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ABSTRACT. A small Knuden number analysis of a kinetic equation in the dif-
fusive scaling is performed. The collision kernel is of BGK type with a gen-
eral local Gibbs state. Assuming that the flow velocity is of the order of the
Knudsen number, a Hilbert expansion yields a macroscopic model with finite
temperature variations, whose complexity lies in between the hydrodynamic
and the energy-transport equations. Its mathematical structure is explored
and macroscopic models for specific examples of the global Gibbs state are
presented.

1. Introduction. Macroscopic models for averaged physical quantities can be de-
rived from kinetic equations employing a moment method and a suitable closure
condition. Depending on the number of moments and the assumptions on the colli-
sion operator in the kinetic equation, a hierarchy of macroscopic models is obtained,
ranging from drift-diffusion, energy-transport, and hydrodynamic equations, for in-
stance. In this paper, we assume that the collisions can be described by a BGK-type
operator, named after Bhatnagar, Gross, and Krook [7, 20]. BGK models allow for
a simplification of the collisional kinetic phase-space equations and have been used,
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for instance, in the Boltzmann equation for gas dynamics [9, 16], for charge trans-
port in semiconductors [14], and for transport models of granular media [19]. BGK
models are based on the assumption that large deviations from equilibrium can
be described by the equilibrium distribution when certain parameters are position
and time dependent. The global equilibrium is determined by the Gibbs state with
constant position-space density, quasi-Fermi level, and temperature. These con-
stants are replaced by position and time dependent functions, which are obtained
from the physical conservation laws (or collisional invariants), leading to the local
Gibbs state, and relaxation of the phase-space distribution to the local Gibbs state
is assumed.

In ideal rarefied gas dynamics, conservation of mass, momentum, and energy
holds for the particle ensemble. Then the equilibrium function (Maxwellian) has
five parameters, represented by the position density, the (three-dimensional) mean
velocity, and the temperature. A Hilbert expansion around the local equilibrium
leads to the hydrodynamic or Euler equations of gas dynamics [16]. Rigorous results
for this expansion have been proved since several decades, see e.g. [4, 5, 8]. In some
physical applications, such as semiconductor theory, momentum is transferred to the
crystal lattice such that only mass and energy are conserved. The Gibbs state has
only two parameters, position density and temperature, and the moment method
leads to the energy-transport equations, see e.g. [3, 6, 18].

In this paper, we are interested in a situation lying in between the above two
cases. We suppose that mass, momentum, and energy are conserved but we allow
for small velocity variations. We scale the kinetic BGK equation with general Gibbs
states by using diffusive length and time scales, and we perform the formal diffusive
limit. The resulting model consists of the mass conservation equation

Ogn + divy(nuy) =0, (1)

where n is the position density and u; the (first-order) mean velocity; the momen-
tum equation

2
Or(nuy) + divg(nus @ uy) + Veqg —nV,V = g(ne)oAxul, (2)

where ¢ is the (second-order) pressure, V' the external potential, and (ne)q the
(zeroth-order) energy density, which is constant in space; the energy equation

5
O(neo + 5 (ne)odivour — dive (D1Veds + D2Vaga) = 0, (3)

where Dy and Dy are diffusion coefficients, (¢1, ¢2) = (u/T,—1/T) are the entropy
variables, i is the chemical potential, and T the particle temperature. The entropy
variables can be computed implicitly from (n,(ne)y) and vice versa. Moreover, it
holds

Vx(ne)o = Dovx¢1 + D1Vm¢2 =0 (4)

for diffusion coefficients Dy and D;. The symmetric diffusion matrix

Dy D
D, D,

is for all considered examples positive definite, thus revealing a dissipative structure
which is typical for energy-transport models. In particular, we show that there
exists a (negative) entropy which is nonincreasing in time (see Proposition 2). The
positive definiteness of the diffusion matrix is related to the existence of an entropy
functional, see [10, 14].
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Both subsystems (1)-(2) and (3)-(4) are coupled through the mean velocity and
the entropy variables. The form of the diffusion coefficients depends on the choice of
the global Gibbs state. We specify the above model by taking Maxwell, Fermi-Dirac,
and Bose-Einstein distributions.

The mass and momentum equations (1)-(2) represent the Euler equations with
the viscous term %(ne)OAQJUL This term is related to the viscosity in the Navier-
Stokes equations. Indeed, introducing the Lamé viscosity coefficients p = A =
2(ne)o in the Navier-Stokes viscous stress tensor S = u(Vyur+(Vour) ")+ Adivyuy I
[13], where T denotes the identity matrix, we obtain div,S = %(ne)oAIul, since
(ne)o is spatially constant. In particular, the energy equation (3) is an ordinary
differential equation for (ne)p (see Remark 2), which can be written as d;(ne)o +
29(t)(ne)o = 0, where g(t) is defined by

3
divyu; = g(t) + g(ne)aldivx(Dlvzqh + DoV, ¢2). (5)

This equation can be considered as a non-standard constraint for the pressure ¢ in
(2). In the incompressible case div,u; = 0, the pressure ¢ can be determined by
standard methods. In general, the system (1)-(4) represents a compressible situation
with the “pseudo-incompressibility” condition (5). Similar constraints appear in the
low-Mach number limit of some Euler equations [2, 12] (see Remark 1).

The paper is organized as follows. In Section 2, the scaled kinetic BGK model is
introduced and the formal diffusive limit is performed. The mathematical structure
of the macroscopic model is examined in Section 3. Finally, examples for the global
Gibbs state are considered in Section 4.

2. Formal macroscopic limit.

2.1. Scaled kinetic model. We assume that the evolution of the particles is gov-
erned by the diffusion scaled Boltzmann-type equation

20 f+e(v-Vof + Vo -V, f) = Glf] = f, w0€R?, t>0, (6)

with initial datum f(z,v,0) = fr(z,v) for z, v € R3. The distribution function
f(x,v,t) depends on the position-velocity variable (x,v) and on time ¢t > 0. We
suppose in the following that the external potential ®(x,t) is a given function and
that the Knudsen number ¢ is small (compared to one). The collision model is a
simple BGK-type operator with the local Gibbs state G[f], defined by

v —ul* p

Glf] = W(Ef)> Ey = Tor T (7)

Here, v is a nonincreasing and nonnegative continuous function, and the chemical
potential p (which is the Gibbs free energy per unit mass) and the temperature T
are implicitly given by the conditions

Glfldv = ny = /R fdv, (8)

R3
Glflvdv = (nu)y := fodv, 9)
R3 R3
[v]? i

/Rs G[f}Tdv = (ne)y == /]RB dev, (10)
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where ny denotes the particle density, (nu), the momentum density, and (ne), the
internal energy density. The mean velocity u is given by u = (nu)s/ns. The above
dependency of (u, i, T) on (ng, (nu)y, (ne)s) is written more explicitly as

oy o = () /ng P plng, ) o))y (1)
En€;; _/Re’7<2T(nf,(nu)f,(ne)f) T(nf,(nu)f,(ne)f)) %|v|2 dv.

We impose the following assumptions:

e The function + is nonincreasing, nonnegative, and continuously differentiable
on R, the integral [, v(E)E*dE exists, and limp_. 7(E)E* = 0.

e The potential ® is bounded from above (such that the energy density n ¢|us|?/2
—ny® is bounded from below).

e The mapping (u,u,T) — (ny, (nu)¢, (ne)y) is invertible.

It should be noted that equation (6) with G[f] = M[f], where M|f] is the local
Maxwellian based on f (see Section 4.1), is different from the standard BGK model
in gas dynamics [7, 20]. In the latter model, the term M[f] — f is multiplied by
the local number density ns, so that the quadratic nonlinearity in f of the original
Boltzmann equation is kept at least in the so-called loss term. This difference leads
to a difference in the resulting fluid-dynamic equations (see the last paragraph of
Section 2.2).

We wish to derive a macroscopic model from the kinetic model (6)-(7) by per-
forming a Hilbert expansion and a moment method. To this end, we impose two
conditions on the flow velocity and the external potential in order to obtain effects
on finite temperature variations:

u=0(), ®=0(* ase— 0. (11)

We introduce the scaled potential ® = £2V. The above assumptions have been
used to derive the “ghost-effect” system for the nonlinear Boltzmann equation (see
e.g. [16, Sec. 3.3] or [17]). Setting u = 0 and 7" =1 in (7) and discarding condi-
tions (9)-(10), we obtain the relaxation-time kinetic model for the mass transport.
This model, together with its rigorous macroscopic limit, has been studied by Dol-
beault et al. in [11]. With vanishing velocity v = 0 and without condition (9), the
corresponding kinetic model and macroscopic limit for mass and energy transport
has been considered by Aoki et al. in [3]. If the velocity u is of order one, the
moment method leads to the hydrodynamic (or Euler) equations. Therefore, we
expect that the moment model under assumptions (11) is of a complexity which is
in between the energy-transport model (due to finite temperature variations) and
the hydrodynamic model (due to the influence of the fluid velocity), see section 3
for details.

2.2. Hilbert expansion. We expand the distribution function f = fo+efi+e2fo+
O(g?), the moments ny = ng+eni +0(?), (ne) s = (ne)o+e(ne); +e2(ne)2+0(e?),
and the energy E; = Ey + O(e) for ¢ — 0. By assumption (11), we can expand
u = euy + O(g?). The formal limit ¢ — 0 in the BGK model (6) yields

2
Jo = Glfol = 1(Eo),  Bo— % -2 (12)
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Then, expanding G[f] = G[fo] + eG1[fo, 1] + €*Ga[fo, f1, f2] + O(?), we find that

1 no 1 ny
/ G[f()] v d’U = 0 5 Gl[fo, fl] v dv = nouy
e [v]?/2 (ne)o e [v[?/2 (ne)1

(13)
Inserting the Hilbert expansion of f in the BGK model (6) and identifying the
O(e) and O(e?) terms gives
f1=Gilfo, fil =v-VoGlfol,  f2 = Galfo, f1, f2] = 0Gfo] —v-Vofi.  (14)
Next, we multiply (6) by x(v) € {1, v, |v|?/2}, integrate over R3, and identify terms
of equal power of e:

O(g): div, . Gl fo]r(v)vdv = 0, (15)

O : 0 | Glfo)s(v)dv +div, [ five(v)dv =0, (16)
R?’ R?’

OE®): 0, | fir)dv+div, [ for(v)vde
R3 R3

- V.V /}RS G[fo]Vyr(v)dv =0, (17)

where k(v)v = v ® v when k(v) = v.

Step 1: expansion of the stress tensor. Defining the stress tensor P by
pP= /RS Glfl(v —u) @ (v —u)dv,
we can expand, employing (13) and nu ® u = nou; ®@ u; + O(g?),
G[flv®@vdv =P +nu®@u= Py+eP, +e*(Py + nous ® up) + O(e%),  (18)

RS
where

Py = ;(ne)oﬂ = / G[fo]v ® vdwv,
R3

P = /G1[f0,f1}11®vd’0,

Pzi/ Galfo, f1, f2]v ® vdv — nouy ® uy,
R3

and I is the identity matrix in R3*3. In fact, these tensors may be identified with
scalars since, using (8)-(10),

1 1
p-1 GMW—uH@H:f/‘ﬂﬂWﬁ—2wv+MFﬂM
3 | 3 Jo

1
=3 (2ne — nful?)L.
The expansion P = Py +eP; + 2P, + O(¢?) then gives

2 2 1
Py = g(ne)oﬂ, P = §(ne)1 I, P,= g(2(ne)2 — nolus[?) L.

In particular, we may write P, = p1 I and P = psll, where

2 1
p1 = g(ne)h P2 = 5(2(”6)2 —nglug|?).
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Equation (15) with x(v) = v implies that
1 2
0 = div,, G[fo]v ® vdv = 7vx/ G[follv]*dv = =V, (ne)o
s 3V Jos 3

and hence div, Py = 2V, (ne)o = 0. Notice that (15) is automatically satisfied for

k(v) =1 and k(v) = |[v]?/2 since G[fy] is an even function in v.

Step 2: moments of f1 and fo. We compute, using (14), (13), and div, Py = 0,

frvdv = / G1lfo, filvdv — divz/ G[fo]v ® vdv = nouy. (19)
R3 R3 R3

Next, by (18),
f1v @ vdv = / G1lfo, f1lv ® vdv — divx/ G[fo]v ® v ® vdv
R3 R3 R3

Z/RBGﬂfmfl]U@UdU:Pb (20)

since G[folv ® v ® v is an odd function in v and thus, its integral vanishes. A
computation shows that

0= [ G[fl(vi —us)(vj — uy) (v — u)dv
RS

= G flvivjurdv — (H-juk + Pipuj + ijui) + 2nu;ujuy
RS

for 4,4,k =1,2,3. Expanding the right-hand side and identifying the terms of order
O(e) gives
/ G1lfo, filvivjvgdv = Py iju1 g + Poirur j + Po jru -
RB

This allows us to compute the third-order moment of fi:
/ fivvjugdo = / Galfo, filvivjvgpdv — div, Gl folvivjupvdy
R3 R3 R3

= Po,ijuLk + P07ikul,j + Po7ij17i — div, G[fo]vivjvkvdv
R3

2 .
= g(ne)o (5iju17k + 5iku17j + 5jku17i) — dlvx/ G[fo]vivjvkvdv.
R3

Differentiating the last integral, we obtain from (12)

: vooevdo = |~ (2P (2 2V v (V) o,
div, . Gl folvivjupvdy = /RS ~v'(Eop) ( 5 Vl.( T()) VI(TO)> vV v v dv
=CP* Vapr + P - Voo,

where (¢1, ¢2) = (uo/Ty, —1/To) are the entropy variables and the coefficients C,,, =
(CUkly g R3*3x3x3 - Ciik — (CUk) € R3, m = 0, 1, are defined by

. .. 2
Okt = _/ ' (Eo)vivjugvedv, Ci* = —/ 7’(E0)ijvkwf|v2‘ dv.  (21)
R? R?
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We conclude that for i,j,k, ¢ =1,2,3

2
/ frvivjvpdo = g(ne)o(tszjm,k + dipun,j + Ojrui)
R3
— (CP* - Vpgr + CF" - Vo). (22)
In particular, after setting ¢ = j and summing over i = 1,2, 3,

v? b)
3 fl%’(}kdv = g(ne)Oul,k — (le : Vx¢1 + DIQC N vm¢2)7 (23)
R

where the coefficients are defined as
1o i
k_ iik ko_ iik
D17§2C’1 : D27§Zlcg : (24)
Finally, we compute the second-order moment of fs:

fav @ vdv = / Galfo, f1, f2]Jv @ vdv — 3t/ G[fo]v ® vdv
R3 R3 R3
— div, fiv®@v®vdv
R3

=Py +nouy @ up — 0, Py — div, f1v ® v ® vdv,
]RS

where we have used (18). We differentiate (22) to calculate the last integral:

3
) 2 . Ouij | Our,i
kZ:l o _/Rs frvivjopdv = g(ne)o (lerul‘sij + Oz, + Oz )

— div, (O Va1 + O3 Vo).

Because of P, = ps 1, this gives

2
fov @vdv = pa T+ nouy @ up — 0Py — g(ne)o(divxulﬂ + Vaur + (Vmul)—r)
Rf}

+ div, (C1 Vg1 + CaVaga). (25)
We recall that I is the identity matrix in R3*3.

Step 3: computation of the moments and diffusion coefficients. Passing to spherical
coordinates, the moments and the diffusion coefficients can be simplified. In fact,
we compute

o0 r? 3/2 (Mo
ng = 4w (— - —)Ter = 4nT?/ (—), 26
0 /0 or, ~ 7 o o7, (26)
* r? Ho rt 5/2 Ho
(ne)o = 471'/0 ’}/(271_‘0 — ?0) ?d’l" = 27TT0 92(?0), (27)

where
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A computation shows that the diffusion coefficients (21) and (24) can be written as

i 4 2w
oYM = I ()7/295(#0>(5zj5k€+5zk516 +6ud5), Dy = 3 1y '(Tz)5ke,

27
15T§/2 /( 0)(5ij6k€+5ik5jé+5i€5jk)v D3 = 3T9/2 /<T2>5ké,

where ¢/ is the derivative of g;. Integrating by parts and using the assumptions on
7, we find that gj (z) = (20 + 1)gi(2), i < 3. Then

ijke _
Cy

O = 217 g (%) (8ij0ke + 6ixdje + 8uedjr,), D = —~T, %g (T?))%b

3 3 s
28
ijke _ 14T 9/ 0 ke (T, 9/2 0
ot = =g (TO)(éijakz+5ik5ﬂ+5i45jk), D' = 13" (T())dkg.
(29)

Step 4: computation of the moment equations. Equation (16) with x(v) = 1 be-
comes, using (19),
Oyno + divz(noul) =0.
Employing (20) and (13), equation (16) with x(v) = v can be written as
Vepr =div, Py =0.
Furthermore, because of (23), equation (16) with x(v) = |v|?/2 equals
5
6t(ne)0 + g(ne)odikul — div, (Dlquj)l + DQVI(bz) =0.

In view of (28) and (29), we can write

D1V,p1 + DoV = 3< T2 (T) ( > (?/293(%2) V;go)

o ()

so that the energy equation becomes

) ) 2m I
O¢(ne)o + g(ne)odlvxul - ?Az (Tg/zg;g(fs)) =0. (30)

Since (ne)o is space-independent, we may write this equation as

g3(po/To)\\ _
92(N0/T0))> -0

using (27). As a consequence, the divergence term has to be space-independent too,
and the above equation is an ordinary differential equation for (ne)o, showing that
(ne)o(t) is positive for all time if (ne)q is positive initially.

Next, using div,0; Py = 0, (17) with x(v) = v reads as

8,5(?’101,61) + din(Pg + nou; ® ul) =+ divmdivw(C&Vqﬁl =+ CQV¢2) —noV,V

O¢(ne)o + g(ne)odivgg (ul — fV (

2
= g(ne)o (Azul + 2Vzdlvmu1) .

Since
ngkéa(bl +Cijkm¢2 47 0

992 _ 2 9 (772, (HO)) (5, Y RN I 3
(933@ 2 83:[ - 15 83:4 (TO gS(TO))((SzJ(SkE+5zk5ﬂ+5z€6ﬂc)7
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we infer that
o 4w 7/2 (Mo
divedive(C1 V61 + CaVio) = =V, (TO gg(ﬁ)). (31)

Differentiating the energy equation (30) with respect to the spatial variable, it
follows that
5(ne)oVediveu; = 27V, A, ( g3(¢1))
Hence, we conclude that
divxdin(Clv¢1 + CQV¢2) = 2(ne)0deivxu1,

and the momentum equation simplifies to
. 2
Or(nouy) + divy(nou; @ uy) + Veqg — noV,V = g(ne)oAxul,

where we have used the relation P, = p I from step 1 and the definition
2 .
q=np2+ g(ne)odlvxul. (32)

If (15)-(17) were satisfied with x(v) = 1,v,|v|?/2, the Hilbert expansion of f
would be solvable up to third order. Since we require that (17) is satisfied with
k(v) = v only, we obtain solvability up to second order.

Collecting the above results, we have shown the following theorem.

Theorem 2.1. Let (11) and the assumptions on page J hold. Then the Hilbert
expansion of f is solvable up to second order if the functions uy, po, Ty, p1, and q
solve the system of equations

Ve(ne)o=0, Vup =0, @no + divy(nouy) = 0, (33)
5 . 1 93(p0/To)
Or(ne)o + 3(ne)odlvm < V ( 92 0/ To) ) (34)
2
O¢(nou1) + divy(nour ® u1) + Veq —noV,V = g( e)oAzur, (35)

where the particle density ng and the energy density (ne)o depend on (uo,To) (or,
equivalently, (61, 62)),
_y T3/2 (/Jo) 9 To/2 (Mo)
ng = 4w 7)) (ne)o = 2w T
and g; is defined by

00 2 00
gi(2) = / 7(% 2 )r¥dr = / Yy —2)(2y)" Py, i=1,2,3.
0 0

We observe that the mapping (¢1, ¢2) — (ng, (ne)o) is invertible since

det 8597”2(;1(77”;62))0) = (/RSV (Eo )‘w|2dv) - /11@3 ¥'(Eo)dv /]R3 7/(E0)| |4dv

is negative, by the Cauchy-Schwarz inequality (and the corresponding condition
for equality). The last equation in (33) expresses mass conservation, equation (34)
expresses energy conservation, and (35) is the momentum balance equation. Com-
pared to the ghost-effect equations based on the Boltzmann equation (or the stan-
dard BGK model) in [16, p. 117], the divergence of the thermal stress in (35) does
not appear. In fact, in our model, the divergence of the thermal stress is given by
(31), and we employ as in [16] the energy equation (30) to replace it by a first-order
term in the velocity, which is hidden in the new pressure ¢, see (32). The absence of
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the divergence of the thermal stress in (35) should be attributed to the fact that the
structure of our kinetic equation (6) is slightly different from that of the standard
BGK model (see Section 2.1).

3. Mathematical structure of the model. From a mathematical point of view,
the model equations (33)-(35) can be interpreted as follows. The mass and momen-
tum equations

Ong + divy(nou1) = 0, (36)
2
Ot (nour) + divy (nous @ uq) + Veqg — noV,V = g(ne)oAmul (37)

are the compressible Navier-Stokes equations, where %(ne)o plays the role of a space-
independent viscosity and the pressure ¢ is — similarly to the incompressible case —
the Lagrange multiplier of the scalar constraint (5). The following proposition gives
an energy estimate for the above system.

Proposition 1. Let ng, (ne)g = (ne)o(t), and V.=V (x) be given and let (uy,q) be
a (smooth) solution to (36)-(37) such that |ui(z,t)| decays sufficiently fast to zero
as |x| — oo uniformly in t. Then

d

1 2 2 25 -
& s (§n0|u1| - noV)dx + g(ne)o /]R3 |Vup|“de = /RS qdivyuide. (38)

The term gdiv,u; in (38) expresses the energy change due to the work of compres-
sion. In the incompressible case, it vanishes, and the energy becomes nonincreasing
in time.

Proof. We calculate

d 1
(fn0|u1|2 - nOV)dx =

1
dt Jos \2 - §|“1|23t”0 + 0 (nour) - ug — 3m0v)dx
R

1
§divm(n0u1)|u1|2 + Veug : (nou ® ul))dx

+ / (divm(noul)v +noV,V - ul)d:c
R3

2
+ /]R3 (qdivmul - g(ne)o|vmu1|2)dx.

An integration by parts in the first two integrals shows that both integrals vanish.
Hence, the conclusion follows. O

Remark 1. As mentioned in the introduction, the Euler system (36)-(37) may be
supplemented by the equation div,u; = h(z,t), where h(x,t) depends on (ne)o,
o, and Ty (see (5)). This equation may be interpreted as a non-standard (scalar)
constraint for the (scalar) Lagrange multiplier ¢ in the momentum equation (37).
Such constraints appear in the low-Mach number limit in the Euler equations and
are referred to as pseudo-incompressibility conditions [2, 12]. Tt is not surprising that
we obtain a similar constraint since in the low-Mach number limit, the time scale
is O(1/e) and the velocity is assumed to be of the order O(e) which are exactly
our scaling assumptions. The numerical approximation of pseudo-incompressible
equations is described in [2]; the analytical treatment, however, seems to be not
clear. O
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The Euler equations (36)-(37) are coupled to the energy equations

b)
Vz(ne)o =0, 0i(ne)+ g(ne)odivxul —divy(D1Vap1 + DaVada) = 0. (39)

We recall that the diffusion coefficients D; are defined in (28)-(29). We claim that
this system has an energy-transport-type structure. To explain this, we differentiate
the energy density, employing (27):

2 4 107
5 Va(ne)o = ETS/ 25(01)Vab1 + 5T % 02(61) Vb = DoVatr + D1V,
where
5 107
Do = 4Ty gi(¢1), D= =5 Ty % g2 ().

Then we can write

o ( (n2)0> — div, (DVI (ﬁ;)) + 3(ne)0d1vm (1?1) =0, (40)

where the diffusion matrix D is defined by

_ (Do D1\ _ 752 ( 12g1(¢1)  10Thg2(d1)
D_(Dl D2>_3T0 <1OT092(¢1) 7T0293(¢1)>. (1)

This matrix is symmetric and we will show in section 4 that it is positive definite in
all considered examples. Another formulation of the above system is obtained by
adding the mass equation to the first component of (40):

) ( (:£)0> — div, (Dvx (ﬁ;)) + div, (3 (ZZ)‘;M) =0. (42)

The entropic structure of this system (in the sense of [10, 14]) can be understood
by computing the time derivative of the (negative) relative entropy density

h(x7t):m'(¢_¢cq)+/R ( 1—£ 2)(x,t)dv—/RSy <|02|2>dv

where m = (ng, (ne)o) are the moments, ¢ = (¢1,d2) = (uO/TO,—l/TO are the
entropy variables, ¢eq = (0, —1) is the equilibrium value, and v* is a primitive of 7.

Proposition 2. Let uy and V =V (zx) be given and let (¢1, p2) (or (ng, (ne)o)) be
a (smooth) solution to (42) satisfying ¢(z,t) — peq — 0 as || — oo uniformly in t.

Then
d Z 09

The second term on the left-hand side can be interpreted as the entropy dissipa-
tion; it is nonnegative if the diffusion matrix D is positive (semi-) definite. In this
situation, the (negative) entropy is nonincreasing in time.

Proof. We observe that

oh  Om Iv2 _

91 O¢1 (&= fea) +m0 - /Rs A/< — - 2)dU 8¢ (07 Geal,

oh  Om v]? [v]? Im
%*%'(‘ﬁ*éﬁeq)ﬁL(ne)o*/}R ( *72) 2dU 8(15 (¢ — deq),
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and therefore

oh
Ohm - (¢ — oq) = Z (¢ — beq)Ori = Z 36, atqzsl—

Then, multiplying (42) by ¢ — ¢eq and integrating over R3, we find that
[ o (0= oo+ [ (Vo) DV
R3 R3

= ./11@3 <n0u1 Vo + g(ne)oul . ngQ)dac.

With the definition of the diffusion coefficients, it follows that Dy = ngTy and Dy =
2To(ne)o. Thus, 2V, (ne)o = DoVadr + D1Vado = To(noVaedr + 5(ne)oVads),

O / hdx + / (Vo) ' D(Ve)d / (ne)odz,
R3 R3 ]Rd

and the conclusion follows since V,(ne)y = 0. O

Remark 2. The energy equations (39) can be reformulated in a different way than
explained above. In fact, the first equation in (39) implies that (ne)g is a function
of time only. Then the expression g(t) = div,(u1 — V4 (Togs/(5g2))) in the second
equation (see (34)) is independent of z, becoming just the ordinary differential
equation d;(ne)o + 5g(t)(ne)o = 0 for t > 0. O

4. Examples. We consider the Maxwellian, Fermi-Dirac, and Bose-Einstein dis-
tributions.

4.1. Maxwellian distribution. We specify (33)-(35) for the Maxwellian distribu-
tion y(E) = exp(—FE). Then
1 R 3 . 15
91(2):5\/27“9 ) 92(2):§V27T6 , g3(z) = b} V2me®,

the moments (26) and (27) are calculated as
no = (2T)3/2et/ 10 (ne)y = g(Qﬂ)?’/zTgﬂe”U/TU = %noTo,
and the term in the energy equation, involving g3, equals
A (T3 g3(10/To)) = g( )32 A, (Ty et/ To) = gAm(nng).

We summarize the equations. System (33)-(35) can be written in the variables ng,
T07 U, P1, and q as

VI(TLOTO) = 0, prl = 07 Btno + divx(nO'Uq) =0,

3 5

iat(noTo) + §noT0div$(u1 — VxTO) =0,

O (nowr) + divy (nous ® u1) + Vg — 1oV V = noTyAyus.

1 5Ty
D =mnoTo | 5 352
310 TTO

The diffusion matrix (41)

2
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is symmetric and positive definite. Furthermore, the (relative) entropy becomes

5 3
/ hdz = / (no log nT(;Q — =ng + znolp + (277)3/2)dx,
R3 R3 T, 2 2

which is the usual expression in fluid dynamics.

4.2. Fermi-Dirac distribution. Let y(E) = 1/(1 + ¢¥). We compute the func-
tions g;:

g1(2) = \/ZFl/Z(Z)a ga2(2) = 3\/§F3/2(Z)7 g3(2) = 15\/§F5/2(2),

where F, is the Fermi integral with index a, defined by

1 < ytdy
Fo(z) = , R, -1, 43
(2) I‘(a+1)/0 1+ ev—> z e a > (43)

and I is the Gamma function satisfying I'(3) = /7 and I'(a + 1) = aI'(a). Then
the particle and energy densities are

no = (27T0)* 2 Fy 2 (%2)7

3 ; 1o 3 F3/2(M0/T0)
ne)o = - (2m)3/21°/*F. (—) = —nolo—=—"—"77,
(ne)o 2( ) o f'3/2 i 570 OF1/2(M0/T0)

Moreover, since

2w 5
5 A (Ty?g3(1o/ To)) = 5(277)3/2Aw (Tg/2F5/2(Mo/To)>

F; T
:§Ag;(noT0275/2(Mo/ 0>)7
2 Fyyo(p0/To)
equations (33)-(35) equal
Fyo(po/To)y _ . _

VI (noTom) = 0, Vzpl = 0, atn() -+ lez(nO'LLl) = 0,
3 F3/5(p0/To)
—0; (noTy =L
2 t( 0 OFl/Q(Mo/TQ))

5 F3/5(p0/To) .. ( Fs2(po/To) >

+ —nolyp—"——"—=divy | ug — Vo ([ To=—"—"——= =0,
2" Fy o (1o/To) ' ( 0F3/2(M0/T0))

8t(n0u1) + din(’fLoul & ul) + Vmpl - TLQVIV = TLQT()AIUL

The diffusion matrix (41) becomes

5
D — (20)3/275/2 Fiya(¢1) S5ToFs/2(61) .
A <ST0F3/2(¢1) FT5Fspa(01)

This matrix is symmetric and positive definite since
5
det D = ZTO2 (TFyj2(¢1) F5ja(¢1) — 5F32(¢1)%) > 0,

which is a consequence of following general property of Fermi integrals (see [I,
Lemma 4.2] for a proof):

(a4+2)Fy 1(2)Fouy1(2) — (a+1)F,(2)* >0, z€R, a>0.
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4.3. Bose-Einstein distribution. The Bose-Einstein case v(E) = 1/(ef — 1) is
similar to the Fermi-Dirac case. Indeed, introducing the polylogarithms (or Bose-
Einstein integrals [15])

: o 1 < ytdy
L1a+1(e)r(a+1)/0 e z2>0,a>0,

we obtain
no = (2nTp)%/ ?Lig o (e0/ ™),
: 1o/ To
_ 3/2795/27 o/ T _§ L15/2(elo )
(ne)o = (2m)*/ "1y’ "Lis jp(et/70) = 2”0T07L13/2(6M0/TD>-

Then, after a similar computation as in the previous subsection, the model equations
(33)-(35) are written as

v < Li5/2(e“0/T0)

no OW) =0, Vup1 =0, oo + diVm(noul) =0,

(i )

) 252 )
27" Lig 5 (et0/To)
5 Li5/2(e“0/T0) . Li7/2(e“0/TO)
Bty B2 (g (BN
+ 2n0 0L13/2(3M0/TO) ive [ ug —V 0L15/2(6M0/T0)

5‘t(n0u1) - diVm(’Iloul X ul) + qu - TLOV$V = noToAzul,
and the diffusion matrix D reads as
Lig/g(é”O/TO) %T0L15/2(€“0/T0)

D = (21)3/21°/?
(2m) 0 gToLig,/z(e“"/T") %T3L17/2(6H0/To)
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