 and we set A = % From (40) and (38), we can find A > 0
such that for all u € (A, 1), we have the following inequalities

() (7)) = (S5 PO <0 G () @) < ~29a(l —w!

o P ) _ . 1 g
(ii1) e >a(l —u)? > (1 +¢)p@(u) (iv) (W) <{+e9).

(41)
Since liminf,_, pw((»;)) =1, we can find u; € (), 1) such that pw((t‘)) <1 +oe).

Third step: bound on the length of any interval of [u,, 1) where £ [_)—oc > (1+e).

We now suppose that we can find &t € (ug, 1) such that p" (@) < (1 4+¢)p*=(@) < 0.
We set
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)
(1)

% = min {ve(ul,u)|\7’u€(v i L (1—|—s)]. (42)

By continuity, it is clear that 5" («) = (1 + €)p> (u). Thus we have forall 2 € [0, &z —
u], that

Prauth —p"w _ A+ w+h —p*w)
h - h

taking h — 0 we get
(P W < (1+)(p™) W)

By definition of u and by (41)-(i), for all v € [u, &] we have

7)) < 298 (’3 - ﬁw(”)> <9 g, 43)
o p>(v) o

We now integrate (43) on [u, it] and apply (41)-(ii) to get

G @ = G W) + / 7Y (s)ds < (1 + )7

< =21+ e)ya(l —uwy' ' + 298

(it — u).
Since (p")’ is positive, we get

2 2
2y (1 4+¢)o (1 =y,

h—u<  KCyE (44)
~—————
=A

Fourth step: proofof% < (A +e)* onluy, 1) and conclusion.

Take &t € [uy, 1), if % < (1 4 ¢), then it is obviously smaller than (1 4 ¢)*.

If not, taking u defined by (42), since p" increases and p* is negative, applying
(41)-(iii), we first get

Prw W 5w sa(l —uy
Loao< P2 <+ )—
P = oG m(u>p°°1(u) a(l — iy

PR < (1 4 oy

=@ —w/(—uw

Thanks to (44), =% < A(1 — u)?~2. Since the mapping x > (1=-)’ increases on

(—00, 1), (41)-(iv) allows us to deduce

=
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£ (i) 3 1 ! 4
@) =(+9 <—1—A(1—£)”’2) =+9"

According to Theorem 3-(ii), we also have 5—; > lon (%, 1). Finally we have proved
lim,_, | ,,%3 = 1. Using (38) and (40), we get

liml(ﬁ”)”(u) =0 and p"(u) = a(l —uw)” +o((1 —u)7).

If 8 # 0, considering p" — (3, we get p"* (u) = B+ (a— 3 —u)? 4+ o((1 —u)?).
We deduce the similar property when u goes to 0 by Lemma 1. (]

Corollary 1 The solution p* is unique in C([0, 1]) and the mapping k> p" is
continuous from [0, +o00] to C([0, 1]).

Proof Step 1: uniqueness. Previously, we have proved in Proposition 1 that there
was a unique solution p” of (4) such that

P — p> € Hyy, ([0, 1]).

It is well known that 3} ([0, 1]) < C'/2([0, 1]) (see [6]), since we also have p™ €
C%([0, 11), it is clear that p* e C([0, 1]).

From now until the end of this first step, we just consider p” as a weak solution of
(4) such that p* € C([0, 1]). From (4), the weak second derivative Ap" is continuous
on (0, 1). Therefore, it is enough to deduce that Ap” is actually a classical second
derivative, the argument is standard, we briefly explain how we proceed. We fixe > 0.
For 7 < € we define p™7 = p" % (%9(;)) where 6 is an even non negative smooth
function supported in (—1, 1) such that f 0(u)du = 1. The function p"7 is smooth
and well defined on [2¢, 1 — 2¢] and its second derivative is (Ap") * (%0(;)). For
all x in [2¢, 1 — 2¢] we have

1
(P =p"Hx) = / (" (x) — p"(x — 7y))0(y)dy
~1
and it allows us to deduce

157 — P 2. 1—2ey) < sup 19" = p" (- + M) |2z, 1-2ep —> O
|hl<T 7—0

by uniform continuity of 5" on [¢, 1 — €]. Using the same argument for (p, )", we
deduce that p™7 and (p™7)"” converge, respectively, to o and Ap” in L*°([2¢, 1 — 2¢])
as 7 goes to 0. Since C%([2¢, 1 — 2¢]) is a Banach space for that convergence, we
conclude that p* € C 2([2¢, 1 — 2¢]) and its weak and classical second derivative are
both Ap”* given by (4).
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Letting  go to 0 we get that 5 € C2((0, 1)). Thanks to (4), by induction we get
immediately
p" € C([0, 1]) N C*((0, ). 45

One can check that in the proof of Theorem 3 we have only used (45). It is easy
to check that the regularity and behavior of p" near the boundary given in (iii)
of Theorem 3 are enough to ensure p"* — p> € .’J-C(l)’vI ([0, 11). By Proposition 1 we
deduce that the solutions are unique in C([0, 1]).

Step 2: continuity. Take {k,},eny monotonic such that x, —— k € [0, +0o0]. Ac-
n—oo

cording to item (ii) of Theorem 3, for all u in [0, 1], the mapping ¢ > p"(u) is

monotonic and bounded, then {p"" (1) },cr is also monotonic and bounded for all u,

thus it converges. We set p(u) := lim,,_, o p"" (1) Vu € [0, 1]. According to item (i)

of Theorem 3, for all n € N we have

1™ |01y = (™) (5) < (B — ).

By the Arzela-Ascoli Theorem, we can find a subsequence {n(k)};cn such that
1 Prpey — Allrqo.17 goes to 0. For all u, since {p" (u)},en is monotonic and con-
vergent, if m > n we have |p,, (1) — p(w)| < |px, () — p(u)|. Taking the supremum
on all u € [0, 1], we deduce that {||ﬁ'{” — P |L°°([0~11>}neN decreases. We get

lim |[p"™ = pllz~q0,1) = 0. (46)
n— 00

In order to conclude, we just have to identify p. When x = +00, we come back
to item (i) of Theorem 3. It allows us to deduce that for all n, we have the uniform
estimate ||(0"™)"||L1qo0.1)) = 2(;3"")’(%) < 27v(8 — «). Dividing (4) by k,V;, we get
that [|p"™ — p*||11(0.1) is bounded from above by

o2

1
Vi

P
- g
™) o1y <

<3 2B —a) — 0.
L0, 1) Kn n—00

2K,

By uniqueness of the limit in the distribution space, we deduce from (46) that p = p°.

When & belongs to [0, +00), we end proving that p is the unique solution of (4).
Takee > Oand K. = [, 1 — ¢]. Combining the uniform convergence of (p"), given
by (46) and (4), it is clear that (p"™)” converges to %Vl (p— p*>) in L (K.). Since
C?(K.) is a Banach space for the normf + ||f||z~k.) + ||f”||1=(.)» We deduce that
p € C*(K.) and its second derivative is p" (1) = %Vl (w)(p(u) — p=(u)). Letting &
go to 0 and getting the boundary conditions from (46), we deduce that p is the unique
solution of (4) for the limit parameter &.
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Hydrodynamic Analysis of Sound Wave )
Propagation in a Reactive Mixture oo
Confined Between Two Parallel Plates

Denize Kalempa, Adriano W. Silva and Ana Jacinta Soares

Abstract The aim of this work is to study the problem of sound wave propagation
through a binary mixture undergoing a reversible chemical reaction of type A +
A = B + B, when the mixture is confined between two flat, infinite and parallel
plates. One plate is stationary, whereas the other oscillates harmonically in time and
constitutes an emanating source of sound waves that propagate in the mixture. The
boundary conditions imposed in our problem correspond to assume that the plates
are impenetrable and that the mixture chemically react at the surface plates, reaching
the chemical equilibrium instantaneously. The reactive mixture is described by the
Navier-Stokes equations derived from the Boltzmann equation in a chemical regime
for which the chemical reaction is in its final stage. Explicit expressions for transport
coefficients and chemically production rates are supplemented by the kinetic theory.
Starting from this setting, we study the dynamics of the sound waves in the reactive
mixture in the low frequency regime and investigate the influence of the chemical
reaction on the properties of interest in the considered problem. We then compute the
amplitude and phase profiles of the relevant macroscopic quantities, showing how
they vary in the reactive flow between the plates in dependence on several factors,
as the chemical activation energy, concentration of products and reactants, as well
as oscillation speed parameter.
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1 Introduction

The mathematical modelling of sound wave propagation in a rarefied medium and the
correct description of the properties of interest in terms of both the rarefaction degree
of the medium and the sound frequency of the wave is a topic of great relevance in
several fields. This subject appears in many applied situations of modern engineer-
ing, associated with porous nanomaterials, vibrating micro-devices, near-vacuum
systems, acoustic measurements, propagation of noise and many other problems.

These facts have motivated many scientific contributions, both theoretical and
numerical [1-11]. In particular, theoretical works and numerical simulations can
provide some guidance in experimental studies and design of many devices, and can
help to predict the acoustic behaviour in many systems.

From the mathematical point of view, the modelling of sound wave propagation
is based on the Navier-Stokes equations when a regime of continuum flow and low
oscillation frequencies is considered. However, when the systems approach the micro
scale or when high oscillation frequencies are taken into account, other regimes
should be considered for which the Navier-Stokes equations become not valid and
the Boltzmann equation is used to capture the rarefaction effects or to treat the
boundary Knudsen layer [5, 11].

Various problems have been studied in several regimes of propagation, consider-
ing a one-component gas or a mixture of inert gases, either occupying a semi-infinite
space [11-13] or confined between two parallel plates [1, 5, 9, 10]. In particular,
Ref. [5] addresses the problem of sound propagation in a monoatomic gas confined
between source and receptor of sound waves over a wide range of gas rarefaction and
sound frequency regimes. The results presented in Ref. [5] show many interesting
features concerning, in particular, how the sound waves reflected from the recep-
tor influence the solution of the problem when the distance between both plates is
varying.

On the other hand, some problems associated to sound wave propagation have
also been investigated in the context of chemically reactive mixtures [3, 6, 14—18].
The results indicate that the sound propagation can be considerably influenced by
the chemical reaction.

However, the presence of the chemical reaction introduces additional complexities
and, in general, one considers some simplifications in order to solve the sound wave
problem. For instance, in Refs. [3, 14, 15] the problem is formulated in an unbounded
domain, so that no boundary conditions are involved, assuming that the mixture fields
are the sum of an equilibrium value plus an harmonic wave of small amplitude. In
Refs. [14, 15, 17, 18], an Eulerian mixture is considered and the transport effects
are absent, so that only the effects of chemical reactions on sound propagation are
considered. In Ref. [6], a binary mixture confined between two parallel plates is
considered and the gaseous particles can react chemically at one wall only, with
infinitely fast chemical reaction so that the gaseous particles reach the equilibrium
instantaneously and the flow between the boundaries is non-reactive.
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The problems described in the latter reference have motivated the study developed
in the present paper, and we give here a further contribution for the sound wave
propagation problem within a chemically reactive mixture.

We consider a binary mixture confined between source and receptor, in the pres-
ence of a chemical reaction of type A +A = B 4 B, which is typical of isomers
[19]. Our approach is based on the Navier-Stokes equations with temperature jump
and velocity impenetrable conditions at both source and receptor of sound waves. A
chemical regime for which the chemical reaction is in its final stage is assumed.

Since there are no papers regarding the temperature jump in reactive gas mix-
tures, the temperature jump coefficient for a single gas is used here. This choice is
motivated by two facts. First, both constituents have the same molecular mass, as
a consequence of the mass conservation during the chemical reaction, so that they
are identical in mechanical sense. Second, the chemical reaction is in its final stage,
so that chemical transformations become less frequent and the deviations from the
chemical equilibrium are small. Therefore, in the context of the present problem,
this simplification does not seem to be so restrictive. In fact, it is well known that for
a mixture with a small ratio of molecular masses, the temperature jump coefficient
does not differ significantly from that for a single gas, see paper [12]. However, it
is our future research plan to determine the temperature jump coefficient for a more
general reactive gas mixture, resorting to an appropriate model in kinetic theory for
the description of the reactive mixture.

Starting from this setting, we study the sound wave propagation in the reactive
mixture in the low frequency regime and investigate both the influence of the chem-
ical reaction and the effects of the reflected waves from the receptor on the relevant
macroscopic quantities. We perform some numerical computations to investigate how
the amplitudes and phases vary in dependence of several parameters, as the chemical
activation energy, concentration of products and reactants (exothermic or endother-
mic dominant reaction), distance between source and receptor and oscillation speed
parameter.

2 Description of the Mixture

We consider a binary mixture of monoatomic gases whose constituents, denoted by
A and B, undergo a reversible chemical reaction of symmetric type represented by

A+A=B+B. (1)

Both constituents have the same molecular mass m and the same molecular diam-
eter d. The molar fraction of each species in the mixture is defined as

Xp = o xp=1—1xa, ()

—7
na + ng
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where n, (¢=A, B) denotes the number density of species « in the mixture, with
n = ny + np the total number density of the mixture.

The constituents have different binding energies 4 and ¢g, so that we introduce
the heat of the chemical reaction defined as the binding energy difference between
reactants and products of the forward reaction,

E = 2(8,4 — 83). (3)

Observe that the forward reaction in (1) is exothermic when E > 0, whereas it is
endothermic when E < 0.

The hydrodynamic model describing the considered mixture is that of the reactive
Navier-Stokes equations [3, 19] formed by the balance equations for the number
densities n4 of the reactants and np of the products, together with the conservation
equations for the momentum and total energy of the whole mixture. The transport
coefficients involved in the description of the mixture are the shear viscosity u,
diffusion D, thermal diffusion ratio 7 and thermal conductivity A.

The interaction among the constituents due to the chemical reaction (1) is specified
by the chemical production rate .7, which plays an important role in the model. In
the present analysis, the reaction rate is explicitly obtained from the kinetic theory
of reactive mixtures, as it will be explained in Sect.4. The concentration of each
constituent in the reactive mixture is measured by the corresponding number density
ne (@ = A, B).

For sake of brevity, we omit here the full system of reactive Navier-Stokes equa-
tions, since they will be introduced in its one-dimensional form in Sect.4.

3 Statement of the Problem

We assume that the mixture is quiescent in equilibrium conditions, confined between
two flat, infinite and parallel plates, located at x’ =0 and x' =L', where x’ is the first
space coordinate of a 3-dimensional orthogonal reference frame Ox'y'z’.

Both plates are kept at the same uniform temperature, which is the equilibrium
temperature Ty of the mixture. The plate located at x'=L' is at rest, whereas the
one located at x’=0 oscillates harmonically in time, in the x'-direction, i.e. in the
direction orthogonal to its own plane, with angular frequency @ and velocity

U,(t) =R (Ue ™), @)
where )t denotes the real part of a complex number, i is the imaginary unitand U € R

represents the constant amplitude of the oscillating velocity. We assume that U is
very small when compared to the characteristic molecular speed v,, of the mixture,

that is
[2kpT,
UK Vi, Vim = i Oa (5)
m
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where kg is the Boltzmann constant, Ty is the equilibrium temperature of the mixture
and m is the molecular mass of the species.

Perturbations. According to this description, the oscillating plate (x' = 0) constitutes
an emanating source of sound waves that propagate in the x'-direction and slightly
deviate the properties of the reactive mixture from the equilibrium state. On the
other hand, the stationary plate (x’=L’) behaves as a receptor of sound waves and
can significantly change the flow due to the influence of the reflected waves from
the plate. The sound waves generated by the oscillating plate disturb the number
densities n, and mean velocities v, of the constituents (« = A, B), as well as the
mass density p, temperature 7', pressure p and heat flux g of the mixture. We assume
that all mixture properties depend harmonically on time and introduce the following
expansions of the state variables around an equilibrium state,

na(t, ') = ngo + R (x') ],

Vo (£, x') = N[V (x) e ],

p(t,x) = po+ R[pK) e ], (6)
v(t, xX') = REE) e @1,

T(t,x) =To+ R[TK) e .

Here, the quantities ny9, po, Top are constant and refer to the thermodynamical
equilibrium state of the reactive mixture, so that the number densities n49, np of the
constituents and the temperature T of the mixture are constrained to the mass action
law of the model, see [19], that is

2
o (5m) = () ®
kgTy 1Bo

where E is the reaction heat defined in (3). Furthermore, the quantities 7, (x'), V4 (x'),
p(x'), v(x'), T(x') appearing in expansions (6) represent the complex spatial pertur-

bations of the corresponding state variables.
Under these conditions, a linearized theory based on the reactive Navier-Stokes
equations is appropriate to describe the dynamics and the chemical kinetics of the per-

turbed variables (6), in particular to describe the spatial evolution of the perturbation
amplitudes.

Relevant parameters. The relevant parameters in this description are the rarefaction
parameter, §, which is inversely proportional to the well known Knudsen number [20],
and the oscillation parameter, 6, defined by

§ = — 0 = wr, ®)
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where L' is the distance between the plates, already introduced, v,, is given in (5), pg
is the equilibrium pressure of the mixture, 7 the shear viscosity of the mixture and
represents the effective mean free time between successive molecular collisions.
Note that the oscillation parameter 6 is defined as in [3] and corresponds to the
ratio of the oscillation frequency to the collision frequency.
For convenience, the dimensionless x-coordinate is introduced as
X

x=—, (€))

Vm

and, as a consequence, the dimensionless distance between the plates is written as
L = 46. Since our mathematical setting corresponds to the hydrodynamic regime,
large values for § and small values for 6 are considered, i.e. § > 1 and 6 < 1.

Boundary conditions. The interaction of the reactive mixture with the surface plates
is described by the boundary conditions to be imposed to our differential equations.
We assume that both plates are impenetrable, so that the mixture accommodates its
bulk velocity to the velocity of the plates. In fact, at the stationary plate (x=L), the
mixture instantaneously relax to a resting state and its bulk velocity vanishes at this
boundary. At the oscillatory plate (x =0), the mixture instantaneously accommodates
its bulk velocity to the velocity of the plate, as a consequence of the oscillatory
movement of the plate itself. Therefore, from (4) and (6), the boundary conditions
for the spatial part of the mixture bulk velocity are given as

vx)|_,=U, vx)|_ =0. (10)

Concerning the temperature, jump conditions at source and receptor are employed,
so that from (6) we have

= T - T
T|X:() = TO + ;T@ 5 T|X:L = TO - ;Te ) (1 1)
dx x=0 ox x=L

where {7 is the temperature jump coefficient, see papers [8, 12, 21-23].

As explained and motivated in the Introduction, we will use, in this work, the
temperature jump coefficient for a single gas, namely {7 = 1.954, see [5, 12], as
an approximation of the corresponding coefficient in the considered binary reactive
mixture.

4 Hydrodynamic Equations for the Reactive Mixture

Starting from a kinetic description in terms of a Boltzmann equation for the con-
sidered binary reactive mixture, the macroscopic field equations of the reactive flow
can be derived in the hydrodynamic limit at Navier-Stokes level. This derivation has
been addressed in paper [24] for the reactive mixture considered in our work.
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Basic fields and macroscopic equations. The basic fields of the mixture are the
particle number densities n4 of the reactants and np of products, the velocity v and
temperature 7 of the mixture. For the problem under consideration, the balance
equations for these fields can be written in the following form (see paper [3])

ongy d

a9 + @(”ava) = )»0,7, o :Av Ba (12)
3v+ av + 0P, —0 (13)

Poar ™o T ow T

3p (9T 9T\ g E 0 v E

SR (L P A - Pt —Z7, (14

2 T( ot +V8x’) Ty T 2w [”A(VA V)] T =3 (14

where .7 represents the reaction production term due to the chemical reaction, A, is
the stoichiometric coefficient of each constituent, with Ay = —Ap = —1. Moreover,
the symbol E stands for the chemical reaction heat introduced in (3). Finally, plain
symbols refer to the whole mixture and have the usual meaning in kinetic theory and
fluid mechanics [19], in particular p = nkpT is the mixture pressure, g the heat flux
and P, the first component of the pressure tensor.

The constitutive relations for the field equations (12—-14) have been derived in
paper [24] in the form

. D ng 8I’ZA na 8}’13 n oT
Fick law vpp—-v=——|————-—— —Kr— (15)
na\n dox nox T ~ox
4 9v
Newton law P,=p—-n— (16)
3 ox
. oT E n
Fourier law g=-r—+|=+ Pkt |na(va —v) (17)
Bx’ 2 nang
) o
Reaction rate law T =0 — (18)
kgT

where D, n and X are the coefficients of diffusion, shear viscosity and thermal conduc-
tivity, respectively, k7 is the thermal diffusion ratio, £ the coefficient of the forward
reaction rate and .o/ the chemical affinity of the forward reaction given by

of = E + 2T In (”—A) (19)
ng

Equations (12-14) with their constitutive conditions (15—18) represent the closed
set of Navier-Stokes equations for the binary reactive mixture considered here. Such
equations have been derived in paper [24] from a kinetic theory dynamics and there-
fore explicit expressions have been obtained in the quoted paper for the transport
coefficients D, n, A, k7 and reaction rate coefficient £.
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5 Analysis of Sound Propagation in the Reactive Mixture

The linearized equations for the problem in question are obtained by inserting the
representation (6) into both the balance equations (12)—(14) and the constitutive
relations (15)—(18), keeping only linear terms of the field deviations. The resulting
set of equations describes the spatial evolution of the complex perturbation of the
state variables, and is written as follows.

T + dv D d’ny D d’np D a’T
— iwny + xang— — Dxg—— Xp——— — D—k7——
A TR0 gy B ax2 A dx? To T a2
20y (1 n,
__=0 (n_A_n_B) (20)
no XA XB
— dv D d’np ‘D d’ny L pho a’T
— iwng + xgng— — Dxp—— Xp——— — KT ——
BTEERO g A2 B an2 To | dx?
200 (7 n,
_ =0 (n_A _ n_3)7 1)
no XA XB
dn dT 4 d*
kgT, k ——n——= =0, 22
— iwmngV + kg 0 theno— o — 2n-s (22)
d2 kBTO d2ﬁA kBT() d ng dv
— ZiwkgnoT — A— — D D kgTo— (23
2160 BHO ez — krD—3 o krD— + noks 05 (23)
B nokBDK%dzT _ El, n_A B n_B ’
XAXB dx’? nyg \x4 Xg

where £ is the dimensionless coefficient of the forward reaction rate, given by

7TkBTQ &
0y = —4xAn(2)dzs2,/T exp Gﬁ) , (24)

with s being the steric factor and &7 the activation energy of the forward chemical
reaction. Moreover, we use here the notation x, for the equilibrium molar fraction
of species « in the mixture, x, = ny9/ny (¢ =A, B), and x4, xp are related to the
reaction heat through the mass action law (7). Accordingly, the forward chemical
reaction reaction is exothermic if x4 < 0.5, whereas it is endothermic if x4 > 0.5.

After some algebraic manipulation, the system of equations (20-23) is reduced to
two differential equations for the bulk velocity of species A and B as

Ad4vA+de + O, =0, Ad4vB+Bd_ FCIp=0 (25
—_— VA = —_— Vg =

(o 2 1VA 2R 2 2VB

where A;, B;, C;, for i = 1, 2, are known coefficients depending on the transport
coefficients and equilibrium quantities as follows
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iTy 4n
Al=—2
< *'3k3no>

5 kpnoT, EY T 4
BlzsznOTo—Zina)—kpo iAw + 510 OKT+ 0 <1_0+ il )KT, (26)

BN XA xaxgTo 3kgngy
3 EE() EZ() £0
Ci=— 24— e ,
! 2,00a) + xaD + xaxgTo kgng iwkr
and
Ay=Ay,
5 kgnoT, E¢ iT 4
By = kgnoTo—2inw— 2 ipe — 22050, o EFO (0 T ), 27
2 an() XB XA)CBTQ 3](371()
3 E¢ E¢
C:—poa)z__0+ 0 ﬂleT
2 xgD  xaxpTo kgng

For convenience, the equations given by (25) are written in a dimensionless form
by referring them to the dimensionless x-coordinate (9) and by introducing the fol-
lowing dimensionless macroscopic fields

IRy my = taln =2 @8
ny U ng U U
T P,
ye= e = pro=—2m(qg)
U Ty U Py U

Such fields measure the deviation of the macroscopic fields introduced in (6)
with respect to corresponding equilibrium values. Furthermore, the dimensionless
transport coefficients are introduced as

=, M=, D'=—, (30)
Ul Al Dy

where 1;, A;, Dy are the first-order approximation to the coefficients of shear viscos-
ity, thermal conductivity and diffusion of an inert gas of hard-spheres with diameter
d, given by (see, again, paper [24])

kaTo 75 kB kBT() 177 1 kBTo (31)
= 16 d2V AR = 264 npd?\ 7m

Table 1 shows the values of the transport coefficients in the reactive mixture,
for different values of the dimensionless activation energy e*=¢;/kpTy and molar
fraction x4 specifying the exothermic (x4 < 0.5) or endothermic (x4 > 0.5) character
of the forward reaction. Observe that high values of the activation energy mean that
the energy barrier that the particles must overcome in order to react chemically is
to high, so that only few particles react chemically. In particular, the case ¢* = 20
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Table 1 Dimensionless transport coefficients for different values of the forward activation energy
&* and reactants molar fraction x4. The data is obtained with the results derived in paper [24]

&e* XA D* n* A* KT
2 0.1 0.9843 0.9800 0.9674 0.0077
0.3 0.9462 0.9039 0.8904 0.0225
0.7 0.7301 0.7814 0.7308 —0.1088
0.9 0.5136 0.7309 0.4559 —0.2671
5 0.1 0.9994 0.9979 0.9973 0.0004
0.3 0.9979 0.9872 0.9863 0.0012
0.7 0.9865 0.9573 0.9529 —0.0065
0.9 0.9318 0.9845 0.9027 —0.0305
10 0.1 0.9999 0.9999 0.9999 0
0.3 0.9999 0.9998 0.9998 0
0.7 0.9999 0.9991 0.9990 0
0.9 0.9997 0.9987 0.9984 —0.0002
20 0.1 0.9999 0.9999 0.9999 0
0.3 0.9999 0.9999 0.9999 0
0.7 0.9999 0.9999 0.9999 0
0.9 0.9999 0.9999 0.9999 0

represents a limiting situation of this type in which the effects of the chemical reaction
becomes almost negligible and the values of the dimensionless transport coefficients
D*, n*, A* approach the unity and k7 vanishes, as shown in Table 1.

We also specify the effective mean free time 7 between successive molecular
collisions and introduce both the exponential factor A of the Arrhenius law and the
dimensionless reaction heat &, given by

4 ’71 22 gf E
- _ , A= -, E = ——. 32
S koo Xy S” exp (32)

Therefore, the dimensionless equations read

d4 d2 * /d4 * d2
+B1d2+C =0, A +Bzdx2

A 2d4

1d4 +Chi=0  (33)

where
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25 125

Al = —ZZignt — =020,
1T T3 96 = "
g S 2. ] EA (i 5, a
=- — iy — —i —Kkr — —+ = ,
T5 76" T 16 3 T g \p 3T
/ 232 A 2 EA
Cl=1-22 ~Zi “r,
531XA92D* 3 XAX30
and
Ay = Al
5 5 25 1 E*A (i 5
B, =2 —2ion — Zionr — —sp — =2 (L iy 20), 35
>T6 6" T 16 3 T Bxang <9 30 ) (35)
, 232 A 2 EA
C, = -

EXBQZD* B gl)CAxBQK

The analytic solutions of the equations given by (33) are

ik —ik ik —iky
Vi(x) = a1 e 4 biem Y 4 e  djem Y,

* ikipx —ikipx ikopx —ikopx (36)
VB()C) = ape"B" 4 byeT BN - e BN - e Y,

where the complex wave numbers k4, kp4, k15 and kyp read

B — \/B? — 44/ C, B, + /B — 4A|C}
kia = o o ka= ; , 3D
1 N 24)
o B, — \/B? — 4A,C), o B, + /B% — 4A,C) a8
1B — \ 2A/2 i 2B — \ ZA/Z .

The constants a;, b;, ¢c; and d; (j = 1, 2) are determined via the set of algebraic
equations obtained from the boundary conditions (10) and (11). Note that, since v}
and v are known from (36), (37 and 38), all the other moments (28-29) of the
mixture can be obtained from the set of linearized balance equations (20-23). In
particular, the temperatures Ty and T, whose expressions are used in the boundary
condition (11), are written as follows

avy d3v* dvy d3v
4 p—2 Ty =ty —2 +tn—72

T: =t ,
A My dx? dx dx3

(39)

where
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I T L
3 xaxpbé xgf 3 xgb 8 58 xaxp 3
y = . D8 (l— 24 +ixA+iKT+§KT?7*9> _B (1—§ in*9>,
116 xaxg \& xpO& 3 16 3
4 i&A*  26A 25, 59D 2.
P T3 a% 30 8 8 s 3
AXp B AXB
ty = 29 iDierf <l— 24 +ixA+i/cT+§KTn*9>—§)»*9 <1 23 in*@).
116 xaxg \& xpb& 3 16 3

Here, we have introduced the notation & = i 4

XAXBQ ’

6 Results and Discussion

Usually, in acoustics, the quantity measured in experiments is the pressure difference
in the direction of sound propagation, P}, in our notation. The attenuation coefficient
and phase speed are then determined by using the experimental data measured at the
receptor. In the context of a chemically reactive mixture, the temperature deviation
from equilibrium, 7* in our notation, is another important indicator of the effects
induced by the chemical reaction.

Therefore, we use the solution obtained in the previous section to determine the
amplitudes and phases of the macroscopic fields and focus our attention on the
pressure difference P}, and temperature deviation 7.

Since such quantities are complex, they can be represented in the form

Pi(x) = Ap) exp [ipp(n)],  T*(x) = Ar(x) exp [ipr (0], (40)

where Ap(x), Ar(x) are the amplitudes and ¢p(x), ¢r(x) are the corresponding
phases. These amplitudes and phases give a measure of the deviation of the macro-
scopic properties of the gas mixture from the corresponding values in equilibrium.
They were calculated as functions of the rarefaction § and oscillation 6 parame-
ters, the molar fraction x4 of the reactants and activation energy ¢, of the chemical
reaction.

Figures | and 2 show the profiles of the amplitude and phase of the pressure
difference P}, when x4 = 0.3 (exothermic reaction), § = 10and 6 = 0.1,6 = 0.01.
Figures 3 and 4 show the profiles of the amplitude and phase of the temperature
deviation T* when x4 = 0.3 (exothermic reaction), § = 10 and & = 0.1, 6 = 0.01.

Figures5, 6, 7 and 8 show the same quantities P}, and 7* for the endothermic
reaction corresponding to x4 = 0.7.

Note that, since L = 66 is the distance between the source and receptor, the sit-
uations considered in the figures correspond to a variation in the distance between
the plates. Therefore, to analyse how the distance between the plates influence the
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Fig. 1 Amplitude (left) and phase (right) of the pressure difference P}, when the exothermic
reaction dominates (x4 = 0.3), for § = 10 and 6 = 0.1

amplitude and phase of P}, and 7, we can compare the plots given in Figs. 1 and 2,
3 and 4, 5 and 6, 7 and 8, respectively. As one can see from the figures, the closer
the receptor, the larger the influence of the reflected waves from the receptor on the
properties of the gas flow, as expected, since the sound waves are less attenuated
when the distance between the plates is smaller. This feature is observed for both
exothermic (Figs. 1, 2, 3 and 4) and endothermic (Figs.5, 6, 7 and 8) reactions.

Moreover, in the limit of high activation energy, €* = 10, the mixture tends to a
non-reactive configuration, so that the effects of the chemical reaction on the macro-
scopic properties of the mixture can be inferred by comparing the profiles for €* = 2,
€* = 5 with those for €* = 10. We can see that only in the situation ¢* = 2, the pro-
files of the plotted quantities are significantly different from those corresponding to
a non-reactive gas. These results should be analysed together with the values of the
transport coefficients presented in Table 1. Accordingly, we can see that, regarding
the influence of the chemical reaction on the solution of the problem, such influence
is rather significant when also the transport coefficients show a larger deviation from
the corresponding values in the inert mixture, that is, when the dimensionless values
shown in Table 1 are not so close to the unity.

Another aspect that can be recognizable from the figures is that the amplitudes
and phases of P}, and T* are larger when the reaction is endothermic (Figs. 5, 6, 7
and 8). This behaviour is in agreement with the results obtained in Refs. [3, 15], in
the sense that, in Refs. [3, 15], it is shown that, for low oscillation frequencies, the
attenuation of the sound waves are smaller for the endothermic reaction than for the
exothermic one.

Observe that, combining the results shown in Figs. 1, 2, 3, 4, 5, 6, 7 and 8 with
the values of the transport coefficients presented in Table I, we can infer that the
transport coefficients also contribute to increase the amplitudes and phases of P,
and T* when the reaction is endothermic, since Table 1 shows that the deviation of
the reactive transport coefficients from the corresponding inert values is larger for
the endothermic reaction than for the exothermic one.
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Fig. 2 Amplitude (left) and phase (right) of the pressure difference P}, when the exothermic
reaction dominates (x4 = 0.3), for § = 10 and & = 0.01
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7 Final Remarks and Future Plans

In this paper we have analysed the sound wave propagation through a binary mixture
undergoing a reversible chemical reaction of symmetric type. The mixture is con-
fined between two flat, infinite and parallel plates, one of them is stationary whereas
the other one oscillates harmonically in time and constitutes an emanating source of
sound waves that propagate in the mixture. The mathematical problem was studied in
the low frequency regime, using the Navier-Stokes equations with chemically reac-
tion rate derived from the kinetic theory of reactive mixtures, assuming temperature
jump and velocity impenetrable conditions at both plates.

The main objective of our study was to investigate the influence of the chemical
reaction on the properties of interest in the considered problem and how the sound
waves reflected from the receptor influence the solution of the problem when the
distance between both plates is varying and when the dominant chemical reaction is
of exothermic or endothermic type.

To the best of our knowledge, similar sound wave propagation problems have
been studied only in the context of non-reactive systems, and no results are known
for chemically reactive mixtures and, thus, our analysis in this paper gives the first
contribution in this direction. However, the presence of the chemical reaction, com-
bined with the type of boundary conditions, brings additional complexities in the
sound wave propagation problem, and we have introduced a simplified assumption
for what concerns the temperature jump coefficient appearing in the boundary con-
ditions, as it was explained and motivated in the Introduction.

In our opinion, this simplification is not so restrictive in the context of the present
problem, however, if we consider a general mixture with a more complex chem-
ical reaction, the temperature jump coefficient should be determined resorting to
an appropriate model of the kinetic theory for chemically reactive mixtures. This
development is the subject of a future work.



Hydrodynamic Analysis of Sound Wave Propagation ... 121

Acknowledgements The paper is partially supported by CMAT-University of Minho, through the
FCT research Project UID/MAT/00013/2013.

References

10.

11.

12.

15.

16.

17.

18.

19.

20.

. Sharipov, F., Marques Jr., W., Kremer, G.M.: Free molecular sound propagation. J. Acoust.

Soc. Am. 112, 395-401 (2002)

. Hadjiconstantinou, N.G.: Sound wave propagation in transition-regime micro- and nanochan-

nels. Phys. Fluids 14, 802-809 (2002)

. Marques Jr., W., Alves, G.M., Kremer, G.M.: Light scattering and sound propagation in a

chemically reacting binary gas mixture. Phys. A 323, 401-412 (2003)

. Hansen, J.S., Lemarchand, A.: Mixing of nanofluids: molecular dynamics simulations and

modelling. Mol. Simul. 32, 419-426 (2007)

. Kalempa, D., Sharipov, F.: Sound propagation through a rarefied gas confined between source

and receptor at arbitrary Knudsen number and sound frequency. Phys. Fluids 21(103601), 1-14
(2009)

. Groppi, M., Desvillettes, L., Aoki, K.: Kinetic theory analysis of a binary mixture reacting on

a surface. Eur. Phys. J. B 70, 117-126 (2009)

. Greenspan, M.: Propagation of sound in five monatomic gases. J. Acoust. Soc. Am. 28, 644—-648

(1956)

. Sharipov, F.: Data on the velocity slip and temperature jump on a gas-solid interface. J. Phys.

Chem. Ref. Data 40(023101), 1-28 (2011)

. Desvillettes, L., Lorenzani, S.: Sound wave resonances in micro-electro-mechanical systems

devices vibrating at high frequencies according to the kinetic theory of gases. Phys. Fluids
24(092001), 1-24 (2014)

Bisi, M., Lorenzani, S.: High-frequency sound wave propagation in binary gas mixtures flowing
through microchannels. Phys. Fluids 28(052003), 1-21 (2016)

Kalempa, D., Sharipov, F.: Sound propagation through a binary mixture of rarefied gases at
arbitrary sound frequency. Eur. J. Mech. B/Fluids 57, 50-63 (2016)

Sharipov, F., Kalempa, D.: Velocity slip and temperature jump coefficients for gaseous mixtures.
IV. Temperature jump coefficient. Int. J. Heat Mass Transf. 48, 1076-1083 (2005)

. Sharipov, F.,, Kalempa, D.: Numerical modeling of the sound propagation through a rarefied

gas in a semi-infinite space on the basis of linearized kinetic equation. J. Acoust. Soc. Am.
124, 1993-2001 (2008)

. Marques Jr., W., Kremer, G.M., Soares, A.J.: Influence of reaction heat on time dependent

processes in a chemically reacting binary mixture. In: Proceedings of 28th International Sym-
posium on Rarefied Gas Dynamics 2012. AIP Conference, vol. 1501, pp. 137-144 (2012)
Ramos, M.P,, Ribeiro, C., Soares, A.J.: Modelling and analysis of time dependent processes in
a chemically reactive mixture. Continuum Mech. Thermodyn. 30, 127-144 (2018)
Garcia-Colin, L.S., de la Selva, S.M.Y.: On the propagation of sound in chemically reacting
fluids. Physica 75, 37-56 (1974)

Barton, J.P.: Sound propagation within a chemically reacting ideal gas. J. Acoust. Soc. Am.
81, 233-237 (1987)

Haque, M.Z., Barton, J.P.: A theoretical tool to predict the effects of chemical kinetics on sound
propagation within high temperature hydrocarbon combustion products. In: ASME Proceedings
of International Gas Turbine Aeroengine Congress and Exhibition, vol. 2, Paper No. 99-GT-
276, pp. 1-6 (1999)

Kremer, G.M.: An Introduction to the Boltzmann Equation and Transport Processes in Gases.
Springer, Berlin (2010)

Sharipov, F.: Rarefied Gas Dynamics: Fundamentals for Research and Practice. Wiley-VCH
(2015)



122

21.

22.

23.

24.

D. Kalempa et al.

Radtke, G.A., Hadjiconstantinou, N.G., Takata, S., Aoki, K.: On the second-order temperature
jump coefficient of a dilute gas. J. Fluid Mech. 707, 331-341 (2012)

Struchtrup, H., Weiss, W.: Temperature jump and velocity slip in the moment method. Contin-
uum Mech. Thermodyn. 12, 1-18 (2000)

Struchtrup, H.: Maxwell boundary condition and velocity dependent accommodation coeffi-
cient. Phys. Fluids 25(112001), 1-12 (2013)

Alves, G.M., Kremer, G.M.: Effect of chemical reactions on the transport coefficients of binary
mixtures. J. Chem Phys. 117, 2205-2215 (2002)



Porous Medium Model in Contact with )
Slow Reservoirs L

Renato de Paula, Patricia Goncalves and Adriana Neumann

Abstract We analyse the hydrodynamic limit of the porous medium model in con-
tact with slow reservoirs which is given by a porous medium equation with Dirichlet,
Robin or Neumann boundary conditions depending on the range of the parameter
that rules the slowness of the reservoirs.

Keywords Porous medium model + Hydrodynamic limit
Porous medium equation + Boundary conditions

1 Introduction

We address the hydrodynamic behavior of the porous medium model in contact with
slow reservoirs which is given by the porous medium equation with various boundary
conditions. Before describing the particle system of interest, let us present the porous
medium equation with boundary conditions that appears in this article.
We start by the classical Porous Medium Equation (in short PME), which is the
equation
dp = A",

where p = p, (1) is a function from [0, co] x R? to [0, 0], A = Z‘;:l 83], and M €
N\{1}. Above the notation p, () does not mean the time derivative of pin ¢ itis simply
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the value of p at (¢, u). In a sense it is the simplest possible nonlinear version of the
heat equation. Note that when M = 1 this equation is the heat equation. The PME
can be rewritten in divergence form as ,p = V(D (p)Vp), where D(p) = Mp"~"is
the diffusion coefficient and it goes to zero as p — 0, so that the PME is a degenerate
parabolic equation.

One of the most important properties of the PME given above is that its solutions
can be compactly supported at each fixed time or, in physical terms, they have a finite
speed of propagation. This is in strong contrast with the solutions of the classical
heat equation since a nonnegative solution of the heat equation is always positive on
its domain. For a reference on the mathematical properties of this equation we refer
to [8] and references therein.

There are many physical applications, where this equation appears in a natural
way to describe processes involving diffusion or heat transfer. Maybe the most well
known of them is the description of the flow of an isentropic gas through a porous
medium, see [7]. Another important application refers to heat radiation in plasmas,
see [10]. Beyond these contexts where the PME is applied, there exists also, see [5,
8, 9], the description of the density of an ideal gas flowing isothermally through a
homogeneous porous medium (it corresponds to the choice M = 2 above).

In this article we consider the one-dimensional boundary-value problem to the
PME in a spatial domain [0, 1] C R with M = 2. We consider Dirichlet, Robin and
Neumann boundary conditions, i.e. the following equations:

Orpr(u) = A (Pt(u))z
and 1 9,(p (007 = k_(p(0) — p)
u(pr(1)? = Ky (p* — pi(1))

Oripi(u) = A (pr(u))*
pi(0)=p~, p(1)=p"

where p~, p* € (0, 1) and x_, k4 € [0, 00). The equation on the left-hand side of
last display has Dirichlet boundary conditions, the one on the right-hand side has
Robin boundary conditions and if in that equation we take k_ = k. = 0, we get
Neumann boundary conditions. A consequence of the degeneracy of these equations
is that (depending on the initial condition) we do not have classical solutions of the
problems above, see Chap. 5 of [9]. The solutions that we will obtain from the particle
system are not classical solutions, and for that reason we just need to require the
initial condition py : [0, 1] — [0, 1] to be a measurable function. Therefore we need
to introduce an appropriate concept of generalized solution of the equation. There are
different ways of defining generalized solutions of partial differential equations. The
weak formulation is obtained by multiplying the equation by suitable test functions,
integrating by parts some or all the terms and using the boundary conditions. One
also needs to ask from the solution a regularity that allows the weak formulation to
make sense. In this case, we say that the solution is a weak solution. The definitions
for weak solution of the equations above are given in Definitions 2 and 3. The integral
equations (8) and (10) that appear in the definition of the weak solution are exactly
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what we obtain when we study the hydrodynamic limit for the Porous Medium Model
(in short PMM) in contact with slow reservoirs.

The hydrodynamic limit is the derivation of a macroscopic equation which rules
the space-time evolution of some quantity of interest from an underlying microscopic
stochastic model, the latter being an interacting particle system. More precisely, the
hydrodynamic limit says that the time evolution of the spatial density of particles
converges (as a scaling parameter, that we denote by n, is sent to o) to the solution
of a macroscopic equation, which is called hydrodynamic equation.

The PMM in contact with slow reservoirs is given by a collection of interacting
particles on the discrete set X, = {1, ..., n — 1} under the exclusion rule that states
that there can be at most one particle at each site of X,,. A configuration of particles is
an element of {0, 1}*» and for each site x € X, the occupation variable n(x) € {0, 1},
where 77(x) = 0 means that x is an empty site and 1(x) = 1 means that x is an occu-
pied site. The evolution in time is then given by a continuous time Markov process
during which the jump of a particle from a site x to an empty nearest neighbor site y
in X, occurs at a rate c(x; y; 1) to be prescribed later on. The choice c(x; y; ) = 1
corresponds to the Symmetric Simple Exclusion Process (SSEP) and, as it is very
well known, leads to the heat equation under diffusion coefficient D(p) = 1. In order
to get a degenerate diffusion coefficient, we impose at the level of the rates c(x; y; )
a local constraint stating that the jump of a particle between the sites x and x + 1 is
allowed if and only if, there exists at least one particle in one of the two sites x — 1
and x + 2. From this constraint we see that configurations with few particles and such
that the distance between two consecutive particles is bigger than 2 are not evolving
under this dynamics, and we call these configurations the blocked configurations.
One way of getting rid of these configurations is to superpose this dynamics with a
SSEP dynamics on the bulk, that is, we perturb slightly the dynamics in such a way
that the blocked configurations are destroyed and the macroscopic hydrodynamic
behavior still evolves according to the PME. We also superpose this dynamics with a
Glauber dynamics at the end points x = 1 and x = n — 1 which represents a contact
with reservoirs. We want to tune the reservoirs to make them slow with respect to the
rest of the dynamics by scaling the rates in the parameter n. Therefore, we consider
that particles can enter the system (or be created) at the site x = 1 with rate man—% or
leave the system (or be removed) from the site x = 1 with rate m~yn~?. For the right
reservoir the dynamics is completely analogous but the entrance (or creation) rate is
given by m3n~? and the exit (annihilation) rate is given by mdn—". From here on, we
fix the parameters «, 3,7, € (0, 1), m > 0and 6 > 0, see Fig. 1. The introduction
of these reservoirs breaks down the conservation on the number of particles since
there is a mass transfer between the reservoirs (which have different densities) and
the bulk.

In [5] the authors considered the PMM in Z without the superposition with the
Glauber dynamics and they proved that the hydrodynamic limit is given by the PME
on R for any value of M > 2. Here, for simplicity, we restrict to the case M = 2
but we note that the extension to other values of M can be obtained by imposing the
rates as given in [5].
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In [1] the authors showed that for the SSEP in X, in contact with slow reservoirs
the hydrodynamic limit is given by the heat equation in [0, 1] with similar boundary
conditions to the ones described above. The works of [1, 5] inspired and motivated us
to study the PMM in contact with slow reservoirs and the results presented here are
a combination of the results of those two articles. More precisely, our hydrodynamic
equation is the PME on [0, 1] with boundary conditions, which depends on the range
of §. For 0 < 6 < 1, we obtain the PME with Dirichlet boundary conditions which
fixes the value of the density as being p~ = a—fﬂ and pt = ﬂ‘—jro, respectively, at
the points u = 0 and u = 1. For 6 = 1, the boundary dynamics is slowed enough
so that the boundary conditions of Dirichlet type are replaced by a type of Robin
boundary conditions. These Robin boundary conditions state that the current at the
boundary is fixed and it is equal to the difference of the density between the bulk
and the boundary. Here we obtain the Robin boundary conditions with k_ = m(a +
~) and ky = m( + 0). Finally, for § > 1, the boundary is sufficiently slowed so
that the Robin boundary conditions are replaced by Neumann boundary conditions
stating that macroscopically there is no flux of particles from the boundary reservoirs.
We would like to stress that we do not present a complete rigorous proof of the
hydrodynamic limit since some replacements lemmas that are needed in order to
recover the weak solutions of the corresponding hydrodynamic equations, are not
presented in this article and are left for a future work. All we claim is that once these
replacement lemmas are shown then the hydrodynamic limit follows.

Here follows an outline of this article. In Sect.2 we present the model, the main
definitions and we state the hydrodynamic limit. In Sect.3 we present a heuristic
argument to derive the hydrodynamic equations from the PMM for each range of ¢
by the use of Dynkin’s formula. In Sect.4 we prove tightness for the sequence of
processes of interest and in Sect.5 we prove some of the auxiliary results that are
needed along the text.

2 Statement of Results

2.1 The Model

The dynamics of the PMM in contact with slow reservoirs can be described as
follows. We fix a scaling parameter n > 1, a parameter 0 < a < 2 and we consider
the model evolving on the discrete space X, = {1, ...,n — 1} which we call the
bulk. To each bond {x, x + 1}, with x = 1,...,n — 2, we associate one Poisson
process N, y+1(t) with parameter n(x — 1) +n(x +2) + n“2. Note that for x = 1
and x = n — 1 above we use the convention

n0)=p-, nn =p*, (1)

where
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Fig. 1 The perturbed porous medium model in contact with slow reservoirs
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and «, 3,7, 6 € (0, 1). We observe that, fory=1—«, p~ = aandford =1 — (3,
pT = 3. Now we artificially add two end points at the bulk, namely, we add the sites
x =0 and x = n, and we also add extra Poisson processes at the bonds {0, 1} and
{n — 1, n}. Each one of these bonds is associated with two Poisson processes: Ny ; (t)
with parameter man=%(1 — n(1)), Ny 0(¢) with parameter myn~n(1), Nyn—1(t)
with parameter m 3n~%(1 — n(n — 1)) and N,,_; , (t) with parameter mdn—"n(n — 1).
All the Poisson processes are independent, and we call them exponential clocks
(since the law of the time between arrivals of a Poisson process is exponential).
Above a, 3,7,9 € (0, 1), m > 0and 6 > 0 is a parameter that rules the slowness of
the boundary dynamics. Now that the clocks are fixed we can explain the dynamics.
If a clock rings for the bond {x, x + 1} in the bulk, the particles at the sites of the
bond exchange positions with a rate that depends on whether there is a particle at site
x — 1 and a particle at site x + 2. Now if the clock rings for the bond at the boundary
as, for example, from the Poisson process Ny ;(¢) then a particle gets into the bulk
to site 1 if and only if there is no particle at the site 1, otherwise nothing happens. If
the clock rings from the Poisson process N o(¢) and there is a particle at site 1, then
it exits from the bulk. At the right boundary we have a very similar dynamics as the
one just described. Note that the higher the value of 6 the slower is the dynamics at
the boundaries. For a display of the description of the dynamics just given see Fig. 1.

In this article we want to analyse the PMM with a superposed SSEP dynamics on
the bulk. To properly define our dynamics, let {7, },>¢ denote a Markov process with
state space £2, := {0, 1}*». If € £2,,, then we call  a configuration of particles.
If n(x) = 0 it means that the site x € X, is vacant while n(x) = 1 means that the
site x is occupied. This Markov process can be fully characterized in terms of its
infinitesimal generator L,, given by

L,=Lp+n"2Ls+ Lg,
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where 0 < a < 2, Lp is the generator of the PMM, Lg is the generator of the SSEP
and Lp is the generator of the boundary dynamics, which act on local functions
f:8,— Ras

n—2

(Lp )0 =D [eexr1) + cerxMILL o) = F],

x=1

(Lpf)(m) = 2la(d —nD) + DI 0" — F]
+ 2[B8(1 —n(n — D)+ dnn — DILFO"™") = F],

n—2
(Ls ) =D 001 = nlx + 1) + 10 + DA = nCDILf 0" = f ()]
x=1
3)
with
n(2), z#x,y,
@) =100, z=x, . ') = !7](2), zF# X, @
I —nkx), z=1x,
nx), z=y

Cxr1 () = A = + D) — 1) +n(x +2)), cxpt () = exxp1 75,

for x € {1,...,n — 2}. Above, the parameters > 0, m > 0, «, 5,7, 6 € (0, 1). If
one defines
ko =m(a+) and Ky =m(G+9), 5)

then the infinitesimal generator at the boundary can be rewritten as

(Lp () = 5S[p~ (A =) + (1 = p HnDILf 0" — fF()]

6
+ SpT A = — 1)+ 1 = pHne = DILF@"™ — FOl. ©

We are going to consider the process speeded up in the diffusive time scale tn? so
that from here on, we consider the Markov process {7;,2},>0 which has infinitesimal
generator n”L,. Note that above Lg is multiplied by a function n*~? and since we
want to observe the same macroscopic density behavior given by the dynamics of
Lp + Lg, we have to restrict ourselves to the case 0 < a < 2.

Note that our dynamics is given by an irreducible finite-state Markov process so
that there exists only one invariant measure. We remark that if p := p™ = p~ then
the Bernoulli product measure with parameter p is reversible and, as a consequence,
it is invariant for the perturbed process, since it is invariant for each of the process
Lp, Lg and L. We leave the details of this fact to the reader.
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2.2 Hydrodynamic Equations

In order to state the hydrodynamic limit, we need to introduce some notations and def-
initions. For an interval J in R and integers m and n, we denote by C"" ([0, T'] x J) the
set of functions defined on [0, T'] x J that are m times differentiable on the first vari-
able and n times differentiable on the second variable (with continuous derivatives),
and C(')"’"([O, T] x [0, 1]) denotes the set of functions G € C™"([0, T'] x [0, 1])
such that G;(0) = G4(1) =0, for all s € [0, T']. Denote by (-, -) the inner product
in L*([0, 1]) and by || - || > the corresponding norm.
The semi inner-product (-, -); is defined on the set C*°([0, 1]) by

1
(G, H) =/0 (0.G) () (O H)(u) du.

The corresponding semi-norm is denoted by | - ||;.

Definition 1 The Sobolev space H' on [0, 1] is the Hilbert space defined as
the completion of C*([0, 1]) for the norm || - |2, := || - |2, + || - [I}. The space
L?(0,T;H") is the set of measurable functions f :[0,7T]— H' such that

Jo W fsl3ads < oo
Definition 2 Let p—, p* € (0, 1) and ¢ : [0, 1] — [0, 1] be a measurable function.

We say that p : [0, T'] x [0, 1] — [0, 1] is a weak solution of the PME with Dirichlet
boundary conditions

Aripi(u) = A(pw)?*,  (t,u) €[0,T] x (0, 1),
p(0)=p~, p(1)=p*, tel0,T], (7
po() =g().

if the following conditions hold:

1. peL*0,T; H");
2. p satisfies the integral equation:

<plv Gl) - (ga G()) - / <p.w (asGs + psAGs)> ds

. 0 (8)

+/Kﬁf@a0r«wﬁ@amnw=a
0

forall 1 € [0, T] and any function G € C3([0, T] x [0, 1]).
Definition 3 Letx_, s >0, p, pt € (0,1) and g : [0, 1] — [0, 1] be a measur-

able function. We say that p : [0, T] x [0, 1] — [0, 1] is a weak solution of the PME
with Robin boundary conditions
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Aipy ) = A(p))?*, (t,u) € [0,T]x (0, 1),
Au(pi(0))* = k_(p,(0) — p7), 1€[0,T],

©)
Au(pi(1))* = Ky (p™ = p(1)), 1€[0,T],
po(-) = g(),
if the following conditions hold:
1. pe L*0,T;H");
2. p satisfies the integral equation:
t
(91 G) = 9.Go) = [ (9o 0G4 p.8G) ds
0
t
+ f {(ps(1)?0,G5 (1) = (p5(0))°0, G (0)) ds (10)
0

- /0 {Go(0)k-(p™ = ps(0) + k1 G (D) (p" — py(1))}ds = 0,

forall € [0, T] and any function G € C"2([0, T] x [0, 1]).
Remark 1 For k_ = k4 = 0 we obtain above Neumann boundary conditions.

Remark 2 We believe that the partial differential equations given above have aunique
weak solution in the sense given in the previous definition. The result might be proved
in the literature but we did not find exactly the uniqueness result in the case of the
precise boundary conditions given above.

Remark 3 The stationary solution of (7) is given on u € (0, 1) by

) =V (pH)? = (p)Pu+ (02,
and, for Kk # k_, the stationary solution of (9) is given on u € (0, 1) by
plu) = vau +b,
where a = k_ (\/E —p7)and \/E is solution of
[Hi — &2 0b+ Vbr_ 2k pt +r_pT) + f@i] — [m_p_mi + (kapT +r_pT)?]=0.
The solution of the previous equation is given by

Jp o QU k) + 1) £V/6
- 2[k% — K2]

’

where
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Fig. 2 Stationary solutions when k_ = k4 = Kk

0= /{i (4(n+p+ +hop ) Ak ki (kyp +r_ph) + Fé2_l<&i>.

Observe that when k_ = 0 # s, then p(u) = p*, and when K, = 0 # ~_, then
p(u) = p~. We also note that when k_ = k = k, we have

_ RGN =) ((,0+ +p7) + p‘ﬁs)z
2000 +p)+ kK 20T+ p)+r )

We also remark that when x = 0 the solution above is simply given by p(u) = ’ﬁ%.

Below we present the graphs of these stationary solutions, namely for the choice

k_ = k4 = k. In the figure below, we take different values of k, increasing values

of x on the left-hand side and decreasing values of x on the right-hand side, to see

the dependence of the stationary solutions on the parameter .

Observe that on the left-hand (resp. right-hand) side of Fig.2 we can see that
for the Robin case, as we increase (resp. decrease) the value of «, the stationary
solution is getting closer to the stationary solution corresponding to the Dirichlet
(resp. Neumann) case. We believe that, as happens in [4], the convergence of the time
dependent weak solution (that we denote now by p™) in the Robin case converges
(in a suitable topology) to the weak solution of Definition 2 (resp. Definition 3 when
k- = k4 = 0) when kK — 400 (resp. kK — 0). We leave the rigorous proof of this
problem for a future work.

2.3 Hydrodynamic Limit

Let M* be the space of positive measures on [0, 1] with total mass bounded by
1 equipped with the weak topology. For any configuration 1 € §2, we define the
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empirical measure 7" (n, du) on [0, 1] by

1
(0, du) = = 3 ()3 (du), (an

xeX,

where ¢, is a Dirac mass on a € [0, 1]. We define 7}’ (1), du) := 7" (1,2, du), where
7, has been defined in Sect.2.1. For a test function G : [0, 1] — R we denote by

(m', G) the integral of G with respect to the measure 7 which is equal to

"Gy L X
(n, G) =~ 3 G(iue (x).

xex,

Fix T > 0 and 6 > 0. Let j, be an initial measure on £2,. We denote by IP,, the
probability measure in the Skorohod space D([0, T], §2,,) induced by the Markov
process {1,2};>0 and the initial measure j, and we denote by E, the expecta-
tion with respect to P, . Let {Q,},> be the sequence of probability measures on
D([0, T], M*) induced by the Markov processes {'},>0 and by P,

Letg : [0, 1] — [0, 1] be a measurable function. We say that a sequence of proba-
bility measures {1, },>1 in §2, is associated with the profile g(-) if for any continuous
function G : [0, 1] = R and every § > 0

1
nlirgou,l (’% Z G (%) n(x) —/(; Gu)g(u)du| > 5) =0. (12)

xeXx,

Theorem 1 Let g : [0, 1] — [0, 1] be a measurable function and let {{,},>1 be a
sequence of probability measures on §2, associated with g(-). Then, the sequence
{Qu}n>1 is tight and any limit point Q satisfies

Q(n. : m(du) = p,(u)du, vt € [0, T]) =1,

where

e for0 < 1, p,(-) is a weak solution of (7);
e for 0 =1, p;(-) is a weak solution of (9) with k_ and k. defined in (5);
e for 0 > 1, p;(+) is a weak solution of (9) with k_ = ky = 0.

The method of proof of last theorem is classical and relies on first showing tight-
ness of the sequence of measures {Q,},>1, which we postpone to Sect.4. From this
it follows that the sequence {Q, },>1 has limit points. Then, the next step is to char-
acterize the limit points by showing that they are concentrated on trajectories of
measures that are absolutely continuous with respect to the Lebesgue measure (we
do not present the proof of this result since it is a simple consequence of the fact
that our dynamics is of exclusion type, see Sect.2 of Chap.4 of [6]). Moreover, we
also have to show that the density is a weak solution of the corresponding hydro-
dynamic equation. We do not prove rigorously this result, but in the next section
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we present a heuristic argument in order to derive the density as a weak solution of
the corresponding hydrodynamic equation. In Sect.5 we present the proofs of some
replacement lemmas that are needed along the argument. If we had uniqueness of
weak solutions in the sense given above, then we would conclude that the limit point
is unique so that {Q, },>1 weakly converges to this limit point.

3 Discrete Versions of Weak Solutions

As mentioned above, in Sect.4 we will prove that {Q,},>; has limits points. Let
Q* be one of these limit points. From Sect.2 of Chap.4 of [6], this limit point is
supported on trajectories of measures that are absolutely continuous with respect
to the Lebesgue measure, that is: Q*(m. : m,(du) = p;(u)du) = 1. We call to the
function p, (-), appearing inside last probability, the density profile. In principle this
function could be random, but here we heuristically prove that p, (-) is a weak solution
of the hydrodynamic equation. Fix a function G € C'2([0, T x [0, 1]). We know
by Dynkin’s formula, see Lemma A1.5.1 of [6], that

t
M'(G) = (", G,) — (7}, Go) — / (Os +n°Lp +n“Ls +n’Lp) (7", G,)ds
0

13)
is a martingale with respect to the natural filtration {JF,},50 = {o(15) : s < t};>0.
Note that 0, (7!, G5) = (!, 0;G), for any function G € C"2([0, T] x [0, 1]) and,
macroscopically, this extra term will give rise to the term involving 0,G in (8) and
(10). Since this term does not have any information about the dynamics of the model,
and for simplicity of the presentation, we consider here test functions G only space-
dependent, that is G € C2([0, 1]). Then in (13) the 9, can be suppressed. Let us
compute now the other term. From a simple computation, we have, for n € £2,, and
for x € X, that L,n(x) = jx_1x(m) — jx.x+1(n), where the instantaneous current
jx,x+1 (77) is given by

Joa(m) = 75 (a — (a+y)n(l)),
Jrxt1(n) = Teh(n) — Teprh(n) for x € {1,...,n—2}, (14)
jn—l,n(n) = ”ﬂ”((ﬁ + 6)”(” - 1) - ﬁ)s

where

Th() = n(x — Dn(x) +n@)n + 1) —nx — Dnx + 1) +n72n(x). (15)

Now, from another simple computation we have that n*L, (7", G) is equal to
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n—1
—ZA G () Th(ne2)
(16)
+V+G(0)nh<nmz) +nG (D) % (a = (@ + ) (1)

=V, G Tt h () + nG (=D 2 (8 = (B4 S)nge (n — 1)),
where for x € X,

A,G(x) =n*(G(x — 1/n) —2G(x) + G(x + 1/n)),
VFG(x) =n(G(x + 1/n) —G(x)) and V, G(x)=n(G(x)— G(x — 1/n)).

From the computations above and since the function G is time independent, the
martingale M['(G) is equal to

t n—1
(71.G) = (. 6) = [ 3 MGG s
0 x=1

t

t
- / VGO mih(ns2)ds + / VoG (DT 1h (e )ds
0 0

t
—m /0 (6@ = (@+7me(1) + GEFB = B+ e (1 — 1)) )ds.
(17)
Above weused (1). Since [A,G ()| < 2[1G" ||, IV.FG(0)] <2|G'l0es IV, G(D)| <
2||G' |00, and |72 (x)] < 1, forall s > 0 and x € X, the terms that come from the
SSEP jumps vanish when n — oco. From here on we ignore them and we look only
at the other terms.

Let us now consider the case § < 1. From Theorem 2 of Sect. 5.2, it is easy to see
that we can replace in the expression above 7;,2(1) by p~ (resp. 1,,2(n — 1) by p™).
Moreover, since in this regime we take G vanishing at the boundary, see the space
of test functions in (8), last expression can be written as

n—1
M;(G) = (x},G) — (x§, G / ZA G (2)7eh()ds
(18)

- / (VJG(O)(p*)2 - V,:G(1>(p+>2)ds +0m™).
0

As usual, see [3], the notations O, o and ~ have the following meaning: For functions
o and ) depending on a parameter n, which tend to infinity and 1) > 0, we write

o =0() remains bounded
@ =o0() if — 0
p~ — 1.

ASHAS
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Note that the term O(n~%) in (18) comes from last integral in (17), where we use
the fact that G is a function vanishing at the boundary and that |7;,2(x)| < 1, for all
s>0andx € ¥,.

From Theorem 4 of Sect. 5.2, we have that

t 1 n—1

M}(G) = (x", G) — (n}, G) — / 3 AGE) (T 2 (x))ds
x=1

0 n
- / VEG(0)(p)? — V, G()(pT)*ds + 0(n™") + o(1).
0

The sense of convergence for the term o(1) is the one stated in Theorem 4. Above,

Tffﬁz (x) is the empirical density in the box of size en, which is given on x € X, by

1 x+en
o0 =— 3 M (). (19)
y=x+1
Above and below en should be understood as |en |. Note that _77>§Z2 (x) = (705 12)s
where

) = s s (u).

Then, heuristically, we have that (7"

s tf) converges, when n — o0, to

1
(s, £2) 2/ ps(u)ez () du,
0

where p;(-) is the density profile. Finally, we take, the limit when ¢ — 0 and we

obtain that (7, ¢f) converges to ps(ﬁ). From the observation above we say that

T o (1) ~ ps(3).
By the computations of Sect.4 we see that £, [M;'(G)] vanishes as n — oo.
Then, taking the limit n — oo and € — 0, in the last display we obtain:

t t
0= (p1. G) — {po. G) — /0 (AG, (ps)?) ds — /0 G 0)(p7)? = G ) (ph)2ds,

from where we see (8).

Remark 4 Note that above we used (1). If we had assumed that n(0) is any positive
constant, let us call it r, then in the second line of (17) we would have

/ V:G(O)(nsnz(l)r + Nsn2 (VN2 (2) — N2 (2)r + naiznsnz(l))d&
0

Note that last integrand function only comes from the bulk dynamics. Now to get the
Dirichlet boundary conditions as above, we would have to prove that we can replace
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n(1) by n(2), which can be done by a similar argument to the one of Theorem 4
and then we can use Theorem 2 of Sect.5.2, to replace 7,,2(1) by p~. This could
give us some freedom to take other rates for the bulk dynamics. Here we stick to the

choice (1).

Now we consider § = 1 and we take a test function G which is twice differentiable.
In this case we have

n—1

S|
M} (G) = (n], G) — (my, G) —/0 - ZA,,G(%)TXh(nmz)ds
x=1
_ / VGO h (s + / VoG ()7 h () ds
0 0
—m f G(H)(a = (@+ (1)) + GED (B = (B + )2 (n — 1))ds.
0

Now, we note that by Theorem 3 of Sect.5.2, and since, as seen above, _77)?27 (x) ~
ps(’r—i), taking the limit in n — oo and € — 0 in last expression, we obtain

0= {p:, G) — (po, G) — /0 (AG, (ps)*) ds
- fo 9.G(0)(ps(0))* — 8, G(1)(ps(1))*ds
- mfo GO0)(a — (@ +7)ps(0) + G()(B — (B + 8)ps (1)) ds,

from where we see (10) for x_ and . as defined in (5).

Finally, when 6 > 1 we take the same space of test functions as in the case § = 1,
but since 6 > 1 the last term on the right-hand side of (17) vanishes as n — oo.
Moreover, since Theorems 3 and 4 of Sect. 5.2 hold, when taking the limitinn — oo
and € — 0in (17) we obtain

0= (p:. G) = (po, G) —/0 (AG, (ps)*) ds

- /0 9.G(0)(ps(0))> — 8, G(1)(ps(1))*ds,

which corresponds to (10) for k- = k1 = 0.
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4 Tightness

Proposition 1 The sequence of measures {Qy},>1 is tight with respect to the Sko-
rohod topology of D([0, T], M™).

Proof In order to prove the tightness of {7} }o<;<7 it is enough to show tightness of
the real-valued process {(n}', G)}o<;<r for G € C([0, 1]). In fact, see Proposition
4.1.6 of [6], it is enough to show that for each ¢ > 0

170 oo lr—s|<y

lim lim sup P, ( sup {7}, G) — (7., G)| > 5) =0. (20)

By Proposition 4.1.7 of [6], it is enough to show that (20) holds for functions G in a
dense subset of C ([0, 1]) with respect to the uniform topology. Note that from (13)
we have that

Py, ( sup (7], G) — (7}, G)| > E)

[t—s|=~

<P, ( sup |M"(G) — M"(G)| > %)

[t—s]<vy
€
> —
2

2 2
SEEM ( sup |M}(G) — M?(GN) + gEun ( sup

lt—sl=y lr—s|=y

t
/ n’L, (7", G)dr

+P,, ( sup

[t—s|=y

t
/ n’L,(w, G)dr

>(21)

where in the last step we used the Chebyshev’s inequality. So, by (20) and (21) to
show that the sequence is tight it is enough to prove that

lim limsupE,,, ( sup |M](G) — M;’(G)|> =0, (22)

120 oo lt—sl<y
) =0. (23)
The proof is divided in 2 cases: § > 1 and 6 € [0, 1).
Tightness for @ > 1. In this case we use the dense subset C2([0, 1]) of C([0, 1]).
We will start proving (22). To this end, note that by Doob’s and Holder’s inequalities,
we have that

and

t
/ n*L, (7", G)dr

lim limsupE,,, ( sup

70 noto0 [t—s|<vy
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|t—s|<7y 0<t<T

E,, ( sup [M;(G) — M;’(G)|> =2E,, ( sup IM,"(G)|>

2\ 2 1
<?2E, (( sup |M,"(G>|) ) <A4E,, (IM}(G)?)?

0<t<T

=

=4E,, ((M"(G)r)?,

where the second inequality follows from Doob’s inequality and the fact that
(M} (G))? — fot B?(G)ds is a mean zero martingale. Above (M"(G)); = fot B! (G)
ds is the quadratic variation of M;'(G) and

B"(G) = n*[L,(r", G)* — 2(7", G)L, (7", G)]. (24)

We now prove that the quadratic variation of M;'(G) converges to zero uniformly
int € [0, T], when n — oo. Since the rates c, . are bounded from above, for all
x €{l,...,n — 2}, asimple computation shows that

m
n

1
BI(G) = C(S1(G) s+ Cla. 7. 8.6 G low + 1 NG ). (25)

from where we get that

lim =0,
n—0o0

/ B! (G)ds
0

for § > 1. This proves (22). We note that, in fact, the proof above works for any
f > 0 but not for # = 0 since the bound in (25) does not vanish when n — +o0.
In any case, below we present a proof which works out for any 6 < 1 since in this
case we will use compactly supported functions. Now we will prove (23). Recall
(16). By the mean value theorem and since |7;,2(x)| < 1 forany x € {0, --- , n} and
s € [0, T'], we have that

| A G Teh(2)| < 211G [0
c1(t,G) < 1G oo + 1" ' m||G |, (26)
o1 (t, G) < G lloo + 1" 'm|| Gl oo,

where ¢ (¢, G) (resp. c,—;(t, G)) corresponds to the term on the second and third
(resp. fourth and fifth) lines of (16). So, since 6 > 1, by (16) and (26) we have that

)

< lim Tim sup (2 G” oo + 211Gl + 2mn' | Glloc) 7 = 0.

n—oo

t
/ nan(Wf, G)dr

lim limsupE,,, ( sup

170 n—oo lt—s|<v
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This proves (23).

Tightness for 6 € [0, 1). If we try to apply the same strategy used for § > 1, we
will run into trouble trying to control the modulus of continuity of |; 0’ n*Lg(m", G)ds,
because this expression can explode with n. However, since this expression depends
on the value of G(%) and G(%), they vanish if the test function G has compact
supportin (0, 1). Therefore, we can reuse the computations for§ > 1 to show that (22)
and (23) are still valid when G € CC2 (0, 1). The problem here is that (22) and (23) need
to be valid for G € C(0, 1). To accomplish that, we take a function G € C 10,11 ¢
L'0, 1], and we take a sequence of functions {Gy}>0 € Cf (0, 1) converging to G
with respect to the L'-norm as k — o0o. Now, since

P, ( sup (7}, G) — (7}, G)| > 5)

[t—s|<y

€
<P, ( sup (7}, Gi) — (my, Gi)| > E)
[t—s|<y

5
+P,, ( sup [(m', G — Gi) — (m{, G — G| > 5)

[t—s|<y

and Gy has compact support, from the computation above, it remains only to check
that the last probability vanishes as n — oo, then kK — oo and v — 0. For that
purpose, we use the fact that

2
(n', G = Ge) = (7}, G = Gl = = 3 [(G=Go (3)],

xeX,

and we use the estimate

x+1

1 =L
S XlG-a @)=Y [T 16-60() - G- 6owldg

xeX, xex, v

1
+/0 (G = G(@)ldg
1 1
< ;||<G—Gk>’||oo+fO (G = GO(@)ldg.

We conclude the result by taking first the lim sup in # — oo and then in k — oo,
and using the fact that C'([0, 1]) is a dense subset of C([0, 1]).
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5 Auxiliary Results

In this section we state all the replacement lemmas that are used along Sect. 3, but
we only prove in details the replacement lemma needed for the boundary terms in
the case 6 < 1 to get Dirichlet boundary conditions. Before stating the results we
give some words on the argument. First we replace our general measure y, (which
satisfies (12)) by a reference measure VZ(') that is Bernoulli product and is defined
in (27). Depending on the range of the parameter 6, some conditions will have to be
imposed on the profile p(-). We note however that since we can control the entropy
of i, with respect to this product measure, the choice on the type of profile does not
impose any extra condition on the starting measure 1, Second, we will make use of
the Feynman—Kac formula and we will have to control the error between the Dirichlet
form of the process, defined in (28), and the quantity D,, defined in (29). We remark
that D, is the Dirichlet form that we would obtain in case the reference measure is
reversible with respect to the exchange and the flip dynamics. Since the reference
measure that we consider below is not invariant for all these transformations, some
errors appear which have to vanish in the limit. This is the purpose of the next
subsection.

5.1 Dirichlet Forms

Let p: [0, 1] — [0, 1] be a measurable profile and let VZ(J be the Bernoulli product
measure on 2, with marginals given by

Vi) = 1) = p(d). 27

For a probability measure ;, on §2, and a density f : £2, — R with respect to p, the
Dirichlet form of the process is defined as

(fo=Lnf)p=fi =Lpfhu+ (fi =L fy+n""2(f, =Ls f)u, (28)

where

(9= Fgm) un),

nes2,

for all functions f, g : £2, — R. Below we will also make use of the following
quantities:

Do/ f. 1) == Dp(Jf. 1) + D f. 1) + n* 2Ds(\/f. 1, (29)

where
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n—2
Dp(fow) = Y Dy,
x=1

with

2
DT 0= [ [enan + conns] [V ~ VT due 30

n—2 2
Ds/Fom = 3, [ [0+ e+ OF [VFG= — V7w . G
x=1

and

Do/ T = (15T + 15 F o). (32)

where ;"7 and In’fl have the following expression

I°Gfom = / la(1 = n() + enIVF0) = Vo] dp,  (33)

for a € {a, B}, ¢ € {7, 8} and x € {1,n — 1}. Our goal in this section consists in
showing that when p = 1//')’(_), the Dirichlet form of the process (defined in (28)) is
bounded from above by D, (/f, u”}(,)), where f is a density with respect to V;‘(,),
plus an error that we can control. Since we have to consider the model for different
regimes of 6, we will make use of different profiles p(-) when 6 < 1 and when 6 > 1.
Let C := C(a, (3,7, 9, p) > 0 be a constant which is independent of f and n. We
claim that:

e for § < 1 and for p : [0, 1] — [0, 1] a Lipschitz profile such that

- ]

p=55= p(0) < p(u) < p(1) = 3%) =,

and which is locally constant at the boundary, the following bound holds

1
(La/Fo P, < —ZDn«F )+ O, (34)

e for @ > 1 and for p : [0, 1] — [0, 1] a constant profile equal to, for example, p~,
the following bound holds

1
(Ln\/?’ ﬁ)uz(,) = _ZDll(f5 V;:(.)) + 0(,%9)

To prove the claim, we recall first the following lemma from [2]:
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Lemma 1 Let f be a density with respect to a finite positive measure | on §2, and
forx,y € X, let a, ,(n) be a positive local function. Then, we have that

f ey D[/ T — /T VT dp
2
<5 [ @ [VF@ - V7] d (39)

1

1 oy OTY) 3
o [axﬁym)—ax,y(n e ] [Via + 7| dn

The same is true if ay , is replaced by local functions a, and n*> by n*.

We observe that the previous lemma is stated in [2] asking the measure p to be
a probability measure. In fact, the result of the lemma is true with the more general
condition stated above and this is the one that suits our purposes.

The claim follows easily from this lemma. Let us start with the L p dynamics and we
take 1 1= 1/:)‘(_). Note that, by definition we have that

n—2
LoV A, =D f ac 1) [V o) = V] V) vy, (36)
x=1

where @y x+1(1) = Cxx+1(0) + Cxt1.0(n). Define 2 := {n € £2,; a, »+1(n) # 0}
Now, use Lemma 1, (30) and note that a, ,+1(n) = @y x+1 (7°**1) to bound each

1
term of the sum above by —ZD}‘, (V. V), plus

1 1/’}_( x.x+l) 2 2 n
16 | a1 =SR2 T [Via D VTm | v,

. )(n\' x+l)

2 2
Since a, 41(n) < c; and (W — 1) < cz(p(f) — p(XT“)) , for some con-
stants ¢; = ¢y («, 3,7, ) > 0 and ¢; = ¢(p) > 0, then the right-hand side of (36)
is bounded from above by

n—2

_‘DP(f Vp<>)+CZ< () _1))2

because f is a density with respect to v . Above C = C(a, 8,7, 0, p). Now we
look at the bulk dynamics from Lg, and the same proof as above shows that

(LoiF NPy, < " Dy(/F. w+CZ (v2) =)
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Finally, we look at the L dynamics. We claim that for § > 0 fixed, there exists a
constant C > 0 (independent of f and n) such that

ua/ﬁ«?mms—ﬂhufﬁﬁp+c%ha+wm%— a]’

(37
+Cn[B+oph - T

for any density f with respect to y;‘(_). Since Lp is the sum of two terms we just

present the proof for one of them, namely the term which involves « and -y, but for

the other one it is completely analogous. To prove the result it is enough to note that

from Lemma 1 and (32), we have that

/%[a(l — (1) + )] [\/f(nl) - \/f(n)] Vvl
1
=307k
n' 2 2
o / e [al(ﬂ) — 01(77 ) lf(('_))((i]))] [\/fT?‘H /an)] dy:j(.),

+ 16n?

where a;(n) := a(1 —n(1)) + yn(1). By a simple computation we see that there
exists a constant c3 = c3(a, 7, p) > 0 such that

amnp“m‘“<>ﬁ@ﬂ < e [(@+mpd) —al’,

uniformly on 7) € £2,. Finally, using the fact that f is a density with respect to v/},
and repeating the argument for the term which involves (3 and J, we conclude (37).
Putting together all the estimates that we have obtained we see that there exists a
constant C = C(«, v, 3, 8, p) such that

n—2

<Ln\/?y \/?)V/’]’(,) D (\/>’ yp())—i—CZ(p( ) ()%1))2

Cn_e [(a + V)P(;) - Oé]
+C1 [(B+8)p(=h) — 6],

(38)

From the previous bound it is quite easy to see that the claim follows.

5.2 Replacement Lemmas

We start this section by proving the next lemma which is an adaptation of Lemma
5.5 of [2].
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Lemma2 Let ¢ : 2 — $2 be a positive and bounded function which does not
depend on the value of the configuration 1 at the site 1. For any density f with
respect to VZ(_) and any positive constant A, there exists a constant C := C(p) > 0
such that

(@ = @+, s | = C(F 1 VT v+ 4 +|@+7p0h = a).

The same result holds if o (resp. ) is replaced by [3 (resp. 6) and n(1) is replaced
with n(n — 1) and in that case the function ¢ does not depend on the value of the
configuration n at the site n — 1.

Proof By summing and subtracting appropriate terms, we have that

e (o — (a+y)n(D), [ |

1
= E ‘/ M (a— (a+yn))fn) — f(nl)] dV;l(.)

1
+3 ‘ f e (e — (a+ L) + f@Hdv),

From Young’s inequality and Lemma 5.2 of [2], the first term at the right side of last
display is bounded from above by

A - 1)))? 2 LY WT )
A [ (o= (a+yn)) ([ /f(ﬁl)]Jr[m]) avi + 1 o()

4 ai(n) 4A
.y n

<c (é+11 (f,yp(.)))

=1\ 4A ’

where a; (1) = a(1 — n(1)) + yn(1). Above A is a positive constant. In last inequal-
ity we used the fact that ¢(-) is bounded. Now we treat the remaining term. Let 7
denote the configuration 1 removing its value at 1. For the remaining term we do the
following estimates:

1
3122 (e ani + £, mm =1
7

+ @O, 1) + f AL V(1) = 0) v, @)

- %\ 3 (a —(a+ v)p(ﬁ))s@(ﬁ)(f(O, i+, ﬁ))v:}o(ﬁ)\
n

S (P £ vy @ + (1= (2 ) 10, i, (D)

§C$w%a+wmb

> £V @) = Cofa — (@ +7p(d)

nes2,

= Gla— (@ +7p(h)
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The notation f(j,n) means that we are computing f (1) with n(1) = j with j €
{0, 1}. Above we used the fact that the profile is bounded below and above by a
constant and the fact that f is a density. This finishes the proof taking C = C; Vv C».

Theorem 2 Let ¢ : 2 — §2 be a positive and bounded function which does not
depend on the value of the configuration n at the site 1. Fix0 < 1. Foranyt € [0, T']
we have that

lim sup E,u,, [ ‘f %0(77sn2)(04 —(a+ ’Y)?]an(l))dS
0

n——+oo

i| =0. (39)
The same is true replacing o by (3, v by § and 1 by n — 1. In last case, the function
p : 2 — $2 does not depend on the value of the configuration n at the site n — 1.

Proof We consider a Lipschitz profile p : [0, 1] — [0, 1] such that
- — 2 — 50 1) = 6 _ +
P =55 =p0) < p) < p(l) = 555 =p",

and 1/;‘(_) is given by (27). Note that the expectation in the statement of the theorem

t
canbewrittenas/IE77 H/ YMgn2) (@ — (a + y)nmz(l))ds} :| dp,. Now we use the
0

entropy inequality and the last expectation is bounded from above, for any B > 0,
by

:| dV;Z(.) , (40)

1
H(,UJ” |VZ(.)) 1 f BE, |: ‘/ <P(77.m2)(04 —(a+ ’Y)Umz(l))ds
—— P+ —log | e 0

Bn Bn

and at this point we use Jensen’s inequality and we bound the previous display by

H(/fm |Vn(.)) 1 Bn
Nl B—nlog/]E,, e

Jo e@y2)(@—(a+y)m,,2 (D)ds

o } dv',. (4D

] . (42)

lim sup n =" log(a, + b,) = max{lim sup n " log(a,), lim sup n =" log(b,)},
n—-+00 n—+o0o n—+o0o

which is equal to

Jy 2 (a—(a+7)n,2 (D)ds

H(,u/n |VZ(A)) 1 Bn
—Bn + E log EV;(V) e

Since el < ¢* + ¢~ and

we can remove the absolute value inside the exponential in (42). Now, using the
explicit form for the entropy we have that
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Hulvj) = D mlog (49) < 37 o log (1)
nes, nes2, ’ (43)

<nlog(p~ A(1=p")) <nCapns.

By (43) and Feynman—Kac’s formula we can estimate (42) from above by
S+ rsup [tem@ =@+, flu, + 5LV TV P, b @)

where the supremum is carried over all the densities f* with respect to v . By
Lemma 2 with the choice A = 4Bn’~'mC~" we have that

()@= @+, flu, | = 25 DBG/F V) + 425 4 Cl@+7ph) — o

From (38) and the inequality above, the term on the right-hand side of (44), is
bounded from above by

n—2

2 1l +ph) —al+ 3 cz(m )=o) s

Col(a+yph)y —al + En[(B+o)p=t) — 6] .

Above C = C(a, 7, 3, 0, p) Taking n — oo on last term and using the fact that p
is Lipschitz, that p(0) = - ﬂ and p(1) = ﬁﬁ 5» we have that these terms vanish since
0 < 1. To finish we send B — +o00 and we are done.

Now we state the other replacement lemmas that are needed in order to close the
martingales of Sect. 3. We start with the replacement lemma that is needed to recover
the Robin boundary conditions and below we state the replacement lemma that is
needed in order to obtain the diffusion term in all the partial differential equations.

Theorem 3 Fix 0 > 1. Forx = 1l and x = n — 1; and for any t € [0, T, we have

t
lim sup lim sup &, H f (nmz @) — 7, (x)) dsH —0,
0

e—>0 n—>+oo
77);‘, (x) where was defined in (19).

Theorem 4 Forany0 >0, G € C2([0, 1]) and for any t € [0, T], we have
e—>0 n—>+o0

"1 n—1
lim sup limsupE,,, U /0 . Z G(f)[Txh(mnz) - (7?22 (x))2] dsH =0,
x=1

where T, h is defined in (15) and —)5”2 (x) where was defined in (19).

sn
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We do not present in this paper the proof of the two previous results but we note
that they will be rigorously proved in a coming paper where we combine the results
of [1, 5] to this setting. Since the two previous replacement lemmas are concerned
with the bulk dynamics, we have first to eliminate configurations with few particles
and then adapt the arguments of [1] to the configurations which have at least three
particles so that they can move other particles which, in principle, are blocked by the
bulk dynamics.
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On the Fibonacci Universality Classes )
in Nonlinear Fluctuating Hydrodynamics | @i

G. M. Schiitz

Abstract We present a lattice gas model that without fine tuning of parameters is
expected to exhibit the so far elusive modified Kardar—Parisi—Zhang (KPZ) universal-
ity class. To this end, we review briefly how non-linear fluctuating hydrodynamics in
one dimension predicts that all dynamical universality classes in its range of applica-
bility belong to an infinite discrete family which we call Fibonacci family since their
dynamical exponents are the Kepler ratios z; = F;/F; of neighbouring Fibonacci
numbers F;, including diffusion (zo = 2), KPZ (z3 = 3/2), and the limiting ratio
which is the golden mean z,, = (1 + V35) /2. Then we revisit the case of two con-
servation laws to which the modified KPZ model belongs. We also derive criteria on
the macroscopic currents to lead to other non-KPZ universality classes.

1 Introduction

Itis well-known that in one dimension transport in stationary states is usually anoma-
lous even when the microscopic interactions are short-ranged and noise is uncorre-
lated [16]. This property manifests itself in transport coefficients that diverge, usually
algebraically, with system size. This is in contrast to normal (i.e., diffusive) transport
where the transport coefficients are material-dependent constants.

If for n globally conserved quantities N,, (such as mass, energy, etc.) with densi-
ties p, the large-scale behaviour of the spatio-temporal fluctuations in the system is
dominated by the long wave length modes p, (x, t) of these conserved densities then
anomalous behaviour is prominently captured also by the spatio-temporal correla-
tions of the normal modes ¢, (x, ) = Z,s Rup(pg(x, 1) — pg). The normal modes
are linear combinations of the fluctuation fields pg(x, ) of the n conserved quantities
centered around their mean pg defined in an orthonormal eigenbasis in which the
center of mass of the modes travel with the so-called collective velocity v,. Here
the coefficients R4 depend on the mean densities pg. Anomalous scaling properties
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manifest themselves by non-Gaussian dynamical universality classes with dynamical
exponents 7, 7# 2, including the celebrated Kardar—Parisi—Zhang (KPZ) universality
class where z = 3/2 [12, 27], or another universality class with z = 3/2 [1, 2, 18,
26].

If all collective velocities v, are different the theory of nonlinear fluctuating
hydrodynamics (NLFH) [26] predicts that, in a comoving frame with collective
velocity vy, the normalized dynamical structure function of mode «, i.e., the sta-
tionary correlation function Sy (x, t) := ( Py (x, 1)@ (0, 0) ), has a scaling limit of
the form S, (x, 1) = t7"/% f,((x — vat)/(Aat)*). Here f,(-) is a universal scaling
function that does not depend depend on the microscopic details of the interaction.
Non-universal are the scale factors A, as well as the collective velocities and the
coefficients R,g that all depend on the stationary densities p, and the stationary
currents f"‘ (p1, - .., pn) associated with the conserved quantities. For diffusion the
scaling function is a Gaussian, while for the KPZ universality class one has the
Prihofer-Spohn function [22].!

Thus the main quantities of interest in the study of spatio-temporal fluctuations in
one space dimension are the dynamical exponents z,, and the scaling functions f, (-).
They determine the dynamical universality class that a given microscopic model
belongs to. Remarkably, it was found [20] that the possible dynamical exponents
are either sequences of the Kepler ratios z; = F;/F; of neighbouring Fibonacci
numbers F; beginning with z, =2 =2/1 or with z3 = 3/2, or the golden mean
Zoo = (1 +4/5) /2 which is the limiting value i — oo of the Kepler sequence. For
two conservation laws the dynamical exponents z, = 2 and z3 = 3/2 as well as a
pair of golden mean modes may appear [19, 28], while for n > 2 conservation laws
Kepler ratios up to z,, 4 are possible. Also the corresponding scaling functions have
been determined, with one exception, which is the so-called modified Kardar—Parisi—
Zhang universality class [28] for which, however, until now no generic microscopic
model has been proposed.

In the following we briefly review the reasoning that leads to these predictions.
We follow mainly the arguments put forward in Refs. [21, 26] which lead, via mode
coupling theory, to the conclusion that the dynamical universality class of a mode
can be deducted from the above-mentioned macroscopic stationary current-density
relation j*(py, . . ., p,) through the so-called mode-coupling matrices (Sect. 2). Then
we revisit the case of two conservation laws studied in some detail already in [19] and
[28]. In Sect. 3 we construct a microscopic lattice gas model that, without fine-tuning
of parameters, is predicted to be in the modified Kardar—Parisi—Zhang universality
class. Finally, in Sect. 4, we present in a “consumer-friendly” fashion the criteria on
the currents f“ (p1, - .., pp) under which only non-KPZ universality classes appear
in systems with two conservation laws.

'If some collective velocities are equal then the crucial assumption of spatial separation of the
normal modes at large times breaks down. The predictions of NLFH for this case have not been
studied yet in great detail.
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2 Nonlinear Fluctuating Hydrodynamics

2.1 Notation and General Properties of Fluctuations

In order to fix ideas we consider discrete microscopic models that evolve in con-
tinuous time ¢ and that have n locally conserved quantities. By this we mean the
following. Let S be some set, A denote a contiguous set of integers, and 7 € S with
k € A be the local state variable. The index k denotes a lattice site or a particle in a
chain, depending on the type of model one has in mind. A microscopic configuration
at time ¢ is thus given by n(¢) = {m(¢) : k € A}.2 The generator of the dynamics is
denoted by .. The translation operator is denoted by .7 and defined by the prop-
erty 7 (nx) = N1, and similar for functions of the local state variables. We assume
the dynamics to be translation invariant, i.e., 7. = £.7, with the identification
Nk = Ni+r if A is the integer torus.

In order to introduce conservation laws consider a cylinder function &7 (1) where
a €{l,...,n} and define £ (n) := Tk (65 (n)). We shall assume that (i) the &7 (1)
satisfy the discrete continuity equations

LE ) = jio ) — Jji () (D

for all «, (ii) only the &(n) have this property, and (iii) that also the so-called
microscopic currents ji* (1) are cylinder functions. We shall drop the dependence of
the conserved quantities & and currents j on the configuration 7.

Following [11, 30] we postulate that there exists a family of translation invari-
ant grand-canonical measures parametrized by fugacities ¢* which are translation
invariant and invariant under the dynamics generated by .. Expectations under this
measure with fixed values ¢* are denoted by ( - ). In particular, we introduce the sta-
tionary conserved densities p, := (& ) and the stationary currents J4=( J&)- The
first and second derivatives of the currents j* w.r.t. the densities 0p» Py are denoted
by jg and j§,.

The dynamical structure matrix S (7) is defined by the matrix elements

S = (g0 = ) (80O = 5g) ). @)

The compressibility matrix K = ), Sk (7) is the covariance matrix of the conserved
quantities which is independent of time due to the conservation laws (1). The cur-
rent Jacobian J is the matrix with matrix elements Jog = j_g and the Hessians H*
have matrix elements Hg, = ]_gy The n-dimensional unit matrix is denoted by 1.
Transposition of a matrix is denoted by the superscript 7.

2When the time 7 is irrelevant we drop the dependence on ¢.
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We make the mild (but essential !) assumptions on the invariant measure that for
all o, B one has K5 < 0o and limy_, o k( (58‘ — ,50,) j,f ) = 0[11]. These hypotheses
imply the Onsager-type current symmetry

ajf  aje
9 _ 9 3)
dp* 9P
for all &, 8.3 In particular, the chain rule implies [26]
JK = (JK)". “)

The current symmetry (3) ensures that the current Jacobian has real eigenvalues which
we denote by v,. It should be noted that the assumption of locality of the conserved
quantity and the associated current as well as the finite number n of conservation
laws also rules out models with infinitely many and non-local conservation laws.
Nevertheless, some of the phenomenology of such models seems to be similar to
the finite and local case [15]. Some models with non-decaying correlations exhibit
phase separation [3, 13, 23].

Throughout this work we shall assume complete absence of degeneracy of the
eigenvalues v,. Then one can always write V := RJR™! = diag(v,, ..., v,). By
convention we choose the normalization

RKR” = 1. (5)

The eigenmodes are defined to be the transformed fluctuation fields ¢f (¢) :=
» g Rap ,65 (#). They give rise to the normal form of the dynamical structure matrix

Sk (t) := RS (1)R” (6)

which satisfies Y, Sx(r) = 1 for all 7. The conservation law, translation invariance
and the mild decay of stationary correlations as assumed for the invariant measure
yields the exact relation d/dt )", kS (t) = V for all .

We point out that the dynamical structure functions Sgﬂ (t) have an alternative
meaning as describing the relaxation of a microscopic perturbation of the invariant
measure at the origin k = 0 [19]. As the perturbation evolves in time, it separates into
distinct density peaks, one for each mode «. The eigenvalues v, are the center-of-
mass velocities of these perturbations. The variance w.r.t. k of the diagonal structure
function Sy* () describes, on lattice scale, the spatial spreading of mode «.

31t seems to have gone unnoticed that, quite remarkably, this symmetry relates a purely static
property of the invariant measure (the covariances K,g) with the microscopic dynamics which give
rise to the currents j*. This restricts severely the possible microscopic dynamics for which a given
measure can be invariant.
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2.2 Nonlinear Fluctuating Hydrodynamics

In the hydrodynamic limit where the “lattice” spacing tends to zero we denote the
scaling limits of the density by p4(x, 1), 0w (X, t), and ¢, (x, ) resp. Under Eule-
rian scaling one expects from the law of large numbers and local stationarity [14]
that the discrete continuity equation (1) gives rise to the system of conservation
laws 0, py (x, ) + 0y ju(x, 1) = 0 where the currents j, (x, ) depend on x and ¢ only
through the local densities o, (x, ) via the stationary current-density relation.* Thus

one can write j, (x,1) = j,(p1(x, 1), ..., pu(x,t)) which gives
81pa (X, 1) + D Jap(Pr(x, D)y pu(x, )3 (6, 1) = 0. ™
B

Non-degeneracy of J implies that this nonlinear system of conservation laws is strictly
hyperbolic. Obviously, the constant functions p, (x, ) = p, form a translation invari-
ant stationary solution.

In order to study fluctuations one expands around a fixed stationary solution
and adds to the current a phenomenological diffusion term with diffusion matrix
]3(/31, ..., pp) and Gaussian white noise E“(x, t) with an amplitude that is usually
taken to satisfy the fluctuation-dissipation theorem. Renormalization group argu-
ments suggest that only terms up to second order in the density expansion are rele-
vant. Third order terms may lead to logarithmic corrections to the fluctuations, but
only if the second-order term vanishes. All higher order terms vanish in the scaling
limit of large x and large 7 [5]. Thus, omitting arguments, one arrives at the non-linear
fluctuating hydrodynamics equation [26]

_ . 1. . - .
0P (6, 0) B | 3 Jopop(x, 1) + 5 3 B, DG By (v, 1) + L, 1) | =0
B By

8)
with linear current operator Jog = Jog — DapOy.
In terms of the eigenmodes one has

atd)ot(x’ t) + ax Z Vaﬂaxd)ﬁ(-xv t) + Zd’ﬂ(xv t)G%yqﬁy(x, t) + ga(xs t) =0
B By
R _ )
with Vg = v480g — Dypdx where D = RDR™!, the symmetric mode coupling matri-
ces

4We stress that for more than one conservation law this expectation is mathematically very difficult
to prove. Not only is on macroscopic level existence and uniqueness of global solutions in time
a major open problem in pde theory, but also the derivation of the hydrodynamic limit after the
occurrence shocks, which is a generic property of hyperbolic systems of conservation laws, is largely
an open problem, with some results only for the Leroux system [9].
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1
G*=-)Y RyuMR HTH'R™!, 10
2; AR (10)

and transformed noise £y (x, 1) = ), Ren g:x (x, t) with covariance ( ¢y (x, 1){g(x", 1) )
= 2Dy (x — x")8(t — t'). One recognizes in (9) a system of coupled noisy Burgers
equations which with the substitution p,(x, ) = d,h4(x, t) turns into a system of
coupled KPZ equations [6, 7, 10, 25].

2.3 Mode Coupling Theory

Following [26] one writes the stochastic pde (9) in discretized form ¢, (x, ) —
¢y (n, t) with n € Z in terms of a generator L = Ly + L; where L represents the
linear part involving V and L, represents the non-linear part involving the mode-
coupling matrices G*. This yields Seg(n, 1) = (¢g(0, 0)el’ ¢y (1, 0)) and therefore

% wp (1, 1) = (950, 0)e™ Loge (n,0)) 4 ($(0,0) ("' Liga(n,0))).  (11)
The discretization of the generator is chosen such that a product of mean-zero Gaus-
sian measures for the ¢, (n) = ¢, (n, 0) is invariant under the stochastic evolution.

We insert the identity e/ = e’ 4 [ ds e20¢~* L e’* into the second term on the
r.h.s. of (11). The first contribution involving only the linear evolution vanishes since
by closer inspection one realizes that one is left with the expectation of cubic terms
which are zero. The second contribution involves higher order correlators which due
to the Gaussian measure can be factorized into pair correlations using the Wick rule.
Finally, one replaces the bare evolution e“*“~) by the interacting evolution e*~*
and takes the continuum limit. One arrives at the mode coupling equation [26]

OrSup (x, 1) = =V Sup (¥, 1) + Y Dy 078y (x, 1)
Y

t o0
+/ ds/ dy8y2§ My (y,8)S,5(x —y, t —s)  (12)
0 —00
Y

with the memory term
My (y,8) =2 Y GGl S (3, ) Suwr (3, 9). (13)
ap vy’

Next we recall that in the strictly hyperbolic case all modes drift with different
velocities. Hence after time ¢ their centers of mass are a distance of order ¢ apart.
On the other hand, the broadening of the peaks is expected to grow sublinearly.
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Hence, eventually the offdiagonal terms S, (x, ) die out and can be neglected. With
Se (X, 1) = Sy (x, t) the mode-coupling equations thus reduce to

3 Se(x, 1) = =48, S (x, 1) + D02 Sy (x, 1)

t o0
+/ ds/ dy 02Meu (v, $)Sa(x — y, 1 — 5) (14)
0 —00
with the memory term
a \2
Moa(y.8) =2 (G%,)" Su(y. )Su(y. ). (15)
Ay

2.4 Fibonacci Universality Classes

It was found in [20, 21] that the mode coupling equations (14) have scaling solutions
which can be obtained in explicit form after Fourier and Laplace transformation. In
order to classify the solutions we recall the recursive definition of the Fibonacci num-
bers F,,+1 = F, + F,,_; with F| = F, = 1 andintroduce the setl, := {8 : G%ﬁ # 0}
of modes B that give rise to a non-linear term in the time-evolution of mode «.

Theorem 1 (Refs. [20, 21]) Letu = pt'/% with dynamical exponent zo, > 1. Then
(1) In Fourier representation Sy (p,t) := «/;271 f_oooo dx e "P*S,(x, t) the mode cou-
pling equation (14) with memory term (15) has for finite |u| the scaling solution

lim """ S, (p, 1) = fu(u) (16)
1—00

where .

e Case 1: For modes a such that 1, = 0 one has z, =2 and f,(u) = J%fne’D“”“

(diffusive universality class).
e Case 2: For modes o such that 1, # ¥ and o ¢ 1, the dynamical exponents satisfy

the nonlinear recursion z, = mingey, [(1 + %)] and the scaling function is given

by folu) = ie’EaW&[kma wn (%5%)u/lul] \yith explicit real constants Ey > 0, Aq €
[—1, 1] given in [21] (Lévy universality class).

e Case 3: If a € 1, then z, = 3/2. (a) If there is no diffusive mode B € 1, then
fa(u) = f,éWPCZT(u) given in [21] (KPZ universality class). (b) If there is at least
one diffusive mode B € 1, then fa(u) = ;MKCPTZ(u) given in [21] (modified KPZ
universality class).

(2) The non-linear recursion for the dynamical exponents in case 2 has as unique
solution the sequence of Kepler ratios of Fibonacci numbers z; = F; 1/ F;, starting
from z3 = 3/2 (if at least one diffusive mode B € 1), or z4 = 5/3 (if no diffusive
mode but at least one KPZ mode B € 1) or else the golden mean z; = (1 + \/g)/Z
for all modes i.
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Remark 1 The subballistic scaling z, > 1 is motivated by the locality of interac-
tions, conservation laws and currents. Since all dynamical exponents that can appear
are Kepler ratios of neighbouring Fibonacci numbers we call the whole family of uni-
versality classes comprising diffusion, Lévy, KPZ and modified KPZ the Fibonacci
universality classes.

The main ingredients in the proof of item (a) are strict hyperbolicity and power
counting of the leading singularities in the Fourier-Laplace representation of the
mode-coupling equation. Item (b) follows from the recursion of the Fibonacci num-
bers by a judiciously chosen ordering of the modes belonging to case 2.

We stress that the theorem deals with the function S, (x, t) satisfying the mode
coupling equations (14). There is no general rigorous result how this function relates
to the true scaling limit of the dynamical structure function S* (7). However, in the
diffusive case 1 one expects the Gaussian scaling function to be the true scaling limit,
up to possible logarithmic corrections. For specific models there are numerical [18—
20] and mathematically rigorous results [1, 2] that suggest that the true scaling form
in case 2 is indeed generally a Lévy distribution. However, the coefficients A, E,
arising from the mode-coupling equations are not believed to correspond to the true
values. The scaling limit of S,(x,?) has a closed expression in Fourier-Laplace
representation also in case 3. However, for the case of a single conservation law (the
usual KPZ universality class) it is known that this scaling function, studied in detail
in [4, 8], is not exact but rather given by the Prahofer-Spohn scaling function [22].
Correspondingly, one does not expect the scaling forms f MET (u) and fryKCPT )
solving the mode coupling equations (14) to exact either.

With these provisos Theorem 1 shows that, according to the mode coupling theory
reviewed above, the dynamical universality classes of all modes are fully determined
by whether or not the diagonal elements of the mode coupling matrices vanish. This
in turn is fully determined by the stationary current-density density relation. Thus,
as long as mode-coupling theory is valid, one can read off from this macroscopic
stationary quantity alone the dynamical universality classes of all modes.

3 Two-Lane Lattice Gas for the Modified KPZ Universality
Class

The modified KPZ universality class [28] arises for G, = G}, = 0 and G3, #
0, G3, # 0, see case 3b) in Theorem 1. However, so far no microscopic model with
this property has been proposed. Here we present a two-lane lattice gas that belongs
to case 3b) in Theorem 1 for all values of the conserved densities without fine-tuning
of model parameters. This model consists of two coupled one-dimensional lattice
gases without self-interaction, but where the jump rates between sites k and k + 1
of the particles of one gas depend on the number of particles of the other gas on the
same pair of sites. It is convenient to describe this a model as a two-lane lattice gas
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model in the spirit of the multi-lane exclusion processes of Popkov and Salerno [17],
but without requiring exclusion.

We denote the number of particles on site k on lane i as particles of type by
nk. Thus the local state variable is the pair ny = (n}, n}) € Nj. We introduce the
parameters

A_l . . gA_l . . ! + 17
ri=sWwit fi), Li=Swi—fi), g7 =s(aty) )

with strictly positive constants w;, @ > 0, and | f;| < w;, |y| < o. We also define the
mean pair occupation numbers

(nk + 1) - (18)

| =

—i
n, =

Informally, the stochastic dynamics is then defined as follows. A particle on lane
1 jumps independently of all other particles on lane 1 after an exponential waiting
time from site k to site k + 1 of lane 1 with rate 7! (i77) = r; + g™/ and from site
k + 1 to k with rate £'(77) = ¢, + g~ 7i;. Likewise, particles on lane 2 jump with
rates r2(fz,£) =r + g*ﬁ}{ and from site k + 1 to k and with rate Kz(ﬁ,i) =40+ g’ﬁ,i.
Thus w; are the “bare” jump rates (i.e., in the absence of interaction), f; are the bare
jump biases, « is the interaction strength and y is the interaction asymmetry.

With the updated state variable

- ni—1ifl =k
i =l it =& (19)
ni else

the generators for independent random walkers read

L =Y [r (@ = fo) + 4 (FG*H = F)]. (20)

k

The interaction between the lanes is given by the generator

& Hm=> {ar[g"fO"* )+ g FG) = (gF + g7 f ()]

k
+ g [T F@EY + g P = (gT + g f ]} @D

The generator of the full interacting process is then
L=L+5+ 2 (22)

The interaction between the lanes does not change the invariant measure of the
non-interacting part. Thus one arrives at



158 G. M. Schiitz

Proposition 1 Forparameters p; , > 0 the product measure with factorized Poisson
marginals

1 2
P B |
o 'e p1 pie P2

! 1)

w(ng) = (23)

for the occupation at site k is a translation invariant measure of the process defined
by the generator (22).

Proof We prove the proposition for the finite torus A = {1, ..., L} with L sites in the
quantum operator formalism [24, 29]. Since (23) is invariant for the non-interacting
part £ + %, of the generator one needs to prove only invariance under .%;. Forn €
Ny let | n ) be the infinite-dimensional vector with components (| n )); = §; and deﬁne
the tensor vectors |n', n?) = |n') ® |n?). Furthermore, define the matrices 1, a*
andnibyat|n)=|n+1),a |n)=nln—1),a|n) —n|n) 1|n) —n|n) and
also the tensor products a''* =a* ® 1, a>* =1a*, i' =41, 1> =1Qn
1p=1®1and X; = I%(k_l) RX® 1%@  where X is any of the two—fold tensor
products just defined. The matrix form H; of the generator .Z; is then given by

H; =Y, (g; + &) with

b == (k) [o* (ool i) +e (ol -ila) ]} @9
& =5 { (it +ika) [e* (et - ) + o (aF |

52
“k+1 ”k+1)] :

+

(25)

Let [p)=e "> 02 p"/(mD|n) and | p1, p2) = (I p1) ® | p2 ))®" for p1 > 0.
Onehas ay' ™| p1, p2) = A% /fpw and a;" | p1, p2) = pal p1, p2 ) [24]. It follows that

(" as =A%) v o) = (Al =A%) 161, 2) (26)
(@ " aisy —ig) 1 o1, o2) = (A = iigy) | o1 2) @7
and therefore
gl o, ;) = _% (A7 +Agsr) (A — k) 151, 52) (28)
g1 ) = =5 (it +iky) (i =) 151, 7o), (29)
The telescopic property of the lattice sum then yields H;| oy, 92 ) = 0. =

In Proposition 1 the parameters p; = (n} ) are the conserved stationary densi-
ties and one finds immediately the compressibility matrix K with matrix elements
Ko = pudap. From the definition (22) of the generator one computes the microscopic
currents defined up to an irrelevant constant by the discrete continuity equation (1).
The factorization of the invariant measure then yields the stationary current-density
relation

e ) = pi(fi +v5), J(p1, p2) = p2(fo + v 1) (30)



On the Fibonacci Universality Classes in Nonlinear Fluctuating ... 159

Remarkably, the stationary currents depend only on the hopping biases f; , and the
interaction asymmetry y, not on the interaction strength o
The main result is the following.

Theorem 2 Define the quantities

A

\/(fl — fo v (p2— )’ +4y2 P/ €2y

A—(fr— Hity—p) yim fo— fi+v(pr—p2)
2y /0102 ' 2y /P12

For all bare hopping rates w 1, f1.2, all strictly positive densities p », and all non-

zero interaction parameters o, y, the current Jacobian of the process defined by (22)
with invariant measure given in Proposition 1 is non-degenerate and has eigenvalues

=

(32)

1
ve=s (it otyor+p)+4). (33)

The mode coupling matrices (10) where mode 1 (2) has collective velocity vy (v_)
are given by

o -1 y
G __ga<y 1) (34)
with
-
g1 =P F(V(P1+P2)+A+f2—f1) (35)
v
&= F(V(,O1+pz)—(A+f2—f1))- (36)

Remark 2 For y = 0 one has g = g, = 0 for all fi, f>, p1, p2 so that both modes
are diffusive with drift velocities f; ». For interaction asymmetry y > 0 and strictly
positive densities the drift velocities of the two modes are different even for equal
individual bare hopping asymmetries f; = f>.

Remark 3 For y > 0 and strictly positive densities one has g; 7~ 0 for all f;, f>. On
the other hand, g, # 0 if and only if f; # f,. Thus according to case 3 of Theorem
1 one expects that for any y > 0 and strictly positive densities p; » both modes are
KPZ if f; # f, whereas for equal asymmetries f; = f, mode 1 is modified KPZ
and mode 2 is diffusive, without fine-tuning of parameters.

Remark 4 The offdiagonal elements of the mode coupling matrices vanish for fll =
j3, which is equivalent to f; — f> = y(p1 — p2).

5The product measure (23) remains invariant also for different interaction strength ; # « which
leaves the currents unchanged. However, equal interaction asymmetry is required.
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Proof The proof of Theorem 2 is computational. From the current-density relation
(30) one obtains the current Jacobian

fi+typr  vp
= K _ ). 37
1 ( Y P2 fz+ym) 67

Solving the eigenvalue equation proves (33). With

u= |2 (38)
P2
the diagonalizing matrix defined by
V:=RJR' = (VO+ v0_> : (39)
is computed to be
R=(_, 1,0 5) (40)

with det(R) = x,x_(1 + £72) and with free parameters x... The parameters x. are
fixed by the normalization condition (5). One finds

1 [y& 1 §u

Xfp = —F—= y—, X = ——— = V—. 41)
Vol +£72) Su Vol +&72) 8
For the Hessians one finds
01
1 m2 .
H_H_y<10>_.H 42)
and therefore
®RHTHR =2y (T, 43)
§ \—y -1

The definition (10) then yields (34). O

4 Criterion for Lévy Universality Classes for Systems
with Two Conservation Laws

In the case of two conservation laws we denote the universality classes of the two
modes by a pair (-, -) where the possible entries are D for diffusion (z = 2), %L for
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the Lévy universality class with z = 3/2 and GM for the Lévy universality class
with the golden mean z = (1 + \/5)/2.

4.1 Diagonalization of the Current Jacobian

= (’Q J%) (44)

Let

1 - _
Vi=5(jf+j§iA) (45)
with
A= /Gl - Br+4ij (46)

We consider only the strictly hyperbolic case A > 0. The diagonalizer R with the
property (39) reads
2j;
H . s A+(i-J3 47)
B X
T A=) B

R =

with constants x satisfying x x_ 7 0 and to be chosen such that R has well-defined
limits j; — O or ji — 0.

4.2 Non-KPZ Universality Classes

According to cases 1 and 2 in Theorem 1 mode coupling theory predicts two non-KPZ
universality classes for G}, = G%, = 0 and specifically

e (DD)ifand onlyif G}, = G, =0

e (D,3L)ifand onlyif G}, =0, G}, #0

e (3L, D)ifand only if G}, # 0, G}, =0

e (GM,GM) if and only if G}, # 0, G}, = 0.

The diagonal elements of the mode coupling matrices have been computed explic-
itly in [19], albeit in a form that does not directly express them in terms of the
current-density relation. Moreover, the expressions in [19] depend on the normal-
ization factors x4 in (47) fixed by (5), which, however, is irrelevant with regard to
whether a diagonal element is zero or not and therefore irrelevant to the question
which universality class one expects. A more “user-friendly” form that expresses the
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conditions on the various allowed universality classes directly in terms of the current
derivatives is the following result.

Theorem 3 Let J be a current Jacobian and G* be mode coupling matrices as
defined in (10). Then one has the generic non-KPZ conditions G%2 = G% 1 = 0ifand

only if

Jt @i+ Jn) + it = b (5 = Ji) =0 (48)

Ja 2Jt + n) + Jtin + 05 (73 = Jl) =0 (49)
and the specific conditions

(D.D) & jijn + jhjly = Jtjn + hih =0 (50)

for two diffusive modes,
3 T2 T 1T 1 < Y 0T T
(D, 50) & (77) b2+ R itih =5 (i = 72 =8) ({72 + 12 J1) (5D
3 N2 T 1727 1 < T T 1T
GLD) & (i) in+ hitih =5 (i =i +8) (iTin+ ijh) (2

for the mixed case with one diffusive and one 3/2-Lévy mode, and
\2 T 127 1 < 7 T 1T
(GM.GM) & (i) 2 + L dtin # 5 (i = 12 £8) (Ui + 2Jh) - (53)
for two golden mean Lévy modes.

Remark 5 Specific examples with concrete parameter values for each case can be
found in [19, 28].

Proof We invert (10) to find 2RTG*R = R, H' + R,»H?. Requiring the generic
non-KPZ conditions G}, = G}, = 0 and using that the mode coupling matrices and
the Hessians are symmetric leads to six independent equations involving the current
derivatives. In term of the parameters

=1 A_(2_71 27
we |2 Ao A

o y
]12 2 _.] _.2 2 T] 72
J2Ji J2J1

(54)

they read
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gu”'ji, + ji = 2Gh,

Euljh + Jh

Eu' j, + jn

-1

u - 2
£ = Jiun —Ju
-1

u - - )
£ = Ji2 7 Ji2
-1

u - )
£ = Jn ~J»

Since G}, and G?, are arbitrary, we can introduce arbitrary new constants

A=

-2G!

2G;2

2
= -2Gy;

-2G%,

-2G%,

—4Glx_ +4Ghx ug™!

xyu€!

(x_)?

(x_)?
xyuE~!
(xsus™")"
X_

(rpug™!)”

(o)’

7+ &

) B =

so that the six non-KPZ equations become

=1 —1

26y, g2 — 063 (e ) g2

u! z
(?> —4G}2X_M72

(x7)2 M_l

N e
xpugE=l &

—4G,x_u~

+4G12 -

1-¢
2%

(S _l) + 4G%2x+u5_lu_2

1
Eu' + 4G xuE T —=—

— 4G x uE™!

5-2
2

—4G%2x_§_1 — 4G%2x+u§_1§

71 +¢

Jii=1u + A
xpug™! ?

- —2G§X“@4S_1_2(%1Lié_lf 1-¢°
Jiz = -1 +A

E +£ 28

. 2G22x uE : ZG%I (x+‘f, )’

Jn=1u —A

£ +¢

x_)? o _ X ug~! 2
) ) 2G52xiJg*1§ ’ +2G%1( xg, ) 53 +B

=u
Ji £E4&1
Y )2 xyuE! 2

) —1 2Gé2x(+ué)"§ ?— ZG%l ( +x§, ) $2
Jo=u | — I +B

2

§+§&-

2G22X i IE +2G2 (X+u5 D’ (et 7)o

— B.

Jn

E+&!
= /1 + y2F y to write

Now we use the fact that £*!
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(55)

(56)

(57)

(58)

(59)

(60)

(61)

(62)

(63)

(64)

(65)

(66)

(67)
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1= £2ye*! ) 5 =¥ goye*? (68)
Defining
1 2 2 2 1 2 2 2
() (St ti)
€= Ete ! D= Ete ! )
this yields
26}, — 263, Lot )’
- P - =C-2yD (70)
2 X ug! 2
2G), 5567 + 263, G
Fre =D +2yC. (71)
Thus the six non-KPZ conditions can be recast in the form
M=u"(C+A (72)
Jjh=-D+yA (73)
Jjiy =u(C—2yD — A) (74)
jiy =u"*(D +2yC + B) (75)
jh=u"'(-C+yB) (76)
j5=D-B. (77)

Next we choose the arbitrary functions as

A=ujl,—C, B=D-}} (78)
to obtain

Jla = =D+ yC) + yuj}, (79)
jay = 2u(C — yD) — u?j, (80)
Jh =2u"2(D + yC) —u2j3 (81)
jth = —u"'(C —yD) — yu™'j3,. (82)

With the short-hands
F) =2u(C — yD), F, =2(D + yC) (83)

these equations take the form
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2jy + j3 Ut ji = 2uyjly =0
2h+ i +u i +2u"yj3 =0
Jn+uljl =F
Jn+ i = F.

Next we observe

2 —1)2
Fl:ll(2G52(x_l—f_l—‘zG%1@4u$ | g)

xyu€~! X_
2
(x_)* xpuE!
Fy = 2G;2ms 24 2G%I(+x—)§2.

Thus, by setting the respective diagonal elements G, to zero,
(D,D): Gy =G, =0=>F =F,=0
3
(D, EL) :Gy=0,G}, #0= Fy = —£'uF, #0

3
(EL,D):G;Z;AO,G%] =0= F =&uF, #0
(GM,GM) : GL, #£0,G3, #0 = F, # +ut*'F,.

In terms of the derivatives one has

kv 1 kv 71
Jy—J - Jy =
uy = 22_.21’ u ly: 22_.11
Ji J2
e A2 e 4 ()
- 272 ) - 272 ’
Ji Ji
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(84)
(85)
(86)
(87)

(88)

(89)

(90)
oD

92)
93)

(94)

95)

which yields the conditions (48)—(53) as stated in the theorem. Conversely, one proves
that the required diagonal elements vanish by assuming the conditions to be valid

and using the definition (10) of the mode coupling matrices.

References

O

1. Bernardin, C., Gongalves, P.: Anomalous fluctuations for a perturbed Hamiltonian system with

exponential interactions. Commun. Math. Phys. 325, 291-332 (2014)

2. Bernardin, C., Gongalves, P., Jara, M.: 3/4-fractional superdiffusion in a system of harmonic
oscillators perturbed by a conservative noise. Arch. Ration. Mech. Anal. 220, 505-542 (2016)
3. Chakraborty, S., Pal, S., Chatterjee, S., Barma, M.: Large compact clusters and fast dynamics

in coupled nonequilibrium systems. Phys. Rev. E 93, 050102(R) (2016)



166

4.

5.

6.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

217.

G. M. Schiitz

Colaiori, F., Moore, M.A.: Numerical solution of the mode-coupling equations for the Kardar-
Parisi-Zhang equation in one dimension. Phys. Rev. E 65, 017105 (2001)

Devillard, P., Spohn, H.: Universality class of interface growth with reflection symmetry. J.
Stat. Phys. 66, 1089-1099 (1992)

Ertas, D., Kardar, M.: Dynamic relaxation of drifting polymers: a phenomenological approach.
Phys. Rev. E 48, 1228-1245 (1993)

. Ferrari, P.L., Sasamoto, T., Spohn, H.: Coupled Kardar-Parisi-Zhang equations in one dimen-

sion. J. Stat. Phys. 153, 377-399 (2013)

. Frey, E., Tauber, U.C., Hwa, T.: Mode-coupling and renormalization group results for the noisy

Burgers equation. Phys. Rev. E 53, 4424-4438 (1996)

. Fritz, J., Té6th, B.: Derivation of the Leroux system as the hydrodynamic limit of a two-

component lattice gas. Commun. Math. Phys. 249, 1-27 (2004)

. Funaki, T.: Infinitesimal invariance for the coupled KPZ equations. Memoriam Marc Yor-

Séminaire de Probabilités XLVII. Lecture Notes in Mathematics, vol. 2137, pp. 37-47. Springer,
Switzerland (2015)

Grisi, R., Schiitz, G.M.: Current symmetries for particle systems with several conservation
laws. J. Stat. Phys. 145, 1499-1512 (2011)

Halpin-Healy, T., Takeuchi, K.A.: A KPZ Cocktail-Shaken, not Stirred. J. Stat. Phys. 160(4),
794-814 (2015)

Kafri, Y., Levine, E., Mukamel, D., Schiitz, G.M., Willmann, R.D.: Phase-separation transition
in one-dimensional driven models. Phys. Rev. E 68, 035101(R) (2003)

Kipnis, C., Landim, C.: Scaling Limits of Interacting Particle Systems. Grundlehren der math-
ematischen Wissenschaften, vol. 320. Springer, Berlin (1999)

Kundu, A., Dhar, A.: Equilibrium dynamical correlations in the Toda chain and other integrable
models. Phys. Rev. E 94, 062130 (2016)

Lepri, S. (ed.): Thermal Transport in Low Dimensions: From Statistical Physics to Nanoscale
Heat Transfer. Lecture Notes in Physics, vol. 921. Springer, Switzerland (2016)

Popkov, V., Salerno, M.: Hydrodynamic limit of multichain driven diffusive models. Phys. Rev.
E 69, 046103 (2004)

Popkov, V., Schmidt, J., Schiitz, G.M.: Superdiffusive modes in two-species driven diffusive
systems. Phys. Rev. Lett. 112, 200602 (2014)

Popkov, V., Schmidet, J., Schiitz, G.M.: Universality classes in two-component driven diffusive
systems. J. Stat. Phys. 160, 835-860 (2015)

Popkov, V., Schadschneider, A., Schmidt, J., Schiitz, G.M.: Fibonacci family of dynamical
universality classes. Proc. Natl. Acad. Science USA 112(41), 12645-12650 (2015)

Popkov, V., Schadschneider, A., Schmidt, J., Schiitz, G.M.: Exact scaling solution of the mode
coupling equations for non-linear fluctuating hydrodynamics in one dimension, J. Stat. Mech.
093211 (2016)

Prihofer, M., Spohn, H.: Exact scaling function for one-dimensional stationary KPZ growth.
J. Stat. Phys. 115, 255-279 (2004)

Ramaswamy, S., Barma, M., Das, D., Basu, A.: Phase diagram of a two-species lattice model
with a linear instability. Phase Transit. 75, 363-375 (2002)

Schiitz, G.M.: Exactly solvable models for many-body systems far from equilibrium. In: Domb,
C., Lebowitz, J. (eds.) Phase Transitions and Critical Phenomena, vol. 19. Academic Press,
London (2001)

Schiitz, G.M., Wehefritz-Kaufmann, B.: Kardar-Parisi-Zhang modes in d-dimensional directed
polymers. Phys. Rev. E 96, 032119 (2017)

Spohn, H.: Nonlinear fluctuating hydrodynamics for anharmonic chains. J. Stat. Phys. 154,
1191-1227 (2014)

Spohn, H.: The Kardar-Parisi-Zhang equation—a statistical physics perspective. In: Schehr,
G., Altland, A., Fyodorov, Y.V., O’Connell, N., Cugliandolo, L.F. (eds.) Les Houches Summer
SchoolJuly 2015 Session CIV "Stochastic Processes and Random Matrices". Oxford University
Press, Oxford (2017)



On the Fibonacci Universality Classes in Nonlinear Fluctuating ... 167

28. Spohn, H., Stoltz, G.: Nonlinear fluctuating hydrodynamics in one dimension: the case of two
conserved fields. J. Stat. Phys. 160, 861-884 (2015)

29. Sudbury, A., Lloyd, P.: Quantum operators in classical probability theory: II. The concept of
duality in interacting particle systems. Ann. Probab. 23(4), 18161830 (1995)

30. Téth, B., Valko, B.: Onsager relations and Eulerian hydrodynamic limit for systems with several
conservation laws. J. Stat. Phys. 112, 497-521 (2003)



	Preface
	Contents
	Linear Boltzmann Equations:  A Gradient Flow Formulation
	1 Introduction
	2 A Gradient Flow Formulation of Heat Equation and Linear Boltzmann Equation
	2.1 Heat Equation
	2.2 Linear Boltzmann Equations

	3 Diffusive Scaling
	References

	Navier–Stokes Hydrodynamic Limit  of BGK Kinetic Equations for an Inert Mixture of Polyatomic Gases
	1 Introduction
	2 BGK Model
	3 Hydrodynamic Limit: Conserved Quantities and Leading Order Accuracy
	4 First Order Distributions fs(1)
	5 Asymptotic Closure and Navier–Stokes Equations
	5.1 Computation of Number Densities
	5.2 Computation of Diffusion Velocities
	5.3 Computation of Dynamical Pressure and of Viscous Stress Tensor
	5.4 Computation of Thermal Heat Flux

	6 Conclusion and Perspectives
	References

	Quantization of Probability Densities: A Gradient Flow Approach
	1 Introduction
	2 A Compendium of Quantization Theory
	3 The Gradient Flow Approach
	4 The One-Dimensional Case
	4.1 Computing FN,r in the One-Dimensional Setting
	4.2 The Slowly Varying Setting
	4.3 The Continuous Functional mathcalFr and its L2-Gradient Flow
	4.4 The Eulerian Formulation of the Gradient Flow
	4.5 Gradient Structure of the Eulerian Formulation (4)
	4.6 Main Results in the One-Dimensional Case

	5 The Two-Dimensional Case
	6 Final Remarks
	References

	Semi-Lagrangian Approximation  of BGK Models for Inert and Reactive Gas Mixtures
	1 Introduction
	2 Kinetic Boltzmann-Type Equations
	3 BGK Model Preserving Exchange Rates
	3.1 The BGK Model of Andries, Aoki and Perthame (AAP)
	3.2 The Extension to a Chemically Reacting Mixture

	4 BGK Models Preserving Global Conservations
	4.1 Relaxation Model for Inert Mixtures
	4.2 Extension to the Reactive Case

	5 Lagrangian Formulation of the BGK Equation  and Numerical Schemes
	5.1 First Order Scheme
	5.2 Second Order BDF Method

	6 Numerical Approximation of BGK Models for Mixtures
	6.1 First Order Semi-Lagrangian Scheme for the AAP BGK Model
	6.2 Sketch of the First Order Semi-Lagrangian Scheme  for the Reactive BGK Model

	7 Numerical Results
	References

	Hydrostatic Limit and Fick's Law  for the Symmetric Exclusion with Long Jumps
	1 Introduction
	2 Notation and Results
	2.1 The Model
	2.2 Hydrostatic Equation
	2.3 Statement of Results

	3 Hydrostatic Limit and Fick's Law
	3.1 Proof of Theorem 1
	3.2 Proof of Theorem 2

	4 Proof of Theorem 3
	References

	Hydrodynamic Analysis of Sound Wave Propagation in a Reactive Mixture Confined Between Two Parallel Plates
	1 Introduction
	2 Description of the Mixture
	3 Statement of the Problem
	4 Hydrodynamic Equations for the Reactive Mixture
	5 Analysis of Sound Propagation in the Reactive Mixture
	6 Results and Discussion
	7 Final Remarks and Future Plans
	References

	Porous Medium Model in Contact with Slow Reservoirs
	1 Introduction
	2 Statement of Results
	2.1 The Model
	2.2 Hydrodynamic Equations
	2.3 Hydrodynamic Limit

	3 Discrete Versions of Weak Solutions
	4 Tightness
	5 Auxiliary Results
	5.1 Dirichlet Forms
	5.2 Replacement Lemmas

	References

	On the Fibonacci Universality Classes  in Nonlinear Fluctuating Hydrodynamics
	1 Introduction
	2 Nonlinear Fluctuating Hydrodynamics
	2.1 Notation and General Properties of Fluctuations
	2.2 Nonlinear Fluctuating Hydrodynamics
	2.3 Mode Coupling Theory
	2.4 Fibonacci Universality Classes

	3 Two-Lane Lattice Gas for the Modified KPZ Universality Class
	4 Criterion for Lévy Universality Classes for Systems  with Two Conservation Laws
	4.1 Diagonalization of the Current Jacobian
	4.2 Non-KPZ Universality Classes

	References




