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Abstract

We present and investigate the collision-coalescence process of particles in the presence
of a fluid velocity field, examining the relationship between flow properties and enhanced
coagulation. Our research focuses on two main aspects. Firstly, we propose a novel mod-
eling approach for turbulent fluid at small scales, employing a Gaussian random field with
non-trivial spatial covariance. Secondly, we derive rigorous partial differential equations
(PDEs) and stochastic partial differential equations (SPDEs) from this model, capturing
the physical characteristics of particles suspended in the fluid.

From an Eulerian perspective, we analyze a kinetic particle system subjected to envi-
ronmental transport noise. Specifically, we rigorously study a modified version of Smolu-
chowski’s coagulation equation, which incorporates velocity dependence akin to the Boltz-
mann equation. By utilizing techniques rooted in unbounded elliptic semigroup theory and
weighted Sobolev space inequalities, we establish the existence and uniqueness of clas-
sical solutions for the case of a spatially homogeneous initial distribution.

Moreover, from a Lagrangian viewpoint, we employ this particle system to gain in-
sights into the collision rate at a steady state for particles uniformly distributed within a
medium. Considering a particle-fluid model, we perform two scaling limits. The first limit,
involving the number of particles, yields a stochastic Smoluchowski-type system, with the
turbulent velocity field still governed by a noise stochastic process. The second scaling
limit pertains to the parameters of the noise, specifically targeting the direction associated
with small-scale turbulence. This limit leads to a deterministic equation with eddy dissi-
pation in the velocity variable. We conduct numerical simulations of this equation system
and demonstrate the influence of turbulence on rain formation. Our qualitative findings
reveal a steady increase in coagulation efficiency with escalating turbulent kinetic energy
of the fluid. Additionally, we observe a power-law decay over time and in relation to the
turbulence parameter. Furthermore, we recover fundamental laws governing the collision
rate and relative velocity of moving particles in the high Stokes number regime.
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Introduction

Coagulation processes permeate the natural world, spanning from cellular motion to atmo-
spheric phenomena. Yet, comprehending them experimentally and mathematically poses
a substantial challenge. Motivated by the key problem of clouds formation and rain pre-
cipitation, this thesis embarks on a quest to address and describe fundamental inquiries:
Does a turbulent velocity field within the atmosphere amplify the coagulation of minuscule
rain droplets, thereby promoting rainfall? Furthermore, if such enhancement occurs, how
can we precisely quantify it, accounting for both Eulerian and Lagrangian dynamics of the
fluid and particles?

Cloud formation and precipitation development are intricately intertwined processes
influenced by both macro-scale and micro-scale phenomena. On the macro-scale, the fluid
motion of air in relation to clouds plays a significant role, while on the micro-scale, pro-
cesses such as condensation, stochastic coalescence, and evaporation of water droplets
come into play. Hence, it can be inferred that cloud formation and precipitation develop-
ment represent quintessential examples of multiscale-multiphysics phenomena.

Extensive literature in the field of physics has addressed this topic, with notable con-
tributions dating back as early as the work of Saffman-Turner in the 1950s [78]. Additional
studies by researchers such as [29, 75, 80], to name a few, have also provided substan-
tial evidence supporting both the notion of coagulation enhancement and the selection of
crucial quantities to measure the phenomena.

As shown in [88] and from seminal works of [52] and [80], we can boil down to three
main contributions of a turbulent flow in the collision-coalescence process of droplets in
a cloud. First, in localized regions of the flow where air streamlines experience significant
curvature and change (e.g. areas with high vorticity), the distribution of droplets becomes
nonuniform due to their finite inertia [25, 75]. Second, the unstable velocity field influences
the relative velocity between colliding droplets, typically exceeding the terminal velocity
due to gravitation observed in still air [1, 78]. Consequently, this nonuniform density and
enhanced velocity difference may result in notably higher collision rates on average [64,
75,90]. Lastly, turbulence also alters the hydrodynamic interactions and thus the collision
efficiencies between droplets at a local level. This follows from the changes in both the
relative distance between droplets and their distribution, influenced by the turbulent flow
characteristics across different ranges of length and time scales, more so exceeding the
one represented by the droplets themselves, see [88] and references therein.
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4 Introduction

Outline of the dissertation

The thesis will mostly concern the collision rate of coagulating particles and related statis-
tics, as we investigate the impact of these flow fields on the relative velocity of inertial par-
ticles within an airflow. The study will rigorously examine their effect in the limiting regime
of motion, while also providing heuristic insights for future advancements towards an ex-
tended unified theory. Additionally, we will explore the phenomenon of mass dislocation
during the time evolution of the Eulerian system. Furthermore, we will assess the theoret-
ical well-posedness of the derived equation governing the particles’ density.

Chapter 1 serves as a preliminary to the dissertation, where we delve into the funda-
mental concept of collision rate and explore various modeling approaches known in the
literature from both Lagrangian and Eulerian perspectives. We examine the behavior of
particles in a flow, distinguishing between tracers and inertial particles. A novel modeling
of fluid velocity is proposed, leading to a mean field equation for tracer particles akin to
the classical Smoluchowski equation. One possible construction is explained in detail in
Appendix A. However, we discover numerically that while this construction exhibits the
anticipated enhancement diffusion and coagulation at the Lagrangian level with a hard
sphere collision kernel, such effects are absent when transitioning to the density function
of droplets. Consequently, without the use of averaged reasoning on the collision rate
completely detached from the density equations, we realize the need for a change in per-
spective and employ a rigorous approach to derive the equation for particle density. To
achieve this, as shown in Chapters 2 and 4, we shift our focus to inertial particles, which
naturally capture these phenomena, and employ a heuristic construction of a scaling limit
that yields a new Smoluchowski equation with velocity components featuring eddy diffu-
sivity.

Building upon this reasoning, Chapter 2 details the development of a set of equa-
tions for particle density based on the aforementioned scaling limit. Within this system,
we successfully recover the relative velocity of inertial particles in a turbulent fluid and
the collision rate, assuming a uniform distribution of particles. Additionally, we conduct
numerical investigations into the mass displacement during the temporal evolution, pro-
viding derivations for the steady state density, total system mass, and their dependence
on the turbulent kinetic energy of the fluid.

In Chapter 3, we explore the potential for modifying our model to overcome limitations
associated with the Stokes number regime of our particles, focusing on two-point motion
statistics. This chapter presents preliminary results and conjectures regarding an effec-
tive formulation for the relative velocity and collision rate of inertial particles. Our aim is
to develop an approach that not only satisfies the known limiting regime but also allows
for the expression of dependence on the selected fluid model. Further exploration of this
topic is expected in future works.

Lastly, in Chapter 4, we rigorously study the one-point motion system derived in Chap-
ters 2 and 3, which specifically involves a homogeneous in space Smoluchowski equa-
tion with velocity components. However, it is important to note that while this equation
bears resemblance to a multi-species Boltzmann equation, it lacks the same symmetry,
boundedness, and conserved quantities. Consequently, the problem of establishing the
existence and uniqueness of classical solutions becomes more complex. To address this
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challenge, we employ a range of techniques from unbounded elliptic semigroup theory,
ad hoc mollification and cancellation techniques in the uniqueness theorem and weighted
Sobolev space inequality. These tools enable us to recover classical solutions for the
equation and resolve the aforementioned issues.

Key quantities: two kind of particles

Rainfall is a vital component of the Earth’s hydrological cycle, and understanding the pro-
cesses that lead to the formation and growth of raindrops is of great importance in me-
teorology and atmospheric science. In the atmosphere, raindrops originate from tiny sus-
pended particles called cloud droplets, which undergo a complex series of interactions
and transformations to become precipitation. One key process involved in this transforma-
tion is coagulation, which refers to the collision and subsequent merging of cloud droplets
to form larger raindrops. Coagulation plays a crucial role in the growth of raindrops within
clouds. Understanding the coagulation rate, or the rate at which cloud droplets coalesce,
is essential for predicting the growth and intensity of rainfall events, as well as for improv-
ing weather forecasting models.

Understanding the mechanisms by which turbulence enhances collision rates has made
significant progress in recent years [25, 26, 64, 75, 90], yet a foundational construction of
the quantities at play remains an open question.

In this chapter, we discuss mathematical concepts related to the formation and growth
of raindrops, specifically focusing on the coagulation rate and the time of raindrop forma-
tion.

We start introducing two points of view that will be intertwined: a Lagrangian and a
Eulerian modeling. Starting from a particle system approach we derive the construction of
fundamental quantities and, from a new model for the continuum density a way to compute
them and compare them, in a later Chapter, with classical results in the literature.

We start with defining an equation of motion for suspended particles in a flow, ideal-
ized as a spherical object with a density satisfying ¢, >> ¢, where ¢,, and ¢ are the
densities of the particles and fluid respectively. In this regime, The Stokes Law describes
the motion and we have

X() =V, V)= Tlp (ult, X (1)) — V(1)) (0.0.1)
where
o 27”2(Z>p
P gy’

is the particle relaxation time and X and V' represent position and velocity of the particles.
From this system, we derive the dimensionless parameter

St :==1,/1U,

called Stokes number, where 7, is the Kolmogorov response of the fluid, that completely
characterizes the inertia of particles. We note that 0.0.1reduces to a passive scalar model
when St — 0.
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In principle, defining the concept of collision rate appears as a straightforward exer-
cise in gas-kinetic theory, but in reality, it is a complex problem concerning the number of
active variables and the complex dynamic of the system.

Imagining the particle as sphere-like objects, we describe the rate of collection for
droplets moving in a flow, as in [25], by its fundamental unit: the collection kernel of two
colliding particles

T = 47 R*|v,, — vpy| E(11,72),

where R is the sum of the droplets radii of the colliding pair »; and r, v,, and v,., are
the velocity of each droplet, and E is the collection efficiency, which is the product of the
collision efficiencies and the two-point correlation function. This general formulation is
deduced considering the rate at which the separation line between the center of mass of
the two particles crosses a disk of radius R, making the kernel proportional to the area
of the spherical surface swept in a unit of time, hence the proportionality on the relative
velocity of the particles.

In the classical theory, [87], reducing the active variable only to the mass m of the
particles, we expect the collision rate R to be a function of just m, with a dimension of
[R] = T, to be dependent on the collision kernel of two single droplets, where the
relative velocity of the pair |v,, — v, | is approximated as a function of the radii, and
proportional to the number density f,,, of particles in the suspension.

In the discrete setting of masses being indexed by N, we then obtain the classical rate
of collision

R = Z T(m,n)fy (0.0.2)
n=1

where f,, is obtained as the mean field solution from the particle system 1.1.1, and is the
classical solution of the Smoluchowski equation [83] with kernel I

m—1 e
g = 3 Tum = Wafen =2 3T ) mEN

In this setting, usually, T" is obtained a priori with direct numerical simulation on particles
moving into fluid, or with physical reasoning of dimensional analysis, in order to reduce
the kernel to be a function of mass only. See [2, 81] and references therein for further
details.

However, the classical Smoluchowski approach, [83], has limitations, especially when
particles undergo runaway growth, such as in raindrop formation. To address this issue,
alternative approaches have been developed, including direct numerical simulation (DNS)
[81, 61] and the analysis of the Lyapunov exponent of the particle system’s dynamics [89,
90]. From these results, the collision rate is expected to be composed of two indepen-
dent components: collisions that occur when particles follow similar trajectories due to
shearing motion in the flow, and collisions between particles that deviate from the fluid
path lines and are influenced by small-scale turbulence. These mechanisms contribute
differently and can be combined additively.

The focus of this work is on the latter, and the construction of an effective and rigor-
ous theory for the collision rate in the presence of turbulence, where the folding of flow
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lines and particle inertia play significant roles. Thus, under the hypothesis of a turbulent
velocity field, in Section 1.4 and .1 we construct a time evolution for the density of particles
fm (&) where £ represents the active variables of the system, maintaining both position
and velocity, instead of mass alone as in 0.0.2. Hence, defining our key quantity

Ris = > [ T6E15n(6) de.
m=1

explained in detail in Section 1.4, for which we prove in Chapters 2 and 3 the derivation
of the typical coagulation rate as in [1, 64]. More so, we study in Section 1.2 the time of
formation of a raindrop, which declined as a loss of total mass in the truncated density
evolution of particles with masses m = 1, ..., M, representing the typical raindrop mass.

M
()= int{t 2 0] 3 [ £i.6)d€ < Mo),
=1

where M is a reference threshold and ¢ are the set of active variables for the particles’
density proposing a prime example of dependence between the turbulence parameter of
the fluid and the rain shower initialization. Under the assumption of a turbulent velocity
field, a time evolution for the particle density is constructed, and the coagulation rate is
expressed as an integral involving the collection kernel and the particle density.

To derive this construction, we first consider a system of NV tracer particles in a tur-
bulent fluid, i.e. ¢, = ;.

X)) =Uu() (0.0.3)

Where, at the particles level, motivated by works of Boussinesq [15] and Majda [63], the
large-scale turbulent flow ¢/ is modelled through its small scales as a common environ-
mental transport noise:

Ut,z) =Y op(z)Wf (0.0.4)
keK

i.e. a white noise in time with non trivial spatial covariance where {o () }xex countable
divergence-free smooth vector fields, {1} }cx independent 1-d Brownian motions. We
define the covariance matrix Q(z, x) := >, . x ok(x) ® o (x) derived by easy compu-
tation on the transport-type noise.

Under suitable and natural choice {0} } ek, i-€ Kraichnan type covariance [33, 58], we
have Q(z,x) = kly, for enhanced diffusion coefficient x > 0 (see Chapter 2, and [35]
with reference therein). These particles may coalesce in an instantaneous way as soon
as they get in contact with each other and We investigate numerically the behavior of the
discrete equivalent of first formation time of a raindrop in cloud, i.e.

7y = inf{t > 0|3i € N}, R} >= R4}, (0.0.5)

where R! is the radius of the i — th particle at time ¢ and R,4 := 4 - 10~% is the radius of
the typical raindrop in our simulation. While A; are the surviving particles at time ¢, with
Ny < N.
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In Section 1.2.4, calling « the parameters of the turbulent flow, we derive an explicit
dependence for 74 := 7¢(x) and we are able to argue a decay of the form

E[rs(x)] ~ p(r) ™

where p is a polynomial of degree at most 2. The limiting case of deq(p) = 2 is obtained
in the case of pure Brownian particles as shown in Section 1.2.2.

This toy numerical example has a natural downside: the setting of instantaneous co-
alescence presents a unique challenge in studying the probability density function (PDF)
of the particles. Since the objective of the thesis is to produce a theoretical framework
for the coagulating process of particles in a fluid, we had to approximate our process and
pass to a probabilistic rate in the coagulating dynamics.

A such, following the work of [37] and given the difficulty associated with analyzing
the PDF in such cases, we directed our focus towards a scaling limit approach. In this
direction, one of the main results was provided by Hammond and his collaborator [46, 48,
47], extending rigorously the Smoluchowski equation to a PDE with space variable, as a
scaling limit of a particle system undergoing pairwise coagulation (with an apriori rate,
dependent only on the masses).

In particular, they provided a model of time evolution probability distribution { f,,, (¢, ) }5°
of diffusing particles of different sizes m € N. Particles undergo pairwise coagulation
with coagulation rate «(m, n), and their resulting equation could be read as follows

m=1

m—1
8tfm(tax) _ﬁAfm t, x + Z « fn(t x)fm n(t SU)
n=1

—QZa(m, n) fm(t, ) fo(t,z), t>0,2€T% meN.

n=1

In this setting, particles are moved independently and subjected to Brownian motions. In-
deed, this is not enough to understand the behavior of particles moving into a fluid velocity
flow.

This approach allows us to gain a deeper insight into the behavior of particles and their
interactions, shedding light on the underlying mechanisms that govern coagulation pro-
cesses, more so, finding what does not work in the standard modelling of tracer particles
and how to pass to the kinetic system.

For this reason, as an analogous of the discrete formation time 7 (0.0.5), defined in
Section 1.2 equation 1.2.1, we define 7,, which represent the first time the total density has
put enough mass on effective raindrops:

M
Te(f) = int{t > 0] > / fi(t, x)dz < Mo}, (0.0.6)
i=1

with M a positive constant.

We know that E7y — 0 as x~2, when k — oo in the discrete system with instanta-
neous collision. So the question we ask is: does 7,,(f.) has a behavior akin to the one
displayed by the tracer particles system?
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Unfortunately, the numerical results produced for the quantity 0.0.6 in Section 1.3
show an increase for 7,.(f.). Specifically:

7(f.) /T, while 74(r) \, 0

as k — oo in the time frame [0, 7], completely going against intuition, the toy model, and
physical results from experiments.

The thesis aims to verify whether enhancing diffusion leads to coagulation enhance-
ment, specifically the increase in probability densities for large masses and a rigorous
construction of the key factor explaining the dynamics underneath the coagulating pro-
cess. However, the first enrichment of the model used in the program results inadequate
and unable to confirm coagulation enhancement through numerical simulations.

To overcome this challenge, it is necessary to consider all relevant factors from the be-
ginning, even if it complicates the computational process. The coagulation kernel, which
describes the probabilistic interaction of moving particles, should theoretically depend
on the difference in velocity between particles. However, the current approximation of the
kernel, based only on masses, neglects the complexities of kinetic evolution due to turbu-
lence, hence making difficult to use the density evolution equation to derive meaningful
result [65, 75]. This omission hinders the construction of a rigorous theory, particularly
regarding the final density.

There are two mathematical models for the rate of coalescence between particles:
deterministic and probability rates. In the deterministic model, two particles meeting re-
sult in the creation of a new particle with a mass equal to the sum of their masses and
momentum conserved. In the probability rates model, particles within a certain distance
from each other have a probability per unit of time to merge.

Deterministic models demonstrate that coalescence consistently occurs at a specific
distance, regardless of the time spent in close proximity. However, when considering mod-
els based on probability rates, there is a limitation in connecting them to turbulence. Coa-
lescence happens probabilistically over time, and as the duration of interaction decreases,
the probability of coalescence diminishes.

This poses a contradiction: models based on probability rates in the space-mass
framework favors coalescence with slow-moving particles, contradicting the practical un-
derstanding of turbulence. To resolve this issue, it is crucial to avoid bias toward slow
motion in the modeling process.

As we have already pointed out, in the field of atmospheric physics [25], the coagu-
lation of cloud particles is commonly analyzed using a rate proportional to the relative
velocity between particles. However, this factor is usually studied separately and then
applied to a Spatial Smoluchowski equation, making it impossible to derive accurate co-
agulation dynamics directly from the density. Additionally, this factor, when multiplied
by the time spent in close proximity, remains relatively constant on average, ensuring a
consistent probability of coalescence.

To address these limitations and incorporate both position and velocity variables, a
new system of inertial particles is introduced in Sections 1.4 and .1.

From 0.0.1, we construct a particle system, indexed by the number of particles N € N.
Foreach N € N, T € (0,00) and m € {1, .., M}, we denote the process of empirical
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measure on position and velocity of mass-m particles in the system by

(da; dU = - Z ) N(t da; ) N( )(dv)l{mfv(t):m} S ML_A,_(Td X Rd)
zEN(t

where M 4 := M 1 (T? x R%) denotes the space of sub probability measures on T¢ x
R< equipped with weak topology while z; and v; denote position and velocity respectively
of the ith particle.

Heuristically we show that the laws of the collection of Dy (M )™ -valued random

variables {M ¢t € [0,T)}M_,, N € N, is tight hence weakly relatively compact.
Consider any weak subsequential limit

m =00 (—m
{w € 0Ty =5 (" <t € [0, TTH (0.0.7)
Where 7z} solvers in the weak formulation the spoe system
dfm(t, x,v) = (—v - Vo + c(m)div, (v-) + ke(m)2Ay) fu(t, @, v)dt

—c(m) Yopere ok (@) - Vo fn(t, 2, 0)dWE

+Z f{nw '+(m—n)w= mv} (n’m_n)|w/ _w‘
X fn(t, 2, W) frn—n (t, z, w)dwdw'dt

-2 Zr]yzl f s(n,m)|v — w| fm(t, z,v) fr(t, z, w)dwdt

(0.0.8)

fmnCiz, )= = fO, m=1,..,M.

From this, in Chapter 2, we derive the deterministic Smoluchowski coagulation equation
with both velocity and position as active variable. Now the enhanced diffusion due to
the small scale turbulence of the fluid act on the coagulation process, giving a rigours
construction, at least in the mono-disperse case, for the coagulation rate. In fact, limiting
for clarity on mass of type 1, we get at the level of particles

to+AL L o
/t Z)‘ (XZanvvyvV;J) l{m}t:l}l{mgzl}gﬁ(XZ’Xg)ds (009)
0 1#]

this is the number of collision of particle of mass m = 1, in the volume Q (i.e. taking
¢ = 1) in the unit time At.
That reads out, for the density function as

to+At
Ruurs ~ N (t0) / // // N, g, v, w) (e, ) fi (2, v, y, w) dado dyduw dt,
to
(0.0.10)

where the quantity A/ (¢o) is the number density of type 1.

This framework is the baseline to construct a rigorous theory that, from simple math-
ematical equation can naturally give rise to all the fundamental quantity of rain coales-
cence. As such, this will be the main system analyzed throughout the following Chapters.
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Turbulence enhancement of coagulation

Following the discussion of Chapter 1, we have substantial clue to conclude that turbu-
lence increases the relative velocity of particles suspended into a fluid, favours their col-
lision and thus increases the collision rate. Motivated by the last result of the previous
chapter, we investigate inertial particles and their density evolution under the action of an
environmental noise capturing the turbulent kinetic energy of the fluid.

To this end, an identified key factor of the collision rate, precluded in the tracer mod-
elling, is the average relative velocity between particles of mass 7, and ms:

Ry me = (V1 — v2l). (0.0.11)

This quantity is of major importance since it relates the properties of particles and fluid
to the intensity of the aggregation and thus it has been extensively investigated in several
works, based on various arguments and models of turbulence, see for instance [1, 7, 19,
20, 25, 26, 45, 64,73, 75,76, 78, 81, 84, 88, 90, 93].

We propose a new modeling approach here. Many ingredients are classical, like the
fact that we use an inertial model for particle motion (instead of a model when particles
are transported). In particular, droplets in clouds or dust particles in gasses near young
star have densities, ¢,, which are larger than the density of the fluid ¢;.

As such, in this thesis we analyze setting in which ¢,,/¢; >> 1. This way, the inertia
of the particles is usually large enough to help them from not following exactly the flow’
lines. In this regime [24], the dominant force acting on small particles is due to viscous
drag, which causes the particle velocity to slow the motion in the same direction of the
fluid velocity. Thus, the equations of motion for each of the small particles follow the

Stokes' law
dx dv

Z =" 2 =7 (U (t,x) —v) (0.0.12)
(here  is the damping coefficient and U (¢, x) is the fluid velocity).

We note here that in setting in which concentration of particle is too close to the fluid
density,i.e. ¢,/¢s ~ 1, weneed to consider the history of the particles’ motion, modifying
the acting forces on the system and we postpone this analysis to future studies.

At the level of the density for different masses, following the reasoning on the scaling
limit of the particle system showed in Chapter 1, we obtain a Smoluchowski equation with a
kernel depending on the relative velocity |[v — v’| to describe macroscopically the system.
The novelty is that we introduce a Boussinesq hypothesis, namely the fact that a small-
scale turbulence acts on particles as a dissipation. And the key feature is that it acts as
a dissipation in the velocity component, namely it spreads the distribution of particles in
velocity (not or not only in space). This spread increases in a quantifiable way the value
of R, m, and thus the collision rate.

In order to describe the equations we use and the results, let us recall a few quanti-
ties associated to the particles and to the fluid. The damping coefficient v appearing in
equation (0.0.12) is given by Stokes’ law b”# where r, m are the particle radius and mass
and . is the dynamic viscosity of the fluid. If we denote by 7 and 7y the relaxation times
of the particle and of the fluid respectively, we have v = 7' and we define the Stokes
number as St = 7p/Ty = 1/ (y7u). When we want to stress the dependence of the
damping coefficient - from the mass m, we write ~,,,; and similarly for St,,,. Two relevant
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quantities of the fluid for our study are the turbulence kinetic energy k7 = 1 }ﬁf and
the turbulent viscosity v = 7ykr. Our model, inspired by Kraichnan fundamental work
[58], is based on the idealization that the turbulent small-scale fluid is white noise in time,
space-homogeneous, with intensity o (precisely, as a vector field, its space-covariance
matrix C' (x) is assumed to have the auto-covariance C (0) equal to o1, with d dimen-
sion of the spatial domain and I,; the identity matrix). As explained in all details in the
Appendix .2, the link between these fluid quantities is
2

% = grUkrT = %W (0.0.13)
Indeed, in [1] the energy dissipation rate is expressed as ¢ ~ kr /7y, clear from the en-
ergy balance of Navier-Stokes equation, and since all three quantities correspond to the

turbulent fluid:

0 (1
o <2|U|2> = —¢ + lower order terms,

from which is possible to derive the link with our spatial covariance matrix.
The first main result of our work is that we derive the following Smoluchowski-type
system for the particle densities of masses m = 1,2, ...

Ofm (t,x,V)

5z +v - Vaofm (6, %, V) — Y divy, (v fp, (£,%,V)) (0.0.14)
2 52
— 5 A f (6,%,v) = (Qn — Q) (£,5) (1%, )

where f := (f1, f2,...), x € T (the d-dimensional torus),v € R¢ and the collision
kernels are given by

m—1
ot (f,£)(t,x,v) := Z // Snm—n (0.0.15)
n=1 M {nv'+(m—n)v"'=mv}
AV =V fu(t, %, V) frnen (t, %, V) dV' dV" |

O, (£, £)(,x,v) == 2, (t,x,v)Z/smm
n=1
v =V fo (6%, V) dV (0.0.16)

with s, ,,, defined in (2.2.1) below.

This equation proposes a change of viewpoint. In previous works, the central problem
was determining the correct collision kernel which takes into account the fact that the fluid
is turbulent. Here we use the original collision kernel depending on the relative velocity
|v — v’|, without modifying its coefficients, but incorporate the presence of a small-scale
turbulent background by adding the dissipative operator in the velocity variable. Collision
and aggregation is not due to a stronger collision kernel, in this model, but to the spread-
in-v of densities, produced by the additional diffusion term.

The derivation of this Smoluchowski-type system is explained in Sections 2.4 and 2.5
of this chapter, as well as in Chapter 1. This derivation is heuristic but reasonable in anal-
ogy with rigorous results proved recently for other models [35, 33, 42]. From the viewpoint
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of the Physical validity of the result, let us stress that the rigorous proof would require
very small 7y, with ~,,, having a finite limit. Therefore St must be large.

We analyze this new model both using approximate analytical computations and nu-
merically. In Section 2.6 we prove, up to some approximation, the formula

kr kr
mi,ma — V Im m > .0.17
R 1,12 f fy 1 +’Y 2 Stml + Sth (00 )

in the physical dimension d = 3. In the large St regime, which is the regime of validity
of our results, this formula confirms known results (see the discussion in [90]) and it is
known as the gas-kinetic model, after [1]. Let us notice that it is obtained without any
use of dimensional analysis; it is derived from basic equations, except for the stochastic
model of the turbulent fluid.

In order to approximate analytically the average value {|v; — v3|) of the relative veloc-
ity (0.0.11), we adopt the mean field viewpoint of Smoluchowski equations, where particles
are independent. Therefore, if p,,, (v) is the normalized density f,, (v) / [ fm (W) dw of
velocity of mass m, solution of Smoluchowski equation, we have

Ry my = / [vi — V2| Dmy (V1) Py (V2) dvidvas. (0.0.18)

However, to avoid a dependence on the initial conditions, we consider, in the Smoluchowski
system, the linear terms

2 .2
Yo iV (¥ fon (V) 257 o fon (V)

associated with the transient phase that moves the initial distribution towards a certain
limit shape. In this regime, the nonlinear terms (0.0.15) shift mass from lower to higher
levels, but their impact on the modification of shape is minor.

Therefore we take, f,, (v) / [ fm (W) dw as the invariant distribution of the linear part,
which is a centered Gaussian with covarlance matrix Q'meQId (I, is the identity matrix),
which lead us to the fundamental formula (0.0.17). This founding are also supported with
numerical result on the steady state solution of the Smoluchowski system, as shown in
2.7.

We stress here that it is not immediately clear if we may modify our approach to incor-
porate the concentration effects related to singularities described in [25, 64, 90] directly
in the relative velocity (0.0.11), or if this effect must be study in relation to the particle
density and, as such, the full collection kernel.

In Section 2.7, finally, we investigate numerically the Smoluchowski equations, quan-
tifying in various ways the efficiency of aggregation of the turbulence model.

To this end, we define

MS(8) = / ot V) (0.0.19)

which we also call “total mass” for simplicity.
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Mass Decey sigma from 0.05 to 10

Figure 1: Decay of M{(t) for ¢ € [0, 1], with M = 3, initial density f;(0,v) form =1
concentrated on the set v € [~1/2,1/2]. Parameter o2 ranges in the set 0.05 to 10
(around 30 points). A visible increase in coagulation is present at the increase of o2.

This function represents the total mass present in the system, at a given time ¢, respect
to a threshold M > 0 representing the mass level in which particles leave the system, i.e.
fall out of the cloud as rain. Indeed, analyzing the non linearity of our PDE, we notice that

M
> /m(Q; — Q. )dv <0, Wt (0.0.20)
m=1

implying that dM9(¢)/dt < 0 and so (0.0.19) is non-increasing in time. Notice that for
the infinite system M = oo, equality is achieved in (0.0.20), hence the mass deficiency
in the finite system is not lost at all and it is simply sent to higher order of mass-type
densities that are not analyzed in the closed system and thus can be interpreted as rain
precipitation.

With a semi implicit method we solve numerically equation (0.0.14). Thanks to re-
sults on fast decay at infinity, showed in Chapter 4, we compute the total mass showing
enhancement coagulation in Figure 1.

The second quantity we consider is closely linked to the enhanced coagulation due to
turbulence that we will establish with the “total mass” and gives more quantitative infor-
mation. Specifically, let

T : 0
mgy = llf t
0 tGI[O,T]Ml( )
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and define a sequence of “barrier exit times” (7,),>0
=inf {¢t >0, M{(t) <m{ } A T. (0.0.21)

Since t — MY (t) is decreasing, we have that 7y = T'. This exit time represents the first
moment in which the total mass M¢ (¢) drops below a certain level respect the turbulence
parameter o. Since M () is expected to decay faster as o increases, o — 7, should be
decreasing, as shown in Figure 2.

Plot of Exit_time(sigma) in interval [1,2] Log-log plot of Exit_time(sigma) in interval [1,2]

me(sigma)
e
me(sigma))

signa loglsiga)
hreshold wih sigma=sqr(2) Treshodm_2'T i criicaltme 1,2}, decay - sigma?{-1)

Figure 2: M = 1; A plot of the barrier exit time 7, with respect to the turbulence pa-
rameter o, and the corresponding log-log regression in the time window [0, 2], taking into
consideration only those exit times in the interval [1, 2], yields 7, o< o 1.

We conjecture that the function (0.0.19) can be expressed as (for ¢ suitably large, say

t > 1in our simulations)
1
M (L) ~ , 0.0.22
i Ag(o)t + M (0)! (0:0.22)

for some function A, that depends on dimension d, and that A; (o) o o, the turbulent
kinetic energy of the fluid.

A rough explanation of the numerical findings exploring different A/ and initial condi-
tions, is the following one. When M = 1, the density f (¢, v) of the unique level m = 1
satisfies the identity

;t/f<t»V>dv=//!vv’!f(t,wf(t,v') dvav’

because the differential terms cancel by integration by parts. Up to a small approximation,
near the steady state of the linear operator,

f(t,v) ~al(t) fo(v)

namely the decay of f (¢,v) is self-similar [23]. Then o/ = —opa? where

Uo—//’W w'| fo (W) fo (W) dwdw'




16 Introduction

is an average variation of velocity under f;,, namely

1
oot +C

a(t) ~

after an initial transient period. Moreover, under this hypothesis the standard deviation
of fo near the steady state is o (since the dispersion produced by the linear differential
operator is proportional to o), we expect that o increases linearly with &, the turbulent
kinetic energy. As for the behavior in time, since this computation can be carried out for
every d > 1, we believe that the decay in time is dimension-independent.

Future directions: a unified theory

In Chapter 2 a Smoluchowski-type equation is derived to study the collision rate of inertial
particles in a high Stokes number regime under the effect of a turbulent fluid.

While this regime is of interest in the astrophysical context, it has less impact on
atmospheric physics, in which particles have, usually, low to moderate St numbers. In
particular, the regime we have recovered is the same as Abrahamson [1], which is a limiting
behavior of coagulating particles akin to gas-kinetic theory.

Motivated by this, we are trying to study heavy (with respect to fluid density) inertial
particles in a turbulent environment with a two-point statistic approach. This way, depen-
dence on radius and relative distance of particles are still present in the computation of
the PDF and, hopefully, all ranges of St could be investigated.

This problem will be formalized in the following chapter, leaving different comments,
heuristics and proofs, more so open questions to be answered.

Main achievement of the chapter is the complete formulation for the average relative
velocity of two particles advected by a turbulent fluid, i.e.

where St is the Stokes number, k1 the turbulent kinetic energy and ¢ is a function that
helps modelling the fluctuating structure of the fluid.

We discuss the consequences of this formula depending on the choice of the mod-
elling of U(x, ¢) fluid velocity and its link with others given in the literature.

In a similar fashion to Chapters 1 and 2 and stochastic modelling via transport noise,
we are considering the noise to be turbulent and fluctuating, i.e.

Ux)=0) e (x)Wi(t).
k

As shown in .2, we can still give meaning to the quantity o as the product of the turbulent
kinetic energy, k7, and relaxation time of the fluid, 7.

With the same reasoning, we obtain at the level of the SPDE for the joint density of the
two-point motion: f;(x1,x2,v1,V2),i.e.

Ouf + diva, (01 f) + diva, (v2f) — — dive, (1) — —divy, (v2f) =
p p
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= 2> e (x1) - Vi fodWi(8) + = D e (x2) - Vo f o dWi (1) (0.0.23)

{2 Pk

Writing the Ito-Stratonovich corrector in (0.0.23) we obtain a second order elliptic op-
erator that depends on the covariance matrix of the noise. Call @ such matrix we have:

Qi) =0 ) ey (i) @ ey (1) -
k

and computing the Ito formula and the corrector, we get mixed derivatives inthe v = (v1, va)
variables, giving the following second order operator (we assume for simplicity Q (x1,x2) =

Q(Xzaxl)):

2 2

Df :20-7_p2di'vv1 (Q<x17 Xl)vmf) + 2(7-7_5(1@'1)@2 (Q(X2,X2)szf)

2

o .
+ ﬁdwv1 (Q(x1,%x2)Vy, f).
p

Under suitable conditions, we show the proximity of such an equation with the tran-
sient PDE or Galeati limit. In particular, we estimate the difference between the two solu-
tions:

E[(f-7.6)"| CIQlL sz I foll 2

refining this estimate as much as possible, and as such supporting the fact that we tran-
sition from the SPDE to the PDE, due to their proximity. For f we obtain the PDE for the
density of the two-point statistics.

o f+ divy, (1117) + div,, (02?) — —: div,, (01?) — —: div,, (02?) =Df
P P
(0.0.24)

Note that under the same assumption of Chapter 2, we recover the equation for the single-
particle density, hence showing that this is indeed a consistent extension of the developed
theory. Indeed, this can be done by integrating in the desired variable and using the diver-
gence theorem and the symmetry of the covariance matrix, then  is basically indepen-
dent on the position and the only contribution is given by 02 ~ k7.
Here, instead, the position is essential and changes the behavior of the relative velocity.
To compute the mean velocity we need to investigate the density function of the two-
point motion. Since we are interested in obtaining an average value that is independent
from the initial condition, we focus on the steady-state solution of the PDE (0.0.24). Fol-
lowing similar ideas from [10, 75, 90, 89] and others, we note that is the distance of the
two particles the meaningful quantity. We search solution of the form:

f(x1,X2,v1,v2) = f (X1 — X2,V1,V2)

Call r := x; — x2, the function f = f (r, vy, v2) satisfy the PDE:

~ Zdiv,, (v1f) = —divy, () = DF

Tp Tp
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U _ o2
Pf=5s (A f+anf)+ divn (Q)V.. f) (0.0.25)
this equation is the adiabatic formulation, i.e. constant in space, of the steady state equa-
tion of (0.0.24), where we impose:

dngg1 (Ul.]?(xl — T2, V1, UQ)) + diVm2 (’02]?(1'1 — T2,V1, UQ)) =0. (0026)

We show, in Section 3.7, through numerical simulations that solution of such equations are
close, respect to the problem of finding the relative velocity of particles, to steady-state
solutions of Equation (0.0.24).

This makes the task of finding a solution for (0.0.25) feasible: given any r, we can find
solution pdf 6. (v1, v2) which satisfies equation (0.0.25). We have, for each fixed r,

//63c (v1,v2) dvrdve =1, f(r,v1,va) := 0y (v1,V2) (0.0.27)

up to constant depending on the space domain we are working on.
The important consequence is that, following from classical theory of both stochastic
processes and elliptic equation, we have

Or () ~ N (0,Cr)

with a known C which will depend on our choice of Q(r) covariance of our noisy fluid
modelling.

The structure function that we want to compute is the average relative velocity be-
tween two particles considering all the inertial range of the particles in the fluid, i.e.

E[[V1— V2]

this is the average difference of velocities between particles in the portion of space that
has a length scale of the order of the Kolmogorov length /.

Using the equilibrium probability density (0.0.25) of pairs of particles and calling
||lr|| ~ £p the typical length scale of colliding particles, in the unitary torus, we have:

E[[Vi— Vg = J [ Ivi = val f (bp, V1, Vv2) dvidva
' ’ [ flp,v1,v2)dvidva

= // |V1 — Vz‘ ng (V]_,V2) dVldV2

~ OB +CE — 2082,

Hence, the main objective of the following section is to give fair assumptions on Q(r) to
compute C,. from which we'll derive: O};, Cl?j, C,}f and as such the relative velocity.

For this reason, consider a scalar function ¢(r) dependent on the magnitude of the
relative distance.

{Q<x,y> = Qx—y) =oq () 1d
q(0) =1
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(Note that we can always assume ¢ (0) = 1 since we can always modify o with a dimen-
sionless constant dependent only on the domain).

Thus the matrix C,. is linked to ¢ (%) . From the elliptic equation we obtain with usual
computation on invariant measure the covariance matrix

— Id q(eif)m
T q(ﬁ)[d Id

Using the results of previous section and the computation on C,., we can obtain for the
structure function the following closed form:

o 14
E[[Vy — Vaf] ~ -2 1_q<p).
VT Uy

Different covariance models from Gaussian decay to Kraichnan and Kolmogorov scaling
are proposed and studied. Hence, recovering the known limiting regime for the relative
velocity as in [1, 14, 72].

Concerning the collision rate R, we propose in the chapter some explanation on how
to connect our result with the literature and what is still missing to complete the puzzle
and have a closed formulation and a unified theory for particle colliding in fluid flow. In the
physics community, there is now a general consensus [90, 89, 75, 10, 11, 26, 25] that the
coagulation rate, introduced in Chapter 1, has a natural splitting in two main components

R = Radv + Rtur-

These two uncorrelated main components are: R4, the coagulation due to advection,
and R, due to the turbulent flow.

The advecting part R4, is estimated for low Stokes regime with a uniform density of
almost tracer particles in [78], that read as

where n is the density and r the radius of the particles. This last term R is obtained
independently from two different computations both from Falkovich [26, 25] and Mehlig
[90, 89], while it is being considered in the works of Bec [11, 10] and Pumir [75]. This is
called the sling effect or caustic effect, which proposes a correction due to the fluid turbu-
lence that creates singularity on the gradient of the particles’ velocity and then modifies
their density.

Both of these effects are obtained considering the usual collision kernel when turbu-
lent flow is involved,

Riin ~ ([v1 — va|),

is mostly dependent on the relative velocity of the particles. They propose a correction
due to the fluid turbulence that creates singularity on the gradient of the particles’ velocity
and then modify their density.
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For this reason, if we have a statistically uniform spatial distribution of particles, call
such density ng, then we have the relation between the turbulent collision rate, Ry.,,-, and
the relative velocity, i.e.

Rtur ~ no <’V1 - V2|> .

Unfortunately, under this hypothesis, we fail to capture in fullness the turbulent part of
the turbulent coagulation rate described by the Sling Effect. It can be argued, considering
the derivation of the relative velocity and the heuristics proposed in Chapter 1, Section 1.4,
and seminal paper such as [12, 41, 25], that the assumption of statistically uniform spatial
distribution in the limit for St — 0 is not what we are really working with. In particular,
all of our assumption in the computation of the structure function needs to work in the
steady state regime, as such, also the density must be taken at is steady limit after the
turbulence of the fluid has taken effect on the trajectories of the particles. More so, since
in our equation velocity is an active variable, this must be carried on, as a Maxwellian-like
average for the particle and to be computed in a domain as big as two colliding particles.
The first reasonable guess, e.g. [59], is to consider the collision rate in the following form:

R~ nog(r,v) {[vi(r) — va(r)[)
where g(r, v) is somewhat analogous to a radial density function of the particles, but now
depending on the relative distance, radius and velocities of the particles.
In analogy with Maxwell-Boltzmann-Arrhenius density, we expect to multiply the rela-
tive velocity (|v|) with the number density of particles able to collide at a certain length
distance with their related averaged velocity v, obtained from the Maxwellian, derived

from the single point statistics in Section 2.5, representing the activation kinetic energy
due to the particles respect to the fluid k. If we call i this new factor, then:

1 lv|? 1 Vv
h = exp (—2mp<kT >> ~ exp (—Qmp (1;21)

where FE is the energy and 7' is the temperature and, in our case, the turbulent intensity of
the fluid, given by az/rp. In particular, we can argue that this & is not an artificial factor,
but nothing more than the steady state solution of the modified Smoluchowski, which is
a type of Vlasov-Fokker-Plank equation.

Under this assumption and our Gaussian covariance hypothesis we get:

kT v 2
Rtur(mp) ~ Np exp (-2&‘2&> § 1-— exXp <— (\/2:;7Tst> >

This leaves us with a final formulation that agrees with Falkovich's [26, 25] and Mehlig’s
[64] analytic formula. This factor well represents the activation aspect of the turbulent
energy with respect to the fluid trajectories and the fast decay as St — 0, but, albeit
essential, it is formulated with a reasoning due to kinetic theory and energy balance. For
this reason, it is still fundamental to understand how can we capture this from the particle
system at play, as shown in Sections 1.4 and 1.5, and, in a rigorous way, from the limiting
equation 3.2.2. This would be the primary work for future development of this theory.
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Smoluchowski equation with velocity

In previous chapters we took a kinetic viewpoint to obtain our equations for the density of
particles in a turbulent fluid, obtaining numerical and rigorous theoretical results on the
effect of such field on the coagulation process both for tracer and inertial particles.

In Chapter 4 we undertake the complex task of study rigorously such variant of Smolu-
chowski’s coagulation equation with velocity dependence that is akin to Boltzmann equa-
tion. As explained, it arises as the scaling limit of a system of second-order (microscopic)
coagulating particles, modelling the interactions of rain droplets in the clouds, which are
subjected to acommon noise of transport type. Such a noise, constructed in recent math-
ematical works [42, 35], possesses several characteristics of real turbulence, such as it
enhances diffusion of passive scalars. We focus on the existence, uniqueness and regu-
larity of this new poE, after briefly introducing its origin.

Smoluchowski’s classical equation [83] provides a first model for the time evolution
of the probability distribution { f,,, (¢, z)}°°_, of diffusing particles of different sizes (or
masses) m € N, say in T¢ := (R/Z2)4, when they undergo pairwise coagulation with
certain coagulation rate «(m, n):

m—1
Ocfm(t, ) = Afm(t, )+ > aln n) fu(t, ) frnn(t, )
n=1

oo

—2Zamnfmt$)fn(tx) t>0,zeT meN.
n=1

The non linearity has two parts, a gain term and a loss term. Such a system of equa-
tions has been derived from scaling limits of Brownian particle systems by Hammond-
Rezakhanlou [48, 46]. To model the influence of a large-scale turbulent flow, it is natural
to introduce a common noise. If we adopt a transport noise of the type in [35]

Wit z) =) opla) W

keK

where {0 () }rek is a countable collection of divergence-free smooth vector fields and
{W}} rex independent one-dimensional Brownian motions, then we get a stochastic ver-
sion of Smoluchowski’s equation (an spoE)

m—1
dfn(t, ) =Afn(t2)dt + 3 alnm —n) fult, ) fruon(t, z)dt
n=1
S alm )t )t )t = 3V funlto) - o) awf OO
=t keK

+div(Q(x,z)Vfn(t,x)), meN

where Q(z,z) := >, ok(x) ® o(x) coming from the transport-type noise. Under
specific choice of {0} } e i, We can have that Q(x, x) = k1, for an enhanced diffusion
coefficient > 0, the so-called “eddy diffusion” [15]. This picture, in its special case of
finitely many mass levels m = 1,2, ..., M and unit coagulation rate «(m,n) = 1, has
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been derived from particle systems in [30]. Another version of the seoe with continuous
mass variables m € R has also been derived from particle systems with mean-field inter-
actions in [73].

However, conceptually and mathematically, the most difficult step in this program is
to verify that diffusion enhancement leads to coagulation enhancement, namely, the fast
increase of probability densities f,,, for m >> 1 (large masses) for large diffusion coeffi-
cient case. In fact, the model (0.0.28) turns out to be too crude, and even numerically we
cannot verify a coagulation enhancement.

The problem lies in the fact that quick diffusion of masses may not lead to enhanced
collision unless the coagulation rate depends on the velocity variable. Otherwise, the
masses merely move around. We introduce a new system with both position and velocity
variables. In the atmospheric physics literature, e.g. [25, 75, 80, 45], it is also common to
consider cloud particles coagulate with a rate that is proportional to (when d = 3)

a(my,ma) = vy — ve|(r1 + r2)2

where v;, 7 = 1,2 are the velocities of two colliding rain droplets and r; := m;/g, 7 =
1, 2 their respective radius. Under certain simplifications, it leads to the following kinetic

version of Smoluchowski’s equation (cf. Chapter 1, Section 1.5)

atfm(tv '1"7 ’U) = —0v- vl‘fm + C(m)dlvv (vfm) + K/C(m)2A’Ufm + Qm(fa f)

fm‘t:():fgn(wuv)7 m:17"'7M7
(0.0.29)

where (t,z,v) € [0,T] x T¢ x R%, and

Qm(fa f)(t, Z, U) =

m—1
- Z // S(?’L, m— n)fn(t7 xz, w,)fm—n<t7 €L, w)‘w - wl|dwdw/
n=1 M {nw'+(m—n)w=mv}

M
-2 Z/s(n,m)fm(t,m, V) fn(t, z,w)|v — w|dw,
n=1

(0.0.30)
where

c(m) == am=D/4 g(n,m) = (n"/¢ 4 m/ a1, (0.0.31)

In Chapter 1, Section 1.5, we sketched the proof of the scaling limit from a coagulating mi-
croscopic particle system subjected to a common noise, to an seoe that eventually gives
rise to this poe. Although it is not fully rigorous, it should justify the interest of this equa-
tion. Here again, turbulence contributes to large « versus small « when no turbulence.
The eddy diffusion occurs now in the velocity variable.

The aim of our research is two-fold. Theoretically, we are interested in proving the
well-posedness of the poe and associated seoe cf. (0.0.8), as well as the passage from
the one to the other. Then, both theoretically and numerically we aim to demonstrate that
the larger the «, i.e. the more intense is the turbulence, the faster masses coagulate. See
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[31] and Chapter 2 and 3 for a first theoretical and numerical study in this direction. In the
present article, we focus on the ppe system (0.0.29) in the spatially-homogeneous case,
i.e. by considering the initial conditions f/"* constant in = for every m, we can reduce
(0.0.29) to

Ocfim(t,0) = c(m)divy, (vfm (t,v)) + Ke(m)? Ay fin (£, 0) + Qm(f, f)(t,v)

fm|t:0:f7%(v)’ m = 1)"')Ma
(0.0.32)

where (t,v) € [0,7] x R and Q,,(f, f) is as in (0.0.30) but without the x-dependence,
and we prove existence, uniqueness and regularity of the solutions of (0.0.32), for every
fixed k > 0.

Denote a weighted LP space

LP(RY) = {f RT SR st flo)e LP(Rd)}, pe(l,o0), keN, (0.0.33)

where
(V) :==+/1+ |v|?

and a weighted Sobolev space
HI\RY) = {f L2 st.Vif e L2(RY), V1< /(< n} . (0.0.34)

The main result of this article is as follows.

Theorem 0.0.1. Fix any finite T and ~ > 0. Suppose that initial conditions f° (v) €
(L? N L3)(R?) and nonnegative, for every m = 1, ..., M, then there exists at least one

nonnegative solution in the class L> ([0, T; L%(Rd))@)M.
If the initial conditions f°,(v) € (H{ N L})(R?) and nonnegative, then there exists a
unique nonnegative solution, and in this case f,,,(t) € Cg°(RY) for any t > 0.

The most difficult part in our opinion is uniqueness, due mainly to the presence of
|w—w’| inthe nonlinear term, and the fact that the velocity variable v € R? is unbounded,
hence in the presence of Laplacian, f,,, (¢, v) is never compactly supported even if starting
with so. These together with the fact that we have a system rather than just one equation,
cause a severe difficulty in closing a Gronwall inequality for uniqueness. As far as we are
able, the weighted L' space is the only one in which a Gronwall argument can work, even
if one is willing to assume that solutions are Schwartz functions. (The problem is related
to integrability rather than smoothness.) Indeed, with weighted L' we can find certain
cancellations that remove those terms with higher weights brought by the kernel, and this
seems not achievable with other spaces such as weighted L2. Equally essential to this
cancellation is considering the sum over the norms of all the densities f,,, m =1, .., M,
rather than treating them individually. Indeed, this is already essential to derive various
apriori estimates.

Consider for this the set of equation solved by h,,, (¢, v) := fin(t,v)—gm(t,v), Ym =
1, ..., M and call Hy,(t,v) := fin(t,v) + gm(t,v), where fy,, g, are two solution with
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the same initial condition. Then:
Ohin (t,0) = Ahy, + div(vhy) + 5 (Qu(h, H) + Qu(H, h))
hm‘tz(] =0

(0.0.35)

where we denote

Qm(h,H) := mz_:l/ (%)th(w(v,w))Hm_n(w)w — w|dw
n=1

M

-2 hm(v) | Hp(w)|v — w|dw,
> ) [ Hawlo—wl

m—1

Qm(H, h) := Z_ / (%)QHn(go(v,w))hm_n(w)\v — w|dw
n=1

We consider now the function v () an approximation of the function sgn(z) such that

-1, xz<-—¢
Ye(x) =S wfe, —e<x<e
1, T >

We consider the weight (v)? := 14-|v|2 and thus the function ¥, (hy,, v) := b (k) (v)?,
multiplying it to the equations (4.2.2) solved by h,,, ¥m and integrating by part. Defining

also
(z) = 1, if x| <e
XW= 0, otherwise,
we obtain:
01 [ Bt ()2 d = [ @)l )2 o+ 2 [ @ub) el (0 do

(0.0.36)

This two term can now be computed independently using both the regularity of the solution
and the cancellation property of the sgn function that make possible to discharge the
weight of the non linearity ),,, to the function H,,, sum of the two solutions, leaving /,,,,
the difference, untouched, hence, closing the Gronwall lemma and proving uniqueness.

On the other hand, existence is proved by constructing a family of approximating equa-
tions each corresponding to a truncation of the kernel |w — w’| in the nonlinearity. These
approximating problems are more amenable to study since the difficulty related to the
kernel is no longer severe, for each fixed truncation parameter.

When 0 > 0, Vm = 1,.., M, the solution of (4.3.1) is nonnegative and regular
enough and has a fast decay at infinity, then we have for the nonlinear term:

xl0) [ £ (t00)) a0}l = wla(w)d
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< /fn(t,w(v,w))fmn(t,w)\vw|dw

And thus we can recover the same a priori estimate in both the full and approximated
system. Luckily, we can define amap I" from X, — X, given by

I(f) =P[O+ /O P_(df — QM(f. f))ds, | € Xr.

where X = C([0, T, L?) is a suitable functional space in which a semigroup associated
to the following unbounded operator on function defined on R%:

Lf:=Af+v- V],

guarantees adequate gain in regularity for the truncated solution, [66]. This, joint with
suitably weighted embedding in Sobolev space, gives us the desired solutions.

There is an unexpected connection to the vast area of Boltzmann equations [86]. Our
(0.0.29) may be viewed as a Boltzmann-type equation with perfectly inelastic collision,
rather than the classical elastic collision. Indeed, it is derived from particles undergoing
pairwise coagulation, hence two particles merge into one based on the principle of con-
servation of momentum (and not energy). It is also local in nature in that the nonlinearity
acts on the velocity variable, per (¢,z). The closest works in the Boltzmann literature
seem to be the ones on excited granular media, see [43] and references therein, and on
multi-species Boltzmann equations, see [17] and references therein. In a sense our equa-
tion combines the features of both of them. From a technical point of view, the afore-
mentioned difficulties with uniqueness are also present in [67, 43] and some references
therein, and we have learned from these sources. On the other hand, there are various
differences that set our model apart from these references. Since M < oo, we do not
have the conservation of mass and momentum, and we do not expect nontrivial stationary
solutions - indeed all f,,,(¢) should decay to zero as ¢ — oo (i.e. eventually all masses
are transferred out of the system). In general, our nonlinearity Q,,,(f, f) does not enjoy
any particular kind of symmetry. Our derivation of the apriori estimates is also quite dif-
ferent, in particular, we need not invoke entropy estimates and Povzner-type inequalities,
as are standard in the Boltzmann literature.
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Chapter 1

Key quantities: two kind of particles

Although clouds play a crucial role in atmospheric phenomena, the effect of turbulence in
cloud formation is not well established up to the present.

Two processes mutually affecting each other characterize the cloud formation and
precipitation development: macro-scale processes such as the fluid motion of air asso-
ciated with clouds and the micro-scale processes such as condensation, stochastic coa-
lescence, and evaporation of water droplets. Thus we can say that cloud formation and
precipitation development are typical multiscale-multiphysics phenomena.

Motivated by the numerical studies for Lagrangian particles, [81], in which the au-
thors propose a novel algorithm to compute the stochastic coalescence of large number
of droplet; and [61], in which the problem of the role of turbulence in the cloud droplet
growth is treated with simulation of density equations in the spirit of Fokker-Planck and
Smoluchowski; we investigate the time of first formation of a raindrop, the rate of colli-
sion and the displacement of mass through time, for the space, time and velocity density
of particles with different masses in a cloud during rain formation, under different turbu-
lent settings and inertial regime, to explore the role of turbulent flow in the aggregation of
small droplets in clouds.

1.1 Introduction

Objective and main interest of this thesis is in the study of transported particles in fluid
flow and the property of collision and mixing of such particles when the flow itself isin a
turbulent regime.

The presence of suspended particles, such as dust, droplets, or ice crystals in natural
fluids like the atmosphere and the sea, affects their behavior. For example, the interaction
of water droplets in clouds, through the absorption of solar and terrestrial radiation, play a
role in the planet’s energy forecast and atmospheric dynamics. Understanding the distri-
bution of particle sizes in suspensions is essential for comprehending these processes.

More so, the stability of suspended particles in large fluid bodies is also significant.
Raindrop formation from the coalescence of microscopic water droplets in clouds is a
central question in cloud microphysics. The formation of planets is similarly dependent
on the collision and coalescence of dust grains in the atmosphere around young stars.
Explaining weather phenomena and the habitability of our planet relies on understanding
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the behavior of aerosol suspensions and their susceptibility to collisions.

However, developing a quantitative theory for rain initiation and planet formation en-
counters difficulties. The collision rates of atmospheric aerosol particles, caused by dif-
ferential settling rates or Brownian motion, mostly relies on direct numerical simulations
and appear inadequate to explain the rapid onset of rain or planet formation. Turbulence
offers a possible solution to these problems.

Turbulent motion is a prevalent phenomenon in fluid dynamics, and it is known that
small particles disperse much faster in turbulent environments compared to molecular
diffusion. This suggests that turbulence could significantly enhance collision rates and
play a crucial role in particle coagulation.

Understanding the mechanisms by which turbulence enhances collision rates has made
significant progress in recent years [25, 26, 64, 75, 90], yet a foundational construction of
the quantities at play remains an open question.

1.1.1  Two points of view

To do so we'll consider two, interconnected, points of view: a Lagrangian and Eulerian
vision of such systems. The first one deal with the understanding of trajectories X (¢) of
particles given the velocity field u(¢, X (¢)) of the flow in which they are embedded. While
the second tries to understand the property of the field, or density, of such particles, as a
continuous function f;(x), given the same velocity field u (¢, x).

This two theory can answer different questions: one, in a sense, is more local in nature,
while the other one is more akin to a mean field description and as such are the property
that can be retrieved. Even so, the two methods of study are linked together and one
usually can be derived from the other. A standard example, in this direction, is the motion
of passive scalar in a velocity field subjected to a random noise, i.e.

%X(t) = u(t, X(t)) + /2D W (t)

where Dy € R and W (t) is a white noise. This equation for particles has a natural
counterpart, when considering the mean field limit of such particle system, as an evolution
equation for the continuous field f(¢, ), i.e.

Of+u-Vf=DyAf

More so we have that the law of the particle is indeed a solution of such a system. While
this link is classical and detail can be found in [54], we have presented it here to show how
studying particle trajectories is thus relevant also to understand the transport of fields.

While this example is fundamental in understanding our idea of moving back and forth
between a mean field and a particles description to understand our problem of mixing and
collision, we first need to add some richness in our particles and describe two main regime
of motion, one of which will be the center of this dissertation.

Call ¢,, the density of the particles and ¢ the density of the fluid, then we can distin-
guish to behavior:

* ¢, = ¢y: the particles can be approximated as point-like object and move with the
same velocity of the fluid. In this case they are essentially like fluid elements and
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we call them tracer particles. Their equation of motion usually looks like

X(t) = ult, X (t) (= V(1));

* ¢, # ¢y: the particles are now finite size object and are subjected to inertia and
other external forces that can change the velocity of the particles drastically and
making it no more adherent to the fluid streamline. In this case, kinetic equation
are more suited to describe this inertial particles motion and we have:

X(t)=V(t), V=FV(t),ult,X(t),dp, by, ...).

Note that in either case we'll focus on passive particles, i.e. the velocity field is not modi-
fied by their presence. Since we are interested in coagulating processes, we attach to each
one of them a quantity that represent the mass m, which we link to the radius r under the
assumption of each particles to be spherical.

Even with this settled framework, describing the motion of particles in simple flow
configurations is a difficult task. For this reason, the equation of motion are determined
by the simple Stokes’ formula

Xt =V@EH), V==(tXt)-VE)+sg. (1.1.1)
where

27”2(Z>p
T =
P ey’

is the particle relaxation time. This constant is usually determined from the Stokes’ formal
for the drag on a moving sphere. v is the kinematic viscosity, g is the gravity.

More so, compering the Kolmogorov time 7 of the fluid and the typical time of the
particle 7,,, we obtain a way to quantify the effect of inertia. As such, we define

St::E

Tp

the Stokes number for a particle of mass m,,, where 7; is the typical fluid relaxation time,
dependent on its kinetic viscosity an density.

For St << 1 the fluid advect the particles and most of the phenomena are the results
of shear of relative motion. While for St >> 1 the particles are allowed to move freely
relatively to the fluid motion, but still be affected by its velocity, leading to entirely different
phenomena.

Thus, the Stokes number could be regarded as the unique dimensionless parameter
necessary to understand the different physical regime of collision and growth. For this
reason, this quantity would be central in measuring both the inertia and understanding the
collision behavior of suspended particles.

Note that this equations are valid only in the limit when the suspended particles are
smalland dense, i.e. ¢,,/¢¢ >> 1. When the opposite happens the history forces became
important and the model must be changed. For this reason we focus on framework in
which the reduce model of Stokes’ formula holds.
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1.1.2 Effect of turbulence: key quantities

Now that we have the ideas on how to model particles motion and densities evolution, to
understand the processes that lead to the formation and growth of raindrops, we need to
discuss few mathematical objects that can characterize such dynamics: the coagulation
rate and the time of raindrop formation.

In the atmosphere, raindrops originate from tiny suspended particles called cloud
droplets, which undergo a complex series of interactions and transformations to become
precipitation. One key process involved in this transformation is coagulation, which refers
to the collision and subsequent merging of cloud droplets to form larger raindrops. As
cloud droplets collide and coalesce, they combine their volumes and increase in size, even-
tually reaching a critical threshold at which they become large enough to overcome the air
resistance and fall as rain.

Understanding the coagulation rate, or the rate at which cloud droplets coalesce and
the time of formation of particles, is essential for predicting the growth and intensity of
rainfall events, as well as for improving weather forecasting models.

Coagulation rate

In principle, defining the concept of collision rate appears as a straightforward exercise
in gas-kinetic theory, but in reality it is a complex problem concerning the number active
variables and the complex dynamic of the system.

Imagining the particle as sphere-like objects, we can describe the rate of collection
for droplets moving in a flow, as in [25], by the collection kernel of two colliding particles

F == 47TR2‘/U711 - UT2|E(T17T2)7

where R is the sum of the droplets radii of the colliding pair ; and r3 , v,, and v, are
the velocity of each droplet, and F is the collection efficiency, which is the product of
the collision efficiencies and two-point correlation function. This general formulation is
deduced considering the rate at which the separation line between the center of mass of
the two particles cross a disk of radius R, making the kernel proportional to the area of the
spherical surface swept in a unit of time, hence the proportionality on the relative velocity
of the particles.

In the classical theory, [87], reducing the active variable only to the mass m of the
particles, we expect the collision rate R to be a function of just m, with a dimension
of [R] = T}, to be dependent on the collision kernel of two single droplet, where the
relative velocity of the pair |v,, — v, | is approximated as a function of the radii, and
proportional to the number density f,,, of particles in the suspension.

In the discrete setting of masses being indexed by N, we then obtain the classical rate
of collision

R = Z T(m,n)fy (1.1.2)
n=1

where f, is obtain again as the mean field solution from the particle system 1.1.1, and is
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the classical solution of the Smoluchowski equation [83] with kernel T’

’"Z: n) fnfm-n — QZanfmfn, m e N

n=1

In this setting, usually, T" is obtained a priori with direct numerical simulation on particles
moving into fluid, or with physical reasoning of dimensional analysis, in order to reduce
the kernel to be a function of mass only. See [2, 81] and references therein for further
details. In analogy to the passive scalar example, this equation is obtained with different
degree of idealization, for this reason the Smoluchowski ODE framework, which employs
a mean-field approximation, has several limitations.

When particles grow in size, such as droplets in a cloud, the collision rate escalates
rapidly, leading to runaway growth observed in raindrop formation, known as gelation in
polymer physics. Surprisingly, modeling gelation with the Smoluchowski equation sug-
gests an instantaneous transition with zero time required, which is physically unrealis-
tic. Consequently, this mean-field descriptions based on the classical Smoluchowski ap-
proach is not enough to obtain a rigorous construction of the collision rate [75].

To solve this issue, extensive physical literature has been produced [90, 89, 75, 10,
11, 26, 25], in which derivations of coagulation rate, analogous to 1.1.2, are obtained via
direct numerical simulation (DNS) or thorough the analysis of Lyapunov exponent of the
dynamical system of particles [65].

From Saffman and Turner [78], to Falkovich [26], the main concept is that the colli-
sion rate can be divided into two independent components in first approximation. Some
collisions occur when particles follow similar trajectories for an extended period and even-
tually come into contact due to shearing motion in the flow. This mechanism is dominant
at low Stokes numbers, or more generally for tracer trajectories, when particles precisely
follow the flow. The collision rate resulting from this mechanism depends on the local
shear rate and the local particle concentration. On the other hand, collisions between par-
ticles that deviate from the fluid path lines and the turbulence at small scale, contribute
differently, contributing not only as a “rate of strain”. A significant difference between the
two contributions lies in their dependence on the typical time of a the particle 7, and the
relation with the Kolmogorov response 7. These mechanisms operate independently, and
their contributions can be combined additively.

For this reason, we focus our work on the construction of an effective and rigorous
theory for R, when the folding of the flow line and the inertia of the particles became
meaningful in the interplay of the collision process. In doing so, under the hypothesis of
a turbulent velocity field, we construct a time evolution for the density of particles f,,,(&)
where & represent the active variables of the system, containing both position and velocity.
Hence, defining our key quantity

Riurs = > [ T6E15n(6) de.
m=1

explained in detail in Section 1.4, for which we prove in Chapter 2 and 3 the derivation of
the typical coagulation rate as in [1, 64].
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Time to rainfall

Rainfall often starts suddenly from cumulus clouds, which form when the atmosphere is
convecting. In contrast, rainfall from stratiform clouds in a stable atmosphere has a much
slower onset. Interestingly, this can occur even when none of the cloud’s parts are below
freezing point. The disparity between convecting and stable clouds is believed to stem
from the fact that convection generates small-scale turbulent motion. This turbulence
facilitates the merging of microscopic water droplets (referred to as "visible moisture”)
into raindrops.

The concept of convective clouds aiding in raindrop formation has a long history, with
[78] being a significant contribution that includes references to earlier works. However, a
comprehensive theory explaining this phenomenon has proven elusive, making it a subject
of extensive ongoing research as recently reviewed in [80].

In this direction we study in Section 1.2 and Chapter 2 the time of formation of rain
drop, declined as a loss of total mass in the truncated density evolution of particles with
masses m = 1, ..., M, representing the typical raindrop mass.

M
()= int{t 2 0] 3 [ £i.6)d€ < Mo),
=1

where M is a reference threshold and ¢ are the set of active variables for the particles’
density. The relation to the small scale turbulence, derived in Chapter 2, propose a prime
example of dependence between the turbulence parameter of the fluid and the rain shower
initialization.

1.2 Tracer particles: a simple numerical study

Even though our goal is to understand the theoretical formulation of collision rate for iner-
tial particles in a turbulent fluid, from particle system to a PDE formulation of the problem,
we start our journey a little far back.

We first consider a system of tracer particles in a turbulent fluid, i.e. ¢, = ¢. For this
system theoretical results on the limiting equation of the density and the structure of the
collision rate due to the advection of the fluid, in the case of probabilistic rate of collision,
are derived in [37] and Appendix A.

In this section we propose, as a motivating example, a small numerical study on the
time of coagulation of tracer particles subjected to two different velocity field modelling
a fluid in which they are embedded.

In the first case we suppose that the field act independently on each particle akin to a
Brownian motion, while in the second case we propose a modelling of the fluid in which the
particles are embedded motivated by works of Majda [63], Flandoli and his collaborator
[32, 34, 33].

The reason for such experiments is to understand the effect of turbulence on the co-
agulation of particles in the simplified context of tracer particles with a hard sphere col-
lision, i.e. collision happens as soon as there is a contact between particles, motivating
the study of a rigours theoretical definition, via density function, of the coagulation rate,
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other meaningful quantities or, alternatively, the direction in which a suitable system can
be constructed to investigate the aformationed properties.

1.2.1 Numerical Simulation: First Time Rain Generation
We focus our study on the behavior of the first formation time of a raindrop in cloud, i.e.
7 = inf{t > 0|3 € NV}, R} >= R4}, (1.2.1)

where R! is the radius of the i — th particle at time ¢ and R4 := 4 - 10~* is the radius of
the typical raindrop in our simulation. While A; are the surviving particles at time ¢, with
N < N.

Main result of this computation is the production of decay estimates, numerical and
theoretical, in the formation time of droplet respect to the different turbulence parameter
identified in the modelling of the fluid.

The complete setting we are going to consider for our tracer particles is the following

dXi =, > op(X})Efdt + epmod By, (1.2.2)
keK

fori=1,...N;, No = N € N, o € R, simulated with an Euler-Maruyama scheme.

The parameter y,,,, €, € {0, 1} select the setting in which we investigate the for-
mation time 7;: a pure Brownian case or a random field driving the particles.

The domain in which we have done our simulation is the due dimensional torus T? =
[—2,2]%/ ~, adimensional, with periodic condition on the border. The intuition is to rep-
resent a zoom in inside the cloud and we assume that as the particles move they are
replaced with probability one with particles of almost the same size.

Concerning the random velocity field in which the particles moves, it is defined as the
stochastic process U (t, =) with the following form

Ut,z)=Y op(x)&f (1.2.3)
keK
) =g 9 =0

where points x;, are fixed and selected with a uniform distribution over the considered
domain. This choice represent small vortex patch akin to the vorticity of the turbulent
flow in which the droplet are submerged, [33]. We regularize the field with the following:
ak(a:k) =0.

The real-valued stochastic processes ¢/ are Ornstein-Uhlenbech that satisfy:

deF = —\eFdt + MdBF, ¢ =0,k=1,.. K.

which we have also simulated with an Eulero-Murayama scheme and used the result to
compute 1.2.2.

To every particle X* we associate a volume and, assuming as usual the raindrops to
be spherical, we represent the radius and the volume in a bijection, i.e.

4 .
Vi=1,...,N, Vi ~ 577(1%;)3.
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The initial condition of the particle, Xé, are sampled from a uniform distribution over the
domain, while the initial volumes Vi > 0 are selected uniformly in the range of large
droplet ~ [107°,1074].

On the rule of collision

Two real-droplets may collide and coalesce completely into one big real-droplet and this
process is responsible for precipitation development.

Even though the coalescence process can be described in a probabilistic way, here we
simplify our model and we put ourself in a setting of deterministic hard sphere: what we
expect is that our W’N, of the 4 — th particle, changes not in a continuous way, but with
jumps proportional to the particle that ¢ interact with.

Meaning that, when two particle interact with each other, they merge into one single
particle. So that the volume of a particle increase only when collide with other rain droplets
in a linear way. To state it clearly this is how our coalescence works:

1. Letx;, i = 1,..., N the particles of the system, and denote R; their radius;

2. For every couple (4, j) such that |2; — ;| < R; + R; the coalescence happens in
the following way:

< f VAN > VN then
N N N
- VN =V v,
- Vt”N = 0 and the particle j is removed from the system.
+ Vice versa if V" > vV,

At last, concerning the number of particles, we performed our simulation with N =
103. Finding the right time step was challenging, since the position of the particle is dis-
crete and as such we could lose interaction between particle in the motion of the rain
droplets, causing numerical error and inconsistency in the behaviour of the formation

time. After few trials we set our parameter At = 10~ to have a second order error
and a control on the collision.

1.2.2 Pure Brownian Movement

In this small section we analyze the particle system under the action of independent Brow-
nian motion attached to the droplets. We set e,y = 0,&p,,, = 1in 1.2.2 and we reduce
the model to the motion equation given by:

dX} = odBt,

where X are drawn from a uniform distribution over T? and o € R.
The radius of the particles are selected in such a way that a raindrop is created as
soon as the value it the threshold

Ri~4-1074,
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and the radius R} of the starting volume of the rain droplets are drawn from a uniform
distribution between values 10~° and 10~ smaller than a real raindrop.

We wan to analyze the formation time 7, dependent on the intensity o of the indepen-
dent Brownian motions. To do so, for each parameter, we have simulated 200 times the
particle system, collecting the time formation in a time series from which we extract the
mean time. In detail we have, calling V,. the number of repetition, T} the formation time
of the 7 — ¢h simulation, the following:

N,
1 S

N, =200, Tean = E[T}] ~ N E T},Va €.
T i=1

Where X := {0.1,0.2,0.3,0.4,0.5,0.6,0.7,0.8,0.9, 1}, is a partition of the reasonable
interval, [0, 1], for the intensity of a realistic Brownian motion.
We selected dt ~ 10~ through the simulations.

A simplified theoretical reasoning

Before showing the numerical result, we show a theoretical reasoning on a simplified
model that can explain the expected result in such a model.

Let us consider two particles moving subjected to independent Brownian motion with dif-
ferent initial condition: cW}! + a1, aWE + 22 on the unitary Torus.

Call zo = z1 — =2 and define the random time

Towy i= inf{t > 0: |[oW}} — o W7 + x| < €}

which is linked to our formation time, since coalescence happens when two raindrops are
near depending on a set threshold.

Then we ask the question: how o impact the collision time of particles?

This quantity cannot be independent from o, indeed call B, = W,! — W7, this is a new
Brownian motion, with intensity dependent from the dimension (but fixed), so without loss
of generality we fixed it at 1.

Thus we consider the quantity 7, .,

Tozo @ = inf{t > 0: |oB; + zg| < e}
=inf{t >0: |O’Ba2t/g2 + x| < &}
= inf{t >0: |W02t + l‘o| < 8}

= T17x0 /O-2

Here we have used the auto-similarity of the Brownian motion.

What we recover is that there is an inverse quadratic dependence of the formation time
with the intensity of the Brownian motion moving the particles. That we can express in a
compact form as

E [7o.20] ~ o 2.
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Results on Regression

Let's start showing the result table 1.1 of the mean formation time and the standard de-
viation, in dependence of Brownian intensity o € ¥, of the simulated system. Note that
we express the result in iteration, to obtain the simulation’s time we need to multiply the
epoch with the time step At.

Following the theoretical background, not only we expect that at the increase of the
fluctuation our formation time decrease, but we also expect to find a quadratic inverse
dependence with the intensity of the diffusion, i.e.

Elrf(0)] ~ 072,

where we have highlighted the dependence on ¢ for 7.
As we can see from the table, there is a significance decay in the mean time as the
intensity grows, and, as expected, the standard deviation became smaller.

Brownian intensity | Mean time (x At) | Standard Deviation (x At)

1 636 114.9043
0.9 641.4 119.8025
0.8 691.5 93.29014
0.7 734.9 170.0514
0.6 808 165.7607
0.5 917.6 234.5115
0.4 1086.9 312.3816
0.3 1569.8 260.9294
0.2 2896.5 387.9338;
0.1 4567 434.2

Table 1.1: Brownian diffusion coefficient and the respective mean time of formation

In fact, as o grows the initial condition of the system became less and less important
for the mean formation time, as we can see as the standard deviation decrease as o
increases.

To understand the decay we proceed our analysis with a quadratic and logarithmic
regression on the model. In Figure 1.1we can see plotted, (a), the decay of mean formation
time that shows the time decay in dependence with the increase in o, intensity of the
Brownian motions. We can appreciate the stabilization of the randomness in the standard
deviation, plotted as black bar in figure.

First, we performed a quadratic regression, for which we show the results in Figure
1.1 (b) as a Lin-Log plot respect Tf_1. We can already notice how the behavior of the
numerical data, interpolated in red, fit the regression line in blue and the most significant
error are in the very small regime of o ~ 0.1, since the particle are almost still in their
motion and the dependence from the randomly generated data is stronger. The regression
show a residual plot without any particular structure, with a residual standard error equal
t0 0.5232, the explained variance, or R-square, equal to 0.992 and a summary that agrees
with our conjecture on the quadratic decreasing of time respect to the intensity of the
noise with a p-value < 1078,
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Figure 1.1: On the z-axis the Brownian intensity o2, on the yaxis 7]71. From top to bottom:
(a) Plot of Brownian Intensity/Formation time that shows the time decay in dependence
with increase in o, intensity; (b) Linear-log plot: quadratic regression, in red the interpo-
lated numerical data and in blue the regression curve;(c) log-log plot: logarithmic regres-
sion, in red the interpolated numerical data and in blue the regression curve with slope 1.
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To validate our results, we concluded the analysis with a logarithmic regression to
capture lower order power and fluctuation in the intensity dependence of the exit time.
The results in Figure 1.1 (¢) confirm how the behavior of the numerical data, interpolated
in red, fit the regression line, in blue, in accordance to the quadratic regression. Small
fluctuations around the regression line can be appreciated, showing lower order depen-
dencies on the intensity, but the residual plot showing no structures with a standard error
of 0.1, an R-squared equal to 0.979 and a p-value < 10~8, agrees with the hypothesis

E[77] ~ o2
Thus, at the level of tracer particles with an hard collision rule of coagulation, we observe
a decrease in the time needed to obtain formation of larger particles quadratically propor-
tional to the parameter of the noise driving the particles.

Even though this first simple example is not in itself fundamental, is a primer example
of the phenomenon we are trying to understand in this work: an increase in turbulence or
temperature can, in principle, increase the coagulation of particles moving in a field.

1.2.3 Random Field Movement

Motivated by the reasonable result of the previous section, and expecting that the mod-
elling of the velocity field /(¢, z-) defined in 1.2.3, as shown in [35, 33], is close to a Brow-
nian motion with a precise variance acting on the particles.

A such, in this section we are going to analyze the particle system under the action of
this velocity random field to see if a scaling on the parameters of this noisy fluid velocity
can be found. We considered the system 1.2.2, with &, = 0, &,y = 1, for the position
of the particles

2Xi = 3 o (Xl
keK

where X are drawn from a uniform distribution over T2 and K € R.
We recall that the velocity random field in which the particles moves, it is defined as
the stochastic process U (¢, x)

Uta) = ox (2) &

keK
1 (z— L
Ok (.27) = 7%7 (aab)L = (b?_a)
2T |:[j—aj‘k‘

where points z;, are fixed and selected with a uniform distribution over the considered
domain. The real-valued stochastic processes &/ are Ornstein-Uhlenbeck that satisfy:

deF = —\eFdt + XdBF, ¢f=0,k=1,.. K.

with \ € R that represents, with K, the two investigated parameters for the turbulent fluid
velocity.
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A theoretical conjecture

Before moving to the numerical results, we briefly illustrate a theoretical conjecture on
what we expect to find in the next section when we are assuming a hard collision regime
on the particles. Following the idea from [35, 34, 33] in which a fluid dynamical equations
with a transport noise of the form 1.2.3 converges to deterministic viscous equations such
that the viscosity is enhanced by the turbulent random field.

For this reason, since the instantaneous hard collision does not have a direct interpre-
tation as a rate in the Smoluchowski, we approximate the density of our particle system
withe the associated Fokker-Planck equation (see Appendix A)

Aepr + Z (ok(2,v) - Vapy) & = 0
keK

Under suitable assumption we apply the Galeati limit and the solution of such coagulation
PDE is close to the solution of the linear Fokker-Plank associated to the Brownian system,
i.e.
_ K
atpt + ?Apt =0

where « := (K, \) depends on the parameters of the system in study.

We expect that, albeit less impactful than independent Brownian motion attach to each
particles, the first exit time depends on the random field parameters again as an inverse
power

E[rs(x)] ~p(r) ™"

where p(k) is a polynomial at most of degree 2.

Figure 1.2: Snapshot of particle system dynamics: we can observe the cluster formation
obtained from the presence of the vortex. We expect that such cluster, and the random-
ness of the Ornstein—Uhlenbeck process, are the reason for the decrease in time of rain
formation.
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1.2.4 Random Field Analysis: Non-Linear Regression

We divide the analysis in two main parts. We start fixing the intensity of the Ornstein-
Uhlembeck processes and varying the number of vortex in the cloud; later we fix the vortex
number and move the intensity of the environmental stochastic processes.

Following the previous reasoning we expect that our formation time depend with at
most a square inverse power with the number of vortex and intensity of the random pro-
cesses

E[rp(|K], N)] ~ p(IK]A)

where we have highlighted the dependence on the parameter, where for | K| we intend the
cardinality of K.

From the theoretical conjecture in the previous subsection, we expect that as vortex
increase, so does linearly the covariance matrix of the noise, resulting in a square decay
for the exit time 7¢. While A model the temporal structure of the phenomena, thus we
expect that the effect is smaller on the vector fields o, with a inverse decay trend ~ /).

Fixed intensity A

We analyze here the case in which the intensity of the noise is fixed, to a high value, and
the number of vortex in the field changes. We'll see, as claimed at the start of the section
that the decay is visible when we increase the number of vortex patches o; interacting
with the particles. We show here regression that support the conjecture of a polynomial
decay of order 2 respect the variable | K|.

Mean time first raindrop formation L=1500, R.F.

21 7 o toper bound deciease sqm

number of vortex | Mean time | Standard Deviation © |
190 637.5 180.43 °
180 659.2 173.4409 = |
170 669 202.1361 °
160 693.3 190.2665 o |
150 762.8 200.2787 °
140 796.4 293.6144 e |
130 841 258.6469 °
120 884.1 252.5055 g |
110 1071.2 148.025 °
100 1141.2 640.7483 g |
20 1156.4 472.1712

T T T T T f
100 120 140 160 180 200
# of vortex
10 Run, dt=0.0001 s, Soglia_colision=0

Figure 1.3: Left: table of time decay as vortex number increase and as such the number of
vortex in the system grows. Mean time and Standard deviation decays accordingly to the
growth of | K|, number of vortex patches; Right: The black line represent the mean time
varying the number of vortex, while the red strip are the upper bound and lower bound of
the standard deviation.

We note that the initial condition produce a very fluctuating system when the vortex
number is small and the particles moves very slowly. This is expected, since the collision
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are reduced and the random initial condition became dominant in the system. This is
shown in the high variance that decreases as soon as the vortex number increase.

In the simulations we fixed A = 1500, the reason is twofold: first, using the formula-
tion of the Ornstein-Uhlembeck process &7, at the increase of the intensity we converge
closely to a Wong-Zakai type of result, hence recovering a fluctuating white noise with
correlation in space due to the vortex patches o, k& € K. Second, this guaranties us
that the particles moves with sufficient high enough speed, making sure that collisions
of droplet can be observed outside of the first time iteration in which the initial condition
dominates.

In Figure 1.3 we see the decay in the exit time 7 at the increase of the vortex patches
| K|, suggesting as expected from theory. We performed a quadratic regression from
which the residual plot showed no sign of structure. The analysis show a great adher-
ence of the data to the regression, with an explained variance of ~ 0.98, a residual error
of 0.1 and a global p-value ~ 10~7 that suggest that our hypothesis on the decay is valid.

To conclude and validate further our conjecture, in Figure 1.4 (Right), we perform
a logarithmic regression. The analysis is consistent with the quadratic regression per-
formed and showed a good R-squared value of 0.98. No significant structures were found
in the residual plot and the value of the regression supported our hypothesis of a quadratic
decay in the time, with small fluctuation due to the randomness of the initial condition that
stabilize at higher vortex number.

logaritmic plot Time*-1, quadratic regression

— Numerical Data
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Figure 1.4: On the z-axis the number of vortex at intensity A\ = 1500, on the y-axis rf_l
and 7 respectively. Left: Lin-Log plot of quadratic regression with fixed intensity and
varying vortex number; Right: Log-Log plot for Logarithmic regression with fixed intensity
and varying vortex number with slope ~ —1.

Fixed Vortex patches | K|

We analyze, now, the case in which the number of vortex patches is fixed, while the inten-
sity of the Ornstein-Uhlembeck, defining the temporal structure of the random field, can
change freely. Performing statistical analysis, even with few sample, We'll see as expected
due to the less effect of the time structure, that tend to delay the coagulation, a decay in
the exit time 7 respect to ), but with a degree less than 2.
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Mean time first raindrop formation k=200, R.F.

— lowerlupper bound decrease sqm
~=- mean time

logaritmic plot Time*-1, quadratic regression
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Figure 1.5: On the z-axis X at fixed vortex number 200, on the y-axis 7; and 7, ! respec-
tively. Left: numerical plot of mean time with standard deviation. It is shown a decay in
time when the intensity increase, with also a decrease in the standard deviation; Right:
Lin-Log plot quadratic regression of mean time with varying ), fixed vortex number, show-
ing a different behavior.

We fix the number of vortex patches | K| = 200, the choice is made arbitrary after few
trial, to obtain a fast coagulating system for the required simulation to be made even with
very slow random field intensity. More so, the selected number of vortex patches already
showed a nice decay in time, as seen in previous section.

In Figure 1.5 right, we performed a quadratic regression, showed in lin-log plot. The
residual error was higher, of order 2.7 and the explained variance was overall less than
0.83, even with high intensity parameter that should make coagulation faster. Even though,
as showed in Figure 1.5 le ft, that the decay in time is present at the increase of ), the
regression suggested as expected from the intuition, that the influence of the intensity in
the time structure is less strong than the number of vortex-like structures in the random
field in producing coagulation.

The analysis show a less degree of understanding of the data, and while R-squared
is still relatively high, we expect that power of lower order describe the decay curves in
a more robust way. To see if a regression with lower power of the parameters can ex-
plains better the decay of time formation we performed a logarithmic regression, plotted
in Figure 1.6. From the analysis we see that more structure is captured when this type of
dependence is conjectured. In fact no bound on the decay exponent is present and as such
the analysis is more flexible. In particular the explained variance is around 0.91, while the
error is reasonable of order 0.1 and intercept ~ 1, suggesting that a non linear regression
of the form ~ a/(1 + b - A) is the right expected decay for the time as a function of the
intensity parameter.

Lastly, to pursue this idea and get a more precise estimation on the behaviour of the
first formation time 7 (\), with fixed number of vortex patches, we performed a non linear
regression on a more refined sample of intensity. We iterate the system for intensity \
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Figure 1.6: On the z-axis A at fixed vortex number 200, on the y-axis 7. Logarithmic
Regression: Log-Log plot regression mean time with varying ), fixed vortex number.

[100, 1100] with a step of order 10.

After the logarithmic regression, we expect a dependence on the parameter of the
form ~ (l%bk) For this reason we set a;, = 0.08, b;, = 0.048 starting parameter,
selected from the value at Ay = 100 and the logarithmic regression, and we perform a
hyperbolic non linear regression shown in Figure 1.7 le ft.

We arrive at convergence with value a = 0.06, b = 0.001. with residual error equal
to 0.0029 and a correlation with the numerical data equal to 0.79. More so the achieved
tolerance of convergence is of order 10~5. As we see in Figure 1.7 right, no structure is
present in the residual plot and the decay is captured by the regression curve.

In conclusion, all this analysis suggest that when the intensity of the process &} in-
crease we have a decay in the exit time 7, but since the noise interact only in the time
structure the decay has lower degree, slowing the global behavior of 7 respect to the
classical brownian case.

1.2.5 Conclusion and expected results

In conclusion, our numerical toy experiments, performed on a particle system subjected
to two random field approximating a fluid flow, have provided us valuable insights into the
relationship between coagulation dynamic and turbulence of the velocity field. Through
our investigation, we have discovered that turbulence plays a significant role in influencing
the coagulation process, ultimately accelerating the collision time necessary to obtain
larger particles.

The downside of this approach, other then not being perfectly comparable with phys-
ical data, is that the setting of instantaneous coalescence present a unique challenge in
studying the probability density function (PDF) of the particles. Since objective of the the-
sis is to produce a theoretical framework for the coagulating process of particle in fluid,
we had to approximate our process and pass to a probabilistic rate in the coagulating
dynamics.

A such, in the next section, given the difficulty associated with analyzing the PDF in
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Figure 1.7: Left:Non-linear Regression for moving \ and fixed vortex. Expected decay as
~ A~1; Right: Residual plot. There is no presence of structure in the residual.

such cases, we directed our focus towards a scaling limit approach. By recovering the
standard Smoluchowski diffusion equation, we could test, numerically, on the solution of
our continuous density a more comprehensive understanding of coagulation dynamics.
This approach allows us to gain a deeper insight into the behavior of particles and their
interactions, shedding light on the underlying mechanisms that govern coagulation pro-
cesses, more so, finding what does not work in the standard modelling of tracer particles
and how to pass to kinetic system.

1.3 A negative result and a new paradigm

In this section, we present a significant finding that challenges the applicability of the PDF
framework for tracer particles in turbulent fluid.

Specifically, we demonstrate numerically that the turbulent fluid does not contribute to
an improved coagulation process at the level of the spatial-volumetric density, even when
the numeric in the hard collision framework show otherwise. The reason must be traced
back to the derivation of the coagulation rate in the classical Smoluchowski equation: in
fact, without prior modifications based on physical reasoning, it remains unaltered in the
limiting Fokker Plank equation, thus going against intuition and experiments that turbulent
fluid helps in the realization of an enhanced coagulation.

1.3.1 Smoluchowski equation with diffusion

Starting from the seminal work of Smoluchowski [83] and Aldous [2] a lot of interest has
been posed to the description of density function in coagulating processes.

In this direction, one of the main results was provided by Hammond and his collab-
orator [46, 48, 47|, extending rigorously the Smoluchowski equation to a PDE with space
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variable, as a scaling limit of a particle system undergoing pairwise coagulation (with an
apriori rate, dependent only on the masses).
In particular, they provided a model of time evolution probability distribution { f,,, (¢, ) }°_,

of diffusing particles of different sizes m € N. Particles undergo pairwise coagulation
with coagulation rate a(m, n), and their resulting equation could be read as follows

-1

atfm(tv :E) :’{Afm(ta :L') + a(n, m— n)fn(t> :L')fmfn(ta ‘T)
1

3

n

—QZoz(m, n) fm(t, ) fult,z), t>0,2€T4 meN.

n=1

In this setting, particle are moved independently subjected to Brownian motions. Indeed,
this is not enough to understand the behavior of particle moving into a fluid velocity flow.

In [30], Flandoli and Huang, proposed a new model in which particles advected by
fluids may coagulate upon spending time near each other. At particle level, motivated
from works of Boussinesq [15] and Majda [63], the influence of a large-scale turbulent
flow is modelled as a common transport noise:

Wit z) =Y op(a)WF (1.3.1)

keK

a white noise in time with non trivial spatial covariance where {0 (z)}rcx countable
divergence-free smooth vector fields, {1} }cx independent 1-d Brownian motions. We
define the covariance matrix Q(z, x) := >, . x ok(z) ® o (x) derived by easy compu-
tation on the transport-type noise.

Under suitable and natural choice {0} }1cx, i.€ Kraichanan type covariance [33, 58],
we have Q(x,x) = k1, for enhanced diffusion coefficient x > 0 (see Chapter 2, and
[35] with reference therein).

Remark 1.3.1. As a remark, we note that this noise is akin to the one studied in Section
1.2. In fact, consider k£ € K and £ Ornstein Ulhembeck satisfying the SDE

AP = —\eFAdt + AdBF, t > 0,1 > 0,

with BF one dimensional Brownian motion defined on a probability space in the usual way.
We define a correlated in time and space environmental noise

ng’ (l'am) ffdt
k

Then in the limit for high ), the two environmental noise, the one defined in 1.3.1 and in
Section 1.2, are close thanks to Wang-Zakai' theorem, implying that

kA k
&7 s Wi,

with W} one dimensional Brownian motion.
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Using technique from [48], Ito-Stratonovich corrector and the Tanaka trick, from parti-
cle system interacting as in Appendix A, a limiting SPDE form of Smoluchowski equation
is obtained

m—1
dfm(t, ) =Afm(t,2)dt + > a(n,m —n) falt, o) frn(t, z)dt (1.3.2)

n=1

—22 mnfm(tw)fntxdt—Zmetx - op(z) dWF

= keK
+ d|v (Q(z,2)V fin(t,x)), meEN

Considering a suitable formulation of the environmental noise and performing a Galeati
limit, a Smoluchowski diffusion equation, akin to the one proposed in [48, 46] is obtained,
but the effect of the turbulent fluid has produced a turbulent enhancement represented by
the second order elliptic operator preserved in the limit, i.e.

dfm(t, ) =Afm(t, z)dt + n) fu(t, @) frn—n(t, z)dt (1.3.3)

||F13

—2 Z a(m,n) fm (t,2) f(t, 2)dt + div (Q(z, )V fim(t,2)), meN

n=1

This is the main object of study of this section. We use this equation, with a con-
stant rate of coagulation, to see if improvement in the mass displacement is obtained in
dependence of the turbulence operator

div (Q(x, 2)V fin(t, 7))

that we reduce to the form <A f,,, (¢, ), when @ is of Kraichnan type.

A digression on the theoretical selection of the noise

As a remark, before stating the results, in the same spirit as [31, 32, 39], we explore more
in detail some property of the environmental noise that we use to rpoduce the limiting
equation.

Following the works on modeling of passive scalars [58], when considering the scaling
limit of 1.3.2 to the Smoluchowski equation with diffusion 1.3.3, we consider a model of
noise in the fluid which is delta-correlated in time, namely a white noise with a precise
space dependence.

W (t,x)dt =) o, (x)dBf (1.3.4)
keK

where (o}, (x)) is a family of smooth divergence free vector fields on the domain of the
equation, and Bf are independent one-dimensional Brownian motions; K is, usually, a
finite index set, but with suitable assumption we could consider also the case of countable
family of smooth fields.
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In this case, the term W (¢, x) - V f,,, (¢, x) obtained in the convergence result of the
particle system empirical measure, must be interpreted as a Stratonovich integral

> ok (%) Vi (t,x) 0 dWE. (1.3.5)
keK

Assume that the solution is sufficiently smooth so that the Stratonovich integral makes
sense, then this is given by an It6-Stratonovich corrector plus an It6 integral; precisely, is
given by:

_% 3" 0k (%) - V (0 (%) - Vi (£.%)) dt + dM (t,%)

where M (t,x) is a (local) martingale. Follows that the 1t6-Stratonovich corrector takes
the form of an elliptic operator:

1
—3 div (Q (x,x) V fi, (t,%)) dt
where Q (x,y) is the space-covariance function of the noise

Q(x.y)= Y or(x) @ o y).

keK

As an example, we take the noise [58], which is relevant to numerical investigation, e.g. in
the choice of the divergence-free field in the point vortex model for fluid [40]. For simplicity,
assume the domain to be R?, but modifications on T? are possible, see for example [35,
33].

Its covariance function is space-homogeneous, i.e. Q (x,y) = Q (x — y), with the

form

1. k®ok

(P
* Jro<ii<hy K| k|

The famous Kolmogorov 41 case follows if we take { = 4/3. Taking k; = +oo, then
Q (0) = Ko? where the constant K is given by

1 kok
K:/ d+<<[— ®2>dk
1<|k|<co K| k|

We consider small-scale turbulent velocity fields depending on a scaling parameter and
taking the scaling limit in 1.3.2, as in [33, 42]. In the case of [58] we have

ko = ki — oo

The result @ (0) = K is independent of IV, so that the 1td-Stratonovich corrector be-
comes equal to

VA fm (%),

and simultaneously, we may have that the 1t6 term goes to zero, hence recovering 1.3.3.
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Let us sketch the argument which explains why the It6 term may go to zero, in spite
of the convergence to a finite non-zero limit of the It6-Stratonovich corrector. Let ¢ be a
smooth test function. One has

T 2
Ok * ty 2 f‘ =
E[(%{/Ouwm, ¢>LdB)] E[

by the isometry formula of It6 integrals,

[t o
—E (Fmts ok - V) th]
kek 70 o -

T
> /0 (Ok -V fint &) 3 dt]

keK

since div oy, = 0,

T
- [/0 / / > ok(@) Vo (x)or (y) Vo (y) fon (t,2) fim (,y) dmdydt]

keK

EUf//vwwfQmwyvmmnwwuamwmwﬂ
_ E/()T<Qt9t,0t>L2 dt

where is the linear operator on vector fields with kernel Q (z,y) and 6, (x) = V¢ () fm (¢, x),

T
suqmﬁmEﬂwmﬁMt

Now, one can prove uniform bounds on EfOT 16:]|72 dt with respect to the scaling of
the noise and one can choose a noise such that || Q|2 _, ;> goes to zero. Notice that
in the It6-Stratonovich corrector only the diagonal Q (i, ) counts, while the smallness of
|C||;2_, 2 is related to the smallness of C' (x,y) when = # y.

1.3.2 A one dimensional counterexample

In the previous section we have derived a partial differential equation 1.3.3, akin to both
Fokker-Plank and Smoluchowski, representing a coagulating system of tracer particles
under the effect of a turbulent flow.

In this section we show, with few numerical counterexamples, how this system results
to be too crude to investigate both the coagulation rate and mass displacement of the
density trough time, and how to overcome this rigidity.

In the framework of tracer particles, the selection of the kernel «(m,n) in 1.3.3 is
crucial and must be made beforehand, taking into account the fluid's characteristics to
effectively incorporate its impact on the coagulation dynamics. The eddy diffusion’s influ-
ence, obtained through Galeati's limit, represented by the operator kA, manifests as a
diffusion of masses, hastening their movement and reducing the time they spend in close
proximity. Consequently, the likelihood of coagulation within a given time unit diminishes.
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To show this, we first identifies few objects and quantities, that in Chapter 2 will be
studied in great details for a system of inertial particles, to understand the behavior of the
space-mass system 1.3.3.

We recall that objective of this research is to find a link between turbulence parame-
ters and decay of (random) mixing time, mass displacement and the computation of the
coagulation rate between particles.

For the convenience of numerical simulations, we consider from now on only finitely
many mass levels. That is, we close the set of equations into a finite system of ppe-s
whose solution is (f1, fo, ..., far), for some integer M > 0.

m—1

dfo(t,2) =Af(t2)dt + > folt, @) fnn(t, z)dt (1.3.6)

n=1

M
-2 Z fm(t,x) fr(t, x)dt + div (Q(z, )V fin(t,z)), m €N,

n=1

This amounts to replacing the >~ , in the loss term by Zi”zl, with everything else

unchanged. This correspond, in the particle system (Appendix A), to the fact that each
particle’s mass is restricted to m; € {1,2, ..., M }.

The interpretation is that when the mass of a rain droplet exceeds the threshold A7,
it falls down (as rain) and hence exits the system. More so, it is natural to assume
a(n,m) = 1andusing the Kraichnan covariance div (Q(z, z)V fi, (t,)) = Az fm(, x).

Evolution of densities

Let us consider the system of equation in a slightly simple setting, yet amenable. Fix
dimension d = 1 and the spatial doamin be the one-dimensional torus T!. We fix M = 2
and define the system as follow. Call f; = u, fo = v, then:

_ .2
{ Ou = VAU —u (137)

v = vAv + u?
ug = h(z), vo = g(x), z € T, t > 0.

where h, g are two positive probability functions. Mass of type 1 and type 2 can coag-
ulate and does not interact in other way and this system represent a prototype in which
tracer particles with enhanced spatial diffusion interact, without prior modification to the
collision rate and the kernel of the Smoluchowski equation.

We simulate this system of equations with a finite difference method on the time inter-
valt € [0, 1] with a partition of equally distributed points in time {tj}éV:O. The space vari-
able is identified as = € [0, 1] with the boundary identified and partition of point {z; } 2.

We do the simulation with « that satisfied the FCL stability, i.e.

At

First, we consider an initial condition constant in space of the form ug = 1,v9 = 0. We
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see that in this case the solution is in fact the one of the system od ODE:
0= —u?
{ o (1.3.8)

with same initial condition and periodic boundary.

In Figure 1.8, we simulate two solutions with constant initial condition and 2 different
diffusion rate. This choice of the initial conditions show that there is no real dependence
on the turbulence parameter. Without considering a coagulation rate directly dependent
on the fluid velocity, which cannot be recovered from 1.3.3 in the tracer setting, no growth
in dependence of the parameter v is visible. The density of type 2 mass v(¢, x) increase
independently in space.

As a second example, we consider an initial condition in which a space dependence
is present, i.e. ug = f(z), vo = 0, with f(z) sinusoidal function, with periodic boundary

plot at diffeten time of Solution v, type 2 mass
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Figure 1.8: Side by side comparison of growth in time of v, mass type 2 solution for the
system with different diffusion, respectively from left to right, v = 0.45, 0.05 and same
constant initial solution ug = 1, vy = 0.
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plot at diffeten time of Solution v, type 2 mass

vix] - time fixed
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Figure 1.9: Side by side comparison of growth in time of v, mass type 2 solution for the
system with different diffusion, respectively from left to right, v = 0.45, 0.05 and non
constant initial condition uy = f(x), vo = 0.

condition. As before, we simulate the system with 2 different diffusion.

In Figure 1.9, we show two solution at different diffusion rate, with the initial condition
ug that depends on the space domain. As a difference from system 1.3.8, we see a clear
dependence on the diffusion rate, but there is no clear sign of a coagulation enhancement.
In particular, considering the average over the space domain, no sign of improved coag-
ulation or mass displacement is shown in the system. Suggesting that the the diffusion
parameter  in the crude space-mass Smoluchowski system works against the coagula-
tion process.

Formation time

For this reason, as an analogous of the discrete formation time 7, defined in Section 1.2
equation 1.2.1, we define 7,. which represent the first time the total density has put enough
mass on effective rain drops:

M
n(f) = int(t 201 Y [ filtz)de < M) (139)
=1

with M, a positive constant.
We know that Er; — 0 as x2, when x — oo in the discrete system with instanta-
neous collision. So the question we ask is: does 7,,(f.) has a behavior akin to the one
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Figure 1.10: Plot of the decay of M (¢) showing no enhancement in decay of the total
mass with initial condition f1(0,x) = 1[7%7%}(:5).

displayed by the tracer particles system?

To understand the effect of the turbulent velocity field on coagulation and drown con-
clusion on 1.3.9, we reverse the idea of the formation time and identify and build on a key
quantity, M’ (t) below, which is essentially the total mass left in the system at time ¢.
Since M < oo this quantity measure the efficiency of coagulation by looking at how fast
the mass decays in time, with respect to different values of «.

To this end, we give a name to the Total Mass appearing in 1.3.9:

M
Mi) =3 m / Fnlt z) da. (1.3.10)
m=1

We simulate the system of equation 1.3.6 on the one dimensional torus, limiting ourself
to the study of M7 with M = 1.

We set our initial condition as f1(0,z) = 1[_%7%1(37), producing solution with a finite
difference scheme and a trapezoidal rule for the computation of the integral M. We se-
lected a range of parameter for xk = D € [0, 4], satisfying the FCL condition. The result
is shown in Figure 1.10: as expected from the analysis of the density realization, we don't
see an enhanced coagulation, more so a decrease in such phenomena. In red the curve
for x = 0.005 and blue the curve for x = 4.5, showing the decrease in effectiveness of
mass movement trough level, hence increasing the time needed to form fully fleshed rain
drop.
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1.3.3 How to overcome: probabilistic coagulation rate

Drawing conclusion from the previous simulations, we notice how conceptually and math-
ematically, the most difficult step in the program partaken in this thesis is to verify that
diffusion enhancement leads to coagulation enhancement, namely, the fast increase of
probability densities f,,, for m >> 1 (large masses) for large diffusion coefficient. In
fact, the model 1.3.6 turns out to be too crude, and numerically we cannot verify a coagu-
lation enhancement.

we notice how to overcome this obstacle we already have all the ingredients, but we
need to consider them at the beginning of the conceptualization of the model, even if this
make computation more cumbersome. Here we propose this change of point of view that
will be analyzed throughout the thesis.

We already know from Section 1.1 that the coagulation kernel, describing the proba-
bilistic interaction of moving particles must depend theoretically from the difference of
velocity of particles. This assumption, in the context of tracer particles was bypassed
with an already approximated kernel, dependent only on the masses, that does not take
into account all the nuances of the kinetic evolution due to turbulence at the level of the
particle system, more so on the final density, making impossible to construct a rigours
theory.

To be more precise, considering the rate of Coalescence of particles, we can think of
two two typical mathematical models:

+ Deterministic: two particles meet, they become a new particle with mass given by
the sum of the masses and momentum given by conservation of momentum;

« Probability rates: two particles below a certain distance one from the other have a
probability per unit of time to merge in one.

The Kernels in the Smoluchowski equations are the macroscopic footprint of such proba-
bilistic rates.

In the realm of deterministic models, it is evident that coalescence invariably occurs
at a specific distance, irrespective of the duration spent in close proximity.

However, when considering models based on rates in the space-mass system, there
arises a limitation concerning their connection to turbulence. Coalescence transpires due
to a probability per unit of time, which diminishes as the time spent by neighboring parti-
cles decreases.

This presents a stark contrast: models based on rates in the space-mass framework
facilitate coalescence through slow moving particles. Regrettably, this contradicts the
practical understanding of turbulence. To resolve this predicament, it is imperative to
avoid favoring slow motion in the modeling process.

In the field of atmospheric physics [25, 26], it is commonplace to analyze the coagu-
lation of cloud particles by employing a rate that is directly proportional to their relative
velocity ~ |v; — vo| where v;, i = 1, 2 are the velocities of two particles.

This factor is usually studied apriori with conceptual reasoning and then applied to
a Spatial Smoluchowski equation, hence making impossible to derive the right coagula-
tion dynamics directly from the density. More so, this factor, when multiplied by the time
spent in close proximity, remains relatively constant on average, thereby ensuring a con-
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sistent probability of coalescence. To solve this problem and incorporate both position
and velocity variables, a new system of inertial particles is introduced.

1.4 Fundamental aggregation model: Inertial particles

Motivated by the negative results of Section 1.3.8 and the reasoning on how to overcome
such obstacles, we go back to the foundation and propose an approach for particles that
take into account their velocity, hence their inertia.

Here we'll describe the ideas both for the particle system and for the definition of
coagulation rate, leaving the rigours computation to Section .1 and Chapter 2.

The model is composed of IV moving particles, with position-velocity (X7, V') ,i =
1,..., N, embedded into a fluid with velocity U (¢, z). To each particle, we associate a
mass m;(¢) and radius r;(t), and we let these particles the possibility of coalesce. The
motion of the particles before coalescence follows the Stokes’ law and is given by

axi
dt =V
dvy 1, . ;
i = WU (exd)

Note that this regime is valid when droplets have a density, ¢,,, which is larger than the
density of the fluid ¢ . As such, in this thesis we analyze setting in which ¢, /¢, >> 1.
The fluid is idealized as the solution of

AU (1. 2) = — (U (t,) dt — dW (¢, )

Tf
W (t,x) = o (x) W},
k

When two particles, with position X/, th and masses m, mg are at distance
X5 = X7| < ) + 50,

they may aggregate, forming a new particle with mass m = m? + mg while velocity
agrees with the conservation of momentum.
To do so, they have a rate of coalescence, a probability to aggregate by unit of time,

given by a function \ (W, V;j> that, following the logic explained in the remarks below,
Section 1.1 and atmospheric literature [25, 26, 90],with some idealizations, we take as

ANVEV) ~ V=V f2a.

Remark 1.4.1. Atthe beginning of our studies, illustrated in Section 1.3.8, it seemed natural
to us, for simplicity, to assume this rate to be constant, that is, independent of V;}, V.
Later, we understood that this assumption distorted reality because, during a “collision”
between particles (collision = an event where they are in proximity for a short interval of

time under the condition ’Xti — Xg’ < 2a), since the rate \ was constant, the probability
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of coalescence was AAt, where At was the duration of the collision. This was intuitively
absurd: we wanted each collision to result in coalescence, or in a more realistic physics,
coalescence with a certain fixed probability 6 (later, # = 1 for simplicity).

Hence, Following the literature as in [25] and taking
AVEVY) = V=V /2,

since we have ‘
At = 2a/ ‘w’ - Vf‘

from this we get
AL =1

making the probability rate of collision meaningful as the speed of particle changes, re-
garding the time spent together, losing the erroneous bias toward slow motion.
Then, given ), the average aggregation rate will be

(i =2 2o

where the term "average” means the following: we consider all the collisions that occur
and take the average of the values ’V;’ - Vf‘.

So, we need to take two generic particles at a distance |[AX| < 2a and evaluate
|AV]. Let's call them (X}, V;'), (X2, V;?) without loss of generality, and consider the
two-point motion:

ax;

a

vy 1, i .

d; :—T—p(XQ—U(t,Xt)) i=1,2.

We consider the steady-state regime because if we impose fixed initial conditions,
they would influence the result. In the steady-state regime, whenever | X} — Xf] < 2a,
we calculate \th — Vtz\ and then take the average. In other words, in an ergodic sense,
we compute

T
Jo Vi = V[ 1g x_x2|<oa) Ot

T
fo 1{|X§—X§]§2a}dt

lim
T—o0

Assuming the validity of an ergodic theorem, by multiplying and dividing by 7', we obtain

B[V =V 1xxej<a0y]
B P(|X! - X2| < 2a)

where the random variables (X!, X2, V1, V?) are distributed according to the invariant
measure of the system that defines the 2-point motion.

Let us focus on a system consisting of only one mass type that can coagulate, let us
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call this m* = 1 for the 7 — th particle at time ¢ before having a collission. We are inter-
ested to define the number of aggregation of particle of this type, i.e. understanding the
density of particles m = 2, in a unitary time At and a unitary volume Q).

Consider the non normalized empirical measure [Liv’Q associated to particles of mass
of type m = 2, which are the one generated when two particle of unitary mass collide, i.e.

il 7= D Lniesy
1eN(t)

Applying Dynkin formula with an observable ¢ on the particle empirical measure, we get

T
(6, 1p%) =, 19 ) + / (velocity field operator and Brownian semigroup) ds

0

T o
+/ > oa(xi X vV

O i jeN(),

i#j
N N
' N T () 4 (m—n)vt(¢)
0 (ﬂfz (t), - Lo (t)=1,m® (=1} ¢

+ MY

So, the quantity we are looking for is

to+At . S . . .
/t Z A (tha ng V;tlv Vt]> 1{m§:1}1{m§:1}¢(X137 Xt])ds (141)
0 iz

this is the number of collision of particle of mass m = 1, in the volume @ (i.e. take
¢ = 1) in the unit time At.

Remark 1.4.2. Note that in principle there is a martingale term and this is already an ap-
proximation. If we take ¢ to be not infinitesimal concentrated, then the martingale term is
of order smaller than N, does vanishing in the limit.

So, the quantity we are looking for is (1.4.1), and we can exploit two possible way to
compute it. First, if we suppose a mean field convergence, as we'll propose in Section .1
and Chapter 2 for particles with high inertia (i.e. St >> 1), we obtain from 1.4.1 the final
coagulation rate

to+At

v [ [ [ e v oneon@ ooty duodyio (142

This, multiplied by the uniform density of particles, give use a description of the collision
rate in the asymptotic of large St.

The second approach, explored in Chapter 3, is to consider a firs approximation of
(1.4.1) when At is infinitesimal, since we want an instantaneous rate. In this regime, we
can approximate the integral as

> (1{mg0:1}1{m10:1}) [N (X XV o X s
Z¢J7 Z,]GN(tO) 0
(1.4.3)
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Computing this quantity is too complex; since the time step is infinitesimal, we can argue
that an approximated computation of (1.4.3) could be done with an averaged reasoning,
i.e.

to+At ) X . . X .
(1.4.3) ~ (N1 (t0)?) < A (Xz,Xi,V?,V#) ¢(XZ,X£)ds>

i, i,JEN (tg) 7 10

(4)

To compute (A) we have to use again a mean field reasoning, even though this time we
need to consider the two-point motion of moving particles. As such we have

(A) ~ /:Mt // // N, 9, v, 0)b(2, 1) o, v, y, w) dodo dydw dt,  (1.4.4)

where f; is the joint density of the two-point motion of particles of mass M = 1. Note
that, as of now, f; as no restriction on the position, but this is the role due to ¢(z,y). In
fact we'll see that, selecting an infinitesimal volume of length scale ¢, in Chapter 3 we
can recover a close form for (A).

Since we don't want a dependence on the initial condition, we again pass to the invari-
ant density of the two-point motion f..(x, y, v, w) and we obtain the following:
In an infinitesimal time interval At, in a volume of Kolmogorv lenght scale Q(¢), the aver-
age number of collision of particle of mass 1 is approximated by

At/\/'l(oo)////A(x,y,v,w)lQ(a;y)foo(a:,v,y,w) dxdv dydw,

where N1 (o) is the stationary fraction of particles of mass 1 able to collide.

Remark 1.4.3. Note that also in this second proposed computation, in the gas kinetic
regime of decoupled particles, i.e. foo = f(x,v)f(y, w), weretrieve the result of Chapter
2 and Abrhamson [1].

We'll show, in following Chapters, how this formulation is the right framework to re-
trieve a complete description of the relative velocity, main factor contributing to the coag-
ulation rate of particles.

Since we are working with normalizing densities, we have to multiply the averaged
velocity with

Concerning now the quantity A (¢o), we consider the Dynkin formula for uiv’l. Op-
posite to uiV’Q we obtain the same result but with a menus in the coagulation operator,
representing the particle coagulating to form the one of mass m = 2.

We can argue, considering N7 (to) = (1, uiv’1> and using 1.4.1, the following estima-
tion:

E[Nl(to + At)] =
to+At ) . ) .
= E[Ni(to)] _/ Z A (X;in77 Wav;t]) ) (szj'v(t)ava(t) + UJN@)) l{mgV(t):l,m;\’(t):l}dt
fo z‘,jeg(t),
i#j

< ENi(to)] + AtE[N: (to + AL)] ((A)) -
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Hence, we can argue that the behavior of the density of particles is
E[N1(to 4+ At)] ~ E[N1(to)]e 21,

where (A) is the averaged velocity difference.

So, as we'll see in Chapter 3, under the hypothesis of a steady state distribution, i.e.
particle marge but are replaced with new particles since we are looking at infinitesimal
volume, we expect a gas-kinetic boltzmann like distribution for the portion of particle col-
liding, i.e. NV (00) ~ N7 (0)e 4,

This framework is the baseline to construct a rigorous theory that, from simple math-
ematical equation can naturally give rise to all the fundamental quantity of rain coales-
cence.

1.5 Inertial particles: scaling limit

In this section, summarizing the results of previous sections, we provide our original moti-
vation that gives rise naturally to the ppoe system we study in this thesis and for which we'll
derive in Chapter 2 and 3 rigorous estimate for the coagulation rate. The Smoluchowski
type spoe system we study is conjectured to be the scaling limit of the empirical measure
of a system of diffusion particles (idealized rain droplets in the atmosphere) undergoing
locally in space coagulation, while subject to an idealized form of turbulence, cf. [31] for
a discussion. More precisely, forany d > 1 and N € N, consider a second-order parti-
cle system with space variable =2V (¢) in T, velocity variable v}V (¢) in R%, mass variable
m (¢) in a finite set {1, ..., M}, and initial cardinality N (0) = N. Between coagulation
events, the motion of an active particle obeys
dalN (t) = oM (t)dt, i€ N(t)
m{ (O)dv] (t) = a(m) (£))/* | \/2udBi(t) + Y on(l (1) o AW — v (t)dt]
keK

(1.5.7)
(whereas after each coagulation, the velocity will be reset according to the conservation
of momentum, to be precised below), where

« N (t) denotes the set of indices of active particles in the system at time ¢, whose
cardinality |\ (¢)| < N,

 {B;(t)}$2, is a given, countable collection of independent standard Brownian mo-
tions in RY

+ molecular diffusivity . > 0

« or(z) : T* — R, k € K is a given, finite (or more generally countable, subject to
additional assumptions) collection of divergence free vector fields

« {W}}rek is agiven, finite (or countable) collection of standard Brownian motions
inR

+ o denotes Stratonovich integration.
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The velocity component of the dynamics obeys Stokes’ law with random force (that de-
pends linearly on the radius ¥ = (m2)'/%) given by an intrinsic noise for each particle,
plus a common noise of transport type

Wit,z) =Y op(a)Wf
keK

that acts simultaneously on all particles, and as such is seen as an idealized form of
turbulent flow in the atmosphere. We denote the d x d spatial covariance matrix of W(¢, x)
by

Qw,y) =Y ox(x) ® on(y).

keK

Moreover, for any fixed = € T we denote the uniformly elliptic second-order divergence
form operator, acting on suitable functions on R¢

(€8 1)(0) = (1 + 50(00)) Auf0).

Note that Q(z, x) is nonnegative definite for any x. For simplicity, in the sequel we con-
sider the case that

L7 = kA, (1.5.2)

for some constant = > p and all z € T%. In view of diffusion enhancement, we have in
mind that x > p.

Each particle i € N(t) has a mass m¥ (¢) € {1,2,.., M} which changes over time
according a stochastic coagulation rule to be described below. The initial mass m;(0),
i = 1,...,N, are chosen i.i.d. from {1,2, .., M} according to a probability distribution
so that P(m(0) = m) = r(m) with En]‘le r(m) = 1. We are also given deterministic
probability density functions g, (z,v) : T¥xR? — Ry, m = 1,2, ..., M, satisfying addi-
tional assumptions, ' such that if m;(0) = m then the initial distribution of (x;(0), v;(0))
is chosen with probability density g,,,(z, v), independently across i. We denote

fu(z,0) = r(m)gm(z,v),  (z,0) €T xRE, m=1,.., M,

which satisfy the same assumptions as those imposed on { g, (x,v)}M_,.

The rule of coagulation between pairs of particles is as follows. Let §(x) : RY —
R, be a given, C>°-smooth, symmetric probability density function in R? with compact
support in B(0, 1) (the unit ball around the origin in R%) and 6(0) = 0. Then, for any

e € (0,1),denote #°(z) : T — R, by
0°(z) == e (e ), xeT

Suppose the current configuration of the particle system is

n = (x1,01,m1, T2, 02, M2, ...ty o8, my) € (TTUB)N x RTUD)Y x {1,..., M, 0}

'those we impose on the initial condition of the o system
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where (z;,v;, m;) denotes the position, velocity and mass of particle 4, by convention if
particle 7 is no longer active in the system, we set z;, = v;, = m;, = 0. Independently
for each pair (4, j) of particles, where i # j each running over the index set of active
particles in 7, with a rate

lv;i — v

S(mﬁvamé\l)Nﬂes(% — ;) (1.5.3)

we remove (x;, v;, m;, €5, vj, m;) from the configuration 7, and then add

miv; + Mm;v;
X,
mi +m;

ami+mja®7®7@)

with probability

my .
i @nd instead add

m;U; + M;v;
<@,@,@,xj,”ﬂ,mi +mj>

mi +m;

77 and Swn
respectively. In words |f (i,7) coagulate, we decide randomly which of x; and xj is the
new position of the mass-combined particle. If the position chosen is z;, then we consider
j as being eliminated (no longer active) and the new particle has index i, whereas if the
position chosen is x;, then we consider i as being eliminated and the new particle has
index j. On the other hand, the velocity of the mass-combined particle is obtained by the
conservation of momentum as in perfectly inelastic collisions.

Note that the form of the coagulation rate (1.5.3) is such that (i, j) can coagulate only
if [x; — ;| < ¢, that is, their spatial positions have to be s-close. We are interested in
the case when ¢ = ¢(N) — 0as N — oo, so that the interaction is not of mean-field
type, but rather local, see the statement of our conjectured result below. In particular, if
e = O(N~Y/4) then each particle typically interacts with a bounded number of others at
any given time. The essential feature of our coagulation rate, that of the appearance of
|v; —vj|, is inspired by the coagulation kernels used in the physics literature for describing
cloud particles (which in general can depend also on m;, m; and other physically relevant
quantities), and we believe it is key to demonstrating coagulation enhancement.

ForeachN € N,T € (0,00) andm € {1, .., M }, we denote the process of empirical
measure on position and velocity of mass-m particles in the system by

" (dw, dv) == Z 8,5 ()8, (1 (d0) L (1) € M4 (T4 X RY)
zGN(t
where M; ;. := M, (T? x R?) denotes the space of subprobability measures on

T x R? equipped with weak topology. The choice of the initial conditions for our sys-
tem implies that P-a.s.

pd (dz, dv) — fO(z,v)dzdv, as N — oo

where the limit is absolutely continuous. We conjecture that, under the assumption of
local interaction, i.e.

N —d
lim ¢(N) =0, limsup £N) < 00.

N—00 N—o0o N
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for every finite 7, the collection of empirical measures {1 (dz, dv) : t € [0, T]}M_,
converges in probability, as N — oo, in D([0, T], M1 +)M the space of cadlag paths
taking values in M, equipped with the Skorohod topology, towards an absolutely con-
tinuous limit, which is the pathwise unique weak solution { f,, (¢, z,v) : t € [0, T]}M_,
of a Smoluchowski-type seoe system, see (1.5.6). The latter seoe degenerates to the poe
system we study in this thesis, Chapter 4 equation (4.1.2), when the It6 term is switched
off. While we do not provide a rigorous proof here, we sketch below a heuristic argument
and postpone the rigorous derivation of the seoe from the particle system to a future work.
We think that this heuristic argument is sufficient to justify our interest in studying our poe
system. In fact, in the literature there exists specific limiting procedures cf. [42, 35] that
allow, in principle, to obtain the poe from the seoe by carefully choosing the vector fields
or(z).

Let ¢(x, v) be any function of class C°(T¢ x R?), for any m we apply Itd’s formula
to the process

ZEN

and we get

1

1EN(t)
Z i (t)v Y ())1{m ():m}dt
z N (t)
/ S Vol (1), 0 ()L s () - i1
ZGN
+ pe(m / > Aol U (D)1 (1) =y
1EN(t)
m? [ % Z QY (1), 2 (1) Ay (1), v ()L o)y
zEN
/ > Z o(z Voo () (1), (t))l{mgv(t)zm}th
zeN keK
T 1 m 1
/ s(n,m —n)[o]¥ (t) — oY (1)|6° (2} (t) — 2} (t))
n= 1 wfﬁg(t)
N(@t) + (m —n)olN(t
. ¢ (xljv(t)7 nuv ( ) (Z n)vj ( ) %1{mf\,(t):n,m;v(t):m—n}dt
T m—
Jr/0 N2 Z Z o (t) — o ()67 (& (8) — 23 (¢))
n=1 eN
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N
N i j m-—-n
. Qb («T] (t), m ) m 1{mi\7 (t):n,méy(t):m—n}dt
M

T
[ R X stml O - @ 0 -2 (0)

n=1ijeN(t), i#j
gb(xiv(t)?va( ))1{mN(t) m, m} N(t)= n}dt
+ M
where {MtN’J}tZO is a martingale associated with coagulation (or jumps) that we do not

write explicitly. We can rewrite, using the simplification (1.5.2), the previous identity more
compactly as

N N T N
(&™) = (g™ + /0 <v-Vx¢—6(m)v-vv+c(m)2/<;Av, ! ,m>dt

/ Z Voo (x (t))l{mf\f(t):m} -dB;(t)
zEN(t
/ Z oi(z) - Voo, uiv’m>th’“ + MY
0 kek
+/ Z :1<s(n m—n)lv—w|6°(z — y)¢<$7 nv + (Z n)w) ™ (da, dv)uivm "(dy, dw)>dt

/Tm 1

—/ QZ< n,m)v —w|0°(z — y)p(z,v), p, " (dz, dv) (dy, dw)>d
(1.5.4)

(stm.m —m)lo —wlt(@ — ) (v, ") 0 )y, )t

We expect that M}V’J and the stochastic integrals in dB;(t) vanish in limitas N — oo
in L2(P), whereas the martingale associated with the common noise persists in the limit.
Further, suppose that we have proved that the laws of the collection of Dy (M; ;)M
valued random variables {M 1€ [0, T]}M_,, N € N, is tight hence weakly relatively
compact. Consider any weak subsequential limit

(™ st € [0, T, 257 it e [0, T}, (1.5.5)

For the sake of arguments, apply Skorohod's representation theorem and there exists
some auxiliary probability space and on which a sequence of random variables having
the same laws as the ones in (1.5.5) so that the above convergence holds almost surely.
By an abuse of notation, below we use the same letters for the variables on the auxil-
iary space. Assume that we can prove that zz;* has a density f,, (¢, z, v) with respect to
Lebesgue measure for every m and ¢. Then, with minor work the linear part of the identity
(1.5.4) converges as £ — oo, i.e.

(6 ™) = (&, fn (T, ,0)),
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(0u10"™) = (&, (@, 0),
T
/ <v Vet — c(m)v - Vi + ke(m)? Ay, gt m> dt
0
H/ v Vg —c(m)v - Vy + ke(m )Av,fmtxv>dt

/Z oul@) - Vo, ") th—>/ S (0k(@) - Vo, fn(t,,v)) dWE.

0 ek keK

The proof that the nonlinear terms also converge to the corresponding limits is more diffi-
cult, hence here we content ourselves with a very heuristic “two-step argument”. Consider
each summand of the last term of (1.5.4) :

T
/ <s(n,m)]v — w|0%(x — y)p(a,v), plt™ (dx, dv)pl (dy,dw)> dt, 1<m,n<M.
0
Assume we take ¢ — oo first, keeping ¢ fixed, we get
T
[ {stnmte = wlo7e = )6, 0), s}y g, ) d
0
T
25 [ [ stnm)le =l o = )00, 0) it 2,0 oy, 0)dodydvduode
0
then we take ¢ — 0, and since 6°(-) approximates the delta-Dirac dy, we get
T
/ /s(n, m)|v — w|0°(z — y)p(z,v) f(t, z,0) fu(t, y, v)dedydvdwdt
0
T
= / /s(n,m)\v —w|p(x,v) frn(t, 2, 0) fr(t, 2, w)dxdvdwdt.
0

Similarly, each summand of the second and third terms from the bottom in (1.5.4) also
converge under the two-step argument (using also n/m + (m — n)/m = 1)

/T"<s<n m— n)lo - wl6*(z — ) <x ””(Zjl‘”)w) e (d, o) e ”(dy,dw>>dt
/ P (snm = o =l = )0 (I e, o) )
_>/ / n,m—n v—w|¢)< "”H —nw >fn(t,x,v)fm(t,x,w)dvdwdt.

Hence, we have (at least under Skorohod’s representation) the limit identity satisfied by

{fm(t, 2, 0)}:

T
(6, Fm(T)) =6, O + /0 (0 Vo — c(m)v - Vo + £e(m)2 Ay, fmlt,z,0)) dt

m—1 .7
+ ; /o /s(n,m —n)|v —w|¢ (x, nov + (ZLL_ n)w> fn(t, 2,0) frnen(t, z, w)dzdvdwdt
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M .7
- 2;/0 /S(na m)|v — w|p(x,v) fm(t, 2,v) fu(t, z, w)drdvdwdt

T
—i—c(m)/o (ok(x) - Voo, fnl(t,z,0))dWE, m=1,.., M,

which is the weak formulation of the seoe system

dfm(t, x,v) = (—v Vg + ¢(m)div, (v-) + nc(m)zAv) fm(t, z,v)dt
—c(m) Y e Ok(@) - Vo fon(t, 2, 0)dWF
+ S i (mmyomoy S = )| = W] fo (s 2,0 fon (£, 2, w) dwdu'dt
—2 50 [ s(n,m)o — w] fon(t, 2, 0) fu(t, 2, w)dwdt

fm('ax7v)|t=0: S—L, m = 1,...,M.

(1.5.6)

Rewriting the I1t6 integral as a Stratonovich integral plus a corrector, we equivalently have
that

df i (t, ,v) = (—v - Vg + c(m)div, (v-) + ,uc(m)QAU) fm(t,x,v)dt

—c(m) Y op(@) - Vo fm(t,z,0) o dW}
keK

m—1
+ Z / s(nym —n)w' —w|f(t, z,w") fr_n(t, 2, w)dwdw'dt
—1 /1

nw’+(m—n)w=muv}

M
-2 Z / s(n,m)|v — w| fm(t, z,v) fr(t, 2, w)dwdt.
n=1

Thus, we see that the same Stratonovich transport-type noise that acts on the particle
system (1.5.1) also acts on the sppE.

Lastly, at the rigorous level, we need to prove that the solution of this seoe system
(1.5.6) is pathwise unique, which allows to conclude (via nontrivial arguments) that the
full sequence of empirical measure converges. More so, Under certain simplifications,
it leads to the following kinetic version of Smoluchowski’s equation (see [35, 33, 39] for
similar studies)

{atfm(tv x, U) = —vU- va:fm + c(m)divv (Ufm) + Kc(myAvfm + Qm(f: f)

fm|t=0:fron(xvv), m=1,..,.M,
(157)
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where (t,z,v) € [0,T] x T? x R¢, and

Qm(fv f)(tv T, U)
m—1

= Z // S(n7 m — n)f’fl(tv x, w/)fm—n(t7 Z, U))|'w — w/|dwdw’
{nw’4+(m—n)w=mv}

n=1

M
-2 Z/s(n, m) fm(t, z,v) fr(t, 2, w)|v — w|dw,
n=1

(1.5.8)
where

c(m) == am=D/4  s(n,m) = (n'/4+ m!/)d1 (1.5.9)

We have sketched here the proof of the scaling limit from inertial coagulating microscopic
particle system subjected to a common noise, to an seoe that eventually gives rise to this
ppe. Although it is not fully rigorous, it is enough to justify the interest of this equation.
Here again, turbulence contributes to large ~ versus small x when no turbulence.

The eddy diffusion occurs now in the velocity variable and this will be the key to under-
stand rigorously the coagulating property of colliding particles directly from the limiting
equation for their density. As such, this will be the main system analyzed throughout the
thesis.
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Chapter 2

Turbulence enhancement of
coagulation: inertial particles

2.1 Introduction

Turbulence increases the relative velocity of particles suspended into a fluid, favours their
collision and thus increases the collision rate. A key factor of the collision rate is the
average relative velocity between particles of mass m; and ms:

Ry imo = (V1 — va). (2.1.7)

This quantity is of major importance since it relates the properties of particles and fluid
to the intensity of the aggregation and thus it has been extensively investigated in several
works, based on various arguments and models of turbulence, see for instance [1, 7, 19,
20, 25, 26, 45, 64,73, 75,76, 78, 81, 84, 88, 90, 93]. We shall add more specific comments
below on some of these results in connection with our own.

We propose a new modeling approach here. Many ingredients are classical, like the
fact that we use an inertial model for particle motion (instead of a model when particles
are transported) where each particle moves following Stokes’ law

dx dv

i v, o (U (t,x) —v) (21.2)

(here ~ is the the damping coefficient and U (¢, x) is the fluid velocity), and Smoluchowski
equations with a kernel depending on the relative velocity |v — v’| to describe macroscop-
ically the system. The novelty is that we introduce a Boussinesq hypothesis, namely the
fact that a small-scale turbulence acts on particles as a dissipation. And the key feature is
that it acts as a dissipation in the velocity component, namely it spreads the distribution of
particles in velocity (not or not only in space). This spread increases the value of R,y,, 1,
and thus the collision rate.

In order to describe the equations we use and the results, let us recall a few quanti-
ties associated to the particles and to the fluid. The damping coefficient v appearing in
equation (2.1.2) is given by Stokes’ law 6”# where r, m are the particle radius and mass
and . is the dynamic viscosity of the fluid. If we denote by 7 and 7y the relaxation times
of the particle and of the fluid respectively, we have v = 7' and we define the Stokes

67
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number as St = 7p/7y = 1/ (y7u). When we want to stress the dependence of the
damping coefficient v from the mass m, we write ~,,; and similarly for St,,. Two rele-
vant quantities of the fluid for our study are the turbulence kinetic energy k7 = 3 ]ﬁ\z
and the turbulent viscosity v = Tykp. Our model is based on the idealization that the
turbulent small-scale fluid is white noise in time, space-homogeneous, with intensity o
(precisely, as a vector field, its space-covariance matrix C (x) is assumed to have the
auto-covariance C (0) equal to 021,). As explained in the Appendix .2, the link between

these fluid quantities is
o2 2 2

The first main result of our work is that we derive the following Smoluchowski-type
system for the particle densities of masses m = 1,2, ...

UnXV) s oo (1%,3) = dive (Ve (13v) (214)
_ 73,;02 Ayfm (t,x,v) = (QF, — Q,) (£,£)(t,%x,v)

where f := (f1, fo,...), x € T (the d-dimensional torus),v € R? and the collision
kernels are given by

m—1
Of (£ 8)(t,x,v) == > //{ - (2.15)
n=1

nv/+(m—n)v’=mv}

AV =V fu(t, %, V') frnn (t, %, V) dV dV"

0 (E.0)(t:x,v) = 2o (tx,) Y [ s
n=1
v =V fo (,%,V) dV (2.1.6)

with s, ,,, defined in (2.2.1) below.

This equation proposes a change of viewpoint. In previous works, the central problem
was determining the correct collision kernel which takes into account the fact that the fluid
is turbulent. Here we use the original collision kernel depending on the relative velocity
|v — v’|, without modifying its coefficients, but incorporate the presence of a small-scale
turbulent background by adding the dissipative operator in the velocity variable. Collision
and aggregation is not due to a stronger collision kernel, in this model, but to the spread-
in-v of densities, produced by the additional diffusion term.

We explain the derivation of this Smoluchowski-type system in Sections 2.4 and 2.5
and in the Appendix .1. This derivation is heuristic but reasonable in analogy with rigorous
results proved recently for other models [35, 33, 42]. From the viewpoint of the Physical
validity of the result, let us stress that the rigorous proof would require very small 7, with
~m having a finite limit. Therefore St must be large.

We analyze this new model both using approximate analytical computations and nu-
merically. In Section 2.6 we prove, up to some approximation, the formula

2 4 kr kr
mi,me = —=\/"Ym 'm0 = , 2.1.7
R 1,12 ﬁ /7 1+7 20- /37_‘_ Stml +Stm2 ( )
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in the physical dimension d = 3. In the large St regime, which is the regime of validity
of our results, this formula confirms known results (see the discussion in [90]) and it is
known as the gas-kinetic model, after [1]. Let us notice thatitis obtained without any use of
dimensional analysis; it is derived from basic equations, except for the stochastic model
of the turbulent fluid. It is not immediately clear, however, if we may modify our approach
to incorporate the concentration effects related to singularities described in [25, 64, 90].

In Section 2.7, finally, we investigate numerically the Smoluchowski equations, quan-
tifying in various ways the efficiency of aggregation of the turbulence model.

2.2 The microscopic model

The model used below will be of Smoluchowski type with random transport. However, the
description of its microscopic origin may help. Call D c R¢, d = 1,2, 3, the space do-
main of the system, occupied by the fluid and by small rain droplets. The number N (t)
of droplets changes in time due to coalescence. Droplet motion is described in a Newto-
nian way by position and velocity (x’ (¢),v* (¢)),i = 1, ..., N/(t). Droplets have masses
m’ (t) taking values in the positive integers {1,2,...}. During the intertime between a
collision and the next one, the motion is given by

dx’ , dv' , ,

pra v, = T (U (t,x’) - Vl)
where U (t, x) is the fluid velocity; we adopt a Stokes law for the particle-fluid interaction
and denote by

Y, = ()=

the damping rate, « a positive constant (including the dynamic viscosity coefficient of the

fluid), and the term (mi)l/d playing the role of the radius of the particle.

The rule of coalescence is crucial, see [20, 25, 45, 75, 78]. There are two typical mathe-
matical models: one is based on deterministic coalescence, the other on probability rates.
The first one is easier to describe: when two particles meet, they become a new single par-
ticle with mass given by the sum of the masses and momentum given by conservation of
momentum. For mathematical investigation of the macroscopic limit, this scheme is usu-
ally more difficult. Easier is thinking in terms or rate of coalescence: when two particles
are below a certain small distance one from the other, they have a certain probability per
unit of time to become a new single particle, with the mass and momentum law as above.
The kernels in Smoluchowski equations are the macroscopic footprint of rates.

The model based on rates has a flaw precisely in connection with the turbulence back-
ground we want to investigate here. Since coalescence happens due to a probability per
unit of time, if the time spent by two particles, at the prescribed distance of potential co-
alescence, is small, the probability that their encounter leads to coalescence is smaller.
This is in sharp contrast with the deterministic model where coalescence always happens,
at a certain distance, independently of the time spent nearby. In other words, in the model
based on rates, without employing an approximating strategy to compute terminal veloc-
ity, coalescence is facilitated by slow motion, which is false in practice and goes in the
opposite direction of understanding whether turbulence enhances coalescence.
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To avoid this bias towards slow motion, of say particles 7 and 7, and leave velocity as
a studied attribute of the system, we maintain in their coalescence rate the factor |v* —
v7|. This factor multiplied by the time spent nearby is constant, on average, hence the
probability of coalescence is roughly constant.

Finally, since the probability of coalescence should depend on the particle surface,
main factor involved in the collision, we multiple the rate by the surface factor

S (s (mj)l/d)d_l. (2.2.1)

Hence, summarising, in our work the adopted point of view is consistent with the case of
hydrodynamic motion, as in e.g. [25, 64], where the coagulation kernel is

E(i, )i s [V — V7, (2.2.2)

and the scalar E(i, j) can be regarded as collision efficiency between real droplets 7 and
j. For simplicity, we set E(i, 7) = 1 in our phenomenological study.

2.3 The Smoluchowski-type model

A rigorous study of the link between the microscopic model and the macroscopic one
is under investigation, following [37, 36, 48, 73] where similar models have been already
treated. However, following the mean field paradigm we may safely choose the following
macroscopic model as a good one for the density evolution.

Denote by f,, (t,x,v), m = 1,2, ..., the density of droplets of mass m at position
x € D having velocity v €R? . Then (dropping the time variable) the density satisfies

8]%8(:"/) +divy (v (x,V))
+ Tm din ((U (ta X) - V) fm (Xv V)) = Q;:w - Q;@ (231)

where ,,, = am1=9/4 and Q- and Q. are the two collision terms as given in (2.1.5).
Crucial is the kernel |v/ — v”|, as described above. The first collision term describes
the amount of new particles of mass m created by collision of smaller ones, with the
momentum conservation rule

nv' + (m —n)v" = mv. (2.3.2)

The second collision term gives us the percentage of the density f,,, (x, v) of particles of
mass m which disappears by coalescence into larger particles.

In the next section, we explain how this model can be studied using techniques from
passive scalars, thus obtaining in (2.1.4) a simplified coagulation equation in which the
velocity of the particles is still a driving component of the coalescence process. We
postpone to the Appendix .1 (see also [31]) for a more rigourous heuristic of the scal-
ing limit from a coagulating microscopic particle system subjected to a common noise, to
a stochastic partial differential equation (seo), that eventually gives rise to the poE (2.1.4).
Although it is not yet fully rigorous, we believe that it justifies the interest of this equation.
The eddy diffusion now occurs in the velocity variable.
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2.4 Stochastic model of turbulent velocity field

Similarly to a large body of simplified modeling of passive scalars, we consider a model
of velocity fluid which is delta-correlated in time, namely a white noise with suitable space
dependence. We may write

U (t,x)dt =Y op (x) dWF (2.4.0)
keK

where o, (x) are smooth divergence free deterministic vector fields on D and W} are
independent one-dimensional Brownian motions; K is a finite index set (or countable, with
some care on summability assumptions). In this case the term ~,,, U (¢, x) - V, fn (%, V)
must be interpreted as a Stratonovich integral (still written here in differential form for
sake of clarity)
Tm Z 05 (X) - Vo fm (x,V) 0 dWF.
keK

By the rules of stochastic calculus, it is given by an It6-Stratonovich corrector plus an It6
integral; precisely, the previous term is given by

—ﬁ o (x) - Vy (0 (X) - Vo fn (x,V)) dt + dL (t,x, V)
2 keK

where L (t,x,v) is a (local) martingale, the It6 term. The It6-Stratonovich corrector takes
also the form

,.YQ
_77” diVU (C (X, X) Vyfm (Xv V)) dt

where C' (x,y) is the matrix-valued function given by the space-covariance function of
the noise

Cxy)=Y or(x)®@ok(y). (2.4.2)
keK

Summarizing, the stochastic model, in It6 form, is

dfm (X, V) + (V- Vo fm (X, V) = Y divy, (Vi (%, V))) dt
— 5 div, (C (x50 Voo (%))
— (QF — Q) dt —dL (t,x,v). (2.4.3)

Also for later reference, let us mention an example of noise, introduced by R. Kraichnan
[56, 57], relevant to our analysis. For the sake of simplicity of exposition, assume we are in
full space R, but modifications in other geometries are possible. Its covariance function
is space-homogeneous, C' (x,y) = C (x — y), with the form

C(z) = ok / %ﬂeik'z (I — 1@21‘) dk. (2.4.4)
ko<|k|<k1 |K] k|
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The case ¢ > 0 includes Kolmogorov 41 case ¢ = 4/3. In this case, take k; = +oc.
Then

C (0) = Ao?

where the constant A is given by
1 ko k
1<|k|<oo [K| k|

2.5 The deterministic scaling limit

Following [35, 33, 42], we may consider small-scale turbulent velocity fields depending on
a scaling parameter and take their scaling limit. In the case of Kraichnan model above,
choose

ko = ki — oo

The result C (0) = Ao?1, is independent of IV, so that the Ito-Stratonovich corrector
becomes equal to (without loss of generality we set A = 1)

1
QVEnUQAvfm (Xv V) ;

and simultaneously we may have that the 1t6 term goes to zero. The final equation is
deterministic, and precisely given by

afma(f Y vV (%) — v (v (V)
2 2
— ’Yn;o- Avfm (va) - Qj—ﬂ - Q;‘

Now, for sake of numerical simplicity, we assume that all densities are uniform in x.
Then we have

Ofm i 3” :
f@t(V) —Ym divy (Vfin (V) — : 20

= (9 — Qu)(E,£)(v)

Avfm (V) (2.5.1)

where now the collision term Q; — Q. includes only functions of v. This is our final
equation for the density of droplets. It is parametrized by o2, the intensity of noise covari-
ance which, in the approximation of this white noise model, corresponds to the concept of
turbulence kinetic energy, cf. [22]. Even though (2.5.1) is of variable v only, it is fundamen-
tally different from a Smoluchowski equation with only x variable, due to the presence of
velocity difference |v — v'| in the nonlinearity. This term is the source that turns diffusion
enhancement into coagulation enhancement.
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2.6 Formula for the average relative velocity

In order to approximate analytically the average value (|v; — v2|) we adopt the mean
field viewpoint of Smoluchowski equations, where particles are independent. Therefore,
if p, (v) is the probability density of velocity of mass m, we have

Ry my = // [Vi — V| pmy (V1) Py (V2) dvidva. (2.6.1)

The natural choice of p,,, (v) is the normalized density f,,, (v) / [ fm (W) dw where f,,, (v)
is a solution of Smoluchowski equation. However, we have to avoid a dependence on the
initial conditions. We make the following heuristic argument. In the Smoluchowski sys-
tem, the linear terms

2 2
Yo iy (¥ i (¥) + 2D f (V)

are associated with the transient phase which moves the initial distribution towards a
certain limit shape. Simultaneously and afterwards, the nonlinear terms shift mass from
lower to higher levels, but their impact on the modification of shape is minor. Therefore we
take, as p,, (v) the invariant distribution of the linear part, which is a centered Gaussian
with covariance matrix 1+,,021, (I, is the identity matrix):

1
Pm ~ N <07 2’Ym0'2[d> .

The difference of two independent centered Gaussians, with covariances 3+, 21, and
37m,0214 is a centered Gaussian with covariance (v, + Vim,) 02I. Therefore the
random quantity v — v has this law. By properties of Gaussians,

d 1
V] — Vg @ B (Ymy + Yma)0ZL

where Z is distributed as N (0, ), and

(1)

(1Z]) = v2

2
r(3)

since |Z| has a Chi distribition with parameter d. Thus we have

\V Ymq + Ymo 0.

r

(%)

By (2.1.3), 0 = 2rukr and takingd = 3,T'(2) = 1,I'(3) = @ we arrive at

Rm17m2 = <‘V1 - VQD =

[\CIisH

4 2
Ry ms = \/;ﬁ \/('Ymﬂ'U + 'szTU)kT

_ 4 ke k
- V3T Stml Stm27
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as announced in (2.1.7).

Up to the multiplicative constant, this also agrees with the formula obtained by Abra-
hamson [1]. Indeed, in [1] the energy dissipation rate ¢ ~ kr /7y, clear from the energy
balance of Navier-Stokes equation since all three quantities correspond to the turbulent
fluid:

1
% (2\U|2> = —¢& + other terms.

2.7 Numerical results

For the convenience of numerical simulations, we consider from now on only finitely many
mass levels. That is, we truncate (2.5.1) into a finite system of ppe-s whose solution is
(f1, f2, ..., far), for someinteger M. This amounts toreplacingthe >~ >° , inthe loss term
Q.. (2.1.5) by Zﬁil, with everything else unchanged. Correspondingly, in the particle
system (2.1.2), each particle’s mass is restricted tom; € {1, 2, ..., M }. Theinterpretation
is that when the mass of a rain droplet exceeds the threshold A7, it falls down and hence
exits the system.

To understand the effect of the turbulent velocity field on coagulation, we identify and
build on a key quantity, M7 (¢) below, which is essentially the first moment of the mass in
the system at time ¢. Since M < oo in the truncated model, eventually all masses leave
the system, hence we measure the efficiency of coagulation by looking at how fast this
first moment decays in time, with respect to different values of . In the last part of this
section, using results on the total mass, we will build a procedure to estimate the mean
Collision Rate (see section 2.6), validating our theoretical results in simple settings.

Total mass

To this end, we define

M
M) =>"m / fm(t,v)dv, (2.7.7)
m=1

which we also call “total mass” for simplicity. Analyzing the nonlinearity of our PDE, we
notice that

M
> /m(Q;; — Q- )dv<0, Wt (2.7.2)
m=1

implying that dM9 (¢) /dt < 0, thatis, the function (2.7.1) is non-increasing in time. More-
over, for the infinite system M = oo, equality is achieved in (2.7.2), hence we see that the
mass deficiency in the finite system is not lost at all and it is simply sent to higher order
(> M) of mass-type densities.

Indeed, in view of the form of the negative part of coagulation operator Q,, every
coagulation at the level of f,,, f, with m + n > M, represents a decrease in mass
that, ideally, increases the density f,,,.,, that is outside of our system. In particular, fixing
M < oo, inthe framework of rain formations, is equivalent to saying that such a threshold
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represents the largest droplets that are falling outside of the cloud and do not interact any
more with the system. As such M = oo is just the precise abstract setting in which
no rainfall is present and serves as a limiting behavior for the single masse m € N,
and as a right derivation of the conserved mass in the system as all: both for the falling
particles and the ones remaining in the cloud. Hence, the more and faster the quantity
MY (t) decreases over time, the faster and richer the coagulation to higher mass-type is
achieved.

Faster barrier exit time

The second quantity we consider is closely linked to the enhanced coagulation due to
turbulence that we will establish with the “total mass” and gives more quantitative infor-
mation. We will consider the same numerical setting as we will do above, and estimate a
decay law that links the first time that the total mass M (¢) drops below a certain level
to the turbulence parameter o. Specifically, let

U= inf Ot
my tel[I&T]Ml()

and define a sequence of “barrier exit times” (7,),>0
T, i=inf {t > 0, M{(t) < mg} AT. (2.7.3)

Since t — M (t) is decreasing, we have that 7y = T'. Since M (t) is expected to decay
faster as o increases, o — 7, should be decreasing.

Mass Decey sigma from 00510 10

tme

Figure 2.1: M = 1; Decay of MJ(¢) fort € [0, 1], with maximal mass level M = 1,
initial density f1(0,v) of mass m = 1 concentrated on the set v € [-1/2,1/2]. The
parameter o2 ranges from a sample in the set 0.05 to 10 (around 30 points). A visible
increase in coagulation is present at the increase of 2.
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2.7.1 On a limiting behavior: A/ = 1

Log-log plot M_1(t,sigma*2), sigma*2=6, tin [0,2]
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Log-log plot M_1(t,sigma*2), tin [1,2], Limiting Power-Like Behavior

logM_1(tsigman2)

\

log(Time)

log(Time)

Figure 2.2: M = 1, On the left, a plot of log (M (¢)) versus log(¢) in the time window
[0, 2] at fixed o2 = 6, and on the right a close-up in the time window [1, 2], suggest that

t — MY (t) is of inverse power 1. However, for small time, the dependence is different
and could represent a transient behavior.

Plot of Exit_time(sigma) in interval [0,1] Log-log plot of Exit_time(sigma) in interval [0,1]
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Figure 2.3: M = 1; A plot of the barrier exit time 7, with respect to the turbulence

parameter o, and the corresponding log-log regression in the time window [0, 1] yields
—2/3
Tg X O .

We perform a numerical simulation of the system (2.5.1) for dimension d = 1, max-
imal mass level A/ = 1 and time window [0, 2], with a semi-implicit method to compute
its solutions, with time step dt ~ 10~ and spatial step dv ~ 10~2. Thanks to the fast
decay to zero as |v| — oo of the solution [31], we truncate the velocity variable in the
range v € [—20,20] both for the numerical integration of the nonlinearity and for the
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Plot of Exit_time(sigma) in interval [1,2] Logrlog plot of Exit_time(sigma) in interval [1,2]

o
Q(Exit_time(sigma))
S

signa logisigna)
hreshold with sigma=sqr(2) Treshodm_2T i criicaltime 1,2}, decay ~ sigma?(-1)

Figure 2.4: M = 1; A plot of the barrier exit time 7, with respect to the turbulence pa-
rameter o, and the corresponding log-log regression in the time window [0, 2], taking into
consideration only those exit times in the interval [1, 2], yields 7, o< o~ 1.

total mass (2.7.7).

In Figure 2.1, we plot the function (2.7.1) for different values of the turbulence pa-
rameter o2 that range from 0.05, that we refer to as the non-turbulent case, to 10, which
represents an intense eddy diffusivity. It shows a faster decay correlated to the increase
of turbulence, and a speedup coagulation process.

For fixed o2 = 6 we performed a log-log plot in time window [0, 2] as shown in Figure
2.2 that shows ¢ — M (t) is of inverse power 1, after a transient time period.

We see from Figures 2.3 and 2.4 that the expected behavior on the barrier time is
obtained, and the curve exhibits a power like decay, with an asymptotic limit to zero. In
Figure 2.3, we performed a log-log plot and regression taking 7 = 1 and it yields 7,
o—2/3 (here and in the sequel  denotes proportional to), whereas the same analysis in
Figure 2.4 taking 7" = 2 and considering only those exit times that are in the interval 1, 2]
yields 7, oc o~ 1.

We conjecture that the function (2.7.1) can be expressed as (for ¢ suitably large, say
t > 1in our simulations)

1
Ag(o)t + Mg(0)~"

ME(t) ~ (2.7.4)

for some function A, that depends on dimension d, and that A; (o) o< o. Here and in the
sequel, ~ denotes asymptotically for large ¢.

A rough explanation of the numerical findings may be the following one, that will be
explored more closely in a future work, since - as shown below - our understanding is still
incomplete. When M = 1, the density f (¢, v) of the unique level m = 1 satisfies the
identity

jt/f(t"’)d": —/ v = V| £ (t,v) [ (t,v') dvav’
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because the differential terms cancel by integration by parts. Assume that, at least after
a transient time (confirmed by Figure 2.2), up to a small approximation,

f(tv) ~af(t) fo(v)

namely the decay of f (¢, v) is self-similar [23]. Then (up to approximation) o/ = —oga?
where

oo = // \w —w'| fo(w) fo (W) dwdw'

is an average variation of velocity under fj, namely

1

a(t)~ oot +C

after an initial transient period. Moreover, speculating that the standard deviation of f;
should be of order o (since the dispersion produced by the linear differential operator is
proportional to o), we expect that o increases linearly with o. The numerical results of
Figures 2.3 and 2.4 show that this looks the trend for sufficiently large time but for a short
time another power, o2/3, emerges, that should be understood. As for the behavior in time,
since this computation can be carried out for every d > 1, when M = 1, we believe that
the decay in time is dimension-independent.

M=3, Mass Decey sigma from 0.05 to 10
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moment of order 1
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Figure 2.5: M = 3; Decay of MY (¢) fort € [0, 2], with maximal mass level M = 3, initial
density f1(0,v) of mass m = 1 concentrated on the set v € [—1/2,1/2], f;(0,v) =
0,7 # 1. The parameter o2 ranges from a sample in the set 0.05 to 10 (around 30 points).
A visible increase in coagulation is present at the increase of o2.

2.7.2 Localized mass concentration: M/ > 1

When considering M > 1, we can expect two natural settings to investigate: the one
where initially all the mass is concentrated on the first level, i.e. m = 1, and the one
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M=3, Log-log plot M_1(t,sigma*2), sigma*2=10, tin [0,2] M=3, Log-log plot M_1(t,sigma*2), tin [1,2], Limiting Power-Like Behavior

log(Time) log(Time)

Figure 2.6: M = 3; On the left, a plot of log (M (¢)) versus log(¢) in the time window
[0, 2] at fixed 02 = 10, and on the right a close-up in the time window [1, 2], suggests that
t — MY (t) is of inverse power 0.8. However, for small time, the dependence is different
and could represent a transient behavior.

that follows the theoretical assumptions of [48, 31, 36]. Concerning the first setting, we
perform a numerical simulation of the system (2.5.1) for dimension d = 1, maximal mass
level M/ = 3 and time window [0, 2].

In Figure 2.5, we plot the function (2.7.1) for different values of the turbulence param-
eter o2 that ranges from 0.05, that we refer to as the non-turbulent case, to 10, which
represents an intense eddy diffusivity. As in the case of M = 1, it shows a faster decay
correlated to the increase of turbulence, and a speedup coagulation process.

For fixed o2 = 10, we perform a log-log plot in time window [0, 2] as shown in Figure
2.6 that shows ¢ — M (¢) is of inverse power approximately of 0.8, after a transient time
period. Thus, we see a difference in the behavior of the “total mass” when M increases:
this is not unexpected when all the initial mass is concentrated in the first layer m = 1.
In fact, analyzing the coagulation operator (2.1.5), we see that Q;! is responsable for the
generation of bigger particles in higher mass-levels and it is dominant when all the mass
of the system is selected as a single type. Therefore, for a transient period, we see an
increase in mass for m # 1 and as such a slower decay of M9 (¢), the total mass.

For this reason, as shown in Figure 2.7, we study the decay of the single mass m €
{1,2, 3}, where analogous to (2.7.1), the single mass at level m = k is defined as

M ()| =k = k‘/fk(t,v) dv. (2.7.5)

The figure shows the regression curves plotted with dashed lines. As in Figure 2.2, for
m = 1 we maintain arelation of inverse power in time, approximately of 1, after a transient
time period. As a further exploration, we see from Figure 2.8 that the same behavior is
present, and the curve exhibits a power like decay, with an asymptotic limit to zero.

Concerning the behavior of the barrier time, we see from Figures 2.9 and 2.10 that the
curve exhibits a power like decay, with an asymptotic limit to zero.
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M=3, comulative and splitting mass decay. sigma*2=10
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Figure 2.7. M = 3; Decay of MY(t) for the total mass, and the single behavior
MY (t)|m=k of each lever k € {1,2,3} in the case o> = 10. With the dashed lines,

one can see the expected limiting behaviors of each curve and their relative power. This
suggest a log-logistic behavior of the full system with M < cc.

In Figure 2.9, we perform a log-log plot and regression taking 77 = 1 and it yields

7, o< o~ 2/3, whereas the same analysis in Figure 2.10 taking 7' = 2 and considering only
those exit times that are in the interval [1, 2] yields 7, < o1

M=3, m=1, Log-log plot M_1(t,sigma*2), sigma*2=10, tin [0,2] M=3, m=1, Log-log plot M_1(t,sigma*2), tin [1,2], Limiting Power-Like Behavior
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log(M_11(tsigman2)
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log(Time)

Figure 2.8: M = 3, m = 1; On the left, a plot of log (MY (¢)|m=1) versus log(t) in the
time window [0, 2] at fixed 2 = 10, and on the right a close-up in the time window [1, 2],

suggest that ¢t — MY(t)|n=1 is of inverse power 1. This is consistent with the case
M=1.
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M=3, exit_time(sigma) in interival [0,1]
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M=3, log-log plot in interival [0,1]
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Figure 2.9: M = 3; A plot of the barrier exit time 7, with respect to the turbulence
parameter o, and the corresponding log-log regression in the time window [0, 1] yields
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Figure 2.10: M = 3; A plot of the barrier exit time 7, with respect to the turbulence

parameter o, and the corresponding log-log regression in the time window [0, 2], taking
into consideration only those exit times in the interval [1, 2], yields 7, oc o~ 1.

Thus, when M > 1, and the initial mass is located on a single level, we lose the
conjectured behavior of Subsection 2.7.1, and we can only expect that the function (2.7.1)

has the same asymptotic limit as

M) 2

1

~

Ag(o)t + M{(0)~"

for some function A, that depends on dimension d, and that A, (o)  o. A rough expla-
nation of this numerical finding may be the following one: when A > 1 and the density
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f(0,v) is in the unique level m = 1, from (2.1.5) we see that the poisitive part Q' is
greater than the negative part O, for a transient period of time in which, for m > 1 mass
should increase before decay, suggesting a delay, and as such a reported slower decay,
of the “total mass”. Also supporting this idea are the numerical simulations performed on
the rapidity of decay for level m = 1. Here Q" = 0, and we see the same behavior as the
limiting case in which only one type of mass is considered.

M=3, Mass Decey sigma from 0.05 to 10
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Figure 2.11: M = 3; Decay of M{(t), t € [0,2]. Initial density f;(0,v), j = 1,2,3
concentrated on v € [—1/2,1/2], following [48]. The parameter o2 ranges in the set
0.05 to 10. A visible increase in coagulation is present. Dashed lines are the single mass
form =1, M{(t)|m=1.

2.7.3 Diffused mass concentration: M/ > 1

Here we propose a first analysis of the aformentioned second setting: the one that follows
the theoretical assumptions as in [48, 31, 36]. In detail, the initial mass is not concen-
trated only in one layer, but is generated according to two probability distributions so that
P(m1(0) = m) = r(m) with Z%zl r(m) = 1, and deterministic probability densities
functions g,,(v), m = 1,2, ..., M, satisfying suitable regularity and decay assumptions,
such that

o) =r(m)gm(v), Vm. (2.7.6)

As such, we select initial conditions compactly supported in a small range of velocity, i.e.
[—1/2,1/2], to better look at the behavior of the mass decay through time. We note here
that this is the natural setting that generalizes the case of M/ = 1. We perform a numerical
simulation of the system (2.5.1) for dimension d = 1, maximal mass level M/ = 3 and
time window [0, 2].
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In Figure 2.11, we plot the function (2.7.1) for different values of the turbulence pa-
rameter o that ranges from 0.05, that we refer to as the non-turbulent case, to 10, which
represents an intense eddy diffusivity. As in the case of M = 1, it shows a faster decay
correlated with the increase of turbulence, and a speedup coagulation process. Plotted
with dotted lines we show the decay of mass m = 1. This behavior is analogous for
m=1,2,3.

For fixed o2 = 10 we perform a log-log plot in time window [0, 2] as presented in
Figure 2.13. It shows that t — M (t) is of inverse power approximatly 1, after a transient
time period dependent on the finiteness of the initial condition. As conjectured in the case
M = 1, we see a consistency in the behavior of the “total mass” when M increase: the
initial condition is active everywhere, maintaining the structure of a probability density,
thus making the results not unexpected. In fact, analyzing the coagulation operator (2.1.5),
we see that Q" is not dominant when all the masses of the system are spread over all
the analyzed layers. Therefore, we see an immediate decrease in mass for m = 1 and as
such a maintained global decay of M (t), the total mass.

M=3, comulative and splitting mass decay. sigma*2=10
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Figure 2.12: M = 3; M (t) for the total mass and the single levels MY (¢)|—k, k €
{1,2,3} for 02 = 10. In dashed lines we see the expected limiting behaviors and the
relative power of order ~ 1, suggesting consistent log-logistic behaviors as conjectured
for system with M < co.

For this reason, as shown in Figure 2.12, we study the decay of the single mass m €
{1,2, 3}. The figure shows the regression curves plotted with dashed lines. As in Figure
2.2, we maintain a relation of inverse power in time, approximately of 1, after a transient
time period. As a further exploration, we see that the same behavior is present, and the
curve exhibits a power like decay, with an asymptotic limit to zero.

Concerning the behavior of the barrier exit time, we see from Figures 2.14 and 2.15 that
the curve exhibits a power like decay, with an asymptotic limit to zero. In Figure 2.14, we
perform a log-log plot and regression taking 7" = 1 and it yields 7, oc —2/3, whereas the
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M=3, Log-log plot M_1(t,sigma*2), sigma*2=10, tin [0,2] M=3, Log-log plot M_1(t,sigma*2), tin [1,2], Limiting Power-Like Behavior
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Figure 2.13: M = 3; On the left, a plot of log (M (¢)) versus log(t) in the time window
[0, 2] at fixed 2 = 10, and on the right a close-up in the time window [1, 2], suggest that

t — M¢J(t) is of inverse power ~ 1. A transient behavior is present due to the finite
initial condition.
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Figure 2.14: M = 3; A plot of the barrier exit time 7, with respect to the turbulence

parameter o, and the corresponding log-log regression in the time window [0, 1] yields
—2/3
Tg X O .

same analysis in Figure 2.15 taking 7" = 2 and considering only those exit times that are
in the interval [1, 2] yields 7, oc o~1. Thus, when M > 1, and the initial mass is spread
over all the mass levels, we are close to the conjectured behavior of previous section, and
we can expect that the function (2.7.1) has the same asymptotic limit as

o 1
M1 (t) A MO (2.7.7)
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Plot of Exit_time(sigma) in interval [0,2] Logrlog plot of Exit_time(sigma) in interval [0,2]
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Figure 2.15: M = 3; A plot of the barrier exit time 7, with respect to the turbulence

parameter o, and the corresponding log-log regression in the time window [0, 2], taking
into consideration only those exit times in the interval [1, 2], yields 7, oc o~ 1.

1

M ()| m=1 ~
s Aj(o)t + M (0)[ 1,

: (2.7.8)

for some function A, that depends on dimension d, and that A; (o) o o. A rough expla-
nation of this numerical finding may be the following one: when A > 1 and the density
f (t,v) is spread over all levels m = 1, ..., M, from (2.1.5) we see that the positive part
Q" is already negligible with respect to that of Q. , for all m. In particular, the masses
are drawn immediately to masses > M, that we interpret as falling rain outside of our
system. Supporting this we see in Figure 2.12 no transient period of time in which, for
m > 1, mass increases before decaying, suggesting no delay, and as such the decay of
the “total mass” is maintained. Note that Qf = 0 and, as expected, we see the same
behavior as the limiting case in which only one type of mass is condidered.

We summarize in Table 2.1 the precise fitting obtained through non-linear regression
for all the analyzed quantities. The table shows accordance with our proposed decay
behavior and suggests a future analysis for different initial conditions and higher dimen-
sions.

] \ M=1 \ M = 3 localized \ M = 3 diffused \

70[0, 1] 0.66 0.69 0.68
7o (1, 2] 20.94 20.92 -0.91
MS (02 =10) | -0.96 -0.81 0.94

Table 2.1: Table showing precise fitting parameters, on a log-log scale, for the decay in
time of M (¢) and for the exit barrier .
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2.7.4 Mean Collision Rate

Finally, in this segment we propose numerical simulations that validate the theoretical
behavior proposed in Section 2.6.

In particular, we have analyzed the same setting as in 2.7.1, which either M = 1 or
M = 3. Computed with the procedure that we will explain below, all the case agree with
equation 2.6.1 and the theory proposed in 2.6. As such, for visual clarity, here we illustrate
results in the simpler case M = 1, with m = 1, and compute the behavior of R; ; and its
law respect to the fluctuation parameter of the velocity, .

The same simulations, with A/ = 3, focusing on different mass level m € {1,2,3}
and different initial conditions are briefly discussed in Appendix .3, Figure 19. There, com-
puted limiting value R,,,, ., show accordance with the simulations with M/ = 1.

From here on, we fix v = 1 since objective of the paper is the understanding of the
dependence on the turbulent kinetic energy of collision rate R, ,,. However, we note that
this parameter is important to the complete understanding of the behavior of this kind of
systems, thanks to is relation with Stokes Number, and as such would be subject of future
studies.

We know from 2.6.1 that a candidate estimation for R,,,, ., is obtain throughout the
steady state density of the system. For this reason, concerning the simulation, indepen-
dently on M, we selected a concentrated initial condition with moderate velocity and we
let the system evolve in the time frame ¢ € [0, 4], producing solution ( fZ,(¢,v))m.

Since no mass conservation is present for the finite system M < oo, and density is
moved to higher levels not preserving the starting probability, we normalize at each time
step the density f“ (¢, v), solution of our Smoluchowski equation, i.e. we consider

v =z (| fi’(uV)dv)l

and, with this, the product probability £; (v)dv ® & (w)dw. We are able to compute a time
dependent, mean in velocity, collision rate:

Re(t.) = ([ [v = wléF (. v)€7 ¢ w)dodo

In Figure 2.16, is shown the result for M = 1, m = 1 and this re-normalize colli-
sion rate. Each of the curves Rg(a) as an inverse behavior of a log-logistic function with
exponent 1in o, suggesting a plateau in time. A such, this time dependent probability
distribution on the product space of the velocity domains as a limiting density and we can
argue that

Rg(t,0) = Epm|[|lV — W|] =500 R{”l

In fact, as shown in Appendix .3, Figure 20, the computed quantity £(7°, v) approxi-
mate the theoretical limiting density p; (v) ~ N(0,02), for this reason we initialize the
evolving system with the proposed steady state condition f2(¢,v) := &(T, v), for differ-
ento.

This means that we expect £(7T', v, o) to be closer to the steady state distribution af-
ter a small time and the computed Rg(t, o) will be oc Ry, m;. As such, we restart the
system with this new initial condition. To take into account that the velocity is spread,
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M=1, Re-normalized collision rate in time, sigma from 0.05 to 10
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Figure 2.16: M=1; concentrated initial ccondition fy(v). The re-normalized time depen-
dent collision rate Rg(t, o) |0 2 Obtained with the new probability density £7 ® £7.

with value greater than one, and the total density near this high value is not negligible in
comparison with the concentrated initial condition that we used throughout our experi-
ment, we enlarged the velocity domain and the time domain to produce stable results on
the decay of the masses and also on the mean rate R, (¢, o).

In Figure 2.17 we show result on the re-started system, conferming the asymptotic limit
of the collision rate and an increase in o, the turbulent parameter of the system. We see a
small flactuating period in which the rate is not increasing and than a fast stabilization that
is linked to the velocity displacement of the steady state solution. In fact the new initial
density condition produce, as expected, the same decay in the mass (since this depends
only on o and integral of the initial condition), but for a transient period the interaction
kernel Q.,,(f) is much stronger that the speed in which diffusion of the Laplacian act,
since the new initial condition is not negligible for high value of velocity. As such the
plateau, which agrees with Figure 2.16, is reached after a small period of activation of the
diffusion parameter.

Concluding, in Figure 2.18 we see that a linear relation with o is present with angular
coefficinet near 1, validating the expected behavior of R, ; with theoretical equation 2.6.1.
This is expected and in line with the previuos reasoning and also with the small transient
initialization.

2.8 Conclusion

In this article, we presented a new kinetic model of a modified Smoluchowski poe system
with discrete and finite mass levels, that takes advantage of small scale turbulence and
eddy diffusion in the velocity variable to enhance coagulation. We presented the derivation
of the poe system from a particle-fluid model subjected to a transport-type noise, and we
analyzed numerically the behavior of its solutions. We showed that coagulation efficiency
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M=1, limiting denisty Normalized Collision Rate in time, sigma“*2 in 0.05 to 10
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Figure 2.17: M=1; Initial condition fy(v) = &(T,v) approximation of stationary den-
sity. The re-normalized time dependent collision rate R (t, o) show stationary behavior.
Darker line corresponds to higher sigma in the set [0.05, 10].

M=1, Limiting Density Plateau R_g(T), Linear Regression
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Figure 2.18: M=1; Initial condition fy(v) = £(T, v) re-normalized ending point of the sim-
ulation. Plotted limit in time R,(t, o) show increase with o. A linear regression in o is
performed with mean error 0.001.

increases steadily with the increase of turbulence and, moreover, a power-law decay in
time and in the turbulence parameter is present.

Conluding, we have presented analytic and numerical presentation to understand the
key factor of the collision rate as the average relative velocity between particles.
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.1 Derivation of (2.1.4) from particle-fluid interaction

We present the sketch of the scaling limit to an seoe from particle-fluid interaction for the
truncated model (at threshold M).

Forany d > 1 and N, M € N, consider an interacting particle system with space
variable x¥ () in T¢, velocity variable vV (¢) in R%, mass variable m> (¢) in a finite set
{1, ..., M}, and initial cardinality N (0) = N. Between coagulation events, the motion of
an individual active particle obeys (recall (2.1.2))

av (1)
- (mN(g)l—l/d Z or(xi (1)) o AW} — v} (t)dt
keK
1€ N(t), (-1.7)

where

« or(x) : T = R% k € K is a given (at most countably infinite) collection of
smooth, deterministic, divergence-free vector fields.

« {W}}rex is a given collection of standard Brownian motions in R.
+ o denotes Stratonovich integration, according to Wong-Zakai principle [91].

* «is a positive constant that appears in Stokes’ law, that includes the dynamic vis-
cosity coefficient of the fluid.

« N(t) € {1,2,..., N} is the set of indices of particles that are still active at time ¢,
with N(0) = {1,2,..,N}.

After each coagulation, the index set A/(¢) will change (decrease), and the velocity of
a still-active particle  will be reset according to the conservation of momentum, to be
described a few paragraphs below.

We note again that the velocity component of the dynamics (.1.1) obeys Stokes’ law
for the frictional force exerted on a spherical particle immersed in a fluid, cf. [64, 90],
with the fluid velocity idealized by the white noise velocity field U(¢,x) (2.4.1) (that acts
simultaneously on all particles). This goes in the spririt of Kraichnan’s model [58, 53].

We denote the d x d spatial covariance matrix of U(¢, x) by

C(x,y) = Z op(x) ® ok (y)-

keK

Moreover, for any fixed x € T we denote the second-order divergence form elliptic oper-
ator, acting on suitable functions on R?

(£9X)(v) 1= v, (Clx )V f ().
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With suitable choice of {0 }recx, see [42, 35, 32], we can have that

0,2

L£O* = ?Av, Vx. (.1.2)

Each particle i € AN(¢) has a mass m¥(t) € {1,2,.., M} which changes over
time according a stochastic coagulation rule to be described below. The initial mass
m;(0), 7 = 1,...,N, are chosen i.i.d. (independent and identically distributed) from
{1,2,.., M} according to a probability distribution so that P(m(0) = m) = r(m)
with Zn]‘le r(m) = 1. We are also given deterministic probability density functions
gm(x,v) : T x R = Ry, m = 1,2,..., M, satisfying suitable regularity and decay as-
sumptions, such that if m;(0) = m then the initial distribution of (x;(0), v;(0)) is chosen
with probability density g,,,(x, v), independently across i. We denote

f,gl(x,v) =r(m)gm(x,v), Vm. (.1.3)

The rule of coagulation between pairs of particles is as follows. Let §(x) : R? — R
be a given smooth symmetric probability density function in RY, that is, [ 6dx = 1, with
compact support in B(0, 1) (the unit ball around the origin in R%) and §(0) = 0. Then, for
any e € (0, 1), denote 65 (x) : T — R, by

0°(x) :=e (e %), xeT
Suppose the current configuration of the particle system is

n = (X1, V1, M1,X2, Vo, M2, ..., XN, VN, MN)
e (TYUMN x (RTUMN x {1,..., M, 0}

where (x;, v;, m;) denotes the position, velocity and mass of particle ¢, by convention if
particle i is no longer active in the system, we set x;, = v;, = m;, = () (a cemetery
state). Independently for each pair (4, j) of particles, where 7 = j run over the index set
of active particles in 7, with a rate (derived from the collision kernel as in [25], compare
with (2.2.2))

[vi — vyl

Sl

(96(Xi — Xj) (14)

we remove (x;, v;, m;, X4, v;, m;) from the configuration 7, and then in case m; +m; <
M, we add

mivi +m;v;
39
mi +m;

N +mj,®,®,®)

i and instead add

m
mi+m;’

with probability

m;v; + m;v;

<®7®7®7Xj7 7mz+mj>

m; +m;

mj

with probability P We call the new configuration obtained this way by S}jn and

Sfjn respectively. On the other hand, in case m; + m; > M, then after removing
(x4, vi,m;, X, v, m;) fromn we do not add a new element.
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Inwords, if (¢, j) coagulate, we decide randomly which of x; and x;; is the new position
of the mass-combined particle, provided that the combined mass does not exceed the
threshold M. If the position chosen is x;, then we consider j as being eliminated (no
longer active) and the new particle has index i; whereas if the position chosen is x;, then
we consider 7 as being eliminated and the new particle has index ;. On the other hand, the
velocity of the mass-combined particle is obtained by the conservation of momentum as
in perfectly inelastic collisions.

Note that the form of the coagulation rate (.1.4) is such that a pair (i, j) can coagulate
only if |x; —x;| < ¢, thatis, their spatial positions have to be ¢ -close. We are interested in
thecasewhene = ¢(IN) — 0as N — oo, so that the interaction is not of mean-field type,
but local. Correspondingly, the final equation we get (see (.1.7)) is local in the x variable.
In particular, choosing ¢ = O(N~1/4) ensures that each particle typically interacts with
a bounded number of others at any given time, which is the analogue in our continuum
context, of nearest-neighbor or bounded-range interactions common in interacting particle
systems defined on lattices, see [54] and references therein.

The essential feature of our coagulation rate is the presence of |v; —v;|, which results
in the same velocity difference appearing in the limit poe (2.1.4). Although such rates are
widely accepted in the physics literature on rain formations, our approach views v as an
active variable; we do not approximate it by a constant that depends on other physical
parameters. Diffusion enhancement feeds back on coagulation enhancement through the
presence of this velocity difference. As such, our Smoluchowski equation is new with
respect to existing literature.

Foreach N € N,T € (0,00) andm € {1, .., M }, we denote the process of empirical
measure on position and velocity of mass-m particles in the system by

"(dx,dv) ::— Z 5 (dx dv)l{m (t)=m}
zE/\/(
€ My (T% x R%) (.1.5)
where M; ;. := M, (T? x R?) denotes the space of subprobability measures on

T< x R equipped with weak topology. The choice of the initial conditions for our sys-
tem implies that P-a.s.

™dx,dv) = fO(x,v)dzdv, as N — oo

form = 1,..., M, where = indicates weak convergence of probability measures, and the
limit £© (.1.3) is absolutely continuous. We conjecture that, under the assumption of local
interaction, i.e.

N —d
lim e(N) =0, limsup at N) < 00, (.1.6)

N—oo N—oo
for every finite 7', the collection of empirical measures { " (dx,dv) : t € [O,T]}if:l
converges in probability, as N — oo, in D ([0, T], My +)*™, where D ([0, T], M 1) is
the space of cadlag functions taking values in M  equipped with the Skorohod topol-

ogy, towards an absolutely continuous limit { f,,,(t,x,v) : t € [0, T]}_,. which is the
pathwise unique weak solution to a Smoluchowski-type seoe system (.1.7). The latter sppe
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degenerates to the poe system we study in this paper (2.1.4) when the It term is switched
off. Through recent progresses in stochastic fluid mechanics, cf. [42, 35, 32, 33, 44], there
exist specific limiting procedures that allow, in principle, to obtain the roe from the seoe by
carefully choosing the vector fields { o (x) } ke . While we do not provide a rigorous proof
here, we think that this heuristic argument is sufficient to justify our interest in studying
our poE system.

2 o2
dfm(t,x,v) = <—v Vi + ymdivy (vo) + m2 AU> fm(t,x,v)dt

~Ym Doker Ok(X) - Vot x,v) dWF + (9, — Q1) (£, £)(t,x, V).

fm(Cx,V)|i=0o = fO(x,v), m=1,..,M.
(1.7)

.2 Explanation of the link (2.1.3)

Recall the stochastic equation 2.3.1. In real turbulent fluids, the fluid vector field U(¢)
is not exactly white in time, but has a correlation length approximately 7. Alleviating
notations, let us only analyze the transport term involving U (¢) and introduce a time delay
of duration m:

Y divy, (U(2)) fm(t)) = ym U ) Vo fin(t)
=¥ U@#) Vo fm(t — TU) +7mU( Vo (fm(t) = f(t — TU))
= ’VmU<t) vfm(t - TU)

— 1 U(t)V, (/tt ’me(s)vam(s)d.s) + other terms, (-2.1)

where the first equality is due to U(¢) independent of v, and in the last line we applied the
equation 2.3.1 a second time (assuming the other terms are minor).

In the limit 7y — 0, U(t) approaches white noise in time, the first term of (.2.1) yields
a local-martingale, the It6 term. From the second term of (.2.1) emerges a second-order
elliptic operator

—%3%( t U(t)®U(s)vam(s)ds)

t—’TU

that in the limit 7y — 0 is expected to converge to

— 572N (COVufn0) = ~5720*Bufnl0).

Since the turbulence kinetic energy kr is the half-trace of the velocity covariance tensor
[22], idealizing the tensor structure of U(¢) ® U(s) with |[¢ — s| < 7y, we may have that

1 k
5U(H ©U(s) ~ %Id, t—s| <ru
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Figure 19: M = 3; Plotted estimated R,,,, mm,(c) with m; € {1,2,3}. A linear depen-
dence in o is performed with mean error between 10~2 and 10~3.

and consequently,
t
L uw e Uls)ds ~ o1,
2 t—TU d
This yields & = 27UEZ a5 claimed in (2.1.3).

In the above argument, it is crucial that we can take 7y very small while having ~ of
order 1. With St = 1/(y7u), the argument thus works only when St is very large, and the
regime where St is of order 1 requires a different analysis, consistent with the findings of
[1,25, 64, 90].

.3 Mean Collision Rate // > 1 and Guassianity assumption

Using the same method proposed in Section 2.7, we obtain analogous result for M = 3.
We analyzed two initial condition: a localized one in the mass m = 1, and a theoretical
one following [48]. In both of this case we used the restarting limiting density £ either av-
eraged {1, &4, 4763, 1,63} orlocalized {¢}, 0, 0} obtaining analogous results. In Figure
19, the case of localized density is shown with all combination of Collision Rate, showing
agreement with the theory.

Finally, in Figure 20, we show the comparison between expected steady state probabil-
ity and computed starting stationary solution £7(v), inthe case M = 1 and T' = 4. The
difference in L2 norm of the two function is less then 101, as per the difference between
theoretical R,,, ,n, and computed R, . (T") estimated in less than 10~2, showing the
same linear behavior.
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Figure 20: Solid line £(T", o) where darker colors means higher o. Dashed lines are the
Gaussian densities A/(0,2). The supremum norm and the Z? norm of the difference
differ from zero around 5% to 10% respectively.



Chapter 3

Future directions: two-point motion
and a unified theory

In Chapter 2 a Smoluchowski type equation is derived to study the collision rate of inertial
particles in high stokes number regime under the effect of a turbulent fluid.

While this regime is of interest for astrophysical context, it has less impact for atmo-
spheric physics, in which particles have, usually, low to moderate St numbers. In particu-
lar the regime we have recovered is the same of Abrhamson [1], which is a limiting behavior
of coagulating particle akin to gas-kinetic theory.

Motivated from this, we are trying to study heavy (respect to fluid density) inertial
particles in a turbulent environment with a two point statistic approach. This way, depen-
dence on radius and relative distance of particle is still present in the computation of the
PDF and, hopefully, all range of St could be investigated.

This problem will be formalized in the following chapter, leaving different comment,
heuristics and proofs, more so open questions to be answered.

Main achievement of the chapter is the complete formulation for the average relative
velocity of two particle advected by a turbulent fluid, i.e.

kT v, St
~ 2y gy 1= £ :
)~ VO~ 1 ()
where St is the Stokes number, k-t the turbulent kinetic energy and ¢ is a function that
help modelling the fluctuating structure of the fluid. As we'll se in the following section,
different regime can be recovered and differences on the average velocity are obtained.

We discuss the consequences of this formula depending on the choice of the mod-
elling of U(x, ) fluid velocity and its link with others given in the literature.

3.1 Introduction

In the same spirit of Chapter 2, we start with the assumption that particle satisfy the ap-
proximation of the Stokes law, and we consider the kinetic equation for two same-masses
particles:

d

—X;i=V;
dt

95
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1
—V;i=——(V;=U(Xy)), X,VER? i=1,2.
dt 7 Tp ( ( Z)) ¢
where 7, = Grryr 1S the relaxing time of a particle, 1 is the dynamic viscosity of the fluid
and r, m the radius and mass of the particle respectively.
In a similar fashion to passive scalars, and stochastic modelling via transport noise,
we are still considering the assumption on the noise to be turbulent and fluctuating, i.e.

Ux)=0) e (x)Wi.(t).
k

As before, Section .2, we can still give meaning to the quantity o as the product of the
turbulent kinetic energy, k7, and relaxation time of the fluid, 7;. Here e (x) are smooth
vector field with almost compact support.

With the same reasoning we obtain at the level of the stochastic system, neglecting for
now the coagulation, a SPDE for the joint density of the two point motion: f;(x1,x2,v1, va),
i.e.

Ouf + diva, (v1f) + diva, (v2f) — — dive, (1) — —divy, (v2f) =
p p

S > er(x1) - Vo, f 0 dWy (t) + g > er(x2) Vi, f 0 dWi (t)  (3.1.1)

Tpk Tpk:

It is interesting to note that investigate well posedness (existence, uniqueness and regu-
larity) of (3.1.1) is still an open problem. Anyway, thanks to work like (J. Bedrossian 2022)
in which well posedness of Vlasov and Vlasov-Fokker-Planck system was studied, see
[13] and reference therein, we can safely expect that solution to such equation exist in the
usual space.

Writing the Ito-Stratonovich corrector in (3.1.1) we obtain a second order elliptic oper-
ator that depends on the covariance matrix of the noise. Call Q such matrix we have:

Q(zi, ) = 0% e () @ ep (z1) .

k

and computing the Ito formula and the corrector, we get mixed derivatives inthe v = (v, va)
variables, giving the following second order operator (we assume for simplicity Q(x1,x2) =

Q(x2,x1)):

2 2

Df :;ﬁdivm(Q(le X1>vv1 f) + 20-7—p2d2'1]y2 (Q(Xz,X2)Vv2f)

2

n %dwm (Q(x1,%2) Vo, f).
p

Which reads, at the level of the SPDE, as:

Ouf + diva, (v1f) + diva, (vaf) — Tl dive, (v1f) — Ti dive, (vaf) — Df =
p p

= I3 ek (xa) - Vor fdW (1) + 23 en (x2) - Vi faW (1) (31.2)
P P
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Under suitable condition on a scaling parameter ey — 0 as N — oo, we expect that
taking a Galeati limit, we can approximate this stochastic equation with the associated
PDE for the density of the two-point statistics.

Ouf + diva, (v1 f) + dive, (vaf) — Tl divy, (v f) — Ti divy, (vaf) = Df (3.1.3)
p p

Remark 3.1.1. Note that under the same assumption of Chapter 2 on the covariance matrix

Q(x1,x1) = Q(x2,x2) = cl, Q(x1,x2) =Q(x1 —x2), cER

We recover the same equation for the one point statistic of a single particle. This can be
done integrating in the desired variable and using divergence theorem and the symmetry
of the covariance matrix. There Q is basically independent on the position, the only con-
tribution is given by o2 ~ k7.
Here the position is essential and change the behavior of the relative velocity.

Therefore, to simplify, we can consider the differential operator with Q(x1 — x2) not

trivial, maintaining a footprint of the space modification due to the fluid in the relative
density of the two particles:

o2 o’
Df = ﬁ (Amf + Av2f) + ﬁdivvl (Q(Xl - Xz)vwf) : (314)
p p

Remark 3.1.2. Note that well posedness (existence/uniqueness and regularity) of (3.1.3)
can be provenin the same fashion as seminal work of (V. Dean 1990), and following on that,
where well posedness of linear and non linear Vlasov-Fokker-Planck equation is studied,
[85], proving regularity of the associated semigroup.

3.2 Setting the computation for Collision Rate

To compute the mean velocity we need to investigate the density function of the two point
motion. Since we are interested to obtain an average value that is independent from the
initial condition, we focus on the steady state solution of the PDE 3.1.3. The stationary
equation associated to (3.1.3), where Df as in (3.1.4), is the following

. . 1 . 1 .
dlvml (Ulf) + dlvxz (UQf) - ? divy, (Ulf) - ? dlvv2 (U2f) =Df (321)
p p
Note that, opposite to the 1-particle case, there is no way to eliminate the x-dependence
and, moreover, this dependence is essential to obtain meaningful result for general St
numbers.

Remark 3.2.1. Note that this equation is not precisely suitable for the objective we seek.
If exist a solution f = f (-, v1,Vv2) to (3.2.1), it should satisfy

0_2

1 1. a® .
——divy, (v1f)——divy, (v2f) = 972 (Ay, f + szf)‘}'ﬁd“)m (Q(x1 —x2) Vo, f)
Tp Tp Tp Tp

for every value of x; — xo, which is impossible.
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However, following similar ideas from [10, 75, 90, 89] and others, we note that is the
distance of the two particles the meaningful quantity. We search solution of the form:

[ (x1,%2,v1,v2) = f (X1 — X2,v1,V2)

Call r := x; — x2, the function f = f(r, v1, va) satisfy the equivalent PDE:
1 . ~ 1 . ~

- T—p div,, (vlf) — T—p div,, (1)2]7:) =Df
~ o2 ~ o2 .

Df= 5 (auf+anf)+ 7 dive (Q)v..7) (3.2.2)

this equation is the adiabatic formulation, i.e. constant in space, of Equation 3.2.1 where

we impose:

diVxl (Ulf(l’l — T9,V1, UQ)) + divxz (Ugf(:lil — T9,V1, Ug)) =0. (323)

This make the task of finding a solution for 3.2.2 feasible, and we show in Section 3.7 that
solution of such equation are close respect to the problem of finding the relative velocity
of particles to solutions of Equation 3.2.1. Therefore, finding a solution of the form f =
f (r,v1,vy) for equation (3.2.2), we have an approximate solution of the general one,
which are homogeneous in space, namely invariant by space-translation.

Remark 3.2.2. We can prove that existence and uniqueness for such an equation is pos-
sible using standard technique for elliptic equations (see reference on bounded domain
[74]). Thus becomes our main equation and, without misunderstanding, we call it its so-
lution f.

Note that, assuming a covariance matrix similar to a Kraichan ensemble, e.g. [10], we
maintain the dependence on the relative distance of the particles. In the next sections we
are going to compute such average and then show different model for the fluid turbulence,
represented by different covariance matrix.

3.2.1 Space as a parameter

Given any r, we can find solution pdf 6, (v1,v2) which satisfies equation (3.2.2). We
have, for each fixed r,

/ / 0, (01, v9) dvrdvs = 1 (3.2.4)

Remark 3.2.3. Using last remark, we can obtain f from (3.2.2) and from 6,.:
f(r,vi,va) = b (v1,V2) (3.2.5)

up to constant depending on the space we are working, e.g. constant being 1 if we work
on a torus of Lebesgue measure 1, otherwise it is sufficient to change it computing the
integral. Defined like this, f is non negative, the integral in all variables is equal to the
integral of 1 on the space domain using (3.2.4) up to constant, and it satisfies equation
(3.2.2).
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The important consequence is that, following from classical theory of both stochastic
processes and elliptic equation, we have

Or () ~ N (0,Cr)

with a known C which will depend on our choice of Q(r) covariance of our noisy fluid
modelling. In fact, this follow from equation 3.2.2 being the invariant distribution of an
Ornstein-Ulhembeck process.

3.2.2 Conditioning on same position

The structure function that we want to compute is the average relative velocity between
two particle considering all the inertial range of the particles in the fluid, i.e.

E[|[V1— V2

this is the average difference of velocities between particles at the "same” position. In this
context "same position” is not clearly defined. In particular we could interpret the same
position condition as to take particle that are at a collision length scale, i.e. we look at
a portion of space where there is a myriad of transported particles, pointwise from the
macroscopic viewpoint, enormous from the microscopic viewpoint. A portion of space in
which collision happens with high probability.

Remark 3.2.4. Following [75, 25] and reference therein, the structure function associ-
ated to the relative velocity is tied to the collision rate R of coagulating particle in a
domain D  R?. In particular, recalling the splitting R = Ruqy + Riur» We know that
E[|V1 — V2|] is fundamental for the computation of Ry, but also rise the following
question: is the uniform density still valid in such regime of turbulent fluid? does the fold-
ing of the flow changes the average distribution of the particle with the computed relative
velocity? Should we consider some radial distribution g(r) that multiply the collision rate
to obtain a more reasonable kernel, or change the particle distribution accordingly to the
motion and the inertial regime?

From here on we start assuming the following:
Iell ~ (3.2.6)

namely we consider positions which differ by the typical length scale of colliding particles.

In the computation of E [[V; — V|| we use the equilibrium probability density of
pairs of particles, conditioned to have the "same position”, which is our f in (3.2.5), where
under our assumption conditioning to the same position, under the approximation (3.2.6),
mean we use the new density

. _ fviv) N
f(V17V2) T fff(gp,r\’/]_,V2) dV]_dV2 ~— Gzp (V17V2) :

on the unitary torus for 3.2.4

In 1D notation this is already enough replacing r by ||r|| ~ £,. In more dimensions it is
similar since we can suppose invariance by rotation, and that indeed the the collision of
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particles really depends on the magnitude of their distance. This will become clear when
we'll write down the covariance matrix Q(r).
Thus, assuming to work on the unitary torus, we have:

ff"’l —va| f (lp,v1,v2)dvidva
E[[Vy — Vsl =
Va 2l [ [ fUp,v1,v2)dvidva

= // |V1 — V2| egp (V1,V2) dVldV2
~ Ol +CB - 2082,

Hence, main objective of the following section is to give fair assumption on Q(r) to com-
pute C;. from which we'll derive: Cj!, C72, C;? and as such the relative velocity.

Remark 3.2.5 (Relaxation time of the fluid). Inthe previous chapter, under the one-point
motion, we collapsed the relaxation time 7 of the fluid to zero. The reason was that such
parameter is the one involved in the white noise limit for our model. Now we are going
to compute the covariance matrix of the noise, making it dimensionless, and introducing
again this time in the limiting computation. in fact we have:

TF — ff/\/2kT

where \/2kr is the typical velocity of the turbulent fluid, /¢ is the typical length scale of
the fluid. As such, we assume

Q(r) = Q(|Ir[l/¢¢)
ff =TV 2kT.

This way we have reintroduced the time scale of the fluid.
At last, we introduce again the foundamental quantities:

St = T—p, o =/ 27¢kT.

Tt

In the following sections we are going to show two reasonable model to interpret (in
different Stokes number regime) the covariance of our considered noise.
To do this, we'll start recalling:

Vv2k
gf =TV 2kT = TpSitT

Moreover, we want to solve the equation when the parameter r satisfies (3.2.6). Hence
lp = TpVp

where vy, is a typical velocity of the particles in the steady state regime of the particle
density.
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3.3 Mean velocity with "scalar” covariance function ¢ (r/¢;)

Here, we propose to compute the structure function (3.2.2) in a general setting without an
explicit formulation for the covariance matrix Q (x — y).

The only apriori hypothesis we employ in the selection of () is the space homogene-
ity (already expressed by the formula @ (x — y)) and is direct relation with the identity
matrix.

For this reason, consider a scalar function ¢(r) dependent on the magnitude of the
relative distance.

{@ (xy) =Qx—y)=oq(3¥)1d

(Note that we can always assume ¢ (0) = 1 since we can always modify o with a dimen-
sionless constant dependent only on the domain).
Thus the matrix C,. is linked to ¢ (é) From the elliptic equation we obtain
—_ diVUl (Ulf) - — diVU2 (UQf) = 5.3 (Av1f + Av2f) + 72(12‘1)1}1 vvgf
Tp Tp 275 T
which reads out
2

~diviy () = div (027) = 5 (AT + AT+ 20 (1) din, 9.7).

p

From the usual computation we obtain the covariance matrix
2 r
o 7 1 q(f) 1
o\ q(£)1a  1d

Using the results of previous section and the computation on C,., we can obtain for the
structure function the following closed form:

o Y4
E[[V1i— V2|~ — 1—Q(p>~
VTp Cy
Before delving into the fluid modelling, we can expand the constant in the covariance
matrix to ease the computation. In particular, we recall from [31]:

o= \/21¢kr

E[[Ve— Vall ~ /2L kr /1 - ¢ (gp)
Tp gf

Recall now that the Stokes number for particle in fluid can be expressed as

Hence

St=1r
Ty
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Envl—vzum/@/l—q(ﬁi).

Trying to expand 5—? in relation to St we have

this give us:

Ep_ TpUp vpSt

T2k 2kr

In conclusion:

U St
E[IV1—Va|] ~ p

This is the final expression for the structure function of the relative velocity under different
modelling of the fluid fluctuations and in the steady state regime of the particles’ density.
3.4 Covariance with Gaussian decay

We assume that the covariance structure of the noisy fluid U;(r) — U(0) is

Q(r) = exp(—|[r|*/¢:*)1d
le = 7e/2kp = 2V QkT

Under this assumption, we may rewrite the differential operator (3.1.4) in the form

0.2

Df = 55 (Buf + Af + 2esp(= eI /6) dive, Voa ).

Multiply the stationary Fokker Plank equation (3.2.2) by 7, we write it in the form
—divy, (v1f) — divy, (vaf) = Df

where

2

o )
Df = o (Avlf + Ay f + 2exp(—HrH2/£f2) divy, Vv2f)
P

k rl\ 2 .
=St <Av1f + Ay, f+2exp ( <H€fH> ) div,, Vv2f> )

We want to solve this equation when the parameter ||r|| ~ /¢ satisfies (3.2.6). Hence, we
couple ¢, = 1 v, with the equation

2
—divy, (v1f)—divy, (vaf) = l;t (Avlf + Ay, f+2exp ( <?:) ) divy, Vv2f> .
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Which gives the final equation:

2
— divy, (v1f)—divy, (vaf) = l;—: <Av1f + Ay, f +2exp (— (\/;%St> ) divy, Vv2f>

Recall that Cy is the covariance of the Gaussian solving this equation, i.e.

Idy

exp <— (\/‘2’1%8‘5)2) Idy

Idy

k
Crp =

©oSt exp <— (\/‘%Sty) 1d,

Therefore, under the model, our final formula is:

EIV1 = Val] ~ /Ol + CF2 — 202

I;IJ 1 — exp (- <\/‘2IPTTSt>2>. (3.4.1)

Remark 3.4.1 (Recovered limiting behavior). The choice of the Gaussian covariance is
inspired by work like [1, 58, 64, 75]. As such, we show here that formula (3.4.1) agrees, at
least in the two extremely limit of St — 0 or oo, i.e. tracer particles or complete inertial
particles moving in a bullet-like motion.

2
When St is large, exp <— ( p St) ) is small, we get

V2kr
kr
EVi -~ val ~ /T,

which agrees, as shown in Chapter 2, with the Abrahamson limit [1].
Conversely, when St is small we get

2 2
oo (- () ) - ()

which means at the level of the structure function

E([Vi — Va|] ~ \/2 <\/Z”TTS75)

~ i—T\/@N kSt
D

where we have used the fact that v, ~ \/kr for small Stokes where particles are almost
in solidarity with the flow. This formula agrees with classical computation as [14, 72] for
both atmospheric particle and gas in proto-planetary disks.
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3.4.1 Covariance as Kolmogorov scaling

Suppose that our fluid has a covariance modelled to cover a Kolmogorov scaling in the
energy dissipation [10, 11], i.e. for small relative distance ||r|| the covariance has the form

/
Q(r)=1d (1 - (’;;”)4 362/3> el — St).

where ¢ is the average rate of energy injection. This give us, for small ||z ||,

Vi - val) ~ /g (2t /5 (1) o
Lo st \ V2kr st \ ¢

Combining the estimate on ||r|| ~ v,7, and £y ~ 7¢+/k7, that are still true, we get exactly:

(7)) ~ ()
Ly 2k

This implies that, for small St << 1 we get:

L T 2/3
e -l ~ g () e

St Ef
kl < Up St) 2/3 61/3
St \ 2kt

~ (St)6 (k) w2313,

which in principle means that, for small distance the rate of velocity, while still going to
zero, is stronger than the expected Gaussian assumption.it is not clear if it is the expected
limit for small St in [90, 89, 75, 26, 25, 11, 10]. It is worth mentioning that, for inertial
regime where St >> 1, we can still recover the Abrahamson limit, even if the distance
||lr|| is small.

3.4.2 Kraichnan Noise

As a last example of modelling of our fluid, let's consider an approximation of U (¢, x;)
in the sense of Kraichnan, i.e. the fluid velocity difference is a Gaussian vector field with
correlation

Qij(x—y)=2K"(x—y)
This is similar to what it is considered in [10, 11]. In order to model turbulent flows, the
tensorial structure of the spatial correlation K := (K" (x — Y))ij is chosen to ensure

incompressibility, isotropy and scale invariance. This helds when 7, >> 7. Call (x —
y) :=r, then:

K (x) = Codig = CallelP™ | (14 20) 61 = 2h b | g = 1,2.
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We have that Cy /1), ~ k—T is our usual constant. More so we have, from Falcovich,

2(1—h)
Cencini and Bec [26, 10, 11], that Cy /7, ~ Tlpszp , where the first % comes from the

Stokes’ law. The covariance of the Gaussian process then is
kr (Idg
Cr, = St(K Tdg >

E[[Vi— Vall ~ /CE + CF2 — 202

~ 1/ 2C |[r||*

2(1—h)
1 Ste
V2
-

|k QIIrHZh
St e}h i

This is more or less our final formula. Let us check it.
When [|r|| << £p, then ||r|| ~ v,7, while £; ~ \/k7Ts. Hence

kT H ”% Upr
\/ 2h \/ Tor 2h

h
~V2\/k St(h—%)%.
& (VEr)"

Therefore

If v, ~ vkr then: V2VErSth=z) | he (0,1].

Note that, for h = 2/3 we recover the Kolmogorov scaling (3.4.1)

3.5 On Collision rate

In the physics community there is now a general consensus [90, 89, 75, 10, 11, 26, 25],
thanks to works of Mehlig, Pumir, Falcovich, Cencini, Bec and Wilkinson, that the coagu-
lation rate, introduced in Chapter 1, has a natural splitting in two main components

R = Radv + Rtur-

This tow uncorrelated main components are: R, the coagulation due to advection, and
R, due to the turbulent flow.

This last term Ry is obtained independently from two differnt computation both from
Falkovich [26, 25] and Mehlig [90, 89], while it is being considerd in works of Bec [11, 10]
and Pumir [75]. This is called sling effect or caustic effect.

Both of this effect are obtained considering the usual collision kernel when turbulent
flow is involved,

Rkin ~ <V> )



106 CHAPTER 3. FUTURE DIRECTIONS: A UNIFIED THEORY

is mostly dependent on the relative velocity of the particles. They propose a correction
due to the fluid turbulence that create singularity on the gradient of the particles velocity
and the modified their density.

To be more precise, the contribution is due to the radial distribution of the particle
and, more so, the stress tensor given by

0 .
A= (8XJUZ(X)> , Vi, j.

Discussing the advecting part R 4., there is the famous Suffmann-Turner formula, esti-
mate for low Stokes regime with a uniform density of almostr tracer particles [78], that

read as
R, := 4/ %—no (21‘)2 Tf_l,

where ny is the density and r the radius of the particles.

During our computations, and under our hypothesis, we arrive at a close form for the
expression of the relative velocity (|v|) between particles. Assigned a covariance matrix
for the noisy modellization of the fluid’ velocity, Q(r) = q(r/¢¢)Id, with suitable condi-
tion on ¢. We obtain the following:

(IVl) ~ V{v?) ~ \/I;E\/l —a(lp/lr).

If we still maintain the idea that we have a statistically uniform spatial distribution of
particles, call such density nq, then we have the relation between the tubrulent collision
rate, R, and the relative velocity, i.e.

Rtur ~ 10 <V> .

Under this hypothesis, we fail to describe in fullness the turbulent part described by dif-
ferent author such as [90, 75, 26] with complex formulas. In particular, while the maxima
and the limit for high stokes regime is capture, see Figure (3.1), there is an anomaly for
small Stokes number that is not captured with just the relative velocity computed directly
by the density function. The same limit point is shown, but the abrupt increase in the rate
for low St is not captured.

The non uniform behavior, and the overestimation is not an unexpected occurrence. It
can be argued, considering the derivation of the relative velocity, that the assumption of
statistically uniform spatial distribution, in the limit of small Stokes number, is not what
we are really obtaining. In particular, all of our assumption in the computation of the
structure function needs to work in the steady state regime, after the tubrulent behavior
of the fluid is being observed. As such, also the density of particles must be taken at is
steady limit, after the one-point statistic as evolved the system under the turbulent regime.
More so, since in our equation velocity is an active variable, this must be carried on, as a
Maxwellian-like average for the particles and to be computed in a domain as big as two
colliding particles. The first reasonable guess, e.g. [59],is to consider the collision rate in
the following form:

R ~ nog(r) {v(r))
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where g(r) is somewhat analogous to a radial density function of the particles at such
distance and such radius/mass, which in principle is a different fraction of ngy. More so,
we need to find a way to incorporate r in this fraction of colliding particles: this would be
possible considering the one point statistic and the Maxwell distribution, analogous to the
Boltzmann'’s one in the kinetic gas theory. In this way, the energy of the particles, modified
by the turbulent behavior of the fluid, can be taken into account when we consider the
spatial distribution of the colliding particle at the mean velocity (|v; — val).

3.5.1 A comparison of St number

We recall that in Mehlig, et all. [90, 89] they derive the following analytic formula from
DNS simulation:
R = Radv + Rkine_S/I
R
= Rtur

where they estimate S/Z ~ 1/St, with S being the action of the trajectories of parti-
cles and 7 the strain-rate correlation function. They explain this factor as the caustic
formation/sling effect noted by Falkovich [26, 25]. In particular they derive the following
computation regarding the term Ry;,, (see page 4 of [90]):

St << 1, Rin ~ VStvkr
St>>1, Riin ~ \/kT/\/ St

Without the factor e=5/Z, representing this rare events, this would be in line with our initial
assumption of a Gaussian modelled fluid velocity for our difference of velocity of colliding
particles. Unfortunately, with the caustic effect taken in considerations, the decay is faster
and we can see the difference in the following figure. From Figure (3.1), we note that for
high stokes number (roughly St > 5) we complete capture the same behavior as the
literature with decay 1/+/St. Regarding the limit for St — 0, we see from figure 1 in [90]
that the advection rate R4, is dominant and the decay of R, have a little influence. All
of the modelling of R, goes to zero, but with different velocity, this different must be
searched in the caustic effect due to the fluid. In the next section we are going to propose
our correction factor that, even though is derived from a different point of view, can be
linked back to such rare events due to the fluid behavior.

3.6 Conclusion: new factor and energy state density

As proposed in the last section of this chapter and following reasoning from Chapter 1,
Section 1.4, seems reasonable to correct the collision kernel to obtain a collision rate that
is weighted with the fraction of particle that are indeed colliding with each other with a rate
dependent on the mean relative velocity. This reasoning is motivated by the work on fractal
dispersion of passive particles into turbulent filed [12, 41], indeed particles deviates from a
uniform initial distribution when the St number is small and they tend to cluster, changing
the overall density number of colliding particles. Again, for simplicity we consider particle
with the same mass m,, and velocity v,, as previously stated.
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R=R_a+*R_qg, log-log plot
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Figure 3.1: Comparison, log-log plot, of Rt in 3 setting: (red): kolmogorov scaling ¢(z) =
(1 — 2*/3)e=", (blue): Guassian scaling ¢(z) = e, (purple): Mehlig [90] formula
without constants. In (green) dotted the limit for St — 0.

In analogy with Maxwell-Boltzmann-Arrhenius density, we expect to multiply the rela-
tive velocity (|v; — v3|) with the number density of particle at a certain length distance
with their related "mean velocity”, in the Maxwellian sense, derived from the single point
statistic density equation in Section 2.5. Call i this new factor, then we expect:

1 {v]? 1 VT
h := exp <—2mp<kT >) ~ exp (—Qmp z.zp

Note that the length scale ¢, is contained in (|v|), hence in v,
This is analogous to Maxwell distribution in which we have

E
h ~ exp (_T)

where F is the energy and 7' is the temperature and in our case it the turbulent intensity of
the fluid, given by o /7. In particular, we van argue that this A is not an artificial factor,
but nothing more than the steady state solution of the modified Smoluchowski, which is a
type of Vlasov-Fokker-Plank equation. In particular i being the Maxwellian represent the
number density of particle in the infinitesimal volume around the averaged velocity.
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Under this assumption, then, the turbulent rate R, is, calling ng the initial density of
particles

1 vir
Riur ~ np €xXp (—2mp§2p> (|lvi — va|)

Under our Gaussian covariance hypothesis we get:

2 2
my Vi Tp kT Vp
- — |1 — St
ng eXp ( 5 2 ) St \l exp ( < 2k

will leave us with

m 62 1 kT A% 2
Riur(my) ~ ng exp (—;ﬁgﬁ) St\l 1—exp (— (\/ZiliTSt) )

(3.6.1)
Analytically speaking, formula 3.6.1 agrees with Pumir and Flakovich [26, 25] ideas and
Mehlig [64] formulations. This factor, albeit essential, is formulated with a reasoning due
to kinetic theory, and well represent the activation aspect and the fast decay at St near
0. Anyhow, it is still fundamental to understand how we can capture this from the particle
system at play, as shown in Chapter 1, Section 1.4 and, in a rigorous way, from the limiting
equation 3.2.2. This would be primary work for future development of this theory.

In a similar vein, a natural progression of the theory involves conducting DNS sim-
ulations with adjusted parameters that align with our hypothesis. By comparing these
results with established classical outcomes, we can provide a comprehensive and robust
explanation of our unified theory concerning the turbulent collision rate and our analytic
formulation.

3.7 Adiabatic hypothesis and Gaussian approximation

In Equation (3.2.3), we put forward the conjecture that the model describing the combined
distribution of space and velocity, denoted as f(x, v), can be effectively approximated by
an adiabatic distribution in terms of space. This approximation treats the spatial variable
as a parameter within the distribution. In the following section, we delve into this simpli-
fication, demonstrating its validity in effectively representing the model through the sim-
plified equations. Furthermore, we tackle the constraint arising from the non-vanishing
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nature of V, - (f(v1 — v2)). We address this constraint by contrasting it with various
length-scale regimes relative to the ratio between the particles’ relative distance, denoted
as r, and the Kolmogorov length-scale, symbolized as . This analysis introduces novel
avenues for potential model enhancements in future research works.

3.7.1 Lagrangian description with fluid velocity modelling

We start, as in Chapter 3, with the Lagrangian description of the relative motion of two
point into a fluid:

X

v

While they don't interact directly, they are allowed to collide and coalesce. More so, they
are subject to the same fluid velocity flow making their motion correlated.

The fluid velocity component can be expressed as a sum of two component:u;, and
ug. Both of them are turbulent flow, but «;, act on large scale respect to the particles
dimension, while «g act on small scale.

We are interested in the relative motion, hence we name: x = 1 — @9, v = v1 — V9
for which we get a unique system of equations:

SN

= V; .
,i=1,2
= —%, (vi —up (z:) — us (z;))

NN

r =v
) 1 1 1
vV'=——v+ —(ug (1) —up (22)) + — (ug (x1) — ug (z2)) .
Tp Tp Tp
Due to the large scale effect, we neglect w,, which will be incorporated only in later dis-
cussion. The reason to maintain ug is due to the transport noise type of construction we
used during the thesis and the limiting property of such a system.
In particular, taking the diffusive limit of ug we can recover a kinetic system made up
of an ODE and an SDE:

Tr = v

dv = —Tivdt + 2T g (Jelyaw (3.7.1)
p p

a close equation for position and velocity difference of the particles. Here ¢ represent the
spatial correlation of the fluid and depends on the separation of the particles r := |z,
o5 = Uy /Ty obtained as in Chapter 2. Such a system has, naturally, two temporal scale.
The velocity component v varies quickly, due to the factor %While the component x varies
more slowly. This system in the Eulerian framework has a corresponding Fokker Plank that
reads out as:

: 1. g .
Ohf -+ divy (vf) = = div, (vf) = 5 divy (1= q (|2]) Vo f) .

Tp 2Tp
This equation is analogous to the one in (3.2.2). More so, we had no problem obtaining

such a system without the use of the Stratonovich interpretation since x here is smooth.



3.7. ADIABATIC HYPOTHESIS AND GAUSSIAN APPROXIMATION m

Then the invariant distribution is, as in (3.2.2),

. I o ..
divy (vf) — —divy (vf) = 752 divy ((1 = ¢ (|z])) Vo f)
Tp 275
and as such f is still a function of both (x, v), with partial derivative in all the variables.
Thus, the solution is not a precisely a Gaussian due to the non linearity in the variables,
thanks to V- and ¢ (|z|).

Remark 3.7.1. Is it worth mentioning that this kind of steady state is very similar to the
Boltzmann equation’ steady state solution, with an elliptic kernel. It could be interesting
in future works to explore the possibility of finding explicit solutions of such system: from
works of Villani and Gamba [43] it one possible guess is to consider a Maxwellian solution,
a Gaussian with a multiplicative correction due to |z|?.

Adiabatic approximation

In Section 3.2, we used the approximation of fixing = constant, adiabaticly, while v varies,
in the Lagrangian framework this is equivalent to study the one-equation system:

dv = —ivdt + 25 /1 q(r)dw (3.7.2)
Tp Tp

for different value of r = |z|. This system is exaclty the one associated to the FP equation
studied in the first half of this chapter, and have a stationary solution of the form

27y

0~ (0,52 (1= 00).

Thus, we'll show numerically, computing the steady state solution of both equations 3.7.1
and 3.7.2, that the adyabatic one well represents the model for all the scale of ratio r/.

Numerical simulations

As a first analysis of the two model with Brownian diffusion, we consider numerically
Equations 3.7.1 and 3.7.2, for a fixed |z| =: r in the range of the separation distance
between two particles in the range of »/n ~ [1, 10] and » /n ~ [20, 60].

We compute the invariant distribution of both the non-linear conditional on || = rand
the one of the linear system with fixed r, in the adiabatic regime, approximated through
the Gaussian function f, (v).

For simplicity we fix dimension d = 1, and select initial condition as follows:

X = 0.1 in computational unit, Vj =0, dt = 1074
while for the constant of the system we select
o5 = 0.1, 7, = 0.001, 7 = 0.001m, ¢(r) = min{r'/5 1}

Where ¢ is selected with Kolmogorov Scaling criterion. We simulate with Euler-Maruyama
scheme for 106 iterations and then restart it for another 109 iterations to take the invariant
distribution.
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Figure 3.2: Results on marginal distribution respect to velocity variable in different regime
of r/n, showing good approximation with Gaussian hypothesis.

In Figure 3.2, we present the comprehensive outcomes of the one-dimensional simula-
tion. These results exhibit a favorable alignment with the Gaussianity assumption applied
in the preceding chapter. More so, it's worth noting that the value of » = 0.001m resides
within the Kolmogorov length scale range pertinent to atmospheric fluid dynamics. This
provides a reasonable foundation for selecting two distinct values: r ~ 0.11, correspond-
ingtor/n =~ 10, and r =~ 0.43, corresponding to »/n = 45. Such choices enable us to
encompass both small and large r scenarios.

The upper row of images reveals the following:

The leftmostimage portrays a frequency histogram showcasing the normalized steady-
state distribution of particle relative positions, centered around the particles’ initial dis-
tances. In the centerimage, a comparison is drawn between the non-linear case’s marginal
probability distribution [ f(x, v)dx and its corresponding Gaussian approximation, de-
picted in blue. The rightmost image illustrates the conditional probability distribution
f(r,v) forr/n ~ 10 in the non-linear case, contrasted with the Gaussian approxima-
tion shown in blue. The green line represents the Gaussian approximation of the marginal
probability distribution [ f(x, v)dx.

The lower row of images displays the subsequent analyses:

The leftmost image showcases the probability distribution f(r, v) forr/n ~ 45 in the
non-linear case, alongside its Gaussian approximation in blue. The green line signifies the
Gaussian approximation of the marginal probability distribution | f(x, v)dx.

In the middle image, the probability distribution f;(v) is presented forr/n ~ 10 in the
adiabatic case. The blue line represents its Gaussian approximation, while the green line
denotes the Gaussian approximation of the marginal probability distribution [ f(x, v)dx,
and the red line signifies the Gaussian approximation of the conditioned probability distri-
bution f(r,v).

The rightmost image concludes with the probability distribution f¢(v) forr/n ~ 45in
the adiabatic case. Similar to the previous cases, its Gaussian approximation is illustrated
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in blue, with the green line symbolizing the Gaussian approximation of the marginal prob-
ability distribution [ f(x, v)dx, and the red line representing the Gaussian approximation
of the conditioned probability distribution f(r, v).

Remark 3.7.2. In the case of r/n ~ 10 error in the approximated Gaussian respect to
predicted f; (via the computation %\/1 — q(r) for the variance) is 10~1, while forr/n ~
45 error in the approximated Gaussian respect to predicted is 10~3. More so, in sup-norm
the difference between the approximated Gaussian and the real distribution is less than
10~2forr/n ~ 45and 5 x 10~2 for r/n ~ 10, and a Kolmogorov-Smirnov test confirms
the goodness of the Gaussian hypothesis.

Conclusions

These basic numerical experiments yield results in agreement with the approximation
method, showing a small error in the estimation. While assuming Gaussianity with an
error magnitude of 10~2 may slightly underestimate the value, its effectiveness remains
reasonable.

More so, this leads us to contemplate the implications for diverse regimes of relative
distance r/n at different Stokes numbers: while under this Gaussianity assumption we
derive a complete formula respect to St for the collision rate, as in 3.6.1, does this model’s
validity extend solely to cases where r/n exceeds 1?

This crucial question drives our exploration towards a more inclusive model that can
encapsulate a broader spectrum of scenarios, showing gap in the noisy modelling of the
fluid velocity that we address in future works.

3.7.2 A more general approximation result

In this section we are going to consider a more general modeling of the velocity of the
fluid in which particles moves and collide. In suitable limit, this system reduces to the one
studied in previous part of the chapter, making it a reasonable generalization to study.

The modelling of «(x) is obtained through the use of an Ornstein-Uhlenbeck process
Z with a suitable space covariance and a time correlation that depends on the Kolmogorov
scale of the fluid.

This define the following second order random system for particles advected by a
turbulent fluid:

2 =w
11
V' =——v+ —1—-q(|z))u,Z (3.7.3)
Tp Tp
1 1
dZ = ——Zdt + —dW.
Tn VT

In analogy to what we did in Section 3.7.1 we define x as the relative position between
two particles and v the difference in velocity. Here we use u,, to indicate the fluid velocity



14 CHAPTER 3. FUTURE DIRECTIONS: A UNIFIED THEORY

at the Kolmogorov scale, with the relative length and relaxation time, 7, 7, respectively. Re-
garding ¢ (r/), this is non other than the spatial correlation of the fluid at the Kolmogorov
scale. As in Chapter 2, ¢ (r) € [0, 1], decreasing, limy_,o ¢ (r) = 1, limy_o ¢ (r) = 0.

The difference respect to the previous model is in that involves the explicit introduction
of temporal correlation into the Kolmogorov scale, 7,,. More so, this model recovers the
well-known results for high St and, naturally, makes more precise results for small to
medium S, concerning the relative velocity and the corrective factor of previous sections.

Then, in the same fashion, we define the adiabatic approximated system, where the
position is fixed a t a given distance r

1 1
vV =——v4+ —\/1—q(r)u,Z
Tp Tp
1 1
dZ = ——Zdt + —dW (3.7.4)
Tn Tn

We'll show that this system is close in its solutions to the full system 3.7.3, for every
range of r/n, recovering the complete description of the relative velocity for all range of
Stokes number. The reason of the following analysis lies in the highlight of a key quantity
that, as of now, was not considered in the model, i.e. the relative distance of the parti-
cles and how big or small it is respect to the Kolmogorov length-scale. In fact all of our
conclusion are true whenever r/n = 1, while whene r is close to the Kolmogorov scale,
ie.

T e 1,10]
n

Then the complete description of the relative velocity through the simplified stochastic
model fail. In the next paragraph we'll derive again the relative velocity when r is big com-
pared to n and highlight the numerical results showing how the Gaussian approximation
is suitable to work with such systems. We conclude the section proposing a problem con-
cerning particles that are closer than the Kolmogorov scale and how to enhance the model
in future works.

Relative velocity forr/n > 1

We consider system 3.7.3 and normalize it respect to the fluid velocity u,,
v\’ 1 v n 1 T allal =Dz
JE— —_ e — JE— J— — x
Un Tp \Un Tp !

dzZ = —iZdt + LdI/V

Ty v

Starting from this normalized equations, we pass to the adiabatic modelling and thus we
have

1 1
dV = ——Vdt + —/1 —q(r)Zdt
Tp

Tp
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dz = —iZdt + LdVV

Tn N&)

Naming X = (V, Z) the velocity variable and Ornstein-Uhlembeck process, and fixing
R = (B, W) two independent Brownian motion, we can rewrite the system as

-1 1 1—q(r>> (o 0 ) B
dX = ™ Tp 1 Xdt + 1 < >
Which read as
dX = AXdt+/Q db
o aw

This system as a stationary solution given by the closed formula

0
X (0) = / A /QdR,

For which the variance can be computed easily:
E[X (0) ® X (0)] = Qoo = / Qe g1,
0

For simplicity in the exposition, we fix dimension d = 1, but everything said from here
on is valid for d > 1 with a little bit of effort in the notations. We are interested in the
variance of the component V:

/ Z €14 Qljelj dt = — /
While for the variable Z we have
1 o0
- [ D st Quefa - [
77

which must be unitary since is the variance of Z, a OU process with right scaling on the
drift and diffusion.
To obtain the quantities

1 1
1 2
we need to solve the following ODE system

1 1
Vi=e—=V+—\/1-q(r)Z
Tp Tp
7' = —lZ
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and take V and Z. We have:

1 1 _L
V/Z—*V-F?\/l—q(r)e '
P

Tp
V() =0
Using the formula % — % = ", we can reduce the computation and obtain:

If 7, # 7, :

While, If 7, = 7, :
1 -1
eﬁé =+/1— q(r)T—e 't
p

Putting all together we have a formula for Q1! given by:
11 L[ 14y2
Qoo = — (ef)” dt
™ Jo

n
1 Tn 2 00 *_%t f_%t 2d
A 1 o R G A
- _2
L, e 2t ser, =1,

2
T”lTp

We focus now on the case 7, # 7, we'll show that the final formula agrees also in the
case when 7, = 7,,, being general. We have

o 1 _14\2 © /2 _2 (11
/ (e Tﬂt—e Tpt> dt:/ (e T"t—i—e Tpt—Qe (TW+TP)t> dt
0 0

Ty Tp 1 Ty Tp TnTp
=P =24 B _o 1P
2 2 % + % 2 2 Tp + Ty
This gives
1 [ 2
o= (ei2) dt
T Jo
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Remembering now the definition of Stokes number St := 7, /7,, we get

1 St St
, ¥ o)

R ma)
Reducing to the final formulation
1
11 _ _

This formula is perfect if r is large and St is arbitrary, being adherent in the limit to the
one obtained in the previous computation. More so, comparing it with the experimental
result in [21], figure 12, for cases where % > 1, we found similar behavior, and the quantity

(w(r)) i 1
o in that figure is ~ \/Q1}.

Conjecture 3.7.3 (What about r /5 < 1?). According to [21], figure 12, for cases where
+ € [1,10], the function VU ~ % should start close to zero for small St, remaining
almost constant for a while, and then increase. This is in contrast to what was found above
using the adiabatic approximation and the simplified OU model. How to enhance the model
to have a complete formulation for particles closer than Kolmogorov length scale is a com-
plex and interesting modelling problem that should be investigated using results from [75,
25, 26].

Numerical results: justified adiabatic approximation

In this section we are going to propose a numerical analysis of the steady state solutions
for the non linear system (3.7.3) and the linearized one (3.7.4), showing that, in all regime
of St and relative distance r, the Gaussian approximation is a suitable and simplified ap-
proximation to the full solution of 3.7.3. In both cases we are going to consider z, v, Z € R
for different selection of Stokes number St and distance ratio r/n, with values r/n ~ 1
and r/n ~ 10.

We check invariant distribution of (3.7.3), then invariant distribution of (3.7.3) con-
ditioned on |z| = r, the invariant distribution of (3.7.4) with fixed r and comparison with
theoretical f; (v) from previous sections.

The parameters of the system are selected from [64] and are:

n=3x10"4m, 7, = 1025, uy = - =3 x 10722, /T — q(r) = min{r/® 1}
’7'17 S
The inital conditions for =, v, Z and the numerical setting are selected as
zo=10x1n, v9 =0, Zg =0, dt =10~*

while we selected St € {0.01,0.1,1},i.e 7, € {107%,1073, 1072} s.
The theoretical variance used is obtained from previous computations:
(1-a(n) A
2(1+8St) 7 2(1+8t) "
We simulate the system with Euler-Maruyama scheme for 10° iterations and then
restart it for another 2 x 106 iterations and take the value as the invariant distribution.
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Histogram distribution of r/n
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Figure 3.3: Comparison of the steady state distribution for different r for linear and non
linear system. Comparison with approximated and theoretical Gaussian.

St=0.01, r/n=1,10

In Figure 3.3, we present the comprehensive findings from the one-dimensional simulation
under fixed parameters. Despite the particle inertia being small, the model demonstrates
a reasonable fit with the Gaussianity simplification discussed in the preceding chapter.

From the Upper Section (left to right):

The first image depicts a frequency histogram of particle relative positions within the
steady-state distribution, normalized with respect to 7. It reveals a concentration around
the initial relative distance and a power-law decay at larger distances.

The second image illustrates the marginal probability distribution | f(x, v), dx in the
nonlinear case, superimposed with the Gaussian approximation shown as a blue curve.
This visualization effectively demonstrates the interplay between V,. - (fv) within the
system and its coupling with ¢(r).

The third image presents the conditional probability distribution f(r,v) forr/n ~ 1
in the nonlinear case. The blue line represents the Gaussian approximation, and the green
line corresponds to the Gaussian approximation of the marginal probability distribution
[ f(x,v),dx.

From the Lower Section (left to right):

The first image illustrates the probability distribution f(r,v) forr/n ~ 10 in the non-
linear scenario. The blue line signifies the Gaussian approximation, and the green line rep-
resents the Gaussian approximation of the marginal probability distribution | f(x, v), dx.

The second image displays the probability distribution f,.(v) for r/n ~ 1 in the adia-
batic case. The blue line denotes the Gaussian approximation, the green line represents
the Gaussian approximation of the marginal probability distribution | f(x, v), dx, and the
red line corresponds to the Gaussian approximation of the conditioned probability distri-
bution f(r,v).

The third image portrays the probability distribution f,.(v) for r/n ~ 10 in the adia-
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batic case. As in previous cases, the blue line represents the Gaussian approximation, the
green line signifies the Gaussian approximation of the marginal probability distribution
[ f(x,v),dx, and the red line denotes the Gaussian approximation of the conditioned
probability distribution f(r,v).

In this examined case, we observe a percentage relative error in the theoretical and
linearized Gaussian cases compared to the conditional nonlinear system. This error is
less than 15% for small r and less than 2% for large r, which provides motivation for the
simplification due to the Gaussian assumption.

Histogram distribution of r/n

r T T T T T 1 r T T T 1 r T T T T T T 1
0 10 2 3 @ 50 & Ll 004 002 0.00 002 004 0015 0010 0005 0000 0005 0010 0015 0020
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Figure 3.4: Comparison of the steady state distribution for different r for linear and non
linear system. Comparison with approximated and theoretical Gaussian.

St=0.1,r/n=1,10

In Figure 3.4, we present the comprehensive findings from the one-dimensional simula-
tion with higher St. at the increase of particles inertia, the model demonstrates an even
more reasonable fit with the Gaussianity simplification discussed in the preceding chap-
ter. Concerning the figure, in analogy with Figure 3.3, we have the same object with few
difference: the first image on the top left depicts again the frequency histogram of parti-
cle relative positions within the steady-state distribution, normalized with respect to 7. It
reveals a concentration around the initial relative distance and a slower power-law decay
at larger distances, with a decay dependent on the St-parameter. The other image show
similar behavior as the previous picture, suggesting the goodness of the approximation
for the model.

In this examined case, we observe a percentage relative error in the theoretical and
linearized Gaussian cases compared to the conditional nonlinear system. This error is
less than 10% for small r and less than 1% for large r, which provides motivation for the
simplification due to the Gaussian assumption, More so, it shows that for higher St regime
the approximation is even tighter.
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Figure 3.5: Comparison of the steady state distribution for different r for linear and non
linear system. Comparison with approximated and theoretical Gaussian.

St=1,r/n=1,10

In Figure 3.5, we present the comprehensive findings from the one-dimensional simula-
tion with unitary St, high-end regime for cloud droplets. At this higher particles inertia,
the model maintain an continue to show an even more reasonable fit with the Gaussianity
simplification discussed in the preceding chapter. Concerning the figure, in analogy with
Figure 3.3 and 3.4, we have the same object with few difference: the firstimage on the top
left depicts again the frequency histogram of particle relative positions and show an even
slower power-law decay at larger distances, with a decay dependent on the St-parameter.
The other image show similar behavior as the previous picture, with different standard de-
viation, but similar quantity results. More so the picture suggest that the overall marginal
distribution of the non linear system tends to match the high r-value when f(x, v) is con-
ditioned at || = r. This, all in all, suggest the goodness of the Gaussian approximation
for the model.

In this examined case, we observe a percentage relative error in the theoretical and
linearized Gaussian cases compared to the conditional nonlinear system. This error is
less than 11% for small r and less than 0.5% for large r, which provides motivation for the
simplification due to the Gaussian assumption. Confirming that in the higher St regime
the Gaussian approximation is even strongly supported.

Cumulative results: (v)u, x St-plot

In Figure 3.6, we depict the standard deviation for the studied distributions that exhibit
distinct characteristics, each represented by a different color. The red curve showcases
the standard deviation (s.d.) of the conditional density, denoted as f(r, v), wherer/n =1
and 10. In acomplementary manner, the blue curve illustrates the s.d. of the linear density.
Here, the function ¢(|z|) is computed at ¢(r) forr/n = 1 and 10.
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Figure 3.6: Plot of the mean velocity times fluid velocity at Kolmogorov scale, at various
St, computed through the standard deviation of steady state density both theoretical and
from the complete model for different value of r/n.

Theoretical value come into play with the green curve, which represents the computed
s.d., denoted as /QSJun, for mean values of r as they align with the small histogram
bars in the position plot. Meanwhile, the black curve corresponds to the theoretical s.d.
\/Q53u,, for the upper values of rin the histogram bars, satisfyingr/n = 1 and 10 exactly.

Remarkably, these results collectively demonstrate an exceptionally high degree of
approximation accuracy. Notably, the approximation accuracy is particularly pronounced
for values where r/n exceeds 10. This is further affirmed by a percentage-relative error
that remains below 1%. Additionally, the approximations remain suitable across a range of
scenarios, even as the error margin gradually increases for smaller r, when transitioning
from low to high St parameter, it gets from 10% to just under 10%. In conclusion, this
analysis underscores the robustness of the proposed approximations across a spectrum
of conditions and establishes their utility in practical computations.

Remark 3.7.4. As aclosing remark of the section, we notice that, comparing it with results
of Zhou et all. [21], Figure 12, we have a discrepancy with the behavior of our model for
small value of r. When r/7 is large, the behavior of relative velocity seems reasonable
and the approximation very consistent for all St, either low or high. Regarding the small
value of r/7 the behavior seems a bit off respect to laboratory experiments: the Gaussian
approximation and the non-linear system itself are a bit less precise for small St in the
small r regime. This leave open the question on how to modify the non linear model 3.7.3
in such a way that for relative distance smaller than the Kolmogorov length-scale, the
correlation of the fluid and the velocity of the particles are properly considered. This will
be addressed in future studies.
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3.8 Galeati limit on two-points motion

In this final section we propose a study to show how to derive our limiting PDE and justify
our approximation in the coagulation rate computation. This section is to be intended as
a sketch and a justification, postponing to future work a rigorous study of the Galeati limit.

In this direction, let us consider the two point motion stochastic Vlasov-Fokker-Planck
equation in the space (z;,v;)i—12 € (T? x R%)2, with a "degenerate” transport noise
acting on each of the velocity variable, i.e.

. . 1 . 1 . .
O f + divy, (v1f) + divy, (vaf) — - divy, (1 f) — - divy, (v2f) = Vi fo W
p p

where V,, ., o W is

Vorws 0 W =Y op(w1) - Vo, f o dWF + > o(m2) - Vi f 0 dW}
keA keA

We would like to find a renormalizing term ¢, and a selection of, regular enough, fields
o : T2 = R?, k € Ay such thatin the limit of N — oo we have the limiting equation:

O f +dive, (vif) + diva, (vaf) — % divy, (v1f) — % divy, (v2f) =Df
Df = Fdive, (Qw1, 21)Vor f) + Sz dive, (Q(2,72) Vs f) + Zzdive, (Q(w1, 22) Ve, )

We use the domain of the z-variable, T2, with the same construction to obtain the
Brownian motions as in [35, 38].

3.8.1 The Transient PDE

Regarding the Galeati limit, strictly speaking, it cannot work in the usual way as in [35, 38].

In such a framework, it is required that Q (x —y) — 0 when = # y. Therefore,
strictly speaking, the SPDE (3.8) in your file would tend to the PDE (3.8) with D as a diag-
onal operator, meaning without the mixed term that we need in the theory.

So we are in one of those situations, e.g. [33], where we cannot take the true and
proper limit, but we have to settle for proximity. This is not the first case: it also happens
when, for example, @ (0) diverges. In this case too, the limiting PDE is not the right
object, but rather a kind of transient PDE. Let us explain this in more details.

We have the SPDE

i + <divzl (01f) + diva, (vaf) — Tidivvl (01 f) — %divw (v f)> it (3.8.1)

p p
= ;Zk:ek (x1) - Vi, f 0o dWy (t) + % Zk:@k (x2) - Vo, f 0 dWy (1) (3.8.2)

and the PDE

OF + diva, (wF) +dive, (12F) — —divy, (wF) — —divy, (027) = DF (383
p p
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where
_ 52 g2 g2 B
Df = Tﬁdivvl(Q(xl,Xl)Vylf)—&—z—ngiva(Q(xz,XZ)VUQf)—i—T—gdivvl (Q(xl,xz)wa) .

We are not trying to prove that the first one tends to the second one when a certain pa-
rameter IV in the coefficients tends to the limit; otherwise, the term

0_2

— divy, (Q(Xl ,X2) Vm?)
Tp

would be zero. We are only trying to estimate the difference between the two:

E[(f = 7.9)°] < CllQllgasze 1 foll -

We work in this direction, refining this estimate as much as possible, and as such support-
ing the fact that we transition from the SPDE to the PDE.

To ease the computation and show the proximity of solution, for simplicity, we con-
sider the same setting as in [33, 39], working on a bounded domain D C R? x R? for
both the space and velocity variables. In the same spirit the noise construction is made
borrowing ideas of small scale vortex patches in 2 dimension.

Vortex noise in 2D

Consider an usual a filtered probability space (€2, F, (F%)+>0, P), with expectation E and
let (W})rex be a family of independent one-dimensional Brownian motion. The noisy
velocity field added in (3.8.1) can be seen as a generalize process of the form

dw}

dW?7
u(t,z1,22) = Z or(x1)

white noise in time, divergence free and with a space covariance @ as before.
Regarding the small-scale field generating the correlation in space, restricting for sim-
plicity first to D open, bounded and connected, we select

orp(r) = oc(x — z1), 0c(x) = e_la(g)

for a suitable choose of o and «.

The reason why we call this a vortex patch come from the point vortex expansion of
Euler equation. As such, we call z;, the centers of the vortex patch and o is selected to
mimic the Biot-Savart kernel of a vorticy formulation for the fluid velocity, i.e.

+ ¢ is smooth and divergence free;
* o is compactly supported on the unit ball;

* o has the Biot-Savart law singularity at the origin ~ ‘—i‘ and is constructed as a
mollified Green function on R2.

Concerning the center z;, we selected in the same fashion as in [39], dividing the domain
D inregion such that each o}, has disjoint support from each other. With this construction
we obtain the derided bound on ||Q||, see [33] page 8 section (b.ii) and (b.74i) for complete
details on such construction.
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Semigroup and estimate

Denote by £ the following operator on (R? x R?)?

= = .. - . - 1. = 1. -
Lf:=Df —divy, (vlf) — divy, (UQf) + - divy, (Ulf) + - divy, (UQf) (3.8.4)
p p
where D is defined as in 3.8.1,3.8.3, with, for simplicity the Gaussian covariance Q as in
3.4. This make our PDE, for proper function on D, of the compact form

of—Lf=0 (3.8.5)
Wf —Lf =V foW (3.8.6)

It is well-known that £ is an hypoelliptic operator in the sense of Hormander [50] and
generalizing the classical works from [85], proposition I1.1, theorem I7.2,11.3 and [4,
27, 28, 51, 55, 62, 69, 71, 77, 79], we can construct a semigroup P; associated to such
system. P, > 0 and we have a maximum principle for such operator. As such we define
for both the deterministic and stochastic equation the classical mild solution with the
usual definition for the stochastic convolution

fit,z,v,y,w) = // // Pz -2 y—vy,v—1v w—uw)folx 9, v w)dx'dy dv' dw'’
D JJD
t
f(t, 0.9 0) = P fot [ Proax Voo Wds
0

and we interpret the solution in the weak sense against a test function.

Here we postpone to future work the existence and uniqueness result for such system,
since with minor modification from [6, 68, 85] and reference therein, can be obtained with
regularity in C? N L' as soon as fo € L? N L.

Recall that the covariance matrix of our noise is given by

Q(:p,y)zZ@(@@@(y), x,y € D.

j€J
Associated we can identify the bounded linear operator

Q: L¥(D,R?) — L(D,R?), Qg(x) = /D Q. y)g(y)dy

and with that the fundamental quantity

I Jp 9(@)TQ(z,y)g(y)dxdy
Jp9(x)Tg(x)dx

1Ql 2 = sup
970

Theorem 3.8.1. Assume fy € Lx,(; L2(D?) N L>°(D?)). Then, forall ¢ € L>(D) we
have, for f and f solutions respectively of 3.8.1 and 3.8.3,

E[(f = 7.9)°] < CllQllgesze 1 foll =

where C depend on the turbulent kinetic energy o /7.
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Proof. First we reformulate the stochastic equation in the Stratonovich sense with its Ito
corrector

dif = LF+ Y on(@1) - VofdW] + Y op(@s) - Vo fdWj,
keK keK

with the same L for both 3.8.1and 3.8.3. Using the weak formulation of the mild form for
both the equation we can write

d(f=F)=L(f=F)+ D on(x1) - VofdW] + Y ox(za) - Ve fdW/

keK keK
and, considering a smooth test function ¢ with compact support in D, we have
t , t .
<¢7 fQ - f> = Z / <Pt/—s¢7 O'k(l'l) : v’vf> thJ"_Z / <Pt/—s¢7 Uk($2) : vwf> thJ
kek 70 kek 70

Using the symmetry of exchanging v — w, we can consider only one of the two sum and
the other produce the same result. By Ito isometry formula for Ito integrals we have

Elieso =] <o 2 | EUR b onla) - V)l

For the sake of notation we are going to indicate only the important variable in the com-
putation for every function as £ = (z,y,v,w) andn = (2/, ¢/, v, w’).

2
/ . 2 _ / / o ne.. , '
S (R T = 3 I, L 7ot OP o @usta 100, 1610, e

Recall know the definition of ||Q||, and the maximum principle for P}, i.e | P/¢|locc <
[loc, We get

S (Pt Vuf) < ClQles [ 1PL 0@V f€) e

keK

<ClQlulol [[ 9O ds

Using the energy estimate (thanks to the Stratonovich integration) and similar computa-
tion as in [6], theorem 2, we have

| Lvseraa<c || inera

If we put all together we get

E[(f = 7.6)°] < CllQllgasze 1 foll =

which concludes the proof. O
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Chapter 4

Homogeneous Smoluchowski
equation with velocity

4.1 Introduction

Coagulation processes are ubiquitous in nature, from the movement of cells to the atmo-
sphere, and in general complicated to understand experimentally and mathematically. In
this work, we are motivated by the question whether a turbulent velocity field in the at-
mosphere enhances the coagulation of small rain droplets, and therefore favors rain fall.
Physics literature on this topic has been vast, at least as early as Saffman-Turner [78] in
the fifties, see also [25, 75, 80], arguing in favor of such coagulation enhancement. Here
and in subsequent works, we give a novel approach to this problem that is fully mathe-
matical. In particular, we take a kinetic viewpoint and study rigorously a variant of Smolu-
chowski’s coagulation equation with velocity dependence that is akin to Boltzmann equa-
tion. It arises as the scaling limit of a system of second-order (microscopic) coagulating
particles, modelling the interactions of rain droplets in the clouds, which are subjected
to a common noise of transport type. Such a noise, constructed in recent mathematical
works [42, 35], possesses several characteristics of real turbulence, such as it enhances
diffusion of passive scalars. In the present work, we focus on the existence, uniqueness
and regularity of this new pog, after briefly introducing its origin.

Smoluchowski’s classical equation [83] provides a first model for the time evolution
of the probability distribution { f,,, (¢, ) }°°_, of diffusing particles of different sizes (or
masses) m € N, say in T := (R/Z)¢, when they undergo pairwise coagulation with
certain coagulation rate a(m, n):

m—1

Oofm(t,x) = Afm(t,2)+ Y a(n,m —n) folt, z) fmn(t, )

n=1

(o]
—2Za(m,n)fm(t,x)fn(t, x), t>0,z¢€ T4, m e N.
n=1

The nonlinearity has two parts, a gain term and a loss term. Such a system of equa-
tions has been derived from scaling limits of Brownian particle systems by Hammond-
Rezakhanlou [48, 46]. To model the influence of a large-scale turbulent flow, it is natural

127
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to introduce a common noise. If we adopt a transport noise of the type in [35]

Wit z) =Y op(a)WF

keK

where {0 () }rek is a countable collection of divergence-free smooth vector fields and
{W}} rex independent one-dimensional Brownian motions, then we get a stochastic ver-
sion of Smoluchowski’s equation (an spoE)

m—1
dfm(t, ) =Afr(t, x)dt + Z a(n,m —n) frn(t,z) fr—n(t, z)dt
n=1
00 5 (4.1.7)
—2 Z a(m, n)fm(tv x)fn(ta :B)dt - Z me(tv I’) ’ O—k(x) th
n=1 keK

+div (Q(z, )V fm(t,x)), meN

where Q(x,z) := >, ok(x) ® o (x) coming from the transport-type noise. Under
specific choice of {0 }rc i, We can have that Q(x, x) = k1, for an enhanced diffusion
coefficient x > 0, the so-called “eddy diffusion” [15]. This picture, in its special case of
finitely many mass levels m = 1,2, ..., M and unit coagulation rate «(m,n) = 1, has
been derived from particle systems in [30]. Another version of the spoe with continuous
mass variables m € R has also been derived from particle systems with mean-field inter-
actions in [73].

However, conceptually and mathematically, the most difficult step in this program is
to verify that diffusion enhancement leads to coagulation enhancement, namely, the fast
increase of probability densities f,, for m > 1 (large masses) for large diffusion coef-
ficient case. In fact, the model (4.1.1) turns out to be too crude, and even numerically we
cannot verify a coagulation enhancement.

The problem lies in the fact that quick diffusion of masses may not lead to enhanced
collision unless the coagulation rate depends on the velocity variable. Otherwise, the
masses merely move around. We introduce a new system with both position and velocity
variables. In the atmospheric physics literature, e.qg. [25, 75, 80, 45], it is also common to
consider cloud particles coagulate with a rate that is proportional to (when d = 3)

a(my,ma) = vy — ve|(r1 + r2)2

where v;, 7 = 1,2 are the velocities of two colliding rain droplets and r; := m}/3, 7 =

1, 2 their respective radius. Under certain simplifications, it leads to the following kinetic
version of Smoluchowski’s equation (cf. Appendix .1)

{atfm(tv xz, U) = —vU- vxfm + c(m)divv (vfm) + Kc(myAvfm + Qm(f: f)

fmli=0 = fo(z,v), m=1,..., M,
(4.1.2)
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where (t,z,v) € [0,T] x T? x R¢, and

Qm(f, )t x,v)

m—1

= Z ﬂ S("I’L, m — n)fn(tv €, w/)fm—n(ta Z, w)]w — w'\dwdw’
{nw’4+(m—n)w=mv}

n=1

M
-2 Z/s(n, m) fm(t, z,v) fr(t, z, w)|v — w|dw,
n=1

(4.1.3)
where

c(m) :== am=D/4  s(n,m) = (n/4 4 m!/d)d1 (4.1.4)

In Appendix .1, we sketch the proof of the scaling limit from a coagulating microscopic
particle system subjected to a common noise, to an seoe that eventually gives rise to this
poe. Although it is not fully rigorous, it should justify the interest of this equation. Here
again, turbulence contributes to large ~ versus small x when no turbulence. The eddy
diffusion occurs now in the velocity variable.

The aim of our research is two-fold. Theoretically, we are interested in proving the
well-posedness of the poe and associated seok cf. (1.5.6), as well as the passage from the
one to the other. Then, both theoretically and numerically we aim to demonstrate that the
larger the «, i.e. the more intense is the turbulence, the faster masses coagulate. See
[31] for a first numerical study in this direction. In the present article, we focus on the ppe
system (4.1.2) in the spatially-homogeneous case, i.e. by considering the initial conditions
f&™ constant in  for every m, we can reduce (4.1.2) to

{atfmu, v) = e(m)divy (v fin(t,v)) + Ke(m)Ay fru(t,0) + Qu(f, £)(t,0)

fm|t=0:f79n(v), m = 17""Ma
(4.1.5)
where (¢,v) € [0,T] x R% and Q,,,(f, f) is as in (4.1.3) but without the 2-dependence,
and we prove existence, uniqueness and regularity of the solutions of (4.1.5), for every

fixed x > 0.
Denote a weighted P space

LP(RY) := {f RIS R st f)e Lp(Rd)}, pel,oc], keN, (41.6)

where
(v) == T+ o]

and a weighted Sobolev space
HMRY) = {f € L? st.V/fe L2(RY), vi<l< n} . (4.1.7)

The main result of this article is as follows.
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Theorem 4.1.1. Fix any finite T and x > 0. Suppose that initial conditions f° (v) €
(L? n LY)(R?) and nonnegative, for every m = 1, ..., M, then there exists at least one

nonnegative solution in the class L> ([0, T7; L%(Rd))@)M.

If the initial conditions f0 (v) € (H{ N L})(R?) and nonnegative, then there exists a
unique nonnegative solution, and in this case f.,(t) € Cg°(R?) for any t > 0.

The most difficult part in our opinion is uniqueness, due mainly to the presence of
|w —w’| inthe nonlinear term, and the fact that the velocity variable v € R% is unbounded,
hence in the presence of Laplacian, f,,,(t,v) is never compactly supported even if starting
with so. These together with the fact that we have a system rather than just one equation,
cause a severe difficulty in closing a Gronwall inequality for uniqueness. As far as we are
able, the weighted L' space is the only one in which a Gronwall argument can work, even
if one is willing to assume that solutions are Schwartz functions. (The problem is related
to integrability rather than smoothness.) Indeed, with weighted L' we can find certain
cancellations that remove those terms with higher weights brought by the kernel, and this
seems not achievable with other spaces such as weighted L2. Equally essential to this
cancellation is considering the sum over the norms of all the densities f,,, m = 1, .., M,
rather than treating them individually. Indeed, this is already essential to derive various
apriori estimates.

On the other hand, existence is proved by constructing a family of approximating equa-
tions each corresponding to a truncation of the kernel |w — w’| in the nonlinearity. These
approximating problems are more amenable to study since the difficulty related to the ker-
nel is no longer severe, for each fixed truncation parameter.

There is an unexpected connection to the vast area of Boltzmann equations [86]. Our
(4.1.2) may be viewed as a Boltzmann-type equation with perfectly inelastic collision,
rather than the classical elastic collision. Indeed, it is derived from particles undergoing
pairwise coagulation, hence two particles merge into one based on the principle of con-
servation of momentum (and not energy). It is also local in nature in that the nonlinearity
acts on the velocity variable, per (¢, z). The closest works in the Boltzmann literature seem
to be the ones on excited granular media, see [43] and references therein, and on multi-
species Boltzmann equations, see [17] and references therein. In a sense our equation
combines the features of both of them. From a technical point of view, the aforemen-
tioned difficulty with uniqueness are also present in [67, 43] and some references therein,
and we have learned from these sources. On the other hand, there are various differences
that set our model apart from these references. Since M < oo, we do not have the con-
servation of mass and momentum, and we do not expect nontrivial stationary solutions -
indeed all f,,,(¢) should decay to zero as ¢ — oo (i.e. eventually all masses are transferred
out of the system). In general, our nonliearity Q,,,(f, f) does not enjoy any particular kind
of symmetry. Our derivation of the apriori estimates is also quite different, in particular
we need not invoke entropy estimates and Povzner-type inequalities, as are standard in
the Boltzmann literature.

Without loss of generality and simplifying notations, in the main part of the paper, we set
k=1¢m)=1,s(n,m)=1.
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4.2 Deterministic Smoluchowski system with Velocity

4.2.1 Non-local Smoluchowski Equations

Recall our system of nonlinear integral-differential equations for {f,, (¢, z,v)}M_, de-
fined as:

atfm:_U'V:Efm"i‘divv (Ufm)+Avfm+Qm(faf) 1 M
, m=1,..,
fmli=0 = f2,

(4.2.1)

where (¢, 2,v) € [0, 7] x T¢ xR The nonlinear term Q,,,( f, f), representing the masses
interactions is given by (4.1.3). Since we expect the system to represent density of parti-
cles with different masses we take 0 > 0,Vm =1, ..., M.

We focus on the case when the initial condition is constant in the space variable z,
and so this property pass to the solution of (4.2.1). We get a new set of equations solved
by fm(t,v),m = 1,..., M, where we omit the subscript v in the derivatives in the sequel
(since there is no ambiguity)

atfm = div (Ufm) + Afm + Qm(f7 f)
fm|t:0 = fgn

where (t,v) € [0,T] x R%and f% > 0, ¥ m. By a change of variables

C om=1,.,M (4.2.2)

mv — (m —n)w

r_ o
W = plv,w) momE
the nonlinear term can be written as:
m—1
Qum(f, t,v) = Z //{ - }fn(t,w/)fm_n(t,w)\w —w'|dwdw’
n—1 nw’+(m—n)w=mv

M
-2) [ o)t o — wlde
=3 [ ttelosw) fonttw) () o~ wld

M
= / Fon(t,0) f(t, w) |0 — w|dw.
n=1

We will consider the following notion of weak solutions to (4.2.2).

Definition 4.2.1 (L{° L.-weak solution). Fix T > 0, and f°, € L} N L2 A solution
for equation (4.2.2) is a set of functions f,, € L>(0,T; L3(R?)) indexed by the masses
m =1, ..., M such that Vm, Q,,,(f, f) € L>(0,T; L' (R?)) and the following holds:

¢ M

M M
S (000 = 3 () = [ 3 (Fuls). 0 ds
m=1

m=1 m=1
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¢ M

[ o) Vadst [ (@ulr(o). £(5)). ) ds
0 m=1 0 m=1

fora.e. t € [0,T], and V¢ € C*(R?).

4.2.2 A priori estimate and conserved quantities for system (4.2.2)

We prove for the system with finite number of masses a decay in time of the total mass
and the conservation of such quantity in the infinite system.

Our first result is valid even in the system with space variable, hence we state it more
generally.

Lemma 4.2.2. Suppose that fO (z,v) € LY(T¢ x RY) and { f,.(t)}}1_, is a nonnegative
solution of the equation (4.2.1), such that f,,,(t) and its gradient V f,,,(t) have a fast decay
at infinity. Then if M < oo, then the quantity

://%mfm(t,x,v)dxdv (4.2.3)
m=1

is non-increasing in t; if M = oo, then it is constant in t.

Remark 4.2.3. It is not clear how to relate the finite- and infinite-level systems. We only
work with M < oo. Since t — T (t) is decreasing in this case, we interpret 7(0) — 7 (¢)
as the amount of mass falling out of the system. It can be viewed as an indicator of how
efficient the coagulation is (by transferring densities from small masses to large masses,
see [31]).

Proof. Consider first the nonlinear part. For every fixed ¢, = we have that

M
/Zm%mmv

m=1

M m—

M
Z / fm(t,z,0) fr(t, 2, w)|v — w|dwdv

1n=1
M m-—1
= m [ fult,z,w) frnn(t, z,w")|w — w'|dwdw’
M M
—QZZ //fmtxvfn(t:rwﬂv—w]dwdv
m=1n=1

Exchanging the order of summations in the first term, and setting ¥ = m — n, the above
equals

e 1

M
ZZ k—i—n/fnta:w)fk(t:cw)]w w'|dwdw’

n=1 k=1
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M M
-2 Z Zm//fm(t,m,v)fn(t,x,wﬂv — w|dwdv

m=1n=1
M M

<>tk [t wrfittz o) - o dwda

n=1k=1

M M
-2 Z Zm//fm(t,a:,v)fn(t,x,wﬂv — w|dwdv =0

m=1n=1
where equality is achieved if and only if M = oc. For the linear part, we note that for
every m, t, z we have that

divy (vfim + Vo fm)dv =0
Rd

due to integration by parts and |vf,,| + |V, fm| — 0 as [v| — oo for every fixed ¢, x.
Also, for every m, t, v we have that

/ v+ Vefmdr =0
Rd

due to integration by parts and | f,,,| — 0 as |x| — oo for every fixed ¢, v. Thus we can
conclude since 7(¢) (4.2.3) can be written as

M M
T = / / Z m O fn (t, 2, v)dxdv = — Z m//v - Vg fmdzdv
Rd JR m=1

+m§[:1’m//dwv (’Ufm+vam)dvd:r—i—//iQO(fyf)dvdx <0

with equality if and only if M = oc. O

We specialize now to consider the spatially-homogeneous case, i.e. f,,(t,xz,v) =
fm(t,v) independent of z € T¢.

Recall the weighted L” spaces L7 (R?) (4.1.6) and we will indicate by L%M the space
in which the sequence { f,,,(¢)}/_, lives, with norm given by

M M 1/p
Hf”p,M,k = Z ||mep,k = Z </ ‘fm<v)‘p <fu>pk dv> .
m=1 m=1

The reason we are going to introduce such spaces is motivated not only to understand the
regularity of the solution of the system in study, but also to deal with the terms |v — w]| in
the coagulation kernel since, as we have already noted in the explicit formulation of the
nonlinearity Q. (f, f).

There are a few ways to control the norm of such a quantity, and we prove here the
main estimates that we apply in all the a priori estimates for the equation.
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Proposition 4.2.4. For every p € [1,00] and k > 0, there exists a constant C' depend-
ing only on p, k, M and the dimension d, such that we have the following bound on the
nonlinearity

1Qm (g, Nipe < Clgllp s+l fllrrps1)
and more general

1Q(g: Pllp.arke < MC(l|gllp.arkrall FllLar k1) -

Proof. We prove this with a simple computation, using the duality of the norm for L?
spaces. For simplicity of notation during the proof we omit whenever is possible the ap-
pendix M on the norm. Fix m € {1, ..., M} and consider Q,,,(g, f) for (gn)n=1

(fn)n:l ..... M-

1111

1Qm(g, Dllpe = sup / Qu(g: 1) (0)F (v)dv

peL?, ||6]l,y=1

where 1/p + 1/p’ = 1. We now work directly on each term of the summation in the
nonlinearity both in the positive and negative part. For the negative part we have:

J[ st = wl 0 o)t <[] gm@)sate) @0 () d(o)dode
= fullis / g (0) ()1 p(0)d

HQme,k+l”an1,1 < HQHp,kHHle,kH-
llell =1

And now for the positive:
J] cgntttv. ) - swlo - ] ©)* o) dwds
,5 //gn(h)fm—n(w) <U>k+1 <'LU> ¢(v)dwdv
k41 _
/gn<z)fm—n(w) <h(27 w)> <'w> d)(h)dwdv

— [ o) tmnlw) (2 ) dE) e + [ 0D foren(w) () o)
/ Fonn (1) / gn(2) (2 G(R)dw {w) dv + / Fonn () ()1 / gn(2) () dvdus

k
< / Fonn ()] (0) g lpass1 o + / Fonn(0) (W) g
Holder inequality
< 2gallprslFmnlliess < 20gllpsrlFllasr.

Translation invariance

Putting everything together we conclude the proof. O
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We begin now proving the a priori estimates for the standard moments of regular
enough solution to the system of coagulation equations.

Lemma 4.2.5. Forany ¢ € N, suppose that f0, € L} and {f(t)}}_, is a nonnegative
solution of the equation (4.2.2), such that f,,,(t) and its gradient V f,,,(t) have a fast decay
at infinity. Then, there exists some finite constant C, depending only on ¢, d, and the initial
data { f,,,(0)}M_, such that for any t > 0,

M
> / 0] (£, 0)dv < C. (4.2.4)
m=1

Proof. We first consider ¢ = 2k even, and prove by induction on k£ € N. The case k = 0
follows from Lemma 4.2.2. Now assume k& > 1 and assume (4.2.4) is proved for the case
¢ =2(k — 1). Note that foreachm = 1, ..., M, by (4.2.2)

0 [ 1o fnlt.0)do = [ 1o 0usin(t, 00
:/v|2kdivv (vfm)dv+/|v|2kAvfmdv

m—1
+ /dv Z // ’v‘Zka'(ta w)fm—n(tyw/)’w - w/\dwdw'
n—1 7/ {nw+(m—-n)w'=mv}

M
—Z/dv;/]v|2kfm(t,v)fn(t,w)\v—w|dw

:—Zk/|v|2kfmdv+2k’(2k:+d—2)/\9]2’“2fmdv
m—1
+
>/
M
-2 [0 fon (£, 0) fu (£, 0) [0 — w]dwdv.
nz:l// v v w)|v — w|dwdv

Above, we assumed that for every ¢ > 0,

2k
fn(t,w) frnn(t,w")|w — w'|dwdw’

/

nw + (m — n)w
m

W £l =0, 0%V fm] =0,  as|v] = oo

such that the boundary terms vanish in the integration by parts. Summing the above in
m = 1, ..., M and noticing by Jensen's inequality

%<<me%m—nWM)%

m

nw + (m — n)w'’

m

m

n —n
< 7|w‘2k + 7|wl|2k < ‘w|2k + |w/|2k’
m m

whenever 1 < n < m — 1, we obtain that

M
0> [Pt 0)do
m=1
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M M
<2y / (02 fon (1, 0)do + 2K(2K + d —2) 3 / P2, (1, ) du
m=1 m=1

M m-—1
+ w4 w22 Fot, w) e (t, W) w — ' |dwdn!
;;//<w w ) w w)|w — w' |dwdw
M M
-2 Z Z//\v]%fm(t,v)fn(t, w)|v — wldwdv
m=1n=1

M
< -2y / |01 fin(t, 0)dv + 2k(2k + d — 2)Co(1)
m=1

+§ fﬁ // (10l 4 ') fots ) frnn (b, ) w0 = | dwde!

n=1m=n+1

M M
-2 Z Z // |08 frn (£, 0) fu (£, w) |0 — w]dwdv,

m=1n=1

where we used the induction hypothesis that for some finite constant C'y(;, ) independent
of ¢,

M
> / P72 fin(t, v)dv < Cogp ),
m=1

Further, setting / = m — n we see that

i % //(\w%ﬂw’!%) Fa(t ) fonn (t, ') |w — w' | dwdn’

n=1m=n+1

M M
2} Z// 0 Fon(£,0) fo (£ W) 0 — w|duvdy

m=1n=1

M M-n
= Z // <‘w’2k + ’wl|2k> Tn(t,w) fo(t, w')w — w'|dwdw’
n=1 (=1

M M
_QZ

m=1n=1

/ 0 fon (£, 0) fo(, w) [0 — w|dwdv < 0.
Thus we conclude that
M M
oy / 0] fn (£, 0)dv < — 2k ) / 0[?F fo (8, v)dv + 2k(2k + d — 2)Cyp_y).
m=1 m=1

Assuming the initial data is such that

M
Ap(k) = Z/\v]%fm((),v)dv
m=1
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is finite, it follows that for any ¢ > 0 we have that

M
> / 02K o (t,0)dv < Ag(k)e 2R 4 (2k +d — 2)Cp_1 (1 — e 2
m=1

< Ap(k) + (2k+d— 2>02(k71) =: Cyp.

This completes the induction for n = 2k even. Finally, we turn to the case n = 2k — 1
for k > 1. Note that

M o y
2h—1 2h—1 2h—1
le/M fm(v)dv < mz:l/h’Kl |v] fm(v)varg:l/' 0|25 £, (v) do

v|>1

M M
< Z /fm(v)dv + Z /\U!Zkfm(v)dv < Cy + Cy.
m=1 m=1

O]

Remark 4.2.6. Call A, := "M A .= S™M [ 1, (v)* dvand consider [ Q(f, f) (v)* dv.
Although we have used other properties, this quantity can be also expanded in the follow-
ing way:

M M
/Q(f, Hfds-2> > //fm(v)fn(w)|v — w| (v)* dwdv

m=1n=M-n+1

Using Proposition 4.2.4 and the modified triangular inequality: —2|v—w| (v)* < —2 (v)*!1 4
2wl (v)*, we get

M M
s=2> Ny //fm(v)fn(w)w —w| () dwdv < 241 Ay — 245,CM

m=1n=M-—-n+1

where CM .= inf; [ fas(w)dw > 0. This give us an equation for A, of the form:

d
%Ak < —20M Api1 + CrAR(Ao + A1) + C o1 Ag—1)
Using the already proved bound on A, and the aforementioned equation, integrating in
time, is enough to show that moments of order £ > 2 are controlled for ¢y > 0, however
small, even if f, has not bounded moments of higher order.

We can prove also an a priori bound in L2 H} N L L? of solutions of (4.2.2), under
regularity assumption.

Lemma 4.2.7. Suppose that 0 € L3N L? and {f,,(t)})_, is a nonnegative solution of
the equation (4.2.2), such that f,,,(t) and its gradient V f,,,(t) have a fast decay at infinity.
There exists some constant C' > 0 depending on the initial data { f,,,(0), V f,,(0)}A_,,
T < 0o, M < oo such that

M t
sup ( / F2.(t,v)dv + / / 1V (5, 0) 2d ds) <c
te[0,7 — 0

m
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Proof. Note that foreachm =1, ..., M, by (4.2.1)
iat/f;(t,u)du:/fm(t,v)atfm(t,v)dv
:/fmdivv (vfm)dv—i—/fmAvfmdv

m—1
+/®§)ﬂ ey O 0 a0 = | e
n—1 nw+(m—n)w’=muv

M
—2/dvnz:1/fm(t,v)fm(t,v)fn(t,w)\v—w|dw

:g/f;dv—/wfmﬁdv

m—1 /
+ fm <t, nw + (m = njw > fn(t,w) frn—n(t, w")|w — w'|dwdw’
N

M
-2 F2(t,0) fult, w)|v — w|dwdwv.
>

Here, we assumed that [vV, f,,,| — 0, as |v| — oo for every ¢ such that the boundary
terms vanish in the integration by parts.

Further, we see that each term on the positive nonlinearity can be written using the
Young’s inequality has (same for v or w variable):

JJ o (82 ) )l
s/[; (/fm(t, W”)fn(t,v)yvydv>2+;fm_n(t,w)Ql dw

B 2
_ /; (/ fim (t, nv + (T:L n)w> fn(t,v)|v|dv> dw + %Ilfmfn(t,w)lliz

Thus we need to take care of the squared factor and we can do this using Jensen and
normalizing respect the measure ([ f,,(t,v)dv) ! f, (¢, v)dv, so that we obtain:

/; </fm <tW") fn(t,v)]v|dv>2dw

<360 [ [ £ (n I g v
(4

We have then, using translation invariance of Lebesgue measure:

=50 [ ([ ("m0 dw) g ollan

sum%/m%ﬁmmgawmé
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where the constant C := C (M) depend also on M, using the moment bound Lemma
4.2.5 with ¢ = 2, since we assumed that f0, € L1.

We can repeat the same argument for the |w/| part. Thus we conclude that, erasing
the negative term of the nonlinearity,

M M M
atZ/ffn(t,v)dv+ Z/\me(t,v)|2dvSC(M,O,LA)Z/f;(t,v)dv
m=1 m=1 m=1

where C'(M, 0,1, A) > 0, and assuming the initial data is such that

M M M
Oy = Z / 02 £, (0, v)dv, Cp = Z /fm(O,v)dv, C = Z /f,?,L(O,v)dv < 00.
m=1 m=1 m=1

It follows that for any ¢ € [0, 7] we pass to integral form

i/f%(t,v)dv—i—nc(m)?/: i/!vfm(s,vﬂzdv ds

t M
gClJrC(M,O,l,A)/ Z/ffn(s,v)dvds
0 m=1

M s M
<C;+C(M,0,1,A) /t (Z/ffn(s,v)dv—l-/ Z/|me(7“,v)\2dv dr) ds
0 m=1 0 m=1

From Gronwall’s lemma, it follows:

M t M
sup (Z /ffn(t,v)dv +/ Z / IV fn (5, 0) | dv ds) < Oy eTOMoar < O(T) < 0.
I \m=1 0 m=1

te[0,T
O

Remark 4.2.8. Consider the constant in the previous lemma on the right hand side of the
Gronwall inequality and consider Cr := sup,< Cy < oo. Then from the lemma we can
recover the following:

t
O (e_CTtHftH%,M) +/ e_CTtHfSH%{l,MdS <0
0

using Gronwall’ lemma and using the property of sup and exponential, we have that exists
C := Cre®rT < oo depending only on the initial condition f, and not his gradient, such
that:

t
sup |fel3 s + / | foll2 ards < C.
t<T 0

O]

Using the already proven a priori estimate and the bound on the nonlinearity we can
also show an a priori bound on the solution in the weighted space L°(L3), N L7 (H})w,
noting also that [v|* < (v)F < 2F=1(1 + |v|*).
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Lemma 4.2.9. For every k € N, suppose that f0, € Ly, ., N L} and { fn(t)}5_, is
a nonnegative solution of the equation (4.2.2), such that f,,(t) and its gradient V f,,(t)
have a fast decay at infinity. Then there exists some constant C > 0 depending on the
initial data { f,,,(0), V fm (0)}M_,, T < 0o, M < oo such that

m=1

M t
sup (z_:l/f;(t,v)wkdw/o /]me(s,v)|2v|2kdv ds> <C.

te[0,T

Proof. We perform induction on k& € N. The case k& = 0 is proved in Lemma 4.2.7.
Suppose that the thesis has been proved for the case £ — 1. Then, foreachm =1, ..., M,
by (4.2.1)

;at/m?kf;(t,v)dv:/ym%fm(t,v)atfm(t,v)dv
:/]v\%fmdivy (vfm)dv+/]v\2kfmAvfmdv

m—1
+ /dv > // 102K i (t, 0) fr (8, 0) fr—n (£, ") |w — w'|dwdw’
n=1 // {nw+(m—n)w'=mv}
M
=2 [} [ 1ot o) fnlts0) ot w0 — wld
n=1
< (g —k) / lv|?% f2 dv — ;/]v|2k]me]2dv + 2k / lv|?2 2 do
m—1
+ ) //
n=1

M
—2 0[2F F2 (L, 0) fu(t, w) |0 — w]dwdw,
> ff

o 712k _ ,
nw + (ﬂn’; n)w I <t7 nw + (77?7’; n)w > (o 0) fon (£ 0" 10 — ' |duwsd!

where we used Young's inequality
—2k/|v\2k—2v-mefmdv < 2k/]v|2k—1]me]fmdv
1
< 2/yv|2’fmey2du+2k2/|u|2k—2f;dv

where we assumed that |v|2*| £,V fin| — O, [v|2*T| fim|? — 0, as Jv| — oo for every ¢
such that the boundary terms vanish in the integration by parts.
Further, since

2k

/
([l + [w') < Jwl* 7+ [P+ w2 '] + [w'[* ],

nw + (m —n)w

m

we see that each term on the positive nonlinearity can be written using the Young’s in-
equality has (same for v or w variable):

/ fm <t, W) Fu(t,0) frnen (t, w)|0]|** dvdw
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< / [;(/fm (t, W) fn(t,v)|v]2k+1dv>2+; (fm_n(t, w)ﬂ dw

_ 2
_ /;( [+ <tn+<7;n>w> fn(t,vﬂvwdv) A+ 3 Fnnt,0) 3

Thus we need to take care of the squared factor and we can do this using Jensen and
normalizing respect the measure ([ f,,(¢, v)dv) ! f,(t, v)dv, so that we obtain:

2
% (/ fm <t’ nv + (Z_ n>w) fn(t,v)’U‘Zk—i_ldv) dw

;00//@ (t, W”) 042 £, (2, v dvduw
= (A)

IN

We have then, using translation invariance of Lebesgue measure:

(=500 [ ([ 12 (™R dw) g ool a0

< Collfuml2 / [0 %42 (¢, 0)do < O | fun 122

where the constant C'; := Cy(M) depend also on M and comes from the momentum
bound of f,,,, Lemma 4.2.5 since we assumed that f,), € L}, . ,.
Similarly, we have another term

JJ o (2P 1) )Pk

2
<[5 ([ 2 (8D ) dws [ 5A kol
<o [ [ (M) p ool vt + [ 3wl

1
< Collflte [ futt 0ol o+ [ 552wl

1
< Cillfullte + [ 52 ntt 0wl

Thus we conclude that, erasing the negative term of the nonlinearity and summing over
n = 1,...,m — 1, using the induction hypothesis,

M M
1
0> [P+ 5 S0 [ P At P
m=1 m=1

M
SC(M,o,l,A)Z/f;(t,v)w%dwcg,
m=1

where C'(M, 0,1, A), Cp > 0, and assuming the initial data is such that

M M
Oy = Z /\v|4k+2fm(0,v)dv, Co = Z /fm(O,v)dv < oo
m=1 m=1
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M
Cy = Z / v]?* £2,(0, v)dv < oo
m=1

It follows that for any ¢ € [0, T] we pass to integral form

M |t M
S [P soo s 5[5 [P A 0)Pdv s
m=1 0 m=1

t M
SCLB—i—C(M,O,l,A)/ Z/\U\Qkfgn(s,v)dvds
0 m=1

t M s M
gcl,B+C(M,o,1,A)/ (Z/M%f;(s,v)dw/ Z/]v|2k]me(r,v)|2dv dr) ds
0 m=1 0 m=1

From Gronwall’s lemma, it follows:

M t M
sup /|v|2kf31(t,v)dv—|—/ Z/|v|2k|me(s,v)\2dv ds
tef0,7] \,,21 (U—
< CZ,B €TCM’O’A’1 < C(T) < Q.
O

We want to extend the inequality to higher derivatives and higher moments, to this end
we consider the following proposition regarding the nonlinearity Q:

Proposition 4.2.10. Let f, g smooth and rapidly decaying function in v at infinity, then
VO (f,9) = Qu(cpVf,9) + Qu(f, V),
foreachm =1, .., M.

Proof. First of all we split the nonlinearity into the positive and negative part and we
change variables to get

&0.9= Y [ (2) ulotv.w)gn-n(w)lo - wldu
. .
=3 [ (%) o0 ) g 60 0) wldu
n=1
M M
Qlf9) =3 fnlv) / g (w)[v — wldw = 3 fon(v) / gn (B0, w))w]dw,
n=1 n=1
where we have set
o(v,w) = mo = (m = n)w7 (v, w) =v+w, @v,w):=v— M.

n n
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Whit this we can use the differentiation under integral sign and since the dependence on
visonlyon f and g we have

¥, ([ (00000, w) e

— [ (V0,00 g 60 )l + [ Fu(5(0.0)) - 00, w) l
V. (o) [ antudlo = wldw) = 9. (£0) [ on(0(0.0)luttur) -

= Vubnlv) [ (B0, w)luldw + fnle) [ Voga(60, ).

Taking out the constant in the differentiation, depending only on m and n, and summing
all together we conclude the proof. O

Remark 4.2.11. As a corollary, iterating Proposition 4.2.10, higher-order derivatives of @
can be calculated using the following formula:

an(fv g) = Z (g)Qm <Cm,n8jilfa cm,nalg)

0<I<j

where j is a multi-index | j| = n suchthat j = j;...j4 (with indices possibly being zeroes)
and

o =000
The factor ({) is a multinomial coefficients and the sum is intended in the sense of order-
ing of multi-indices.

With this in mind we are able to state the following a priori estimate on the space H;’
, 1/2
forallk,n € N, definedin (4.1.7) equipped with the norm || f{| g := (ZO§|j|§n HBMH;,C) .

Lemma 4.2.12. Suppose that { f,,}_, is a nonnegative solution of the equation (4.3.1),
such that f,, is regular enough. For all n € N, k € N, there exists some constant C' > 0
depending on the initial data { f,,(0)}M_,, T < oo, M < oo, n, k such that

m=1’

M
sup | fmllF | < C.
te[0,T] \ ;=1

Proof. We work by induction. We know form previous lemma that n = 0,1 we have
already proven the a priori bound. Now we suppose that for every p < n it’s true that
[ € H}, forall k, and we prove that f € H}’ for all k. To this end, we consider a multi
index 7, |7| = n and the quantity &7 f,,,. Using the equation for £,,, we get

Op (0 frm) = A (& fin) + div (00 frn) + C; (& fin) + D <‘Z> Qm (aﬂ'—l 1,0 f)

0<I<;j
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where Cj is either 0 or 1 depending if the multi index has the i-th component of the deriva-
tive of Zle &7 (0; fmv;). We now consider the quantity

M
S [ 107l 0 o
m=1
and derivate in time we have for each m:
%at / ()% 109 f (2, ) = / (Y% 9 £ (1 0)D fo (1, 0) 0
— / (0)?F & frndiv (v fr) dv + / (WYF D frn A frn)do+
b [ w0 P+ Y [ Q@100 i ) do

0<I<j

d

< 2/<v>2k|8jfm|2dvk/<v>2k2|8jfm|2dv+

+k/<v>2k]8jfm]2dv—k/<v)k_2 [0 fon 20+
—/\V(&jfm)|2<v)2kdv+ 3 /Qm(aj—lf,alf)affm (0) do

0<i<j

< Cly [ 0107l — [ V(0 1) () o+
£y /Qm(aj‘lf,alf)ajfm () do.

0<I<j

A
We miss to understand now the nonlinearity. To this end we consider:

n=1 n=1

m—1 M
1@m(f9)l2 = C (Z | fmnll2ks1llgnlliess + 1 fmllimen Y HgnH2,k+1> :
In particular we have:

i Crmn fn(h(0; W) frn—n(w)[v — w]|p(v)dvdw
||¢2p1// I (A0, 0)) frn—n (W) 0 — w](v)

< sup [ Gl ol o)l = wlo(h (2. w))dsd
ll¢ll2=1

< SUDP||¢[2=1 J [ fn-n(w)d(1' (z,0)) (w) dw fn(2)) (2) dz < Cpmll fall21 ]l frnnll11
T syt [ S Fal2) (R (2,0)) (2) d2 frnen(w) (w) dw < Coll frnnll2.1 ]| full1,1-

With this, in particular, we can select where to put the norm and the weight depending on
the index of the derivative and we get summation of quantity that depends on lower order
in H} with p < n and a quantity depending on .

S [ Qu@ 10 D0 f (0 < [ Qu@ 10 i (0 do

0<I<j
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[ Q000 ot Y [ Qu@ 0N f (0) do

1<i<j—1

M
< Cm,n(k7M) Z ||8]fm||%,k+,u‘

m=1

Now we note that:

187 Finl3 gt e < OV fimll3 + sll07 ™ finll3 (s 0
<OV fnll on + sl Fnll3 agrr )
<8V fnll3 2k + Coatn-1-

We put together all the estimate and we get:

M M
1 . .
502 [P Pt 0)do = Chygse D [ (0107 o <
m=1 m=1

M ' M '
- Z/V(ajfm)]2<v)2kdv+50(k,M) Z/|V(83fm)\2<v>2kdv+CM(n—1,k)
m=1 m=1

Taking 6 small enough, up to constant C's(M, k,n — 1) we obtain

M M
1 ; .
Sy /W’ﬂ 07 fon (8, 0} — Chyae 3 /W’ﬂ 109 o 2dv < Cs(M, ko — 1).
m=1 m=1

Thanks to Gronwall’s lemma we conclude the proof. O

With all this a priori estimates follow also estimates on the L% norm of the solution.
At the level of the a priori estimate, Lemmas 4.2.12 and 4.2.7 guarantee us that we have a
bound for every T > 0 on the derivatives in ([0, 7] x R?) implying that after a arbitrary
short time the derivatives 0" f,,,(t) € L?(R?) for any n and thus they propagate in time.
On the level of a priori estimates the solution results to be immediately infinitely smooth
in v and decay faster than any negative power of |v| at infinity.
Using the a priori regularity in H;’ and the aforementioned propagation, we note that for
everyt > 0andm = 1,..., M, f,,(¢) is in fact a Schwartz function for V¢ and this decay
is enough to get that 9, f € L2([0, T] x R%).

4.3 Approximating Problems and preliminary

We define a sequence of approximating problems, indexed by R > 0, in the following way:

, m=1,..,M (4.3.7)
foli=o = [,

{atf;f — div (ufB) + AL+ QE(fE, 17)
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where (t,v) € [0,7] x R?and f%,¥m = 1,..., M are the same as (4.2.2). The approx-
imated nonlinear term is expressed as follows:

R
QR(F. 1) §jXR D ) et~ (v
—2§:mm0/ﬁMmWh@va—wwmwa
n=1
m—1 m
= 3" xale) [ £t 900, 0) ot 0o = w0l () xp(w)d
n=1

M
=23 xno) [ fnlt ol fultiw)lo ~ wlxe(w)du
n=1

where x g(2) := xg(0,r)(#) is the indicator function on the ball of radius 12 > 0 centered
at the origin in R%.

4.3.1 A priori estimate for the approximating equations

We start with the same a priori estimate for the moments and energy, under the same
regularity assumption of (4.2.2), that we'll verify once existence and uniqueness is shown.
We suppose that f0 > 0, Vm = 1,.., M, the solution of (4.3.1) is nonnegative and
regular enough and has a fast decay at infinity, then we have for the nonlinear term:

x(©) [ £ (t900)) a0}l = wlca(w)d
< [ £a(t:00.0) ot 0l — wlde

And thus we can recover the same a priori estimates, as in Lemmas 4.2.5, 4.2.7, 4.2.9,
4.2.12, on the total mass, moments and energy in both H' and H" for the approximated
problems with the same constant independent of R.

Lemma 4.3.1. Forany ¢ € N U {0}, there exists some finite constant C; depending only
on n, d and the initial data { f,,,(0)}*_, such that

M
Z/]v|£f£(t,v)dv§05, VR,
m=1

as soon as { ff1,, € L2.

Lemma 4.3.2. As soon as {f[E},, is reqular enough there exists some constant C' > 0
depending on the initial data { f,,(0), V f,,(0)}_,, T < oo, M < oc such that

m=1’

sup <Z/]thv|dv+/ /|VfRsv|dvds> <C.
te[0,T]

The constant C' does not depend on R and is the same as the one in the full problem.
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Lemma 4.3.3. As soon as {f},, is regular enough, Vk: > 0, there exists some constant
C > 0 depending on the initial data { f,,,(0), V £, (0)}M_,, T < oo, M < oo such that

m=1’
sup Z/!th v)| \vP’“var/ /|va3 ) PloPdv ds | < C.
te[0,T)

The constant C does not depend on R and is the same as the one in the full problem.

Lemma 4.3.4. Suppose that { f}M_, is a nonnegative solution of the equation (4.3.1),
such that f£ is regular enough. For a/l n € N, k € N, there exists some constant C' > 0
depending on the initial data { f,,(0)}M_,, T < oo, M < oo, n, k such that

m=1’

M
sup (SIS ) <
te[0, 7] \ ,;,,—1

The constant C does not depend on R and is the same as the one in the full problem.

4.3.2 Preliminary on semigroups

We want to construct mild solution for our approximated problems. With this in mind, we
define the following operator on function defined on R%:

Lf=Af+uv-Vf,
and rewrite our system of equations as:
Ofi— Ll =dfE+ QE(f1, 17
JEli—o = £,

with the usual definition of space, time and initial condition.
We know, [66], that endowed with its maximal domain

, m=1,...M

Dpmaz(L) = {u e LP(RY N W2P(RY) : Lu e LP(Rd)}
the operator £ is the generator of a strongly continuous semigroup (P;)¢>o in LP(R%). In
particular we can characterize the domain of the operator as follow:
Lemma 4.3.5 ([66, Theorem 1]). The domain D,, ,q..(L) of the generator of the semi-
group (P;)+>o coincides with:
D,(L) == {u e W2P(RY) : v.Vu e LP(Rd)} .

Fur such a semigroup (P;):>0, one can derive the following properties [66, Theorem

3.3].

Proposition 4.3.6. The operator (L, D, nq: (L)) generates a semigroup (P;):>o in LP(R%)
which satisfies the estimate

1P fllp < [1f1lp
forevery f € LP(R%).
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Proposition 4.3.7. For every f € LP(R?) and T > 0, the function P(-)f belongs to
C((0,T], W??(R%)) nCL((0,T), LY (R%)), and satisfies the estimates for t € (0, T,

loc
Cr
Vit

Proposition 4.3.8. Let T > 0 and g € C([0,T], L?(R%)) be given, and consider the mild
solution u of the Cauchy problem

C
ID*Piflly < =1l IVl < =21 F

ou—Lu=g in[0,T] xR?
u(0)=f in RY,
with f = 0. Then, u belongs to C([0, T}, W??(R?)) N WP ([0, T] x RY).

Thus, we can define the notion of mild solution for our system. For simplicity of nota-
tion we omit the dependence on m.

Definition 4.3.9 (Z2-mild solution for approximated problems). We rewrite first our
approximated problems as an evolution equation in LP space

fHLf=df +Q(f, f), t>0 f(0) = f°.

Fix T > 0, a function f € C([0,T)], L?) is said to be a L?-mild solution to (4.3.1) on
[0, T if f solves the integral equation

ﬂﬂzBﬁ+AILAW@+QU@J@D%J€MH-

4.3.3 Aubin-Lions’ Theorem in full Space

Lemma 4.3.10 (Aubin-Lions weighted). Consider H'(R?), the usual Sobolev space, and
L%(R%, |v|2dx), the weighted Lebesgue space containing functions f for which [ | f|?|v|2dv <
oc. Then

HY(RY) N L*(RY, [v|*dv) cc L*(RY)

and the embedding is compact. As a consequence for every q, k > 1 we have that
I7g (o, T, H'(RY) N L2(RY, ]v|2dv)> W0, T; H#(RY)) cc LP(0, T; L2(RY))

for p € [1, 00| and the embedding is compact.

Proof. Call X := H'(R%) N L?(RY, |v|?dv) and consider Y C X a bounded set.
We claim that Ve > 0,3dN > 0 such thatforall f € Y:

f?<e/2,
By,

Where B¢, is the complement in R? of the ball of radius NV and centered at the origin.
Otherwise, assume this is not the case, then for some ¢ > 0, for every N > 0 there is
some f € Y suchthat || f||z2(pg ) = e
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This implies that || f[|x > [|/*[v|*||L1(sg,) > N?¢ so that the set Y" is not bounded, and
this contradicts the hypotheses. So we consider the ball By and we can apply Rellich-
Kondrachov theorem to ensure the compact embedding to L?(By).

Now we recall that compactness of a set A C X means that Ve > O we find f1, ..., fx €
X, where k = k(¢), suchthat A ¢ UE_| B(f;,¢).

This means that Ve > 0 we find functions f1, ..., fr € L?(By), k = k(¢), such that
Vf €Y we have some f; such that

1f = fill 2By < €/2

We recall thenthat || f[[ 2 (B ) < £/2,soweevenhave || f — fj|[ L2 (re) < &, Whichimplies

the compact embedding Y cc L?(R%).
The second part of the theorem now follows from the usual Aubin-Lions Theorem cf. [82,
Corollary 5], thus concluding the proof. O

4.4 Existence and Uniqueness for the approximating problems

Theorem 4.4.1 (Existence and Uniqueness). Consider d > 1. Given any initial value
o e L2, Ym = 1,..., M, problem (4.3.1) possesses a unique maximal L>-mild solution
f = f(; % on [0, T(fY). The maximal interval is such that [0, T(f°)) is an open
interval in R... In addition,

f € L¥(0,T(f%), LA RH™M) N Wy, (0, T(f°)), H*(RH)=M).
In addition: if T(f°) < oo, then

sup [ fell2 = oo.
T(f9)/2<t<T(£°)

Proof. Let Ty > 0 be arbitrary and define X7 := L*°([0,7T],L3,) for T € (0,Typ],
where we endowed the space with the usual sup norm in time and L%, norm in velocity as

1 £llzz, = S [ fmllze-

Consider f° € L2, then from Proposition 4.3.7 we know that P, f° € X7. From the same
theorem it is implied that exist a constant « := x(7p) > 0 such that || P.f=|| < e"(Tb)t;
we show that this is enough to define a map I" from X1 — X7, given by

r(f) = PfO + /O P_u(df — QR(f, f))ds, f € Xr.

First, thanks to the estimate on the semigroup and the property of the truncated nonlin-
earity, we have that, as soon as f € X

1QECf B < Cr(m=y | fmll2)? < oo
Jo P=sldf — Q(f, f))ds € Xr.

In particular we obtain the first estimate from the following computation on each of the
terms of the nonlinearity

/ \ [ = wln b, ) o) v
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<R /B 1 Fl3] frn 30 = 2RI B[ fal 21l fonnl 12
R

Now we notice that the function T" also satisfies

()~ POlx, = H | st - @ pyas

Xr

M M
< kT <d+ Cr(>_ Hmez)> O I fmll2),
m=1 m=1

forall f € X1. And we can prove the continuity of the map

IT() — T(9)xe = H [ Pt -0+ (@%a.0) - Q5 ) s

<T(d+ Cgllfllxr + Crligllxs) | f = 9l xz

X7

forall f,g € Xp.

If we find a way to restrict the mapping I" to some closed subset, and prove that it is
a contraction then, with a standard fix point argument, we conclude local existence and
uniqueness for each approximating problems.

Consider to this extent the norm of the initial condition || P.f°||x,. = ~, we choose the
ball in X7, call it B, centered in P. f° with radius ~. So that every function f € Br as
norm || f||x, < 2v. Then selecting

1 1
T
= { d+4Cry’ k(d+ Cr27) }

The two inequality implies that the map I" send function in By to itself and it is a contrac-
tion. Therefore there exist a unique f € By suchthatT'(f) = f, thatis,

Fer=(o.1).L) and f=PfO+ [ P (af + Q) ds

0

and f is a mild-L? solution to the approximated problems.

Clearly we can extend the solution f to a unique maximal solution f := f(f°) with
maximal interval [0, T'(f°)) that must be open in RT.
Consider 70 := T'(f°) < oo and suppose there exist an increasing sequence t; — 7°
such that || f,]|, < r < oo, Vi € N. Fixnow T' > T and fix (T') the constant defined
in the existence part of the theorem for the ball in which we perform the contraction. We
have from the semigroup P; in the interval [0, T'] that

1P(fe)llxg S e

We choose then T' > 0 such that it holds || P;(f2,) || x,. < (T?), fori € N.

We can now repeat the same existence scheme and we obtain that f exists at least on
[ti,t;+T], Vi € N contradicting the maximal extension of the interval. Thus, for 1 € L?
we must have

sup 1fiell 2, = oo
T(f0)—e<t<T(f0)

This concludes the proof. O
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Theorem 4.4.2. Given the solution f € X of the truncated equation from Theorem 4.4.7,
we have that f(t; f°) € L% fort € [0,T(f)) provided that f° € L3.

Proof. Consider f° € L%, and let T € [0,7") be arbitrary. Then there is a constant
w := w(T) > 0 such that, fort € [0, T,

M M
> [ 10— whr(o)xn()fulw)du] < 3 Crllallxy = w(T), a.e.v R
n=1 n=1

Now, forg € L?and0 <t < T setform =1,.., M

Q;'(9) = dgm + QE(9.9) + w(T) Rgm,

so, fort € [0,7], a.e.v € R*and g € L%, we have Q(g, g) > 0.
We consider now the evolution equation

g+ W(T)+L)g=Qlg,9), t € [0,T], 9(0) = f°. (4.4.7)

We note that f is a solution of such equation and that equation (4.4.1) can be solved
by the method of successive approximations exactly as in the existence theorem. So we
consider

O(g) == Puf® + /O P¥_(@(g.g)ds, for g € Xr

where P, (t) := e “'P;, t > 0.

In the same fashion as Theorem 4.4.1, © is a contraction in a suitable ball By ¢ X7,
centered in P.f9, into itself. Taking 7" small enough we can assume that also f € Brp.
Therefore, since there must be existence and uniqueness of a solution we can find a se-
quence g;, determined by

go = 1°, gi+1 = O(gi), i €N,

such that converges to f in X7. This implies that g; — fin L3, fort € (0, 7).

Since the semigroup P, preserves positivity, by induction we get that g; € L%r fort e
[0,7]and i € N. This means that also f; € L2 for all ¢ < T since the space is closed.
Consider now a 7' < T, the maximal time for which f is positive on [0, T'], then we claim
that T = T°. Otherwise, we consider now the same equation (4.4.1) re-scaled in time

g+ w+L)g=0Q(g.9)(t+T), t€[0,7°~TJ, 9(0) = f,

and this would lead to a contradiction on the maximality of T. Since T was arbitrary in
the maximal interval of definition we deduce that f € L2, Vvt € [0,7°). O

We wish now to understand better the regularity of the truncated solution and the
estimate on such computation. To this end we want to use the a priori estimate, but in
doing so we first need to establish regularity deriving directly from the semigroup and the
nonlinearity.

Following from Proposition 4.3.8 we can derive some regularity on f and its derivatives
in L? space. In particular, with f, € L%, we have

f e L>([0,T], H*(RY) nW,L2([0,T] x RY).
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This is still not enough and we want to control also the moments of the solution and to
this end it is not enough to have f, € L2, so we first consider an initial condition such
that fo € L), := L}, ({v)” dv) for every p > 0 and also in L7 ,,, we show that this is
enough to get that the solution

fR € LOO([Oa TL L;),M N Li,]\/[<Rd))7
And this holds for every p > 0.

We want to establish a Gronwall relationship, so we integrate the function f,,, (we drop the
R for readability) for all ¢ > 0. We note first that following the step of Theorem 4.4.1it is
easy to construct the same function adding the condition that | | f|dv must be bounded.
With this in mind, using the consistency[49] of the operator P;, we can write:

~—~
positivity

t
= [ v [ 1ol + Tsw ([ QG pao )

property of P;

t
m@® = / fonlt)do = / Pofodv + / /0 P (dfs + QE(f, 1)) dsdv

analogous to the proof of Lemma 4.2.2 we have sup, Eﬁle [ QE(f, f)dv < 0andthus
summing on m and taking the sup in ¢ < 7" we get the bound of the L}, norm, indepen-
denton R.

Establish the L' bound, we use this results to prove that, depending on R this time, we
have bound on the p-th moment for every p. To this end consider:

JECIER
< [ Ktrsiets —w) @ dudo+ [ ] Ksw)Qhs e - w) 0 dududs
S [ Eewwpde [ b s

etv—w=z

" /ot / K(s, w) (w) dw / CsQA(f,f)(2) (2)7 dads

Recall that

1 o lwp?
K(t,w) = ————e 2r(-1,
(2m(e2t —1))3

and that the truncated nonlinearity has a term of the form xz(z)xr(w)|z — w| and as
such we get

[ n®) (0o <
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t m—1
01
\S/ Crllf Hp,M"‘C(R)/O Cs;//fn(sﬂ(uw))fm(w)dwdvds

J K(t,w){w)Pdw<oo Vp

< Cr)|fOllpar + C(R)Cr Y SUp || o 1112
n=1

< O7[[f°llp,0r + Or(R, sup £ 1325 M) sup 1 11p.0z-

Summing on m = 1, ..., M, taking the sup over ¢ < T, we obtain the bound depending
on the initial condition, the L! norm of the solution and the truncation R.

We show now that a mild solution is indeed a weak solution for our equation and use
this to enhance the regularity of the time derivative of the solution.

Lemma 4.4.3 (L? mild solutions are weak solutions). Consider f € X1 a mild solu-
tion for equation (4.3.1) corresponding to the initial value fo, then f is a weak solution in
the sense of Definition 4.2.1.

Proof. Fix T > 0 an atimet¢ € [0,7], fix ¢ a test function. Consider now the weak
formulation for equation (4.3.7):

t t
) = o)+ [ (L0 ds+ [ (Qul.1).0)ds
0 0
where L*¢ = —v - V¢ + A¢. Notice that

(fe, L°¢) = (L(fe) + dft, d) -

Under this definition and observation we consider now f mild solution as before

t t
ft:Pth+/0 Ptsfsd5+/0 Pt,st(f,f)dS

ans analyze the well defined quanity

/Ot <fs,ﬁ*¢>ds—/Ot<Psfo+/05Ps—rfrdr+/8 O ([, )dr, L5 >ds

=/Ot <Psfo,z*¢>ds+/0t</OsPs_rfrdr,c*¢> ds+/0t</os Qe (f, )i, £ >d

-~

A B C

Now we analyze, using the regularity result on f derived in the previous sections and using
[66], each of the component on the right hand side.
A:

t

t t
/ (Pufo, £°6) ds = / (LP, fo, ) ds + / (Pufo, &) ds
0 0 0

t d 3
= </0 dsPsfods,gb> +/0 (Psfo, ¢) ds
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t
= (Pford) — (for ) + /0 (Pufo. 6) ds

B:
/ t [ pepinco)as
/0 < P, fdr, ¢> s+ | t< / SPs_rfrdr,¢> ds
-[ < LR fds oo+ [ t< [ P )as
-/ t < / t jSPS_rfrds,¢> ar+ [ t < | Pt ¢> ds
/Ot (Prerfrn >dr—/0t <fr,¢>dr+/ot</OSPS_Tder,¢> ds
C:

/Ot</0 P, Q.. fdr, L*¢>ds
/</ CPQu(f. f dr¢>ds+/0< P rQrffdh¢>d8
/</ CPQu(f. f dr,¢>ds+/0< P r@rffdr,¢>ds
/</ P, rQrffds,¢>dr+/0< P rQrfde’<b>

= /0 (PisQu(f. ) = Qu(f, 1), 0) dr + /0 < /0 - rQr<f,f>dn¢>d8

To prove all the following equality we have used the fact that, if f € D(L), then P,f €

D(L) and in that case
d
P =LRf =PLf.

Thanks to the reguliraty on f we can apply this result, thus putting all together we get:

t

/0 (o, L) ds = (Pifo, &) — (o, 6) + / (Pufo, &) ds

0

t t t S
+/0 <Pt_rfr,qb>dr—/0 <fr,¢)>d1“—|—/0 </0 Ps_rfrdr,qb>ds
t t t S
n /0 (Puy O (F. £), 6) dr — /0 Qo 1), 6) dr + /0 < /0 Ps-rQr(f,f)dT7¢>d8

For which we derive, using the equality of the mild solution:

(for ) + /O (fo £56) ds + /O (@, 1), ) dr
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t t
— (Pfo, ) + /O (Pros fy6) dr + /0 (P Qo (f. ), 6) dr

-~

=(Ptfot [y Prer frdr+ [ Pr—rQr(f,.f)dr,d)=(ft,0)

- (Pufor 6) ds + / t < R ¢> s+ [ t < | Pt e ¢> as— | (a6 ds

=[5 {fs,0)d

Thus (fo, ¢) +f0 (fs, L*® ds+f0t (Qr(f, f),®)dr = (fi, ®), concluding the proof. [

To conclude we need to extend the regularity on the time derivative and prove that
Oifm € L*([0,T] x RY).

Analyzing the equation solved by f%, proving that 9; f% is in L2(]0, T] x R?) boils down
to prove that the quantity

T
v-Vfm € L*([0,T] x RY) ie. / /\U -V fm(8)2ds < 0.
0

In order to to this we use the mild formulation of f, the explicit formulation of the nonlin-
earity Q% and the bound we have previously derived. We reduce again the problem, using
Cauchy-Schwartz and the inequality on the weight to prove that

/ /|me 2 dvds < .
We consider:

/ [ 1V 0 dvds < / [ IV Pl w32 dsio
- t [ /0 CPQE(f, drf? (0 duds
B

we work separately on the two term:

A= /Ot/\V/K(t,w)fo(etv—w)dw|2<v)2dvds
< eTcd/Ot//K(t,w)Vfo(etv—w)\2<v>2dwdvds
< eTcd/Ot/K(t,w)/|Vfo(etv—w)|2(v)dedwds

S/Ot/K(t,w)/|Vfo(etv—w)]2(<etv>2+<w)2)dvdwds

S IVfollzz + IV foll2-
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while for the other terms, we use intensively the form of the nonlinearity Q. In particular
we use the bound obtained with x z(v) and x r(w) to control the weight and conclude.

25 [ [([ 0Pt 0 o) deds
C

and we compute directly on the term C.

( / VP QR )P <v>2dv> <7 / P VQE(f, 1) (0)? do
_ T / P ((QR(VS )+ QE(£.9 1) 2 ()2 du
< / P ((QF(V 1. 1) + QR(£.V ) [2 () do

Since the two addenda of the sum are quite similar we focus only on one of them. In
particular we focus on each single term one for the "positive” part, the negative part being
easier.

2

[/ K(s—r,w>\ [ Vb0, 2) el — ()| ()2 o

< //K(s —rw) ‘/an(h(vaw7z)fm—n(z)’zXR(etv_w)XR(Z)dz de (v)* dv

< C3|Iflh / / K(s —rw) / 19 (b0, 0, 2) 2 fon () dzdo (02 do
S Gl / / K(s -1, w) / 1V (DI Fomn(2) ()? {)? (22 drydlzcdus

change variables
S NV (B2 fallf 2lloor

Putting this in (B) we get

t s t s
[ (/ |VPSr@ﬁ<f,f>|2<v>2dv)drdssO<R7M,T,||f||1,\fuu) | [ 1se) s a

Summing on M we get:
t t s
3 /0 / IV fl? (0)2 dods < C(fo) +C(RAMLT, [ 11, 1 f1.2) /0 /0 IV 7(5) 3 s dt

Assuming that f, is in H{ N L} we have proven:
fm € HY([0,T] x RY),¥Ym =1, ..., M.

This extended reqularity for the truncated solution f* make it possible to prove rigorously
the a priori estimate for the solutions of the approximated problems, obtaining bound that
are independent of R.
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Corollary 4.4.4. In the same hypothesis of the last few theorems, the a priori estimate are
true for the solution of the approximating problems, with constants independent from R, as
soon as fO is reqular enough.

Proof. Under the hypothesis, and thanks to the previous lemmas we satisfy the require-
ment of the a priori estimate and thus conclude the proof. In fact using the established
L} bounds and the fact that f € H'([0,7] x R?) we can make rigorous the arguments
of the a priori estimates lemmas and then proceed to obtain the regularity

ff e L=([0,T], HY(RY)), Vn € N,Vk > 0,
with bound independent of R. O

We conclude this section with the following:

Theorem 4.4.5 (global existence). Assume that the initial condition is positive and in
L2, such that Lemma 4.3.2 and Theorem 4.4.1 holds, then the solution f of the approxi-
mated problem is global in time, i.e. T'(f°) = oc.

Proof. Thanks to Theorem 4.4.1 we know that the maximal interval of the solution f is
open in R* and of the form [0, TY).
Under the hypothesis of regularity of the initial condition, and thanks to Lemma 4.3.2, we
have that )

I fell 2, < C(T), a.e.t € 0,T°) N[0, T).

Thus, since being T finite means that SUPe 70—z, 70) HftHng = 00, this cannot be hap-
pening and this implies that 79 = oo and the solution is global.

This implies that, for each 7" > 0, independently of R, under the regularity of initial con-
dition, we have a weak solution of equation (4.3.1) on X7. O

4.5 Existence and uniqueness for the full System

Right now we have proven that, fixing 7" finite, there exists a sequence of function (f)p,
solutions of (4.3.7).

Under suitable initial condition (£9)M_,, we prove now the weak convergence of ffto a
map f in L? N L' such that solves in the weak sense (4.2.2).

To prove existence for the full problem we begin by recalling the definition of weak solution
we are going to use:

Definition 4.5.1. Fix T > 0, and f°, € L1 N L2 A solution for equation (4.2.2) is a set
of functions f,, € L>(0,T; L}(R?)) indexed by the masses m = 1,..., M such that
Vm, Qu(f, f) € LOO((),T; L' (R%)) and the following holds:

M
<fm(t)7¢>_ fm A¢ dS— <fm(3)vvv¢>d$
m=l m:1 / / ZZI
t M
+/0 ;l@m(f(s)yf(s)),@ ds,

fora.e. t € [0,T], and V¢ € C*(R?).
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We note that if a weak solution is sufficiently smooth and satisfy suitable decay for
large |v|, then it is also a classical solution. With everything recalled we state the follow-

ing.

Theorem 4.5.2. Forevery T > 0,M > 0, fo > 0 such that f, € L} ,, N L3, there ex-
ists at least one nonnegative weak solution f € L>([0,T], L1 (R%)) with initial condition

f(0) = fo.
Ifinstead fo € L3, N H{ ,, then for every to > 0 we have f € C}([to,T],C>(R%))
with rapid decay for large |v|.

We prove here the existence, postponing the uniqueness to the next section.

Proof. (Existence) We start with an initial condition fo € C°(R%). Using the results
obtained in the previous section we have establish the L} bounds and the fact that the
sequence fr € H'([0, 7] x R%). With this we can make rigorous the a priori estimates
and get fg € L>=([0, T], H?(R%)), Vn € N,k > 0, with bounds independent from R.
fft € L>([0,T], L?), and thanks to the a priori estimate we have that, independently of
R, ff € H'(RY) n L2(RY, |v|?dv) and the sequence is equibounded. Analogously we
have that, thanks to the regularity of the semi group P, the solution f* lies in the space
HY0,T; H ).

Using now the Weighted Aubin-Lions Lemma 4.3.10 we have that, up to subsequence:

1. f8—~ fin HY;
2. fB— finL?%
3. up to subsequence f% — f pointwise a.e.,

and the a priori estimate pass to the limit function f.

This is enough to allow us to pass to the limit as R — oo in the weak formulation of the
system and show that the limit solutions satisfy the equation with the full kernel.

Finally we consider fo € L3 N L? and we take a sequence ' € C§° converging to fo
in L3 N L2, obtaining the bound in L} by Fatou’s lemma. Then, since the constants in
the moments and energy are independent on n we can pass to the weak L' —limit in the
equations obtaining a solution f as expected.

To study the regularity of the solution with data in H{ we consider that this is enough to
get the parabolic regularity f € H'([0,7] x R?) for any T > 0 and using the fact that
we have the bound f € L°°([0, T], L1 (R%)) we can make rigorous the argument of the a
priori estimates and proceed to obtain the desired regularity. O

4.5.1 Weak Uniqueness

Consider now two weak solutions f, g of equation (4.2.2) in the sense of Definition 4.2.1,
with initial conditions £, = ¢%, € Hi N L} and nonnegative for every m. We know they
are actually classical solutions. We want to show that, as soon as they start with the same
initial, regular condition, then the two solutions must be equal a.e. in v € R? for every
fixed time T' > 0.
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Consider for this the set of equation solved by h,, (¢, v) := f.(t,v) — gm(t,v), Vm =
1,...,M and call H,,(t,v) := fi(t,v) + gm(t,v).

{ékhm(t, v) = Ahyy + AV (V) +  (Qu(hy H) + Qu(H, ) s
hm|t:0 =0
where we denote
m—1 M
Q1) = 3 [ () buColo. ) Hoo (o = wldw =2 Y b(o) [ Ha(w)lo
n=1 m=1
— wldw,
m—1
QnH. )= 3 [ (%) Halolo,w)nnlw)fo — wd
n=1
M
-2 Hp,(v) | hp(w)|v — w|dw.
3 ) [ |

We consider now the function 1. (x) an approximation of the function sgn(z) such
that

-1, < —¢
Ye(x) =S wfe, —e<x<e
1, T >e

We consider the weight (v)? := 14-|v|2 and thus the function ¥, (h,,, v) := bz (hy) (v)?,
multiplying it to the equations (4.2.2) solved by h,,,, Vm and integrating by part. Defining
also

1, if|z| <e
Xg(x)::{ |

0, otherwise,
we obtain:
01 [ Bt (02 do = [ @)l )2 o+~ [ @ub) el (0 o

(4.5.2)
=: A1 + B.

Now we can work on the quantity Ay, using the equation (4.2.2),

A= / Ahp e (han) (V)2 4 div(vh )the (b)) (0)?

+ % (@B, H) + Quu(H, b)) ¢ (hin) (v)* do

1
/{lm}rv 2 (0) v+/ b () (0)? do

3
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+ / (th . U) ws(hm) (|U‘2 - 1) dv
Az
L 2
* 5 / (Qm(h’ H) + Qm(Hv h)) ¢E(hm) <U> dv,

As

and we can then drop the first negative term. For A5 we define first the following function:

—r+¢e/2, x<—¢
C(x) == 22/(2), —-e<w<e
x—¢e/2, T >¢€

with V(. = v, a.e. and (. — || as ¢ — 0, and we can write

Ax = [ (V6cltm) v (o = 1)) do = = [ Gl div(o (jf? 1))
/gg d (o2 — 1) +2/0[?) dv

Now we get for As:
m—1
= % Z // (9 (v, 0)) Hy i (w0) + B (0) Hy (0 (v, 0))] [0 — wlbe (B (v)) (0)? dwdv

—Z// W) + (@) Hi (0)] [0 = wtoe (b (0)) (0)° dwd.

Next, we turn to the term By of (4.5.2). Since h,,, appears in the integrand, the set of v
such that h,,,(v) = 0 does not contribute to the integral, hence

1 / Ok ) (0)2 v
€ J{v:0<|hm (v)|<e}

< / |8y han| (0)% dov
{v: 0<|hm (v)|<e}

Since h,, is continuous, |h,,| is also continuous sending open sets to open sets, hence
{0 < |hm(v)| < €} | Dase — 0. We now claim that &k, (¢) (v)> € L! for every

€ [0, 77]. It will imply that the last integral goes to 0 as ¢ — 0. By linearity 0;h,,, =
Orfm — Orgm, hence it is enough to verify this claim separately for f,,, and g,,,. Let us take
fm and prove 9, f,,,(t) (v)* € L' for a.e. t. Note that

@ttt (0 a0

/ 104 i (0)% dv = / A f + dV(0fm) + QU )| (0)2
- / Afo 4 dfn 0V fon + Qs )| ()2 do
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By Sobolev embedding (which extends to the weighted case), if f,,, € H}! forn, k suitably
large (in particular, since f,,, is a Schwartz function), then the above integral is finite.
Now we sum (4.5.2) over m = 1, .., M and we get

M
Y /hmng(hm) ()2 dv =
m=1

M M

=3 / (Ochum)oe (hm) (W) dv + Y é / (Ochim) Xe (han ) hum (v)? dv
m=1 m=1

=AM + BM.

We already know that B} is negligible. Further, we have that
M
A =3 [ A (0 + div(eh) () (0 do
m=1
1
45 [ @t )+ QB ) bl 02

M M
< d/ S Gt (b)) )2 do + 3 / (VA - 0) o (hn) (d (V]2 = 1) + 2[v]2) dv
m=1 m=1

M
A 2

1 M 2
5 [ @)+ Q) ) 0
m=1

M
A 3

before estimating the nonlinear part we note that, using the estimate foreach m, ase — 0,
under our regularity assumption, we get

M M
) hi®e(hm) (v)? dv — 0y "] (0)? dv;
>/ a3 [

M M
AY - Z/mm\ (d (o = 1) +20uf*) dv < ) Cd/ on] {0)"
m=1 m=1

So we miss to estimate the nonlinear term A2/ and pass to the limit:

M m—1

A= 530S () (a0 ) i) + 1) o0, 10)

m=1 n=1

‘U - w’¢s(hm<v)> (1))2 dwdv

M M
-> > // (hin(0) Hn (w) + iy (w) Hin (0)) [0 = w[e (hin (0)) (0)* dwd

m=1n=1

By the change of variable

{ v = p(v,w)

w=w

n

J —
@) =2
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and naming the variable v’ again by v, we have that

M m-—1

A =353 ] a0} o)+ B0 Ha )

m=1 n=1

|0 — w]te (A (v)) <”“+(m_”)w>2 dwdv

m

M M
-> > // (B (0) Hy(w) + hn(w) Hin (0)) [0 = w]pe (i (0)) (0)? oo

1 M

< Z
~—~ 2 Z
Jensen'sineq. & [1e (hm)|<1 n=1 (=1

// (1hn (0)[He(w) + [he| (w) Hy (v))

v — w|((v)? + (w)?)dwdv

M M
=03 [ 10wl () w00 (0) )% (0 1) () {012
m=1n=1
M M
2 2
y\gygg J] o))l = wl(0)? + @)dwds
M M
B Z Z // v —w| {hm(U)Hn(w)@Ds(hm(U» <U>2 + I (V) Hin (W) e (hn (w) ) <w>2 dwdv
m=1n=1
M

/=1 n
M M
- // > Hin(w) Y- {ha®)6e (i (0)) (00 + o (0) o (i () () } [0 = w]duwdo.
m=1 n=1
For the first two integrals we have (renaming ¢ by m)
M M
// D Hp(w) Y |ha(0)]((0)* + (w)?) o — w|dwdv (4.5.3)
m=1 n=1

while, using the fact that
|hte(h) — |B| < [h[x<(h),
the third integral can be bounded above by

M M
// D Hu(w) Y [=lha ()] + b (0)xe (ha(0)] (0)* [0 = wldwdo  (4.5.4)
m=1

n=1

while for the fourth, by the elementary inequality |v — w| < (v)(w), the moment bound
Lemma 4.2.5, [¢-(hy,)| < 1, is bounded above by

M M M
C Hyp(w) (W)Y [hn|(v) (0) dwdv < C |hn|(v) (0)% do.
Y DILETITD AT [ 2l
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We get the upper bound on A2! by adding everything together and noting a cancellation
in (4.5.3)-(4.5.4) that eliminates any higher moments in v,

M
A3M§CM//ZH Z\h ? dvdw
M
+/ZH / v)||v = wl|dv (w dw+0/2\hy
m—=1 {|hn(v |<s}

Now taking the limit as ¢ — 0 we have

M M
limsup A} < c// > Hp(w) ) hn(0)] () { dvdw+/th (v
m=1 n=1

e—0

Consider now all the quantities together after passing to the limit, using again the moment
bounds, we have

d < M
i 2 [ e ar s [ 52 ) o

Now we can apply Gronwall’s lemma and get that || f — gHLl 12qp) = 0, concluding the
uniqueness. O
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Appendix A

A Mean field limit for tracer particles

In this appendix we are going to show a scaling limit of interacting particle system to a
random PDE close, in suitable sense, to a random Smoluchowski coagulation equation for
the spatial-volumetric density of tracer particles in atmosphere

Qupr(w,0) + Y (05(2,0) - Vapy(w,0)) & = eDppi(w,0) + Qulpe(x, ) (A0.1)
jeH
where @), is the non linear operator representing coagulation of different volume particles
in the classic regime [83, 70, 2, 3], i.e.

Qo)) =5 [l wipla = w)flww - w)do

= [ et ope w)f o, w)d
R+

Although Coagulation equations with diffusion are already being studied (e.g. [2]) both in
discrete [47, 8] and continuous setting [47, 9], as limit of particle system [92, 46, 5]) or as
regularity of its solution [18]. Little is know about the counterpart (A.0.1) which capture
in detail the more complex motion of rain droplet in the atmosphere and is object of this
study. Here a diffusion term and a random field act on the cloud density taking account
of the macro-scale process, such as fluid motion, acting on the formation.

The airflow in which they interact, solution of Navier-Stokes equation, is thus replaced
with a random field with finite correlation time, depending on an environmental random
noise produced by Ornstein-Uhlenbeck processes. This choice stems from the idea of
Stochastic Model Reduction [63] and can be replaced in future work with different approx-
imations.

The reason for such a scaling limit is not only to have a rigorous computation to con-
tinue along the line of modelling fluid velocity with realistic noise as in [37, 48], but also to
obtain an equation for which, in future work, one can apply a rigorous limit of the fluctuat-
ing velocity field in the sense of Galeati [42], obtaining a limiting PDE to study displacement
of particles and their collisions property as done numerically in Chapter 1 for hard sphere
swarm particles.

With this in mind, in Section A.1, we rigorously define a particle system dynamics
that, in addition to being easier to simulate, approximate our key Smoluchowski equa-
tion (A.0.1).

165
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Warm clouds and rain consist of large number of water droplets with broad range of ra-
dius from micrometers to several millimeters. Several sorts of aerosol particles are also
floating in the atmosphere, which can be a seed of a cloud droplet.

Let IV be the number of such individuals (rain droplets and dust particles) in the consid-
ered region, each particle is characterized by its position and volume: (XZ’N, Vti’N) , 1=
1,..,N.

To describe the dynamics we see how particle acts on observable F’ of the system, using
the infinitesimal generator £ of the dynamical process.

LF(n) = LpF(n) + LoF(n).

The first term on ther.h.s. represents the diffusion and random field acting on the particles

LpF(n) =Y Ay, F(n) + Zut )- Ve, F(n).

i

While the second term, representing the coalescence of the particle, is a mean field coun-
terpart of the classic coagulation interaction term:

- 1 .
LcoF(n ZTN i, ) { G 0Y) 4 S () = F(n)

Ii,j = I(vi>:vj)’ Ij,i = I(vj>vi);

. |
TR (i, j) = oV Y670 s, (5 £ (viwy)) () K03, v5)

Defining ¢ (z,v) = & Z ) as the empirical measure of the system and cou-
pling it with the random noise ft , h e H we are able to obtain convergence (i.e. Thm.
(A.1.1) of the approximating particle dynamics to a solution of the non local Random
Smoluchowski equation, parameterized by 6 € R

Op? (z,v) + Z <aj(:c, v) - Vopl(z, v)) & = eNypd(z,v) + Q2(pd(x,-)) (A.0.2)
jeH

where Q7 is the non local coagulation kernel, interpreted in a weak sense, closely related
to equation (A.0.1) as shown in Section A.2.

There, a formal study of the mean field limit equation (A.0.2) is carried out heuris-
tically, under regularity hypothesis, showing that, as in [16, 60], we can show proximity
of our solution to the coagulation-position system (A.0.1). This result is summarized in
Proposition 3.1 as a local convergence in the volume variable

sup ||pr — p?||Lg(Rd)L1(0’R) —0,asd —>0,VR>0,P—a.s.
t€[0,1) * Y

Justifying the use of the approximating particle system to compute meaningful quantities
of the system of interest and recover information on the effect of the random field on co-
agulation of droplet in the the region of space considered.
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A.1 Particle System Model

The microscopic model that we study in this appendix consists of a large number of tracer
particles, in the space R%, d > 3, which move according to independent Brownian motions
and a random field acting as the wind on the particles.

dX} = Usy(X},w)dt + ed B!
Up(z) = Z Uk(x)ff

keK
d&; = —\&dt + MW}, & = 0.

This velocity field 2/ := ¢/, X\ > 1, with finite correlation time, is of the following form:

U (tz) = op ()€

heH

where H is a set of index with finite cardinality, {0, },, is a suitable family of time indepen-
dent vector field and {gth’A}h is a family of stationary i.i.d. Ornstein-Uhlenbeck processes
with covariance cov(ﬁf’)‘, ¢ty = Sexp(A|t — s|), solution of

délr = —\g'dt + odW), =0, k=1,.., K.

For a family of i.i.d. Brownian motions {W/*} ,c ;r on a probability space (£2, {Ft e, P).
Up to changing the filtration, we also have an explicit formula for the solution of such ob-
ject

t
€A =\ / e M=l qwh ¢ e (0,1
0

During our work we select smooth vector fields {oy, } 1, ideally as smooth approximation
of the Biot-Savart Kernel, such that fixing point z;, € R? is defined as
1 (z— :Eh)L

= (a,b)" == (b, —a)

oplx) ~ —
(@) ~ o R
This choice, admittedly phenomenological, come from the idea that one would like to take
U (x) = U(x), the solution of the Navier-Stokes equations for the wind velocity, or a slight
modification, and the use of this "vortex like structure” was the proposed approximation.

To each particle we attach a value v € (0, c0) which represent the volume or mass of
the particle (we assume that mass and volume are around the same and can be recovered
from one and another). In the mean field model any pair of particles that approach to
within a certain range of interaction are liable to coagulate, at which time they disappear
from the system, to be replaced by a particle whose volume is equal to the sum of the
volumes of the colliding particles, and whose location is a specific point in the vicinity of
the location of the coagulation.

As a matter of convenience, we introduce the microscopic model, where the number of
particles is initially deterministic. We define a sequence of microscopic models,indexed
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by a positive integer V. A countable set I := N, ... of symbols is provided. A configura-
tion 7 is an R? x (0, oo) — valued function on a finite subset 7,  I. Forany i € I,, the
component n(7) may be written as (x;, v;). The particle labelled by : has volume v; and
location x;.

To describe this dynamics we need to see how the particle acts on observable of the sys-
tem.

Let F: (RY x R9)N — R denote a function such that F : (R? x R;)¥ — Ris smooth,
and F(x,0) = 0,V € R% The action on F of the infinitesimal generator £ is given by

LF(n) = LpF(n) + LcF(n).

The first term on ther.h.s. represents the diffusion and random field acting on the particles

LoF(n) =Y ela F(n) + D Un(w:) - Vi, F ).

(2

While for the second term, representing the coalescence of the particle we have:

LoF(n) = ZTN(z‘,ﬁ [, F () + 1, F (i) — F(n)]

Ii,j = I(”UZ'>:'U]')’ Ij,l = I(’Uj>'l)i);
. 1. 4
TR (i, §) = 3V Y570, (5 £ (viwy)) (@) k(03 v5)

here we have indicated

n(k), ifk#i,j
772’] =< (x5, v +vj), ifk=1i

We note here, as one can see from L, that the coalescence generator is as such that two
particles interact if they are close in the space depending not only on the radius, but also
on some fixed scaling quantities ¢.

This is done to obtain a scaling limit in the mean field regime for the system. As such,
we needed to scale the T interaction Kernel with a factor 1/, that take into account the
interaction with the particle as IV grows.

In particular, as IV grows the particle are nearer, with mean distance N1/ and so when
we consider the 7" function we should make a rescale in the position: two particles interact
if |XZ’N — th’N\ < N—Y4 and since in our case the interaction depends also on the
volume of each raindrop, we would like to have

XN = XPN) < NN V)

and thus making it a local problem. This is out of our capacity for now, so we select a
rescaling parameter ¢ such that 7 is substituted whit 7 of the form

5a|Bz(6f(v,w)g(va w)

where o depend on the system (in particular the dimension) and 6 depends on N.
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We note that (x;(t),v;(t)) € C([0,T], RY) x D(]0,T}], Ry ), we consider now for each
N the empirical measure associated to the particles

N
1
pp = N D SN ) € D0, T, Mi(R? x Ry)
=1

As in the other setting we consider the pair (1Y, &) € D([0,7], M1(R? x Ry)) x
C([0,T],R). If we consider now ¢ € 0;2, ¢(x,0) = 0, non necessarily continuous in
v = 0. we can compute the infinitesimal generator acting on (1", ¢) and we have

t t
i 0) = ) + [ el Aoy s+ [ (- Vo) as
t
+/ <:uiN7</’L£V7T5($7vaaw)J¢($7vvy7w)>>ds+Mt
0
where

T(S(:Ba v, Y, w) = %5_3|Bl-((5f(v,w)) (y)k‘(v, w);
J¢($, v, Y, w) = [I(v>=w)¢(xv v+ w) + lycwd(y, v + w) — ¢(z,v) — P(y, w)}

M, is a martingale and we can compute is quadratic variation:

e [327] :E[/Ot (£<u§,¢>2—2<u5,¢>£<u5,¢>ds)]

which we can compute in two parts Mp, M such that:

oy =€ [ [ N (197 s
[+ Zth*(i,j)J?(i,j)st]

=E [/Ot N1 <,uév, <,uéV,T5(x,v,y,w)J¢(ac,v,y,w)2>> ds]

The last computation is a very tedious one, but not difficult.

(Mc):=E

Our result is the following

Theorem A.1.1. Assuming that (u, €) realise a limiting law of the sequence (1, €). Then
w is a continuous process taking values in M1 (R? x R,.) and satisfies the limit random
PDE:

t 52 t .
e 6) = (0 0) = [ (G800 ) s [ 5 Qo) - Vo) s

jeJ

[ oo, ) o
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foreveryt € [0,T] and ¢ € Cy.s, with probability 1. Here:

Té(l‘a v, Y, ’LU) = %5_3|Bx(6f(v,w)) (y)k(v7 w);
J¢(x7 v,Y, w) = [I(U>=’w)¢($7 v+ U)) + |v<w¢)(ya v+ w) - QZ)(.CU, U) - ¢(y7 w)] .

Moreover, if 11 has finite volume of the particle, also 11; does and we have:

sup/ v (dz, dv) g/ vpo(dz, dv)
RdXR+

t<T RAxR

Later we'll show under suitable hypothesis how to pass to the limit as § — 0 and
retrieve that 0 — s; where i is a solution in the sense of weak formulation for the
Random Smoluchowski equation, justifying our particle system approximation scheme:

Definition A.1.2. A continuous family of measure 1, € C([0,T], M1(R? x R), given &
as before, is a weak solution of the RSPDE if

62

t t )
s 6) = (0 6) = [ (1 G800 ) s [ 3 Gesoi,0) - Vi) s

jed

t
# [ (e (ko T 022, )
0 zw/ 5

)

foreveryt € [0,T] and ¢ € Cys, with probability 1. Here:

3
K(v,w)T(v,w) := g (v1/3 +w1/3) E(v,w), with E € CY;

J¢(m,v,w) = [p(z, v +w) — ¢(x,v) — d(z,w)].

A.1.1 Scaling Limit: Uniform Estimates and Compactness

Since ¢ does not change in the sequence (1%, ¢), to prove tightness for law QVV :=
L(pN,€) we need to prove it just for the marginal 4/, which is done in the following
computation. ‘ ‘

Suppose that the initial condition (XS’N, VOZ’N) of the system are i.i.d from a probability
distribution with law 1o and Fy — measurable, suppose also that:

a) sup; v E [|X5" ]+ Vg | < oo
b) uo € Pri(R? x Ry) suchthat (ulY, ¢) —p (1o, ¢), forevery ¢ € C>°(R? x Ry.).
¢) Jra vio(dz, dv) < oo,

This is true under the particular assumption made in the introduction: (Xé’N, VOi’N) =
(X4, Vi), where {X¢, Vi }ien is a sequence of i.i.d. Fy—measurable r.v.s with common
law 19 € Pri(R? x Ry).

We also assume the following on system (3.1):
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¢) Uy(z,v,w) is of the form 3=, _; o (2) D (v)Er (w), |H| < oo, where oy, is regu-
lar Vh, ||op]|leo < Ky < o0, and Dy, is smooth and bounded with a constant Kp;
d) the interacting kernel for the volume of the particle is defined as

T = 5_3IBI(6f(v,w)(y)k(va w).

Here £ represents the efficiency collision and is such that k& € C?, ||kl < oo, and f is
as usual.
We'll derive a real interaction kernel at the limit of & — 0 later in the next chapter.

The crucial step in the proof of tightness is to establish suitable uniform bounds for the
increments of the process xY.

Proposition A.1.3. Let T > 0and ¢ € C',2 be fixed. There exists a constant C > 0
depending only on T', ¢, &, K, 6 such that for all N € N, any bounded stopping time
T < T with respect to the filtration of 1.'v, and ¥ > 0, it holds

E[| (o — 17, 0) 2] < C0.

The proof of the latter shall be divided in two parts, corresponding to the generator
part and the stochastic (martingale) part of the dynamics of ;. Indeed, we can always
expand the above increments as

(g — i) = /

T

T+ N - ON - N
Ly <us ,¢> ds + <M7"7‘!‘19_MT 7¢>.

where 1M is a martingale and we know the quadratic variation. Thus we can reduce our-
selves to bound separately the first and second summands in the right-hand side of the
expression above.

Lemma A.1.4. In the notation above, it holds
T+ 9
E[|/ £<M§V,¢>dt\]gcq9

where the constant C' > 0 only depends on &, ¢, T, K.

Proof. Consider the integrating function £ <u§’, ¢> we can explicitly bound

2
£ (s’ @) | < 1Lp (s 0) [+ Lo (), 0) | < r<u§,2A¢>>r+|<u5,aso-vx¢>|+

+| <M§V> <M£V,T5J¢>>!
2

< ol + Ko e (€l 90112 + 2672 [[Klloo |6l o-

£
2 te(0

Passing to the square, using Jensen inequality we get

T+
el [ e o)) < CRonso.
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Lemma A.1.5. In the notation above, it holds
~ ~ N\ 2 o]
N N
_ < =
[,y =
where the constant C' > 0 only depends on ¢, T, 6.

Proof. Using the fact that = is a stopping time for ™V and M is a martingale, follows
TN - N2 T N \2 N N
E <M7'+19_MT) <E ‘/ £<:ut>d)> _2<Mt7¢>£<utv¢>dt‘
2
< JE [sgp(ﬁwiv,@ 2<u?7¢>£<u5,¢>)].
From the definition of the two martingale (the diffusive one and coagulation one) we have:
(Mp) :==E [N (", [VI*)] < N7H¢llr.2

(M¢c) :=E < N2/l 00 (1Kl oo-

1 .. .
ﬁ Z Tt(S(Z’])J;ﬁ(%])Q
i,J

Which concludes the proof. O

The combination of Lemma 2.4 and Lemma 2.5 proves Proposition 2.3, from which
we immediately deduce the following tightness result

Proposition A.1.6. Under the hypothesis of the previous lemmas, {Q™} yen the law of
{uNYnen on D([0, T), M1 (R? x Ry)) is relatively compact.

As a consequence the law of (u,€) € D(]0,T], M1(R? x Ry)) x C([0,T],R) is tight
and there exist a sub sequence such that (Y ,&) —, Q alaw in D([0, T, M1 (R? x
R+)) X C([O, T]v R)

Proof. it suffices to show that the laws of couplings(y;", ¢) is tight on D([0, T, R) for
any fixed ¢ in a dense subset of C? including the constant ¢ = 1. Such tightness is in
turn verified if:

- forany ¢ € [0, T] the sequence of random variables (1", ¢) is tight;

- forany ¢ > 0 it holds

lim limsup sup sup Q¥ (| (1 — 1, 6) | > 6) = 0
e20 NeN re7l v<e

where 72 denotes the family of stopping times with respect to the filtration of 1./
bounded by T', thatis 7 < T" almost surely;

The former condition is an easy consequence since |1} | < 1, the collection ({¢, ui" )) Nen
for fixed ¢ is automatically tight because (¢, 1) < ||¢||. The second condition, follows
immediately from the previous proposition and Markov inequality. O
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A.1.2 Passing to the Limit

As a consequence of proposition (2.6) the law of (¥, &) € C([0, T], Pri(R% x Ry)) x
C(]0,T],R) is tight and we can extract a subsequence, whcich we still denote Q*, such
that converges weakly to a law Q in C ([0, T], Pr1(R? x Ry)) x C([0,T],R).

Let us now consider (u, &), a process such that its law is equal to @ and such that

(1", €) =2 (1, €)-

Theorem A.1.7. If (u, €) realise the law of a weak limit point of a subsequence of {Q™ } nen,
then 1. solves the RPDE with probability 1 over test function.

Proof. We consider the functional

t 2
Uyl f) = sup | (v 6) — (v, 8) — /0 <us,%x¢>ds

te[0,T 2

- /Ot (Vs,0(x,v) - V) fs ds — /Ot <V37 <V57T6J¢>> ds |

defined for every ¢ € C,*(R? x R).

It is continuous on D([0.77], Pr1(R? x R)) x C([0,T],R).

Hence, if (uiv’“,f) —r (ue,€) is a subsequence which weakly converges to (u, &), by
Portmanteau theorem we have

P(Wy(.,€) > 8) < liminf P (%(M,Nk,g.) > 5) .

Using the definition of the functional and the identity satisfied by (1", ¢) inlemma (3.3),
the r.h.s. is equal to

=P ( s[up} \ <uév’“,¢> — (g, ) + MPNET  ppPNEY) S 5) )
telo,T

Using the hypothesis on the initial condition, reqularity of the velocity field and interaction
kernel, standard computation for the martingale part gives us

P(Woln,€) > ) < HninfP (Wo(u,€) > 5) = 0.
Since this hold true for everyS > 0, we deduce that
P(W4(p., &) >0) =1
Hence V¢ € G, (R* x R):

(ks ) — (1o, ) =/0t <us, ?Ax¢> ds
+/0t (s, 0(,0) - Vo) ésds+/ot <us,<us,T5J¢>>ds

vt € [0, T, with probability 1. O
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We now can conclude the proof of Theorem (2.1)

Proof. What we need to prove to conclude the theorem is that we can swap the quantifiers
on ¢ € D(R™1).

Since this space is separable we can work on a infinite countable dense subset and we
have

P(Vo Wy(1,§) =0) = P(Voy, Yy, (1,6) = 0) = 1.
And so we have that:

t 2
{(pes @) — (1o, @) =/0 <us, ?Ax¢> ds
t

+/Ot <us,a(wvv)'vz‘f’>5sds+/o <M3,</L3,T5J¢>>ds

forevery ¢ € [0,7] and ¢ € Cics, With probability 1.
The continuity of . follows from the fact that every element in the r.h.s. is continuous. [

What we have now is that any process realizing the limiting law is a solution of the
random evolution equation in the sense above. What we need to conclude now is:

1. Prove uniqueness of solutions for this equation.
2. Conclude all limiting laws agree, and hence that we have convergence in law.

Theorem A.1.8. If (1, &), (v, &) are two processes such that ., v satisfy the weak formu-
lation as in Thm. 8.3, P — a.s., then:

||:U’t - VtH = 07 vt € [OaTL P—a.s.

Proof. Existence in the weak sense has been proved above. Let us prove uniqueness. To
shorten the expressions we sete, = ¢, = 1 and |H| = 1.

Let 12 and v be two solutions. Using as test functions the heat kernel multiplied by a test
function we have that both satisfy

t
(e — ve, @) :/0 <Ms — v, 0(z,0) - vz(e(t_s)A¢)> Esds

[ (o759
0

B /t <VS’<VS7T5J(e(t78)A¢)>>dS
0

We pass to the module and we estimate for P — a.s.
‘ A
=) < [ 1= v ra0) - Vale920)) sl

+ /Ot | <us — v, <us,T‘SJ(6(t—S)A¢)>> |ds
b [ 1 e v P29
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We the first term in the r.h.s. we have P — a.s.

[ 1= o) Bl 92) sl

t
S/O Kol|g)loolI Ve 2 [l s — vil|ds €]l 5o

_ [1C8.0)
- 0 Vit—s

For the second term in the r.h.s we have

t t
| = v (20N s < [ (= 26 ol ) ds
0 0

|11 — vs||ds.

where we have used the fact that
St—9)A 1 s
1775 = | [ 50 b e w50l
< 263/dﬂév(dxvdv)”¢”oo”k”oo < 2672 ¢l oo || K J|ow < 00

putting all together we have

t t
[ W= v (e 0N s < [ €k )l — vl
0 0

For the last term we have

[ 1 (e T30 s < Gt 0) [ il

If we combine all the inequality we get, over the sup on the test function with ||¢|| = 1
Vi—s+1
,ut—yt|<C(§/~€aT5/ lns — vsl|ds
I | BV Ere |

and with a modification of a standard lemma we are able to conclude that || — 4| =
0. g

Corollary A.1.9. The family {Q" } nyen of laws of the processes (u! , £.) weakly converge
to Q where i € C([0,T], M1(R? x Ry)).

Proof. What we have now is that every subsequence of {Q™} ycn admit a limit measure
@ such that every (p, &) realizing the law solves P — a.s. the weak formulation of (2.2).
From the previous theorem we now that any process v, that solves the same identity is
such that uy = 14, P — a.s..

So any process realizing any limiting law are P — a.s. equal and so they have the same
law. O
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A.2 Conjecture on PDE-PDE Limit: Local Interaction

Before analyzing numerically our particle system and retrieve useful insight on turbulence

and coagulation formation; In this section we show formally, how we can relate the limit-

ing equation of our particle system to the Smoluchowski Coagulation random PDE (1.1),
objective of this paper.

We also conjecture the convergence of a sequence of solution p? of the random Smulo-
chovski PDE, as 6 — 0, in the interaction kernel for the volume.

First of all, following the result of ([3],[9],[60]), we suppose that our system admits a mea-

sure valued solution with density p;(z,v) € C([0,T], L*(R¢xR,))NLY (2, C([0, T], L2(R¥x
Ry)).

Approximation of the Local Interaction Kernel

The rescaled interaction Kernel considered for the volume exchange between particles is
of the form

T5(x,v, Y, w) = 573|Bz(5f(v,w)) k(v,w),
where we have defined:

B.(6f(v,w)) :={y eR? : |z —y|lqg < 6f(v,w)},¥d,v,w € R;
3\ 1/3
flo,w) := <v1/3 + wl/g) <47r> ;

k(v,w) € CY, collision coefficient.

Fix d = 3, we consider now the definition of the mean field equation in weak form, when
1z has a density p,, for a fixed w, ¢:

t 2 t
o) = o) = [ (G0 )it [ (puole) Voot (120

t
oot ) a
0 YW/ gz

where the bracket are to be intend as a L? product. We see that the only complicated term
is the one involving 7°

<<ps,T5J¢’>y7w> (z,0) =

:/5_3|Bz(6f(v,w)) k(v,w)

/ [I(v>:w)¢)(x7 v+ ’LU) + Iv<w¢(y7 Chan w) - ¢($7 U) - ¢<y7 U))] P (y7 ’U)) dw dy

¢
Jzv,y,w

— / <5—3 / Jiv,y,wmy,w)dy) (v, w)duw
Ry Bz (8 f(v,w))
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Heuristically, if p is reqular enough in w, since ¢ is a test function and therefor regular, we
can use a Lebesgue differentiation theorem, and if we take the mean of the integral over
the ball as § — 0, we have a.e. = € R%:

((5f(vv UJ))_S /; (6F (o)) J:?,U,y,wpt(y7 w)dy> - Jiv,wpt(x7 ’UJ), asd — 07

Y w € R, where

J¢(a:, v,w) = [Pz, v+ w) — ¢(x,v) — d(z,w)],

and so the convergence of “T x p" to the new kernel:

<<ps,T‘5J¢>y w) (z,v) =

~ [ o0’ <<5f<v,w>>—3 / T2 o0 w)dy) (v, w)du
R B, (5f(v,w))

— / f(v,w)3 k(v,w)J®(x,v,w)pi(z, w)dw, a.e.x € R, Vv € Ry.
R

Resulting in the Random Smoluchowski Coagulation PDE with a turbulence field as in def-
inition 2.2;

t 2 t
<Pt7¢>_<l)0a¢>:/0 <ps,€;Ax¢>ds+/0 (ps,0(z,v) - V) Eds  (A.2.2)

v (oo psbte, ) 00T 0 ) s

v

Conjecture: Converge to Random Smoluchowski Equation

To conclude, in this section we give a brief idea of a possible convergence of sequence
of solution under some additional assumption on the regularity of the random PDE.
Consider again the candidate limiting equation in weak form:

oot~ tpo) = [ {pnEnoViss [ Gpuoten) Tujeas 429
v (pespushte, 00T v ) s

v

And the approximate sequence of solutions p¢ that solves in weak sense:
t 52 t
<pt> d)> - <,00, ¢> :/0 <p87 ;Ax¢> ds + /0 <p87 O-($7 U) : V:E¢> gsds (A24)

[ o) )
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Proposition A.2.1(Limit §). Let p;(z,v) € C([0,T], L'NL2(RxR))NLY (2, C([0, T], LN
L?*(RY x Ry)) be a weak solution of (1.1). Suppose that o has density p, that sat-

isfy hypothesis (a, b, c) as in section.A.1. Suppose also that the kernel is symmetric and
K(v,w)f(v,w)? < v witha < 1.

Let {p9}s solutions of the equation with kernel T°, then we have

sup llpe — prLQ(QX(O7R)) —0,a50 —=0,VR>0,VQCCR,P—a.s.
te(0,T

Proof. Let's consider a test function ¢ and the difference between p?, p; in the weak
formulation:

Ry =/t (pr = Pl Us(,v) - Vs <¢>>ds+/0t (o= 0020 (9)) ds
+EZND) ~ L),

where the non linear term are

R0 = [ (oo (peT0)gE) Y s

3 e(t=9)4g
rfoh = [ (a(broaf ) ) as

Consider now the modulus and then, term by term, P — a.s.
! 5 ! é 5
Vo= ittt 9. (0)) bas < el / C2 Koy — o) 3ds

t
[ 1o =@ s < [ Rl e

while for the other terms we need to add an subtract to get
EL0(0f = o) = (Fg) = F,)(pe) =
= I/ pi — ps, <p‘§,T5(v,w)J(¢)>> ds+
0
t
[ (e (o = a0, 0) @) ) ds = (PES = F2,)(00)
0

t
0 0 0
< (suplldlh -+ sup ol ) [ C8 gl = oulds 4 10728 - F2,)o0)

For the last term we have
(F22 = F2,)(pr) =

[ ot 59) %) Yo
< /t | <ps,/R k(v,w) </ pe T2 T8 dy — pSTJ(¢)> dw> ds
0 0 Q
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t R
=< C“’/ \<ps,/ k(v,w)Ld5(ptTJ¢)dw> ds
0 0
Where

L asd—0

T

Ld°(p,TJ?) := ( / pT0 T dy — pSTJ(¢)) — 0, in LL
Q

thanks to Lebesgue differentiation theorem and bound on the volume component of the
density. Putting all together we have:

t R
Cd)/ |<Ps,/ k(v,w)Ld‘;(ptTJ¢)dw> ds
0 0

t
s/cmmwm>wpuummnn
0 we(0,R)

t
< Mi(om) sup L8 (pD)ds = [ AsCh, qds
we(0,R) 0

where the last inequality follows from the bound on the microscopic kernel k. If we put
all the estimate together, taking the sup over all test functions with L? norm equal 1, we
obtain with Gronwall the following

sgp 108 — pe]|3 < (sgp(A@T) exp(C}g’Q’pO) — 0, asd — 0.

With this we conclude the proof. O
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