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DIFFUSION APPROXIMATION FOR A KNUDSEN GAS IN A THIN
DOMAIN WITH REFLEXIVE CHAOTIC LAW

CHRISTIAN DOGBE

This paper treats a rarefied Knudsen gas flow between two infinite plates, with bound-
ary reflexion ruled by a reflexive chaotic law called “Arnold’s cat map”. It is shown
that the limiting behaviour, when the distance between the plates goes to 0, is de-
scribed by an (anisotropic) diffusion equation in the norm topology.

1. INTRODUCTION AND MAIN RESULTS

This paper is concerned with a rarefied Knudsen gas flow model, that is, for a
gas with no interparticle collisions between two infinite plates, with boundary reflexion
ruled by a 2-torus hyperbolic automorphism. We extend previous work of Bardos et al.
[2], deriving an irreversible asymptotic diffusion limit (the heat semigroup) for a simple
reversible dynamic described by a continuous unitary group of L2. We investigate in
detail the spectral measure of such a flow. The general framework of this problem is
detailed in [1]. The reason for the existence of a diffusion limit is a consequence of the
ergodic theory of Anosov’s system, using a Markov partition and symbolic dynamics (see
Sinai {5]). Our goal is to produce a proof which involves no ergodic theory and which
in the present case uses only elementary techniques such as a Fourier series expansion
instead of a Markov partition for coding.

Starting with a rescaled kinetic model of the form

(1) 8. + 20w) - Vale + AL =0,

(1.2) fepr=0 = ¢(z),
where A is an operator acting on the dependence in w of f,, two different asymptotical
regimes can be observed as follows.

CasE 1. A is positive, self-adjoint and Fredholm. In fact A is the orthogonal projection
on the functions of mean-value 0. Furthermore, we assume that a(w)L Ker A. In this
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case, it is shown (see {1}) that f, converges strongly to f = f(t,z) which is the solution
of the diffusion equation

1
(13) atf = EDAIf ) ft=0 = ¢9
with the diffusion coefficient D given by

(1.4) D= <1,b | a,(w)> , AYy=a(w), v €KerAl.

Here the notation (- | -) is prescribed by

(Floy=[ £ dady.

CASE 2. A is skew-adjoint, with eigenvalue 0 included in the continuous spectrum of A.
With ergodicity of the group generated by A, we assume again that Ker A4 is reduced on
the functions of mean-value 0 (in the variable w) and that a(w). Ker A. In this case 9
does not exist, as A is not Fredholm, but we can show that the formula which gives D
has mathematical meaning. To do this, we regularise (1.1) by introducing a parameter
A>0 via 1 1

(1.5) 8f2 + ~a(w) -szg‘+§[Afj+A(f:‘—Hf;‘)] =0,

where Il denotes the orthogonal projection on Ker A. For A > 0 fixed, we make a formal
multi-scale expansion in £ and show that f} converges for ¢ — 0 to the solution of a
diffusion equation of type (1.3) and D, is the diffusion coefficient, depending on \. We
now investigate the conditions under which D, has a finite positive limit. We expand
f2(¢,z,w), the solution of (1.5), in powers of ¢ as

(1.6) fs’\(t,z,w) = fé\(t, z) + 5f,’\(t,:z:,w) + e f Mt r,w) + ... .

The terms of order 1/¢2 vanish, since f3 is independent of w. The terms of order 1/¢ give

1.7) Rt z,w) = M w) VL (8, z),
where
(1.8) (A + A = a(w).

Let E be the spectral resolution of the identity associated with A and assume that
(1.9) E(—io) = E(io); E(io) = 6=l + p(0)do,

where p is a continuous function in a neighbourhood of o = 0 with orthogonal projection
values. The solution of (1.8) is given by

(1.10) VW) = /}R%@
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This expression has no limit when A — 0.

Formally, if we project (1.5) on the kernel of A, we get

(11) 8f3 = Vo [(alw)* [1)V.5] = 0,
which is a diffusion equation with diffusion matrix

(dE(io)a(w) | a(w)) _ / MdE(io)a(w) | a(w))
R

A+ io A2 + g2 !

(1.12) D= /R

as may be seen by changing o into —o and averaging the two integrals. Since A/(\? + 0?)
converges to mé,—o when A — 0 and p is continuous near o-= 0, we have

(1.13) D* - 7r<p(0)a(w) | a(w)).

The existence of a solution to (1.8) is more or less equivalent to the convergence
of the integral (1.10). Therefore, to find an approximation when (1.8) has no solution
(while O is in the spectra because Al = 0), it is natural to consider the integral (1.12)
which may converge even if (1.10) does not. In fact, with sufficiently strong regularity on
the spectral measure S(o) = d(E(ia)a(w) ® a(w)) of the operator A, namely that S(o)
is continuous near zero, it can be proved that f. converges to the solution of

af - V(S(0)V.f) =0,

weakly if S(0) # 0 and strongly if S(0) = 0. The integral (1.12) is an abstract version of
the so-called Einstein-Kubo formula, which appears in many deterministic and stochastic
diffusion approximations.

As an example showing the importance of the preceeding discussion, a diffusion
approximation of a Knudsen gas flow model will be constructed. The mathematical
model is as follows.

A family of particles evolves as a Knudsen gas between two horizontal plates. The
vertical components of the particle velocities are all assumed to have modulus ¢ > 0. The
horizontal components of their velocities ca(w) are parametrised by T2 = R2/(27Z)*.
Whenever a particle hits the top or bottom plate, its vertical velocity is reversed while
the horizontal velocity is modified by the right action of a hyperbolic automorphism of
T? (see Figure 1).
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Figure 1.

The position of a particle is denoted by (z, 2) € R?x (0, k) and the vertical component of
its velocity by %c. The horizontal component of this velocity is given by ca(w), w € T?,
where a : T2 — R? denotes a smooth zero-mean vector field.

The nonnegative function f¥(¢,z,z w) (respectively, f~(t,,2,w)) represents the
density number of the particles which at time ¢ occupy position (z,z) and move with
wave vector w {with horizontal velocity (ca(w),+c) (respectively, (ca(w),—c))). The
densities f* satisfy the Liouville (Knudsen gas) system of equations

(1.14) O f* +a(w) Voff+cd.f*=0, z€R?, 0<z<h,weT,

with boundary conditions

(1.15) fHt, z,0,w) = f(¢,2,0,Tw)

(116) f_(t,.’L', h7w) =f+(t,1,h,Tu.)),

on the plates, exhibiting a change of wave number on each line. Their values at ¢ = 0 are
given by

(1.17) fi(01z!z1w) = ¢(I)a

which is compatible with an approximation by a horizontal diffusion as h — 0 and which
precludes the appearance of an initial layer in the limiting process. This asymptotic limit,
leading to a horizontal diffusion, is obtained by letting A tend to zero and observing the
system at large positive times. If a small parameter £ > 0 is introduced, with ¢ replaced
by t/e, the problem of interest becomes

1.18) fE + La(w) - Vel £ =cB,fE =0.
€ g?
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Here ¢ is the mean free path, that is, the mean free-flight distance of a particle. It is clear
that these scalings do not induce any modification in the boundary conditions, namely
S still satisfy (1.15)—(1.16). We prescribe an initial condition

(1.19) f£00,2,2,w) = ¢(z)

which is compatible with the expected asymptotic dynamics.

Bardos-Colonna-Golse [2] show that there exists a positive matrix D(a), such that
for ¢ € C® (R") and for any 7 > 0, the functions fF, which are the solutions of Equations
(1.20)—(1.15)—(1.16), converge in C°([0,7],w* — L®(R? x T?)), to the solution of the
diffusion equation

8.f = heV.(D@V.S),  F(0.2) = $(a),

as € — 0, with the diffusion coefficient D(a) given by

1 1 1 = e
(1.20) D(a)=§(a)+‘§(aoTk®a)—§[}l_I}°1°<(ﬁgaoTk) >>O.

The series 3 ”(a oTF® a)” < +oo for any norm || - || on My(R), where

k?1
(l ) F('l‘ du"
4712 4/.|2

Here A® B := A.B and A®? denotes the r x r symmetric matrix A ® A.

We now present a simpler proof of [2, Theorem 3].

The model examined in [2] is purely non-collisional. In this paper we take into
account the rare collisions between molecules, which have a regularising effect for the
approximation. We start with the model of [2], with an additional collision operator.
The time variable is rescaled as t — t/¢ and the problem of interest, posed in its scaled
form, becomes

1 1 A
(1~21) 3:f:A + Ea(w) Va2 :,\ + E—zcasz,\ + ;[fsi,,\ - «fei,\»] =0,

with boundary conditions (1.15)—(1.16) and initial data (1.19), where {-)) is given by
1
(F) = o /T’x[o,h] F(w, z) dwdz .

Here )X is a positive constant representing the inverse of the average collision time.

The following asymptotical regime is observed.

For all A > 0, the densities fef,\ converge strongly to the solution of the diffusion
equation 8, fx = DA fy, not uniformly (a priori) in A. The following two questions are
obviously interesting.
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(Q1) Does Dy — D as A-»0?
(Q2) Do f — ff as £—0, uniformlyinA?
The preceeding discussions show that to obtain the diffusion approximation, we have
to study the resolution of the identity of the operator A.
The first main result of this paper is the following.
THEOREM 1.1. 1. The spectrum of the operator A lies on the imaginary axis
iR.
2. Let (ax)xeze\(oy be @ family of complex numbers satisfying

(1.22) apzy = axe??

2
and define M = ( 1). Then the family (d);\,gﬁ’l) defined by

11
1 -
(1.23) ¢i(z,w) = ﬁe’\‘ E ap-1.€%
u k#0
and 1
(124) ¢i (z, w) = 4_56_'\2 E akeiku
n k#0

is a generalised eigenvector of A for the element of the spectrum i\, A € R.
3. The family (d)jm, d’in) indexed by the orbits v of Z*\ {0} under the action by
multiplication on the left by M?, defined by

(1.25) Bunlz,) = g 0 eI
m neZ
and ]
(126) d’-,’y(za w) — _‘_1_2 2 e—i,\z+2i)\n+iM2”k‘('y)~w,
™
neZ

is a family of a generalised eigenvectors of A for the element of the spectrum i\.
4. The decomposition of the identity associated with the operator A is

(127) dE(‘I,)\) = dy=g + dX Z P’YM\’
e M2\Z2\{0}
where
(1.28) Poa(f*57) = (1o )8k 4 (102 )2 )

with the notation 1 ok
1oy =gz [ [, 1zw)3(w) dedo.

The reader can refer, for example, to [4] for a precise and yet elementary presentation
of the notion of generalised eigenvectors.
The second main result of this paper is the following.
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THEOREM 1.2. 1. Let a: T? — R? be in the class C3(T?) with mean value
() = 0 and initial data ¢ € C(R?). Then for all A > 0 the solutions f, of the system
(1.21)—(1.15)—(1.16)—(1.19) converge strongly to the solution of the diffusion equation

(1.29) 8ifx—DyA,fr=0 teR* zeR?
(130) fo(O,.’E) = ¢(.’E), S Rd'
Furthermore
x _ =
(131) 1525~ 5l (mmaamyers) = O

2. Let ¢ € C”(Rd) be initial data independent of the variables z and w. Then
the solutions fZ, of the system (1.21)—(1.15)—(1.16)—(1.19) and the solution f of the
diffusion equation

(1.32) d,f —DA.f=0, teR* zeR?
(1.33) fo(0,z) = ¢(z), z€R?
satisfy

(1.34) (/\,sl)i—rrrzo,o) 7 = A, (mxmx(o,h)xrz) =

The problem (1.21) is well-posed for every €, both for ¢ > 0 and for ¢ < 0. Therefore,
it is reversible in this sense. This is of course not true for the diffusion equation (1.29).
However, the fact that the operator A is positive causes a difference between positive
and negative time and this difference is magnified by the presence of the factor £~
Therefore, we can associate a genuinely reversible problem at the “macroscopic limit”
with an irreversible one.

In this work we shall not dwell on the existence and uniqueness proof of a solution for
the Cauchy problem (1.21)—(1.15)—(1.16)—(1.19). A proof can be achieved by standard
semigroup methods or by a characteristics method as in [2].

The paper is organised as follows. Section 2, containing the proof of Theorem 1.1,
relies on spectral analysis of the operator A. The proof of Theorem 1.2 is carried out
in Section 3 and a diffusion approximation obtained. The latter is a consequence of the
different mixing properties inherited from the mapping T. The basic mixing properties
of the map T are given in the Appendix.

2. SPECTRAL ANALYSIS AND THE PROOF OF THEOREM 1.1.

The hyperbolic automorphism T of the torus (Arnold’s cat map) defined by

(2.1) T: T —T° T(:’;):(f 1)(:’;) (mod 27)
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will be the only case treated here, though the method applies to any hyperbolic automor-
phism of T". The map T is C* and one-to-one and preserves the measure dw;dw,/4m?.
Its inverse, also a C* map, is given by

(2.2) T (::) - (_11 '21) (::) (mod 2r).

We denote by A the unbounded operator on L? x Lz((O, h) x ’]I‘2) defined by

w () ()0

with domain
(24)  D(A)={(£*,17) € L2 x I2((0,0) x T?) | Af € I* x L?((0,h) x T?) and
2.5) f*(0,w) = f(0,Tw), f(hw)=f"(hTw), weT’, O0<z< h}.

In what follows, we illustrate the technique for finding the spectrum of the operator
A.

PRrOOF OF THEOREM 1.1: The proof amounts to investigating the functions ¢
in the variable z € [0, h], with values in tempered distributions in the variable w, not
necessarily belonging to D(A) but satisfying the boundary conditions prescribed in D(A)
such that A¢ = A¢.

The first statement follows from the fact that A is skew-adjoint in L? x L? ((0, k) x'lI‘2).

The second part is obtained by an easy computation. In order to prove this, note
first that, since the Fourier series of the function f € & ([0, h) % '1[‘2) converges, we shall
write f* in the form
(2.6) frzw) = T af(x)e",

keZ?
where (ax)ycz2\() 15 a family of complex numbers. Since from (2.1) we have the relations

(2.7) eik~Tw = eik-Mw

— etMlc-w’

the condition f*(0,w) = f~(0,Tw), implies

(2.8) Y af (0™ = 3 ap (0)e™*,
keZ? keZ?

whence

(2.9) ax (0) = a3, (0).

Similarly the condition f~(h,w) = f*(h,Tw), implies

(2.10) S ap(R)e*™ = 3 af (h)eMFe
keZ? keZ?
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and

(2.11) ai (h) = api(h).
On the other hand, the equation

(2.12) 8. f* = Af*
implies

(2.13) af (h) = e*af(0)
and from the equation

(2.19) B.f~ = —M~
we get

(2.15) a; (h) = e *a; (0).

From (2.8) we deduce that

(2.16) ay (h) = e Ma;,(0).
Since (2.10) implies

(2.17) ag (h) = a3y, (R),
we get from (2.12) that

(2.18) ayr-1e(h) = eMaf; 1, (0).

Hence, from (2.16) and (2.17), we have

(2.19) ats-1,(0) = afzi (0)e™™".
Thus
(2.20) af (0) = a},2,(0)e™2M.

Note that the coefficients a; of the function f do not grow exponentially for every & if and
only if f € S’([O, h] x ’11‘2). From this we deduce that A € iR. Thus, if we denote by o(A),
(respectively, o.(A)) the spectrum (respectively, essential spectrum) of the operator A,
we have 0(A) = g.(A4) = iR.

For the third statement, we reorganise (1.23)—(1.24) so that the sums over k €
Z?*\ {0} are given by summing on the orbits on Z? of the cyclic group generated by M?2.
This enables us to eliminate the constraint (1.22) on the family (ay).

Let 0 < z < h, and §,, be the distribution in the variable zp; A = i€, £ € R, 2z €
(0, h). From (1.23)—(1.24), we get

1 . o dE 1 .
+ifzg _ +1€2 _ ikw 5 _ ) L _ ik.w
(2.21) /e ) ’g)e ay-1i € o 20 4ﬁ2,§)aM 1, e
I 1 .
(2.22) /e o N e gy €Y = =6, - — > apetr.
472 kz‘# 2w ° d4n? k#£0
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We now need to characterise the points on the orbits 4. In order to do so, we proceed as
follows. .

Let v = {M>k | n € Z }be an orbit of Z 2\ {0}. We choose a particular exponent
n on v in the following way: there exists a unique n, such that & = M?" k(). Indeed,
observe that the matrix M is hyperbolic with two real and distinct eigenvalues given by

145
2

and that the corresponding eigenvectors (related to the unstable and stable manifold) are

(2.24) e+=#(?>»€—=#(_10),

with g = (1 + 62)-1/2. The vectors (e4, e_) define an orthonormal basis. In this basis M
is written in the form

(2.25) M~ ( OA” /\‘i ) .

The expansion of k£ € Z 3 {0} in the basis (e, e_) gives k = (k.ey)ey + (k.e_)e- and

(2.23) Ay =140, A =2x;', with =

(2.26) M»k = ) (k-ey)ey + A (k-e_)e-.

Given an orbit v, we have the relation

ank'e"}'I =/\2n|k'e+l
Mk - e_| tlk-e|

(2.27)

Take k € v and define n.(k,v) as the smallest integer n € Z such that

(2.28) AR

Finally, put k*(y) = M™ &Yk which is independent of the point & chosen on the orbit
v (see Figure 2). -

Y = orbite

X" (v}

Figure 2
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The distance between v and the origin is achieved at a unique point k*(7) of 4. Hence if
L is a family of scalars indexed by M?\Z? — {0}, we can write

1 L pf2n+l g
(2.29) qﬁi(z, w) = ywes Z L Z ethz 2Anh GIMPHET ().
T Mn\Z2—{0}2r neZ
and )
(2.30) o (z,w) = — 3 py 3 e7Xe enh MR (N0
Am% 220y neZ
Consequently a basis of generalised eigenfunctions takes the form
(2.31) ¢} (z,w) = Lz ) e FAZHDRRHIMI Tk (7).
’ 47 weZ
and
(2.32) ¢'l,,(z,w) = L? T e ATHDIRHMIE (1)
’ 4 =

where A € 0(A4) C 4R, a spectrum with infinite multiplicity, and v € M*\Z?2 \ {0}.
The proof of Statement 4 is nothing but the decomposition of f* on the family of

functions (dze“"‘") followed by an application of the Plancherel formula.

0<z<1; keZ2\{0}
First we write ¢} in the form of all Fourier modes which allows us to obtain expan-
sions of all orbits. Take an orbit v € M2\Z? — {0} and set

(2.3) FHew) = g [ 5 Fule k) G(e) et
k#0

and 1 R .

(2.34) F(aw) = o7 [ Fo(6K) c(2) e,
k#0

Integrating the functions ¢} . over the spectrum o(A) C iR leads to
g £,y

3 1 i M2n+1
(2.35) [ X6 (e = 5 T 8(6 — 2+ k) ek
neZ
and )
(2.36) [¥02 (zwide = T 6le — =+ 20m) O
ne

where z € (0, h), £ € (0, h), implying (£ — 2) € (—h,h).
The cases £ € (0,h) and £ € (mh, (m+ l)h), m € Z, have to be treated separately.

THE CASE. & € (0,h): Write §(¢-242nn) = 6:-2nn(§) and observe that z — 2nh € (0, h)
implies n = 0. Then relations (1.25)-(1.26) for ¢} are given by

1 _ Mt ke () _ 1 tMk®(v).w

(2.37) yme 7§Z (& —2z+2nh)e =i 6.(&)e ,
1 _ iMP k(7). _ 1 ik*(v).w
(238) Zﬁ E 5(§ z+ 2nh) e = 471_261({)8 s

neZ
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but this case does not give all Fourier modes.

THE CASE. £ € (mh, (m+1)h): Observe that (z — 2nh) € (mh, (m+ l)h) entails
2n +m = 0. It follows that the relations

L _ iMInH g (y)w 1 iM—mHk(y)w
(2.39) = %z 8(6 — z+ 2nh)e = 7%()e
and 1 )
40) ST (6= z+2nh)eMTEMw = M= E(y).w
(2.40) g 3 6=z + 2mh)e 30.()e

give us all Fourier modes.

We can therefore write down the spectral measure of the operator A. Since £ € (0, k)
and £ — z € (—h,h) imply n = 0 for all 2 € (0, h), we get

1 iManrigyy 1 iME* (1) w
47725(5 z+2nh)e = 4”2,§z 3(&) eM*

and 1 1
L s — e - L gy ke,
o (6 —z+2nh)e 47r26(§)e

Finally we obtaih
Il Moz iMe(w
(2.41) FHaw) = g [} T T g

/0<E<h ; -/AGR eiAf¢i’7(z1 w)dX fod€

It

and
2.42 - 1 fhn 2 5 g
(2.42) f(z,w)—ﬂ;o;f- e(z) e ¢
= AL g -
/0<€<h 2,7: -//\ER € ¢-,7(Z, w)d/\ f_df
This proves statement 4. and completes the proof of Theorem 1.1. 0

3. THE PROOF OF THEOREM 1.2.

The proof of Theorem 1.2 is based on the following fundamental lemma.

LEMMA 3.1. The diffusion coefficient D), defined in Theorem 1.2 has the form

(3.1) Dy = ({a(w)¥a(z,w))) - 1,
where 1), is the solution of the equation (Al — M1 + A)Y» + a(w) = 0. Futhermore

(3.2) Dy, —D as A—0
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Proor or LEMMA 3.1: To prove (3.1), we seek the solution as an expansion of the
form

(33) fe,/\(t= z, Z,U)) = fO(t7 z, Z) + Efl(ta z, sz) + €2f2(ta z,z,w) + Te(t,l', Z, UJ)

as in [3], where f; = fi(t,z, z,w) are functions defined on R* x R? x (0, h) x T? that we
substitute into (1.21). The identification of successive powers of ¢ leads to

(3:4) e Afo+ Mfo— (fo)) =0,
(3:5) el a(w) Vafo+ AR+ A(fi - (A)) =0,
(3.6) €: Bfo+aw) Vofi + Al + Ao — (f2)) =0.

The first equation is solved by taking fo = fo(¢, z) independent of 2 and w. This suggests
looking for f; in the form

(37) f](t,.'L',Z,UJ) =c1,b,\(z,w) ’V;fo(t,l'),
where the function 1, satisfies the equation
(3.8) (AT = M + A)x + a(w) = 0.

Observe now that A1 is compact, as a finite rank projector {of dimension 1). We have that
M + A is invertible and {a) = 0. This implies that the solution 1 = —(Al + A) a(w)
is admissible. Thus (3.8) possesses a unique solution 1, such that

(3.9) Ya = —(A = AT + A) la(w).
Observe next that (3.6) can be solved for f, if and only if 8, fo + a{w) - V. f1 is orthogonal

to Ker A4 , that is, to constants, so the solution fp must satisfy

(3.10) Befo + 62565<<a(w)¢,\(z, w)))%i2

Assume that f, satisfies the initial data and boundary conditions (1.15)—(1.16). We
substitute for ¢, in (3.10) to get

=0.

(3.11) 8ufo+ {(a(w)(M - ML+ A7 NAf=0.
Substituting (3.9) into (3.10) provides the diffusion coefficient
(3.12) Dy = ((a(w)(M — AT + A)_la(w)».

Limit of D) when A — 0: The proof applies the Fourier inversion theorem con-
nected with the function e~*#!. Observe that, since

; 2A
- Y _
e e = s,
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the Fourier inversion formula gives

1 eiz:: 1 e-—iu‘

e _/ L __/

€ = dz = dz.
7w JR A2 + 22 2= R A2 + 22 z

Denote by dE the spectral measure of the operator A and write
1

(3.13) r= Sp(iA)cR A + iz (dE(iz)a(w),a(Q)>_
Set
(3.14) du(z) = <dE(iz)a,(w), a(w)>
to obtain du(z) Adu(z)

_ u(z) u(z
(3.15) Dy = Re /sp(m)cm A+iz  JRAZ 422’

where Re(z) denotes the real part of 2. Set

e = [ e du(2).
Using Plancherel’s Theorem and the Fourier inversion theorem gives
(3.16) Dy =5 [ Ae) e lag

= -;—/(e_“a, a) e~ Melgg,

Since T is a mixing transformation (as detailed in the Appendix), taking the limit as A
tends to 0 yields

. 1 7.
(3.17) lim Dx = 5 [ A(€) d€.
Finally, applying Wiener’s lemma to D, in a neighbourhood of 0 and letting A tend to

zero yields
_ A _ldpu
(3.18) Dy = /R e 2 D=gg]
The proof of the Lemma 3.1 is now complete. 0

We are now ready for the proof of Theorem 1.2. Set
(3.19) re At z, 2,w) = fealt, z, 2,w) — fo(t, z,2,w) — efi(t, z,2z,w) — €2 fo(t, 7, 2, W)
and substitute (3.19) into (1.21). Taking into account the hierarchy of (3.4)—(3.6), we

get

A

1
(3.20) G,r. + -i—a(w) -Vt — 6—266,1'e + ?(I —Mr, = —e0ifr + a{w) - Vo fo +€6: f2,

(3.21) e (0,7, 2,w) = ¢(z)
= Efl(o) z, z,w) - Efg(O,I, z,w).
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Since ¢ is a regular function, the right-hand sides of (3.20) and (3.21) are continuous.
In particular, we have

(3.22) Ila,fl -+ a(w) . v,:fz -+ E@gfz”Lw £C,, and

re(0,, 2,w)|| < Ce,

where C, is a constant depending on v, (through f;) and on the initial data ¢(z). By
the Maximum Principle

1
2 < Y ’
(3:23) 3l (mestomts) < 31
which tends to co when A tends to 0. From (3.7) it follows that

.24 < .
(3:24) ”f1||’*°°(R"R"X(°"‘)XT2)\C’\”w’\“Lw(Rdex(o,h)xTﬁ)”SD”LW(Rdex(o,h)xTz)

Moreover the inequality

(3.25) e = f‘;\”Lw(Rdex(o,h)xTz) < “TE”LW(Rdex(O,h)xT"’)

+ellf ”L°° (kadx(o,h)xw)
holds. This yields '
(3.26) e = £all, (RxRex(o)xT?) < O

Since D) — D, we can also estimate f,— f for A — 0. We proceed as follows: subtracting
(1.29) from (1.32) yields

(3:27) G:(fa— f)=Dr\A(fr - f) +(Dr - D)AS.

It follows from (3.2) that (D) — D)Af — 0. Equation (3.26) is then integrated with
respect to time and the Maximum Principle yields

(3.28) 1D [ 807 - 1) dsl = 0().

Lee (Rde x(o,h)x'l'z)
We deduce that f;‘*,\ converge strongly to fy. Let x € C'3°(R+ x IR") be a test func-
tion and f(t,z) the weak limit of a subsequence of the family fF, in L (R+ X Rd).
(For work with differential equations it is convenient to restrict the term test func-
tion to functions x(z) which are continuous, have continuous derivatives of all or-
ders and vanish identically outside some finite interval. For example, the function
x(z) = exp(—r'z)exp[—(z—a)_z], 0<z<a x(z) =0,z 0ora 1z, isa
test function.) This subsequence satisfies

(3.29) <

,/R+-de ( 3’:’\ - fsi) X(t,x) dzdt

,/R+ xRd (f:A - f/\) x(t, ) dl‘dt!

+ +

/LQ+><R4 (f’\ - f) X(t, 1') dzdt

/l;+xkd (ffz - f) x(t, z) dzdt
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for all £ > 0. Using (1.31) yields

(3.30)

_/1;+de (f:/\ - fA) X(tv‘r) dtdz <C e

By letting A tend to O in the second term of (3.29) and using Lemma 3.1, we derive

(3.31)

/me (fx = f) x(¢,z) dtdz

-0 as A0

We may proceed as in [2, Theorem 3] to estimate the third term of the right-hand
side of (3.29) and let ¢ — 0. The convergence of fX, to fy (uniformly in X) is obtained
by observing that for fixed € > g

(3.32) oo e (£5 = 72) X(t,2) dtda] = Gy 2o,
since
+ ot _
(3.33) fg,A fg LW(RXRdX(O,h)XTZ) - O(A).
The proof of Theorem 1.2. is complete. 0
The diagram
strong convergence
fsi,:,\ > fa
=0
2
(334) [ strong ;ﬁ:’;{;}ergence
weak convergence
f& > f
e—=0

summarises the proof of Theorem 1.2. The upper horizontal arrow shows that, with an
additional collision operator in the system (1.21)—(1.15)—(1.16)—(1.19), the densities
of particles f:,\ converge uniformly in A to a solution fy to (1.29). The vertical arrow
indicates that the diffusion coefficient D, — D as A — 0, so fx converges to f, a solution
of the diffusion equation (1.32). The lower horizontal arrow is a result of [2, Theorem 3].

4. APPENDIX

It is illuminating to see some basic mixing properties of the map T

PROPOSITION 4.1. Let0 < x(R) be a decreasing positive function tending to
0 as R tends to infinity. Introduce the class of functions

@0 = {ren(m) man e S |F0f <xRRIfE).

|kil\k2|>R
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Then for any pair (f, g) € H, with mean value (f) = (g) = 0, we have

3+vE\™2 145
7 ) ), with Cy = 77

PROOF OF PROPOSITION 4.1: From the Plancherel formula we have

o
@) (o 0| < 5;;||f||2||9“2x((00

(43) (foT g)= 13 > F(mk)at-H)

for any pair (f,g) € L?(T?) with mean values (f) = (g) = 0. For any R > 0 decompose
the above sum in two parts corresponding to K and K§, with K (see Figure 3) given
by

Kp= {k € Z? such that sup(|k1|, Ikgl) < R}.

Since g belongs to the class H,, the Cauchy-Schwartz inequality yields the estimate

(4.4) > F(M"k)g(-k)

keKS,

< £ ll2llgll2x(R)-

If p and ¢ are two integers such that (p,q) = 1 and 8 is defined by (2.22), we have

1

_P
Q’Z (1+V5)g?

Indeed, the minimal polynomial of § over Qis P(X) = X?~-X —-1=(X - §)(X +67Y)

and |2 2|
Pl o P p°—qp—¢q 1
4.6 60— =||P =P(—)I=—>—.
(4.6) q|| ©)] l ; 7 7

For k € Kg, introduce the decomposition k = (k- e, )e, + (k- e_)e_. With (4.5) we get

4.5 inf
( ) (pl,q)=1

lk-e_| > 67 k1" > (V2R)
whence an
V2R9 "

Since f € H, and x is nonincreasing, this implies

Aﬂ
< IFlllallex ( 2 ) .

Relation (4.2) is obtained by choosing R = /\1/ %in (4.4) and 4.7). This proves in particular
that the series 3 (a o T* ® @) in the definition of D(a) is absolutely convergent.
k31

Mk >

(4.7) > F(Mk)a(—k)

keKp—{0}
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