Chapter 5
Integral Equations in the Kinetic Theory
of Gases and Related Topics

Abstract Integral equations occur in many areas of chemistry, physics and
engineering. We consider in this chapter the integral equations that arise in radiative
transfer theory and in the study of transport processes in dilute gases modeled with the
Boltzmann equation. The first use of a collocation was the Gauss-Legendre quadra-
ture for the solution of the integro-differential isotropic radiative transfer equation.
The integral equations that are used to calculate the heat conductivity and viscos-
ity of a dilute monatomic gas are derived with the Chapman-Enskog method of
solution of the Boltzmann equation. The integral equations are solved with spectral
and pseudospectral methods. These numerical methods are also used to calculate the
eigenfunctions and eigenvalues for the linearized collision operator for a one compo-
nent gas as well as for the linear collision operator for a binary mixture. The solution
of the Boltzmann equation for many applications can be expressed in terms of the
eigenfunctions and eigenvalues of the collision operators that in general possess an
infinite number of discrete eigenvalues and a continuum. The eigenvalue spectra of
these operators are calculated and discussed. A pseudospectral method of solution
of the Boltzmann integral equation is used for the calculation of the nonequilibrium
reaction rate for a model reactive system. A pseudospectral method is also used to
solve the Chapman-Enskog integral equation that gives the viscosity of a dilute gas.
The relaxation to equilibrium of an initial anisotropic nonequilibrium distribution
for a binary gas mixture versus the mass ratio of the two components is studied. Also
presented are the spectral solutions of Boltzmann equation for the Milne problem of
rarefied gas dynamics, the escape of light atoms from a planetary atmosphere and
the calculation of ion mobilities. Pseudospectral methods with nonclassical weight
functions are used in some of these applications. The chapter concludes with the
study of the relaxation to equilibrium of a one component gas as described by the
nonlinear isotropic Boltzmann equation.

5.1 Introduction

Integral equations in which the desired function appears as an integrand in an integral
operator occur in diverse subjects in science and engineering, and include such fields
as radiative transfer theory (Chandrasekhar 1960), neutron transport (Kourganoff
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1963; Case and Zweifel 1967; Garcia 1999; Ganapol 2008), kinetic theory (Chapman
and Cowling 1970), electromagnetic theory (Volakis and Sertel 2012), geophysics
(Eskola 2012), quantum mechanics and scattering theory (Canto and Hussein 2013)
and many other applications. Many partial differential equations can be transformed
to integral equations with the appropriate Green’s functions that satisfy the boundary
conditions. There are several textbooks devoted to the solution of integral equations
(Tricomi 1985; Delves and Mohamed 1985; Jerri 1999; Kythe and Puri 2002).

In this chapter, spectral and pseudospectral methods are applied to the solution of
several different integral equations that arise in radiative transport and in kinetic the-
ory based on the Boltzmann equation. Quadratures are used to reduce a linear integral
equation to a set of coupled linear equations for the solution at the quadrature points.
The first use of a similar collocation based on Gauss-Legendre quadratures was
by Wick (1943) and Chandrasekhar (1944) for the solution of the radiative transfer
equation (Chandrasekhar 1960). The overlap of radiative transfer theory with neutron
transport also based on the Boltzmann equation is described in the books by Case and
Zweifel (1967) and by Ganapol (2008). Recent historical reviews of these research
areas were presented by Peraiah (1996) and Shore (2002). An historical account of
the development of nuclear reactor theory based on the fundamental advances in
radiative transfer and neutron transport was presented by Williams (2000). Although
kinetic theory (Chapman and Cowling 1970) and neutron transport theory (Ganapol
2008) are based on the Boltzmann equation, there is a considerable difference in the
notation employed. The book by Ganapol (2008) has an extensive bibliography to
research papers and monographs on neutron transport theory.

We illustrate the application of spectral and pseudospectral methods to the solution
of the integral equations for the Boltzmann equation of kinetic theory. A summary
of the Chapman-Enskog method (Hirschfelder et al. 1954; Huang 1967; Chapman
and Cowling 1970; Ferziger and Kaper 1972) is presented. This method is a special
solution of the Boltzmann equation for a monatomic gas in the collision dominated
regime constructed specifically for the calculation of the transport coefficients for
diffusion, heat conduction and viscosity in terms of the differential cross sections
describing binary collisions between particles. This formalism yields integral equa-
tions whose solutions present interesting applications for spectral methods.

The Chapman-Enskog method of solution of the Boltzmann equation provides a
derivation of the hydrodynamic equations of fluid mechanics. This is an alternative
approach to the methods based on control volumes and conservation principles pre-
sented in books on fluid dynamics (Fletcher 1991; Kundu et al. 2012). In physical
situations where the gas density is very low and the mean free path, the average
distance travelled between particle collisions, is comparable to or greater than the
local scale length, the hydrodynamic equations are no longer valid and a kinetic
theory treatment is required. This is the subject of rarefied gas dynamics (Sone 2007;
Struchtrup 2005) and pertains to shock waves, aerodynamics, microfluidics (Gad-
el-Hak 1999) and the high altitude regions of planetary atmospheres from which
energetic atoms and ions can escape (Fahr and Shizgal 1983; Shizgal and Arkos
1996; Pierrard 2003; Echim et al. 2011). The direct simulation Monte Carlo method
(Bird 1994) is often used to study such rarefied gaseous systems.
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In this chapter, spectral and pseudospectral methods are used to study the spectral
properties of the linearized collision operator defined by Eq.(5.41) as well as the
analogous linear operator for a binary gas, Eq. (5.104). A spectral method is used to
calculate the nonequilibrium effects that occur in a simple reactive system (Shizgal
and Karplus 1970). The pseudospectral solutions of the Boltzmann equation for the
viscosity in a one component gas (Siewert 2002; Sharipov and Bertoldo 2009) and
the equilibration of nonequilibrium distributions in a binary gas are also described
(Shizgal and Blackmore 1983).

The departure of distribution functions from spherical symmetry are considered
in the applications to the Milne problem (Lindenfeld and Shizgal 1983) and for the
escape of light species from a planetary atmosphere (Shizgal and Blackmore 1986).
We review the development of spectral methods used to solve the Boltzmann equation
for the drift of ions in a background gas under the influence of a uniform electrostatic
field (Viehland 1994). In the last section, the nonlinear isotropic Boltzmann equation
is used to study the approach to equilibrium of a one component gas and the rela-
tionship with the spectral properties of the linearized operator is discussed. A finite
difference method is used which requires a cubature for the evaluation of the integral
collision operator. A review of alternative methods based on spectral methods with
both polynomial basis functions (Weinert et al. 1980; Ender et al. 2011) as well as
Fourier methods (Filbet and Mouhot 2011; Wu et al. 2013) is presented.

5.2 Classes of Integral Equations and the
Use of Quadratures

Fredholm integral equations of the 1st and 2nd kind (Delves and Mohamed 1985;
Jerri 1999; Slevinsky and Safouhi 2008) are defined by

b

/K(x, Wfdy = S(x), (G.D

a

and
b

/K(x, Wfdy — gx) f(x) = S(x), (5.2)

a

respectively, where the kernel, K (x, y), and the functions g(x) and S(x) are known.
These integral equations can also be expressed as eigenvalue problems

b

/ K 9)én(0dy = A (), (53)

a
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and

b

/ K (6 9)én()dy — 9() f(X) = A (x), (5.4)

a

respectively. Volterra integral equations, which we do not consider, are similar with
the upper boundary b = x.

The method of solution chosen for a particular problem depends on the behavior
of the kernel versus x and y. If the kernel is well behaved in both variables, the
solution can be easily computed. If there is a discontinuous lower order derivative
or a strong singularity, then the numerical method to be used should be adapted to
the particular behavior of the kernel. The types of singularities include a logarithmic
singularity for which K (x, y) = k(x, y)log|x — y| or an algebraic singularity for
which K (x, y) = k(x, y)/|x — y|. This aspect has been discussed by Atkinson and
Shampine (2008) and MATLAB codes for the numerical solution of a large class of
integral equations are readily available (Driscoll 2010).

Many current solution methods of integral equations involve the reduction of the
integral equation to a set of algebraic equations with a suitable quadrature procedure
with grid points {x;} and associated weights {w;} based on polynomials orthogonal
with respect to weight function w(x) on the interval [a, b]. With the use of a quadra-
ture to perform the integral over y in Eq. (5.2), the integral operator is reduced to the
sum over quadrature weights and points, that is

N
D Wik (x, %) f (xi) — g(x) £ (x) = S(x), (5.5)

i=1

where W; = w; /w(x;). If we evaluate this equation at the same set of grid points,
we have the system of linear algebraic equations,

N
D WK (xj, xi) f (i) — g(x) f (x)) = S(x;)). (5.6)

i=1

Inversion of this set of linear equations gives the desired solution at the grid points.
This is the method often used to solve integral equations and referred to as the
Nystrom method (Delves and Mohamed 1985; Kythe and Puri 2002). Obviously we
need to know further details of the behavior of the kernel in order to choose the
appropriate quadrature, and study the convergence of the solution.

To illustrate the method, this technique is used to solve the integral equation,

1

/ sinh(x + y)¢(y)dy — ¢(x) = —x, (5.7)

-1
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which is Example 2.2.2 from Kythe and Puri (2002). This equation has the exact
solution

Gexact (X) = asinh(x) + B cosh(x) + x, (5.8)

where o = 16¢* (€2 —5)/(1—-34¢*+¢%), B = [14+ (5 —e?)]aande = 2.718282 ...
Since the domain is x € [—1, 1], we choose a Gauss-Legendre quadrature, for
which W; = w; and reduce the integral equation to a coupled set of linear algebraic
equations for the solution evaluated at the quadrature points analogous to the linear
set of equations, Eq. (5.6). We have that

N
> w;sinh(xj +x)p™ (xi) — oM (xj) = —x7, (5.9)
i=1

and the solution is represented by ¢¥) (x;) at the N quadrature points. We measure
the error of the numerical solution in comparison with the exact solution as given by
the L? error

1 N

£V = |5 2o [0W00) = Gesacr(e)] (5.10)
n=1

The numerical solution of Eq.(5.9) and the EéN) error are computed with a MAT-

LAB code. The variation of loglo[EéN)] versus N is shown in Fig.5.1. The solution
converges to machine accuracy very quickly owing to the smooth, well behaved ker-
nel and inhomogeneous term. The variation of the exact solution given by Eq. (5.8)
is well approximated by a low order polynomial for x € [—1, 1] which explains the
rapid convergence. There are numerous examples of such integral equations in Kythe
and Puri (2002).

-4

2 6 10 14
N

Fig. 5.1 Variation of the least squares error, log; E;N) , for the integral equation, Eq. (5.7), versus
the number of Gauss-Legendre quadrature points, N



252 5 Integral Equations in the Kinetic Theory of Gases and Related Topics

5.3 Radiative Transfer and Neutron Transport Theory

The transfer of radiation in matter is an important aspect of atmospheric science and
climate (Stamnes et al. 1988; Peraiah 1996; Liou 2002; Thomas and Stamnes 2002),
astrophysics (Rybicki and Lightman 1979; Rybicki 1996), satellite remote sensing
(Liang 2005), medical physics (Kan et al. 2013), neutron transport (Siewert 2000;
Yilmazer and Kocar 2009) and other applications (Shore 2002). The propagation of
radiation through a medium involves both absorption and reemission of the radiation.
Radiative transfer theory is concerned with the variation of the radiative intensity
with position in the medium, the direction of propagation as well as the frequency.

We consider the radiative transfer equation in recognition that almost every
current publication in this field cites the original work by Chandrasekhar (1960).
The numerical treatment introduced by Wick (1943) and developed further by
Chandrasekhar (1960) is perhaps the first use of a quadrature, specifically the Gauss-
Legendre quadrature, to reduce the radiative trnasfer equation, Eq. (5.14) to discrete
form.

The system of interest is the plane-parallel atmosphere shown in Fig.5.2. We
define the radiative intensity, I(z, §), with assumed azimuthal symmetry, as the
energy contained in a pencil of radiation at position z moving in direction 6 with
respect to the polar direction. The intensity of radiation directed along z changes
owing to the absorption of radiation by the medium, characterized by a mass attenu-
ation coefficient, x, and density p(z). The change in incident intensity, /, directed at
an angle 6 with the vertical direction on traversing a slab of the medium of vertical
thickness dz is

dl = —kpldz/u, (5.11)

where © = cosf. We now transform the vertical altitude, z, to optical depth, 7,
defined by

dt = —kpldz, (5.12)

b

I+dI

Fig. 5.2 Optical depth and radiative absorption
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or in integral form

o0

7(2) =/fipdz. (5.13)

Z
The integral of Eq. (5.11) in the absence of the emission of radiation from the medium
gives the Beer-Lambert law,
I(r, p) = 1(0)e "@/",
In general, there is stimulated radiation emitted from the medium and the radiative
intensity 7 (7, p) is given by the radiative transfer equation,

1

1
=1(7, ) — E/k(”’ pHI (T, p)d (5.14)
-1

dI(r, 1)
H dr

where the kernel, k(y, pt), accounts for the anisotropic absorption and reemission
of radiation induced by the incident radiation.

With the assumption of isotropic scattering, that is k(u, ') = 1, we have the
radiative transfer equation in the form

1

1
=1I(T,p) — 3 / I(r, (ydy'. (5.15)
21

dI(r, p)
a dr

This is the simplest integro-differential equation of radiative transfer theory and is
related to several other problems in rarefied gas dynamics. The radiative intensity,
I(7, p), varies with position, 7, and also with direction through p. A collocation
based on Gauss-Legendre quadratures is used to solve Eq. (5.15). The presentation
follows the work in Chandrasekhar (1960) with a change in notation.

We use the quadrature on the interval p € [—1, 1] with 2N quadrature points
pi, i = £1,£2,...,£N and corresponding weights w;. We note that since the
number of quadrature points is even, there is no point at 4 = 0. The discretized
version of Eq.(5.14) is

N
dl;(t) 1
pi——— =L -5 > wilir), (5.16)
dr 2 )
j==N.j#0
where [; (1) = I (7, u;). If the solution is assumed to be of the form, /; (1) = aje,
then
1 N
ai(l+pid) = 3 > wjaj=C, (5.17)

J==N.j#0
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with
a; = %)\Mi’ (5.18)
which when substituted into Eq. (5.17) gives
121 i Lzﬁ“_“’f (5.19)
e T R T B PV '
In the second equality we have used w—; = w; and 1 j = —p ;. Because the sum of

the weights is normalized to unity, Zﬁ‘v:l w; =1, A2 = 0 satisfies Eq.(5.19), which
is the eigenvalue equation for the 2N — 2 eigenvalues and two zero eigenvalues. The
eigenvalues necessarily come in positive and negative pairs, £\,,n = 1,2,...,
N —1.

The roots of Eq.(5.19) each lie between the reciprocal of the quadrature points
[1/pi+1, 1/pi]. A simple search combined with a bisection method gives the eigen-
values listed in Table 5.1. Alternatively, one can rewrite Eq.(5.19) as a polynomial
of degree N and search for the roots of the polynomial (Kawabata et al. 1991). This
can be numerically unstable for higher orders. The entries up to N = 8 agree with
the limited results in Table VIII in Chandrasekhar (1960).

It is clear that the eigenvalues do not appear to converge to distinct values. The
reason for this is that the discrete spectrum of the radiative transfer equation consists
of only two zero eigenvalues. The remaining eigenvalues all lie in the continuum
and hence there is no convergence. The mathematical properties of the continuum
eigenfunctions have been the subject of considerable research (Case and Zweifel
1967; Liou 1973; McCormick and Kuscer 1973; Stamnes et al. 1988; KuScer and
McCormick 1991; Ven Den Eynde et al. 2007) (and references therein). In Sects. 5.5
and 5.6, we compare this behaviour with the spectral properties of the Boltzmann
collision operators for a dilute monatomic gas that are characterized by an infinite
number of discrete eigenvalues and a continuum.

Table 5.1 Eigenvalues of the radiative transfer equation, Eq. (5.14)

N Al A2 A3 A As A6 q

2 1.97203 0.6940
6 1.225211 | 3.202945 0.7039
8 1.103188 | 1.591779 |4.458086 0.7069
10 | 1.059426 |1.297814 |1.987330 |5.721175 0.7082
12 | 1.038632 | 1.183180 |1.519150 |2.394194 |6.987899 0.7089
14 |1.027106 |1.125058 |1.330224 |1.752305 |2.806740 |8.256597 |0.7094

Exact® 0.710446

4 Loyalka and Naz (2008)
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We note that
I = b(1 + 1), (5.20)

is also a solution to the radiative transfer equation, Eq.(5.14), which leads to the
result

N
1
Mi:sj_izszj’ 5.21)
j=1
and satisfied by
S = g+ . (522)

To ensure that the solution remains finite for large 7, the terms with positive A; must
be eliminated from the solution. Thus the general solution is

N-1 C e_)\nT
I =b L T 4uitql. 5.23
i [}; T4 i i +4q (5.23)
The constants ¢, (n = 1,2,..., N — 1) and g are determined with the boundary

condition that there is no incident radiation at 7 = 0, that is,
10, ) =0, =1<pu=<O0. (5.24)

With this boundary condition, c_, = 0 at 7 = 0 and

N—-1
> g =0 (=12 N), (5.25)
1 — Nt

n=1

which are N equations for the N — 1 constants, ¢;, and the extrapolation length, g.
The physical significance of the extrapolation length is discussed later.

The results for g in Table 5.1 show that the convergence of the Gauss-Legendre
quadrature is slow. This arises because the numerical method cannot provide a good
fit to the boundary condition that requires that the radiative intensity vanishes on the
half space i € [—1, 0]. There have been many discussions and improvements and
in particular the use of half-range Legendre polynomials referred to as the “double
Gauss” method (Sykes 1951; Liou 1973; Stamnes et al. 1988; Ven Den Eynde et al.
2007).

Radiative transfer theory has its origins in astrophysics (Rybicki and Lightman
1979) and the interest to determine the intensity of the emergent radiation from a
star and the observation that it decreases from the centre of the disc to the limb, a
phenomenon known as limb darkening (Milne 1921). Thus, the radiative transfer
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problem is often referred to as a Milne problem which has many different variants.
We provide a very brief overview of the analysis and refer readers to the original
reference (Chandrasekhar 1960) for further details. It is useful to define two moments
of the radiative intensity, namely

—1

F=2 Z wi i1,
i=1

=

K = wi i1, (5.26)

1

1
2

1

and one can show that F = 4b/3, where b is the multiplicative constant in Eq. (5.23).
We can also show that K = F (7 + ¢) /4. The emergent intensity is then

N-1

3 — Ck
10, 0)=>F , 527
0. =7 §1+/\ku+”+q (5.27)

which is one of the important results sought.

The emergent radiation can be related to the Chandrasekhar H (1) function.
This requires several new definitions and considerable but straightforward algebra
(Chandrasekhar 1960). The result is the relation

3
10, pp) = JT_FH(M), (5.28)

where the Chandrasekhar H function is the solution of the nonlinear integral equation

1
1 HG) |,
H(p) =1+ —aH(,u)/ du'. (5.29)
2 w4
0

Although the detailed derivations have not been provided, this nonlinear inte-
gral equation is of considerable interest as the object of several different numerical
solution methods. It has been solved with a Simpson’s rule (Hiroi 1994), ratio-
nal Chebyshev functions (Boyd 2005), analytic approximations (Davidovi¢ et al.
2008), polynomial approximations (Kawabata and Limaye 2011), integral represen-
tations (Jablonski 2013) and other approaches cited in these references. It is remark-
able that there is continued interest almost 70 years after the original publication by
Chandrasekhar and Breen (1947).

In Sect.5.7.2, we consider the Milne problem of rarefied gas dynamics (see
Fig.5.16) for a binary hard sphere gas with a test particle of mass m dilutely dispersed
in a background gas of mass M. The Milne problem reduces to the radiative transfer
equation for the Lorentz limit, that is M/m — oo. We use a spectral method to
solve the Milne problem based on the concepts developed in this section. A similar
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Milne problem was studied with a Fokker-Planck equation for Coulomb collisions
(Barrett et al. 1992) as well as in the modeling of the sheath problem in plasma
physics (Vasenkov and Shizgal 2000). The Milne problem is the basis for a model of
the escape of light atoms from a planetary atmosphere presented in Sect.5.7.3 (Fahr
and Shizgal 1983; Shizgal and Blackmore 1986).

Neutron transport theory is the study of the time and spatial dependence of the
neutron velocity distribution function in different materials or moderators given a
steady or pulsed source of neutrons. The theory is based on the Boltzmann equation
for neutrons analogous to dilute gases. It remains a very active area of research
for physicists, applied mathematicians and numerical analysts. Neutron transport
has developed alongside work in radiative transfer theory (Kourganoff 1963). The
distinction between the two fields is that in radiative transfer the photons move at
the speed of light and for neutrons there is a speed distribution to determine. Often
the radiative transfer problem noted in Eq.(5.14) is referred to as the “one speed”
problem. This implies that the neutrons all move at the same speed as do photons.
There are several standard references for both subjects (Davison 1957; Kourganoff
1963; Williams 1966; Case and Zweifel 1967; Thomas and Stamnes 2002). An
historical account of the development of the subject was provided by Shore (2002).

5.4 The Boltzmann Equation and Transport Theory

The central quantity of interest in the kinetic theory of gases is the distribution
function for a large collection or ensemble of particles without internal degrees of
freedom representing some species such as electrons, ions, neutrons, photons, atoms,
etc. At sufficiently low densities, the single particle distribution function, f(v, r,t), is
sufficient to describe the state of the system. The distribution function that depends
on the three dimensional velocity, v, the three dimensional position r, and the time,
t, is defined such that

f (v, r,t)dvdr = number of particles with velocity in [v, v 4+ dv] and

position in [r, r + dr] at time t.

The Boltzmann equation is a seven dimensional nonlinear integro-differential equa-
tion for the one particle distribution function, f (v, r, t), given by

1o} F
U ivvitlovr= / / ' fl = fAlgote, )d2dvy,  (530)

where the gradient operators are V in r and Vy in v.

The three terms on the left hand side of this equation are collectively referred to
as the drift term where F is an external force. The term on the right hand side is the
nonlinear collision term parameterized by the elastic collision cross section, o (g, §2),
where the relative velocity of a pair of particles is g = vi — v and 2 is the scattering
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solid angle. The prime, ' = f(v'), denotes the post-collisional velocity, v/, and is
expressed in terms of the pre-collisional velocity, v, as given by Eqs. (5.47)—(5.49).
The kinetic theory of gases is an integral part of theoretical chemistry and physics
(Hirschfelder et al. 1954; Liboff 2003; Kremer 2010).

A Boltzmann equation is used to model a large number of systems in astrophysics
(Spitzer and Harm 1958; Lightman and Shapiro 1978; Buhmann 2004; Binney and
Tremaine 2008), space science (Fahr and Shizgal 1983; Pierrard and Lazar 2010;
Khazanov 2011), semiconductor physics (Jiingel 2009), nuclear reactor technologies
(Hebert 2009), radiative transfer (Chandrasekhar 1960), radiotherapy (Kan et al.
2013) plasma physics (Boyd and Sanderson 2003), fusion machines (Atenzi and
Meyer-Ter-Vehn 2004) and many more. The different systems and processes that
can be studied with the Boltzmann equation or Boltzmann-like equations is truly
remarkable.

The main objective of this section is to apply spectral and pseudospectral methods
to the integral equations that arise in the application of the Boltzmann equation
to several physical problems. A brief overview of the derivation of these integral
equations in kinetic theory is provided in the sections that follow.

5.4.1 The Chapman-Enskog Method of Solution
of the Boltzmann Equation for Transport Coefficients

The Chapman-Enskog method of solution of the Boltzmann equation was developed
independently by Sydney Chapman' and David Enskog? for a particular purpose,
namely the calculation of transport coefficients for a dilute monatomic gas. The
transport coefficients are the diffusion coefficient, the viscosity and the heat con-
ductivity. They serve to relate fluxes of particles, momentum and energy with the
corresponding gradients. These relations between the fluxes and gradients such as
Fourier’s law for heat conduction (de Groot and Mazur 1984) are referred to as linear
phenomenological laws. The Chapman-Enskog method provides a separate integral
equation for each transport process. The transport coefficients, such as the viscosity
discussed in Sect. 5.4.5, are expressed as integrals of the solution of a particular inte-
gral equation. The details of the Chapman-Enskog method are described in standard
texts (Huang 1967; Chapman and Cowling 1970; Ferziger and Kaper 1972; Kremer
2010). A concise overview of the methodology follows.

A small departure from a Maxwellian is assumed to occur owing to small
macroscopic drift velocity and/or temperature gradients. The distribution function is

! Sydney Chapman (1888-1970) was a British mathematician and geophysicist who developed the
Chapman-Enksog method of solution of the Boltzmann equation and contributed to the theory of
stochastic processes. He also made several fundamental contributions to geophysics.

2 David Enskog (1884-1947) was a Swedish mathematical physicist who contributed to the kinetic
theory of gases with the method of solution of the Boltzmann equation developed with Chapman.
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written as a small perturbation of the “local” Maxwellian, F[v,n(r,t), T (r, 1),
W (r, t)], parameterized by the particle density n(r, ), the temperature, 7' (r, ¢) and
the flow velocity of the gas, W (r, t); see Eq.(5.32). With the assumption that the
distribution is slightly perturbed from the local Maxwellian, F', we set

fv,r,t)=F(v,n,T, W)[l + e¢(v):|, (5.31)

where the parameter ¢ is taken to be very small and ¢(v) is sought. Equation (5.31)
is often extended as a power series in € as discussed later.

The Chapman-Enskog method proceeds as follows. With the substitution of
Eq.(5.31) in (5.30), the term zeroth order in € is

//[F/F{ — FFilgo(g, 2)d2dvy =0,
and defines the local Maxwellian,

F,n.W.T) = n(r.1 m_ P [T Wen
wonwn) =nen (e | en[ I o

where kp is the Boltzmann constant, m is the particle mass, and the number density,
n(r, t), is defined by,

n(r,t) :/FLM(V, r,t)dv. (5.33)

The local Maxwellian, Eq.(5.32), supports a flux and the drift or flow velocity,
W(r, 1), is
1

W(,t) = y——

/ Fry(v,r, t)vdv. (5.34)

The temperature, 7 (r, t), is a measure of the average thermal energy of the gas and
is related to the diagonal element of the pressure tensor

P=m / fv,r,t)(v—W)(v—W)dy, (5.35)

and PUM) = pI where I is the unit matrix and p = nkgT is the ideal gas law.
For nonequilibrium systems, there is a departure from the equilibrium Maxwell-
Boltzmann distribution and the pressure tensor is of the form

P=pl+I. (5.36)
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where IT depends on the velocity gradients. If there is a temperature gradient present,
then there is a heat flux defined as

q= % / fv, e (v —W)(v — W)ldv. (5.37)

The Boltzmann equation is rewritten with the collision term multiplied by the
factor 1/€ so as to explicitly take into account the assumption that the collision
operator is dominant relative to the drift term, that is

0 F 1
v+l vyt [ [ir5i= shigoto. 2agav. 639

The parameter ¢ is often identified as the Knudsen? number, the ratio of the mean-
free-path, Ly, to some macroscopic length scale, H, thatis Kn = L,,;/H . In the
collision dominated situation, Kn < 1.

The equation of order e is obtained with the drift term evaluated with f — F and
the collision operator linear in ¢ (v). To this order in €, the derivatives in the drift term
on the left hand side of the Boltzmann equation are evaluated implicitly through the
r and ¢ variation of n(r, t), T (r, t), W(r, t) in the local Maxwellian, and ¢(v) does
not contribute.

In order to evaluate the left hand side of Eq. (5.30) in this way, we need the (r, )
variation of n, W and T'. These relations can be obtained by noting that the particle
number, momentum and energy are conserved in a binary elastic collision. Thus,
we multiply successively the Boltzmann equation by m, mv and mv?/2, known as
the “summational invariants”, and integrate over v. The integral over the collision
operator multiplied by these quantities gives zero owing to their conservation. The
details are provided in other texts (Hirschfelder et al. 1954; Chapman and Cowling
1970; Ferziger and Kaper 1972). The result of this calculation, after some algebra,
of the so-called “equations of change”, are the set of hydrodynamic, non-dissipative
fluid dynamic equations, referred to as the Euler equations, given by

dp

L4V (pW) =0,
8t+ (pW)
DW
—— +Vp=)F, 5.39
PDI+ p=p (5.39)
kDT+3T(v W) =0
" bt 2 o

where p(r, t) = mn(r, t) and

D—8+W A\
Dr Ot ’

3 Martin Knudsen (1871-1949) was a Danish physicist known for his work on the kinetic theory
of gases and the Knudsen number which measures the degree of rarefaction of dilute gases.
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The term linear in € which gives the integral equation for ¢(v) involves the eval-
uation of the drift term with f replaced with F and the evaluation of the drift term
operator on F implicitly using the Euler fluid equations. The result, after considerable
tensorial algebra using the chain rule for the derivatives, is the integral equation

J(¢) = F[(x2 —5/2)v-VInT +2(vv — %UZI) : VW}, (5.40)

where x = vy/m/2kpT is the reduced speed and the linearized collision operator is
given by

J(¢)://F1F|:¢/1+¢>/—d>1+¢:|a(g, 0 d2dv,. (5.41)

It can be shown that J is a negative definite self-adjoint rotationally invariant oper-
ator. The matrix representation of J in Legendre polynomials is diagonal as previ-
ously noted in the discussion of the quadrature evaluation of the eigenvalues for the
Maxwell-molecule model in Chap. 3.

We now write the solution of Eq. (5.40) in the form

¢p=—A-VInT —B: VW, (5.42)
where the vector A and tensor B are written as

A = A®)v,
B = B(v)v°v, (5.43)

and v°v = vv — %vZI is a traceless tensor. The functions A(v) and B(v) satisfy the
integral equations,

J[A(W)V] = (x*> = 5/2)VF, (5.44)
and
J[B(w)Vv°v] = 2v°VF. (5.45)

where x = vy/m/2kpT), is the reduced speed. The details of this calculation, which
involve considerable tensorial algebra, are straightforward and can be found in stan-
dard references (Huang 1967; Chapman and Cowling 1970; Ferziger and Kaper
1972). An important aspect of the Chapman-Enskog method is that the solutions
of the homogeneous equations corresponding to Egs. (5.44) and (5.45), namely the
“summational invariants”, are orthogonal to the inhomogeneous functions in these
integral equations. This ensures the existence of solutions. We will discuss this again
in Sect. 5.4.4 for a simpler physical problem.
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The solutions A(v) and B(v) are used to determine the temperature dependence
of the heat conductivity and viscosity for a dilute gas given the differential cross
section, o (g, §2), for binary particle collisions. The Sonine-Laguerre polynomials,
Sé") (x?), are the basis functions almost always used to solve these integral equations
with o = 3/2 for Eq.(5.44) and o« = 5/2 for Eq. (5.45). This formalism forms the
basis for the determination of interatomic potentials from measurements of transport
coefficients (Hirschfelder et al. 1954; Pascal and Brun 1993; Oh 2013).

A different integral equation is solved for each transport process and the transport
processes of different tensorial order do not couple, consistent with the Curie princi-
ple of irreversible thermodynamics (de Groot and Mazur 1984); see also (Andersen
1969) and Appendix A of Shizgal and Karplus (1970) where chemical reactions
are included. Mixtures of gases can also be considered and the algebra becomes
more involved. We note that theoretical descriptions of transport phenomena in poly-
atomic gases are available (Wang-Chang and Uhlenbeck 1951; Snider 1960; McCourt
et al. 1991; Singh et al. 1996; Brun 2009). Our primary interest is the spectral and
pseudospectral methods for the solution of the integral equations.

The Chapman-Enskog method provides to order e the Navier-Stokes equations
of fluid mechanics by including the dissipative transport terms in the “equations of
change”. The method is usually presented as a power series expansion in € with terms
of order € and €3 in addition to the term in € in Eq. (5.31). This expansion is believed
to be a type of asymptotic expansion where perhaps only the first few terms have
physical meaning. At each level, the resulting hydrodynamic equations are modified,
that is the Euler equations for zero order in ¢, the Navier-Stokes equations of order e
and for higher orders in € there are the Burnett and the Super-Burnett hydrodynamic
equations (Grad 1949; Cercignani 1988). A very good overview of the effort to extend
the description of gaseous flows to the larger Knudsen number regime was provided
by Agarwal et al. (2001). This overlaps the approach developed by Grad (1949) and
referred to as the Grad 13-moment method (Struchtrup 2005).

The breakdown of hydrostatic equilibrium and the Chapman-Enskog approach
occurs in particular at high altitudes of the terrestrial atmopshere where collisions
are infrequent (Fahr and Shizgal 1983). This also applies to the solar atmosphere for
which there is a supersonic expansion of the stellar plasma, referred to as the solar
wind. There are both fluid models (Parker 1965) and kinetic theory models (Lemaire
and Scherer 1973) to describe the expansion of the solar atmosphere. This is another
example of the need for a kinetic theory in the Kn = 1 regime (Lemaire 2010; Echim
et al. 2011). The loss of ions from the terrestrial atmosphere at high latitudes along
open magnetic field lines, referred to as the polar wind (Lemaire and Scherer 1970;
Lie-Svendsen and Rees 1996; Pierrard and Lemaire 1998) is another example. There
is an ongoing discussion as to the relationship of both fluid and kinetic models for the
solar wind expansion (Parker 2010; Lemaire 2010) These discussions are important
to note but are beyond the scope of this book. However, there is some overlap with
the Milne problem in Sect. 5.7.2 and the escape of light atoms or ions from planetary
atmospheres in Sect.5.7.3.
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5.4.2 The Linearized Collision Operator, J,
in the Boltzmann Equation

A fundamental problem in the kinetic theory of gases is the relaxation of an initial
nonequilibrium distribution to the equilibrium Maxwellian distribution. We consider
a one component spatially uniform gaseous system for which the linearized Boltz-
mann equation in the absence of external fields is the initial value problem of the
form

af (v, 1)

o =0l (5.46)

The kinematics of an elastic collision that relate the post-collisional (v") and pre-
collisional (v) velocity variables in Eq.(5.41) are required to define the collision
operator, J, (Chapman and Cowling 1970; Cercignani 1988; Ferziger and Kaper
1972; Liboff 2003; Kremer 2010). In an elastic collision, depicted in Fig.5.3, the
relative velocity vector, g, is rotated to the new orientation, g’, while the magnitudes
remain the same, that is |g’| = |g| owing to energy conservation. The vector K,
referred to as the “apse-line vector”, is the external bisector so that § = m — 2.
Thus, we have the relation

g =g-2k- gk (5.47)
In terms of the centre of mass velocity

G = mivi —f-szg’ (548)
mi +my

we have that

Vll = Gv
my

v,—g - Eme (5.49)
nmj

Fig. 5.3 Kinematics of an elastic collision; g and g’ are the relative velocities before and after a
collision, 6 is the scattering angle, k is the external bisector of the angle between g and g’ defined

by x
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The centre-of-mass velocity is conserved, so that, G = G. Forthe one component
gas considered here, m| = m>. The variables (V/1 , V/2) are related to the pair (vi, v2)
with the substitution of g’ from Eq. (5.47) into (5.49).

The linearized integral collision operator in Eq. (5.41) can be written in terms of
a kernel so that we can recast Eq. (5.46) in the form,

of ((9: D _ / K (v, u) f(w)du — Z(v) f(v. 1), (5.50)

where the collision frequency is
Z(v) = f(v)//fl(w)ot(g)dw- (5.51)

The kernel for the hard sphere cross section, o (g, £2) = d? /4, expressed in reduced

velocity variables, Xx = vi/m/2kpT andy = u/m/2kpT, is

Kix,y,p) = 2©) ex2|: 2 ex |: Ly (1 - ) ]
e /T VX242 = 2xym x2 4y —2xyQ

— /X2 Hy2 - 2xyﬁ:|, (5.52)

where 7 = cos #’ and @' is the angle between x and y and Z(0) = n,nd*/2kgT/m.
The derivation of this kernel is lengthy but straightforward and is provided elsewhere
(Nielsen and Bak 1964; Monchick and Mason 1967; Chapman and Cowling 1970;
Ferziger and Kaper 1972; Williams 1976). For most of the applications presented
here, the hard sphere cross section is used, although the kernel in Eq.(5.50) can
be written for arbitrary differential scattering cross section (Kapral and Ross 1970;
Sospedra-Alfonso and Shizgal 2013).

As the kernel depends only on the angle between x and y, the operator J is rota-
tionally invariant and diagonal in the Legendre polynomial basis set. It is customary
in kinetic theory and radiative transfer theory to expand the kernel in Legendre poly-
nomials in fz, that is,

Ky(x,y, 1) = D kY (x, ) Pe(), (5.53)
£=0

where the scalar kernels are

20+ 1 _ o
KO, y) = =5 | KiGy. PR (5.54)

—1



5.4 The Boltzmann Equation and Transport Theory 265

In radiative transfer theory this is often referred to as a Py method with the kernel
replaced with an analogous photon scattering phase function (Liou 2002; Thomas
and Stamnes 2002; Ganapol 2008).

For the hard sphere cross section, the kernels, k&z) (x, y), are known analyti-
cally versus x and y for the lower order ¢ values as provided in Sect.4.2.1 in the
book by Williams (1971) and also by other researchers (Pekeris 1955; Pekeris and
Alterman 1957; Desai and Nelkin 1966; Siewert 2002). The kernels can be calculated
numerically with a Gauss-Legendre quadrature in Eq. (5.54) (Shizgal 1981a). We use
the quadrature algorithms developed in Chap.2 and discussed further in Chap. 3 to
solve the initial value problem, Eq. (5.46), (Hoare and Kaplinsky 1970; Shizgal and
Blackmore 1983; Shizgal 1984).

5.4.3 Matrix Representation of the Spherical Component
(€ = 0) of J in Sonine-Laguerre Basis Functions

It has been traditional in kinetic theory to solve the integral equations for the transport
coefficients with the expansions in the direct product basis set of the Sonine-Laguerre
basis functions and the spherical harmonics or Legendre polynomials. The choice of
basis function is dictated in part by the fact that the Sonine-Laguerre polynomials
are the eigenfunctions of J for the Maxwell molecule collision model as discussed
in Sect.3.6.4, although this is a not a sufficient reason for this choice. However, it
is useful to note that the inhomogeneous functions for the Chapman-Enskog inte-
gral equations for the transport coefficients, Egs. (5.44) and (5.45), are low order
polynomials in x2. The resulting inhomogeneous vector of the linear algebraic equa-
tions that are inverted in the spectral solution for the viscosity has only one nonzero
component (Loyalka et al. 2007).

We restrict the discussion of the initial value problem, Eq. (5.46), to initial isotropic
distributions, so that the eigenvalues, J),, and eigenfunctions, 1, (x), are for £ = 0
unless otherwise noted. We consider only the £ = 0 component of the collision
operator and do not show this explicitly to simplify the notation, and write

Of (x, 1)

B JIf(x, 0] (5.55)

We solve Eq.(5.55) with the expansion of the initial distribution function in the
eigenfunctions of J, that is

N
[E,0) =D entha (D), (5.56)
n=0

where

Jn (XD = =Aathn (x?). (5.57)
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The solution of Eq. (5.55) can be written formally in terms of an evolution operator
similar to the time dependent Schrodinger equation, that is

fx, ) =e fx,0),

o0
= cntha(x¥)e M, (5.58)
n=2
where we have used
/11 (x7) = e by (). (5.59)

The evolution operator is defined in term of the expansion of the exponential,
e/ = 14 Jt + J?*?/2 + --- analogous to the evolution operator in quantum
mechanics (Balint-Kurti 2008) discussed in Sect.4.6.6. In the sections that follow,
we are interested in the eigenvalue problem, Eq. (5.57), expressed in terms of a varia-
tional theorem. This eigenvalue problem is a fundamental aspect of the kinetic theory
of gases, analogous to spectral theory in quantum mechanics.

The matrix elements of the collision operator for isotropic problems are defined by

JO = / / / FiF,S™ [s{””’ + 5 gm —S§m>]agdszdv1dvz, (5.60)

which can be shown to be symmetric, that is, J,f,(i,) = 1,53,). We denote the Sonine-

Laguerre polynomials for £ = 0 as S™ (x?) given explicitly by

)2y - NG I'(n+3/2) 2%
8 (x)—/;( Y raT 30 —or”

n
= S, (5.61)
k=0

and orthogonal in accordance with

Ménm. (5.62)

oo
/ e~ S (x2) s (x2) xdx? =
0

We evaluate the matrix elements with the generating function for the Sonine-
Laguerre polynomials

expltx?/(t — 1)]

o0
G(t, x%) = A—n2z  ~ > sOahk, <1 (5.63)
k=0
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The matrix elements J,f?,,) are evaluated with the one matrix element between two
generating functions, that is the element (G;|J|Gy). This technique was first intro-
duced by Mott-Smith (1954) and used subsequently by other researchers (Ford 1968;
Foch and Ford 1970; Shizgal and Karplus 1971; Shizgal and Fitzpatrick 1974; Gust
and Reichl 2009; Shizgal and Dridi 2010). The desired matrix element, J,'v., is then
the coefficient of s”¢™ of the expression below.

2Z(0 I—3s—5t
- ()521‘2 2 2

G| J1Gy) = )
(GlJ1G) = = T
oo oo
= > I, (5.64)
n=2m=2
Owing to particle number and energy conservation, J,fo = 0 for (n,m)= (0, 1) and

consequently A\g = 0 and A\; = 0. The evaluation of the generating function matrix
element, Eq. (5.64), involves the kinematics of binary particle collisions, Eqgs. (5.47)—
(5.49).

It has been shown (Ford 1968; Foch and Ford 1970; Lindenfeld and Shizgal 1979a;
Gust and Reichl 2009) that the matrix elements are given by

. (5.65)

Ny i .
© _ ZZ(O)\/ n'm! 4B (n+m—2j—%)

" E2INBT i+ DI+ 3) S (= Dl — !
where B; = j — 1 4 §;0 and N, = min(n, m). We use this representation of J in
the next section to analyze nonequilibrium effects for a model reactive system and
in Sect.5.5.1 for variational estimates of the eigenvalues and eigenfunctions of the
operator.

It is useful to note that the matrix elements given by Eq. (5.65) involve both the
integral operator in Eq. (5.50) and the collision frequency, Z(x). For cross sections
determined with classical mechanics, the integral operator and the collision frequency
are not defined owing to the divergence of the differential scattering cross section at
small scattering angles. By contrast, quantum cross sections are finite and the two
terms in the collision operator can be considered separately. The matrix elements
of the Hamiltonian for a problem in quantum mechanics is the sum of the matrix
elements of the kinetic energy operator and the matrix elements of the potential
often computed separately. The quadrature evaluations of the matrix elements of the
potential in a Schrodinger equation (Harris et al. 1965; Dickinson and Certain 1968)
are often cited as the origin of pseudospectral methods in quantum chemistry (Light
and Carrington Jr. 2000).
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5.4.4 Spectral Solution of the Boltzmann Equation
Jor the Departure from Maxwellian for an Elementary
Reaction in a Spatially Uniform System

It is well known that chemical reactions proceed with a concommitant departure of
the particle distribution functions from equilibrium. This subject has a long history
both for systems with only translational energy (Prigogine and Xhrouet 1949; Shizgal
and Karplus 1970; Shizgal and Fitzpatrick 1978; Ross and Mazur 1961; Alves et al.
2011; Kustova and Giordano 2011; Dziekan et al. 2012) as well as for molecular
systems with internal vibrational and rotational states (Shizgal 1972; Shizgal and
Lordet 1996; Pascal and Brun 1993; Brun 2009). The theoretical treatment of such
systems is based on a Boltzmann equation for the velocity distribution and in some
instances on a Master equation for the distribution of vibrational and rotational states
(Kim and Boyd 2013).

In this section, we consider a one-component atomic system (without internal
degrees of freedom) and a single reactive process. We add a single reactive loss
term to the Boltzmann eqation, Eq. (5.55), to model the nonequilibrium effects that
arise from the reaction. An estimate of the departure from the equilibrium rate of
reaction is obtained with a Chapman-Enskog method similar to its application to
the calculation of transport coefficients discussed in Sect.5.4.1. However, for this
uniform system the Chapman-Enskog method is more transparent. We also discuss a
nonlinear variational approach that provides a different approximate solution of the
Boltzmann equation (Present and Morris 1969).

We consider a one component system undergoing a reaction

A 4+ A — products, (5.66)

with a total reactive cross section, o, (g), dependent on the relative speed, g, of the
reactants. The spatially homogeneous Boltzmann equation for the isotropic distrib-
ution function of A is

8f§;, n _ JIf, )] —ef (v, t)/f(v1, 1gor(g)dvy, (5.67)

where a reactive collision term corresponding to the loss of particles by reaction is
added to the right hand side of Eq.(5.46). The integral reactive term is the reactive
collision frequency, Eq. (3.35), of Sect. 3.6. The parameter €, which is assumed small,
multiplies the reactive term and thus the reaction is considered as a small perturbation
of the elastic collision term, J. The parameter ¢ is defined in terms of the elastic and
reactive cross sections; see after Eq. (5.77).

The particle number is not conserved and we have on integration of Eq.(5.67)
that the rate of reaction is

d
d_’z = ¢ / ffigor(g)dvidv. (5.68)
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The local temperature also changes owing to the loss of energetic particles as
given by

ar dvid 5.69
o //ffl[Zk i ]gﬂr(g) vidv. (5.69)

We employ a Chapman-Enskog approach to determine the departure of the distribu-
tion from Maxwellian and the nonequilibrium reaction rate. Since the rate of reactive
collisions is much smaller than the rate of elastic collisions and the ratio of these
rates to be of the order of €, we set

S, t) = Flv,n(1), T(t)]|:l + 6¢(v)], (5.70)

where the first term is the local Maxwellian which varies with time implicitly through
the time dependence of the density and temperature, that is

2

F T(1)] = m_\"* Y 571
[v, n(2), (l)]—n(t)(m) GXP<—m)- (5.71)

Since the system is assumed to be spatially homogeneous and there is no bulk motion
of the gas, the formalism employed here is a simpler version of the Chapman-Enskog
method described in Sect.5.4.1.

The time dependence of the distribution function is implicit through n(¢) and

T (1), that is
of Ofdn  0fdT

With these substitutions into the Boltzmann equation, Eq. (5.67), the term linear in €
is the Chapman-Enskog integral equation

Jo(w)] = F(v)H (v), (5.73)

where
Hoy = —a 2l 2TALOF [ d 5.74
(v) =— 0%4'?8—7,4' / 190 (g)dv1, (5.74)

evaluated with the local Maxwellian, and

Aoz//FFlgor(g)dvdvl,

— / / FF |:x2 — %]gar(g)dvdvl. (5.75)
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A solution of the integral equation, Eq. (5.73), exists if the solutions of the homo-
geneous equation, namely J[¢9] = 0 and J[¢] = 0, are orthogonal to the inho-
mogeneous term F'(v) H (v). The “summational invariants” for this problem, namely
o(v) = 1 and ¥ (v) = v2, are orthogonal to the inhomogeneous portion of the
Chapman-Enskog equation, Eq. (5.73), that is

/F(v)H(v)dV =0,
and
/ F(v)H (v)v’dv = 0.

These results are easily verified with the definitions of Ag and A;. These are referred
to as the auxiliary conditions and were previously discussed in connection with the
integral equations for heat conduction and viscosity, namely Egs. (5.44) and (5.45).

Inspection of the terms in Eq.(5.73) reveals that all terms are of order e. We
consider the hard sphere elastic cross section, 7d?, and the line-of-centers reactive
cross section, given by

0, E < E,
or(E) = iwd,z(l - Ly, E>E" (5.76)
The equilibrium rate coefficient is
2 2 kBT *
keq(T) = Ao/n” = 4nd; | —— exp(—E™/kpT). (5.77)
mm

The expansion parameter can be identified as € = (d,/d)*> and thus we must
have that d, <« d for the Chapman-Enskog perturbative method of solution to be
accurate. The inhomogeneous terms of the integral equations for transport processes
in Sect. 5.4.1 also satisfy these “auxiliary conditions”.

We expand the perturbation of the distribution function, ¢(x), in Sonine-Laguerre
polynomials

N
P(x) =D anSP (D), (5.78)
n=2

with a = 1/2 which s hereafter deleted. This expansion reduces the integral equation
to a set of linear equations,

N
> I0an = am, (5.79)

n=2
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where
oy = / Fu)H @)S"™ (x?)dv,
= —Aodom — A101m + A, m =2, (5.80)
and
Ap = / / FF1 S, (x> go.(g)dvdv,. (5.81)

It has been shown (Shizgal and Karplus 1970) that these moments of the reactive
collision frequency are given by

8 |wkpT o
Am=2—m,/ - g;,skak, (5.82)

where the S, coefficients are defined by Eq. (5.61) and

Ky = % / e Mg, (g)de, (5.83)

0

and ¢ = \/jug?/2kpT is the reduced relative speed. For the line of centers reactive
cross section, Eq. (5.76), the Ky integrals can be done iteratively with an integration
by parts and thus the A,, integrals are known.

The main objective is to calculate with the distribution function, Eq. (5.70), the
departure of the nonequilibrium rate coefficient, k.4, Eq.(5.68), from the equilib-
rium rate coefficient, k., that is

kneq = keq(l -n), (5.84)

where the desired quantity is ) given by

Nooa
) om. 5.85
n ;an 0 (5.85)

A MATLAB code is used to calculate the matrix elements, Eq. (5.65), and the a,
moments, Eq. (5.80). The code also solves the linear equations, Eq.(5.79), and cal-
culates n with Eq. (5.85).

The rapid convergence of 7 versus the number of basis functions, N, is shown in
Table 5.2. The convergence of 1) versus N is from below so that each estimate provides
a lower bound indicative that a variational theorem is operative although we have
not made explicit use of the variational theorem. The extremely small correction for
E*/kpT = 32 is converged to 5 significant figures with 10 basis functions.
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Table 5.2 Convergence of the nonequilibrium correction to the reaction rate coefficient for the
line-of-centers model cross section

E*/kgT 8 16 32

N n x 102 n x 10 n x 10°
1 3.2582 0.2021 0.0004
2 3.6496 0.5600 0.0046
3 3.6507 0.9019 0.0343
4 3.6569 1.0118 0.1581
5 3.6571 1.0167 0.4637
6 3.6571 1.0177 0.9056
7 1.0179 1.2633
8 1.0179 1.4072
9 1.4271
10 1.4271
Nonlinear variational® 3.6251 0.8924 0.7665

4 Present and Morris (1969)

The variation of 7 with the reduced threshold energy E*/kpT is shown by the
solid curve in Fig.5.4(A). The unusual behavior with 7 decreasing for E*/kpT < 5
in spite of the increase in the reaction rate has been explained (Shizgal and Karplus
1970) on the basis of the speed dependence of the reactive collision frequency.
The nonequilibrium effect vanishes for a reactive collision frequency that varies in
such a manner analogous to the way changes in density and temperature change the
distribution function. Thus, for a reactive cross section that varies as gor 1/g, n = 0.
This accounts for the minimum and maximum of 7 near the E*/kpT origin.

It is useful to compare with the nonlinear variational solution of the chemical
kinetic Boltzmann equation introduced by Present and Morris (1969). They chose
a solution (their Eq. (33)) which is made to satisfy the two auxiliary conditions and
parameterized by the variational parameter s, that is

2 5
H(x2) = C(s)|:e”2 _ ”5:1#} (5.86)
-
Substitution of this form of the solution into Eq. (5.73) and taking the scalar product
with ¢(x) gives an equation for C (s). We then calculate the rate of reaction and divide
by the equilibrium rate, Eq. (5.77). The correction to the rate of reaction parametrized
by the variational parameter s and ¢ = E*/kpT is given by,

2(1 — 25)2e74 |: 2—s ( sq ) 1— %s + %sqi|
,8) = e — . 5.87
1) =—G = V2 P\ T o8

The extremum value of 1(q, s) versus s for fixed ¢ can be determined with a short
MATLAB code.
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The symbols in Fig.5.4 show the results with the nonlinear variational approach
(Present and Morris 1969) and appear indistinguishable from the spectral solution.
However, the comparison of the numerical values with the variational approach and
the Sonine polynomial expansion shown in Table 5.2 demonstrates that the variational
approach gives poor results for the larger E*/kpT values.

The spectral convergence is also demonstrated with the decrease in the expan-
sion coefficients versus n in Fig.5.4(B) and the accuracy of the expansion for 7 in
Fig.5.4(C). The “exact” values for n are those calculated with the Sonine polyno-
mial expansion with a sufficient number of terms to get convergence to 16 significant
figures.

Explicit time dependent solutions of the Boltzmann equation were carried out
to determine the range of validity of the Chapman-Enskog approach for the one
component system treated here (Shizgal 1971) as well as for a binary system (Shiz-
gal 1974). These studies suggest that the value of e must be of the order of 1073
to 107 for the Chapman-Enskog values to be accurate. Shizgal (1981a) used a

(A) 0.1
0.08
0.06
=
0.04
0.02
OO 5 10 15 20
E*/kgT
®) ©
4
-6 "
~ -8 >
S 10 3
E_12 g -
3714 = |
-18 -8 L kT =8
-18 = E/kpT =16
A B /kpT = 32
7200 5 10 15 20 25 30 -1 0 4 8 12 16
n N

Fig. 5.4 (A) Variation of the nonequilibrium connection to the reaction rate, 7, versus the reduced
activation energy, E*/kpT, for the line-of-centers reactive cross section and hard sphere elastic
cross section; the solid symbols are the results with the variational solution. (B) Convergence of
the expansion coefficients of ¢(x) versus n, with E*/kgT = 10 (triangles), 20 (squares) and 30
(circles). (C) Accuracy = log o[l — 1)/Nexact] Where 7exqc 1s determined to 16 significant figures
with N sufficiently large
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pseudospectral method based on Laguerre quadratures in reduced energy to solve
the chemical kinetic Boltzmann equation, Eq. (5.67), but for a binary gas with unit
mass ratio and the integral kernel operator, Eq. (5.110). This reactive system was
also the basis for the study of the nonequilibrium effects associated with the escape
of planetary atmospheres (Lindenfeld and Shizgal 1979b). The loss of atoms from
an atmosphere is in the first instance given by the well-known Jeans escape flux
(Fahr and Shizgal 1983) analogous to a chemical reaction where the reaction thresh-
old energy is replaced by the escape energy from the planet.

5.4.5 Pseudospectral Solution of the Boltzmann Equation
Jor Shear Viscosity with the Maxwell Quadrature

The Chapman-Enskog solution of the Boltzmann equation for the viscosity of a one
component gas was summarized in Sect. 5.4.1. The integral equation for the function
B(x), Eq.(5.45), for the hard sphere cross section is the solution of the linear integral
equation (Shizgal 2011; Siewert 2002)

/e—xzxzkf)(x, Y)B(x)dx — Z(y)B(y) = —y°, (5.88)
0

where the symmetric kernel, k(Jz) (x, y), is given by

2
kP, y) = — j;‘? |:A(x, y) + C(x, y)ﬁexzerf(x)/z}, x<y, (589

with

2 2
Alx,y) = §x7 —3x3 4+ 18x — y2(Ex5 — 3x),

C(x,y) = —6x* +15x% — 18 + y?(2x* — 3),

as discussed by Siewert (2002). The kernel k;z) (x,y) is the £ = 2 component of
the expansion of the anisotropic kernel, Eq. (5.53). Equation (5.88) is equivalent to
Eq.(5.45). The function B(x) in this paper corresponds to x>b(x) in the papers by
Siewert (2002) and by Loyalka et al. (2007). The shear viscosity in reduced units is
given in terms of B(x), that is

o0
1682
v = % / e x4 B(x)dx. (5.90)
0
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The details are provided elsewhere (Siewert 2002; Loyalka et al. 2007; Sharipov
and Bertoldo 2009). Our interest here is with the numerical solution of the integral
equation, Eq. (5.88) and the calculation of the viscosity, Eq. (5.90).

There have been several different methods used to get accurate solutions of
Eq.(5.88). Siewert (2002) used a B-spline technique analogous to a recent work
on time dependent solutions of the isotropic Boltzmann equation (Khurana and
Thachuk 2012). Sharipov and Bertoldo (2009) have employed a two-dimensional
mesh to discretize the Boltzmann integral equation, Eq. (5.45).

Loyalka et al. (2007) employed the expansion of the distribution function in the
Sonine-Laguerre polynomials with up to 150 terms to reduce Eq. (5.45) to a set of
linear algebraic equations. They used Mathematica to calculate the matrix representa-
tion of collision operator and invert the resulting set of linear equations algebraically
for the function B(x) in Eq.(5.90). This is the Galerkin solution of the integral
equation, Eq.(5.88) or equivalently Eq.(5.45). The use of Mathematica avoids the
round-off errors that would otherwise occur, and accurate converged solutions to the
Boltzmann equation were obtained. Their work serves as an excellent benchmark for
the solution of this integral equation and they report the viscosity to 34 significant
figures, that is v = 0.4490278062878924346090494895346545.

We have noted in Sect.3.6.3 that the integral for the dimensionless viscosity
converges very rapidly with respect to the number, N, of Gauss-Maxwell quadrature
points and weights with w(x) = x2Ze - . Thus a solution of Eq. (5.88) based on
the Gauss-Maxwell quadrature points should converge quickly. With this quadrature
procedure, the solution of the integral equation, Eq. (5.88), is given by the inversion
of the set of linear algebraic equations

N
> Wie 2P @i, 2))Bi) — Z(2))B(z)) = —22, (5.91)
i=1

where W; = sw;/w(x;), zi = sx;. The scaling parameter s is chosen so that the
quadrature points are in the interval x € [0, 6] for which B(x) is known. The reduced
shear viscosity is then given by

- 16‘/—ZW, _le B(zi). (5.92)

The solution to Eq. (5.91), B(x), is shown in Fig.5.5 and is a very slowly varying
function of x. It is not surprising that the convergence of the solution is rapid. A
graphically accurate solution is obtained with 16 quadrature points. The convergence
is slower for large x but there is a small contribution to v for x > 6 owing to
the factor x*¢=*" in Eq.(5.90). The convergence of the solution of the Boltzmann
equation obtained with the scaled Maxwell quadrature points is shown in Table 5.3 in
comparison with the solution reported by Siewert (2002). The pseudospectral solution

was spline fitted to the x values reported by Siewert (2002). The major contribution
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B

ll:lOl

222 o
s

0 2 4 6

xT

Fig.5.5 The solution of the Boltzmann equation, Eq. (5.88), for the viscosity function, B(x), versus
the number of Maxwell quadrature points, N. The solid curve is the result by Loyalka et al. (2007)
considered exact

Table 5.3 Solution of the Boltzmann equation for shear viscosity with N speed quadrature points;
(—=n) = x107"

X |Siewert2002 |N=20 N=30 N =40 N =60
x*e'B (x)

03 |0.40775(=3) |0.40629 (=3) |0.40763(=3) |0.40772(=3) |0.40775(=3)
04 ]0.21139(=2) |0.21101 (=2) |0.21134(=2) |0.21137(=2) |0.21139(=2)
0.5 ]0.72744 (-2) |0.72686 (—2) |0.72726 (—=2) |0.72738 (—2) |0.72742 (-2)

1.0 ]0.20004 0.19983 0.20000 0.20003 0.20004
1.5 0.57830 0.57780 0.57820 0.57827 0.57829
20 ]0.49722 0.496901 0.49716 0.49720 0.49722
25 |0.17667 0.17659 0.17665 0.17666 0.17667

3.0 [0.30011(=1) [0.30002(=1) [0.30000 (=1) |0.30010(=1) |0.30011 (1)
35 026318 (—2) |0.26315(=2) 026317 (—=2) |0.26318(—2) | 0.26318(—2)
4.0 [0.12465(=3) |0.12466 (=3) | 0.12465 (=3) | 0.12465 (=3) | 0.12465 (=3)
v 0.449027806 | 0.448816 0.448985 0.449014 0.449025

Reproduced in part from Shizgal (2011) with permission of the American Institute of Physics and
from Siewert (2002) with permission from Elsevier

to the integral is approximately in the interval x € [0.4,4.0]. The scaling of the
Gauss-Maxwell points with the parameter s is thus important so as to compute the
solution in the range of x that contributes to the viscosity.

Siewert (2002) employed 301 “knots” with the Hermite cubic spline functions and
a4th order Gauss-Legendre quadrature to calculate the integral over subintervals. The
final integral for the viscosity, Eq.(5.90), was computed with 100 Gauss-Legendre
quadrature points. Sharipov and Bertoldo (2009) solved the Boltzmann equation as
a two dimensional problem in two velocity coordinates and used 40 grid points in
each velocity direction and 200 points with a Simpson’s rule to evaluate v to the
same precision as in Table 2; that is 2./7 x 0.126668 = 0.449028. The application
of the speed quadrature points and weights to this problem is very straightforward
and the convergence is rapid as seen in Table 5.3 and Fig.5.5.
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5.5 Spectral Theory for the Linearized Boltzmann
Collision Operator

The Boltzmann equation, Eq. (5.30), is the basis for modelling transport phenomena
in a one component gas. These transport processes include the classic rarefied gas
dynamical problems such as the Kramers problem, Poseuille and Couette flow and
other similar phenomena discussed elsewhere (Williams 1971; Cercignani 1988;
Sharipov and Seleznev 1998; Siewert 2003). These and many other rarefied gas
dynamical flows are described in detail in the book by Sone (2007). Spectral methods
are employed in the solution of the Boltzmann equation for such systems (Wu et al.
2013; Ghiroldi and Gibelli 2014). These problems are beyond the scope of this book
but in Sect.5.7.2 we discuss the Milne problem for a binary gas that serves as an
example of a rarefied gas dynamical problem. The numerical approximation of the
linearized collision operator in the Boltzmann equation, J, is important in these
applications.

Studies of the mathematical properties of J has a very long history (Alterman
et al. 1962; Grad 1963; Foch and Ford 1970; Cercignani 1988) and is ongoing
(Mouhot 2007; Dudynski 2013). Some of the mathematical works are directed
towards constructive estimates of the first nonzero eigenvalue referred to as the
“spectral gap” (Baranger and Mouhot 2005; Mouhot 2007). A comparison of the pre-
viously noted mathematical analyses and others (Alexandre 2009; Dudynski 2013)
with the numerical estimates (Shizgal 1984; Gust and Reichl 2009) has not been
made. The classical differential cross sections diverge at small scattering angle and
the total cross section is infinite, except for the hard sphere cross section. For other
than the hard sphere cross section, the mathematical treatments involve a cut-off of
the divergent classical differential cross section (Grad 1949; Baranger and Mouhot
2005; Mouhot 2007; Alexandre 2009). However, the correct treatment of the elastic
scattering is based on quantum theory for which the differential cross section at zero
scattering angle is finite as is the total cross section.

The quantum mechanical cross sections can be calculated for physically realistic
atomic potentials (Bernstein 1966; Child 1996; Canto and Hussein 2013) and cannot
in general be factored as a product of a function of g and a function of #. Mathematical
treatments of the approach to equilibrium for the non-linear Boltzmann equation
(see Sect.5.8) rely on the spectral properties of the linearized operator (Grad 1958;
Baranger and Mouhot 2005; Mouhot 2006; Alexandre 2009).

Realistic quantum cross sections have been used in the Boltzmann equation
for relaxation processes (Kharchenko et al. 1998; Kharchenko and Dalgarno 2004;
Sospedra-Alfonso and Shizgal 2013), in the study of gaseous transport coefficients
Zhang et al. (2013), and in modelling electron (Lin et al. 1979a; Pitchford and Phelps
1982; Hagelaar and Pitchford 2005; Robson et al. 2005) and ion transport (Mason
and McDaniel 1988; Viehland 1994; Danailov et al. 2008). These works are based
on the linear collision operator for binary systems discussed in Sect.5.6.

We approximate the eigenvalues of the collision operator, J, with a spectral
approach in Sect.5.5.1 and a pseudospectral method in Sect.5.5.2. It is well known
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that the spectrum of the collision operator consists of an infinite number of discrete
eigenvalues and a continuum (Grad 1963; Kuscer and Williams 1967; Shizgal 1984;
Gust and Reichl 2009). For the Maxwell molecule model with a constant collision
frequency the spectrum is completely discrete as discussed in Sect. 3.6.4.

Our main interest in the sections that follow is the eigenvalue problem associated
with the initial value problem, Eq. (5.46). There are an infinite number of discrete
eigenvalues defined by

Jhp(x) = =Nty (x), (5.93)

which satisfy 0 < )\, < Z(0) and continuous eigenvalues, A > Z(0), given by
Jp(x, A) = = p(x, M), (5.94)

where Z(0) is the elastic collision frequenxy, Eq.(5.51) at zero reduced speed or
energy. This set of eigenstates (taken to be complete) can be used to represent a
function, ¢(x), by writing the expansion of the function in terms of the discrete and
continuum eigenfunctions as given by,

oo

$(x) = D cuthn(x) + / CNY(x, NdA. (5.95)

n=0 Z(0)

This property of the eigenvalue spectrum has been discussed elsewhere (Grad 1963;
Cercignani 1988; Hoare 1971; Baranger and Mouhot 2005). In Chap. 6, Sect. 6.4.1,
we compare this aspect of the spectrum of the Boltzmann equation with a similar
behaviour for the Fokker-Planck equation for Coulomb collisions.

5.5.1 Spectral Calculation of the Eigenvalue Spectrum of J

In this section, we describe the calculation of the eigenfunctions and eigenvalues of
J with a spectral method. The solution of the initial value problem, Eq. (5.46), is
not presented here. However, in Sect.5.6 we consider the solution of an analogous
initial value problem for the equilibration of a binary mixture with energy exchange
between the components.

We estimate the eigenvalues and eigenfunctions of J with the expansion of
the eigenfunctions in the Sonine-Laguerre polynomials, Sék) (x?), with o = 1/2,
that is

N
Un(0) = > " s® ). (5.96)

k=0
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where we have deleted the dependence of S®) on « to simplify the notation. Since
these basis functions are the eigenfunctions for the Maxwell molecule model, the
usual expectation is that it would be a good choice for other interaction potentials
(Phillips 1959; Tompson et al. 2010). Howeyver, there is no mathematical reasoning
for this supposition.

The expansion coefficients a,ﬁ") are considered as linear variation parameters.
The Rayleigh-Ritz variational approach was discussed in Chap. 1, Sect. 1.2.5. Vari-
ational methods are perhaps more familiar in the quantum context (Amore 2006;
Balint-Kurti and Pulay 1995) than for kinetic theory problems. However, there has
been considerable use of the variational theorem in kinetic theory (Phillips 1959;
Cercignani 1969; Driessler 1981) based on maximum entropy principles (Snider
1964; Bobylev and Cercignani 1999).

We use the hard sphere differential cross section for which o (g, £2) = d?/4 and
7d? is the total cross section. We use the expansion, Eq.(5.96), and thus the matrix
representation given by Eq. (5.65). The first two eigenvalues are \y = A| = 0 since
particle number and energy are conserved, that is, J,iSZ = 0 for (n,m) = 0 and 1.
The numerical diagonalization of the matrix J of dimension N defined by Eq. (5.65)
yields successive approximations to the nonzero eigenvalues.

The convergence of the lower order eigenvalues, A\,—\7, in units of Z(0), is shown
in Table 5.4 versus the number of basis functions, N. The convergence of each eigen-
value is from above consistent with a variational calculation. With 80 basis functions
there are only 3 discrete nonzero eigenvalues (\,, < 1). The other eigenvalues remain
unconverged and lie in the continuum (Hoare and Kaplinsky 1970; Hoare 1971).
Although this is a spectral method, the convergence of the eigenvalues is very slow
with the Sonine-Laguerre basis set.

If we define the columns of the matrix U as the eigenvectors of the matrix J, then
UCD.J.U = A, where A,y = M\y0pm. The eigenfunctions can be written in terms
of their expansion in the orthonormal Sonine-Laguerre basis functions, that is

Table 5.4 Convergence of the eigenvalues, )\, in units of Z(0) of the linearized spherically sym-
metric (¢ = 0) Boltzmann equation with the Sonine-Laguerre basis functions

N A2 A3 A As A6 A7

4 0.67660 1.06192 1.58295 2.30219

6 0.67260 0.98776 1.35808 1.83700 2.41524 3.13509
8 0.67163 0.95494 1.24700 1.62541 2.06912 2.57270
10 0.67136 0.93797 1.18042 1.49760 1.86907 2.28307
20 0.67123 0.91513 1.05183 1.23130 1.45074 1.69800
30 0.67123 0.91226 1.01497 1.13918 1.29772 1.48081
40 0.91173 0.99982 1.09367 1.21770 1.36401
50 0.91161 0.99246 1.06723 1.16878 1.29073
60 0.91158 0.98848 1.05031 1.13600 1.24051
80 0.98477 1.03049 1.09529 1.17634

The eigenvalues, A\, < 1, are in the discrete portion of the spectrum
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N
U () = D" USSP (). (5.97)

k=2

where §® (x2) = §® (x2)//T(n + 3/2)/n!. The orthogonality of the eigenfunc-
tions is given by

o0 o0

N N
[ w1 = 33 Uit [ w059 62)5O 6,
0 k=2 ¢=2 )
N
= > UnkUni = Ok (5.98)
k=2

where Eq. (5.62) for the orthogonality of the Sonine-Laguerre polynomials has been
used. The result, Eq. (5.98), is a statement of the orthogonality of the eigenvectors,

U, of the symmetric matrix J. The eigenfunctions are all normalizable in L? with

. . 2 .
weight function w(x) = x2e™*" whether they belong to the discrete spectrum or the

continuum. However, we must address the meaning of the discretized eigenfunctions
with )\, > 1 as representing the continuum eigenfunctions in some approximate way
(Reinhardt 1979).

5.5.2 Pseudospectral Calculation of the Eigenvalue
Spectrum of J

We reconsider the eigenvalue problem of the previous section (for £ = 0) defined by
the equivalent integral equation, that is

/ e X2k (e, )by ()dx — ZO3)a () = At (), (5.99)
0

where the symmetric kernel, k(JO) (x, y), is given by

[4exzerf(x) - %ﬂx2 + 3y2)]/y] , X<y
kP (x, y) = Z(0)
[4eyzerf(y) - %(3)62 + yz)]/x] , X >y

and discussed by other researchers (Desai and Nelkin 1966; Kuscer and Williams
1967; Yan 1969; Williams 1971; Siewert 2002). The kernel is the £ = 0 component
of the expansion Eq. (5.53).



5.5 Spectral Theory for the Linearized Boltzmann Collision Operator 281

The eigenfunctions are discretized on the grid defined by the Gauss-Maxwell
quadrature with p = 2 that is with w(x) = xze’xz. With this quadrature, the
discretized form of the integral eigenvalue problem is

N
> wik P O xi)n () — Zx)n (6i) = Atha (i), (5.100)

j=1

The matrix equation is symmetrized by setting 1&1 (x;) = J/wi¥,(x;) (Gust and
Reichl 2010).

The computation of the matrix, k&o) (xj, x;),ismuchless prone to numerical round-
off errors than the matrix representation with polynomial basis functions, Sect. 5.4.3.
This pseudospectral method is more flexible as different quadratures associated with
different basis functions can be used with very little additional effort, including a
trapezoidal or Simpson rule. We can also scale the quadrature points and weights to
improve convergence.

In order to impose detailed balance, that is to ensure that Ao = 0 to machine
accuracy, we use the numerical value of the collision frequency, Z(x;), as determined
by the integral over the kernel as discussed in Chap. 3

N
Z(xi) = > wik$ (i, xe). (5.101)
k=1

The use of this approximate numerical result for Z(x;) in Eq. (5.99), removes the
contribution from the cusp in the kernel and this method has been referred to as the
singularity subtraction technique (Loyalka and Naz 2008), and was also discussed
by Shizgal (1981a).

However, there is no constraint for A\ to be zero. Alternatively, one could define
Z(x;) to ensure that energy conservation is obtained to machine accuracy, that is
A1 = 0, but we would then find that A\g # 0. In this way, one of the two zero
eigenvalues is of the order of 10~!3 but not both. The other eigenvalue is much
larger of the order of 107>. Recall that the spectral method gives trivially the two
zero eigenvalues.

The convergence of the lower order eigenvalues is shown in Table 5.5 versus the
number of Gauss-Maxwell quadrature points. The approach of \; to zero is also
shown. It is clear that the convergence of the eigenvalues is much faster with the
Maxwell polynomials than with the Sonine-Laguerre polynomials except for A; and
2. All the eigenvalues shown in the table are in the discrete portion of the spectrum
and converged to five significant figures with 80 quadrature points.

There have been many qualitative discussions and diagrams of the approach of
the eigenvalues to the continuum boundary (Cercignani 1988; Baranger and Mouhot
2005). An accurate representation is shown in Fig. 5.6. The upper graph depicts the
value of each eigenvalue with a vertical line of unit length, the “spectral gap” being
A1 = 0.67121. The density of eigenvalues increases very quickly near A\, = 1;
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Table 5.5 Convergence of the eigenvalues, in units of Z(0), of the linearized spherically symmetric
(¢ = 0) Boltzmann collision operator, with the Maxwell (p = 2) quadrature points and weights;
quadrature points scaled so that x,,,, = 6

N )\1 )\2 )\3 )\4 )\5 >\6 /\7

10 —0.0182 0.63890 | 0.88444 [0.95485 |1.11878 |1.48671 |2.0014
20 —0.00121 0.66909 | 0.90988 [0.98090 |0.99541 |1.0075 |1.05629
30 —0.000243 | 0.67080 | 0.91123 [0.98180 |0.99673 |0.99917 |1.00288
40 —0.0000772 | 0.67120 |0.91155 [0.98199 |0.99690 |0.99949 |0.99992
80 —0.0000316 | 0.67122 | 0.91157 [0.98200 |0.99691 |0.99950 |0.99993
BM? 0 0.671 0.912 0.982 0.997

Mouhot® 0 0.0047

4 Bobylev and Mossberg (2008)
b The analytic bound reported by Mouhot (2007) with a constructive approach is 1/(96+/2¢)

Fig. 5.6 (Top graph) The
approach of the eigenvalues 1T 1
in units of Z(0) of the
linearized spherically
symmetric (£ = 0) collision
operator, J, to the continuum ) ) )
boundary at \, = 1. (Bottom 0 0.2 0.4 0.6 0.8 1
graph) Distorted diagram so An
as to decrease the density of
eigenvalues near the 1 ‘ ‘ ‘ H 1

0.8 1

)

continuum boundary

2

0.2 0.4 0.6

.

see Table5.5. The lower graph is an artificial plot to spread out the eigenvalues
near the continuum boundary. It is clear that the density of discrete eigenvalues
near the boundary is very high. These discrete or “bound” eigenfunctions, v, (x),
n = 0-5, are shown in Fig.5.7 and exhibit (n — 1) nodes. Of particular interest is
the rapid variation of the higher eigenfunctions near the origin which explains the
slow convergence with the Sonine-Laguerre polynomials. A large number of Sonine-
Laguerre basis functions are required in order to accurately describe the behaviour
of the eigenfunctions near the origin. The pseudospectral method is more accurate
and flexible.

One can transform the integral equation to a differential equation, a procedure
which is the opposite to finding a Green function for a differential equation so as
to transform it to an integral equation. With this technique, originally developed by
Wigner and Wilkins (1944) and subsequently by several other workers (Williams
1966; Kuscer and Corngold 1965; Kuscer and Williams 1967; Hoare 1971; Bobylev
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Fig. 5.7 The eigenfunctions, 1, (x), of the linearized spherically symmetric (¢ = 0) Boltzmann

. . . . . 2
collision operator determined with the Gauss-Maxwell quadratures with w(x) = xZe™*

Table 5.6 Convergence of the eigenvalues of the linearized spherically symmetric (¢ = 0) Boltz-
mann collision operator with the multidomain method; A, in units of Z(0)

n A 11:/\:)1\11
2 0.67121 3.718
3 0.91156 4913
4 0.98200 5.816
5 0.996904 6.149
6 0.9994966 6.231
7 0.9999192 6.247
8 0.9999871 6.247
9 0.99999793 6.247
10 0.999999667 6.212
WKB 6.253

Reprinted from Shizgal (1984) with permission from National Research Council Research Press

and Mossberg 2008), the integral Boltzmann eigenvalue problem can be transformed
to a Schrodinger equation. The Schrodinger equation is of an unusual form in that
the potential is parameterized by the eigenvalue.

Bobylev and Mossberg (2008) solved the Schrédinger equation with a finite
difference method and obtained the eigenvalues with a root searching algorithm.
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Their results are shown in Table 5.5 together with the results by Mouhot (2007) with
a constructive approach.

This Schrodinger equation in conjunction with a Wentzel-Kramers-Brillouin
(WKB) analysis provides an understanding of the nature of the approach of the
eigenvalues to the continuum boundary. A clear exposition was provided by Rahman
and Sundaresan (1968) with the result that for the linearized collision operator, the
eigenvalues obey the asymptotic result

11—\ (
— X exp
]_)\n—H

4
\/%) ~ 6.2526. (5.102)

In order to accurately verify the behavior of the eigenvalues in accordance with
Eq.(5.102), a multidomain spectral method is used (Shizgal 1984). This involves
subdividing the semi-infinite domain into many subintervals and the use of Gauss-
Mehler quadrature points in each subdomain. Scaled Laguerre quadrature points
are used in the last domain which extends to infinity. The division of the semi-
infinite interval into subdomains varies from eigenfunction to eigenfunction, with
a knowledge of the location of the nodes for each eigenfunction. The grid is thus
optimized for each eigenfunction separately. This permits an accurate calculation
of the discrete eigenvalues and the approach to the continuum boundary as shown
in Table5.6 in comparison with the WKB approximation. The asymptotic result,
Eq.(5.102), appears to be attained by A7 or Ag but as is clear from the results in the
table itis anumerical challenge to calculate accurate eigenvalues extremely close to 1.

5.6 Relaxation to Equilibrium in Binary Gas Mixtures

The approach to equilibrium of the distribution function of a minor constituent of
mass m (sometimes referred to as a “test particle”) dilutely dispersed in a background
gas of mass M at equilibrium is a fundamental problem in kinetic theory (Kuscer
and Williams 1967; Yan 1969) with important applications to hot atom relaxation
(Park et al. 1989; Cline et al. 1990; Nan and Houston 1992; Matsumi et al. 1994,
Nakayama et al. 2005; Zhang et al. 2007; Bovino et al. 2011).

The time dependent Boltzmann equation for a spatially uniform system in the
absence of external forces is identical in form to Eq.(5.46) for the one-component

gas, that is
af (v, 1)

T Lf(v, )] ( )
with the linear operator, L, defined by
L(f) = / [Fif = Fiflgo(g. O)ddv,, (5.104)

instead of Eq. (5.41) for the linearized collision operator.
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The Boltzmann integral equation for this binary gas is of the same form as in
Eq.(5.50) but with a different kernel that varies with the mass ratio, . In terms of
the reduced velocities X = u/m/2kpT and y = v./m/2kgT, and the cosine of the
angle between the velocity vectors, 1, the kernel is given by

_ZO)(y + 1)? 1

Kp(x,y,p) =
2my? X2y —2xym

2, A=) (= DX+
X exp|—x"+ 3 3 — —
xX*+ys —2xyn 4y
_ (72 — Dxyn (5.105)
2y ’ '

where v = M /m is the mass ratio of the two components Shizgal and Blackmore
(1983). This result is derived with the definition, Eq. (5.103), and the kinematics of
an elastic collision, Fig.5.3, and Egs. (5.47)—(5.49) (Chapman and Cowling 1970;
Ferziger and Kaper 1972; Khurana and Thachuk 2013). In the sections that follow,
we consider spectral and pseudospectral calculations of the eigenvalue spectrum of
the integral operator, L, analogous to the results for J in the previous sections.

5.6.1 Spectral Calculation of the Eigenvalue Spectrum
of the Linear Collision Operator, L, for a Binary Gas

We proceed as we did in Sect. 5.4.3 for the linearized Boltzmann collision operator.
The matrix elements of L in the Sonine-Laguerre basis (for £ = 0) are defined by

LO — / / / FiFyS\" [s{’”’/ - Sfm):|agd9dv1dV2, (5.106)

evaluated as for the linearized case with the generating function for the basis func-
tions, Eq. (5.63) and we have that

2rkpTy, M Myst 1-M t) —[1 —2M;]st
(GLILIG,) = 8 wkpTy M) 2S2 v 1s+0)—1 11s ’
L (—s0) 1 —[1 — 4M, Ma]st

o0 o
=> > LOsmm, (5.107)

n=0m=0

where My = m1/(mi + m2), My = ma/(mi + my) and o = myma/(m1 + my).
The matrix elements are evaluated as the coefficients of s”¢™ in the power series
expansion of (G¢|L|G;) as in Sect.5.4.3 for the linearized operator, J. A MAPLE
code (Shizgal and Dridi 2010) developed for arbitrary differential cross section can
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Table 5.7 Convergence of the eigenvalues, in units of Z(0), of the linear (y = 1) spherically
symmetric (¢ = 0) Boltzmann collision operator with the Sonine-Laguerre basis functions

N Al A2 A3 A4 As A6

4 0.83191 1.23300 1.80103 2.55781

6 0.82351 1.13057 1.53697 2.04776 2.64985 3.38573
8 0.82081 1.08006 1.40112 1.80739 2.27335 2.79345
10 0.81980 1.05092 1.31698 1.65904 2.05109 2.48123
20 0.81905 1.00022 1.14237 1.33917 1.57346 1.83352
30 0.81902 0.98819 1.08405 1.22258 1.39305 1.58660
40 0.98384 1.05604 1.16244 1.29671 1.45194
50 0.98192 1.04007 1.12607 1.23674 1.36656
60 0.98099 1.03005 1.10202 1.19613 1.30775

be used to extract the matrix elements based on Eq. (5.107) for the hard sphere cross
section. Lindenfeld and Shizgal (1983) also provided a closed form expression for
the matrix elements.

The numerical diagonalization of the matrix L of order N gives the eigenvalues
and eigenfunctions. The derivation of the expression for L ,(,9,), for the hard sphere cross
section and arbitrary -y, which requires considerable algebra, is given by Eq. (28) and
Appendix A in Lindenfeld and Shizgal (1983).

For v = 1, the convergence of the eigenvalues versus the number of basis func-
tions, N, is shown in Table5.7. The convergence of the eigenvalues is from above
consistent with a variational theorem. The smallest eigenvalue, Ao = 0, is consistent
with particle conservation. With up to 60 basis functions, there are only two discrete
eigenvalues, \; and )\, whereas the others shown are in the continuum. Only A is
converged to five significant figures with 30 basis functions. The convergence of the
eigenvalues with the Sonine-Laguerre basis set is slow, similar to the results for J in
Table5.4.

5.6.2 Pseudospectral Calculation of Eigenvalue Spectrum
of the Linear Collision Operator, L, for a Binary Gas

The kernel in the Boltzmann equation for a binary gas mixture is given by Eq. (5.105)
and depends on 1z and the mass ratio, v = M /m. We expand the kernel in Legendre
polynomials in z as given by Eq. (5.53) for the linearized operator. The scalar kernels
are denoted by k(LZ) (x, y) analogous to the k(f) (x, y) for the linearized collision
operator, J. The eigenvalues and eigenfunctions of the collision operator for given
¢ are defined by the set of integral equations

oo

/ ey (e, Y0 e(¥)dx = Z(G)on, 0 (3) = =N, 0n, 0 (). (5.108)

0
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The collision frequency, Z(x), in Eq. (5.108), is given by

o0
Z(x) = / KO (x, y)dy,
0

Al _ 2 1 JT
5|:€ 7 + |:2ﬁx + W] Terf(ﬁx)], (5109)

where A = nywd?\/kgTy/2m and Z(0) = 2A. The kernel k\” (x, y) is the Wigner-
Wilkins kernel (Hoare and Kaplinsky 1970) given by

KO (x, y) = %g%[erf[gy + Rx] + "' erf[Ry + Qx]
+ [erf[Qy — Rx] + " erf[ 0y + Rx]] ] (5.110)

where we have used reduced speeds (x, y) and the + in % is for y < x and the

— is for y > x. The hard sphere cross section is 7d?, Q = %[% + /7] and

R =3l — 7
The pseudospectral solution of the eigenvalue problem based on a quadrature
reduces Eq. (5.108) to the linear algebraic problem

N
> Wik (g xi)n e (6)) = Zithn e (6i) = —Aaetbne(xi). (5.111)
j=1

For the most part, 1, (x) and ), are for £ = 0, unless otherwise noted. Since particle
number is conserved, there is one zero eigenvalue, \g = 0. The results for the
Gauss-Maxwell quadrature is shown in Table5.8. With 80 quadrature points, we
find four discrete eigenvalues converged to 4 significant figures. The results reported
by Bobylev and Mossberg (2008) are obtained from the solution of a Schrédinger
equation with a potential parametrized by the eigenvalue sought. As a consequence,
an iteration is required to converge to each eigenvalue as shown in Figs.1 and 2
of their paper. The results in the table are also compared with the cubic B-spline
solution by Khurana and Thachuk (2012) for which only two discrete eigenvalues
are reported.

The study of the approach of the eigenvalues to the continuum boundary requires
a very fine grid defined with the subdivision of the semi-infinite interval into 12
sub-intervals with 8 Fejér quadrature points in each interval except the last where
a shifted Laguerre quadrature is used (Shizgal 1984). The interval boundaries are
chosen to approximately coincide with the roots of the highest bound eigenfunction
desired. We refer to this approach as the adaptive multidomain method.
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Table 5.8 Convergence of the eigenvalues in units of Z(0) of the linear (y = 1) spherically
symmetric (¢ = 0) Boltzmann collision operator for Gauss-Maxwell quadrature points (p = 2)

N Al A2 A3 A4 As A6

6 0.81359 0.97258 1.16137 1.55419 2.09752 0.00000
8 0.81616 0.97328 1.05678 1.29033 1.65256 2.11734
10 0.81736 0.97672 1.01756 1.15769 1.40627 1.74453
14 0.81831 0.97897 0.99904 1.04972 1.17109 1.36147
20 0.81874 0.97940 0.99772 1.00972 1.05415 1.13938
30 0.81893 0.97963 0.99829 1.00049 1.01072 1.03677
40 0.81898 0.97969 0.99834 0.99984 1.00274 1.01236
60 0.81901 0.97972 0.99838 0.99986 1.00025 1.00223
80 0.81902 0.97973 0.99838 0.99988 1.00001 1.00058
BM? 0.8190 0.9795 0.9985 0.9995

KTP 0.8190 0.9797

4 Eigenvalues determined from the solution of the Schrédinger equation (Bobylev and Mossberg
2008)
b Cubic B-spline solution of the integral eigenvalue problem with 60 intervals (Khurana and Thachuk
2012)

Table 5.9 Approach to the n A, =\

continuum boundary of the 1= s

eigenvalues, in units of Z(0), 1 0.8190221

of the linear (y = 1) 2 0.9797339 5.526

spherically symmetric 3 0.99838853 8.930

Boltzmann. (¢ = 0) collision 4 0.99988132 12.58

operator with the

multidomain method 5 0.9999913460 13.58
6 0.99999936318 13.71
7 0.999999958353 13.59
8 0.9999999926736 15.29

WKB 13.74

The lower order eigenvalues calculated in this way are shown in Table5.9 in
comparison with the WKB asymptotic behaviour (Rahman and Sundaresan 1968)

1— A 4
Mt~ exp il , (5.112)

1= A1 \/6(1 + 52— @+ 12

which appears to occur by Ag or A7. Itis clear that the calculation of these eigenvalues
near to the continuum boundary is a challenging numerical exercise.

The eigenfunctions corresponding to these eigenvalues are shown in Fig. 5.8 and
the rapid variation near to the origin is clear. There are several nodes very close
to the origin and the others occur for much larger x. We contrast this behaviour
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Fig. 5.8 The eigenfunctions, 1, (x), of the linear Boltzmann collision operator (¢ = 0,y = 1)
determined with the adaptive multidomain quadrature

Fig. 5.9 Eigenfunctions
of the linear (y = 1/8)
Boltzmann collision operator
with the adaptive
multidomain method for

¢ = 3. The approach of the
eigenvalues, )\, 3, to the
continuum boundary is
shown in Table 5.10 in
comparison with the
asymptotic WKB result
(Rahman and Sundaresan
1968)
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with the eigenfunctions for £ = 3 and v = 1/8 in Fig.5.9. Table5.10 lists the
corresponding eigenvalues and the WKB ratio and it is clear that these eigenvalues
below the continuum boundary can be more easily evaluated. The oscillations of the
eigenfunctions can be resolved over this larger domain than for the results in Fig. 5.8.
With the multidomain approach, the variational theorem is more difficult to verify as
the nodes and number of quadrature points between nodes is specific for a particular
eigenfunction.
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Table 5.10 Approach to the n A3 [
continuum boundary of the - 1= A3
eigenvalues, in units of Z(0), 1 0.42388 1.4444
of the linear (y = 1/8) 2 0.60461 1.4978
Boltzmann collision operator 3 0.73602 1.5675
with the adaptive
multidomain method for 4 0.83159 1.6405
(=3 5 0.89734 1.6912
6 0.93930 1.7197
7 0.96470 1.7459
8 0.97978 1.7691
9 0.98857 1.7873
10 0.99361 1.8004
11 0.99645 1.8092
12 0.99804 1.8150
13 0.99892 1.8186
14 0.99941 1.8203
WKB 1.824

5.6.3 Spectral Method of Solution of the Linear Boltzmann
Equation with Quantum Cross Sections; Relaxation
to Equilibrium and the Kullback-Leibler Entropy

In this section, we consider the binary gas mixture defined in the previous section with
the application to N-He and Xe-He mixtures for which accurate interatomic interac-
tion potentials are known and the corresponding quantum differential cross sections
can be calculated (Sospedra-Alfonso and Shizgal 2013). We write the spherically
symmetric distribution function (¢ = 0) as f(x,t) = F[1 + ¢(x, t)] and expand
¢(x, t) in Sonine-Laguerre polynomials,

N

G, 1) =D an(t)S™ (x?), (5.113)

n=1

and substitute f(x, t) into Eq.(5.103) that defines the initial value problem. With
the subsequent multiplication by S (x?) and integration over v, the Boltzmann
equation is reduced to the set of linear ordinary differential equations

Lanl) _ 5 i 4, 0), (5.114)

where a, = +/N,a, such that i,ﬁ% = L;%/«/N,,Nm is symmetric, and N, =
2T (n + 3/2)/(n!/7) is the normalization of the Sonine-Laguerre polynomials.
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The matrix elements, Lfg,), were previously evaluated, Eq.(5.107), for the hard
sphere cross section using the generating function for the Sonine-Laguerre polyno-
mials. This methodology can also be used for realistic cross sections (Shizgal and
Dridi 2010) with the result that the matrix elements can be written in terms of the
classic Omega integrals of transport theory (Hirschfelder et al. 1954; Chapman and
Cowling 1970; Mason and McDaniel 1988) defined by

oo
2O =21 / / e 2243 (1 — cost )a(E, 6) sin §dbdz, (5.115)
0 0

where z = /E/kpTp and

n

n+m—~
LO=>">" Cuk). (5.116)
(=0 k=1

The coefficients, Cy x were determined with the generating function method and a
MAPLE code is available (Shizgal and Dridi 2010). The differential cross sections
vary rapidly with angle (see Fig.3.19b) and a Simpson’s rule integration can be
used to accurately calculate the angular integral in £2© (k) and a Gauss-Laguerre
quadrature for the reduced speed z. In this way, realistic cross sections can be used
in a spectral based solution of the Boltzmann equation.

The time dependent solution is expressed in terms of the discrete eigenvalues, A,
and eigenvectors, Uy, of L, that is

N
> LukUin = =M Unm. (5.117)
k=1

We show in Fig.5.10 the results of a Sonine-Laguerre spectral calculation of the
eigenvalue spectrum for the two gas mixtures, namely N in He and Xe in He with
realistic quantum cross sections that define the collision operator (Sospedra-Alfonso
and Shizgal 2013). The eigenvalues A, < Z(0) are in the discrete spectrum while the
eigenvalues )\, > Z(0) are in the continuum. The comparison with the equivalent
hard sphere cross section shown in the figure demonstrates that the hard sphere cross
section is a good approximation. For the Xe-He system with the small mass ratio,
~v = 0.030, there are a large number of converged discrete eigenvalues whereas for
the N-He system with a larger mass ratio, v = 0.29, there are much fewer converged
eigenvalues. The three discrete eigenvalues for N-He and the 9 discrete eigenvalues
for Xe-He are converged to three significant figures with N = 30 and N = 15,
respectively. This demonstrates the more rapid convergence of the Sonine-Laguerre
basis functions for the Xe-He system which is closer to the Rayleigh limit than
is N-He. In Chap. 6, we discuss the Fokker-Planck equations in the Rayleigh and
Lorentz limits and the choice of basis functions.
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Fig. 5.10 Eigenvalue spectrum of the Boltzmann collision operator for binary mixtures with He as
the background gas. The filled squares correspond to eigenvalues in the discrete spectrum and open
squares are unconverged eigenvalues in the continuum. HS denotes the results with the hard sphere
cross section, 18 A2 for N-He and 27 A2 for Xe-He. The other curves correspond to the results with
a realistic cross section for each pair. Thirty Sonine-Laguerre polynomials were used. Reprinted
from Sospedra-Alfonso and Shizgal (2013) with permission from the American Institute of Physics

The time dependent solution of the linear equations, Eq. (5.114), is

N
an(t) = D" cxUpke ™, (5.118)
k=1

and the expansion of ¢(x,0) defines a,(0). The expansion coefficients, c, in
Eq.(5.118) are determined from the initial condition

N
cr = Z Usndin (0). (5.119)

n=1

The eigenfunctions are given by the expansion in Sonine-Laguerre polynomials

[2 & s
(D) = [ Uy ———=, 5.120
Pn (x%) ﬁé e (5.120)

and the time dependent distribution function is

N
fx2 0= %xze_xz |:1 + che_’\”[zbn (x2):|. (5.121)
n=1

It is readily shown with the orthogonality of the Sonine-Laguerre polynomials
that the average energy of the energetic atoms is given exactly in terms of aj(z),
that is

3kpTy
2

E(t) = [I —ai@®)] (5.122)
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However, the average energy in terms of a; (¢) is coupled to the higher order expansion
coefficients, a, () in Eq. (5.114), and the time dependence is multiexponential as
given by Eq.(5.118). If the set of moment equations, Eq.(5.114), is truncated at
ai(t), the resulting approximation to the energy relaxation is a pure exponential.
Alternatively, we can approximate the distribution function with a local Maxwellian
distribution function parametrized by the time dependent temperature (Mozumder
1981; Shizgal 1981b), that is

ar

- = —KLM[TKW)][TU) - Tb], (5.123)

where Tpp = [MT(t) + mT,]/(M + m) and
16 IT b
Kim(Tep) = —M M, Lﬁ/zsefzzom;(zzklgTeﬁc)dz. (5.124)
37 Ty
0
The momentum transfer cross section in Eq. (5.124) is defined by
™
omt(E) = 27r/(1 —cosf)o(E, 0) sin0d6. (5.125)
0

We consider the approach to equilibrium with an initial test particle Gaussian
energy distribution of the form

f(E,0) =

E
VE exp [ —a ) — — x0)2:|, (5.126)
kpTy

C
VkgT)p
where 7, = 300K and Np = 3.27 x 10'% cm—3 consistent with experimental con-
ditions (Zhang et al. 2007). The parameters o« = 5 and xop = 2 are chosen, and C is a
normalization. A major difficulty can be the expansion of the initial distribution with
Eq.(5.113). The expansion of a Maxwellian at 7} in Sonine-Laguerre polynomials
is equivalent to the representation of the Sonine-Laguerre polynomials with the gen-
erating function defined by Eq. (4.54) in Sect.4.5.1. The Sonine-Laguerre expansion
of many initial distribution functions, such as a Gaussian, that model energetic dis-
tributions with temperatures above the bath temperature will converge very slowly
if at all.

The time dependence of the distribution functions is shown in Fig.5.11(A) for N
in He and in Fig.5.11(B) for Xe in He for an initial energy of 0.12eV. A sufficient
number of basis functions are used so as to fit the initial distribution to three signif-
icant figures. Although there are only a few discrete eigenvalues in Eq. (5.121) that
converge with an increase in N, there a large number of eigenvalues, A, > Z(0) that
are in the continuum. Nevertheless, the summation in Eq.(5.121) that replaces the
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Fig. 5.11 (Upper graphs) Energy distribution function for (A) N-He and (B) Xe-He for t/7 =
0.07,0.16,0.29,0.51 and 0.29 where 7 equals (A) 76ns and (B) 56ns; The initial distribution
function is a Gaussian with E(0) = 0.12¢eV; The dashed curves are the results with a Monte-Carlo
simulation. (Lower graphs) Time evolution of the temperature ratio for (C) N-He and (D) X-He
with an initial Gaussian with £(0) = 1.67 eV. The results are converged to three significant figures
with 30 Sonine-Laguerre polynomials. Reprinted from Sospedra-Alfonso and Shizgal (2013) with
permission from the American Institute of Physics

integral over the continuum eigenvalues, converges with an increase in N and thus
the solution converges even though A\; and cx change with N. The dashed (noisy)
curves in the figures are the results of Monte Carlo simulations (Sospedra-Alfonso
and Shizgal 2013) that validate the results with the Sonine-Laguerre expansion.

The relaxation of the temperature is shown in Fig.5.11(C), (D) for N-He and
Xe-He mixtures, respectively, with £(0) = 1.67eV. The curve identified as the
lowest order approximation with the one moment, a;(¢), is a pure exponential while
the other results are multi-exponential curves. A major objective of the kinetic theory
is the approach to equilibrium (Ziff et al. 1981; Mouhot 2006). We use the Kullback-
Leibler entropy (Kullback and Leibler 1951; Mozumder 1981; Shizgal 2007) defined
by

Tgs(t) = —47r/ v2 f(v, 1) In [%] dv, (5.127)

and another similar functional that is a measure of the departure of the distribution
function from the local Maxwellian F7 3 and given by
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o0 1y,

AL (5.128)
Fry, T(1))

Zim®) = —47r/v2f(v, t)1n|:

The local Maxwellian varies with 7' () and it is important to note that X7 57 () is not
an entropy. These are two examples of measures for the departure of one function
from another for which there are many choices especially in signal analysis (Cha
2007) analogous to the choice of least squares approximation used in Chap.4 to
analyze the convergence of different expansions.

The time dependence of both quantities is shown in Fig.5.12 with Yg¢(¢) as the
dashed curves and X7/ (¢) as the solid curves for three different initial energies.
Yss(t) is a monotonically increasing function of time consistent with an entropy
whereas X7 37 (t) can exhibit extremum values as a function of time. The relaxation
of the shape of the nonequilibrium distribution function can be determined experi-
mentally with Doppler spectroscopy (Nakayama et al. 2005; Zhang et al. 2007). The
translational energy relaxation can also be followed experimentally (Park et al. 1989).

The spectral method of solution of the Boltzmann equation with the Sonine-
Laguerre polynomials provides sufficiently converged solutions so as to permit a
useful comparison with experiment. The choice of the initial distribution is limited
by its expansion in this basis set. Round-off errors can also occur in the calculation
of the matrix elements if large basis sets are required.

A pseudospectral approach based on the Gauss-Maxwell or some other quadrature
can also be employed with realistic quantum mechanical elastic scattering cross
sections. The details of these applications is beyond the scope of this book and
can be found elsewhere (Bovino et al. 2009, 2011; Sospedra-Alfonso and Shizgal
2012a), and references therein. The calculation of the spherically symmetric kernel
for realistic cross sections requires an integration over E and 6 of the differential
cross section o(E, 0) (see Fig.3.19b). The cusp in the resulting kernel tend to be
extremely narrow and the accurate integration over the cusp in the kernel requires a
very fine grid (Kharchenko et al. 1998).
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Fig. 5.12 Time evolution of the Kullback-Leibler relative entropies Xss(t) (dashed curve) and
X 1m (1) (solid curve) for (A) N-He (7 = 76ns) and (B) Xe-He (7 = 56 ns). Initial average energies
are (a) 0.12¢eV, (b) 0.94eV and (c) 1.67eV with an initial Gaussian distribution. Reprinted from
Sospedra-Alfonso and Shizgal (2013) with permission from the American Institute of Physics
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In Chap. 6, we report the eigenvalue spectrum of the Fokker-Planck equation with
the Coulomb cross section. We will show that the eigenvalue spectrum has an infinite
number of discrete eigenvalues and a continuum. However, in contrast to the behav-
iour with the Boltzmann equation, the spectrum becomes completely continuous for
a particular mass ratio (with the exclusion of Ay = 0). The continuum eigenfunctions
are L? square integrable discrete eigenfunctions as discussed by Reinhardt (1979)
for quantum mechanical problems. In the absence of a single nonzero discrete eigen-
value, that is the “spectral gap”, the approach to equilibrium ceases to be a pure
exponential (Corngold 1981).

5.7 Two Dimensional Anisotropic Distributions

In the previous sections, we provided a description for the relaxation to equilibrium
of isotropic nonequilibrium distributions. In the sections that follow, we consider
several physical systems for which the distribution function of the energetic species
is anisotropic. Laser photofragmentation of molecules can produce energetic atoms
with anisotropic nonequilibrium distributions (Cline et al. 1990; Nicholson et al.
1996). The relaxation of the anisotropy can be followed with Doppler spectroscopy.
In Sect.5.7.1, we consider a spectral solution of the Boltzmann equation with a model
initial anisotropic distribution. The decay of the anisotropy can be uncoupled from
the energy relaxation in the disparate mass ratio, v = M /m, limits. This provides
the rationale for the use of the Fokker-Planck equation in the Rayleigh limit, v — 0,
and Lorentz limit, v — 00, (Andersen and Shuler 1964) as discussed in Chap. 6.

In Sect. 5.7.2, we treat the Milne problem for a two component system previously
considered in the context of the radiative transfer problem (the one-speed model)
in Sect.5.3. This Milne problem also serves as a model for the escape of planetary
atmospheres (Fahr and Shizgal 1983). Both rarefied gas dynamical problems are in
three dimensions, namely position, speed and the anisotropy variable, ;1 = cos 6,
where 6 denotes the orientation of the particle velocity relative to a polar axis.
A spectral method is used to solve the Boltzmann equation for the Milne prob-
lem whereas a combined spectral/pseudospectral method is used for the planetary
escape problem (Shizgal and Blackmore 1986).

5.7.1 Pseudospectral/Spectral Solution of the Boltzmann
Equation; Relaxation of Anisotropic Distributions
in a Binary Gas

A nonthermal anisotropic distribution function of atoms can be produced in the
laboratory by laser photolysis of a molecule producing an energetic atom.
The nascent distributions then relax by collisions with background inert gas atoms
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and the approach to equilibrium is followed with Doppler spectroscopy (Park et al.
1989; Taatjes et al. 1990). The relaxation of anisotropic nonthermal distributions
of I* produced by photofragamentation of C3F7I has been studied experimentally
(Cline et al. 1990; Nicholson et al. 1996). It is possible to generate with linearly
polarized light an initial distribution that is a product of an isotropic distribution and
an anisotropy factor of the form

S, 1, 0) = f(v, 0)[1+ 50)P2()], (5.129)

where ;1 = cos 6 and 6 gives the orientation of the velocity vector, v, relative to some
polar axis. The parameter ((¢) is the anisotropy parameter which can also depend
on the particle velocity. Matsumi et al. (1994) carried out similar studies of the
anisotropy and velocity relaxation of energetic O(' D) atoms in different moderators.

In this section, we consider a pseudospectral solution of the linear Boltzmann
equation with a hard sphere cross section and study the relaxation versus the mass
ratio y = M /m, with m the test particle mass and M the mass of the background
species. We choose for convenience an initial anisotropic nonequilibrium distribution
of the form

s
fx, 1, 0) = c@ exp [ — a(Ep — x2)2], (5.130)

where «, 0 and E( are constants to be specified and C is a normalization. The
constant 3 is generally a small integer in keeping with the experimentally generated
anisotropic distribution as a single Legendre polynomial, Eq. (5.129).

The Boltzmann equation for this spatially uniform system is given by Eq. (5.103)
with the collision operator defined by Eg. (5.104) or equivalently the kernel in
Eq.(5.105). The collision frequency is given by

oo 1
Z(y) =27 / / K1 (x. y. px>dfidx. (5.131)
0 —1

which is equivalent to Eq.(5.109). The Wigner-Wilkins kernel, Eq.(5.110), is the
spherical average of K (x, y, t). We expand the kernel, Eq. (5.105), in Legendre
polynomials, that is

KLy, i) = D ki (. y) Pe(), (5.132)
=0

where the expansion coefficients are the kernels

1
C20+1

K9, y) = = | KeGy PG, (5.133)
—1
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Thus, the relaxation of the anisotropic distribution for the initial distribution given
by Eq. (5.130), is described with the set of uncoupled integral equations for each ¢,
that is

Ofe(x, 1)

0 / KO (e, ) foly, Y3y — Z(0) folx. 1), (5.134)

0

where the initial distributions, fy(x, 0), is determined from Eq. (5.130). The spherical
components, fy(x,t), of the distribution function are defined as in Eq.(5.138). The
kernels, k(LZ) (x, y) can be accurately evaluated with a Gauss-Legendre quadrature for
the 7 integration in Eq. (5.133).

The set of integral equations, Eq. (5.134), can be solved with the Maxwell quadra-
ture points, {x;}, and big weights, {W; = w;/w(x;)}, based on the weight function
w(x) = x2e=*" defined in Chap. 3, Sect. 3.3. The discretized version is thus

afﬂ(-xut) z Uf[(xht)’ (5135)

where the matrix B is defined by
Bij = Wike(xi, xj)sz- — Z(xi)0ij. (5.136)

As before we express the solution to each integral equation in terms of the eigenvalues
A® and eigenfunctions U, that is

B-U=U-\ (5.137)
The ¢ dependence of the matrices in Eq.(5.137) is not shown explicitly. The ini-

tial values of fy(x,0) are determined from the initial condition, Eq.(5.130). The
expansion of f(x, u, t) is in Legendre polynomials in u, that is

2+1 &
FOrpn) = ,/TJFZE:fe(x,t)Pe(u), (5.138)

so that

20+ 1 1
fox 1) =,/T/f<x,u, 0P, (5.139)
5

which is evaluated with Gauss-Legendre quadrature points {z;} and weights {v;},
and written as the transform
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N
fe ) =210 fx i), (5.140)
i=l1

where the transformation matrix is

20+ 1
13 = | = —viPeu). (5.141)

The inverse of this transformation is

N-1

o= > TP fulx. ), (5.142)

=0

2041
T =\ = Peu). (5.143)
and T® . TW) = 1.

The time dependent distribution is expressed in terms of the eigenvalues and
eigenfunctions of B, that is

where

N
feyinty = > UL CY exp(=Ajen). (5.144)
j=0

with the C;.[) evaluated with the initial distributions

N-1

=3 (U‘l) fo(xk, 0). (5.145)
k=0 Jjk

We choose 3 = 2 in the initial distribution and solve three integral equations,
Eq.(5.134), with £ = 0, 1 and 2. For each, 60 Gauss-Maxwell quadrature points
were sufficient to give the convergent distributions shown in Figs.5.13,5.14 and 5.15.
For each ¢, the collision operator has a discrete and continuous eigenvalue spectrum.
The continuous eigenfunctions are square integrable in the discrete L? space that
is used (Reinhardt 1979). This is another illustration that the discretization of the
continuum portion of the spectrum leads to numerically convergent solutions.

The relaxation of the anisotropic distribution is shown in Figs.5.13, 5.14 and
5.15 for mass ratios v = 1/16,1 and 16, respectively, for the initial condition,
Eq.(5.130) with 3 = 2, Eyg = 900 and @ = 10~*. The results for the small mass
ratio approaching the Rayleigh limit are shown in Fig.5.13. The anisotropy of the
distribution function is maintained while there is a relatively rapid energy exchange.
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Fig. 5.13 Time evolution of the anisotropic distribution for mass ratio M /m = 1/16. The initial
distribution is given by Eq.(5.130) with 3 = 2, Eg = 900 and o = 10~*. The time 7 is in units
of 7 = [Nd*>/ZrksT/M]~". In the figure i = y. Reprinted from Shizgal and Blackmore (1983)
with permission from Elsevier

There is an efficient transfer of energy on collision relative to the randomization of
the particle direction. For the unit mass ratio case in Fig.5.14, the anisotropy and
the energy relaxation appear to occur on the same time scale. In addition, since the
energy transfer for equal masses is very efficient; the energy relaxation is rapid as can
be seen by the growth of the peak in the distribution in the thermal energy regime.
This distribution function in this case is bimodal in speed with a peak at both high
and low speeds.

The results in Fig.5.15 for the larger mass ratio approaching the Lorentz limit,
show an efficient change in direction of the light particle on collision. The anisotropy
of the distribution disappears quickly and the energy relaxation occurs on a longer
time scale. In the limit of very small mass ratios, which is applicable for the relaxation
of electrons in atoms, the anisotropy decays many orders of magnitude faster than
the energy relaxation. Thus, for electron transport in the Lorentz limit it is often
sufficient to use the two-term approximation, that is with £ = 0 and £ = 1 (Pitchford
et al. 1981; Pitchford and Phelps 1982; Shizgal and McMahon 1985; Hagelaar and
Pitchford 2005); see Chap. 6, Sect. 6.3.

The relaxation of nonthermal distributions for the small and large mass ratio
limits is well approximated by a Fokker-Planck equation (Andersen and Shuler
1964) as discussed in Chap.6, Sect.6.1.3. The results shown, computed with a
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Fig. 5.14 Time evolution of the anisotropic distribution for mass ratio M/m = 1. The initial
distribution is given by Eq.(5.130) with 8 = 2, Eg = 900 and o = 10™*. The time ¢ is in units
of 7 = [Nd?>/2ZxksT/M]~". In the figure i = y. Reprinted from Shizgal and Blackmore (1983)
with permission from Elsevier

spectral/pseudospectral method, provide useful graphically accurate depictions of
the different behaviour in these limits.

5.7.2 A Spectral Method of Solution of the Milne Problem

The Milne problem, depicted in Fig. 5.16, refers to the diffusion of a minor constituent
of mass m in a background species of mass M considered to be at equilibrium at
temperature 7}, (Lindenfeld and Shizgal 1983). The vertical line at r = 0 separates
the medium that occupies the right half-space, r > 0, from the vacuum that is in
the left half-space r < 0. A current density of magnitude j directed in the negative
r-direction exists in the medium. The problem consists of determining the steady
velocity distribution of the minor species within the half-space r > 0 and the angular
distribution of emerging particles at the boundary subject to the condition that there
are no particles incident from the left onto the medium. These boundary conditions
are the same as those used for the radiative transfer problem in Sect. 5.3. For v — oo,
we have the Lorentz limit and the one-speed radiative transfer problem. This system
is a typical rarefied gas dynamical half-space problem (Williams 1971; Cercignani
1988; Williams 2005).
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Fig. 5.15 Time evolution of the anisotropic distribution for mass ratio M/m = 16. The initial
distribution is given by Eq.(5.130) with 8 = 2, Eg = 900 and o« = 10™*. The time ¢ is in units
of 7 = [Nd*>/2rkgT/M]~". In the figure 77 = p1. Reprinted from (Shizgal and Blackmore 1983)
with permission from Elsevier

Fig. 5.16 The geometry of

the Milne problem; The flux =j
vertical line separates the v .
vacuum from the medium. _ ? =Cos "l

The orientation of the
particle velocity, v, relative
to the radial direction in
space, T, is 6. There is a
constant source of particles
of flux j at infinity

Vacuum Medium

Far from the boundary, in the positive r-direction, hydrodynamic equations are
valid, which for the present model is the diffusion equation,

an(‘”)(r)'

5.146
dr ( )

j=-
This is the usual diffusion equation in the collision dominated regime that relates
the flux j and the gradient of the asymptotic density profile, n(*)(r) and D is the
diffusion coefficient. One finds that the extrapolation of the linear asymptotic depen-
dence of the actual density profile intersects the r-axis at r = —gq, where ¢ is the
extrapolation length and is a measure of the departure from hydrodynamic behaviour
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near the boundary. The calculation of the density and temperature profiles and the
extrapolation length are the main objectives.

For steady-state conditions, the Boltzmann equation for the velocity distribution
function of test particles, f(r, v, 1), is

Of (r,v, )
vp————"

5 = np(r)LLf(r, v, W], (5.147)
.

where 1 = cos(f) and 6 is the angle between v and the positive r-axis as shown
in Fig.5.16. In Eq. (5.147), np(r) is the number density of the background medium
and the linear Boltzmann collision operator for atom-atom collisions is defined by
Eq. (5.104) except that the background density appears explicitly. We choose a hard
sphere cross section, oo = 7wd?, and rewrite the Boltzmann equation in dimension-
less form.

With the transformation to dimensionless spatial variable,

r

7z =7d? / np(rdr’, (5.148)
0

which is the “optical depth” of the medium, the Boltzmann equation can be
written as

Of(z,x, 1)
Xp——

3 =np(r)L[f(z, x, W], (5.149)
Z

where L = L/(wd*vo), f = flvo/np(r)md?1?, vo = /2kgTp/m and x = v/vy is
the reduced speed.

We seek solutions of this equation subject to the boundary condition that no
particles in the positive p region return to the medium, that is

f@O,x,pn) =0, O<p<l. (5.150)
The general solution is written as the sum of a spatially transient part, f’", and an
asymptotic part, /¢, that is

f=rr+re. (5.151)

The transient solution dominates near the z = 0 boundary and it is anticipated that

it decays out in a distance of the order of a few mean free paths. The asymptotic

solution dominates at large distances where hydrodynamics is expected to be valid.
The transient solution is of the form,

o0
T (zox,p) = ZakeAkZRk(x, ", (5.152)
k=1



304 5 Integral Equations in the Kinetic Theory of Gases and Related Topics

where )\, and Ry (x, u) are the spatial eigenvalues and eigenfunctions, respectively,
given by

L[Ri] = (zp) Ak R (5.153)

We choose basis functions which are products of spherical harmonics and associated
Laguerre polynomials, L;ZH/ 2 (x), that is

b (x. 1) = Nug L2 () Py (1), (5.154)

where N,y = Janl@t]) is the combined normalizations of the Sonine-Laguerre
2 (n+0+3)

and Legendre polynomials. The eigenfunctions and eigenvalues are determined with
the expansion of Ry (x, 1) in the basis functions ¢, (x, 1)

[o.lNe )

2
Rt ) = P25 S b . (5.155)

n=0 ¢=0
The eigenvalue problem is then converted to the finite set of linear equations,
ZZ(U% F— MM, //)bk -0 (5.156)
nn' 0L kMne.n'e n'e . .
n'=0{=

The quantities L( )/ and M, ¢ are the matrix elements of the collision operator
and of xpu in the drlft term on the left hand side of Eq.(5.149), respectively. The
matrix elements are defined by

L), = Wne L),
Mg e = (Ynelx e (5.157)

and M, ¢ is given by

U+ Do+ e+ D/Q+ D@3, W= V=141
—(+ D ¥ D3, Womn— 1. U —t41

My e = 1 /04 Hy@e -, W 1
—0/(n+ /@2 = 1), Womnt ] O]
0, otherwise.

and determined with the recurrence relations for the Legendre and associated
Laguerre polynomials, namely,
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uPp = [(ﬂ + D) Pe(p) + €P£—1:|’

1
20+1
AL @) = nl P 00 =L ) — e - 1/2)LE P (5.158)

Numerical diagonalization of the matrices in Eq. (5.156) with a QZ algorithm
(Golub and Van Loan 1996), also known as the Schur decomposition, gives approx-
imate eigenvalues and eigenfunctions to order K = (N + 1)(L + 1). The transient
solution is written as

1
1K1

fr@xo = D are™ R(x, p). (5.159)
k=1

The spatial eigenvalues, \x, which includes the zero eigenvalue, occur in positive
and negative pairs so that the sum over k in Eq. (5.152) includes only nonzero neg-
ative )\ (Lindenfeld and Shizgal 1983; Alterman et al. 1962). This is similar to the
radiative transfer problem in Sect.5.3. If the positive eigenvalues are retained, the
solution diverges. Any discretization of the Boltzmann equation without eliminating
the positive spatial eigenvalues will lead to spurious results (Pierrard and Lemaire
1998).
The asymptotic solution is written in the form

FC@xm ==0/D) MWl +2 = pU(p)], (5.160)
where the dimensionless flux and diffusion coefficient are given by j = j/vg

[nl(r)wdz]3 and D = 5/[v0/n1(r)7rd2], respectively. The function U (x) satisfies
the Chapman-Enskog equation for diffusion (Chapman and Cowling 1970), that is

L{pU ()] = —xp, (5.161)
and is solved with the expansion
o
pU@) = D dytbwi(x, o). (5.162)
n'=0

Consequently, the solution of Eq.(5.161) is given by

- 1
1
> L) dy = — 500 (5.163)

n'=0

and the diffusion coefficient is

(5.164)
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The advantage of the associated Laguerre basis functions is that the diffusion
coefficient is given in terms of the one expansion coefficient, dy. However, the matrix
equation, Eq. (5.163), must be inverted and the convergence of d verified.

The general solution of the Boltzmann equation is written as the sum of the
transient solution and the asymptotic solution, that is

71 L N
fox,my=F@) | D ae™ D> b buelx, 1)
k=1

£=0n=0

1 N
+ B (q +z- Zdnwnﬁ(-x, M)):| . (5.165)

n=1

The coefficients bﬁ ¢ and )\ are determined with the solution of the eigenvalue
problem, Eq.(5.156). The d; coefficients are calculated with the inversion of the
Chapman-Enskog equation, Eq.(5.163). The general solution is then completely
specified with the (K /2 — 1) a; coefficients and the extrapolation length with appli-
cation of the boundary condition, Eq. (5.150).

However, it should be clear that the expansion Eq. (5.165) cannot satisfy exactly
this boundary condition for all x and p. There are several different methods to use
to apply the boundary condition and no one method is a priori better than the others.
This is a limitation of a spectral method based on polynomial basis functions. We do
not provide the details of this aspect of the problem discussed elsewhere (Lindenfeld
and Shizgal 1983; Garcia and Siewert 1996; Ghosh 2014) and references therein. The
Marshak boundary condition (Davison 1957; Williams 1971) which sets moments
of the distribution function to zero at the boundary provides convergent results with
modest sized basis sets (N =9 and L = 11).

One of the main objectives is the density profile of the test particle which is shown
inFig. 5.17. The solid lines are the results with the solution of the Boltzmann equation
whereas the dashed lines represent the extrapolation of the asymptotic profiles for
large x. The intercept on the negative z axis is —q.

The extrapolation length, ¢, versus mass ratio is shown in Table 5.11 with a limited
basis set (N =9, L = 11). The value of the extrapolation length in the one-speed
case (7 — 00) is 0.7104 to four significant figures. A more precise value reported
by Loyalka and Naz (2008) is 0.710446089599.

The Milne problem was also considered with the Coulomb cross section for col-
lisions between charged particles (Barrett et al. 1992) for which the Boltzmann
collision operator is replaced with the Fokker-Planck differential operator. This has
been referred to as the Coulomb Milne problem (Lie-Svendsen and Rees 1996) and
as amodel for the outflow of light ions from the high latitude ionosphere and the solar
wind (Echim et al. 2011). The Fokker-Planck equation is also the basis for the study
of the plasma sheath problem. This is a Milne problem coupled to the Poisson equa-
tion which provides the electric field in the sheath near an electrode (Vasenkov and
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5

0 0.5 1 1.5
z

Fig. 5.17 The solid lines represent the density profile from the solution of the Boltzmann equation.
The dashed lines are the asymptotic linear variation extrapolated back to the negative z axis with
the intercept equal to —g. The mass ratios from top to bottom are v = oo (the one-speed case),
10, 1 and 1/9, respectively. Reproduced from Lindenfeld and Shizgal (1983) with permission of the
American Physical Society

Table 5.11 The variation of the extrapolation length versus mass ratio -y with the solution of the
Boltzmann equation with N = 9 Sonine-Laguerre polynomials and L = 11 Legendre polynomials

y=M/m q

1 0.9370
15 0.8564
2.333 0.7984
4 0.7569
9 0.7278
19 0.7170
39 0.7123
99 0.7097
00 0.7104

Reproduced in part from Lindenfeld and Shizgal (1983) with permission from the American Physical
Society

Shizgal 2000, 2002) analogous to the recent treatment of the behaviour of electric
arcs (Lowke and Tanaka 2006).

The Boltzmann equation, Eq. (5.149), may appear similar to the initial value prob-
lem whereby z plays the role of ¢, but there is an important distinction owing to the
occurrence of y on the left hand side. If one were to divide through by z and inte-
grate directly in z there would be spurious results as noted by Pierrard and Lemaire
(1998) in their modeling of the terrestrial polar wind.
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5.7.3 A Mixed Spectral/Pseudospectral Solution
of the Boltzmann Equation for the Escape
of Light Atoms from a Planetary Atmosphere

The Milne problem presented in Sect.5.7.2 also serves as a model for the escape
of a minor species from a planetary atmosphere. For the terrestrial atmosphere, this
refers to the escape of atomic hydrogen and helium from the high altitude rarefied
region of the atmosphere referred to as the exosphere. The bottom of the exosphere
is the exobase where the mean free path of the major species, namely atomic oxygen,
is equal to the barometric scale height (Fahr and Shizgal 1983). If we assume that
the distribution function of escaping species is a Maxwellian, the equilibrium escape
flux from the exobase is the Jeans flux given by

oo /2
Fy =27r//F(v)vcos@sinﬁdﬂvzdv,
Vese 0

- [2kT,
= e [ (1+)\esc)e)‘f“, (5.166)

2 m
where A5 = mvfsc /2kp T, is the escape parameter, v.s. = 11.2km/s is the escape
speed and T is the temperature at the exobase often referred to as the critical level. The
atmosphere above the exobase is assumed to be collisionless. The loss of energetic
particles from the atmosphere perturbs the distribution function from Maxwellian
such that the nonequilibrium escape flux, F, is less than the equilibrium Jeans escape
flux, Fj, and F/F; < 1. This is analogous to the nonequilibrium effects in reactive
systems discussed in Sect.5.4.4 except that in this application we are treating a
spatially nonuniform system.

We consider a slab of atmosphere so that a plane parallel model is sufficient. We
measure altitude in terms of the atmospheric “optical depth” that is

T'top
7=- / ooy (rdr, (5.167)
where n(r) is the density of the heavier background gas bound to the planet. The
Boltzmann equation for the distribution function of the minor escaping constituent,

with neglect of the gravitational force in the drift term (Shizgal and Blackmore 1986),
is Eq. (5.147) as in the Milne problem, that is,

0 5
xua—f = JIf1. (5.168)

where ;. = cos fand J = m[2kgTyJ /ny(r)md?>. The physical situation is depicted
in Fig.5.18 where the exobase is the dashed line at z = —1, where the mean free
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Fig. 5.18 Plane parallel v
model of an atmosphere with 0
the critical level at z = —1

measured in terms of the z=0
atmospheric optical depth. 2= —1 mmmmmmm e
The lower boundary at

z = —A is in the collision

dominated atmosphere

whereas the escape of atoms

is from the “top” of the

atmosphere at z = 0

7z =—A bottom

path is equal to the atmospheric scale height. At the lower boundary in the collision
dominated region (the asymptotic condition in the Milne problem), the distribution
is assumed to be a Maxwellian modified with a drift to account for the flux of
particles from below. This is the Chapman-Enskog regime far from the top boundary.
Therefore, at z = — A, which is sufficiently deep within the collision dominated
region, we impose the boundary condition with an anisotropy linear in y, that is

J(x < Xese, pr, —A) = F(x) + pU (x), (5.169)

where F(x) is the Maxwellian and U (x) is to be determined.

This is supplemented with boundary conditions at the top taking into account the
escape speed from the planet. Particles with less than the escape speed get reflected
back down so that

fx < Xeses =11, 0) = f(X < Xege, b, —A), >0, (5.170)

and there are no incoming particles in excess of the escape speed, so that
J (x> Xeses 1,0) =0, p<O. (5.171)
Shizgal and Blackmore (1986) used a mixed spectral/pseudospectral method of

solution of the Boltzmann equation expressed in terms of the expansion of the
anisotropy of the distribution function in Legendre polynomials

L
fO ) =D felx, 2) Pelp) (5.172)

£=0

which yields the set of coupled integral equations

Ofe(x,t A fr_1(x, P ’ ®°
fe(;ftc )+x(al fe é;Z(Jc 2 g fz;z(x t)) =/k(Le)(X,y)fz(y,t)dy
0

— Z(x) fe(x, 1), (5.173)
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where ay = £/+/(2¢ — 1)(2¢ + 1) and the recurrence relation for the Legendre poly-
nomials has been used. We discretize Eq. (5.173) with the Gauss-Maxwell quadrature.
However, in view of the boundary condition dependent on the reduced critical escape
speed, Xese = 4/ Aese, We divide the semi-infinite speed interval into two subinter-
vals, namely [0, v/ Aesc] and [v/Aese, 00] s0 as to apply the boundary condition. Two
sets of polynomials orthogonal with respect to w(x) = x2e™ separately on these
intervals, together with the associated quadratures are calculated with the methods
presented in Chap. 2. This procedure can be compared to the “double Gauss” method
in radiative transfer (Sykes 1951; Stamnes et al. 1988) with the half-range Legendre
polynomials.

Although we have retained the time dependence in Eq. (5.173), we are interested
in the steady state problem. The Boltzmann equation is discretized with Gauss-
Legendre quadrature points in z with the transformation of the interval [—1, 1] to
[0, — A] with quadrature points at the interval boundaries with the appropriate scaling.
The two interval Maxwell quadratures in reduced speed, x, are used to discretize the
kernels kg) (x, y). The derivative with respect to z is evaluated with the physical space
representation of the derivative operator with the transformed Legendre quadratures.
As the dimension of the resulting linear matrix equation is large, the time dependence
is retained and the steady solution determined with a time iteration. In this scheme
the ith iterate is given by

N
{4 £ {4
Afi( )(xna Zm) = |:ZBV(lj)'fi( )(Xj, Zm)

j=1

M
-1 £+1
+xnszk (affi( )(xna Zk) +a(f+1fi( * )(xn»Zk))

k=1

- S[fi(@(xn»Zm) _g(ﬁ)(xna Zm)]:|At» (5.174)

where Bx.) is the physical space representation of the kernels and D, is the Gauss-

Legendre physical space matrix derivative operator in altitude, z.
An ansatz is made for the form of the initial distribution, given by

3(1+A )\
f(O)(x,M,Z)=F(x)(_%|:1+ ( Z)j;a( )u}
* [1 * %}[H(xc)H(#) +h(—u)]), (5.175)

where the Heaviside function is H(x) = 1 for x > 0 and H(x) = 0 for x < 0.
Equation (5.175) satisfies the boundary condition at the top (z = 0) and the initial
form of the anisotropy at the bottom (z = —A). The Legendre polynomial expansion
of Eq. (5.175) provides the initial Legendre coefficients, fo(g) (x, 2).
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The term with S at the end of Eq. (5.174) is an added convergence term where at
t =0, g([) = fo(e). At each time step, the boundary condition at the top (z = 0),
Eq.(5.170), is imposed by transforming fl.(z)(xn, 0) to fi(xn, 1, 0) and setting the
distribution function for incoming particles (1 < 0) to be equal to outgoing particles
(u > 0) except for values of x > +/A.5. Once the top boundary condition is
imposed, the distribution function is transformed back to the Legendre polynomial
basis. When the iterative scheme yields a converged solution ¢ = fl(f)l and the
last term in small square brackets in Eq. (5.174) will be zero.

This iterative procedure is very similar to the one used by (Lie-Svendsen and
Rees 1996) concerning the escape of the minor ion, He™, in a background of O
with the replacement of the integral Boltzmann collision operator with the differential
Fokker-Planck operator for Coulomb collisions. The authors refer to this problem as
the Coulomb Milne problem (Barrett et al. 1992). Thus the Milne problem serves as
the basis for several different physical systems in space and plasma physics.

The principal objective is to determine the reduction of the actual flux, F, from
the Jeans’ flux, F;. The ratio F/F; < 1 owing to the depletion of particles with
V > gy, in the tail of the Maxwellian. The ratio F'/F; is shown in Fig.5.19 versus
T, the temperature at the exobase. The results of the formalism described here are
shown as the solid line with solid circles in comparison with two separate Monte
Carlo simulations (Chamberlain and Campbell 1967; Brinkman 1970) and from the
results reported by Pierrard (2003). The lower boundary condition in (Pierrard 2003)
is not the asymptotic Chapman-Enskog distribution for this collisionally dominated
regime. Itis aMaxwellian with only upward moving (. > 0) particles. Itis reasonable
to expect that if the lower boundary is sufficiently deep in the atmosphere, that within
a few mean free paths upwards from the lower boundary, the distribution function
would attain the same form, Eq. (5.169), used by Shizgal and Blackmore (1986), that

0.8 T T T T T
& o7t |
o
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Fig. 5.19 The variation of the nonequilibrium escape flux, F, relative to the equilibrium Jeans
flux, F; versus the temperature at the exobase, 7.; the different results correspond to the work
of SB (Shizgal and Blackmore 1986), B (Brinkman 1970), CC (Chamberlain and Campbell 1967)
and P (Pierrard 2003). Reproduced from Shizgal and Blackmore (1986) and Pierrard (2003) with
permission from Elsevier
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is, a drifting Maxwellian. With increasing altitude, the distribution function will be
further modified owing to the escape of particles at the top.

5.7.4 Electric Field Induced Ion Drift in Buffer Gases;
Applications to Ionospheric and Space Physics

A classic problem in kinetic theory is the drift of ions of mass m dilutely dispersed
in a background atomic or molecular gas of mass M and density np(r) under the
influence of an external spatially uniform and steady electrostatic field (Danailov et
al. 2008; Viehland and Chang 2012). The distribution function is non-Maxwellian
in speed, x, anisotropic in velocity and depends on the electrostatic field strength,
E, and the background density, n,(r). The steady state Boltzmann equation for a
gaseous ion in a background of a single atomic gas is

ZionE
”‘7’1” -Vyf = Lf, (5.176)

v-Vf+

where Z;,, is the ion charge, E is the electrostatic field directed along the polar
axis and L is the linear collision operator given by Eq.(5.104). The anisotropy of
the distribution function in velocity is expressed by the dependence on p = cos 6
where 6 is the angle between z and v. The Chapman-Enskog method discussed in
Sect. 5.4.1 can be used for small electrostatic field strengths to calculate the diffusion
coefficient D and the mobility K that appear in the expression for the ion flux

Fion = DVny,(r) + np(r)KE. (5.177)

The transport coefficients, D and K , are determined with the differential cross section
o (g, 0) for a particular ion-atom system. In this small E limit, the mobility is related to
the diffusion coefficient by the Nernst-Townsend-Einstein relation K = Z;,,D/kgT
(McDaniel and Mason 1973) and derived also on the basis of Brownian motion
(Newburgh et al. 2006).

At higher electrostatic field strengths, the distribution function is more strongly
perturbed from a Maxwellian in speed and anisotropy. We assume that the ions diffuse
with a spatially uniform distribution and the Boltzmann equation for the distribution
function, f(v), is given by

ion

Ziong v, f = Lf. (5.178)
m

The distribution function is expanded in the direct product of the Sonine-Laguerre
functions in x? and Legendre polynomials in y, that is

S =F@) D> fuex Y20 P, (5.179)

n=0£=0
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This procedure is very similar to the one used to treat the Milne problem in Sect. 5.7.2.
With the substitution of Eq. (5.179) into (5.178), multiplication by the basis functions
and integration over v, as we have done previously in other applications, we get the
following set of linear equations for the expansion coefficients (see Sect.6-1-1 in
Mason and McDaniel (1988)),

ZionE [m 1 1 )

L+ — 19—+ f- =+ - L ,
o JszT[( + 5 E e = €D mﬂ} ( +2>§) W fe
(5.180)

where the matrix elements of the linear collision operator, LELZ), are given by Eq.
(6-1-19), and Table 5-4-2 in McDaniel and Mason (1973). The collision operator
matrix elements are diagonal in £ and the terms in £ 4+ 1 and £ — 1 from the drift
term on the left hand side are coupled arising from the recurrence relations of the
Legendre polynomials. The recurrence relation for the Sonine-Laguerre polynomials
has also been used.

This is the spectral Galerkin solution of the Boltzmann equation with the Sonine-
Laguerre basis functions orthogonal with the Maxwellian weight function. The
mobility is given in terms of the single fy 1 coefficient which is coupled to all the
higher order coefficients. With increasing electric field strength, the anisotropy and
non-Maxwellian features of the distribution function increase and the convergence
for the mobility is slow and may even diverge.

To improve the convergence at higher electric field strengths, basis functions
orthogonal with a weight function that closely approximates the form of the antic-
ipated solution are preferable. In Chap.4, we demonstrated the use of the scal-
ing of the quadrature weights and points to improve the convergence of certain
test functions with a scaling factor s which we identified with a “scaling” tempera-
ture, that is s2 = s/ T . In the ion-mobility literature (McDaniel and Mason 1973;
Lin et al. 1979b; Viehland and Lin 1979; Mason and McDaniel 1988), this procedure
is referred to as the two-temperature method with the reduced speed defined with T
rather than with 7. The matrix elements depend on T and 7y where T is varied to
accelerate the convergence much in the same way as quadrature points are scaled.

However, with further increase in the electric field strength, the two-temperature
method also fails to provide accurate results and a different set of basis func-
tions is constructed, motivated again by choosing a weight function that better
approximates the anisotropy of the anticipated distribution function. Thus, a drifting
bi-Maxwellian weight function in terms of parallel, v, = vy, and perpendicular,

vl = vy/1 — u?, velocity components relative to the electric field direction are
used, that is,

2 2
m m mv m(v — W)
, —4 - L -1 7).
fy,v1) =4m, k5T (2kBTL) °xp ( 2kBTL) °xp ( 2k5 T

(5.181)
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with an unknown drift velocity W and unkown temperature parameters, 7| and
Tj. The expansion in terms of reduced energies, y; = mvi/ZkBT and y| =
m(vy — W)2/2kpT, is

FORyD =L 6 B S™ (62), (5.182)

n=0m=0

with y| € (—o00,00) and y; € [0, oo]. This approach is referred to as the three-
temperature model as it depends on 7}, T and 7. The basis functions used to model
ion velocity distributions in the high-latitude ionosphere (St.-Maurice and Schunk
1976, 1979) are also the classical Laguerre polynomials L f,o) (y1) and Hermite poly-
nomials, H, (y)).

The basis set used by researchers in gaseous ion transport is the product of three
Hermite polynomials in the Cartesian velocity coordinates (Lin et al. 1979b; Mason
and McDaniel 1988). The matrix elements of the collision operator can be calculated
but with greatly increased complexity; see the Appendix in Lin et al. (1979b). The
calculations are iterative in that an initial estimate of 7, 7 and W must be made
and subsequently updated from the moment solution. Thus the calculation has two
convergence issues, namely (1) the convergence of the polynomial expansion and
(2) the convergence of the iteration.

Viehland (1994) used a Gram-Charlier approach (Blinnikov and Moessner 1998)
with a more flexible weight function with several unknown parameters that are
updated with an iterative solution of the Boltzmann equation. The parameters in
the weight function include as in the other methods W, Tj;, T\ and T as well as the
skewness and the kurtoses parallel and perpendicular to the electrostatic field. There
are still other parameters related to energy and velocity correlations. The calculation
of the matrix representation of the collision operator in this basis set defined by this
weight function is more involved than for the two and three temperature models. The
details of these calculations can be found in the Appendix of Lin et al. (1979b) with
the matrix elements are expressed in terms of summations with 25 indices. With this
approach, it is possible to compute gaseous ion transport coefficients directly from
ab initio potential energy functions for atomic ions in atomic gases, with greater
precision and accuracy than they can be measured.

It is clear that the choice of weight function and associated basis functions is
crucial in the modelling of ion-mobilities as well as in other similar applications in
ionospheric and space science. In the terrestrial ionosphere there is a geomagnetic
field, B, perpendicular to the ionospheric electric field E. The use of different weight
functions and polynomial basis functions in ionospheric physics was reviewed by
St.-Maurice and Schunk (1979). The objective is to derive a small set of partial differ-
ential equations in the lower order moments. This approach is very similar to Grad’s
13-moment method (Grad 1949; Struchtrup 2005). Models with an increasingly
larger number of moments have been developed (Schunk 1977; Ma and St.-Maurice
2008).
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The main thrust of the theoretical methods for the solution of the Boltzmann equa-
tion is to choose a weight function close to the anticipated solution. A non-classical
weight function in y, is derived with the Bahatnager-Gross-Krook relaxation time
approximation to the collision operator (Bhatnagar et al. 1954) that yields an analytic
solution to the Boltzmann equation (St.-Maurice and Schunk 1974; Hubert 1983).
This nonclassical weight function is then used to define a set of polynomials that
provide a more rapid convergence than the expansions based on the Sonine-Laguerre
polynomials (Shizgal and Hubert 1989). This basis set has also been used to pro-
vide lower order approximations of the nonequilibrium speed distributions observed
in astrophysical winds (Leblanc and Hubert 1997). This subject is well beyond the
scope of this book but we emphasize the strong overlap between these research fields.

5.8 The Nonlinear Isotropic Boltzmann Equation

In Sect. 5.5, we determined the eigenvalue spectrum of the collision operator for the
linearized Boltzmann equation with expansions in the Sonine-Laguerre polynomi-
als as well as with a multidomain spectral element method. The time scale of the
approach to equilibrium for initial distributions close to the equilibrium Maxwellian
distribution is determined by the eigenvalues of the linearized collision operator.
In particular the lowest nonzero eigenvalue determines the final approach to equi-
librium. In this section, we are concerned with the approach to equilibrium of a one
component spatially uniform gas determined with the nonlinear Boltzmann equation
given by

af(v, 1) , ,

o // [f1(V1)f(V) — fi (Vl)f(V):|90(ga £2)dvy, (5.183)
analogous to Eq. (5.30) without the gradients in space and velocity in the drift term
on the left hand side. For this initial value problem, we assume that the distribution
function is isotropic.

This problem has been considered by many researchers since the time of Ludwig
Boltzmann and a complete review is a daunting task. We highlight here some of the
major advances and also provide the results of recent numerical simulations.

The interest in the time evolution of the nonlinear Boltzmann equation increased
dramatically with the discovery of an analytic solution for the Maxwell molecule
model with the isotropic cross section, o(g, §2) = x/g. The result was originally
reported in the MSc thesis by Krupp (1967) and later published independently by
Krook and Wu (1976) and by Bobylev (1976, 1984). This explicit time dependent
solution is given by

2,-2%/K (1) _ _
Fogwr.n = 22¢ [SK(Z) 3201 K(t))xz]’

JTK (1) K1) K2(1)
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where ¢ is in units of 4rnk and K (1) = 1 — %e" /6, analogous to a time dependent
temperature. This model system serves as a benchmark to test different numerical
methods for the solution of the nonlinear Boltzmann equation (Filbet et al. 2006;
Filbet and Mouhot 2011; Wu et al. 2013; Ghiroldi and Gibelli 2014). The early work
on the nonlinear Boltzmann equation was reviewed by Ernst (1981, 1984).

5.8.1 Finite Difference Method of Solution of the Nonlinear
Boltzmann Equation; Approach to Equilibrium

We restrict our attention to isotropic distributions and the hard sphere collision cross
section. Spectral methods with an expansion of the isotropic time dependent distri-
bution function in the Sonine-Laguerre polynomials were employed long ago (Abe
1971; Weinert et al. 1980). Additional results were reported in a series of papers by
Kiigerl and Schiirrer (1990) and by Ender et al. (2011).

The distribution function is expanded in the set of the Sonine-Laguerre polyno-
mials S (x2), that is

fx, 1) = \/_ x2e=* Zc () S™ (x?), (5.184)

n=2

where co(t) = 0 and ¢ (#) = 0 owing to particle and energy conservation, respec-
tively. The expansion coefficients are given by

Jr

a®=5"Tu +3/2)

/ e, 0)S™ (x%)dx. (5.185)

With the Sonine-Laguerre expansion, the nonlinear Boltzmann equation is reduced
to an infinite set of coupled ordinary differential equations for time dependent c; (¢)
coefficients. The substitution of Eq. (5.184) into (5.183) yields the system of nonlin-
ear ordinary differential equations

dc” (t) = Jucx®) + DD Njrecree(t), n =2 (5.186)
k=2

k=2 (=2

where the matrix elements of the linearized operator are denoted by J,, = (n|J|k)
given by Eq. (5.65) and the nonlinear tensor, N, i, is defined by

Nkt = / / / FiF 5™ [s?"sé‘)’ - ka)Sée)}angdvlvz, (5.187)

and evaluated as described elsewhere (Shizgal and Karplus 1970; Abe 1971; Shiz-
gal 1971; Kiigerl and Schiirrer 1990; Weinert et al. 1980). The Maxwellian weight
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function in Eq.(5.187) is denoted by F. The spectral method based on the set of
equations, Eq. (5.186) is analogous to the solution of the linearized Boltzmann equa-
tion in Sect. 5.4.3 with the added nonlinear terms.

The solution of the nonlinear Boltzmann equation is then obtained with the choice
of an initial distribution, which provides the initial values of the expansion coef-
ficients, ¢,(0), and the subsequent numerical integration of the set of equations,
Eq. (5.186). This method of solution is limited to initial distributions close to the
equilibrium Maxwellian owing to the difficulty of accurately calculating the non-
linear matrix elements N, r¢ as well as the convergence of the initial distribution in
the Sonine-Laguerre polynomials. The expansion in Sonine-Laguerre polynomials
can suffer from spurious oscillations and give distributions that become negative in
some regions. However, the method is attractive as the final approach to equilibrium
will be determined by the linear terms in Eq. (5.186) and thus the spectral properties
of J, discussed in Sect.5.5.2. This spectral method of solution has been reported by
other researchers (Abe 1971; Weinert et al. 1980; Kiigerl and Schiirrer 1990; Ender
etal. 2011).

5.8.2 Finite Difference Discretization of the Nonlinear
Boltzmann Equation

We solve the nonlinear Boltzmann equation with a stable finite difference method
and determine the expansion coefficients, ¢, (¢), with the numerical solution. For
the hard sphere cross section, we define a dimensionless time # in units of 7 =
Vm[mkgT,/(4nd?) and the reduced speed y = /2kzT/m. We rewrite the initial
value problem defined by the nonlinear Boltzmann equation in the equivalent form
(Kiigerl and Schiirrer 1990; Kabin and Shizgal 2003),

af (y1, 1)

2D = By, 1) = Faao1, ) (5.188)
where
-
Fou 1,0 = (1, 1) / Sour (v1, 2) £ (32, Dy, (5.189)
0
and

o000
Finlyns ) = / / Sin (¥, = y1: V) F G D F O D,y (5.190)
00
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For hard spheres, the scattering kernels can be written as follows (Kiigerl and
Schiirrer 1990):

2
y1 (1 + 3})—212) fory; > yo,

2
a1+ 25 ) fory <y,
3y;

e
Sin(y] = y1,¥5) = oy min(y1, y2, ¥}, ) H(y3),
2

Sout()’l» y2) =5

where H (x) is the Heaviside step function and from energy conservation we have
that yl2 + y% = y{z + yéz. Particle number conservation gives the out-scattering kernel
in terms of the in-scattering kernel by an integration, that is

o0

Sout (Y1, ¥2) =/Sm(y1 — yi, y2)dy).
0

We also have the detailed balance symmetry property
Sin(Vi = ¥1,3) = Sin(¥3 = 1, y))- (5.191)

We define the integral quantities

Fi(y1,1) =/f(y,t)dy,

F(y1, 1) =/f(§’ t)dy, (5.192)

so that F;; defined by the double integral (5.190) can be written as

iy
Fin = /g[zvlm 01, PO, 1) + YEFF (1, 1) + 1 (o1, r)}

where the last term is the integral

1.1 = / / y}yff@l,r)f(yz,t)dyldyz (5.193)

The two dimensional integral is evaluated over the area So defined by a circle
¥ + ¥ = y? and the straight lines y| = y; and y, = y;. This is a significant
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simplification of the original expression (5.190) because we have reduced most of the
double integrals to the products of single integrals. With the substitution, £ = yl2 / y1

and §, = y5 /yl,weget

o= / / V&*& L0 £ O Dd 1. (5.194)

where S is a triangle with the vertices at (1, 0), (1, 1), and (0, 1). This integral can
be efficiently evaluated with the cubature rule for a simplex (Stroud 1971).

5.8.3 Time Dependent Solutions

The reduced speed variable, y, is discretized uniformly according to y;+1 = y; + &
on the finite interval [0, y,,x]. The time variable is also discretized according to
th+1 = 1y, + At. We integrate the nonlinear Boltzmann equation, Eq. (5.188), in ¢
with an Euler integration algorithm so that the discretized version of the Boltzmann
equation is

SO0 = F OO0 + AUFL 0) = Fau i (5.195)

The term F},,, (y;) is determined from Eq.(5.189) with a Simpson rule integration
over y; on the uniform grid. The double integral over £; and & in Eq.(5.194) over
the triangle S; is evaluated by dividing the triangle into several smaller triangles.
The integral over each of these triangles is evaluated with a cubature for a triangle
(Stroud 1971). With this technique, we have simplified the discretization of the in-
scattering integral which presents the major challenge for the solution of the nonlinear
Boltzmann equation.

Figure 5.20 shows the time evolution of the distribution function with the initial
distributions (A) f(y,0) = y2e=" + 403" and (B) f(y,0) = e~ V=1 4
¢=5V1y=31 The first has a large peak at y = 3 and a smaller peak at lower speeds.
The second has two large peaks at y = 1 and 3, respectively. We choose y,,,x = 8 and
500 grid points in y. The time step At is taken sufficiently small so that the number
density and temperature are conserved to 8 significant figures. The time dependent
distributions shown in Fig.5.20 do not drift and the shape evolves to a Maxwellian
shown by the dashed curves.

We also consider an initial distribution function f(x, 0) = M (x) (% —2x24+ %‘x“)
used previously (Kiigerl and Schiirrer 1990), which corresponds to ¢p(0) =
c1(0) = 0 and ¢,(0) = zdy2, n > 2, in Eq.(5.185). The function f(x,0) is a
bimodal distribution with a sllghtly populated tail. In Fig.5.21(A), we show the
time dependent solution of the nonlinear Boltzmann equation with this initial condi-
tion. The dashed curve is the equilibrium Maxwellian. In Fig.5.21(B), we show the
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Fig. 5.20 Time evolution of the distribution function for the dimensionless time in units of 7 from
top to bottom equal to 0, 0.1, 0.4, 0.7 and 1.4; the dashed curves are the equilibrium distributions;
(A) initial distribution f(y,0) = y2e=5" + &40~ (B) f(1,0) = e VP 4 =5V,
Reproduced from Kabin and Shizgal (2003) with permission from the American Institute of Physics
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Fig. 5.21 (A) Time evolution of the distribution function for f(x,0) = M (x) (% —ox2 4 %x“);
The reduced times from top to bottom are 0.3, 1, 2 and 3. The dashed curve is the equilibrium
Maxwellian; (B) The time dependence of the time derivative of In ¢, () showing that the approach
to equilibrium for all coefficients is given by the “spectral gap”, namely A;. Reproduced from
Sospedra-Alfonso and Shizgal (2012b) with permission from the American Institute of Physics

time dependence of the time derivative of In ¢, (#) where the expansion coefficients
are calculated with Eq. (5.185) and a Simpson rule integration over the distribution
function £ (y;) determined with the finite difference solution. It is clear from these
results that the rate of approach to equilibrium is asymptotically the same for all
coefficients and determined by the “spectral gap”, namely Ay = 0.67123 of the lin-
earized collision operator, J. We have used to advantage a finite difference algorithm
to calculate the coefficients in a spectral representation of the distribution function
without a direct solution of the nonlinear moment equations, Eq. (5.186). A primary
objective has been the demonstration of the approach to equilibrium as given by the
spectral gap.

The solution of the nonlinear Boltzmann equation for nonuniform systems
presents considerable challenges for the accurate representation of distribution
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functions that may vary rapidly in position and velocity. The direct simulation Monte
Carlo (DSMC) method (Bird 1994) has been used for several decades to study such
rarefied gas dynamical problems. The method has been used with success but is
not useful for systems approaching the small Knudsen number collision dominated
regime. Spectral methods, based on Fourier basis functions, for the nonlinear Boltz-
mann equation have been reported recently (Filbet et al. 2006; Heintz et al. 2008;
Filbet and Mouhot 2011; Wu et al. 2013). The method requires that the velocity and
spatial intervals are bounded. The Fourier transform in velocity

N
fMW =D fre, (5.196)
k=—N
1 )
fe(t) = @ / Fwe KVay, (5.197)

is used to represent the distribution function much in the same way as other basis
sets are used. Filbet and Russo (2003) reduced the nonlinear spatially homogeneous
Boltzmann equation, Eq. (5.183), to Fourier form as given by

min(N,k+N)

= > fimfn Bk —m,m) — B(m,m)] (5.198)

m=max(—N,k—N)

dfi
dt

where the “kernel modes”, B(n, m), are the Fourier transforms of the collision flux
B(g,0) = go(g, 0) in the collision term. The structure of these moment equations
is similar to Eq. (5.186) except that in the former, the linear term has been retained.

An excellent review of current numerical methods for the study of rarefied gas
dynamical flows modelled with the nonlinear Boltzmann equation was presented by
Narayan and Klockner (2009) where the details of the derivation of Eq. (5.198) can be
found. These authors have also provided a bibliography to the current numerical mod-
eling efforts in this research area which is developing rapidly. Other direct methods
of solution of the nonlinear homogeneous Boltzmann equation include the discon-
tinous Galerkin method (Aleekseenko and Josyula 2014) and the pseudo-spectral
method based on half-range Hermite polynomials (Ghiroldi and Gibelli 2014). A
complete discussion of these recent applications with comparisons would require
another chapter if not a separate volume.
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