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Preface

The purpose of this monograph is twofold: The one is to present a comprehensive
account of the so-called Renormalization-Group (RG) method and its extension,
which we named the doublet scheme, in a geometrical point of view with various
examples. The second is the application of the doublet scheme in the RG method
to the derivation of the so-called second-order (causal) fluid dynamics from the
relativistic as well as non-relativistic Boltzmann equations with quantum statistics.
All the contents of the monograph are virtually based on the authors original work
except for some review parts.

The RG method is a global and asymptotic analysis of differential equations,
which was developed by an Illinois group and others some thirty years ago. We
introduce the method in a purely mathematical way on the basis of the classical
theory of envelopes, a notion in elementary differential geometry.

Then a focus is put on the fact that the RG method provides us with a powerful
and transparent method for the reduction of dynamics, which includes an elementary
method of a construction of the invariant/attractive manifolds and reduced dynamical
equations written in terms of the variables that constitute the coordinates of the
manifolds. They are the key concepts in the reduction theory of dynamical systems,
and thereby naturally lead to a foundation to existing theories in the specific physical
systems such as Krylov-Bogoliubov-Mitropolsky theory for non-linear oscillators
and Kuramoto’s reduction theory for evolution equations. Examples treated include
stochastic equations like Langevin and Fokker-Planck equations.

Although the RG method is applicable to discrete systems and thereby provides us
with an optimized discretization scheme of differential equations, we have omitted
the once prepared part on the discrete systems partly because of its irrelevance to
the second part and partly for the sake of making the already lengthy monograph
too voluminous. We hope that there will be a chance to publish the omitted part
somewhere else in the future.

The usual reduction theory including the RG method based on the perturbation
theory utilizes the zero modes of the linear operator in the unperturbed equation.
However, in the derivation of the so-called causal second-order fluid dynamics, which
has a nature of the mesoscopic dynamics of the given system, from the Boltzmann
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equation, one needs to extend the invariant manifold so as to incorporate appropriate
excited modes as the additional coordinate variables. In this monograph, a general
reduction theory is presented for constructing the mesoscopic dynamics with inclu-
sion of appropriate excited modes from the given microscopic equation, which is
formulated as an extension of the RG method and called the doublet scheme.

In the second part, we work out for the derivation of the second-order or causal
fluid dynamics on the basis of the doublet scheme: Thus we obtain not only the fluid
dynamic equations that are uniquely those in the energy frame but also the micro-
scopic formulae of the transport coefficients and the relaxation times in Kubo-like
formulae that admit natural physical interpretations. It is shown that the resultant
fluid dynamics is not only causal but also stable dissipative (non-)relativistic fluid
dynamics. The derivation of the mesoscopic dynamics beyond the fluid dynamics
in the non-relativistic regime is also one of the hot topics in physics of cold atoms.
The present monograph includes numerical analyses on these interesting physical
systems. We also provide an accurate and efficient numerical method for computing
the transport equations and relaxation times using the microscopic expressions. The
numerical method utilizes the double exponential formulae for integrations and the
direct matrix inversion method. The numerical calculations are fully worked out
for typical model systems composed of classical particles, a fermion system with a
Yukawa interaction, and boson system described by a chiral Lagrangian. The numer-
ical calculations are also presented for the non-relativistic system and a critical
comparison is made with the relaxation-time approximation, which is commonly
used in the current literature.

The presentation of the monograph, at least in the first part, is intended to be as
pedagogical as possible so that not only researchers who are not familiar with the
RG theory in physics but also motivated undergraduate students with mathematical
backgrounds such as introductory calculus including linear differential equations and
linear algebra may appreciate and understand the method.

Conversely, the monograph is not intended to be a systematic review of the current
status of the studies of the RG method and causal fluid dynamics either with respect
to its foundations or applications. Since the literature on these subjects is huge now
that making a systematic review on this subject is not the intention of the authors
and beyond the authors’ ability. Therefore we apologize to those whose important
articles are not cited in this monograph in advance.

Sakyo-ku, Kyoto, Japan Teiji Kunihiro
Upton, NY, USA Yuta Kikuchi
Minamiashigara, Kanagawa, Japan Kyosuke Tsumura

June 2021
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Chapter 1 ®)
Introduction: Reduction of Dynamics, oo
Notion of Effective Theories, and
Renormalization Groups

1.1 Reduction of Dynamics of a Simple Equation and the
Notion of Effective Theory

Let us start with solving the following simple equation of a damped oscillator in
classical mechanics:

X + 2ex + x =0, (1.1)

where the positive parameter € describes the strength of the friction, and is assumed
to be small, say, less than 1. Actually, we know the exact solution to Eq. (1.1) as

x(t) = A@t)sing (1), (A() := Ae ', ¢(t) = wt + ), (1.2)

where w := +/1 — €2 with A and § being constant. One sees that the angular velocity
w becomes small and the amplitude A(¢) shows a slow damping along with time
owing to the friction €. These are well known facts.

Now, let us dare to solve Eq. (1.1) by applying a simple perturbative expansion:

x(1) = xo(t) + €xi (1) + €2 xa(t) + - -, (1.3)

substitution of which to (1.1) and the subsequent comparison of the coefficients of
€"(n =0, 1, ...)leads to series of equations for x, (¢), with Xy + xo = 0. If we take

xo(t) = Asin(t + 60), (A, 6; constant) (1.4)

as the zeroth order solution, the first-order equation reads

d2
Lx; = —Acos(t +6), (L = e + 1) , (1.5)

which is formally the equation of motion (Newton equation) for a forced oscillation
with the external force with the same frequency as that of the intrinsic one. Then

© Springer Nature Singapore Pte Ltd. 2022 1
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2 1 Introduction: Reduction of Dynamics, Notion of Effective ...

there arises a resonance phenomenon, which leads to an ever increasing amplitude
of the oscillation because no friction is present;

x1 = —Atsin(t + 6), (1.6)

which is proportional to 7 and called a secular term. As will be worked out in
Sect. 2.2, the second-order solution x;(¢) contains similar terms, and the perturbative
solution up to the second order is given by

x(t) = Asin(t +0) — e At sin(t +6) + ezg{t2 sin(t + 6) — t cos(t + 6)},(1.7)

which shows that the amplitude of the oscillator increases with a polynomial of time
owing to the secular terms. This behavior is quite different from that of the exact
solution (1.2) of the damped oscillator, and hence a disaster.

We remark that the appearance of the secular terms are attributed to the fact that
the zero modes of the linear operator L constitutes the inhomogeneous term in the
higher-order equations.

Nevertheless, one might have recognized that the perturbative solution (1.7) is
actually nothing but the first few terms of the expansion of the exact solution in
terms of powers of €: Indeed one can make the following manipulation,

x>~ A(l—e-t+€*/2-tH)sin((l — €/2)t +0)
~ Aexp(—er) sin(y/1 — €2t + 0), (1.8)

where one may have recognized that the secular terms are ‘renormalized’ into the
slowly-varying amplitude and the shifted angular velocity.

Here, we see the typical problems in the (naive) perturbative expansion of the
solution of differential (or dynamical) equations; If the homogeneous equation is
expressed as Lx = 0 and the linear operator L has zero modes, a naive perturbation
method of the solution gives rise to secular terms, which may give a valid description
in a local domain but would lead to an inadequate or even disastrous result in a global
domain.

Then the problem can be how to circumvent the appearance of secular terms and/or
resum the seemingly divergent perturbation series of the solution. Furthermore, the
secular terms appearing in the perturbation theory inherently contain small param-
eters, and are expected to be ‘renormalized’ into slow modes such as, say, some
amplitudes or phases. Therefore it is most desirable to be able to extract not only
the slow variables but also the dynamical equations that describe the slow motions
explicitly. Indeed, the amplitude A(¢) and the phase ¢ () in the damped oscillator
discussed above satisfy the following simple equations,

dA de 1,
= €A, L =1--¢€% 1.9
yr € € (1.9)
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This means that the intrinsic dynamics in the respective (time) scales is revealed, and
also the reduction of the degrees of freedom is achieved. In other words, one may say
that the respective effective theories in different energy/time scales are extracted.

One of the central aims of this monograph is to make an introductory account
of the so-called renormalization-group method [1, 2] in a geometrical way [3-6],
and thereby present elementary methods to achieve these tasks, i.e., reduction of
dynamics and construction of effective theories in a not only systematic but also
elementary manner.

1.2 Notion of Effective Theories and Renormalization
Group in Physical Sciences

Extracting low-energy slow dynamics with long wave lengths is of fundamental
significance in physical sciences since the birth of physics; it was actually one of the
essential ingredients of the method developed by Galileo Galiley [7], who invented
the method of experimentation in which conjectures are tested by actively modifying
Nature, effectively used mathematics, and utilized the notion of idealization as is seen
in the discovery of the law of inertia that holds when resistance by the environment
can be neglected. The last point, which is often overseen, is of essential importance
for the success of the method of Galilei, and mostly based on a separation of (energy)
scales in modern languages. The recognition of separation of scales constitutes the
basis of the notion of (infrared) effective theories and the renormalization-group
method in various fields of physical sciences.

The concept of the renormalization group (RG) was introduced by Stuckelberg
and Petermann [8] as well as Gell-Mann and Low [9] in relation to an ambiguity
in the renormalization procedure of the perturbation series in quantum field theory
(QFT). The significance of the RG equation was greatly emphasized by Bogoliubov
and Shirkov [10, 11]; see also [12]. However, the essential nature of the RG is non-
perturbative [13—16]. Subsequently, as is well known, the machinery of the RG has
been applied to various problems in QFT and statistical physics with a great success
[17-19].

The essence of the RG in QFT and statistical physics may be stated as follows [13,
14, 18, 19]: Let I'(¢, g(A), A) be the effective action (or thermodynamic potential)
obtained by integration of the field variable with the energy scale down to A from
infinity or a very large cutoff A(. Here g(A) is a collection of the coupling constants
including the wave-function renormalization constant defined at the energy scale at
A. Then the RG equation may be expressed as a simple fact that the effective action as
a functional of the field variable ¢ should be the same, irrespective to how much the
integration of the field variable is achieved, i.e., T'(¢, g(A), A) = (¢, g(A'), A).
If we take the limit A’ — A, we have

dl'(¢, g(A), A)/dA =0, (1.10)
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which is the Wilson RG equation [13], or the flow equation in the Wegner’s termi-
nology [14]; notice that Eq. (1.10) is rewritten as

or dg ar’
— == (1.11)
g dA oA

If the number of the coupling constants is finite, the theory is called renormalizable.
In this case, the functional space of the theory does not change in the flow given by
the variation of A; one may say that the flow has an invariant manifold.

Owing to the very non-perturbative nature, the RG has at least two merits:
(A) Construction of infrared effective actions, (B) Resummation of the perturbation
series.

(A) Finding effective degrees of freedom and extract the reduced dynamics of
the effective variables in fact have constituted and still constitute the core of various
fields of theoretical physics. A notable aspect of the RG is that the RG equation gives
a systematic tool for obtaining the infrared effective theories with fewer degrees of
freedom than in the original Lagrangian relevant in the high-energy region [13]. This
is a kind of reduction of the dynamics.

(B) Applying the RG equation of Gell-Mann-Low type [9-11] to perturbative
calculations up to first lowest orders, a resummation in the infinite order of diagrams
of some kind can be achieved. That is, the RG method gives a powerful resummation
method [12].

An appearance of diverging series is a common phenomenon in every mathemat-
ical science not restricted in QFT, and some convenient resummation methods are
needed and developed [20-22]. Deducing a slow and long-wave length motion is
one of the basic problems in almost all the fields of physics. The problems may be
collectively called the reduction problem of dynamics. The RG method might be a
unified method for the reduction of dynamics.

1.3 The Renormalization Group Method in Global and
Asymptotic Analysis

It was an Illinois group [1] and Bricmont and Kupiainen [23] who showed that the
RG equations can be used for a global and asymptotic analysis of ordinary and partial
differential equations, and thereby give a reduction theory of dynamical systems of
some types.

Whereas the theory of Bricmont and Kupiainen [23] is based on a scaling transfor-
mation (block transformation) applied to nonlinear diffusion equations in a rigorous
manner, a unique feature of the perturbative approach proposed by the Illinois group
[1]is to allow secular terms to appear. Then introducing an intermediate time t like a
renormalization point in QFT, they rewrite the perturbative solution by ‘renormaliz-
ing’ the integral constants reminiscent of the procedure in QFT. Next declaring that
the renormalized solution should not depend on t, they write down a Gell-Mann-Low
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like equation with respect to 7, and finally mentioning that one is entitled to equate
T to the physical time ¢, they succeed in obtaining a global solution of differential
equations.

Subsequently, one of the present authors [3-5] formulated the RG method in
terms of the classical theory of envelopes [24], where a geometrical interpretation
was given on the RG method' in terms of the classical theory of envelopes in ele-
mentary differential geometry. He also formulated a short-cut prescription for the
renormalization-group (RG) method without introducing an intermediate time t,
which procedure was adopted in [1] but might have been somewhat mysterious to
those who were not familiar with the renormalization group in physics. A detailed
account of the geometrical formulation of the RG method is presented in Chap. 4. It
will be also emphasized in Chaps. 4 and 5 that the RG method as formulated in [5, 6]
and presented in this monograph may be viewed as a natural extension of the asymp-
totic method by Krylov, Bogoliubov, and Mitropolski for non-linear oscillators [25].
The conventional resummation methods and asymptotic analysis applied to differen-
tial equations are reviewed in Chap. 3. The formulation of the RG method in terms
of envelope surfaces is given in [4], and an asymptotic analysis of partial differen-
tial equations such as Barlenblatt equation [26], Swift-Hohenberg equations [27], a
damped Kuramoto-Sivashinsky equation [28-31].

It was also elucidated in [5, 6] that the RG method by the Illinois group can
be nicely reformulated so that it provides us with a powerful systematic reduction
theory of dynamics. In particular, it gives an elementary realization of the geometrical
scenario of the reduction of dynamics proposed by Yoshiki Kuramoto [30, 32]: Some
time ago, Kuramoto revealed the universal structure of all the existing perturbative
methods for reduction of evolution equations [30, 32]; when a reduction of evolution
equation is possible, the unperturbed equation admits neutrally stable solutions, and
succeeded in describing the reduction of dynamics in a geometrical manner, without
recourse to any particular mathematical theory as given in [33, 34].

In Chap. 5, the RG method is reformulated in a non-perturbative way, and then
a comprehensive formulation [6] of the reduction theory of dynamics based on the
perturbative RG method is given in terms of the notion of attractive/invariant mani-
fold [33, 34]. Then, in this chapter, a fully systematic reduction theory is developed
for generic system that contains zero modes in the homogeneous linear operator.’
A notable point is that the formulation is developed for the case in which the linear
operator is not semi-simple and has a Jordan cell structure as well as the semi-simple
case [6]; examples of the non semi-simple case include a soliton-soliton interaction
described by the KdV equation [6] and the extraction of the final speed of the Benney
equation [36], which is treated in Chap. 5 for the first time in the RG method.

1'We shall call the method by the Illinois group simply the renormalization-group method or RG
method in short.

2 We refer to the work by Gorban and Karlin [35], in which they present a unique reduction theory of
dynamics with an emphasis on the notion of invariant manifold and show an extensive applications
of it to physical and chemical kinetics.
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The RG method has been applied to quite a wide class of problems by many
authors; see review articles by some of the original authors [2] for some references
on the subsequent works in some stage. To mention some; Graham [37] derived a
rotationally invariant amplitude equation appearing in the problem of pattern for-
mation. Sasa [38] derived a diffusion type phase equation, and Maruo, Nozaki, and
Yoshimori [39] derived Kuramoto-Sivashinsky equation [28, 29]. The discrete RG
method based on the notion of the discrete envelopes was developed by Kunihiro
and Matsukidaira [40], where a global and asymptotic analysis of discrete systems
was discussed and thereby an optimized discretization scheme of differential equa-
tions was proposed. The method was applied to analyze asymptotic behavior of the
non-linear equations appearing in cosmology [41, 42]. Boyanovsky and de Vega also
and their collaborators [43] apply the RG method to discuss anomalous transport
and relaxation phenomena in the early universe and quark-gluon plasma (QGP).
The RG method was also shown to be a powerful tool to resum divergent perturba-
tion series appearing in problems of quantum mechanics [44—46]. Possible relation
between renormalizability and integrability of Hamilton systems was discussed by
Yamaguchi and Nambu [47].

As some effort for more rigorously formulate the Illinois RG method, we can
refer to [48-52], although there should be more works of importance, in particular
by others.

1.4 Derivation of Stochastic Equations and Fluid Dynamic
Limit of Boltzmann Equation

Statistical physics, in particular, non-equilibrium statistical physics, is a collec-
tion of theories of how to reduce the dynamics of many-body systems to ones with
fewer variables, since the work of Boltzmann [53]. The time-irreversible Boltzmann
equation [55] , which is written solely in terms of the single-particle distribution
function for dilute gas systems [54], can be derived from the Bogoliubov-Born-
Green-Kirkwood-Yvon (BBGKY) hierarchy [55] , which is equivalent to Liouville
equation hence time-reversible; Bogoliubov [54] showed that the dilute-gas dynam-
ics as described by the hierarchy of the many-body distribution functions has an
attractive/invariant manifold [34] spanned by the one-particle distribution func-
tion . In fact, a sketch for deriving Euler equation from the Boltzmann equation as
the RG equation was given in [56]. In [57], the RG method was applied to derive the
Boltzmann equation from the BBGKY hierarchy where the essential importance of
the setting of the ‘initial’ condition was elucidated.

The Boltzmann equation in turn can be further reduced to the fluid dynamic
equation (Navier-Stokes equation) by a perturbation theory like Chapman-Enskog
method or Bogoliubov’s method [25, 54]. In [57], an attempt of the derivation of the
Euler equation from the classical non-relativistic Boltzmann equation with the use of
the RG method was presented, which is, unfortunately, based on an inadequate inner
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product in the functional space composed of distribution functions. Subsequently a
derivation of the dissipative fluid dynamics from the Boltzmann equation with the
corrected inner product was reported in [58]. A comprehensive derivation of the
Navier-Stokes equation based on [58] is presented in Chap. 8 on the basis of the
geometrical formulation of the RG method [3, 5, 6].

Recently, there is a growing interest in the relativistic fluid dynamics [59, 60].
One might get surprised to find that there is no established relativistic dissipative fluid
dynamic equations, as is detailed in Chap.10: For instance, there is an ambiguity of
the choice of the rest frame of the fluid [61, 62] owing to the energy-mass equivalence
inherent in the relativistic theory. Another problem is that the relativistic counter part
of the Navier-Stokes equation, which is called the first-order (dissipative) equation,
suffers from the loss of the causality because the equation becomes parabolic as the
diffusion equation is. Furthermore, it is found that the thermal equilibrium state can
be unstable if some relativistic dissipative fluid dynamic equations are applied [63].

A promising way of deriving the fluid dynamics that is free from these problems
may be to start with the relativistic Boltzmann equation, which does not have such
drawbacks, and derive the fluid dynamic limit of it by adopting some reduction theory
of dynamics [64—68]. It should be naturally recognized, however, that the crucial point
in such a project is how powerful and reliable is the reduction theory to be adopted.
Popular methods among them are the multiple-scale method and/or use of a truncated
functional space ; see [67, 68], for instance. In fact, the problem is rather involved
because the derivation of a causal relativistic dissipative fluid dynamic equation must
incorporate some excited modes as well as the usual zero modes originating from
the conservation laws of energy-momenta and conserved charges. The excited modes
reflect relatively short time dynamics, which is called the mesoscopic dynamics. One
must say, however, there was no reliable reduction theory that properly identifies the
appropriate excited modes as well as the zero modes.

In Chap. 9, a general theory for constructing mesoscopic dynamics is presented
as an extension of the RG method utilizing the notion of envelopes, which is called
the doublet scheme [69]. Then the doublet scheme in the RG method is applied to
derive the relativistic second-order dissipative fluid dynamics in Chap. 12, which
is extended to the reactive-multiple-component case in Chap. 15. An accurate and
efficient numerical scheme is presented in Chap. 14, where numerical calculations
are worked out for single component system.

The construction of mesoscopic dynamics in the non-relativistic case will be
made in Chap. 16, where numerical results of the transport coefficients and the
relaxation times are also presented using the derived microscopic expressions of
them, and thereby some critical comparison is also made with the results obtained in
the relaxation-time approximation that is commonly used in the current literature.

Langevin equation [70-76] is a kind of kinetic equations, and can be reduced to
the time-irreversible Fokker-Planck equation [73-78], as is the fluid dynamics can
be derived as an asymptotic dynamics of the Boltzmann equation. In Chap. 7, the RG
method is applied to derive the Fokker-Planck equation from a generic multiplicative
Langevin equation.
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All the contents of the monograph are virtually based on the authors original works
except for some review parts that include Chap. 2 in which a description is given
on how secular terms appear ubiquitously in the perturbation theory, and Chap.3 in
which an account of various conventional methods for the asymptotic analysis is made
with a focus on their universal aspect that they all utilize the solvability condition
of a linear inhomogeneous equation to make up some techniques with which the
appearance of secular terms is circumvented. The other review part is Chap. 10,
where a comprehensive account of the derivation of the relativistic dissipative fluid
dynamics based on the Chapman-Enskog and Israel-Stewart methods is given with
some comments.

The presentation of the monograph, at least in the first part, is intentionally made
as pedagogical as possible so that not only researchers who are not familiar with the
RG theory in physics but also undergraduate students with minimal mathematical
backgrounds such as linear differential equations and linear algebra may appreciate
and understand the method. Moreover we believe that simple but classical examples
that are worked out will help the reader to understand what the RG method does in
a geometrical way.

Conversely, the monograph is never intended to be a systematic review not only
on the RG method and but also the relativistic dissipative fluid dynamics either with
respect to its foundations or applications. In fact the literature on these subjects is
so large that it is virtually impossible and beyond the authors’ ability to make a
systematic review on the current status on these subjects. Therefore we apologize
those whose important articles are not cited in this monograph in advance.
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Analysis with Examples



Chapter 2 ®)
Naive Perturbation Method for Solving Gzt
Ordinary Differential Equations and

Notion of Secular Terms

2.1 Introduction

If a differential equation has a small parameter €, one may be inclined to try to
represent the solution by a power series of € by applying the naive perturbation
theory to solve it. However, surprisingly enough, such a simple-minded method
often leads to a disastrous result showing an unreasonable divergent behavior after
a long time, or in a global domain of the independent variables. One of the typical
causes of this undesired behavior is due to secular terms.

In this chapter, we analyze a few simple differential equations that have a small
parameter €, and introduce the notion of a secular term, and then demonstrate that
secular terms are to appear in general in the naive perturbation series of solutions of
ordinary differential equations.

The presentation of this chapter is quite pedagogical and intended to be an ele-
mentary introduction to standard methods for solving linear inhomogeneous ordinary
differential equations, say, in the undergraduate level. Indeed we present a detailed
account of the Lagrange’s method of variation of constants in the appendix of this
chapter.

2.2 A Simple Example: Damped Oscillator

Let us first consider the following simple equation

d*x dx

This is a Newton equation for a particle with mass m in a harmonic potential
L
Ux) = Ekx (2.2)

giving the mechanical force —kx in accordance with the Hooke’s law, and the second
term in the right-hand side (r.h.s.) represents the air resistance (or friction) supposed
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to be proportional to the velocity
dx
V= — =X 2.3
Pl (2.3)

with a coefficient . Defining the angular velocity by

k
wo = \/; (2.4)

wot — 1, (2.5)

and making a replacement

Equation (2.1) is converted to a simple form as

¥4 2k + x =0, (e:: i >0) (2.6)
2mwy
with
. d%x

Since Eq. (2.6) is a second-order linear differential equation, there exist two inde-
pendent solutions [21, 22], which may be obtained by inserting

x =eV (2.8)
into (2.6); A is found to be
A= —ediy1—e® =)\, (2.9)

The general solution x (¢) of (2.6) is given by a linear combination of the independent
solutions,

e)\it — e—eleiiwl, (w:= m)’ (210)
as
x(t) = ae~ e/ 4 gFe MoV (2.11)

where the reality of x(¢) has been taken into account.
If we parametrize the coefficient as
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a=—-Ae" (2.12)
we have

x(t) = AW sind(1), A(t) = Ae ™, ¢(t) = wt + 0, (2.13)

where A and 6 are both constant real numbers.
If it were not for the resistance, i.e., ¢ = 0, then the amplitude A(z) is time-
independent and the angular velocity w = 1 with the period

2T
T = — =2m. (2.14)
w

In the following, we also use the word “frequency” in place of angular velocity if
any misunderstanding will not be expected.

Owing to the resistance proportional to €, the amplitude A(#) decreases exponen-
tially in time and the w becomes smaller with a longer period.

Although we know the exact solution to (2.6), we shall dare to apply a naive
perturbative expansion [22] assuming that € is small:

X=2x0 4+ ex; + €x3 + - - (2.15)
Inserting (2.15) into (2.6), we have
Yo+x0 + €& 4+x1) + G +x2) + - = —2e(ko + ex1 + --+). (2.16)

Equating the coefficients of €* (n = 0, 1, ...), we have a series of equations as fol-
lows,

Xo+x0=0, X;4+x1=-2x, X+ 2x=-—2x, 2.17)

and so on.
If we define the linear operator

d2

L=—
dt?

+1, (2.18)
all the perturbative equations are expressed as
Lx, =—-2x%,—, n=0,1,...) (2.19)

with x_; = 0.
The zeroth order solution may be given by

xo = Asin(t + 0) (2.20)
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with A and € being integral constants. Then the first-order equation has a form of an
inhomogeneous equation as

X1 +x=—2Acos(t +0) = F(t). (2.21)
The inhomogeneous equation (2.21) may be solved using the Lagrange’s method of
variation of constants [21], an account of which is given below in Sect.2.5. Using
the two independent solutions

xP@) =cos(t +6) and xP(r) = sin(r + 6) (2.22)

to the unperturbed equation,' we set

x1 = Crx V(@) + C0OxP (1) = Ci()cos(t +0) + Cr()sinz +60)  (2.23)

with a constraint

CixV(@) + Cx®@) =0, (2.24)
where
. dcC;
C = —, =1, 2). 225
ey (i ) (2.25)

Inserting (2.23) into (2.21), we have
CixV () + G (1) = F(1), (2.26)

where (2.24) has been utilized. ) ]
The set of Eqgs. (2.24) and (2.26) for C| and C; yields

Ci=—-FO)xP@) /W), Cr=FnxP @)/ W), (2.27)

where W (t) is the Wronskian

xD () x® (1) cos(t +6) sin(t + 0)
WO= 500 @) | = | = sin( + 0) cost +6)| = (2.28)
Thus we have
Ci = AsinQ2t +20), C, = —A(l + cos(2t + 20)). (2.29)

! Although the choice xV (1) = cost and x®(t) = sint also will do, # has been introduced for
later convenience.
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A simple integration leads to
- _ 1- .
C = _EA cos(2t +20) + o, Cr, = —At — EA sin(2t +20) + 3 (2.30)

with o and (3 being constants. Thus we have for x; ()

x1 = —Atsin(t + 0) + <a — g) cos(t 4+ 60) + Bsin(t + 0), (2.31)

where the last two terms satisfy the unperturbed equation and may be discarded
because we are interested in deriving a general solution to (2.6); the prefactors of the
two terms are interpreted to be renormalized into A and 6 in x((¢). Thus we arrive
at

x1 = —At sin(r + 6), (2.32)

which is proportional to time and called a secular term [21, 22].

This result can be understood in physical terms: Equation (2.21) is of the same
form as that for a forced oscillator with no resistance but with an external force
fox(t) = —2A cos(t + 0) having the same frequency as the intrinsic one. Then it
is expected that a resonance phenomenon occurs with an ever growing amplitude
because of no resistance, which reflects in the appearance of the very secular term.

We can proceed to the second-order equation, which now reads

X2 +x2 = F1(t) + F2(2) (2.33)
with
Fi(t) :=2Asin(t +6), F>(r) := 2At cos(t + 6). (2.34)

Since (2.33) is a linear equation with Fj »(¢) being the inhomogeneous terms, the

solution is given as a sum x,(7) = xél) + xéz) of the solutions xéi) to the same equa-

tions but with F () being replaced by F;(¢), respectively:
i = F@, (=1,2). (2.35)

Applying the method of variation of constants as before, we have

- A
x$P (1) = —At cos(t + 0) + 7 sin(z + 0),

A A A
() = 5’2 Sin(t +0) + -t cos(t +6) — - sin(+6),  (2.36)
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where the respective last term may be discarded because it is a solution to the homo-
geneous equation as was done before and implicitly for other similar terms even in
the present case.

Thus summing all the terms obtained so far, we arrive at the perturbative solution
to (2.6) in the second order as

x(1) 2 xo(t) + ex1(t) + x2(t)
= Asin(t + 0) — €At sin(z + 6)

+ ezg{ﬁ sin(t + 0) — tcos(t + )} =: X(1). (2.37)

Notice the appearance of the secular terms given by polynomials of ¢ that cause the
amplitude to ever increase with time contrary to the exact solution (2.13) in which
the amplitude decreases in time exponentially. Furthermore we see that the powers
of ¢ in the secular terms in the perturbative (would-be) corrections becomes worse
in higher orders.

The reason of the appearance of the secular terms can be traced back to the fact
that the zero modes of the linear operator L = d?/dt> + 1 in the unperturbed terms
appear as the inhomogeneous term in the perturbative equations.

Nevertheless, it is noteworthy that the secular terms in (2.37) can be absorbed into
the amplitude and phase with a weak time dependence of the unperturbed solution

up to € as
2 2
_ . €5\ . €
x(t):A(l—et—i-Et>51n<<1—3>t+6‘>

Ae “sin(v/1 — 21+ 0). (2.38)

12

Thus one sees that the perturbative solution (2.37) actually represents the first few
terms of the expanded formula of the exact solution (2.13) with respect to e. Fur-
thermore the amplitude A(¢) of the damped oscillator just discussed satisfies the
following equation

A = —€A, (2.39)

which shows that the time variation of A is proportional to € and hence small.

What we have seen are typical phenomena and problems in naive perturbation
method for solving differential equations. When the inhomogeneous terms in the
naive perturbative equations contain zero modes of the linear operator L of the
homogeneous equation, the appearance of secular terms are inevitable, which actu-
ally may be resummed into nonsingular expressions. Furthermore, it seems that the
secular terms may be renormalized into the integral constants in the unperturbed
solutions. Then it would be desirable to extract such slow motions and write down
explicitly the equations to describe the slow motions.
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2.3 Motion of a Particle in an Anharmonic Potential:
Duffing Equation

In the previous section, we have dealt with a linear differential equation. In this
section and the following one, we shall apply the perturbative expansion to nonlinear
equations [21, 22].

Let us consider a particle with a mass m in a potential

2 k/
Ux) = %xz + (2.40)

The equation of motion (EOM) reads
mi = —— = —mw’x — kK'x?, (2.41)

which is called Duffing equation . It is found that the mechanical energy
ol (2.42)
2t T T ‘

is conserved, i.e., time-independent. In fact,

dE du |: " dU:|= (2.43)

E:mxx—i—ax:x

on account of (2.41). We can give a simple qualitative argument on the behavior

of x(t). Because the kinetic energy is semi-positive definite, we have an inequality

%m)'cz = FE — U(x) > 0, leading to

me o Kl (2.44)
2 i =F '

which implies that |x(¢)| is bounded for £ > O;

(P < (mu?/K) [\/1 ¥ EK?/(mw)? — 1]. (2.45)
Now making a replacement wt — ¢ and defining

k/
€= (2.46)

9
mw?

Equation (2.41) is cast into the following form,

¥4 x=—ex’ (2.47)
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In the present analysis, we assume that the strength of the anharmonic potential is
small, i.e.,

le] < 1. (2.48)

2.3.1 Exact Solution of Duffing Equation

Using the constancy of E, the time dependence of x(¢) can be exactly obtained in
terms of elliptic functions[22]. Firstly, we note that Eq. (2.42) implies that

dx\? I
E =2FE —x~ — zé.x s (249)

which is reduced to a first-order equation as

d
Y L 2E —x— a2, (2.50)

o=
Let x varies from x, to x as time does from #; to . Then Eq. (2.50) is readily integrated
out as

/t ar =+ [ X’ (2.51)
f X0 \/2E —x? - ex’4/2’ .

or
X dx’

o \/ZE —x? - ex’4/2'

t—1ty == (2.52)

To convert the integrand into a convenient form, we first determine the amplitude
A, i.e., the maximum value of x:

§A4 + AT —2E=0, (2.53)
which is solved for AZ as
, 1 1 1,
A =-(—1+¢1+46E):- —14 (14 2B - S16CE + -
€ €
~2E(l — ¢E), (2.54)

where the expansion formula /T +x = 1 + x/2 — x2/8 + - - - has been used in the
last equality. Using Eq. (2.53) for A2, the function in the integrand is rewritten as
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€ € €
2B —x? = Sx* =2F - 27— Sxt — (2B - 42 - 24Y)
2 2 2

- % <A2 — a2+ A2+ 2) . (2.55)
€

Then changing the integration variable by
x' = Acos ¢, (2.56)

Equation (2.52) is converted to a simple form as

r—tHh=F ! fo 4 ( in ¢o) (2.57)
—Ilp= ) Xo = S1n ¢o), .
V1+eA? Jo, /1 —k2sin® ¢
where
€A?/2
K= — 12 2.58
[+ cAZ (2.58)

The integral in (2.57) is expressed in terms of the incomplete elliptic integral of the
first kind

[ /
F(6, k) = / 4 (2.59)
0 +/1—k2

sin? ¢/

with &k being the modulus. Then from (2.57), the period T is given by the time needed
for the phase to change from 0 to 21;

r_ 1 o d¢/ R S /”/2 d¢
VIiteAZJo J1—i2sin2¢  V1+eA? Jo 1 —k2sin’ ¢
= ﬁ4F(w/2, k) = ﬁ[((k), (2.60)
where we have introduced the complete elliptic integral of the first kind
K (k) := F(m/2,k). (2.61)
When € is small, i.e.,
le|A? < 1, (2.62)

we have an approximate formula for K (k) using the expansion (1 —x)~'/2 =1 4
x/2+3x%/8+--- as
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2 K 3k
K (k) :/ 4o [1 + 5 i ?sin4¢/+...}
0

1 9
- g[l+zk2+6—4k4+~-~], (2.63)

where we have used the Wallis’s formula with n being a positive integer

/2 Q@n—DU7
de sin® ¢ = —————. 2.64
/0 ¢sint o == 2 (2.64)
Thus an approximate formula for K (k) is given as
™ €
Kky= 21+ 242, 2.65
(k) Sl t3 (2.65)
Hence
€ 5 € 5 3e ,
T:Zw(l——A)(l—}——A):Zw 1— 26421, (2.66)
2 8 8
accordingly the frequency is given by
Q=T Mg X (2.67)
T 2r(1 - %Ay 8 ‘

We see that the anharmonic force makes the frequency larger and the period shorter.
This is physically plausible results because for a large amplitude, the nonlinear term
in the restoring force —k’x> would become significant, and a part of which effects
may be absorbed into a renormalization of the spring constant mw?* and hence the
frequency.

2.3.2 Naive Perturbation Theory Applied to Duffing Equation

Although the exact solution is known as has been shown above, we here dare to apply
a naive perturbative expansion

X=xp+ex;+exy+---, (2.68)
assuming that e is small. Inserting this expansion into (2.47), we have

L(xo + ex; + €xy + ++-) = —€(xg + €x1 + €x2 + -++)°, (2.69)
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with L = (‘;—; + 1 defined in (2.18). Then equating the coefficients of €"(n =
0, 1,...), we have a series of equations as follows,

Lxg=0, Lx;=-—x3, Lx;=—3x3x, (2.70)
and so on. The zero-th order solution may be given by
xo = Acos(t + 6) (2.71)

with A and @ being integral constants.
The first-order equation has a form of an inhomogeneous equation which reads

- A3
i1 +x=—Acos’(r +0) = - (3cos @(t) + cos 36(1)) , (2.72)
with

o) =t+0. (2.73)

Since Eq. (2.72) is a linear equation, the particular solution to it is given as a linear
combination x; = xl(l)(t) + xéz) (t) of those to the inhomogeneous equations with
homogeneous terms, cos ¢(t) and cos 3¢(t), respectively:

3A3
55{1) + xfl) =7 cos (1), (2.74)
2 2 AS
P 4 = — 7 €08 3(0). (2.75)

These equations are of the same form as that of a forced oscillator without resistance
with external forces proportional to cos ¢(z) and cos3¢(t), the former of which
causes a resonance phenomenon described by a secular term as before. Although
the particular solution can be obtained by the method of variation of constants , here
we make a short cut by assuming that

xV = at cos ¢(1) + bt sin p(1). (2.76)

Inserting this ansatz to (2.74), we have
(1), (D . 3A3
X, 4+x; = =2asin¢(t) +2bcos p(t) = Y cos ¢(t), 2.77)

which gives

a=0 and b=-3A%8 (2.78)
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and hence
3A3
XD = - sin ¢(1). (2.79)

On the other hand, a simple application of the method of variation of constants (2.75)
gives
A3

A‘
X = 3 o8 3¢(1). (2.80)

Thus we have for the particular solution x; ()

() = Et' () E 39(t) (2.81)
X1 =-= sin ¢ +3zcos¢ . .

The approximate solution up to this order now reads

A3

x(1) ~ Acosd(t) — 3% € |:t sin (1) — é cos 3¢(r)] , (2.82)

which contains a secular term causing the amplitude to grow infinitely whent — oo.
This is a physically absurd result and a quite opposite behavior to the exact solution
that is bounded because of the restoring (confining) force.

Nevertheless we can make the following argument which suggests a possible
origin of the appearance of the secular term. Since

(3A%/8) et ~ sin[(3er A% /8] (2.83)
for sufficiently small ez, the secular term and the unperturbed one in (2.82) can be

combined into

A3
Acos o(t) — % et sin @(t) =~ A cos (1) — sin(3A%er /8) sin (1)

~ Acos[¢(r) + 3et A% /8]
= Acos[(1 +3eA?/8)t + 0]. (2.84)

Thus we have

3
x(t) ~ A cos[Qr + 0] + e?—z cos 3¢(1), (2.85)

with

3
Q=1+ geAz, (2.86)



2.3 Motion of a Particle in an Anharmonic Potential: Duffing Equation 23

which coincides with the shifted frequency (2.67) extracted from the exact solution
for small e.

It is also to be noted that even if a part of the effects of the nonlinear term could
be absorbed through the renormalization of the spring constant, it is not the whole
effects of it; the nonlinear term also gives rise to an additional term with higher
harmonics.

2.4 van der Pol Equation

The final example is the van der Pol equation, which describes a self-sustained
oscillation [22];

i+x=ec(l—-x)x, (2.87)

where ¢ is supposed to be small so as to the perturbation analysis is valid. It is
known that the van der Pol equation admits a limit cycle; see [79] for a pedagogical
explanation on what a limit cycle is in non-linear oscillators.

Let us apply the perturbative expansion to (2.87) as before,

xX(1) = xo(t) + €xi (1) + € X2 (1) -+ . (2.88)
Inserting this expansion to (2.87), we have the following series of equations with
_ &
L = dar? + 1,
Lxy =0, (2.89)
Lx; = (1 — x3) %o, (2.90)
Lxy = (1 — x3) % — 2x0x1 X0, (2.91)
and so on.

We take for the zeroth solution
xo(t) = Acos(t + 0). (2.92)

Then Eq. (2.90) becomes

A? A3
Lx; =—A (1 — T) sin ¢(¢) + Y sin3¢(t), (o(t) =t+06). (2.93)

Again the first term of r.h.s. is a zero mode of L, and hence the particular solution
to this equation will contain a secular term. As was done in the previous section, the
application of the method of variation of constants leads to the solution as
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_.4 1 A A 3 2.94
xl(t)—t5< _T) cos ¢(t) — ﬁsm o(1). (2.94)

Thus up to the second order, we have

H~A t ﬂ1A—2> t A—3'3(t) 2.95
x(t) >~ COS¢()+6|:2<—4 cos¢()—3251n¢ ], (2.95)

which contains a secular term proportional to . Again the secular term can be
absorbed into the unperturbed solution, and then (2.95) is rewritten as

3
x(t) = A(t) cos p(t) — 6?—2 sin 3¢(1). (2.96)

with
an=al1+e(1-A 2.97
(1) == 3( T) ; (2.97)

which happens to satisfy the following equation up to €

d A A2 2
MA_ AN A, (2.98)
dt 2 4 2

If one takes the last equality literally, it is readily verified that if A(0) # O,
lim, -,  A(t) = 2, which means that the van der Pol equation admits a limit cycle
with a radius 2; this result is in accordance with the behavior of the solution obtained
in numerical calculations and in resummation methods to be introduced later.

It is also noteworthy that the effects of the nonlinear term also create higher-
harmonics terms that could not be absorbed or renormalized away to the zeroth
order solution as might have been possible for the secular terms.

2.5 Concluding Remarks

We have seen typical phenomena and problems in the naive perturbation method
for solving differential expansions using a few examples. When the inhomogeneous
terms in the naive perturbative equations contain zero modes of the linear operator
L of the homogeneous equation, the appearance of secular terms is inevitable, which
actually do not appear in the exact solutions.

A rather generic phenomenon in such a resummation of the perturbation series
is that the resummed terms may be renormalized into the integral constants in the
unperturbed solution, like the amplitudes and/or phases, which should contain a small
parameter and thus would describe slow motions (or long-wave length phenomena),
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i.e., a kind of collective motion. Then it would be desirable to explicitly extract such
slow variables and the dynamical equations to describe their slow motions.

In fact, many methods have been developed to avoid the appearance of secu-
lar terms and in the same time achieve a resummation of the seemingly divergent
series with secular terms, which include Poincare-Lighthil-Luo, Krylov-Bogoliubov-
Mitropolsky method, the reductive perturbation theory and so on [21, 22]. All of these
existing methods are based on some techniques with which the appearance of secular
terms or singular terms are circumvented.

The renormalization-group (RG) method that we are going to introduce is one
of such methods: A unique feature of the method, however, lies in the fact that it
allows the appearance of secular terms in contrast to the conventional resummation
methods. Another merit of the RG method is that it provides us with an elementary
but constructive method to extract the reduced dynamical equations explicitly for the
slow motions embedded in the original dynamical equation.

Appendix: Method of Variation of Constants

Let us consider the following n-th order equation with the coefficients a;(t) (i =
1, 2, ..., n) and the inhomogeneous term b(¢):

x4+ a)x"Y + o+ a1 (OF + a(Dx = b(), (2.99)

where x® := d*x /dt*.
The standard procedure of the method of variation of constants (MVOC) goes
as follows [21]. Let x;(¢), x2(¢), ..., x,(t) be a set of independent solutions of the

homogeneous equation

Ly :=x" + ay(0)x"" + -+ 4+ a1 ()% + an()x =0 (2.100)

withi = 1, 2, ..., n. The general solution to (2.100) is given by
x(t) =Y Cixi(t), (2.101)
i=1
with C; (i = 1, 2, ..., n)being arbitrary constants. In the MVOC, we start with the

following ansatz to a solution to (2.100),
x() =) Cix ), (2.102)
i=1

where the coefficients C;(¢)’s are now all functions of ¢ in contrast to (2.101) where
they are constants, hence the name of MVOC.



26 2 Naive Perturbation Method for Solving Ordinary Differential ...

Differentiating Eq. (2.102) with respect to ¢, one has

i1 =) CGOxi@) + G0, (2.103)

i=1

We demand the following condition to Ci(t)’s

> Cixi(t) =0. (2.104)
i=1
Then we have
i) = Z Ci(1)x:(1). (2.105)
i=1

For obtaining to convenient formulae, we demand the following conditions to the
higher derivatives of C;(¢)’s in addition to (2.104),

— d“C;(1)
D N0 =0 (k=2 ... n. (2.106)

i=1

Then the successive differentiations of (2.105) lead to

n
x®@) = Z Ci()xP (1) (2.107)
i—1
fork =2, ..., n. Inserting these formulae for x®(¢) into (2.99), we arrive at

DGV + Y G (Lx) =) Cinx""" (1) = b(),
i=1 i=1 i=1

(2.108)

where (2.100) has been used. )
Now Egs. (2.104), (2.106) and (2.108) make a set of equations for C;(t) (i =

1, 2, ..., n). For notational convenience. let introduce the following vectors and
matrix
Ci(1) 0 x1(1)
G () 0 x2()
Ct) = . , b(t) = . , x() = . (2.109)

Cal) b(t) xn0)
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and
X1 X2 ... Xp
. X1 X ... Xp
W(t) = L . (2.110)
x

Then the set of equations for Ci(t) (i =1, 2) is rewritten in a compact form of a
vector equation as

W(r)% =b(). (2.111)

As is well known, when x; (¢), x,(f), ..., x,(¢) are linearly independent, the Wron-
skian W (¢) := det W(t) does not vanish W (#) # 0, and hence the inverse Wl (t) of
W (1) exists [21]. Therefore the solution to (2.111) is readily obtained by multiplying
the inverse W1 (¢) as

dC (1)
dt

=W 0 b@). (2.112)

Since the r.h.s. is represented in terms of the known functions, (2.112) should be
solved by a quadrature in principle.
As an example, let us give the case of a second-order equation:

4+ ai(Ox + ax(x =b(@), (2.113)
for which (2.112) reads
Ci(1) = —b()x2(t)/ W(1), Ca(t) = b(t)x1(t)/ W (1), (2.114)

A simple integration gives

Ci(t) = —/ dt' b x(t)/ W (') + A

fo

Ca(t) = / dt' b(thx1(t) /W) + B (2.115)

to

with A and B are integration constants, which are to be discarded when the particular
solution is concerned. Thus we have for the particular solution to (2.113)
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t
w0 = 0@ [ drba)/ W)
1
Ot
+ x2(¢) / dt' b(tHx(t)/W(@). (2.116)
fo

This completes an elementary account of MVOC for the second-order inhomoge-
neous equation.
Finally we show some basic properties of the Wronskian:

d_W _ %1 x X1 X2 | _ X1 X2
dt %1 X X1k | |—ai(®)xX —ax(D)x; —ai ()X — ax()x;
= —a(OW (), 2.117)
and hence
W) = e o O W (1), 2.118)

which shows that

if W(tg) 20 = W) £0 Vr. (2.119)



Chapter 3
Conventional Resummation Methods for Geda
Differential Equations

3.1 Introduction

In the last chapter (Chap. 2), it was shown that the naive perturbation method for solv-
ing differential equations does not necessarily work due to the ubiquitous appearance
of secular terms in the perturbative solutions; the secular terms make the perturbative
solutions become valid only in a local domain. Its appearance is inevitable when the
inhomogeneous terms in the perturbative equations contain the zero modes of the
linear operator L of the homogeneous equation.

In this chapter, we introduce several conventional methods [20-22, 30, 34] to
resum secular terms in the perturbative expansions with use of the examples treated
in the last chapter. It will be found that the essential notion involved in all the methods
is the solvability condition of linear equations [80—83]. Therefore this chapter will
start with an introductory account of it.

3.2 Solvability Condition of Linear Equations and
Appearance of Secular Terms: Fredholm’s Alternative

Since the conventional methods for circumventing secular terms to be introduced in
this chapter are all based on the solvability condition of linear equations [80-83],
we first make a basic account of it in general terms on the basis of the notion of
Fredholm’s alternative for linear operators [80—82]. Although some of the readers
might have never heard of the name, Fredholm’s alternative theorem [80-82] provides
us with the solvability condition of the equation and also the structure of the solution
when the solvability condition is not satisfied.
For an account of the theorem, let us start with a trivial equation for x

ax=>b (3.1)

© Springer Nature Singapore Pte Ltd. 2022 29
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with a, x and b being complex numbers. A tricky point is that the solution may not
be generally expressed as the quotient x = b/a, because a can be 0. When a = 0,
we have two alternatives:

1. If b = 0, x can be any number, and the solution is undetermined.
2. If b # 0, no solution exists.

This is a well-known fact.
A similar alternatives exists in the solution of a system of linear equations. Let us
consider a linear equation

X1

X2
Ax=b, x=1| . |, (3.2)

Xn

where A is an n x n matrix and b a given n-dimensional vector.

(1) When the determinant |A| # 0, there exists the inverse A~! and the solution is
uniquely given as

x=A""b. (3.3)

(2) Alternatively, if |A| = 0 and accordingly the inverse of A does not exist, the
solution depends on the properties of b. Note that |A| = O implies that A has
zero eigenvalues with, say, m degeneracy. In this case, we have m independent
left and right eigenvectors U, (# 0) and U; (£ 0) (i = 1, 2, ..., m) belonging
to the 0 eigenvalue as

AU, =0, U A=0, (=12, ..., m). (3.4)

They are called the zero modes, and the subspace spanned by the zero modes is
called the kernel and denoted by KerA. Let us call the Ker A the P space; the
projection operator onto the P space is denoted by P. The compliment of the P
space is called the Q space and the projection operator onto it is denoted by Q.
Then the following alternative statements hold':

(2-a) If b is orthogonal to all the zero modes, i.e.,

@, b=0, (=102 ..m), (3.5)

then we have a series of the solution

1 This is the simplest case of the theorem called Fredholm’s alternative theorem in the theory of the
linear operators in the functional analysis [80-82].
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m m
x=Agb+ Y U =4"'0b+ ) cUP, (3.6)
i=1 i=1
where
Ap:=0A0=A0=0A 3.7
and ¢;’s are arbitrary constants.

[A simple example] As a simple example, let us consider a linear equation
(3.2) in two dimensions with

11
A=<22) and x=<2> (3.8)

The inhomogeneous part b will be specified later. The eigenvalues of A
reads

Ar=0 and X\ =3, (3.9)

and the respective left eigenvectors are given by

U1=<_11> and U2=<;>, (3.10)

respectively, whereas the respective right eigenvectors are

U, = <_21//33) and U, = (}g) 3.11)
which satisfy the orthonormal condition
U, Uj)=6;j, (i, j=1,2). (3.12)
The projection operator onto the Q space is found to be
0 =U,U, =A/3. (3.13)

Let us consider a case where the inhomogeneous term b satisfies the solv-
ability condition. As an example, let

2
b= <4), (3.14)

which satisfies the condition
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(U1, b) =0, (3.15)

the solution to the linear equation Ax = b is readily found to be
X1 +x =2 (3.16)

If we apply the general formula (3.6), we find that this solution is also
represented with a parameter ¢ as

X1 _ 1/2 c
<x2> =A"'0b + cU, =§(4> + <_c>, (3.17)

accordingly,
x1=2/34+c¢ and x, =4/3 — c, (3.18)

which satisfy x; 4+x, =2 with a special parametrization of the
one-dimensional solution space.
(2-b) If b does not satisfy the solvability condition, implying that

@ b £0 (3.19)

for some (1 <)k (< m), then there exists no solution to Eq. (3.2), that is,
Eq. (3.2) is not solvable.

For example, if b = (_11 ) for which (l71, b) = 1 # 0, then one readily
sees that the linear equation considered in (2-a) has no solution.

Thus (3.5) is called the solvability condition to the linear equation (3.2).

3.3 Solvability Condition of Linear Differential Equations
with Hermitian Operator

Next let us take the differential operator that has appeared in the previous chapter as
a linear operator;

d2
L=—5+1. (3.20)

We define the inner product for periodic functions u(¢) and v(¢) as

2
(u, v) :=/ dt u* ()v(t). (3.21)
0
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Here the periodicity of u(#) means that the following equalities hold

du(t)  du(t +2m)

u(t +2m) = u(t), 7 o

(3.22)

Then applying the partial integrations twice, itis found that L is a symmetric operator
with respect to this inner product for periodic functions,

(u, Lv) = (Lu, v). (3.23)
L has two independent zero modes,

1 1
ul’ = —sint, ul’ = — cost, (3.24)

VT VT

which are made orthonormal bases as
@, ui’) = 8. (3.25)

The functional space spanned by the zero modes is called the P space and the pro-
jection operator P onto it is given in terms of the integral kernel

P(r, 1) = ul @Oui* () + uP @Oul* @), (3.26)

as

2T
(Px)(1) :=/ dt’' P(t, thx(t)
0
=u" O, x) + uP O@P, x). (3.27)

Let u(¢) be a normalized eigenfunction belonging to a nonvanishing eigenvalue
Aof L:

Lux(®) = Aux(®),  (ux, uy) =1. (3.28)

As is well known, the eigenfunctions belong to different eigenvalues are orthogonal

to each other. We assume that degenerate eigenfunctions are distinguished also by A
and made orthogonal to each other. Thus we have

(ux, uy) = dyy. (3.29)

The perturbative equations in the previous chapter take the following form

Lx = b(t). (3.30)
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The solvability condition for (3.30) reads
@, by=0, (=1,2). (3.31)
When this condition is satisfied, the identity
b= Qb, (Q:=1-P) (3.32)
holds, and the solution to (3.30) may be formally given as
x=L"Qb=Ly'b, (Lg:=LQ). (3.33)

However, if the inhomogeneous term b contains the zero modes, sin ¢ and/or cos ¢,
as were the case in the examples treated in the previous chapter, b is expressed as

b=Pb+ OB, with Pb#0, (3.34)
and the solvability condition is not satisfied. Thus the formal solution has singular
terms L~! Pb, which turns out to be expressed as secular terms.

To give a more precise argument, it is convenient to introduce a resolvent operator
[81]
R(z):=(z—L)", (3.35)
with z being a complex number z € C. Then let us consider the linear equation

(L — 2)x =b, (3.36)

the solution to which is given by

1 —1 1
=—R(@)b=— Pb — b=—Pb+ ——Q0b (337
x=—R@b=———7Pb— —0b=— Qb (337)

when z # V. It is now clear that the solution is singular for the limit z — 0 due to
the existence of the zero mode Pb # 0 in the inhomogeneous term; the first term in
the right-hand side diverges as 1/z — oo. This singular behavior manifests itself in
the form of secular terms.

All the conventional methods for resummation of the perturbative equations are
based on some formal manipulations to modify the target equation so that the solv-
ability condition is always satisfied. In these methods, some yet unknown constants
and functions that specify the perturbative solutions are introduced from the outset,
and the solvability conditions such as (3.31) for the perturbative equations are used
to determine the constants and functions. The variety of the resummation meth-
ods is that of the ideas to keep the solvability condition and hence circumvent the
appearance of the secular terms.
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3.4 Lindstedt-Poincaré Method: Duffing Equation
Revisited

We take the Duffing equation (2.47) for the demonstration of the Lindstedt-Poincaré
method for resummation:

¥F4x=—ex’ (3.38)

In the Lindstedt-Poincaré method, one first takes into account the fact that the nonlin-
ear term would modify the period or frequency by rewriting the equation as follows,

¥4 Q% = (9% — Dx — ex?, (3.39)
which is reexpressed as
d2
Lox = (€2 = Dx —ex®, (Lg:= = Q2. (3.40)

The linear operator Lg has the following zero modes

M g @ £
X, :=,/—cosQt and X;” :=,/ —sinQt. (3.41)
s s

Here Q is assumed to be expanded as
Q=1+ ewi + Wl + - (3.42)

As was done in Sect. 2.3.2, we apply a perturbative expansion x = xq + ex; + €2x +
-+ to (3.40) with (3.42), then we have

Loxo =0, (3.43)
Lox) = wixg — X3, (3.44)
Lox, = w%xl + w%xo — 3x§x1, (3.45)

and so on.
The zeroth-order solution may be given by

xo = Acos(Qr +6) (3.46)

with A and @ being integral constants. Then the first-order equation takes the form

A3
Lox, = <Aw,2 - %ﬁ) cos (1) — AT cos 3¢(1) =: by (1) (3.47)

with
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o) :=Qt +06. (3.48)

Now we recognize the first term of the inhomogeneous term b;(¢) is a zero mode
of the unperturbed equation and would produce a secular term, which should be
avoided. This condition can be formulated in terms of the solvability condition.

We define an inner product for two periodic functions u and v as

21/
(u, v) == / dt u* (v (@) (3.49)
0

Incidentally, the zero modes (3.4 1) satisfy the ortho-normal condition with this inner
product as

X', Xg) =i, (. j=1.2). (3-50)

Then the solvability condition of Eq. (3.47) means that the inner product of the
right-hand side of (3.47) with the zero modes of Lg should vanish: While one of
them

X, b)) =0 (3.51)

is satisfied automatically, the other yields

T - 3 -
(X", by) = /5 (Awf - ZA3) =0, (3.52)

which leads to
w? =A% (3.53)
Thus on account of (3.42), we have
2 30 30
Q :1+eZA or Q:l+e§A. (3.54)

Then (3.47) now reads

A3
Lox, = 0 cos(3Q2r 4 30), (3.55)

which is readily solved as
A3

A3
- 3292>'

A
X1 = ——=cos(3Qt + 30) = A cos3¢(1), (Al :

= 5o (3.56)



3.4 Lindstedt-Poincaré Method: Duffing Equation Revisited 37

We remark that the last result can be easily obtained by formally multiplying the
inverse operator

1
L' = (3.57)
R S0
to (3.55) from the left as

A ! (32t + 30) A (32t + 36)

= cos =—————c¢o8
" 4 &4 4 —(3Q)2 4+ Q2

A3

= 327 COS(SQt + 39), (358)

where the fact that cos(3€2¢ + 30) is an eigen function of L with a non-vanishing
eigenvalue has been utilized;

Lq cos(3Q + 0) = —8Q? cos(3Q2 + 36). (3.59)

Summing up the zeroth and first-order solutions, we get for x(¢) up to the second
order of €,
13

32Q2

x(t) ~ Acos(Q +0) + ¢ cos(3Q2t + 36) (3.60)
with @ defined in (3.54), which is in accordance with the expanded formula of the
exact solution (2.67).

3.5 Krylov-Bogoliubov-Mitropolsky Method

The perturbative solution (3.60) to Duffing equation suggests that the perturbative
solution would be expressed as a sum of the unperturbed solution xy(#) with the
amplitude and frequency modified by the perturbation and the terms with higher
harmonics.

In the Krylov-Bogoliubov-Mitropolsky (KBM) method [20, 25] developed for
weakly nonlinear oscillators, this is taken as the general ansatz of the solution, and
transform the equations to those for the amplitude and phase. We shall see again that
the solvability conditions for the converted equations play an essential role for the
KBM method to work.

Because the KBM method involves a tedious calculation for converting the time
derivatives to the differentiation with respect to the amplitude and phase, we first
apply the method to a simplest example of a linear damped oscillator and then later
to nonlinear oscillators such as Duffing and van der Pol equations.
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3.5.1 Generalities

We treat weakly nonlinear oscillator which is written with use of the linear operator
2
L= 57 +1as

Lx =€eF(x, x, 1). (3.61)
Inserting the perturbative expansion x = xo + ex; + €>x, + --- into (3.61) and
equating the coefficients of ¢* (n =0, 1, 2, ...), we have
Lxo =0, (3.62)
Lxy = F(xo, Xo, 1), (3.63)
OF OF
Lxy = — X1 + — X1, (3.64)
6X X0,X0 a.x X0, X1

and so on.
The zeroth order solution may be expressed as

xo = A sin(t 4+ 0) =: ug(A, ¢p), (¢o:=1+06). (3.65)

In the KBM method, respecting the above form of the zeroth order solution, we
assume that the exact solution takes the following form

x=u(A, ¢) =uo(A, ¢) + p(A, ¢) = Asing + p(A, ¢) (3.66)
with the expanded form of p(A, ¢),
p(A, 9) = epi(A, &) + (A, ¢) + -+ (3.67)

To introduce another important condition for p(A, ¢), let us introduce a linear
operator L4 defined by

d2
Ld) N

= ﬁ +1, (3.68)

acting on function of ¢ € [0, 27). It has the zero modes given by cos ¢ =: u(()l)(gb)

and sin ¢ =: u(()z);

Lo’ =0, (i=1,2). (3.69)

The constraint to be imposed on p; (A, ¢) is that it does not contain the zero modes
as expressed by
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27
(g, pi) = / d¢ cospi(A, ¢) =0,
A (3.70)

2w
W, pi) = /0 dosingpi(A, ¢) =0,

where (u#, v) denotes an inner product for arbitrary functions u(¢) and v(¢) defined
by

27
(u, v) ::/0 dou* (@) v(9). 3.71)

The whole time dependence of x(¢) is given through those of A(¢z) and ¢(¢),
and their time-dependence themselves are assumed to be given by the following
differential equations

ﬁ = F(A), @ =14+ Q(A), (3.72)
dt dt

respectively, where the following expansion formulae are assumed
F(A) = eF1(A) + R (A) + -+, QA) =eQ(A) + EQA) + - (3.73)

The notable point is that their time-dependence is assumed to be governed solely by
the amplitude A.

So far the rather long preparation to solve the equation in the KBM method.
It should be noted that with the above set-up of the expansion ansatz, the naive
expansion scheme as given in (3.64) is abandoned and somehow reorganized.

Now inserting the form (3.66) into (3.61), the equation is converted into those
with respect to 0% and % by the use of chain rule, as follows;

dx du(A, ¢) dA Ou d¢ Ou Ou Ou
PR Sk A i —— =FA)— 1+Q(A))—,(3.74
dt dt dt8A+dt8q> ()8A+(+ ())8¢( )
Le.,
d 0 19)
— =F(A)— 1+ QA))—. 3.75
o ()8A+(+())8¢> (3.75)
Inserting (3.66) into the above formula, we have
s 22 o
o= F(A)(sin ¢ + aA)+(1+Q(A))(Acos¢+ a¢)
_ . o 2 4 o
= Acos¢ + (F(A)s1n¢+Q(A)Acos¢+ 8(75) + [F(A)aA +Q(A)8¢i|,

(3.76)
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where the first, second and third terms are order €, €' and €2, respectively. Applying

the formula (3.75), we get the second derivative “%, for which we need the following
formulae,

d 0 0 .
EAcow = [F(A)a + (1+ Q(A))a—d)] Acos¢g = F(A)cosp — (1 4+ Q(A))Asind

= —Asing + (F(A)cosp — AQ(A)sin @), 3.77)
%(F(A)sind)—i-QAcosqﬁ—s—g—Z)
_ dF(A) . 9%p )
_F(A)< JA smqb-‘:—QcosqS-i—W)+(1+Q(A))(F(A)cos¢—QAsm¢>+W)
. 9%p dF(A) . 9%p
= (F(A)cos¢—QA51n¢+ W) + [F(A)( 1A smq&-i—Qcosgb—t—aAa(b
+ QA F(A)cosqbeAsin¢+@ ] (3.78)
892 |1
d dp dp > p >p ;
— | F(A)— 4+ QA)— | =|F(A Q(A)— ), 3.79
dt[()aA+ ()8«5} [()8¢8A+ ()82¢ + o(e), (3.79)

where o(e?) denotes terms of the order ¢" with n > 3. Thus we finally arrive at

2

) dF d?
Ftx= 87)g+p + (2Fcos¢ — 2AQsing) + F(dAsin@—‘,-QcosqS—i- aqub)

‘ . »p »p »p 3
+Q(Fcoszp—QAsm¢+W}-ﬁ-F(A)m-i-Q(A)W + o(e). (3.80)

3.5.2 Damped Oscillator

We first treat the simple linear equation of a damped oscillator (2.6), for which the
inhomogeneous term in (3.61) reads

F(x, %, 1) = —2%. (3.81)

With use of (3.80) and (3.76), Eq. (3.61) takes the following form
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@ +p=—-2(eA+ F)cos¢p + 2AQ2sin ¢
002 TP
. dp dF | 9%p
— 2¢ <Fsm</)+QAcos¢+ 875) - F <dA sin ¢ + Qcos ¢ + 8A8¢)
. »p ?p p
—-Q <Fcos¢— QAsing + 8¢2) - F(A)@ - Q(A)W
+ o(e)
=: b(¢) + o(e>). (3.82)

The first order in € of Eq. (3.82) now takes the form
Lypr = =2(A+ Fi)cos ¢ + 2AQ; sin¢p =: bi(¢). (3.83)
The solvability condition of (3.83) is given by
@y, b)) =0 and @, b)) =0, (3.84)
which lead to
Fi=-A @ =0, (3.85)
and hence b; = 0 implying that
p1 =0. (3.86)

Thus we have

= —eA, L =1 3.87
dt ¢ dt ( )

up to the second order of 2. The equations are readily solved to give
A(t) = Ae™, () =1 +86. (3.88)

Inserting Egs. (3.85) and (3.86), the second-order terms of Eq. (3.82) reads

0
Lypr = =2F,cos ¢ + 2AQ;sing — 2(F; sin¢g + QA cos ¢ + 8L;51)
dF 0?
— F <d—Alsin¢)+Qlcos¢+ W%)
—2F,cos¢p + 2AQ,sing +2Asing — Asing
—2F,cos¢p + A2, + 1)sin¢

=: by(9) (3.89)
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The solvability condition of the last equation reads

@, b)) =0, @, by) =0, (3.90)
which lead to

1
F=0, @=-3 (3.91)

and hence b, = 0 implying that

p2 = 0. (3.92)
Thus up to the third order we have
dA d 1
A __aa, Lo (3.93)
dt dt 2
the solutions to which read
- 1
A@t) = Ae ™, o) =(1— Eez)z +0, (3.94)
respectively. Thus we have
A€t o 1 2
x(®) = Ae ™ “sin| (1 — 3¢ )+6). (3.95)

We note that the frequency Q2 = 1 — %62 is correct up to the third order because the

exact frequency is expanded as v/1 — €2 > 1 — €2 — g€,

3.5.3 Duffing Equation

Next we treat the Duffing equation in the KBM method: ¥ + x = —ex?.

On account of (3.80), the equation is converted to the following form;

dF o?
Lgp = —(2F cos¢ —2AQsin ¢) —F<d—ASin¢+Qcos¢+ P )

DAY
, > p &p &p
-Q (Fcosd) — QAsing + aTﬂ) - F(A)ad)aA - sz(A)87)2
—e(Asing + p) + o(€). (3.96)

Equating the terms of ¢" (n =0, 1, 2, ...), we have
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Lypr = —2F cos¢p+2AQ;sinp — A3 sin’ 10)
3 5\ . A®
= —2F;cosp + A2 _ZA sin ¢ + Tsm3¢
= bi(®). (3:97)

The solvability condition (cos ¢, b;) = (sin ¢, b;) = 0 leads to
3.2
F,=0, @ = §A . (3.98)

Then we have the equation for p;

A3
Lypy = 7 sin 3¢, (3.99)
which yields
A3
p1= 3 sin 3¢. (3.100)

Thus we have up to the second order of e

. A3 . 3A?
x(t) = Asin(Qr +6) — 65 sin3(Q2t +0), with Q=1+ eT (3.101)

which agrees with the result given in the Lindstedt-Poincaré method (3.60) up to €.

3.5.4 The van der Pol Equation

Next we consider the van der Pol equation given by (2.87), which is reproduced
here,

4+ x=c(l—xHx. (3.102)
The first order-equation reads
A? A’
Lypy =2AQ1cos¢ + 2F;sing — <A — T) sin¢p + T sin 3¢
=: b (). (3.103)

The solvability condition (sin ¢, b;) = (cos ¢, b;) = 0 leads to

1 A?
Fi=-Al1—-—), ©,=0. (3.104)
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Thus the first-order equation is reduced to

I’p A3
—a¢2 =+ p1 = T sSin 3¢9 (3105)
yielding the solution
A3
p1(p) = 3 sin 3¢, (3.106)

and the amplitude and phase equations are found to take the following forms, respec-
tively,

dA _c (A do_ (3.107)
dt 2 4 ) dr '

The phase equation is readily solved to give
o(t) =t + by. (3.108)
The amplitude equation has fixed points A =0 and A = 2, the latter of which

suggests the existence of a limit cycle. Indeed, the solution to the amplitude equation
expressed as

1 A0 dA
et = — L — I(A), Ay). 3.109
e /A T = A0 A (3.109)

The integral of the right-hand side can be done as follows;

1(AG), Ag) = - /Azm 4B A0 e a0
y = — = In .
V=3 ). Ba-5) T "= AN/
with C = —In %. Thus we have
2
Al = G.111)

JU+ @43 - e

which approaches 2 when t — o0, showing a limit cycle with the radius 2. Then
collecting all the results in this order, we have

. 3
0 = ——2Snt+0%) 6A3;’) sin(3¢ + 36). (3.112)

J1+ @43~ e
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3.6 Multiple-Scale Method

In order to get motivated for the multiple-scale method, let us first look into the
solution of Duffing equation given up to € in the previous sections; (3.60) or (3.101).
The lowest harmonics part of the solution is rewritten as

. 3A% 1\ [ 3A%
Asin(Qt + 0) = Acos <€TZ) sin(t + 0) + Asin <€TZ) cos(t +6). (3.113)

One may recognize that it has two time scales, i.e., the fast motion with frequency
1 and the slow motion with frequency e%, which may be interpreted as a slowly
varying amplitude.

Similarly, the solution of the van der Pol equation (3.112) up to ¢ in the previous
subsection also contains two time scales; a fast oscillation with frequency 1 and a
slow variation of the amplitude with a time scale of 1/e. It is naturally expected that
more time scales will appear when higher orders of € are incorporated.

With this observation kept in mind, one introduces multiple times [20-22] as

f ti=¢t, b =€t -, (3.114)

and assumes that all the times # and ¢, (n = 1, 2, ...) are all mutually independent
in the multiple-scale method. For instance, we consider a function f(¢;) of t; = et.
Differentiating it with respect to #, we have

af _dndf _ df

= = , 3.115
dt dt dt 6a’tl ( )

which may be regarded to be vanishingly small when € is sufficiently small, and
hence f () may regarded independent of ¢. In general, the solution to differential
equations containing a small parameter € is expressed as

x:x(tvtlvt27 ) (3116)

Then
dx dt Ox dt; Ox dty Ox

A aior T aron Taren T

Ox Ox , 0x
_0x  Ox | 20x 3.117
8t+€811+€8t2+ ( )

or formally,

0
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The second derivative is similarly expressed as

& dd
dr2  dtdt
(2,222 0,90 402
“\ar T “on ¢ oty a " “on " on
? 0? 0? ?
= 4 2e—— o 11
or? + earatl T <3tl + 8t8t2) + (3.119)

In this subsection, we shall make an introductory account of this method using a
few examples.

3.6.1 Duffing Equation

As the first example, let us take the Duffing equation ¢ v t2 + 1 = —ex?. We expand
the solution x in terms of the powers of " (n =0, 1, 2, ...);

X=xo+ex;+exy+---. (3.120)
Notice that all x;’s are functions of ¢, 1, 15, ...;
x; =x;i(t, t1, f,...). (3.121)

Then applying the formula (3.119) and equating the coefficients of the respective
order of €”, we have a series of equations as follows

Lxo=0, (3.122)
62)60
Lx;=—(2 3, 3.123
o < oton + X0> ( )
32)61 asz 32)60
Lxy =—|2 3 2—— |, 3.124
2 <8t8t1 3N+ S o + 8t8t2> ( )

and so on, where L := g% + 1, which has two independent zero modes
(1) — o 2 ._
Xy (1) :=sin(t +0). x5~ =cos(t + 0) (3.125)

with 6 being arbitrary constant. We define the inner product for two periodic functions
u and v of t as follows

27
(u, v) 2/ dt u*()v(r). (3.126)
0
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The zeroth-order solution reads
xo = Asin(t + 0), (3.127)

where the would-be integral constants A and 6 are actually functions of the remaining
independent variables;

A=At t,...), 0=0(, t,...). (3.128)

Thus, we have

5x 0 0A 00
=—A 0) = — 0) — A—si 0). 3.12
Bron, o cos(t + 6) o, cos(t + 6) o sin(t + 60) ( 9)

The first-order equation now takes the following form

9% DA 00
=2 (— cos(1 +6) — A sin(i + 6)) — Adsind(r +0),
1

or? on
3 3
=2 (Agtg1 - 32) sin(t + 6) — 22—;: cos(t +6) + AT sin(37 + 36)
=:bi(t, 11, tp,...). (3.130)

Here we have used the formula; sin® ¢ = }‘(3 sin ¢ — sin 3¢).
The solvability condition of the last equation reads

(xy s b) = (x5”, b1) =0, (3.131)
which lead to the following equations

00  3A2  0A

— == = =0 3.132
oh 8 ot ( )
These equations are readily solved to give
3A?

HZTH—FQ%, A=A, t3,...), (3.133)

where 6] is independent of ¢ and 7; but may depend on (#;, t3, ...).

The first-order equation (3.130) is now solvable and yields
A3

x| = 3 sin(3¢ + 36,). (3.134)

Then we have the perturbative solution up to €2 as
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. A3 3A2
x = Asin(Q2t +0;) — ‘5 sin(3t + 30,), Q=1+ ‘< ) (3.135)

which agrees with the solution obtained repeatedly.

3.6.2 Bifurcation in the Lorenz Model

The Lorenz model or Lorenz equation [84] is a system consisting of three variables
that is reduced from a simplified model for describing the atmospheric convection by
B. Saltzman [85]; this was actually the model equation for a two-dimensional fluid
layer heated from below and cooled from above uniformly. Interestingly enough, the
Lorenz equation has also some relevance to other fields of science [86] such as laser
physics, dynamos, Rikitake model of gyromagnetic reversal phenomenon and so
on. The Lorenz model not only describes the onset of the convection with varied
parameter but also shows a remarkable initial-value sensitivity of the solution for a
range of the parameters and the initial conditions. This is a chaos, as we now call it.
Now the Lorenz equation is given by

E=o0(=¢(+n),
n=r§—n—EC (3.136)
{=¢&n—bC.

The equation is rewritten as follows

dX—FX' 3.137
s (X;r) (3.137)
with
§ o(=€+mn)
X=[n]|. FXir):=|-&+ré—=n]. (3.138)
¢ &n—b¢

When F(X; r) vanishes at X = Xo(r) = (&), no(r), (o(r)), ie.,

F(Xo(r);r) =0, (3.139)
X = 0 at this point. This means that X = Xy(r) = const. is a special solution to
(3.138). Such a solution is called a steady solution and the point X = X(r) is

called a fixed point.
The steady state is obtained from the following equation;

o(=&+mn) =0 —E&GC+r&—nm=0 &n—>bl=0, (3.140)
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which is readily solved to give the following two solutions

eV 0 &P £/ =D
x{M =10 | = g), xP = 77(;)3) =BG =D |. ¢ > 1), (3.141)

A B —

the latter of which get to exist only when r > 1.

The linear stability analysis [34] shows that X f)A) is stable for 0 < r < 1 but
unstable forr > 1, while X(()B) isstableforl <r <o(c+b+3)/(c —b—1)=:r,
butunstable forr > r.. Thisis atypical bifurcation phenomenon known in dynamical
systems [34]. In this subsection, we shall confine ourselves to examining the non-
linear dynamics around the origin X (()A) for r ~ 1, and derive a reduced dynamical
equation and an invariant manifold of one dimension on which the variables (&, 7, ()
is confined by the multi-scale method. It should be mentioned that the existence of
the reduced dynamics and the invariant manifold is supported by the center manifold
theorem [34].

We parametrize r as

r=14+p and pu=ye’, x=sgnu. (3.142)

We expand the quantities as Taylor series of e:

X=eX,+Xo+ X5+, (3.143)
where
&
Xi=[|n|, (=123, ...). (3.144)
Gi

To apply the multiple-scale method, we introduce the multi-scales of time as

2

t, y :=¢€t, 1) :=¢€t, -+, (3.145)
and assume that all the times ¢t and 7, (n = 1, 2, ...) are all mutually independent
as before. Thus

X, =X;(t, 1, tr,...). (3.146)

The first-order equation reads

0
——Lo|X;=0 147
<8t 0) 1 =0, (3.147)
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where
—oc o 0
Ly = 1 -1 0 |, (3.148)
0 0 —-b

the eigenvalues of which are found to be
AM=0, M=—-0-1, A3=-b. (3.149)
The respective eigenvectors are

1 o 0
U=1|1], Uy=|-1]|, Us=|0]. (3.150)
0 1

Since the linear operator L is an asymmetric matrix, the left and the right eigen-

vectors are different’: The left eigenvector U, satisfies the equation

LU =\NU;, (i=1,2,3). (3.151)
We find the normalized left eigenvectors as follows,

1 1 ; 1 1 } 0
o), U= 1], Us;=]0]. (3.152)
14+o0 0 1+o0 0 1

0 =

Indeed the following orthonormal conditions hold:
O, U)=U;-U; =46 (3.153)
The division of unity is represented as

3 3
1= U:'Ui=) Uil (3.154)

where Dirac’s bra-ket notation has been used. Then any three-dimensional vector
X can be represented as a linear combination of U;’s (i = 1, 2, 3) as

2 A somewhat detailed account of left and right eigenvectors of an asymmetric matrix is given in
Sect.3.6.2.
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3
X():IX(): (Z U,’tf]i> XOZZ Ui (ﬁia XO)
U

3
=Y GU;, (G :=U:. Xo). (3.155)

i=1

The general solution X (#) of the first-order equation with the initial condition
X0 =Xy = Z?Zl C;U; is expressed as

3 3
X () = eLotXO — eLot Z C.U; = Z CieLoIUi
i=1 i=l1
3
=AU + ) CeM'U, (3.156)
i=2

where we renamed C; as A in the last equality.

Since both )\, and )3 are negative values, the terms with e*2*' die out asymptot-
ically when ¢ — oo. If we are interested in such an asymptotic state, we may only
keep the neutrally stable solution

X\t b, ...)~ A, ..)U,, for t — oo, (3.157)

where we have made it explicit that the solution may depend on the slower times
E=1,2,...)

51(2‘, t,...)=A, ’I]](l‘, t,...)=A, C](l‘, t, ...)=0. (3.158)

The second order equation now reads

0
(%%0);{2:7% + [ —aq =—§—AU1 b A5 = by (3.159)
! &im g

In contrast to all the previous examples, the unperturbed solutions are not of
oscillatory nature but of exponential decay, and we need to construct the inner product
properly to formulate the solvability condition. For this purpose, we recall what was
the practical role of the solvability condition of the perturbed equations. That is to
circumvent the appearance of the secular terms, which invalidates the perturbative
expansion after a long time although they can be a remnant of hidden slow modes of
the original equation.

Let us consider a particular solution to the equation given by

(d; — Lo)X(t) =b, (3.160)
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where

d
di = — 3.161
pi= ( )

and b being a constant vector. The solution to the inhomogeneous equation (3.160)
can be constructed by the method of variation of constants. First, the general solution
to the unperturbed equation

(d; — Lo)Xo(t) =0 (3.162)
is given by
Xo(1) =er'C, (3.163)
with C being a constant vector. Then we insert the ansatz
X(@) =elC(r) (3.164)
into (3.160), and we have an equation for C(¢) as
C(t) =e b, (3.165)
which is solved to give
1
C(t)=C(ty) + /t dse™"b. (3.166)
0
Inserting this into the ansatz of the solution, we have

t
X@) = eLo(l—to)C(to) 4 eLUt/ ds e Losp

to

t 3
= el C (1) + et / dse ™" " |U;) (U |b)

fo i=1

3 t
=elITC () + ) eM f dse ™ |U;)(U,|b) (3.167)
4

i=1

where the division of unity (3.154) is inserted in the second equality.

Noting that A; = 0, we find that if (f] 11b) # 0, then there appears a secular term
proportional to ¢t — ty. Thus, the solvability condition of (3.159) with which the
appearance of a secular term is avoided is found to be

(Ui1by) =0, (3.168)
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which gives

0A
=0,
8t1

implying that A has no dependence on #;;
A=A, ...).
Then, (3.159) is reduced to
(d; — Lo)X» = A*Us,

the special solution to which formally reads

0 2
1 1 A
X, = AUy =-AUs;=| 0 |, =—).
R 3= AUs : (&) 5 )
The third-order equation reads
A \y._ X2 X, 50“
di )T Ton T o Xlolz
0
0A 1
=——U + (xA—-A*)| 1| = b3,
19/5) b 0

where we have used the fact that

ox: _
81‘]

because 0A/0t; = 0.
The solvability condition of the third-order equation reads

(U,1b3) =0,

which leads to

8A_ o A lA3
o  o+1 X b '

Here we have used the formula

53

(3.169)

(3.170)

(3.171)

(3.172)

(3.173)

(3.174)

(3.175)

(3.176)
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= U, — —Us. (3.177)
ag

Recalling that 1, = €%¢, we arrive at

dA , O I 5
- A—-A%). 3.178
o+l (X b ) (3.178)

The third-order equation now reads

XA — ;A3
(di — L)) X3 = ————U, (3.179)
oc+1
which yields
YA — L1A3
Xs="7 i)z U.. (3.180)

Thus collecting all the terms thus obtained, we have

€2 e 1
X (1) = eAU — AU — (vA--A%\U 3.181
(t) =¢ 1+b 3+(1+0)2<x 5 )2 ( )

up to O(e®). The respective components take the following forms

5(t)—A+€3—U<A—1A3>
ST U o2 \M T )

’ 1

A2
2
t) =¢€¢ —.
() =e¢ b
The time-dependence of the trajectory is governed through that of the amplitude as
given by (3.178). One sees that

) x=-1
The right-hand side of (3.178) is negative definite (the equality holds only when
A = 0), and thus the origin A = 0 is stable.

(i) x = 1:

Equation (3.178) has two fixed points, A = 0 and A = Vb. The former (latter)
is an unstable (stable) fixed point. The amplitude equation can be solved by
quadrature as
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A dA t
/ —1=)\/ dt = ()\::62 ’ ) (3.183)
AUA_EA3 0 o+1

The left-hand side is evaluated as follows:

/A dA 1~/A2 dB L
—_— = —_ = —1n
A A—1A3 2 J BA-5) 2

which implies that

B

B
1-3

(3.184)

A3

A%(1) — CM

b

with C being a constant ensuring that A(0) = Ag. After some manipulation, we
have

A(t) =

A
2 - , (/\ - EZIL) . (3.186)
o= ey e

This expression shows that A(0) = A and A(¢) approaches b ast — oo.

Appendix 1: Asymmetric Matrices, Left and Right
Eigenvectors, and Symmetrized Inner Product

In this appendix, we make an account of asymmetric matrices and their left and right
eigenvectors. We also construct an inner product with which the asymmetric matrix
is made symmetric. One will see that projection operators play significant roles in the
formulations. The formulae below are given when the eigenvalues are discrete, but
should be valid for general linear operators with due modifications caring continuous
spectra.

1.1 Eigen Values and Vectors of an Asymmetric Matrix

Definition
For a given n x n matrix A, the right and left eigenvalues, \; and y;, are defined by
the following equations, respectively,
AU; =\ U;, (3.187)
U A =0, (3.188)
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. [ ~ . . .
with non-vanishing vectors U; and U; . The Hermite conjugate of the last equation
reads

A'U; = 11U, (3.189)

with ©* denoting the complex conjugate of u. The characteristic equation for the left
eigenvalue p reads with [ being the n-dimensional unit matrix

0 = det(A” — p*I) = [det('A — uD)]* = [det(A — uD)]*, (3.190)

which means that det(A — p/) = 0. This is the same equation as the characteristic
equation for the right eigenvalue A. Thus we see that

i = N (3.191)

From now on, the left eigenvalues are also denoted by ;.
We define a naive inner product (U, V) for arbitrary vectors U and V by

(U, V):=U'V=) UV (3.192)
k=1

We also use the notation for the inner product with the comma °,” being replaced by
a vertical line ‘|’ as

(U, v)y=(U|V). (3.193)

It is easy to see that the right and left eigenvectors belonging to different eigen-
values are orthogonal to each other. In fact, since

(U;, AU;)) =\ (U, U;) = (AU, U;) = \; (U, U;), (3.194)
we have
N =AU, U;)=0. (3.195)
Thus
N#EN = (U;,U;)=0. (3.196)
When J; is not degenerate, the eigenvectors are normalized as

({U;, U;) = 1. (3.197)

Thus we have the ortho-normal conditions as
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(Uj, U;) = 6ij. (3.198)
Let us rewrite the above facts using the bra-ket notaion for conciseness:

CAUD = MUY, ULA = (U:]A = \(0:],  (3.199)
(U,1AIU;), (O|U;) = 6. (3.200)

AU,
({U;, AU,)

An arbitrary ket vector |X) is represented as a linear combination of the right
eigenvectors as

1X) =Y ci|Us). with ¢; = (U;]X). (3.201)
i=1

Similarly a bra vector (Y| is expressed as
n 5
Y| = Z di{U;|, with d; = (Y|U;). (3.202)

Projection Operators
First we discuss the simple case where the eigenvalue J); is not degenerate. In this
case, the projection operator to the eigenspace is given by

= U0, = U, (3.203)
In fact, since
P\U;) = |UNU;|U;) = |U;)55, (3.204)

we have for an arbitrary vector |[W) = > i CilU;),

PIW) =Y CilUMNT:|U;) =Y C;6;lUs) = Ci|U;),  (3.205)

which shows that P; is the projection operator onto the eigenspace belonging to the
eigenvalue )\;. Furthermore P; satisfies the idempotency as

PP, = \UNU;|\UNU;| = |U)S;(U ;| = 6 Pi. (3.206)

The completeness of the eigenvectors is expressed as

I= i P; (3.207)
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Indeed multiplying the last formula to a ket vector | X), we have
I1X) =Y PIX)=)Y_ [UNUIX)=) GClU)=IX), (3.208)
— — —

where (3.201) has been used. Similarly,

(YT =Y (Y|P =) (YIUNU| =) di{Ui|=(¥],  (3.209)

i=l1 i=l1 i=1

where (3.202) has been used.

1.2 Spectral Representation

With the use of the projection operators P;, we have a spectral representation of A
as

n n
A=) NP=) " NUNT (3.210)
i=1 i=1

When A Has Zero Modes
When A\ =0and A\; # 0 (j # 1), let us define the projection operator Q onto the
compliment of the zero mode as

Q:=1—-P = ZP_ZW (3.211)

i#1 Jj#l
Then
> NUNOAU N | = SNl UNT |
i=1,j#1 i=1,j#1
= > NIUMNT, . (3.212)

J#1

Similary,
QA= > NUNOUMNU:| = SNIU MO = MU N,
i=1,j#1 i=l,j#1 J#1

= AQ. (3.213)



Appendix 1: Asymmetric Matrices, Left and Right Eigenvectors ... 59
We have also

Ap =Q0A0=A0=0A (3.214)
because 0? = Q.

Using the above formulae, we can define the inverse of A applying only to the Q
space as follows

A=A = (A =) XU MND,I (3.215)
J#1

1.3 The Case Where \; Is Degenerate

Let the eigenvalue )\; is m;-tiply degenerate as
AlUio) = NlUia). (Uil A= N{Uial. (@=1,2,....m;) (3216)
We define the metric tensor 7); by
(UilUig) = Niap. (o, B=1,2,...,m), (3.217)
with (1)); ap = 1 o The inverse of 7); is denoted by 7);” ! which satisfies
0 ) i = bap- (3.218)

Then projection operator onto the eigenspace belonging to the eigenvalue ); is
given by

Pi="Y Ui ) (Uigl. (3219)
af

In fact, the following relations hold for P;:
Pi|Ujo) =6ijlUis), PiP;=0;P, (3.220)

the proof for which is given as follows:
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Pi |Uja Z|UI(Y (77, l)af tﬂ'U]a Z'Uta (771 7715(1 ij

o'
= 0 Z [Uiw)dy,
= 0;j |Uia), (3.221)
PP = Z i) 7 D (U151 Y U o) ;N0 51
/‘3/
= ZZ Ui DO 151U jor Yy YT 51
af o'
=YD )07 i iy HY (T s
a of
=0y Y3 Ui) (5705 (T
af [
=0 Y |Uia) (7)1
afl
=6 P (3.222)

If the number of different eigenvalues of A is 2 and the degeneracy of the eigen-
value \; (i =1, 2, ..., n)is m;, then the spectral representation of A is given by

A= i )\1 (Z |U1a, la,»|) = i i )\iPia, (3223)
ai=1 i=1 a;=1

with

l(¥, = |Ul(¥, > ( l(ki |' (3.224)

1.4 Symmetrized Inner Product

For notational simplicity, the indices i« are written as { when no confusion is
expected. We assume that the set of the right eigenvectors {U;} constitute a complete
set. Arbitrary vectors u; and u, are represented as linear combinations of the right
eigenvectors as

=Y 'u;. (i=12. (3.225)

We define the metric tensor g in terms of the left eigenvectors (U, as follows:
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g=y U, Ul = Z \U;) (3.226)
i

Now we define the novel inner product (u;, u,) for arbitrary two vectors u;, u,
as follows:

(W1, u) = (uy, gup) = Y (uy, U)(U;, up). (3.227)
Then
(w1, Auy) = Dm, UNU; Auz) =Y (uy, Ui)(ATU;, un)
—ZA uy, UNU;, ). (3.228)
On the other hand,

(Auy, uy) = Z(Aul, WO wa) =Y (wy, ATUNU, uy)

i

= Z Ny, UNU;, uy), (3.229)

which coincides with (3.228) when all the eigenvalues are real numbers, and hence
we have

(w1, Aup) = (Auy, up) (3.230)

which means that A that has only real eigenvalues is manifestly Hermitian (symmet-
ric) under the new inner product.

Appendix 2: Solvability Condition of Linear Equations:
Fredholm’s Alternative Theorem

In this section, we summarize the condition for a linear equation can have solutions,
that is, the solvability condition, which is to be generalized to Fredholm’s alternative
theorem and further Riesz-Schauder’s theorem in functional analysis theory [80-82].

In the text, we started the discussion from a trivial equation ax = b for x, the
solution to which becomes somewhat complicated whena = 0. It was also mentioned
that we also encounter a quite similar situation when solving a system of linear
equations; Ax = b, where x = '(x, x2, ..., x,) and A is an n x n matrix. In this
appendix, we shall make a more detailed account of the solvability condition of linear
equations though without a mathematical rigor.
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For notational convenience, we here adopt the bra-ket notation of Dirac and write
the linear equation above as

Alx) = |b). (3.231)

In this section, we denote the eigenvector belonging to the eigenvalue \; of A as |)\;)
instead of |U;);

AN =N, AT = Al (3.232)

When A is regular, all the eigenvalues are non-vanishing, and
) = A7 By =Y AT A (Alb). (3.233)
i=1

where i takes into account the degeneracy.

On the other hand, When |A| = 0, and accordingly A is singular, A has zero
eigenvalues. Let us suppose that the degeneracy of the zero eigenvalue is m, and the
other eigenvalues are non-vanishing;

M= =M=0 N#O0 (i=m+1, ..., n). (3.234)

We denote the m independent eigenvectors with zero eigenvalues as |0; o) (o =
1,2, ..., m)

Al0; a) =0, AT|O; a)y =0, (3.235)
which are called the zero modes. In mathematical terms,
|0; @) € kerA, 10;a) € kerA", (3.236)

where kerA (ker A) denotes the subspace spanned by the zero modes of A (AT), and
is called the kernel of A (AT). We also call the kernel the P space, and the projection
operator onto the P space is denoted by P

P= Z 10 @) (0; & (3.237)

a=1

The compliment of the P space is called the Q space and the projection operator onto
itis denotedby Q =1 — P:

n

=) Pl (3.238)

i=m+1
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The following alternative statements hold.

1. If |b) is orthogonal to all the zero modes,
(0; alb) =0, (i=12,.m)), (3.239)

then |b) is expressed as

n

by =Y bilx)= > [\)Nilb) = Qlb). (3.240)

i=m+1 i=m+1
Then we have a series of the solution
m
) = Ag'Ib) + ) cal: ), (3.241)
a=1

with ¢;’s being arbitrary constants and

Ag=A0= ) ML Ag' = D0 NN (3242)

i=m+1 i=m+1

Plb) £ 0, (3.243)

i.e.,, (0; a|b) #0 (1 < Ja < m), then there exists no solution to Eq. (3.231),
that is, Eq. (3.231) is not solvable. Indeed if |x) is expressed by the complete set
spanned by the eigenvectors as

m

) =" cal0; @) + D dil\) (3.244)

a=1 i=m+1

the left-hand side of (3.231) becomes

Alx)= Y dihiI), (3.245)
i=m+1
which lacks in components belonging to the P space in contrast to |b).

Thus (3.239) certainly gives the solvability condition to the linear equation
(3.231).



Chapter 4 ®)
Renormalization Group Method for Gzt
Global Analysis: A Geometrical

Formulation and Simple Examples

4.1 Introduction

We have seen that various methods have been developed to avoid the appearance of
secular terms in the perturbative solutions and thereby obtain a sensible solution of
differential equations in a global domain; it is to be noted that all of them are based
on the notion of the solvability condition of linear equations.

In this chapter, we introduce a quite different method [1] based on the renor-
malization group (RG) equation [8, 9, 14, 18, 87, 88] for obtaining perturbative
solutions of differential equations that are valid in a global domain through a resum-
mation of the perturbative expansions; the method is also found useful to get the
asymptotic behavior of solutions of differential equations. The method is relatively
simple in manipulation and has a wide variety of applications including singular and
reductive perturbation problems in a unified manner. It might be, however, difficult
to understand the method even for those who are familiar with the renormalization
groups in physics in understanding the reason why the very RG equation can be rel-
evant to and useful for global analysis of differential equations in the way presented
in [1] because the RG equation in physics is usually related with the scale invariance
of the system under consideration; for those who are not familiar with the notion of
the RG in physics, the method may have just looked mysterious.

Actually, what was done in [1] is a construction an approximate but globally
valid solution from a local solution of the given differential equation through a
seemingly mysterious equation that they call the RG equation. This fact suggests
that the RG method or rather RG equation in [1] may be formulated solely in terms
of purely mathematical notions without recourse to any physical intuitions. In the
following sections, it will be elucidated that this is the case, and clarified that the RG
equation may be better characterized as the envelope equation known in elementary
differential geometry [24], as was first shown in [3—5]; see [6] for a later development.

The theory of the envelopes of a family of curves is long known in elementary
differential geometry [24], and one might have recognized that it has an improved
global nature in comparison with the member curves in the family. Therefore it could
have been expected that the theory of envelopes may have some usefulness for global
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analysis of dynamical equations, although such a recognition had not been fully made
until the work [3-5].! Interestingly enough, the notion of envelopes, in turn, can make
an account of the very RG equation in the quantum field theory, as is shown in [3].
Therefore one may call the RG equation as used in the global and asymptotic analysis
in [1] may be called the renormalization group/envelope equation or RG/E equation
in short.

We note that the present geometrical formulation [3-6] of the RG method for
a global analysis of differential equations naturally leads to some elaborated pre-
scriptions of the method: It starts with solving the original equation faithfully as an
‘initial’ condition problem at an arbitrary time, say, #, in the perturbation theory
without any modifications or rearrangements of the equation as are common in the
traditional methods as explained in Chap. 3; then it accordingly allows appearance of
secular terms in the perturbative solutions [1] in contrast to the traditional methods.
An important set up of the novel prescription of the method [3-6] is to suppose that
the ‘initial value’ at t = 1y is on an exact solution that is yet to be determined, and
the integral constants contained in the perturbative solutions are made dependent
on the ‘initial time’ ¢y [3—6], whereby the renormalization procedure through an
introduction of an intermediate time scale t [1] is totally unnecessary. The would-be
integral constants are then lifted to the dynamical variables by the renormalization
group/envelope equation . We shall also give a proof that the envelope function thus
constructed through the RG/E equation satisfy the original differential equation in a
global domain .

In this chapter, we start with giving an elementary account of the classical theory
of envelopes of a family of curves [3-5, 24], which will be also adapted so that it
can be applicable to the perturbative solutions of differential equations [3-5] as a
family of curves or trajectories. Then some simple examples that have been treated
in the previous chapters will be analyzed in the RG method.

4.2 Classical Theory of Envelopes and Its Adaptation for
Global Analysis of Differential Equations

In this section, we give an elementary account of the theory of envelopes of
curves/trajectories.

4.2.1 Envelope Curve in Two-Dimensional Space

Taking a family of curves in two-dimensional space, we first describes the very basic
mathematics of the classical theory of envelopes [3-5, 24]. We remark that when the

11t should be remarked, however, that M. Suzuki [89] had shown that the notion of envelopes can
play a significant role in describing the properties of critical points and developed the coherent
anomaly method (CAM) for computing the critical exponents of the critical points.
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E

C

T

x(7) x(7")

Fig. 4.1 The curve E is the envelope of the family of curves {C;};. VF denote the normal vector
of C; to which the tangent vector of E should be perpendicular

- X

theory is applied to the curves obtained as the solutions of a differential equation, the
curves or trajectories in the x-y plane are given in a parameter representation with ¢
being the parameter as

u(t;7) = (x(@; 1), y(t,; 1)), “4.1)

where t is another parameter with which the curves in the family are distinguished.
Let {C,}; be a family of curves parametrized by a parameter t in x-y plane and
given by the equation

F(x, y; 1) =0. 4.2)

An envelope E of {C.}; is a curve in the x-y plane that share the tangent at a contact
point with every curve C;; see Fig.4.1.
Our problem is to obtain the equation

G(x,y)=0 (4.3)

that represents the envelope curve E of from the function F(x, y; t) that gives the
family of curves {C,},.

This problem can be solved as follows. Let an arbitrary point (x, y) on E is a
point of tangency with

C,: F(x,y; t(x, y)) =0. “4.4)
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Conversely, the coordinate of the contact point are functions of ;

(x, y) = (x(1), y(1)) =: (¢(0), ¥ (1)). (4.5)

Along with a variation of t, the point (¢ (t), ¥ (7)) moves on E, and hence the
tangent vector at that point is parallel to

<d—¢, d—w> =:t. (4.6)
dr drt

Thus, for an infinitesimal variation T — 7 + At, we have
do, dyr) =t At. 4.7

The condition that E and C; share a tangent implies that #(x, y) is perpendicular to
the normal vector of C, at this point, which is proportional to

oF OF
VF = (—, —) =:n(x, y). (4.8)
dx dy

Thus the condition of sharing a tangent at the contact point can be expressed by the
following two equations

F(o(), ¥(1); 1) =0, (4.9)

d a
n(x, y)-t(x, y) = F:(x, y; T)f + Fy(x, y; f)% =0, (4.10)

where

e _OF . _OF
X y 8y~

) 4.11
o (4.11)

We remark that the condition of a common tangent (4.10) may be expressed as
n(x, y) - t(x, y)At = F(x, y; t)d¢ + Fy(x, y; 1)dy =0. 4.12)
For t’ # 1 corresponding to another point on E,
F(¢((r), ¥(x); ) =0= F(¢(x), ¥(v); 7). (4.13)
Accordingly, for an infinitesimal A,

0=F@E+ A7), y(t+ A1); T+ At) — F(¢(7), ¥(1); 7)

¢ oY oF
=F,—A F,—A —AT. 4.14
dt TN dt T ot ’ ( )
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Dividing the both sides by At and then taking the limit At — 04 we have

a0 ) oF
Ydt + Ydt ot ( )

which is combined with (4.10) to give

OF(x, y; 1)

0. 4.16
Py (4.16)

This is the basic equation of the classical theory of envelopes.
From (4.16), we can solve T as

T=r1(x,y), “4.17)

which is in turn inserted into F' to give a function of (x, y) only. The resultant
function would be the desired envelope function of G(x, y),

G(x, y)=F(x, y; t(x, y)) =0. (4.18)

An important caution is in order here: The equation G(x, y) = 0 may give not
only the envelope E but also a set of singular points of the family of curves {C-},,
where

oF OF
— =——=0, (4.19)
ox dy

because the last condition is compatible with Eq. (4.16).
When the equation of each curve is expressed simply as

y=fx,1), (4.20)

the condition (4.16) is reduced to a simpler one

0
—f =0, (4.21)
ot
and the envelope function is given by
y = fx, t(x). (4.22)

As an example, let us take the following family of curves {C,}, parametrized
by 7,

y=f(x,t)=e 1 —€-(x—1)), (4.23)
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which goes minus-infinity when x — v — co. We try to find out the function y =
g(x) describing the possible envelope E of the family of curves {C;};. From the
envelope equation

d
0= 8_f =—€ec(l—€-(x—1)) + e T =€>(x — 1), (4.24)
T
one has

T =X, 4.25)

meaning that the parameter t is identical with the x-coordinate of the point of the
tangency of E and C;. Thus the envelope function is found to be

y=gx) = f(x,x) =e", (4.26)

which converges to 0 when x — oo in contrast to all members of the family of
curves.

Thus, we see that the envelope function has a better (moderate) properties in a
global domain even though all members of the family of curves are bounded only
locally and divergent asymptotically in a global domain. This property of the envelope
function has a great significance when the notion of envelopes is applied to a global
analysis of differential equations [3—5] and difference ones [40].

4.2.2 Envelope Curves/Trajectories in n-Dimensional Space

The notion of envelopes can be readily extended to the curves or trajectories in the
n-dimensional space [5].
A curve C in the n-dimensional space may be represented as

X(@) = "(X1(r), X2(1), ..., Xn(0)) (4.27)

with one parameter (time) ¢ € [a, b] where a and b are real numbers (@ < b). From
now on, the parameter ¢ will be called ‘time’ and the word ‘trajectory’ will be also
used occasionally in place of ‘curve’.

Now let us consider a family of curves in the n-dimensional space where each
curve is represented by

C.: X(t:1) = "(X1(t; 1), Xa(t:7), ..., X,(t; 7)), (4.28)
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where each member of curves is distinguished by a parameter . We suppose that
the family of curves {C;}; has an envelope trajectory E:

E: Xe) = "(Xgi1 (1), Xp2(0), ..., Xen(1)). (4.29)

The function Xg(#) may be constructed from X (¢; t) as follows. Let C, and E
share the tangent line at time ¢ = #(7)

Xe(t(r)) = X(t(1); 7). (4.30)

We note that the parameter t can be reparametrized so as to be the contact time 7 (7),
ie.,

t(t) =1, and Xg(r) = X(1; 7). 4.31)

The condition that E and C; has the common tangent at a time ¢t = T may imply
that the ‘velocities’ at this point are the same, i.e.,

dXg(t 0X(t,
de@)  _9Xt.om) (4.32)
dr i L PR
On the other hand, differentiating Eq. (4.30) with respect to 7, one has
dXg(t dt 0X (¢, dt 0X (¢,
E(t) dr X, ) =4 RSURI) (4.33)
dt |_pdt o |oipndt 0T s
Thus combining (4.32) and (4.33), we arrive at
axX(t,
IX@w )y, (4.34)
CLAN P

This is the basic equation in the theory of envelope trajectories : From this equation,
the parameter value T = t(¢) at the contact point can be extracted, and the envelope
function is given by

Xe@t) = Xt 1(1)). (4.35)
A caution is that (4.34) only gives a necessary condition for constructing the

envelope, because of the possible existence of singular points , as has been indicated
in the preceding subsection.
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4.2.3 Adaptation of the Envelope Theory in a Form
Applicable to Dynamical Equations

In the application of the envelope theory for constructing a solution of differential
equations valid in a global domain [3-5], the parameter is the ‘observation or probe
time’ fo, i.e., T = fy, at which the solution is to be ‘observed’ or ‘probed’. In addition
to fo, we have a set of integral constants C which determine the initial value and
hence conversely depend on #y;

C =C(y), (4.36)

the functional form of which is yet totally unknown. Then the family of the curves
and trajectories are given by

{X(1; 19, C(10)}s,- (4.37)
Furthermore, we impose that
fh=1=t, (4.38)

i.e.,each curvein the family is parametrized at the contact point with the envelope that
is supposed to be the exact solution of the differential equation. Then the envelope
equation (4.34) now reads

X1, 1o, C(19)) . 0X(t,; 10, Cty)) dC

=0. 4.39

=ty =ty

It should be noted here that the meaning of the present Eq. (4.39) is totally different
from that of (4.34) because Eq. (4.39) gives the equation of the unknown function
C (1). In other words, the unknown function C(¢) is determined so that X (¢; ¢, C(t))
becomes the envelope of the family of curves given by X (¢; #, C(#)). We shall show
that the resultant envelope function Xg(¢) = X(¢; ¢, C(¢)) thus obtained becomes
an approximate but uniformly valid solution in a global domain.

A couple of comments are in order here:

(1) Equation (4.39) is essentially of the same form as the RG equation postulated in
[1], and those used in quantum field theory and statistical physics [8, 9, 14, 18,
87, 88], although it has been derived as the envelope equation adapted to the
analysis of dynamical equations solely with geometrical terms. Thus we shall
call Eq. (4.39) and its variants the renormalization group/envelope equation or
RGI/E equation as well as the RG equation.

(2) The arbitrary time t; corresponds to the renormalization point in the renormal-
ization program in quantum field theory [18, 88], and we shall call it ‘initial time,
because the perturbed solutions will be constructed around ¢ ~ #,, although it
may be more adequate to call it the ‘probe time’ or ‘observation time’.
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4.3 Damped Oscillator in RG Method

In this section, we take up the simple linear equation of a damped oscillator and
demonstrate how the RG method works in detail. We shall see that the RG/E equation
leads to the dynamical equations for the would-be integral constants, the amplitude
A(t) and the phase 0(¢), separately, and a resummation of infinite series of the
perturbation series is achieved through the RG/E equation.

4.3.1 Treatment as a Second-Order Differential Equation for
Single Dependent Variable x

The equation of the damped oscillator is given in (2.6), which we reproduce here

2

d
Lx = —2ex, ith L :=— 1, 4.40
X ex, wi I + ( )

where € (> 0) is supposed to be small. The exact solution to (4.40) is given by (2.13),
which reads

x(1) = Ae ' sin(v/1 — €21 + ), 4.41)
with A and @ being constants to be determined by some initial condition, say, at
t :V\(f)e; try to obtain the solution around the ‘initial time’ ¢ = f; in a perturbative way,
expanding x as

x(t; 1) = xo(t; to) + €x1(t; o) + €2x2(t; 10) + ..., (4.42)
where x,,’s (n = 0, 1, 2, ...) satisfy

L)C() = 0, Lxl = —2)'60, L)Cz = —2)'C1, (443)

and so on.

In the RG method, we make the following special set up, as shown in Fig.4.2:
We suppose that the ‘initial” value W (%) of the solution at an arbitrary time t = ¢,
is always on an exact solution of (4.40) as

x(to; to) = W(ty). (4.44)
Conversely speaking, we suppose that the exact solution x(¢) is given by

x(@)=W(@) =x(t; t). (4.45)
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x(%o; 1)

: »t
hooh K N\x

Fig. 4.2 The unperturbed solution x(z; o) which has the ‘initial” value W (#p) that coincides with
the exact solution x () at t = fo. The ‘initial’ time fg is arbitrary and hence may be t(/), t(/)/ and so on

Then the exact solution as the ‘initial’ value W (#y) at t = #; should be also expanded
as

W(to) = Wolty) + eWi(to) + €Walt) + ... (4.46)

The solution to the lowest-order equation (4.43) is given by the zero modes of
the linear operator L and may be written as

xo(; o) = A(to) sin(t + 6(10)), (4.47)
where we have made it explicit that the infegral constants A and 6 may depend on
the ‘initial’ time #y. The ‘initial’ value Wy(#y) in the zeroth order is naturally given
by

Wo(t0) = xo(to; 10) = A(to) sin(to + 6(to)). (4.48)
We remark that the zeroth-order solution is a neutrally stable solution in the sense
that the absolute value of it will not diverge when ¢ becomes large.

The first-order Eq. (4.43) now takes the form

Lx; = —2Acos(t +6). (4.49)
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In fact, the solution to this equation was worked out by the method of variation of
constants in Chap. 2, and the general solution is given by (2.31), which can be cast
into the following form?

x| = —At sin(t +6) + CVsin(t 4+ 6) + C cos(r 4 6), (4.50)

with C fi) (i =1, 2)being arbitrary constants.? Here the last two terms are the general
solution to the unperturbed equation, that is , the zero modes of L.

Utilizing the ambiguities owing to the arbitrariness of the addition of the zero
modes (the independent solutions of L), the form of the particular solutions to the
inhomogeneous equations as the higher-order equations in the RG method are deter-
mined according to the following principle. First of all since we suppose that the
‘initial’ value at r = £; is on an exact solution, the corrections from the zeroth-order
solution should be made as small as possible. Then it is an important observation that
possible secular terms contained in the general solution (4.50) are made to cancel
out with the zero modes at t = . Thus we arrive at the following prescription for
the construction of the particular solution to the higher-order equations:

(I) Only the functions independent of the zero modes are retained except when
the secular terms proportional to the zero modes are present, for which the
zero modes are added so that the secular terms cancel out with them at
t=1y.

By this way, the possible contributions from the higher-orders to the zero modes are
renormalized away in the integral constants in the zeroth solution. The added zero
modes play a kind of ‘counter terms’ in the renormalization program in quantum
field theory[83, 88]. It should be emphasized here that the prescription given above
has no ambiguities for constructing the perturbative solutions. '

In accordance with the above prescription (I), the constants C f') (i=1,2)are
chosen as

cV = A, c? =0, (4.51)
which leads to
x1(t; tg) = —A(t — tp) sin(t + 0), (4.52)
and accordingly,
x1(t = to; 1) = Wi(to) = 0. (4.53)

2 The following elementary way of construction of the perturbative solutions is aimed at those who
are not familiar with inhomogeneous differential equations.

3 Since we are dealing with a second-order differential equation with respect to time, the number
of integral constants are two, and we have already introduced two integral constants A and 6. Thus

the seemingly new constants C fi> (i =1, 2) should be functions of A and 6.
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With this choice, one see that the secular term vanishes at the arbitrary ‘initial’ time
tp and in the same time the possible difference between the exact value W () and
the lowest one Wy(fy) is made of higher order of €.

The second-order equation now takes the form

Lx, = 2A( — ty) cos(t +6) + 2Asin(r 4 0). (4.54)

The general solution to the equation is given in (2.36) by the method of variation
of constants. Then adding a linear combination of the unpertubed solutions so as to
satisfy the prescription (I), we have

A A
x(t; o) = E(t — 1)’ sin(t + 6) — E(I —t9) cos(t + 6), (4.55)
so that
Wa(ty) = 0. (4.56)
We remark that there appear no higher-order corrections to the ‘initial” value W (¢y)
because of the linearity of the equation. As has been noticed already, the choice
of the coefficients of the unperturbed solution or the zero modes corresponds to a

renormalization of the integral constants A(ty) and 6 (¢y) in the unperturbed solution.
Thus the perturbative solution up to O(e?) reads

x(t; 105 Alto), 8(t0)) = A(to) sin(t + 6 (1)) — € A(to) (r — 1o) sin(z + 6 (10))

+ €2 A(ZIO) {(t — to)*sin(t + 6(to))
— (t — tp) cos(t + 6(1p))}. 4.57)

Here we have made explicit the fact that the solution depends on the integral constants
A(tp) and 0(zy). Accordingly, the ‘initial’ value that is supposed to be the exact
solution at t = £, is given by

W (t) = Wolto) = Alto) sin(to + 6 (1)), (4.58)

up to O(€?).

Admittedly, the solution (4.57) contains secular terms, which vanish at t = #; in
accordance with the prescription (I) in contrast to the perturbative solution (2.37)
given in the naive perturbation method. As emphasized above, by way of making
the secular terms vanish at ¢ = 7y, the higher-order terms are renormalized into the
to-dependent integral constants A(#) and 6 (%), although the definite #, dependence
of them are yet to be determined.

Here let us take a geometrical point of view: We have a family of curves
{Cs}1, given by functions {x(¢; #o)}; parametrized with fy. They are all solutions
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of Eq. (4.40) up to O(e?) which are supposed to coincide with the exact solution
around t = f locally up to the same order. The idea is that the envelope curve of
the family of the curves {C,},, will give a solution that coincides with the exact
solution up to to O(e?) uniformly in a global domain of t, which will be shown
to be the case. From the way of construction of the perturbative solution, the point
P, (to, x(t0, ; to, A(t0), 6(#))) should be on the exact solution, which means that P,
is the contact point of each curve with the envelope E. These conditions are neatly
summarized in the following envelope equation :

dx(t; 1o, A(to), 0(to))
dty

n ox dA
0A dty

dx do

_ 0x n
a0 dty

D)

—0. (4.59)

o=t

o=t o=t o=t

Here we repeat the important observations made in Sect. 4.2.3: The envelope Eq.
(4.59) has the same form as the renormalization-group equation in quantum field
theory [8, 9] to express the natural requirement that the values of physical quantities
should be independent of the renormalization point . Hence the authors in [1] called
essentially the same equation as (4.59) the renormalization group (RG) equation.

Inserting the perturbative solution (4.57) into (4.59) we have up to O(€?),

dA(1) do(ty) 1 ,
( dr dr +26>

cosgp(t) =0, Vvt

o=t

+ 6A([())>

sing (1) + Alio) (

to=t

(4.60)
with ¢ () =t + 6(t). A natural condition for the equation to hold V7 is that the
coefficients of the independent functions sin ¢ (¢) and cos ¢ (¢) should vanish, and
thus we have the following amplitude and phase equations,

dA do €’

a4 _ _ea Y __< (4.61)
dt dt 2

The readers should be familiar with these equations now because they appeared
in the conventional resummation methods such as Krylov-Bogoliubov-Mitropolsky
(KBM) and multiple-scale method described in Sect. 3.5 and Sect. 3.6, respectively;
The solutions to these equations read

2
A@t) = Ae™, 0(1) = —%t +6, (4.62)

respectively.
Thus the ‘initial’ value W (¢) in this approximation is given as the envelope

xp(t) = W) =x(t5tg =1, A1), 0(t)) = Ae™ sin (1 —€*/)t +60), (4.63)

which is certainly a uniformly valid in a global domain. Recall that the ’initial value’
W () has been supposed to be the exact solution.
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Fig. 4.3 The solutions of the damped oscillator based on numerics and RG method (4.63) with
€ = 0.5 and initial values x(0) = 1 and x = —0.5

Figure 4.3 shows a comparison of the behavior in the phase space (x, x) of the
RG solution xg(¢) give by (4.63) and the exact solution (obtained by the numerical
calculation) for e = 0.5. One sees that the agreement is excellent for a global domain
of time until the solution shows the complete damping, although xg(#) has been
constructed through the perturbative expansion only up to the second order.

Here we remark that the solution (4.63) is written as

xg(t) =Acos¢d + p(A, ¢), (4.64)

where p(A, ¢) = 0, and the amplitude A and phase ¢ satisfy the following equations,
respectively,

dA .

- = F(A), with F(A) =0, (4.65)
d—¢—1+Q(A) ith Q(A)——i (4.66)
dl‘ = s W1 = ) . .

This structure of the presentation of the solution exactly in accord with that of
the ansatz for the solution of nonlinear oscillators adopted in the KBM method,
which might look mysterious in the first glance, but has been naturally derived in the
present RG method. It will be shown that this is generally true when the RG method
is applied, at least, to weakly nonlinear oscillators in Sects. 4.5 and 4.6.

The recipe of the RG method is summarized as follows:

1. Starting from the zero mode solution around arbitrary ¢ = t,
2. the higher-order solutions are constructed according to the prescription (I).
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3. Then the RG Eq. (4.59) is applied to construct the envelope of the family of the
curves, which is reduced to the dynamical equations of the would-be integral
constants of the zero modes, and the solution of the RG/E equation is inserted to
the initial value x (¢ ; ¢, A(¢), 6(¢)), which gives the approximate but uniformly
valid solution in a global domain by construction.

Finally a couple of comments are in order on the significance and ‘uniqueness’
of Eq. (4.61) as extracted from Eq. (4.60):

(1) Strictly speaking, Eq. (4.61) is a sufficient condition for Eq. (4.60) to holds,
because the argumentation based on the functional independence of sin ¢ (¢) and
cos ¢ (t) is sloppy, because the coefficients of them are also functions of 7. It
should be emphasized, however, a rigorous reduction of Eq. (4.61) from the
RGJE equation is possible by converting the equation to a system of first-order
equations , as is shown in Sect. 3.2 of Ref. [6] and below in Sect. 4.3.2.

(2) Whatwe are doing is akind of the reduction of dynamics, i.e., extracting simpler
equations from the original equation. As Yoshiki Kuramoto emphasizes [32], one
of the principles of the reduction of dynamics is to obtain reduced equations that
are as simple as possible, even when the functional form of the solution could
become complicated. In the present case, we choose Eq. (4.61) because it not only
satisfies the required conditions but also simple although a more complicated set
of equations for A(¢) and 6(¢) may satisfy Eq. (4.60).

4.3.2 Treatment of Damped Oscillator as a System of
First-Order Equations

By defining a vector by

u= (;C) . (yi=1), (4.67)

Equation (4.40) for the damped oscillator is converted to a system of first-order

equations as
d 0
— —Llu=-=2 , 4.68

01
L:(_IO). (4.69)

with
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We try to obtain a local solution to Eq. (4.68) around ¢ = Vfy in the perturbation
theory. We expand the dependent variable and the initial value in Taylor series as

u(t; to) = ug + euy + €uy + - - - (4.70)

with u; = "(x;, y;), and the ‘initial’ value W (¢y) at ¢t = t; is chosen to be an exact
solution, which is also expanded as

W) =Wo+eW, +€Wy+---, 4.71)

The lowest-order equation reads

d
<E _ L) wo = 0, “.72)

the solution to which is given by

. . [
uo(t; 1) = Ct)e" U + C*(tp)e 'U_ =: (x‘)( 0)>, 4.73)
Yo(t; 1o)
where
U, = ! (4.74)
ST\ '

are the eigenfunctions of L belonging to the eigenvalues +i, respectively;

LUy =+iUy.. (4.75)

This is a neutrally stable solution . We have made it explicit that the integral constants
C(tp) and C*(tp) may dependent on ty. The ‘initial’ value att = £, in this order reads,

Wo(to) = z(t)U . + c.c., (4.76)
with
z(tp) = C(tp)e™. 4.77)

Here c.c. denotes the complex conjugate. We remark that the lowest-order solution
can be expressed in terms of the initial value as

uo(t; to) = " LWo(10). (4.78)



4.3 Damped Oscillator in RG Method 81
We remark that
yo(t: to) = iC(fp)e’" + c.c.. (4.79)

Owing to the equality

((1)) = U, —-U.)/2i, (4.80)

the first-order equation reads

d
<E - L) up =1iyo(t; t0)(Uy —U_)

= (—Ce'' — C* U, - U_). (4.81)

Applying the general formula (4.225) for the solution of the inhomogeneous
equation given in Sect. 4.7, Eq. (4.81) is formally solved as

t
umum)=e“ﬂﬂwvmm>+i]"dw”ﬂﬂymwahs—v_x

fo

1 A
==L |:W1(t0) + z{iCe”OU, + c.c.}]
, 1 .
- [{(; —1)Ce"' U, + iECe”U,} + c.c.] ) (4.82)

One observes that the first line of (4.82) would gives rise to terms that could be
included in the unperturbed solution, and hence should be avoided according to the
prescription (I). This requirement is fulfilled by simply choosing the ‘initial’ value
W (1) yet to be determined as

1
Wilto) = =S liz(t)U- +c.c}=: pylz, '] (4.83)

One may say that this is a kind of a renormalization of the integral constants in the
unperturbed solution. Thus we have

mmm>=—cmm%a—mv++§UJ+am

_. <x1(t; lo)>. (4.84)
yi(t; to)

A comment is in order: The above solution could be more efficiently obtained by
using the operator method [3, 5, 6] presented in Appendix 2 Sect. 4.7 in this chapter.
In fact, the solution to (4.81) is formally expressed in the operator method as
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u(t; ) = — (Ce'' —C*e ™™ U, —U_), (4.85)

dt_L

with d, := %. However, using the formulae (4.238) and (4.237), we have

1. .
7o Le”U+ =(t—1)e''U,, (4.86)
e'U_ = ! ety = —Leiny (4.87)
d—L ~~ i-(—=i) 27 7 ’
respectively. Thus
w1 (t; 10) = —Clto) [(r — 1)U, + %e”U_:| ¥ ce, (4.88)

which exactly coincides with (4.84), which implies that
yi(t; to) = C(to)e {—i(t — to) — 1/2} + c.c.. (4.89)

The second-order equation reads

d L
- = u
dt 2

iyi(t;t))(Uy —U-)
= [C)e"{(t —1t9) —i/2} +cc] Uy —U-)
= Cu)([(0 = 10)e" U — i/2)e" U]

— [t —1)e"U_- — @ /2)e”U_]) +c.c.. (4.90)

with the ‘initial’ condition u; (ty; tp) = W(o). By using the operator method [3, 5,
6] presented in Appendix 2 of this chapter, we have

. 1 .
i=L (t—1)e'U, = E(r —19)%e"'U (4.91)
(t —t)e''U 1 (r—t)—l e'U
d—L° T T Y B
i 1) .
=]——(@—t —te''U_, 4.92
{ 2( 0)+4}e (4.92)

respectively. Thus we have
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1 2 it . it
ua(t: 10) = Ct0) (| 50 = 102"V = (/D —10)e" Uy
— {—i(t—t)—i—l}e”U —(1/4)e"'U )+cc
20 T T B -

= %C(to)([(t — 1) —i(t —tp)] " Uy +i(t — ro)e”U,) +c.c..
(4.93)

Collecting all the terms up to the second order, we have

u(t; 1o) = Cei’[U+ —e{(t — 1)U + %U,}
€2

+ SUC =10 =i = )V +it = WU 1] +ec, @94

with the ‘initial’ value

W(to) = Clio)e™{U, — i%U,} +ec. (4.95)
The RG/E equation
du(t; ty)
=0 4.96
dty o=t ( )

gives
Ce''[U, — (i/2)U_] + Ce''[eU, + (ie?/2)(U, —U_)] + c.c. =0, (4.97)
V't up to the second order of €. From the equality of the coefficient of U, we have
C=—(e+i€?)2)C, (4.98)
which implies that the coefficient of U _ vanishes up to the second order of € because
(i€/2)(C 4+ €C) = O(ed). (4.99)

With the parameterization
1 i0(t)
C(t) = EA(t)e , (4.100)

(4.98) leads to the amplitude and the phase, respectively, as

A=—cA, 0=—€2)2, (4.101)
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which yield
A1) = Age™ and 0(r) = —€°t/2 + 6y (4.102)

with Ap and 6, being constants. The approximate solution as the envelope function
is given by
ug(t) = u(t; 1) = W)
— C(t)e" (U, — i%U_} tec

1 ,
— 5Aoe*’e’{“*z/”’*eﬂ}{U+ - i%U,} tee. (4.103)

Thus we have the final solution to the damped oscillator that is valid in a global
domain as

x(t) = Asin(wt + 0) (4.104)

where w = 1 —€2/2 and A and 0 are constants. The above expression coincides
with (4.63), and thus confirms the somewhat heuristic derivation of the amplitude
and phase qaution (4.61) from (4.60).

4.4 RG/E Analysis of a Boundary-Layer Problem Without
Matching; A System Treatment

Next we take up a linear but a typical boundary-layer problem [21, Chap.9]:

Y aro® 4y=0 (4.105)
€e—= €)— =0, )
dx? dx

with the boundary condition
y©0)=0, y(1)=1. (4.106)
Because of the linearity, the exact solution is readily found to be

e ¥ — efx/e

Y = (4.107)

To convert the equation in a form for which the regular perturbation theory is
applicable, we introduce the so called inner variable X by

€eX =ux, (4.108)
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and define the function of X by
Y(X) :=yx). (4.109)

Then the equation takes the following form,

LgY .y L d (d (4.110)
= —€|— , =—|-= . .
B dx B=ax \ax

We try to obtain the solution Y (X; X) around an arbitrary point X = X, where
the boundary value Y (X = Xo; Xo) is supposed to takes an exact solution, which we
denote as*

Y (Xo: Xo) = W(Xop). @.111)

From now on, we treat the problem as a system of first-order equations . One will
see tha the RG/E equation will lead to a couple of reduced equations in a rigorous
way.’

Equation (4.110) written inner variable X = x /e is converted to a system of first-
order equations for

Z(X) = <dY§dX> = (288) (4.112)
Defining the coefficient matrix as
L:= <8 _11), (4.113)
we have
g:LZ —i—e(Z]—i-Zz)( 0 ) (4.114)
dX -1

We try to solve Eq. (4.114) by the perturbation theory around X = X, with the
expansion Z = Z© 4+ ZzM 4 ...
The zeroth-order equation reads

4 The prescription for treating the higher order terms given in Ref. [3] was based on Ref. [1] which
is different from that given in Sect. 3 of [3] nor that presented in this monograph. As a result, the
formulae given in [3], unfortunately, suffere from some errors. Equations (4.5) through (4.10) in
Ref. [3] should be substituted by the corresponding expressions given below and Appendix 1 of
this chapter.

5 AnRG analysis in the scalar representation is given in Appendix 1 of this chapter, for an instructive
purpose.
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d
d—Xz<°> =LZO. (4.115)

The eigenvalues and the respective eigenvectors of L are found to be

M =0, U, :=<(1));x2=—1, U2:=<_11). (4.116)

We remark the equality

(_01> = —(U, + U>). 4.117)

Thus the zeroth-order solution is given by
0
Z(O)(X) = A XU, + B(XO)G_XUQ =: (Z(O)>, (4.118)

which gives
70+ 7\ = A(Xy). (4.119)
Then the first-order equation is given by

d
(d_X - L) Z, = —AXo)(U; + Uy). (4.120)

The particular solution to (4.120) in the form suitable for the RG method is given in
the operator method® as

Z,

1 1
—A(Xo) [ Ui+ U2:|
Aol &L
—AX))(X — XU — A(Xo)U>, (4.121)

where the formulae (4.238) and (4.237) have been used; we remark that (4.121)
satisfies the principle (I).
Thus we have for the perturbative solution up to the first order

Z(X;X0) =20 + ez
= A(X))U + B(Xo)e U
+ e[AXo)(X — X0)U\ — A(Xo)Us] + O(€?). (4.122)

6 See Appendix 2 in this chapter.
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The RG/E equation up to the first order of €

d
2 =0 4.123
dX() Xo=X ( )
is reduced to
o—dAU + dBe—XU + €| AU dAU
Tax ' ax 2 Pax 2
= dA+ AX) U, + dBe—X dA U (4.124)
“\lax ¢ P ax “ax ) ¥ '

Then, because of the linear independence of U and U,, we have

dA dB _y dA

— = —€A(X) and —e " —e— =0. (4.125)

dx dXx dx

We remark, however, that the first equation tells us that d A /d X =O(e), and hence
the second equation actually means %e‘x =0or

dB
— =0, 4.126
e ( )

up to the first order of €. Thus solving the simple equations, we have
A(X) = Ape ¥ and B(X) = B. (4.127)

with Ay and B being constant.
The envelope function is now given by

Ze(X) = Z(Z; X) = A(X)U, + B(X)e XU, — e A(X)U>

_ (I +e)Age™ X — Be X
- —eApe ¥ 4+ Be X

Ae X — Be=X
_ (—eAe—ex h Be—X> (4.128)

up to the first order of € with A := (1 + €)Ao. Thus
Ye(X) = Z(X; X) = Ae™X — Be™X. (4.129)
In terms of the original variable x,

ye(x) = Ae™ — Be /€. (4.130)
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It is noteworthy that the resultant y, (x) can admit both the inner and outer bound-
ary conditions (4.106), simultaneously;

ye(0)=A — B=0, y(l)=Ae ! — Be V=1, (4.131)
which yield

1

A=B= o v (4.132)

and hence y, (x) coincides with the exact solution y(x) given in Eq. (4.107).

4.5 The van der Pol Equation in RG Method

The van der Pol equation was treated already in the previous chapters,” which is
reproduced here;

F4+x=e(l—=x)x, (4.133)
with € being small so as to the perturbation analysis is valid.

We first convert the Eq. (4.133) to a system of first-order differential equations
as

(% _ L) u = eb(u) (4.134)

with
u:(yi).c> and b=(1—x2)y<(l)), (4.135)

and
L= (_01 é) (4.136)

is the linear operator defined in Sect. 4.3.2 for describing the harmonic oscillator
with the angular velocity 1: Their eigenvalues are £ and the respective eigenvectors
are given in (4.74), which we reproduce here; Uy = (1, %i).

We try to obtain a local solution to Eq. (4.134) around t = V1, in the perturbation
theory. We expand the dependent variable in Taylor series as

u(t; to) = uo + euy + €’uy + - - - (4.137)

7 See Sect. 3.5.4, for instance.
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with u; = '(x;, y;), and the ‘initial” value W (zy) at ¢ = 1, is chosen to be an exact
solution, which is also expanded as

W(to)) =Wo+eW, +e*Wy+---, (4.138)

The lowest-order equation is the same as that in the case of the damped oscillator
and the solution to it has been also given in (4.73) as

uo(t; 10) = C(t)e" U + C*(1)e'U _ =: (x"(tf m), (4.139)
Yo(t; to)
where
xo(t; t0) = z(t5 t0) + 2" (t; 10),  yo(t; to) = i(z(t; t0) — 27 (t; 1)) (4.140)
with

z(t: 1o) 1= C(tp)e'". (4.141)

The first-order equation is given by

d A =xDyo
<E — L) u = T(U+ -U.). (4.142)

However,
Xy =i 202>+ D@ -2 =i [+ 1zl2) —ce].  (4.143)

Thus the right-hand side of (4.142) reads

[{(1 —[CHCE" — e} — cc]

| =

[{Z — (z3 + Izlzz)} — c.c.] U, -U_) =

R =

x Uy —-Uo)

= %[{(1 —|CPCe" = CPU
—{0—|CcPCe’ — c3e3ff}U_]
+ cc.. (4.144)

However, on account of the formulae (4.238) and (4.237), we have
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1 4
7 LellU+ = (f — to)ellU+, (4145)
4 _
1 3it 3i i [
My, = ——¥"U, = —=e¥'U,, 4.146
% — Le =3 —¢ U+ 7¢ Uy ( )
1 1. -
U = ——'U, = —=e'U (4.147)
i L i+1i 2
, 1, i
3it 3it 3it
— U= —¥U_=—-VU_. 4.148
PR 3 ti 2¢ (4.148)

Thus the solution to the first-order equation is given by

u (t; o) = %[{(1 —ICPHC(t = 1p)e’" = C*(=i/2)e* U ¢
—{(1 = |CP)C(—i/2)e" — C3(—i/4)e3“}U,] +cc..  (4.149)
Summing the perturbative solutions up to the first order, we have
u(t; to) = uo(t; to) + euy(t; to)
= Ce"Us + 5[((1 = ICPIC( — 1)e" = € (=i/2)e™ U
—{(1 = |CHC(—i/2)e!" — c3(—i/4)e3”}U,] +c.c.. (4.150)

Now the RG/E equation

d
—u(t; t =0 4.151
dtou( 0) ot ( )
is found to lead to

dC €
— =—(1-|CcPHC 4.152
ey 2( ICI%) ( )

up to the first order of €. We remark that the remaining terms are of higher order
because C = O(e). The solution as the envelope trajectory is given by

up(t) = u(t; 1)
- [C(t)e” + i%C3(t)e3i’] U,
. 1 .
+ iz [(1 —|CPHCe! — Ec%ﬁ”} U_ + cc., (4.153)

up to the first order of €.
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With the parametrization

C(t) — %eie(ﬂ

(4.154)
with A (> 0) and 6 being real numbers, the reduced Eq. (4.152) leads to the amplitude
and phase equations, separately;

. € A2 .
i=Sa(1-5). é=o. (4.155)

These equations are the same as those derived in Sect. 3.5.4 by the KBM method,
and the solution to the amplitude equation is given in (3.111), which admits a limit
cycle with a radius 2.

One can proceed to the second-order analysis [90], which leads to a non-trivial
phase equation but no change in the amplitude equation as was given, for instance,
in [22].

4.6 Jump Phenomenon in Forced Duffing Equation

Here we consider an extension of the Duffing Eq. (2.47) by adding a weak dissipative
effect proportional to the velocity and external harmonic force [22, 25] as given by

¥ 4+ 2% + o’x + ax’ = Fcos Qt, (4.156)

which is called the forced Duffing equation. In the following, we are going to discuss
the case where external force is weak with the angular velocity 22 being close to the
intrinsic one w? and the resistivity 2« and the anharmonicity of the potential « are
all small;

0’ =Q*+esw’, (0 <)k =€y, a=ch, 4.157)

where |€]| is small but the sign of € is not specified. Thus we have
¥+ 2eyx + (2 4+ edwP)x + ehx® = ef cos Q. (4.158)
A comment is in order here: In practice, people are interested in analyzing the
jump phenomenon [22, 25, 91] in which the amplitude of the excited mode with the
frequency close to the external one €2 or its multiples with some rational numbers

shows a drastic change along with a slow variation of €2. For this purpose, it may be
more convenient to use the parametrization

w=R+¢€o0, or Q=w—€o. (4.159)
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One can translate it to our parametrization through the formula

§ 2
€dw’ =2¢Qo, or €0 = e%. (4.160)

For calculational convenience, we also consider a similar equation with a different
external force as

¥+ 2eyy + (Q2 4 €dw?)y + €hy® = ef sin Q1. (4.161)

Then defining a complex variable z = x + iy, (4.158) and (4.161) are combined to
a single equation as

h )
P+ Q=€ [Swzz +2yz+ Z(3|Z|2Z + 7% — fe'm} ~ (4.162)

Expanding z as
z=2z20+e€z +€m+--, (4.163)
we try to solve Eq. (4.162) in the perturbation theory around an arbitrary time ¢ = ¢,
with the ‘initial’ value W (z,), which is supposed to be an exact solution as a function
of tp and expanded as; W (15) = Wy(to) + e Wi (to) + €2 Wa(to) + - - -
The zeroth-order equation reads
Zo+ Q%29 = 0, (4.164)
the solution to which may be written as

20(t; 19) = A(tg)e' 0, (4.165)

where A and 6 are assumed to be real numbers without loss of generality and may
depend on the initial time #y. Defining the complex amplitude by

Alty) := Ael?™) (4.166)
we can write the zeroth order solution as
20(t; to) = Alty)e’™. (4.167)

The first-order equation now takes the form
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7+ Q2 = —2y% — Sz — —<3|zO| 20+257) + fe'

3hA?
4

. h .
= <—2iysm — S’ A — A+ f) S

4
(4.168)

the solution to which with a suitable form to apply the RG method is given by
j 3h
2t 1) = —ﬁ(r — 1) [—2iysm — 80’ A~ | APA+ f] el

h %3 —3iQt
— A e, 4.169
+ 32?{ e ( )

Thus up to the first order, we have
iQt i . 2 3h 2 iQt
z(t; tg) = A(tg)e™™ — eﬁ(t—to) —2iyQA — Sw A — ?Iﬂl A+ fle

eh .
— A 4.170
+ 3 ( )
Note that there exists a secular term in the first-order term.
Then one finds that the RG/E equation j—t‘; ly= = 0 leads to

. 3h
A=ess [2zysm+3w2ﬂ+ —|APA - f] (4.171)

Here we have neglected terms such as edA/dt, which is O(e?) because
dA/dt =0(e).

The resultant reduced Eq. (4.171) is the complex time-dependent Ginzburg-
Landau equation (complex TDGL). From the real and imaginary part of (4.171), the
coupled equation for the amplitude A and the phase 0 is obtained as

A=—eya — L sing (4.172)
= —ey €5q Sinf .
. € ) 3eh , ef
6= S50+ =2A% - cos 6. (4.173)
2Q 80 2AQ

The approximate but globally valid solution is given by the envelope function as
€h 30 a—3iQ

ﬂ* t 182t
3202 ®)e

€h
TR — A3(p)edCUHOD) - (4.174)

2p(t) = xp(t) +iyp(t) = z(t; tg = 1) = At)eY +

_ A(t)el(9t+9(t)) +

where the time dependence of A(t) is given by (4.171).
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Notice that we have the mode with the one-third period of the normal mode
with the amplitude proportional to A3(z), which would be absent when some other
resummation methods like the averaging [22, 34] were used.

For completeness, we write down the expressions of xg(¢) and yg(z):

xp(t) = A(t) cos(Qt +6(1)) + 3;?22 Ad(t) cos{3(Qr +6(1))}, (4.175)
ye(t) = A(t) sin(Q2t +6(1)) — 3;?22 A¥(1)sin{3(Qt +6(1))}. (4.176)

Now it would be of interest to examine the basic properties of the complex TDGL
given by (4.171). First let us see various limits of the equation.

1. f=0,y #0, h #0: No external force.In this case, (4.172) and (4.173) are
reduced to

. . € _, 3eh
A=—eyA, 0=_—bév" + —

A2, 4.177)
2Q 8Q

respectively. The amplitude equation is readily solved by the quadrature to give
A(t) = Ae™ ", (4.178)

with A being a constant. Then the phase equation is also integrated out as follows:

3eh [T -
0(1) = 00) + — st + =2 / ds A2e2rs
0

2Q 8Q
@ — Q% 3ehA?

=00 t 1 —e 2. 4.179

0) + e +16y9( e " ( )

Thus inserting these results into (4.174), we have

25 (1) = Ae~€V1ei@ito®) | ﬂe—Iﬁ‘eyte—Si(w’l-‘rd)(t)) (4.180)

3202 ’

with
v’ — Q2 w’ — Q2 2, 2 2y1/2

o = Qoo = Qo = (@ 40 ) =0, (418D
N0 3‘Eh/p(l 1) 4 6(0) — i |5 (@ :=6(0)). (4.182)

= —e , = . (4

16y 2 t—>o00 16yQ

2. f =0,y =0, h #0: No external force without resistance. This is the pure
Duffing equation given in (2.47). In this case, (4.172) and (4.173) are reduced to
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. . 3eh
A=0, 6= Ss0? 4 22

A?, (4.183)
2Q 82

respectively, which are readily integrated out to yield

w? — Q? 3eh , ~
A = constant, 6(t) = g + S_QA t+6. (4.184)

Inserting these results into (4.174), we reproduce the result given in the previous
chapters; see (3.60), for instance.

3. f#0, y #0, h = 0: Nononlinear potential. In this case, we start from (4.171),
which is now reduced to

. i8w? i
A=— — A—e—f. 4.185
(v~ 50 ) en-e3q (4.185)
This inhomogeneous linear equation is readily solved by the method of variation
of constant, as follows. From the formal solution to the homogeneous equation,
we have

—el't i8w2
At)y=C@tye ', =y — ) (4.186)
2Q
where C (¢) satisfies the equation
. i
C=—e—fe, 4.187
50 fe ( )
which is readily integrated out to yield
Ct)y=C—i / (e —1), (C: constant). (4.188)
2Qr

Thus we have for A(r)

- _ . f _
t) = C el't 1_ el't
A1) e 1_2821"( e M)
. f = . f eyt b2
= c HAREAN 4.189
iSoF + +l29r e 20 ( )

—_— . (4.190)
t— 00 2Qr°
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Inserting this result into (4.174), we have the solution

1) = Alt iQt — A i(QU—6) 6 . —e}/t+iw’t’ 4.191
ze (1) (t)e e + +tisor)e ( )
— Ael®=9) (4.192)
— 00
where
A= f Ctns= 2 (4.193)
\/(wz — Q22 +4Q2%2 w? — Q2

This is the familiar resonance formula. Figure4.4 shows the trajectories in the
phase space with € = 0.1 for the cases of 1~ 3; the solid lines denote the results
obtained in the RG method in the first order, while the dashed lines the exact
ones obtained by numerics. One sees that the RG results well reproduce the exact
solutions in the global domain in the asymptotic region.

1.004

0.754

0.50
025 0.50
0.25
0.00 4

‘B 000
-0.25 1
-0.25

~0.50

=== cxact

— RG

-0.75 1

—1.004

-08 -06 -04 -02 LX) 0z 04 0.6 -1.00 075 -050 —-0.25 000 025 050 075 1.00
I

(a) (b)

Fig. 4.4 The solutions of the nonlinear oscillator with and without an external force (4.158) based
on numerics and RG method (4.171) withe =0.1. (1) f =0,y =1,h=1,Q2=1,5w =0, and
initial values x(0) = 0 and x(0) = —0.953. (2) f =0, y =0, h = 1, and initial values x(0) = 0
and x(0) = —0.953. 3) f=1,y=1,h =0, 2 =1, §w =2, and initial values x(0) = 4 and
x(0)=2
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4. Stationary state. The stationary state that satisfies A =0 or A = § = 0 is given
by

0 A ef . 0 (4.194)
= —€y €5q Sine: )
0= < s0? 4 g2 < o (4.195)
= — _— — — COS 0. .
20°Y T 3a 240

Making cos” @ + sin># = 1, we can eliminate # and end up with

A? [(%AZ + (0* — 92))2 +4y2§22] = f2, (4.196)

which is known to describe the jump phenomenon in the nonlinear oscillator
under the external periodic force [22, 25, 91]. Because the analysis of the jump
phenomenon is beyond the scope of the present monograph, and there are many

good literatures [22, 25, 91] on this subject, we shall not enter this interesting
problem here.

4.7 Proof of a Global Validness of the Envelope Function as
The approximate Solution to the Differential Equation

In this section, we shall show that the envelope function constructed through the
RGI/E equation indeed satisfies the original differential equation in the given order
of approximation in a global domain using a generic equation [3-6].

First we notice that the differential equations considered so far can be converted
to a system of differential equations with single time derivative:

dX ()
dt

— F(X(1); €), (4.197)

where F may be a non-linear function of X and ¢. For example, van der Pol equation
is converted to the above form with the replacement of

. X1=x _ X2
X_(Xzz)'c)’ F‘(—X1+e(1—xf)xz>' (4.198)

Let us suppose that we have an approximate solution X (¢; #y) to Eq. (4.197) that is
locally valid around r = V #y up to O(€"); namely, the following equation is satisfied
for all 1y belonging to a global domain,

aX n+1
I =F(X(t;19);€) + O(e"™), Y t. (4.199)
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Now, the RG/E equation reads

dX(t; 1)
_ =0, Y1, (4.200)
dty t=ty
and the envelope function Xg(#) is given by
Xe(t) = X(t;1). (4.201)
It is now easy to show that X (#) satisfies Eq. (4.197) for arbitrary 7 in the global

domain in which the ‘initial’ time #; can be located, up to the same order as X (¢; #;)
does locally at ¢ ~ 1. In fact, V¢ = 1, in the global domain,

dXg(1) _ dX(t; 1) +dX(t; fo) _ dX(t; 10)
dt 1=ty dt i—io dty =0 dt -
= F(X(t;1); €) + O("™)
= F(Xg(t); €) + O(e"™). (4.202)

This completes the proof. Here Eqgs. (4.200) and (4.199) have been used together
with the definition of Xg(#), Eq. (4.201).

It should be stressed that Eq. (4.202) is valid uniformly V7 in the global domain
of ¢, in contrast to Eq. (4.199) which is in a local domain around ¢ = .

Appendix 1: An RG Analysis of The Boundary-Layer
Problem in the Scalar Representation

In this Appendix, we take up again the boundary-layer problem analysed in Sect.
4.4, and make an RG analysis of the Eq. (4.105) with the boundary condition (4.106)
without converting it into a system.

With the use of the inner variable X := x /e, Eq. (4.105) takes the form given in
(4.110), which we reproduce here;

LgY <y L d (d (4.203)
= —| — , = — | — . .
B dx B=ax \ax

We first obtain the solution Y (X; X() around an arbitrary point X = X, at
which Y (X; X) is supposed to coincide with an exact solution W (X); Y (Xo; Xo) =
W (Xp). As in the text Sect. 4.4, Y (X; Xj) and the exact solution W (Xj) at X = X
are expanded as

Y(X; Xo) = Yo(X; Xo) + €Y1(X; Xo) + €’Y2(X; Xo) + -+, (4.204)
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and
W(Xo) = Wo(Xo) + eWi(Xo) + €2Wa(Xg) + -+, (4.205)

respectively.
Substituting the above expansion into (4.203), we have for the first few orders of
equations as

d
LYo =0, LgY =— <ﬁ + 1) Yo (4.206)

and so on.

Inserting the ansatz Yy (X) = e** into the zeroth order equation, we have A(A +
1) = 0, accordingly, A =0 or A = —1. Hence we have for the zeroth order solu-
tion

Yo(X; Xo) = A(Xo) + B(Xo)e ™, (4.207)
with A(Xo) and B(X,) being the (X(-dependent) integral constants. We note that
the initial value at X = X in the zeroth order is given by Wy(Xo) = A(Xp) +
B(X)e %o,

The first-order equation now takes the form

LY (X; Xo) = —A(Xp). (4.208)

Since a constant and hence A(Xj) is a zero mode of the linear operator Lp, the
general solution to (4.208) admits a secular term as

Yi(X; Xo) = —A(Xp)X + CV 4+ cPeX. (4.209)

However, following the prescription (I) for the RG method given in Sect. 4.3, the
integral constants are chosen as

cV = A(X9)Xo and C? =0, (4.210)
which leads to
Y1(X; Xo) = —A(Xo)(X — Xo). 4.211)
Thus up to the first order, we have
Y(X: Xo) = A(Xo) + B(Xo)e ¥ — €A(Xo)(X — Xop). (4.212)

Now let us obtain the envelope Y, (X) of the family of functions {Y (X; X¢)}x,
each of which has the common tangent with ¥, (X) at X = X,. As we now know, the
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condition for the construction of the envelope function with this property is obtained
by solving the envelope equation or RG/E equation as given by

dY (X; Xo)
_— =0, (4.213)
dXy Xo=X
which is reduced to
dA(X dB(X
( Xo) EA(XO)) _dBXo |l x _ vx. 4214
dXo Xo=X dXo ly,—x

For this equation to satisfy for arbitrary X, one may demand that the coefficients of
the (independent) unperturbed solutions should vanish;

dA A B 0 (4.215)
— = —¢ —_— = .
dx T dX ’
the solutions to which read
A(X) = Ae X, B = B = const. (4.216)
Then the envelope function is obtained as
Ye(X) = Y(X; X) = W(X)
= A(X) + Be X = Ae ¥ 4+ Be ¥, (4.217)

which coincides with (4.129) that is derived rigorously in the text Sect. 4.4. Thus
although Eq. (4.215) is seemingly mere a sufficient condition for Eq. (4.214) to hold,
the consequence is rigorously correct, which fact may suggest that there may be more
persuasive mathematical arguments for deducing the vanishing of the coefficients of
the unperturbed solutions.

Appendix 2: Useful Formulae of Solutions for
Inhomogeneous Differential Equations for the RG Method

In the present formulation of the RG method, the particular solutions in the higher
orders are set up so that (1) possible fast modes should disappear and (2) the
contributions of possible secular terms vanish at an arbitrary ‘initial’ time t = f.
We shall show that the simple rules to write down the particular solutions with such
conditions are expressed with the use of an operator method.
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Appendix 2.1: General Formulae of the Particular Solution of
Inhomogeneous Equations Suitable For RG Method

W are interested in finding the particular solution to the equation given by

d
<E - A) u(t; to) = F(t), (4.218)

with the ‘initial’ condition at t = #y,
u(to, to) = W), (4.219)
where A is a time-independent linear operator. The solution to the inhomogeneous

Eq. (4.218) can be constructed by the method of variation of constants. First, the
general solution to the unperturbed equation

d
<E — A) u(t; ) =0 (4.220)

is readily solved to be
uy(t) =e*'C (4.221)
with C being a constant vector at this stage. Then we set the solution to (4.218) as
u(t; o) = eV C(t; 1) (4.222)

where C(t; 1) is now a time-dependent vector, which may depend on 7. Inserting
this expression into (4.218), we have e*’C(t) = F(t) or

C(t:1y) =e MF(). (4.223)

Integrating the last equation from ¢ = #; to t = ¢, we have
t
C(t;t9) = C(ty; 1) + / ds e_A‘*F(s). (4.224)
fo

Inserting this into (4.222), we have the solution to (4.218) with the initial condition
(4.219) as follows;

t
u(t; ) = e*COW(ry) + et / dse ™ F(s), (4.225)

fo
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where C (fo; tp) has been determined to be C (ty; o) = e 4 W (#y) to satisfy (4.219).
This is the basic formula of the solution to the inhomogeneous Eq. (4.218), which is
utilized in several ways through this monograph.

Appendix 2.2: Typical Examples with A Being Semi-simple

For definiteness, let us take the case where A is semi-simple® having eigenvalues A,
(¢ =1, 2, ...) with the corresponding eigenvectors U, as

AU, = A, U,. (4.226)

We shall consider some typical cases where the inhomogeneous term F(¢)
in (4.218) takes the following forms in order: (1) F(t) = e*U,, (A # A,) and
(2) F(t) = e*'U,. Notice that when F(¢) is given as a sum of them, the partic-
ular solution is given by a sum of those for the respective inhomogeneous term
because the equation is linear.

(1) When F(t) =e"U,, (A # Ay), Eq. (4.218) reads

d
(E — A) u(t; ) = e*'U,. (4.227)

Then the integral appearing in (4.225) is evaluated as follows:

t t t
e f dse M F(s) = e / dse MU, = ! / dse "y,

fo fo fo

exaz
= — [e(*a=P _ o=Cu=ho|y,
o
e)\to
= [eX 1) — ehel=Y . (4.228)
o

We remark that the second term is a solution of the unperturbed equation, which
implies that an unperturbed solution is produced from the second term in (4.225)
as well as the first term. Inserting (4.228) into (4.225), and noting that A, in the
denominator may be replaced by A, we have

u(t; 1g) = e |:W(to) - e““Ua:| + eMU,. (4.229)

A—A A—A

In the present formulation of the RG method based on the perturbation theory,
the solution should be well approximated by the lowest perturbation to make

8 The case when A is not diagonalizable and has a Jordan cell will be considered later.
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2

the perturbative expansion as valid as possible. In the present case, u(z; ty) is
supposed to be an perturbative correction to the solution and hence should be
made as small as possible. Now the first term of (4.229) is an unperturbed solution
and hence should be discarded in the perturbative expansion. Thus we end up
with the particular solution given by

u(t; ty) = ! MU 4.230
to) = e U (4.230)

We note that this final form is simply obtained by a formal manipulation: Mul-
tiplying the inverse operator (% — A)f1 to the both side of (4.227) as

u(t; tp) = ;e“Ua = MU, (4.231)
4 _ A r—A
1
where the relation %e“ = Xe* U, has been used.
When F(t) = e*'U,, Eq. (4.218) reads
d Dt
E_A u(t; ty) = e 'U,. (4.232)

Then the integral appearing in (4.225) is evaluated as follows:

t t t
eA’/dse_AsF(s)zeA’/dse_AsemUa:e“’/dse_(’\“_“)sUa

fo fo fo

1
= eh! / dsU,
]

=er(t — 1)) U,. (4.233)

We note the appearance of the secular term. Then inserting this formula into
(4.225), we have for the particular solution

u(t; to) = AW (1) + (¢ — 19)e’' U,. (4.234)

Since the first term is an unperturbed solution in the perturbative expansion, we
may discard it for the perturbed solution. Thus we have

u(t; o) = (t — tp)e*' Uy, (4.235)
for the particular solution, which is composed so as to vanish at ¢t = #; in accor-

dance with the construction prescription of the perturbative solution in the RG
method.
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This form of solution can be given by a formal prescription as

1
u(t;t0) = 57— AeWUa = (t — tp)e™'U,. (4.236)

dt

Appendix 2.3: Formal Prescription for Obtaining Particular
Solutions of Inhomogeneous Equations Suitable for RG
Method

On the basis of the results and suggested formal prescription, we here generalize and
summarize the the rules of an operator method for obtaining the particular solutions
suitable for the application of the RG method:

1, r 1
MU, = MU, = MUy, (A #Xy), (4.237)
-4 2 =
1 A ] A A
q Ae tUa = me an = (l — t())e fUa. (4238)
dt dt a

Similary, one can verify that

1 1
(t —t)"e™' U, = (t —t9)"e™'U,
d d
oA & e

1
= m(r — 1)U, (4.239)

Furthermore, when A # Ag,

1 1
y (t _ to)ne)nt Ua — e)\to—_rne)\‘r Ua

dr A dr — A T=t—1)
1
__ aMoqn AT
= e ——e""U, , (4.240)
g d: — A T=t—1
where d; = %. Hence, for example,
_ At _ 1 _ _ 1 At
%_A(t 1)et Uy = /\—A{(t 10) 7)L—A}e Uqg, 4.241)
_ 2 Mt _ 1 _ 2 _ 2
%_A(t 10)°e" Ve = -—— At —10)" = -—— (1 —10) + (A—A)Z}e Uy, (4.242)

where A may be replaced with A,,.



Chapter 5 )
RG Method for Asymptotic Analysis with | e
Reduction of Dynamics: An Elementary
Construction of Attractive/Invariant

Manifold

5.1 Introduction

In Chap. 4 (the last chapter), we have introduced the RG method [1, 38, 39, 48-52,
92-96] for obtaining perturbative solutions of differential equations that are valid
in a global domain through a resummation of the perturbative expansions, on the
basis of the formulation given in [3-5]. In this chapter, we reformulate the method in
a non-perturbative way [6] by adapting the Wilsonian renormalization-group (RG)
or Wegner-Houghton’s flow equations developed in statistical physics and quantum
field theory [14, 87]; The formulation will be given also in a way that it is clear that
the RG method provides us with a powerful reduction theory of dynamical systems
[6]. Then confining ourselves to cases where a perturbative treatment is possible,
we shall show that the RG method gives a powerful but also mechanical method
to construct the attractive/invariant manifold and the reduced dynamics on it of the
dynamical systems [6], which are the essential ingredients of the center manifold
theory in the conventional reduction theory [33, 34, 97].

One of the merits of the RG method lies in the fact that the natural coordinates for
describing the invariant or attractive manifold are explicitly provided by the integral
constants of the unperturbed solution [3-5]. It is to be noted that the reduction
scheme provided by the RG method is also in accordance with that elucidated by
Yoshiki Kuramoto three decades ago [32]: Kuramoto noticed that when a reduction
of evolution equation is possible, the unperturbed equation admits neutrally stable
solutions, and elucidated that the universal structure of the perturbative reduction
of dynamics can be formulated as an extended scheme of the Krylov-Bogoliubov-
Mitropolsky (KBM) method [25] for weakly nonlinear oscillators, on the basis of the
reductive perturbation theory [98] with some ansatz on the form of the solutions as is
the case in KBM method. In this respect, we remark that the KBM scheme naturally
emerges in the RG method as was shown in the last chapter (Chap. 4).
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5.2 Non-perturbative RG/E Equation for Reduction
of Dynamics

We begin with the following generic dynamical equation with n degrees of freedom;

ax _ F(X,1) (5.1)
dt - 9 9 .
with X = (X1, X, ..., Xp,)and F = '(Fy, F>, ..., F,), where n may be infin-

1ty.

We assume that there exists at least a solution X () = W(¢) to Eq. (5.1). with
some initial condition, say, at t = 0. Then we try to solve the equation with an
‘initial’ condition at an arbitrary time t = fo > O.

X(t = 1) = W(to). (5.2)

Asisindicated in Sect. 4.2.3, the arbitrary time fy corresponds to the renormalization
point in the renormalization theory in quantum field theory [18, 88]. The reason
why we call it ‘initial’ time lies in the fact that the perturbed solutions are to be
constructed around ¢ ~ fy, although it may be more adequate to call it the ‘probe
time’ or ‘observation time’.

‘We write the solution with the ‘initial’ condition (5.2) as

X(t) = X(1; 10, W(tp)), with X(t; 10, W(to)) = W(10). (5.3)

This is a rather trivial equation.

In some situation where the initial values at ¢ = O are confined in a some domain,
the solution after a long time t — o0 is confined in a well defined manifold with
m degrees of freedom, where m may be less than or equal to n. Such a manifold is
called the invariant/attractive manifold of the evolution equation [33, 34].

If 7y is such a time for which such an asymptotic behavior is realized, then the
‘initial’ value W (fy) should be parametrized by a vector C(#;) with m dimensions,
which may be given by the collection of the integral constants at t = #:

W(ty) = WIC(ty)], with dimC = m. (5.4)

As is seen in Fig.5.1, even when the ‘initial’ point (fy, W (#;)) may be shifted

to (z), W(t})), the values on the solution at ¢ does not change; X (z; to, W (tp)) =
X (t; 15, W(t))) or

X(t; t(’), W(t(’))) — X(t; 19, W(ty)) = 0. (5.5)

Dividing it by #), — 1 and then taking the limit

1ty — to =: Aty — 0+, (5.6)
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one has

dX 90X dX 4w
e A (5.7)
dty dty dW dr1

Note that this is an exact equation from which the time evolution of W (z) can be
extracted. This gives a non-perturbative foundation of the RG/E equation to be applied
to a global analysis, say, in the asymptotic region.

A remark is in order here: The Eq. (5.7) may be compared to the non-perturbative
RG equations by Wilson [87] or flow equations by Wegner-Houghton [14] and so on
in quantum field theory (QFT) and statistical physics [17—19]. The arbitrary time ¢, in
the present case corresponds to (the logarithm of) the renormalization point with the
energy scale, and the integral constants C(f) to physical values such as the coupling
constants and the masses to be renormalized in QFT. One will also recognize that
the existence of an invariant manifold of the dynamical system may correspond to
the renormalizability of the theory in QFT.

5.3 Perturbative RG/E Equation

When the perturbative theory is used to obtain X (z; ty, W(ty)), the equality of
X(t; 19, W(ty)) and X (t;t), W(z))) in the perturbation theory may be valid only
for

t~1t and 1 ~ 1, (5.8)

as shown in Fig.5.1. Then, in view that the limit
ty = fo+ (5.9)
is taken in deriving the RG/E Eq. (5.7), we can demand the equality #yp = 4 for
obtaining as good as possible approximation. In practice, the infinitesimal difference

between fy and ¢ will be discarded and simply use the equality’

th=1. (5.10)

Thus we arrive at a restrictive RG/E equation as

dXx
dty

00X
B a1

dX dw

= .22 =o. .11
AW dt,

o=t

o=t o=t

! This equality o = ¢ will be understood with a caution in Chap. 7 where stochastic equations are
treated: The times #y and ¢ may represent the coarse-grained and microscopic ones, respectively,
and hence may have quite different time scales from each other.
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Fig. 5.1 The perturbative solutions x(t; t9), x(t.; t(/)), x(t; t(’)’ ) and so on have the exact values
W (tg), W(t) and W (¢{) of the solution xg(¢) at the respective ‘initial’ times 1o, #, and ;] and so
on. Conversely, the exact solution xg(¢) can be obtained as the envelope curve of the family of
curves x(¢; 1), x(t; ) and x(¢; 1))

In Sect. 4.2.3, we have given a geometrical interpretation of Eq. (5.11) that it is
the envelope equation for constructing an envelope curve from the family of curves
as the perturbative solutions with different ‘initial’ time #y.> Accordingly the solution
to be valid in a global domain is given by the would-be ‘initial’ value

W) =Xt t) = Xe(t) (5.12)

which is interpreted as the envelope of the family of curves given by the perturbative
solutions.

As was done in Sect. 4.7, It can be proved that W (¢) satisfies the original equation
(5.1) in a global domain up to the order with which X (¢; #y) satisfies around ¢ ~ f
[3, 5, 6] because of the following equality

dW (1) _ dX(t; ty)

dX(t; ty)
dt dt +

dty

. dX(t; ty)

. - (5.13)

o=t o=t

due to (5.11).

21t is worth emphasizing that a reasoning to set fo equal to ¢ (or #+) has been naturally derived
here, which setting was done in a rather ad hoc way in [1].
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R" Py X

O

Fig. 5.2 An illustration of the invariant/attractive manifold with m dimensions of n-dimensional
dynamical system. After a long time, the state vector X is attracted to a well-defined manifold M
with m dimensions and to be confined there

5.4 Invariant/Attractive Manifold and Renormalizability

As we will see in the generic example to be treated in the subsequent section, there
is a universal structure of the reduction of dynamics. In this section, we shall give
some conceptual exposition of the general structure of the reduction of dynamics
in the RG method based on the perturbation theory with an emphasis of a trade-off
relation of the simplicity of the reduced equation and that of the representation of
the invariant/attractive manifold.

Let the invariant manifold M is represented by the coordinate s with dim[s] =
m < n: See Fig.5.2. The reduced dynamics of Eq. (5.1) on M may be given in terms
of a vector field G by

ds

— = G(s), 5.14

7 (s) (5.14)
and the manifold M is represented by

X = R(). (5.15)

Our task is to obtain the vector field G and the representation of the manifold R in a
perturbation method. We consider a situation where the vector field F is composed
of an unperturbed part F and the perturbative one P, i.e.,
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F=FyX)+e¢-P(X,1). (5.16)

Here notice that F has no explicit ¢-dependence, while P (X, t) does. We assume
that the unperturbed problem is solved and an attractive/invariant manifold My is
easily found.

Now we try to solve Egs. (5.1) and (5.16) by a perturbation theory with the ‘initial’
condition

X (1) = W(to), (5.17)

at an arbitrary time t = ty in the asymptotic region. The decisive point of our method
is to assume that

W) = R(s(t0)), (5.18)

that is, the ‘initial’ point is supposed to be on the invariant manifold M to be deter-
mined. Now we apply the perturbation theory with an expansion

X (55 10, W(to)) = Xo + Z €" X, (t; to, W(to)). (5.19)

n=1

Here we have made it explicit that X is dependent on the ‘initial’ condition. We also
expand the ‘initial’ value as

W (to) = Wo(to) + p(to), (5.20)
with
plig) =Y "W, (1). (5.21)
n=1

Now the unperturbed equation reads

dXy
—— = Fo(X)). 5.22
R 0(Xo) (5.22)

As promised, we suppose that an attractive manifold is found for this equation as
Xo(®) = R(s(1; C(1))), (5.23)
where C (%)) is the integral constant (vector) with
dimC(t) =m < n (5.24)

and may depend on #,.
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Here comes an important point of our method; we identify that
s(to) = C(to), (5.25)

which gives a natural parameterization of the manifold My. This is a simple but a
significant observation: It is not necessary to give any ansatz for the representation of
the manifold because we only have to solve the unperturbed equation and the integral
constants are trivially obtained.

The deformation of the manifold p(#y) at t = V#y should be, by definition, deter-
mined so as to be independent of the unperturbed solution at t = ty, i.e., Wo(tp),
which implies that possible perturbative corrections proportional to the unperturbed
solution is renormalized away into Wy (%) [3, 5].

In fact, it is a general rule that there exists a trade-off relation between the sim-
plicity of the reduced dynamical equation and that of the representation of the invari-
ant/attractive manifold. In the present case, the choice of the p is intimately related to
the resulting reduced differential equation. The notion of the reduction of the dynam-
ics may mean that the resulting reduced equation should be as simple as possible
because we are interested to reduce the dynamics to a simpler one. We shall see that
the above choice of the deformation leads to the simpler form of the reduced differ-
ential equation without terms coming from the redundant unperturbed solutions.

Let us show more details of the above prescription by proceeding to the higher-
order equations. The first-order equation reads

X,
— = Fy(XoX, + P(Xo). (5.26)

The solution to this inhomogeneous equation is composed of a sum of the general
solution of the homogeneous equation and the particular solution of the inhomo-
geneous equation. If the unperturbed solution X((¢) has a part of neutrally stable
solution, there appear secular terms in the special particular as well as genuinely
independent functions. It is a simple fact that the secular terms can be arranged so as
to vanish at r = #p, which may be interpreted as a renormalization condition to the
unperturbed solution. Then the correction of the ‘initial’ value is now determined as

Wito) = X (t = 1to). (5.27)

Notice that the ‘initial’ value is determined after solving the equation, hence the
functional form of it as a function of #; is explicitly given without recourse to any
ansatz because we are solving the equation faithfully in principle. If it were that
W (#p) = O contains additional unperturbed solutions, it would lead to a more com-
plicated dynamics as noticed above.

We can proceed to any higher orders of the perturbative expansion keeping the
above basic prescription. Then the deformation of the ‘initial” value p(#;) and hence
the total ‘initial’ value W (¢) are given solely in terms of C (ty),
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Fig. 5.3 An illustration of the perturbative construction of the invariant/attractive manifold with
m dimensions of n-dimensional dynamical system. The zeroth-order manifold with dimension m
is denoted as My; the coordinates of My is given by a vector s, which is nicely identified with the
integral constants C in the zeroth-order solution. The nonperturbative manifold is denoted by M,
which is deformed from My by the perturbation. The rate of the deformation p is, however, given
as a function of s = C, the coordinates of the unperturbed manifold Mg

W(to) = WolC(to)] + p[C(t0)]. (5.28)
Now the dynamics of C(¢) is determined by the RG/E equation Eq.(5.11);

dXx
dty

X
- dty

X dC

— - =0, 5.29
0C dty ( )

o=t

o=t o=t

which leads to the dynamical equation of C (). Then the manifold M (more precisely,
the trajectory on it) is represented as

X)) =W@) =WolCO]+plCH], (s=0). (5.30)

Equations (5.29) and (5.30) constitute our basic equations in the reduction theory
of dynamics based on the RG method. The geometrical picture of the perturbative
construction of the attractive/invariant manifold is illustrated in Fig. 5.3. We remark
that these equations correspond to the basic postulates in Kuramoto’s theory of reduc-
tion of evolution equations [32].
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Equation (5.30) shows that the whole dynamics is given solely in terms of C ()
with dimensionm < n.One may have recalled a correspondence between the renor-
malizability in quantum field theory [19] and the existence of a finite dimensional
invariant manifold in the theory of dynamical systems where the would-be integral
constants C = (Cy, Cy, ..., Cy,,) in the unperturbed solution play a quite similar
role to the renormalized coupling constants including the renormalized masses, and
p[C] to the unrenormalizable operators that are represented by the renormalized
constants. The last aspect that p[C] is represented solely in terms of C is analogous
to the Polchinski theorem [15, 19] in quantum field theory. We also remark that
Eq.(5.30) justifies the slaving principle by Haken [99].

A comment is in order; When the unperturbed system is given by a linear operator
is not semi-simple and has a Jordan cell, there will be a slight modification of the
above scenario due to a technical complexity; see Sect. 5.6.

5.5 Example I: A Generic System with the Linear Operator
Having Semi-simple Zero Eigenvalues

In the Lorenz model analyzed in the previous chapters, the asymptotic state around
the fixed point (&, n, ¢) = 0 for r ~ 1 is confined in a one-dimensional manifold
embedded in the three-dimensional phase space as given by (3.182):

E() = eA+ (,W (XA — A%,
N = €A — mmp (XA - LA3), (5.31)
= 4,

and the original dynamics given in terms of the non-linear system consisting of three
variables are reduced to single equation given by (3.178);

dA_ a0 AL (5.32)
— =c —_— . .
d o1\ p

The manifold (with dimensions less than the original one of the phase space)
in which the asymptotic state is confined is called the invariant manifold or center
manifold [33, 34]. In the present case, the state variables with any initial values tend
to be attracted to this manifold, hence the manifold is also an attractive manifold.

In this section, we shall show how the RG method gives a natural way for con-
structing the invariant manifold and deducing the reduced dynamics on it, taking up
a generic system in which the linear operator A has semi-simple zero eigenvalues
and those with negative real parts: In this case, the invariant manifold may be also
called the center manifold [33, 34].
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5.5.1 Generic Model that Admits an Attractive/Invariant
Manifold

We treat the following rather generic n-dimensional system of first-order equations:

d
(dt A) u=c¢cF(u), (5.33)
where A is a linear operator (a matrix and/or differential/integral operator) and F a
nonlinear function of u with € being a small parameter, say, satisfying the inequal-
ity |e| < 1. We assume that A is semi-simple and has multiply degenerated zero
eigenvalues and other eigenvalues of A have a negative real part.

We are interested in constructing the attractive/invariant manifold M and the
reduced dynamics on it to be realized asymptotically when ¢ — oo in the pertur-
bation theory. For this purpose, we try to solve the equation in the perturbation
theory by expanding u as

u(t; o) = uo(t; 1) + euy (t; 1) + €ua(t; to) + - -, (5.34)

with the ‘initial” value W (%) at an arbitrary time #; in the asymptotic regime. We
suppose that the equation has been solved up to ¢ = 7y and the solution has the value
W (t) at o on M. In other words, u(r) = W(t) gives a global solution to (5.33)
confined on M. We assume that the exact solution can be expanded as follows:

W (to) = Wo(to) + €W (to) + €2 Wa(to) + - - - . (5.35)

They are yet to be determined in this stage of the procedure.
The lowest-order equation reads

d
(E _ A) o = 0. (5.36)

We assume that the multiplicity of the zero eigenvalues is m, which implies that
the dimension of ker A is m;

AU, =0, (i=1,2,...,m). (5.37)

It is also assumed that the other eigenvalues have negative real parts;
AU, =AUy, Redy <0, (a=m+1, m+2,...,n). (5.38)
It is taken for granted that U;’s and U, ’s are linearly independent. Since the linear

operator A may not be symmetric (self-adjoint), we need to specify the properties of
the adjoint operator A, which has the same eigenvalues as A has;
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AU, =0, (i=1,2,....,m), (5.39)
AU, =20, (@=m+1,m+2,...,n). (5.40)

Here we suppose that U;” and U,’s are linearly independent. We have an orthogo-
nality condition

U4, Up) = (UalUp) =8, (@, b=1,2,....n) (5.41)
where we have demanded the normalization condition for a = b. In the second
equality, we have used Dirac’s bra-ket notation for an inner product.

The projection operator P, onto the eigenstate U, is given by

P, = U NU,| (5.42)

in the bra-ket notation. Then the projection operator onto the kernel ker A reads
P=>"P. (5.43)
i=1

The projection operator Q onto the compliment to the kernel is given by

Q=1-P= )Y P, (5.44)
a=m+1
and accordingly
P+ Q=1 (5.45)

We have also the idempotency of the projection operators as
P?=P, 0*=0. (5.46)
Now the general solution to the homogeneous Eq. (5.36) is readily given by
uo(t; t9) = e C(ty) (5.47)

with C being a constant vector, which can be expressed as a linear combination of
the eigenvectors of A as

C = Z C,(to)U,. (5.48)

a=1
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Then (5.47) is reduced to

uo(t; 10) = Y Calto)e™ Uy =Y &' Calt0)U,

a=1

a=1
=) C)U; + Y Colto)Us. (5.49)
i=1 a=m+1

Since we are interested in the asymptotic state in the limit ¢+ — oo, we may
discard the second part in (5.49) composed of n — m terms which would die out in
this asymptotic state, and hence we take for the zero-th solution

uo(t; t0) = Y Ci(to)U; (5.50)
i=1
with the ‘initial’ value
uo(to; 1) = Wo(t) = Y _ Ci(to)U; =: Wo[C (1)1, (5.51)
i=1

where C (%)) is an m-dimensional vector defined by

C(t0) = "(Ci(to), Calto), ..., Cu(t0)). (5.52)

5.5.2 First-Order Analysis

The first-order equation reads

d
(E — A) u; = F(uy(t; tp)). (5.53)

This is a linear inhomogeneous equation, which may be solved using the method of
variation of constants for a system of first-order equation, as has been already utilized
in Chap. 3. For completeness, we repeat it here. We start with the formal solution to
the homogeneous equation

uy(t; to) = e, (5.54)
which is inserted into (5.53) but now with # being supposed to be time-dependent.

Then we have an equation for & as it = e 4" F (uy), which is readily integrated out
to give
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t
u(t; th) = / ds efA“F(uo) + u(ty; to).

fo

117

(5.55)

Thus the solution of (5.53) with the ‘initial’ condition u;(fy; t)) = Wi(t) is

found to be
t
ul(t; t()) = eA’ [/ ds C_AJF(M()) + ﬁ(l‘o; l())]
to

t
— AW (1) + / ds "N (uo (s 1)),

4]

where @ (ty; 1)) = e W, (to).
Here a couple of remarks are in order:

(5.56)

(1) The first-order correction to the ‘initial’ value W(fy) is and can be taken so as
to belong to the Q-space, because if W () had a component belonging to kerA

or P space, such a component could be “renormalized away” into Wy,.

(2) Although F(uo(s; tp)) is seemingly time-dependent, it is a constant vector

F(uo(s; 10)) = F(Wo(1)).

Inserting the identity / = P + Q in front of F (u() in the integral, the integral

in (5.56) is evaluated as follows,

/ ds e" A F (uo(s; 1)) = / dse"™DA(P + Q)F (W (t))

to fo

t
=/ dse"94 PF(Wo(ty))

fo

+ / ds e QF (Wy(ty)).

4]
However,

t t
thelstterm:/ dsel=94 PF(Wo(to))zf ds PF(Wq(1y))
I t

= (t — tp) PF(Wy(t)).

Since

AQ=0A=0A0= Y W NUalAIU) T4l =: Ao,

a=m+1

has no zero eigenvalues, the second integral is evaluated as follows,

(5.57)

(5.58)

(5.59)
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t
the 2nd integral = / ds e QF (Wy(ty))

fo

ete'(—Agh [e7e ] QF (Wo(to)
= et ALIQF (W (19)) — Ay OF (Wo(t)).  (5.60)

Thus we have for the first-order solution

wi (15 19) = "V [W (19) + Ay QF (Wo(to))]
+(t — 10) PF(Wo(t0)) — Ay QF (Wo(t9)). (5.61)

The first term containing the ‘initial’ value correction W (#;) formally belongs to
the Q space and is composed of fast modes which would die out asymptotically as
t — oo.However, we have supposed that we are dealing with an asymptotic analysis
in which such fast modes have already died out. Our point is that such a construction
of the solution is possible by choosing the yet-unknown ‘initial” value W (#y) so that
such undesired terms disappear. Indeed the first term disappear by choosing W (y)
as

Wi(to) = —Ag' QF (Wo(19)) = —A~' QF (Wo(1)). (5.62)
Here and from now on, we shall use a simplified notation for

f(AQ)Q = f(A)Q (5.63)

for any function f(x) even for the inverse as f(A) = A~!. We note that W (ty) is
orthogonal to the P space, and depends on #; only through C(y). With this choice,
we have for the first-order solution

u\(t;t0) = (t —to))PF — A" QF. (5.64)

It is to be noted that the argument of F is W(fy) and hence a function of C (¢). In
a later section, we shall show a short-cut prescription to reach the final form (5.64).

Since the ‘initial” value W (%) is supposed to be the exact solution, the above
construction of the first-order solution implies that the invariant manifold is modified
to M, which is represented by

M, = {ulu = Wy —eA"'QF (Wy)). (5.65)
If one stops in this order, the approximate solution reads

u(t; to) = Wo+e{(t —to))PF — A"'QF}, (5.66)
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which contains a secular term proportional to a function belonging to the P space,
and should be valid locally around t ~ fy.

To obtain the solution that is uniformly valid in a global domain, we apply the
RGI/E equation to (5.66),

du/dtylsy= =0, (5.67)

which leads to

_ dWo()
dty

dF dW,

0 I [PF(Wo(r» +ATI Q-

. 5.68
dW, dt to—ti| ( )

However, since dW(t)/dt is already of order €!, the second term in the big
bracket is of higher order and may be neglected. Thus we arrive at

% =ePF(Wy(1)), (5.69)

which is reduced to an m-dimensional coupled equation by making an inner product
with U; as

D @i FWiICD), (=12, m) (5.70)

The global solution representing a trajectory on the invariant manifold up to this
order is given by

u()=u(titn=10=y Ci()U; — A~ QF (W,[C)), (5.71)
i=1

with C(¢) being the solution to (5.70).

In short, we have derived the invariant manifold as the ‘initial’ value represented
by (5.71) and the reduced dynamics (5.70) on it in the RG method in the first-order
approximation.

5.5.3 Second-Order Analysis

We can proceed to the second-order analysis naturally. The second-order equation
reads

d
(E - A) ur = F'(uo)u;, (5.72)
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where

n

(F'(wo)u,); = Z {0(F (10))i /3 (o), } (u1);. (5.73)

j=1
Much the same way as in the first-order case, the second-order solution is formally

obtained to give

t
uy(t; tg) = "Wy (1) + / dse"NF (uo(s; to))ui(s; 1) (5.74)

fo

After inserting u;(t; #9) given in (5.64) into the integrand, a straightforward but
somewhat tedius evaluation of the integral yields

us(t; o) = "4 [Wy(to) — {A"'QF'A"'QF — AQF'PF}]
+A'QF' A'QF — A"2QF PF
—(t —t)) {PF'A""QF + A”'QF PF}

1
+§(z —1)’PF'PF, (5.75)

where the argument of F and F’ is W[C]. The ‘initial’ value W, () that actually
gives the second correction of the global solution is determined so as to cancel out
the fast modes in the first line in (5.75) as before;

Wa(to) = A~ QF' (Wo)A™' QF (Wo) — A QF'PF, (5.76)
which implies that the invariant manifold is modified to M, as represented by
M, = {ulu = Wo[C]+ p[C]}; p=eW,+ Wy, (5.77)

in the second-order approximation.
Now the second-order solution reads
ux(t;10) = A'QF' AT'\QF — A"2QF PF
—(t —t)) {PF'A"'QF + A”'QF' PF}
1
+§(t —1)?PF'PF. (5.78)
‘We note that the ‘initial’ value u, (t = ty; ty) of which att = #, coincides with W (¢y)

given by (5.76). Thus the full expression of the solution up to the second order is
given by
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u(t; 19) = Wolto) + e{(t — 10)PF — A"' QF)

+s2[A*1 OF A~'QF — A“2QF' PF — (t — 1) {PF/A’IQF 4l QF/PF}
+%(r - tO)ZPF/PFj|. (5.79)

This is a locally valid solution around ¢ = V. To construct a globally valid solution
from it, we apply the RG/E equation du /dt|,=, = 0 to (5.79), which is reduced to

Wo(t) —ePF —eA™'QF Wo+ € {PF'A'QF + A"'QF PF} = 0. (5.80)

Operating the projections P and Q to the both sides of (5.80), respectively, we
have

Wo(t) —ePF +e?PF'A™'QF =0, (5.81)
—cAT'QF' Wy + A" QF PF = 0. (5.82)

Firstly, we notice that the last equation (5.82) is reduced to
eAT'QF (W, +€PF) =0, (5.83)

which is identically satisfied on account of (5.81) up to this order. Thus, we end up
with the reduced equation given by

Wo(r) = ePF —e*>PF' A™'QF, (5.84)
which is further reduced by taking an inner product with U; to
Ci=eU;,F—ecF'A"'QF), (i=12,...,m), (5.85)

i.e., m-dimensional coupled equations. Note that the time derivative is an order of
€, implying that the equation describes a slow dynamics with a fewer degrees of
freedom than that of the microscopic Eq. (5.33).

The global solution giving the trajectory on the invariant manifold is given by the
‘initial’ value as

u(t) = W(t) = WolC] + p[C]
= Wo[Cl— €A 'QF + {A"'QF' A" QF — A"2QF'PF}, (5.86)

with C(¢) being the solution to (5.85). Notice that the argument of F and F’ in the
above expression is all W, hence the right-hand side is a function of C, i.e.,

u(t) = u[C]. (5.87)
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Recall that C was introduced as the integral constants of the unperturbed solution.
A remark is in order here: The present formulation using the projection operators

and the resultant RG/E Eq. (5.85) governing the slow motion resemble those by Mori

theory [100] for deriving the Langevin equation from a generic dynamical equation.

5.6 Example II: The Case With the Generic System with
the Linear Operator Having a Jordan Cell Structure

We start with the same n-dimensional system as Eq. (5.33);

(% — A) u=ceF(u), (5.33).

In this section, however, we shall deals with the case where the linear operator A
has 0 eigenvalues with degeneracy of m but not digonalizable and accordingly A has
an m-dimensional Jordan cell structure. The other eigenvalues of A are assumed to
have negative real parts as in the last section.

5.6.1 Preliminaries for a Linear Operator with
Two-Dimensional Jordan Cell

We shall specifically deal with a simple case where the Jordan cell is two-dimensional;
m = 2. In this case, we have the normalized vectors U and U, that satisfy

AU, =0, AU, =U,, (5.88)
while other eigenvalues have negative real parts;
AUy, =2,Uqy, Rery, <0, (x=3,4,---,n). (5.89)
We assume that U; (i = 1, 2) and U,,’s are linearly independent. Since the linear
operator A may not be symmetric (self-adjoint), we need to specify the properties of
the adjoint operator A™. The adjoint operator A™ is defined by

(V,AU) = (ATV, U), (5.90)

where (V, U) is the Hermitian inner product. The adjoint A has also the same
Jordan cell structure as A has;

A'U, =0, A'OU,=0U,, (5.91)



5.6 Example II: The Case With the Generic System ... 123
and
AU, =20, Rer: <0, (x=3,4,---,n). (5.92)

We assume that U;” and U,,’s are linearly independent.
We take the following normalization condition for the Jordan cell vectors as®

(U, U)) =1, (U,,Uy) =1, (5.93)

where ( , ) denotes the inner product. In the Dirac’s bra-ket notation for an inner
product, they are expressed as

(02U =1, (U\|U) = 1. (5.94)
We note also the following orthogonality
(U1, Uy) = (AT02, Uy) = (U2, AU,) = (U>,0) = 0. (5.95)
For the rest of the eigenvectors, we have the orthogonal condition
(I~Ja|Uﬁ) =0up, (a, B=3,4,...,n) (5.96)
where we have demand the normalization condition for « = 8.
Let P and Q be the projection operators onto the subspace spanned by {U, U,}
and its orthogonal compliment spanned by U, ’s, respectively:
P+0=1 (5.97)
The projection operator to the P space is expressed as
P = |U{Ua| + |U2)(U)]. (5.98)
which implies that for an arbitrary vector u belonging to the P space is expressed as
Plu) = (U2w)|U1) + (U1|w)|U2) = C\U; + CoU, (5.99)
with

Ci:= (Uslu), Cp:= (U,l|u). (5.100)

3 The present ortho-normalization conditions are different from those adopted in [6], but the standard
ones.
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If we confine ourselves in the P space and choose U; (i = 1, 2) as the bases of
the P space, A and U, ’s are represented as

01 1 ~ 0 ~
AN(OO)’ U1=<0>=U2, U2=<1>2U|, (5101)

which has the orthogonality condition (U, |U») = 0. The projection operator P reads

oo Qo) om

The projection operator Q,, onto the eigenstate U, (¢ = 3, 4, ..., n)isexpressed
by

Qo = Uy ){Uq| (5.103)

in the bra-ket notation. Then the projection operator onto the Q space reads
0= 0u=) |U)Usl=1-P. (5.104)
a=3 a=3

We also note the idempotency of the projection operators as
P?=P, 0*=0. (5.105)

Then we have the following useful formula for the operation of the time-evolution

operator e'4,

elu =" (P 4+ Qu =e'"Y(C\U, + C,U») +¢“Qu
= C1e'"' U, + C,e"U, + ¢ Qu
=C U, + C(1 +tAU, +¢e"“Qu
= (C; + Co)U, + CU; + ¢ Qu, (5.106)

with Cy := (U,|u) and C, := (U |u). Here the last term in (5.106) is further reduced
on account of (5.104) as

Qu="2 U Uslu) =) ' ColUu) (5.107)
a=3 a=3

with Cy := (U |u), which tends to vanish when 7 — 00 because

le*e!| = eRehal 5 (5.108)
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5.6.2 Perturbative Construction of the Attractive/Invariant
Manifold

We are in a position to construct the attractive/invariant manifold M and the reduced
dynamics on it for the system (5.33). Since these notions are to become valid asymp-
totically ast — 00, we are going to make an asymptotic analysis in the perturbation
theory utilizing the RG method.

As before, we first expand the solution u(¢) at an arbitrary but large time #, with
respect to € as

u(t; o) = uo(t; 1) + euy (t; 1) + €ua(t; to) + - -, (5.109)

with the ‘initial’ value u(ty; ty) = W (#y) being supposed to be an asymptotic form
of an exact solution: More specifically, ¢ = ¢, is large enough so that the asymptotic
solution u(t; ty) has a value on the invariant manifold M. In other words, u(t) = W (t)
gives an asymptotic but global solution to (5.33) confined on M. Therefore we should
also expand the “initial’ value’ W (z;) as

W(to) = Wolto) + €W (o) + € Wa(t) + - .
= Wo(1) + p(t0), (5.110)
where p(#y) is supposed to be independent of W. They are yet-unknown functions
to be determined through faithfully solving the equation in the perturbation theory.

The lowest-order equation takes the same form as that given in (5.36), which reads
(d/dt — A)ug = 0 with the ‘initial’ condition

uo(to; 10) = Wo(to). (5.111)

Utilizing the formula (5.106), the solution to the lowest-order equation is readily
given by

uo(1: 10) = e~ ug(to; 1)

=1C + PG — 1)U, + CPU, 4+ oW, (5.112)

where
C = (Uslug) = (U»|Wy), €Y = (U|W 5.113
1= (Uslug) = (Ua|Wo), C;7 :=(U1|Wo). (5.113)
Since we are interested in constructing the invariant manifold to be realized asymp-
totically for t+ — oo, the lowest-order solution should be as stationary as possible.
The formula (5.112) tells us that such a solution is provided with the choice of the

‘initial’ condition

C¥ = (U,|Wo) =0 and QW, =0, (5.114)
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and we have
uo(t: 19) = C\” (1)U 1. (5.115)
Accordingly, the ‘initial” value reads
Woto) = C1” (1)U, (5.116)
and the lowest order manifold is represented as
My = {uolug = CVU, ). (5.117)
We remark that the second condition of Eq. (5.114) implies that
(Ug|Wo) =0, (@=3,4,...,n). (5.118)

A comment is in order here:
The zero-th order solution is constituted only by the genuine zero mode U, but not
U, that is the other constituent of the Jordan cell in contrast to the semi-simple case.
This is a point for the construction of the invariant manifold using the RG method
when A has a Jordan cell. We shall see that the following perturbative calculations
are performed with ease by this set up where the zeroth-order solution has no time
dependence: If we had included the U, in the zeroth-order solution, it necessarily
becomes time dependent. The component in the U, direction will be incorporated
by the perturbation together with those in the Q space. However, we will see that
the amplitude of U, in turn constitutes the reduced dynamics together with C 1(0). We
shall give more words on the treatment of the reduced dynamics and the coordinates
of the invariant manifold later in the final stage.

The first-order equation has the same form as that given by (5.53), which reads
(d/dt — A)u, = F(uy(t; tp)), the formal solution to which is also given by (5.56),

t
u (t; 1) = e"OAW, (10) + / ds "M F (uo(s; 10)). (5.119)

fo

In accordance with the prescription of the RG method that the perturbed solutions
are chosen so that the part of unperturbed solutions vanish at ¢ = #, the form of the
‘initial’ value W(fy) is chosen so as to be independent of W;

Wi (1) = C5" (1)U + QW (10), (5.120)

with the component QW yet to be specified later in the process of the solution.
Then the first term of the solution (5.119) is evaluated as follows:
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W (1) = e VC (1) Uz + T QWi ()
= C (1)1 + (t — 1) AIU> + e QW (19)
= )t — 1)Uy + Usl + 4 QW (19). (5.121)

Next, we evaluate the second term of (5.119). Noting that uy(s; #y) is actually
independent of s, the integrand in (5.119) is reduced as follows:

e"VAF (uo(s: 10)) = "™V (P + Q) F (uo(s: 10))
= e APF (uo(s; o)) + "V QF (uo(s; to))
= (C{"(to) + (t —)CS (1)U,
+CP (1)U, + "2 QF, (5.122)

with
Cl(ty) :== (U,|F), CF(to) := (U,\|F). (5.123)

Then the integral is evaluated as

t
!
/ ds "D F (ug(s: 10)) = ((t — 1)C\7 + G — 1)’ ¢S, + (- )P U,
1

0
— AT QF (uo(t; 1)) + " AATV QF (uo(1; 10)).
(5.124)

Collecting all the terms, we have the first-order solution as

ui(t; o) = e""QW,(to) + A~ QF]
1
+HCS () (t — 10) + C\ 7 (1) (t — 1) + €3 (1) 5 (¢ = 10)2}U,

+HCP (1) + CP (o) (1 — 1)}U> — AT'QF, (5.125)

where we have suppressed the terms proportional to (tr — 15)"=% which do not con-
tribute to the RG/E equation nor to the invariant manifold. We remark that the argu-
ment of F is WO[CI(O)].

The yet unspecified Q-component of the ‘initial’ value QW (f)) can be now
determined so that the possible fast mode in the first line of (5.125) vanishes. Then
we have

OWi(ty) = —A"'QF, (5.126)
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which implies that the first-order ‘initial’ value W (#y) is now written as
Wi(t0) = ui(to; o) = C3 (10)Us — A™' QF. (5.127)
Thus the first-order solution now takes a somewhat simpler form
w1 (5 10) = (€5 (10) (t = 1) + €1 () (¢ — 1) + cg”(ro)%(r —1)*}U,
HE () + 6 1)t = 10))U> — A QF. (5.128)

Then the solution to (5.33) in the first-order approximation is given by

u(t; 1) = C\¥ (1)U, + e[{c"f” (t0)(t — to) + CSV (1) (t — 1)

1
+§C§F)(l0)(f — 1)U 4+ {CP (1) (t — 1) + CSP (1)} U, — A QF].

(5.129)
The RG/E equation

du(t; ty)

=0 5.130
dio ( )

ty=t

in this order now leads to
) i 1 .
0=C"0, —e((c!” + VU, + (¢ = DU, + XQF’C{‘”UI(S.131)

Equating the coefficients of the independent vectors, we arrive at the reduced
dynamical equation with two degrees of freedom as

CO = (<172|F> + C§“) . Y = (0,|F), (5.132)

where we have inserted the definition of C[FF) (i =1, 2) given in (5.123). We now
see that the attractive/invariant manifold M, is given by

u(r) = W(t) ~ Wo[CV1+ w,[Cc],
= COWU, +eC (1)U, — €A™ QF, (5.133)

with C {0) (t) and Cél)(t) being governed by (5.132). Notice that (¢) is a functional

of C 1(0) (t) and C;U(t). One finds that the invariant manifold is deformed by the
perturbation to the Q space as well as the remaining direction in the P space. The
deformation in the Q direction is a function solely of C ;0).
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An important remark is in order here: There is an imbalance of the treatment of
the coordinate Céo), which gives a deformation of the manifold in the P space with
the amplitude of order O(e), whereas the time dependence is not small without the
small parameter as seen in the right-hand side of (5.132). Such an imbalance can be
naturally made disappear by the redefinition of

eV =c. (5.134)

Then the reduced evolution equation (5.132) and the expression of the invariant
manifold (5.133) rewritten, respectively, as

C” =7 +e(0alF). ¢ = (Ui|F), (5.135)
and

u(t) = W(t) =~ Wo[C{" ]+ W,[C{"],
= VU, + (1)U, — €A™' QF. (5.136)

We now see that both C 50% (¢) become the slow variables and give the zero-th order
coordinates of the invariant manifold, although the deformation

—eAT'QF =: p(CY(1)) (5.137)

of it in the Q direction is solely given by the amplitude of the zero eigenvector C ](0).
In the second-order analysis given below, we shall also use the notation Céo)

instead of C él) in the final stage. We shall see that the invariant manifold is expressed
in the form of

u(t) = CO U, + CP U, + p(C(1), C). (5.138)

This form has been taken as the ansatz by Y. Kuramoto [32] for the functional
form of the invariant manifold when the linear operator of the unperturbed equation
has a two-dimensional Jordan cell.

Second-Order Analysis

We can proceed to incorporate the second-order corrections: Using the first-order
solution u (¢; ty) given in (5.128), we solve the second-order Eq. (5.72), which reads
(d/dt — A)uy = F'(up)u,. The formal solution to (5.72) is already presented in
(5.74), which reads

t
us(t; tg) = e "MAW,(19) +/ dse"DNF (uo(s; to))ui(s; o), (5.139)

o

where u (¢; tp) given in (5.128) is to be inserted.
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For a further reduction of (5.139), itis found convenient to first define the following
quantities;

g=CP U, + U, +cPU,, h=-A""QF +C{"U,. (5.140)
Then making a straightforward but rather tedious manipulations, we arrive at

us (15 19) = e Wa(to) + (AT QF'h + AT QF (g}]
+(t—1t){-A"'QF g+ PF'h} —{A"'QF h+ A>QF'g)}
+0((t — 19)%) (5.141)
where the last term denote those that vanish when the RG/E equation is applied. As

was done before, we demand that the fast motion as described by the exponential
functions as e*«’ disappear, which is achieved by the choice of the ‘initial’ value as

Wity) =—(A"'QF'h+ AT?QF'g), (5.142)

which belongs to the Q-space and give rise to a deformation of the invariant manifold.
With this choice of the ‘initial’ value, we have for the second-order solution

uy(t;tg) = (t —10) {[—A"'QF g + PF'h} —{A"'QF' h + A>QF'g)}
+0((t — 1)), (5.143)

where the last term denotes the term that vanishes when the RG/E equation is applied.
Collecting all the terms, the solution to (5.33) in the second-order approximation is
given by

1
u(t; 10) = C(t)U, + e[{d”(r —10) + C3" (1) (t — 1) + ECQ” (t —10)°)U,

HCP (1 = 19) + CV ()} U5 — A7) QFi|

+62[(t —10){~A"'QF g+ PF'h} — [A"' QF'h + A_ZQF/g}]
+0((t — 1), (5.144)
where the terms which vanish when the RG/E equation is applied are suppressed.
Here g and h are defined in (5.140).
The RG/E equation du/dty|,,= = 0 leads to
U, — (" + CIU  +e(CY — €S U, — AT QF COU,
—{—AT'QF'g + PF'h} — & {A" OF'¢U, + A—2QF/C'§‘>U1] —0,
(5.145)
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because of Cfo) = O(e). Operating P and Q onto (5.145), we obtain
0={C” —eC’ —eCNU,| + (CS” —eCSVU, — 2PF'h, (5.146)
0=-A2QF ¢{"U, — e OF [¢{U, +€C"Us — eg) . (5.147)
Taking the inner product with U, and U with (5.146), respectively, we have

=eC" + €(U,|F + €F'h),
C\V = (U,|F + ¢F'h),

. A
X
=

|

(5.148)

where we have inserted the definition of Ci(F) (i =1, 2)givenin (5.123). We remark
that (5.147) is a higher order quantity of O(e?) because of (5.148), provided that

QF'U, =0, (5.149)

which is a kind of the necessary condition for the reduction of the dynamics is
realized. Equating the components in the U, U, in (5.146), we have the reduced
dynamics with the replacement eCél) = Céo) as follows,

¢ =" + e, F +€F'h), (5.150)
C";O) =e(Uy, F+¢F'h), .

where F and F’ are functions solely of W(¢) = C!(O) (1)U . The trajectory on the
manifold M, is given by

u(t) = W(t) = Wot) + eW,(t) + € Wa(0),
=CO0U, + 1)U, — AT QF
—eX{A'QF'h + (U,, F)YAT?QF'U>)},
= COOU, + LU + p(C1), C), (5.151)

with

p(CY(1), CV(1)) = —€AT'QF — (A" QF'h + (U, F)AT2QF'U,).
(5.152)
Comments are in order: The solution is solely described by the coordinates Cfo)
and CEO) representing the P space as in the previous subsection. Conversely, the
dynamics can not be described only by the coordinate in the zero-th manifold in this
case; the dimension of the invariant manifold is increased from that of the unperturbed
invariant manifold. The deformation of the zero-th order invariant manifold C fO)U 1
is given by not only the counter part of the Jordan doublet CéO)U » but also the
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Q-space vector which is, however, a function of the coefficients C? and CSO) , as was
taken for granted by Kuramoto [32] for the form of the invariant manifold when the
linear operator in the unperturbed equation has a two-dimensional Jordan cell.

5.7 Concluding Remarks

The reduction theory presented in this chapter has applicabilities to various problems
in various sciences, in particular, non-equilibrium physics. We shall see such exam-
ples in Chap. 7 where stochastic equations are treated and extensive developments in
Part IT where derivation of fluid dynamical equations in the quantum (non)relativistic
systems are derived and their properties are extensively examined.

Appendix: Useful Formulae of Solutions for Inhomogeneous
Differential Equations for the RG Method II: When A Is
Non Semi-Simple

In the RG method as a reduction theory of dynamics [5, 6], the particular solutions
in the higher orders are set up with the rules that (1) the contributions of possible
secular terms disappear at an arbitrary ‘initial’ time ¢ = #y, and (2) possible fast
modes should be absent. Some simple formulae for particular solutions that satisfy
the rule (1) are presented in Sect. 4.7 in the case where the linear operator appearing
in the inhomogeneous differential equation is semi-simple. It is to be noted, however,
the formulae presented in in Sect. 4.7 do satisfy the rule (2), too, for the semi-simple
operator.

In the present Appendix, we shall give some useful formulae [6] fo the solutions
of the inhomogeneous differential equations where the linear operator A is not semi-
simple but has a Jordan cell structure.

1. two-dimensional Jordan cell
Let us consider the case where A has a two dimensional Jordan cell structure as

AU, =0, AU,=U,. (5.153)
The adjoint AT has also a Jordan cell structure*;

AtU, =0, ATU,=0,. (5.154)

4 The adjoint operator A" is defined by (V, AU) = (ATV, U), where (V, U) is the Hermitian inner
product.
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We define the projection operators P and Q onto the subspace {U, U,} and its
orthogonal compliment, respectively: P + Q = 1. We take the following normal-
ization condition,

{U,.Uy) =1, (U,,Uy) =1. (5.155)
If we confine ourselves in the P space and choose U; (i = 1, 2) as the bases of
the P space,
01
A= <00>, (5.156)
1 ~ 0 ~
U1=(0)=U2, U2=<1>=U1. (5.157)

.. . ~ 1 ~ 1
The projection operator onto the P space is expressed as P = U U, + U,U,,
and accordingly, an arbitrary vector U can be expressed as

PU = (U,, U)U, + (U, U)U,. (5.158)

Let F = f(+)G with G being a constant vector, then the contribution of the P
space to the integral in (4.225) can be performed as follows:

t t
el / ds e_ASf(s)PG = / ds eA(l_‘Y)f(s) [(f]z, G\Uy + (U4, G)Uz]
1 19

t ~ ~ ~
= [ 45 76) [02.601 + 01,602 + 1~ 5) 01,601
1

t ~

=/t ds [f(s)PG ) — ) (Ul,G)Ul}], (5.159)
0
t t s

=/ dsf(s)PG—&—/ dsf ds' f(s')U, G)U,. (5.160)
) 10 )

In the last equality, a partial integration has been made. Thus, making the operator
identity

t

1

e / dse ™ = - (5.161)
to E - A

as before, we have, for example,
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1
d

dt

1 1
—— (—1)"PG=——
%—A( 2 (n+1)

1 3
PG = (1~ 1)PG + 5t - 02U, G)YU,, (5.162)
(t — )"t PG,

- _ n+2 /77
ta e En ¢ T UL G (5.163)

The formulae involving QG are the same as those in the semi-simple case.
2. Three-dimensional Jordan cell
Next let us take the case where A has a three-dimensional Jordan cell [6] such as

AU, =0, AU,=U,, AU;=U,. (5.164)
The adjoint equation reads
AU, =0, ATU,=0U,, A'U;=0,. (5.165)
The normalization condition reads
(U3, U1) = (U5, Us) = (U1, U3) = 1. (5.166)

Let us call the sub-vector space spanned by {U;, U,, U3} the P space and the
compliment of it Q space. The projection operator onto the P space is given by

P=UU, + U0 + UsU,, (5.167)

and the projection operator onto Q space is given by Q =1 — P. If we confine
ourselves in the P space and choose U; (i = 1, 2, 3) as the bases of the P space,

010
A=|o01], (5.168)
000

1 0
0|=0;, Up=|1]|=0, Us=|0]|=0U,. (5169
0 1

U,

Let F = f(¢)G with G being a constant vector, then the contribution of the P
space to the integral in (4.225) is calculated as follows:



Appendix: Useful Formulae of Solutions for Inhomogeneous ... 135

t t
eA’/ dse_ASf(s)Psz dseA0=9) £(s) [((73,G>U1+<(72, G)U2+(l71,G)U3]
[0 )

t ~ ~ ~
=/ ds f() [(U3, G)U1 + (U2, G)Up + (1 — 5)(U2, G)U
fo
. . 1 N
+(U1,G)U3+(t—S)<U1,G)U2+E(t—S)2<U1,G>U1:|
t - ~
=/ ds[f(s)PG + f(s)t —5){(Uz, G)U1 + (U1, G)U3)

fo

1 -
+ 5 @)@ =01, G)U1]. (5.170)

Using the formal identification (5.161), we have
t t K . .
106 = [[asor6+ [ as [ a5 5602 601+ 01,60
ar — A 1o 10 )

t R S
+/ ds/ ds1/ L sy )01, GYU Y, (5.171)
) 10 10

where partial integrations have been made as in (5.160).



Chapter 6 ®)
Miscellaneous Examples of Reduction of Gzt
Dynamics

6.1 Introduction

In this chapter, we take up several examples of a system of differential equations
and apply the renormalization-group (RG) method [1, 38, 39, 48-52, 92-96] as
formulated in [3—6] for obtaining the reduced dynamics of them with different char-
acteristics. The examples include a bifurcation in the Lorenz model [84, 86], and
the Hopf bifurcation [34, 86] in Brusselator [30, 83] with the diffusion term. Fur-
thermore we shall analyze an extended Takens equation [101] and Benney equation
[36], both of which have a Jordan cell structure in the linear operator appearing in
the zeroth-order equation.

6.2 RG/E Analysis of a Bifurcation in The Lorenz Model

In this section, we shall show how a bifurcation phenomenon of the Lorenz model
[84, 86] (3.136) (or (3.138) in a vector notation) is described in the RG method,
which was also performed with the use of the multiple-scale method in Chap. 3: As
was mentioned there, what we are doing is to construct a center manifold and the
reduced dynamics [33, 34, 86] on it in a perturbative way.

We reproduce the Lorenz equation (3.138) [84, 86] here;

g—FX' 6.1
- (X5r), (6.1)
with
§ o(=§+n)
X=1|n]), FX;r)y:=| -&+r&E—n]. (6.2)
¢ §n—Db¢

We shall dare to recapitulate the formulae written in Chap. 3 for convenience and
completeness.
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There are two steady states of the equation; the one is the origin

0=x" (6.3)
and the others are given by
XP = "&b — 1), £/br — 1), r —1). 6.4)

As in Chap. 3, we shall try to obtain the slow dynamics and the invariant manifold
or center manifold [33, 34, 86] around the origin X (()A) for r ~ 1. For describing r
around 1, we parametrize it as 7 = 1 + p with u = x€? and x = sgnpu.

Let X (t; ty) be a local solution around ¢ ~ Vf, in the asymptotic regime, and
represent it as a perturbation series;

X(t; t0) = €X1(t; to) + €2 Xa(t; 1) + € X3(t; 1) + -+ -, (6.5)
with
&
Xi=|n], (=12.3...). (6.6)
i

We suppose that the ‘initial’ value W (%)) of X (¢; fy) at t = 1y is made equal to
that of an exact solution, which we denote as Xg (1),

Witp) := X(t0; 10) = Xg(1o). (6.7)
The ‘initial’ value as the exact solution should also be expanded as
W(to) = Wo(to) + € Wi(to) + € Wato) + - . (6.8)

The first order equation reads

d -0 o 0
(— — LO)XI =0, with Ly= 1 -1 0 . (6.9)
at 0 0 —b

The linear operator L has one zero eigenvalue A; = 0 and two negative ones A, =

—o — 1 and A3 = —b, and the respective eigenvectors are given as follows,
1 o 0
U=|1], U,=| -1 and Us;=|0]. (6.10)
0 1

The general solution of the first-order equation is expressed as a linear combination
of the normal modes given by
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AU, + BekztUz + Ce’\3’U3.

(6.11)
However, since we are interested in the asymptotic state after a long time, we take
the neutrally stable solution

X (t; t9) = A(t))U ;1 = "(A(19), A(tp), 0) = "(&1, m, &), (6.12)
which implies that

Wi (to; 10) = A(to)U.

(6.13)
The second-order equation is now expressed as

d 0
——Ly|X,=| - = A’U;.
(dt 0) 2 &1 3

(6.14)
&m

Using the formula (4.237), we find that the particular solution to which is given by

A’U; = ! A’U; = 8 wm,g—A2(6w)
3_0—(—b) 3= o 2—b. .

Accordingly, the second-order correction of the ‘initial’ value reads

1
Wa(ty) = (0, 0, EAz(lo))-

(6.16)
The third-order equation now takes the form of

4 \y._ 0 B 1
(E_ o) 3 Xfl—oéliz —< )

0
xA—-A%) |1
b 0
= (xa-La [° U ! U] 6.17)
X b o+1 ' o+1 2k '
According to the formulae (4.238) and (4.237), we have
1
Ui =@ —1)Uy, (6.18)
a — Lo
] U ! U, = 1 U (6.19)
4 Ly 2T 0—(o—1) " o+l '

respectively. Thus we have
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X :(XA—1A3)[ C _(t—t)U +;U] (6.20)
: P T N I P '

implying that the third-order correction to the ‘initial’ value is

143

Ws(1) = G

U,. 6.21)

Note the appearance of a secular term in (6.20).
Now collecting the all the terms obtained so far, we have

1 1
X(t; 1o, A(tg)) = €A(to)U + 625A2U3 + (xA - 5A3>

x[  _(t—1)U, + ;Uz}, (6.22)
o+1 (o +1)2

where we have remade explicit the #o-dependence of the integral constant A(7).

Now we take a geometrical point of view. We have a family of trajectories
{X(#; to, A(t))}:, parametrized by f#y. Let us obtain the envelope trajectory E of
this family with #, being the contact point with the envelope. Thus we postulate the
envelope equation

dX
— =0, (6.23)
dt() o=t
which leads to
Ay o % a-tau, =0 (6.24)
€— — € - = =0, .
ar T S 1 TR
up to (€%). Thus we arrive at
dA , O 1,
— = A—-A"), 6.25
TS (X b ) (6:25)

on account of the linear independence of U; (i = 1, 2, 3). This is the same as the
reduced equation (3.178) obtained in the multiple-scale method in Sect. 3.6.2.

The envelope trajectory as the (approximate) solution to be valid in a global
domain is now given by

Xe(t) = €X(t, to =1, A@t)) + €2Xa(t, tg =1, At)) + € X;5(t, 1o =1, A(t))

==eW,(t) + €W,y(t) + €X3(t)
3
€

2

€
=eA)U —A’HU L
e()1+b ()3+(1+U)2

1
(XA@) — EA%))UZ, (6.26)
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up to O(e?), which again coincides with the results (3.181) given in the multiple-scale
method in Sect. 3.6.2. Further detailed account of the results are discussed there.

6.3 RG/E Analysis of the Brusselator with a Diffusion
Term: Extraction of Slow Dynamics Around The Hopf
Bifurcation Point

In Chap.3 and Sect. 6.2, we saw that the qualitative behavior in the Lorenz model
changes along with that of the parameter contained in the model. This phenomenon
is called bifurcation [34, 86].

In this section, we take a celebrated model system which admits a Hopf bifurca-
tion [34, 86], the Brusselator [30, 83] with and without a diffusion term.

6.3.1 The Model Equation

The Brusselator [30, 83] is an example of systems showing a Hopf bifurcation
[34, 86]. Here we treat this interesting example in the RG/E method, and thereby
demonstrating its simple and transparent manipulation for getting the reduction of
the dynamics as well as the invariant manifold.

The Brusselator is given by

X ) 32X

— =A—-(B+ DX+ XY+ Dy——, (6.27)
Jt dax2

o _ BX — XY+ D Y (6.28)
ar Yax2’ '

where A, B, Dx and D, are constant; it is further assumed that A and B are positive
numbers. In the present analysis, we fix the value of A, and vary B as the control
parameter of the system.

In this model, there is a homogeneous steady state, which satisfies the following
equation,

A—(B+DX+X>Y=0, BX—X*Y=0. (6.29)
We find that the steady state is given by the fixed point

(Xo, Yo) = (A, B/A). (6.30)

I'We follow [30] for the presentation and the notations.
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We are interested in the dynamical behavior around the steady state. So we define
the new variables as

E:=X—Xo, n:=Y —Y,. 6.31)

Then we have a vector equation for

_ (&G r)
u(t, r) = (U(t, r)) (6.32)
as
ou Ao 1
5= (L + DV9u+ FEm| _, | (6.33)
where
_(B-1 A? ~ (D: 0
(P50 ) h=(50) 634
and
B 2 2
Fé,n) = Zé + 2A&n + 7. (6.35)

6.3.2 Linear Stability Analysis

Let us first make a linear stability analysis of the fixed point (6.30) with F'(£, n) being
neglected. Inserting the ansatz u = upexplik - r + Q] with u( being non-vanishing
into the linearized equation # = Lu, we have

B —1) — Dk’ A?
<( —)B X —A2 - D k2>u0 = Quo, (636)
y

the characteristic equation to which reads
Q% + b(k)Q2 + c(k) =0, (6.37)
with

{b(k) =1-B + A2 + (D, + Dy)k?, (6.38)

c(k) = A> + {A2D, + (1 — B)D,}k? + D, D,k*.
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The fixed point is stable (unstable) when the real part(s) of the roots 21 of (6.37)

are negative (positive), for which €24 may be either real or complex. In the present
analysis, we assume that D, > Dy, which implies that

D, JAI¥i—1
D va+I-1 (6.39)
D, A

In this case, a detailed analysis shows that the fixed point is stable when b(k) >
0, andc(k) > O, Vk, ie.,

1 + A > B. (6.40)
Thus the critical condition for that is given by
k=0 and B / 1+ A>= B¢, (6.41)

at which the fixed point becomes unstable.”

6.3.3 Perturbative Expansion with the Diffusion Term

Now let us analyze the slow motion and the slow manifold around the critical point
B = B, by defining the following variables with a small parameter €

B =Bc(1+p), € =+/|ul,and x = sgn(u), (6.42)
which implies that
= xe* = (B - B)/B.. (6.43)
In this case,
b(k)=1—B + A* + (D, + D))k* = Bt + (D, + D)K>.  (6.44)
Thus we assume that the order of the spatial derivative
DVZu ~ €. (6.45)

Therefore, we attach the factor €2 to this term so as to make explicit that this term is
of O(e?).

2
2If B is decreased from a large value to B, = (1 + A,/ g—:) > Bc, another instability (Turing

instability) occurs [30]. But we shall not discuss this instability in the present analysis.
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Then we first try to obtain an approximate solution u(z, r; ty) around arbitrary
t = ty by expanding it w.r.t. €:

u(t,r;ty) = eu(t,r;ty) + ezuz(t, r;ty) + e3u3(t,r; to) + ---; (6.46)
oy &1 T t0) .
u;(t,r;t) = (m(t,r; to))’ (i=1,2,...). (6.47)

Correspondingly the initial value or space profile u(t = ty, r; ty) =: W(ty, r) att =
to is also expanded as

W(to,r) =W (to, 1) + € Walto, r) + € Wilto,r) + -+ . (6.48)
The Eq. (6.33) is rewritten as
(0 — Lou = DV + [X(B.&*/A4 + 246m) + {x Bk

+2B6182/A + 2AGm: + &) + Em} U0 + -+

(6.49)
with
Lo=<_(A/32+1) _Ajz), U0=<_1]). (6.50)
Then the first few-order equations read
0 — Lo)u1 = 0, (6.51)
(& — Loyuy = (%s% + 2A§1m> U, (6.52)

2B. .
(@ — Loyus = (chsl + =g + 24Em +Han) + s%m> Uo + DV?u1,(6.53)
and so on. The eigenvalues of the asymmetric matrix L are readily found to be
+iA = tio, (6.54)

and the respective eigenvectors are given by

1 - 1
Uw: i 5 Ufw:Uwz i ) 655
<—1+z> <—1—z> (©>%)

where 7z denotes the complex conjugate of z:

L()Uw = ia)Uw, L()U_w = _in—a)- (656)
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The adjoint eigenvector U, satisfying the eigenvalue equation

"LoU =ioU? (6.57)
is given by
. 1 [1—-iA
Uw_§< _iA ) (6.58)

which satisfies the orthonormal relation
w;.U,) = ’U:‘UUwz 1. (6.59)

Note that the following orthogonal property is automatically satisfied,

w:, U, ="'U:U0, =0. (6.60)

Now the solution to the first-order equation (6.51) is readily found to be
ui(t,r; to) = C(ty, U, +cc., (w=A), (6.61)

which implies that

E(t, 7 t9) = Cltg, r)e’ + cc., ni(t,r:to) =Clto, 1) (—1 + %) e + c.c.
(6.62)

Here C (%, r) is the (complex) integral constant, which may depend on r as well as
to. Accordingly, the initial value or space profile at t = #; in this order is given by

Wi(to, r) = C(ty, r)U,e'° + c.c. (6.63)

A simple manipulation shows that the second-order equation (6.52) now takes the
form

(1-A)

14+iA)? .
Cszoez”‘” + C.c.] + 2|C|— U,

A

(0 — Lo)up = [ )

(6.64)

Noting that U defined in (6.50) is expressed in terms of the eigenvectors as

1
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the solution to Eq. (6.64) is calculated as follows: Using the formula (4.237) given
in Sect. 4.7, we have

) 1 )
Uie? = s———U,e", 6.66
o — Ly = dioFio = (6.66)
which leads to
1 171 1 1 —2iA
Uy==-|—U,+ —U_,|=— . . 6.67
% —Lo 2 |:ia) + Riw ] 2A <1+21A> (6.67)
Similarly,
1U—ll(U—i-U)—1 1U—i—lU
b —Lo ' 2-Ly " T T 2\Siw T e
—1 0
ZF(1>' (6.68)

Thus we have for the solution to the second-order equation (6.64)

uy(t, r; to) = {C*(ty, )V ¥ +cc.} + |C(ty, 1)’ Vo, (6.69)
where
1+iA [ —2iA A2—1/(0
Accordingly,
2
&H(t,rin) = fgi a :;A) C2(ty, r)eX® + cec., (6.71)

2042 - 1)
A3

(1+iA)?

mt, rity) = ( yER +2i4)C% (19, r)e @ + c.c.> + IC(t, )|2.(6.72)

We note that the initial profile at = #; in this order is given by
W(to, r) = {C*(tg, 1)V e?“ 4 c.c.} + |C(ty, r)|*Vo. (6.73)

After straightforward but tedious manipulations with use of the above results, we
find that the third order equation (6.53) takes the following form,

A . 1
(@ — Lo = | (W10, " + Walto, 1)e™ ) +cce.| ;W0 + V)
+DV? (Cltg, UL +c.c.). (6.74)
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Here

Wi(to,r) = aC(ty, 1) + BICI*C(to, 1), Wilto, 1) = yC(to, 1), (6.75)

where
2+ A? —4A* +7A% -4
— _ 2 . .
a=xB.=x(1+A4A), B=- yE +1i VE ,  (6.76)
B. -
y = 2Xv+g + 2A(Vyy + VieUy + Uy, (6.77)
with
(14iA)? (1+iA)? A—i
V+g_ = —2ZT, V+'I = (1 + 2i A)— U,’ = A

According to the formula (4.237), the solution to the equation
(8 — Lo)v = f(r)e™U, withA # iw (6.79)

is given by

vV =

At _ 1 At
Ve = 5o (U (6.80)

On the other hand, when A = iw, the solution to

@, — Lo)v =€ f(r\U,, (6.81)
is given by

v=(t —10)e' f(r)U,, (6.82)
as shown in (4.238).

Thus, we have the solution to the third order equation (6.74) as

2iw
+(t — 1) DV? (CU e +c.c.). (6.83)

w 1 . %% 1 .
us(t; to) = | —{(t — 1)Uy + —U_, ) + —(U, + =U_,)e" |+ c.c.
2 4iw 2

Here the initial values have been chosen to be

Wi, r .
Wi(to, r) = [ lt(u(:) )Ufwe""’O +—

Wa (to r)

o+ L U w)e3””’°:|+cc (6.84)

Here notice that U_,, = U, is the complex conjugate of U,,.



148 6 Miscellaneous Examples of Reduction of Dynamics
Collecting all the terms thus obtained to have the approximate u(z, r; t;):

w(t,ri o) = € (C(to, U + c.c‘)

e ({czmez"w’ tec) + |C|2V0)
Wi 1

w 1 - .
+| | 2 — 1)Uy + =— U} + —= (U, + =
2 4iw 2

- l_]w)e3i“”:| + c.c.
2iw

+(t — 19) DV? (CUwe""” —|—c.c.>i|. (6.85)

6.3.4 The Reduced Dynamics and Invariant Manifold

Now applying the RG/E equation

dul (6.86)
ot log=r ’
to (6.85), we have
aC(t, 1 .
€ ;t ’)Uw —e {z‘Wl(t, r)+ DV*C(, r)} U, =0, (6.87)

where terms of the order O(e*) or higher are neglected. Taking the inner product
with U7, we have the following complex Ginzburg-Landau equation

aC (¢, _ 1 1
E()t r) — DVZC(I, r)= EozC(t,r) + E,BIC(t,r)lzC(t, r), (6.88)
where
; . 1 A
D=U,, DU, = E(DX + Dy) — ZE(DX — Dy), (6.89)

and o and B are defined by (6.76). Note that 8 is a complex number, and so is D
when Dy # Dy.
The attractive manifold is given by the initial value as
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u(t,r) =W(t,r) = eWi(t,r) + EWalt,r) + EW, 1)
=e[C(t, U +cc] + €[(C°1, r)Vie” +cc)+ |Ct, r)*Vo]
(W ta ] [ (W t’ 1 /] /
g 1? r)Uwe“”’—i—ﬂ(Uw‘l'_Uw)emwt} +c.c.|.
diw diw 2
(6.90)

These results coincide with those obtained in the reductive perturbation method [30].
In contrast to the previous methods in which identification of the solvability condition
for avoiding the appearance of secular terms is essential, the present method has no
such adhoc procedure because secular terms are allowed to appear, which are to be
renormalized away by means of the RG/E equation mechanically.

6.4 Example with a Jordan Cell I: Extended Takens
Equation

As an example for the dynamical system with a linear operator of a Jordan cell struc-
ture, let us take an extended Takens equation [101] with three-degrees of freedom,
which reads

¥ =y+4eax®, y=e€bx? i=—z+4¢ef(x,V 2), (6.91)

where f(x, y, z) is analytic function of (x, y, z). It will be shown that the seemingly
ad hoc condition (5.149), which becomes relevant only when the system has more
than two-degrees of freedom, gives a restriction to the form of f(x, y, z).

Let us convert Eq. (6.91) to a system with the definition u = “(x, y, z);

d
<E — A) u=¢eF(u), (6.92)
where
01 0 ax?
A=1000 |, Fuw= bx? ) (6.93)
00-—1 fx,y,2)

Notice that A has a two-dimensional Jordan cell;
AU, =0, AU, =U,, AU;=-Us, (6.94)

where
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1 0
Ui=|0]|=U, U,=|1]|=0,, Us=|0]|=05. (695
0 1

AU, =0, AT0,=0,, A'U;=-Us. (6.96)
The projection operators onto the P and Q subspaces are given by

P = |U)(Uz| + |U2)(U,| = diag(1, 1, 0), (6.97)
Q0 =1-— P =diag(0,0, 1), (6.98)
respectively.
We are interested in the asymptotic behavior of the solution at 1 — c0. The solu-
tion to (6.92) around ¢ ~ fy with the ‘initial’ value W(#) at t = #( is denoted by
u(t; ty), which is expanded as

u=uo+eu; +euy+---, (6.99)

together with the ‘initial’ value W = Wy 4+ e W + EWyt---.
The lowest order equation reads

(d; — A)uo =0, (6.100)
the solution to which is expressed in the asymptotic region as
uo(t; to) = C” (1)U = "(C”(t0). 0, 0). (6.101)

According to the general formulation given in the last section, the quantities which
we only have to evaluate are as follows,

" = (0,, Fup)) = a(C\")?, (6.102)
" = (U, F(ug)) = b(C")?, (6.103)
AT QF (wp) = — f(uo)Us. (6.104)

Then the solution to the first order equation (d; — A)u; = F(ug) reads

(13 19) = {a(C")2(t — 10) + C3V(t — 1) + %b(CEW(r — 1)U,

+HBCOY(t — 10) + CSPYWU, + f(uo)Us. (6.105)
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If we stop at this order, the full solution is given by u = u( + €u;. Applying the
RG/E equation, we have

C” =e@c”? + ), & = b (6.106)
And the trajectory on the manifold M~M; is given by
_ O Q) 0
u(t) =C; (U +€Cy, (YU +€f(C;7(1),0,0)Us3. (6.107)

Let us proceed to the second-order analysis. We first examine the necessary con-
dition (5.149) for the reduction, which reads in the present case

2a¢® 0 0 2ac\” 07 (5. 0.0)
X, Y,
0=0F @)Uy =0|2o¢!” 0 0 |Uj=0| 2c® [ == Us.

_cO
x=C;

o of of dx

ax dy 0z

This demands that f(x, y, z) should not depend on x when y = z = 0. For instance,
the function f(x, vy, z) = x>y + xz2 + g(y, z) will do.

With this condition taken for granted, let us analyze the RG/E equation in the

second order. We first notice the following relations,

0
h=—A""QF ) + C"Us = fuo)Us + C"U, = | ¢ | (6.108)
Sf(uo)
and hence
2ac® 0 0 0 0
F'uwp)h = | 26C¢® 0 0 c | = 1 0 , (6.109)
G 6 af af
0 FiE), . \f@o L6 + & f(uo)
which implies that
(U2 F'(wo)h) =0, (U1|F (uo)h) = 0. (6.110)

Thus we see that the RG/E equation has no corrections in this order.
To obtain the second-order correction to the trajectory, we need to evaluate the
following;

—AT'QF'h = (" J;+f(u0)—f)U3, —A2QF'U, = —%m, 6.111)

where the derivatives are evaluated at u = uy = (C fo) (1), 0, 0) as before. Thus the
second-order correction of the ‘initial’ value reads
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3 3 .9
Wy (to) = (f(uo)a—f + c;”—f - (U1|F)—f)U3. 6.112)
z ay ay

Hence the trajectory in the second-order approximation is given by

u(t)y = W) = CONU, +eC (1)U, + ef (o) U

0 0 - a

+é? [f(uo)—f + cg”—f - (U1|F)—f] Us. (6.113)
0z dy A —

Here Cfo) (1) and Cél)(t) are governed by the Takens equation (6.106). We see that

the higher order terms does not affect the dynamics but modifies the trajectory only

in the U, and the Q-direction.

6.5 Example with a Jordan Cell II: The Asymptotic Speed
of a Pulse Given in the Benney Equation

The Kortweg-de Vries (KdV) equation [102] itself can be derived as an asymptotic
equation for describing the weakly nonlinear shallow water waves by Kortweg and
de Vries and as the long-wave length limit of the one-dimensional non-linear coupled
oscillators as investigated by Fermi, Pasta, Ulam and Tsingou [102, 103]. It reads

ou du 93u

u U _ o 6.114
ar T T (6.114)

The KdV equation is integrable and admits one-pulse solution given by

u(x,1) = gsechz[M}: o(x —ct; c), (6.115)

where the velocity c is an arbitrary constant. We are interested in what occurs when
the remaining few parts G of the derivative expansion are added to it;

du + 6udcu + u + eF(Q,u) =0, Fu):=d>u + dtu,  (6.116)

where

ou . ou

Moou= 6.117
ot T oy (6.117)

8,14 =

and so on. Equation (6.116) was first derived and studied by Benney [36] and bears
his name.

To study the problem, it is found convenient to change the coordinate to that
moving with the pulse. With the change of the independent variables to
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t=t, z=Xx—ct, (6.118)
the partial derivatives are converted as
0y =0, 0x =0, (6.119)
and hence the KdV and Benney equations get to have the following forms
ou + Iul=0, I[u]=—cou+ 6ud.u+ Bju, (6.120)
and
ou + Iu] + €eF(u) =0, (6.121)
respectively. We remark that the following relation holds,
Io(z —b; )] =0, (6.122)
for an arbitrary constant b.
Making the perturbative expansionu = ug + €u + ..., we try to solve the Benney
equation (6.121) around ¢ ~ t;. The zeroth order equation is given by
o:ug + Ifug]l =0, (6.123)

for which we take one-soliton solution with the velocity ¢ located around z ~ b(t;)
as given by

uo(z, t; 1o, b(t), c(t0)) = @(z — b(to); c(t0)) (6.124)
where it is made explicit that the velocity as well as the position of the soliton may

be ty dependent.
The first-order equation reads

al
ouy = _8_ uy + F(ug) = Auy + F(ug). (6.125)

U 'u=uy

Here we have defined the linear operator
A=cd, — 8 — 6(duo+ ud,). (6.126)
It is noteworthy that A has a two-dimensional Jordan cell with a zero eigenvalue;
AU, =0, AU, =Uj, (6.127)

where



154 6 Miscellaneous Examples of Reduction of Dynamics

Ui = 0upg = 9,9(z — b(tg); c(to)), Uz = —0cup = —0:0(z — b(10); ) le=c(1y)-

(6.128)
The adjoint operator A" is given by
AT = —cd, + 32 + 6ugd., (6.129)
which has also a Jordan cell structure
AU =0, ATU, =0, (6.130)
where U is identified with u
Ui = uo(z, 13 to, bto), c(to). (6.131)
The following orthogonality relations hold:
(01U1) = (05]Us) = 0. (6.132)

We call the subspace spanned by U; and U, the P space, while the complement of
the P space called the Q space, and their respective projection operators are given
by

p_ U0 N \U2)(U |

= — — , O0=1-P. (6.133)
(Us|Uy) (U11U)

The solution to (6.125) is given by

t
uy(t3 10, b(1p), c(to)) = e" AW, (1) + / dse" D4 F(ug).  (6.134)

fo

Here the ‘initial’ value may be set to be independent to U; and hence given by
Wi(to) = OWi(t). (6.135)

A comment is in order here: The possible term C él) (to) U in Wy (1p) is intentionally
omitted here because its effect may be renormalized into the 7y dependence of the
velocity c(#p) in the zero-th solution.

The second term of (6.134) can be evaluated as follows: First we note that F (1) in
the integrand is independent of time s, and hence we can apply the formulae (5.106)
to get
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ITME = (P + QF =" AC @)U + €57 (1)U) +e T QF
- {CfF)(fo) + (o)t — S)} Uy + C7 (1) Uy + "4 QF,
(6.136)

where

U,|F) (U,|F)
c(”(z):(f—, (1) = — : (6.137)
VY T oy Y T O

Then using the formulae (5.125) we see (6.134) is evaluated to be

1
ui(t; 19) = e“ALOW (1) + AT QF ]+ (C (1 — 1) + C;F)Ea — 10)2}U;
+CSP (1) (t — 19)U, — A" QF, (6.138)

where we have suppressed the terms proportional to (¢ — #y)"=2> which do not con-

tribute the RG/E equation nor the invariant manifold, as before. To avoid the appear-
ance of the rapid mode, the Q space part of the ‘initial’ value is determined as

OWi(t)) = —A"'QF. (6.139)

Thus we arrive at the perturbative solution to the Benney equation up to the second
order as

1
u(z, t: 10) = uo(z, 1: to) + {C\"(r — 1) + C§F>§(t — 121U,
+e(C (1) (1 — 10) U, — ATLQF),
1
= ¢(z = b(ty); ¢) + (CV (1 —19) + C§“5(r — 10)2}U,

+e{CP (1)t — 10)U, — AT QF). (6.140)
Then applying the RG/E equation, we have

_du(z, t; to)
- dto

0 = —bd,p(z — b(1); ¢) + ¢0.9(z — b(t); ¢)

to=t

. {C](F)(t))Ul + C§F>(t)U2}

(6.141)

th=t

Since d,¢ = U; and d.¢ = —U, with #y =t on account of (6.128), we have the
following coupled equation

b=—-eCP 1), ¢@)=-CP@). (6.142)
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Here the higher-order terms of €” (n > 2) are neglected. The asymptotically global
solution is given as the envelope function

up(z, ) =u(z, 1:1-0 = 1) = p(z — b(t); c(t)) — €A™' QF. (6.143)

As an example, let us calculate the asymptotic velocity the pulse c(t — o0) = ¢*
for which ¢ = 0, or

0=C" o (T1|F) =/ dzug

—00

(6.144)
Then using the following formulae
d 2 ? 4 6
Esech ¢ ] =4(sech”¢ — sech®?¢), (6.145)
& ?
(Esechzg) = 4(2sech®t — 3sech*7)?, (6.146)
o0 ! 2n — 2)!!
f ¢ sech?¢ = 2f du(l—utyt =22 =DM )
—00 0 2n -1

we get

. 2 16 64 22 7
Oy = — Y (10 et _2eVe [ TN 6 g
8 15 421 21 5

(F)
2

Thus the stationary condition C, * = 0 determine the asymptotic velocity as

= z, (6.149)
5

which agrees with the result given in other methods [104].

We note that the RG method is also applied to the pulse interaction described by
the KdV equation in [6], where the same linear operator with a Jordan cell appears.
The present analysis of the Benney equation based on the RG method has been first
shown in this monograph [105].



Chapter 7 ®)
RG Method Applied to Stochastic e
Equations

7.1 Introduction

In this chapter, after a brief historical and introductory account of the celebrated
Brownian motion [70, 106-109] and the Langevin equation [70-72], the Fokker-
Planck (F-P) equation [77, 78] is derived as a reduced equation in a coarse-grained
invariant manifold [34, 110] spanned by the averaged distribution function from
a generic Langevin equation with time-reversal invariance on the basis of the RG
method [1, 3-6, 38, 39, 48-52, 92-96] in the way as given in [57].

In derivation of kinetic or transport equations for describing the nonequilibrium
properties of a physical system the following two basic ingredients are commonly
seen [32, 54, 111-113]:

(a) Thereduced dynamics is characterized with a longer time scale than that appear-
ing in the original (microscopic) evolution equation, and

(b) the reduced dynamics is described by a time-irreversible equation even when
the original microscopic equation is time-reversible,

which are interrelated with but relatively independent of each other. For instance, the
derivation of the Boltzmann equation [53] by Bogoliubov [54] shows that the dilute-
gas dynamics as a dynamical system with many-degrees of freedom has an atfrac-
tive/invariant manifold [34, 110] spanned by the one-particle distribution function in
the asymptotic regime after a long time; the Boltzmann equation in turn can be further
reduced to the fluid dynamic equation (Euler/Navier-Stokes equations) by a pertur-
bation theory like Chapman-Enskog method [113] or Bogoliubov’s method [25, 54]
and the RG method as is extensively discussed in the subsequent chapters of this
monograph.

Similarly, the Langevin equation which may be time-reversible can be reduced to
the time-irreversible F-P equation with a longer time scale than the scale in Langevin
equation [74-76].

In the derivation of the F-P equation based on the RG method, the averaged
distribution functions [114, 115] will be prepared as the integral constants of the
solution of microscopic evolution equations. Then, as was the case with other exam-
ples treated in the previous chapters, the RG/E equation will lift the integral constants
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in the unperturbed solution to the dynamical variables, which are slow variables and
the reduced dynamical equation is expressed solely in terms of the lifted integral
constants.

It often occurs that a hierarchy in the time scales still remains within the dynam-
ical variables in the kinetic/transport equations thus obtained [32, 74-76, 112]. For
instance, the F-P equation may be further reduced to, say, a slow Fokker-Planck
equation asymptotically after a long time [74-76]. In that case, an adiabatic elimi-
nation of (relatively) fast variables in the Langevin or the F-P equations is possible.
In the second half of this chapter, we shall show that the RG method as developed
in Chap. 5 provides us with a powerful method for an adiabatic elimination of fast
variables from the F-P equation [57].

7.2 Langevin Equation: Simple Examples

As an example of a stochastic motion, we first consider Brownian motion of a tiny
particle popping out of a pollen, with a mass m immersed and moving in water
at room temperature. A biologist Robert Brown [106] observed in 1826—1827 that
the tiny particles show rapid and random motions as if it were alive, which was
later disproved by himself. In 1905, Einstein [107] proposed a systematic theory
for describing such particles, Brownian particles, although Einstein himself was
not so enthusiastic in directly relating his particles to Brownian particles because
experimental results were still not so clear as those presented by Perrin later in
1910 [109]: Einstein argued in [107] that such a motion could be an evidence of
the existence of molecules or atoms. Incidentally, it is amazing, as is emphasized by
Gardiner [74], that the paper by Einstein contains almost all the pivotal theories that
now constitute the essential ingredients of the nonequilibrium statistical mechanics
which includes Chapman-Kolmogorov equation, a simple Fokker-Planck equation,
a typical fluctuation-dissipation theorem and so on. Later the motion of the Brown-
ian particle was nicely given a mathematical formulation by P. Langevin [70], who
showed that the correct application of the theory by Smoluchowski [108] gives the
same result as that given by Einstein: In his paper, Langevin introduced a novel
differential equation, a stochastic equation , which is now called the Langevin equa-
tion , although the standard formulation of the Langevin equation with an explicit
incorporation of the correlators of the noises, which we shall follow here, seems to
have been first given by Uhlenbeck and Ornstein [71].

For simplicity, let us consider the one-dimensional case and assume that the par-
ticle moves along the x axis:

— =,

7.1
m‘:;—f = —uv + R(1), .



7.2 Langevin Equation: Simple Examples 159

where p denotes the friction coefficient which comes from the averaging effect of
the collisions of the water molecules with the Brownian particle, and R(¢) represents
the remaining fluctuations that can not be taken into account by the averaging which
is nicely represented by the frictional force. If the Brownian particle is a sphere with
radius a, then Stokes’s law tells us that u = 6 an with n being the shear viscosity of
the water. Einstein used the value # = 1.35 x 1073Pa - s(Pa = kg/(m - s?)), while
it takes the value 1.002 x 10~3kg/(m -s) for water at T = 20°C. The number
density of the water in which the Brownian particles are suspended may be identified
with the number of the molecules contained in the volume of 1 m?, the weight of
which roughly amounts to 10° g at T = 300K, while 1 mol of water is composed of
No ~ 6 x 10%* molecules and weighs 18 g. Thus the number density of the water is
estimated to be

10°
n = Ny x 5= 3.3 x 108 (/m?). (7.2)

The average velocity of the water molecule in one direction is estimated to be u ~
300m/s. Let the radius a of the Brownian particle be 1 x 10~% m. Then the number
of the collisions of the water molecule with a Brownian particle is roughly'

1, 19
Neon = Euna n>~1.6x10"/s, (7.3)

which implies that the time duration between subsequent collisions of water molecules
and a Brownian particle is as tiny as 10~%s.

It will be found that the relaxation time is given by 7, = 1/y, which may be
as short as 1078 s for a Brownian particle with a mass ~10~"> kg but is also long
enough so that the number of collisions of the water molecules with the Brownian
particle within the relaxation time is as huge as 10'!. Thus the fluctuations of the
force, R(t), may be treated as a stochastic variable with, say, 10! samples, and
affects the Brownian particle as background noise. Then it should be noted that the
dynamical variables x and v governed by R(¢) also become stochastic variables.

The average of R(t) over such samples should vanish by its definition as

(R(®))r = 0. (7.4)

This treatment of the residual force R(#) may implicitly imply that the infinitesimal
time step At assumed in (7.1) is actually much larger than the each interval of the
collisions of the water molecules with the Brownian particle. We further assume that
the noises in different times are independent, which means that the time-correlation
function of the noises is proportional to the delta function;

(R(1)R(12))r = 2Dé(t) — 12). (7.5)

! The number is claimed to be as larger as 10?! in [72] with no reasoning provided.
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Since the spectral function of such a correlation function is flat and does not peaks,
such a noise is called ‘white’. We remark also that the noise is stationary, i.e.,
invariant under the shift of time
L — i+t (V), (7.6)

in accordance with the Brownian particles are immersed in the *water’ in thermal
equilibrium.

Since the second equation of (7.1) is an inhomogeneous but linear equation,
it can be formally solved as follows. The solution to the homogeneous equation
v = —(u/m) - v reads

v(t) = Ce™" with y = % 1.7)

Assuming that C is now time dependent and inserting the homogeneous solution to
(7.1), we have C = %eV’R(t), the solution to which is given by

1 [ ,
C(t) = —/ dt' e’ R(t) + v (7.8)
m Jo

with vy being the integral constant. Thus the solution to (7.1) is found to be
1 [ ,
v(t) = voe 7' 4+ — / dr' e VIR, (7.9)
m Jo
with the ‘initial’ condition v(0) = vy.

With the ‘initial” velocity vy fixed, let us take the average over R(¢’). Noting that
R(') fort’ > 0 is independent of vy and accordingly

(REWgr=0 fort > 0, (7.10)
we have

1 [t ,
(W) = voe " + —/ dr' e 7 " (R(t")) g = voe . (7.11)
m Jo

On the other hand, the time-correlation function for v(#;) and v(#;) with ¢; > 0
(i =1, 2)is evaluated as follows,

1o L (s
(W(E)v(n)g = e 70 [v§+—2 / ds) / dszeV“l“zNR(sl)R(sz))R}
m= Jo 0

2D (" &
= e r@rt) [vg + = f ds / dszey(‘“*”)(?(sl—sz)] (7.12)
m=Jo 0
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By considering the cases for #; > #, and #, > t;, separately, the second term is
found to take the form

% (2 = 1), (7.13)

where ¢ denotes the smaller one of ¢ and #,. Thus after some simple manipulations,
we arrive at

D
(W) v(t))g = vgefy(nm) + W (efy\hftz\ _ efy(tHrtz))’ (7.14)

which tends to

D
(v g L il (7.15)
ym

For

vyl < h=6=1, (7.16)

the average of the kinetic energy of the Brownian particle is found to be

! 21)) = b —lkT (7.17)
2" T M T2 :

where the equipartition law has been assumed in the last equality. Thus we have

D

= _ =, 7.18
Ko T my = [ (7.18)

which is the fluctuation-dissipation relation first derived by A. Einstein [107].
Now let us represent the dynamical variables x(z) =: u;(¢) and v =: u,(¢) col-

lectively by
_(x@®) _ ()
u(t) = (v(t)) = (uz(t)>’ (7.19)

and introduce the stochastic distribution function [114, 115]
fx ) :=68u) —x), (7.20)
where u(t) satisfies the stochastic differential equation

du .
i h(u) + gR(1), (7.21)
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with

[ ua(®) ~_ (0 0 (0
h(u) = (—yuz)’ g = (0 m1> , R@):= (R(t))’ (7.22)

Then we have the following continuity equation as will be shown below:

of (x,1)
ar

=V, - [(h(x) + gx)R) f (x, )], (7.23)

where we have written down when g can be a function of the dynamical variables
u(t), i.e., the case of the multiplicative noise [74—76]. This continuity equation (7.23)
for the stochastic distribution function is called Kubo’s stochastic Liouville equation .
Equation (7.23) can be derived with use of the definition (7.20), as follows,

of(e) 8o
o7 = até(u(t) x) =u(t)

2u (D) S(u(t) —x)

il
= —(h@®)) + g @) R(®)) - ES(u(t) —Xx)

= =V, [(h(u®) + g@@))R(®)3u(t) — x)]
= =V, [(h(x) + ZX)R(@)s(u(t) — x)]
==V, [(h(x) + §X)R®) f(x,1)]. (7.24)

We emphasize again that this formal derivation shows that (7.23) is valid even when
g is a function of the dynamical variables u(t), i.e., the case of the multiplicative
noise [74-76].

In the subsequent section, we shall take a generic Langevin equation with a more
general structure and derive the F-P equation governing the averaged distribution
function.

7.3 RG/E Derivation of Fokker-Planck Equation
from a Generic Langevin Equation

In this section, the RG method is applied for the derivation of the Fokker-Planck
(F-P) equation [74-76, 112, 115] from Kubo’s stochastic Liouville equation (7.23),
as advertised in the last section. One of the important ingredients in the derivation
is that the ‘initial’ value of the stochastic distribution function at arbitrary time %,
is chosen to be on the averaged distribution function for the RG/E equation, which
leads to the F-P equation governing the averaged distribution function. It will be
found the time #y appearing in the RG/E equation is a coarse-grained macroscopic
time.
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7.3.1 A Generic Langevin Equation with a Multiplicative
Noise

As a generalization of (7.21), let us take the following system of dynamical equations

for the n-dimensional vector® u = (uy, us, ..., uy,)
du; n
— = hi@) + Y g @R, @), (7.25)

J=1

where R;(t) (i = 1,2, ...,n) denotes stochastic variables to be realized with the
probability P(R) = P(R)d R with the vanishing average

(RiM)r=0, (=12, ..., n). (7.26)

Here (O(¢)) g denotes the average of O(t) with respect to the noise R:

(O@)r = de P(R)O(1). (7.27)

We assume that the noise are stationary though the noise may be or not may be
Gaussian.
In the vector notation, (7.25) is written in a compact form as

d R
d—‘t’ — h(uw) + )R, (7.28)

with h(w) = "(h1(u), ho(u), ..., h,(w)) and g(u) denotes an n times n matrix, the
(i, j) component is given by g;;(u). Although the similarity of (7.28) with (7.21) is
apparent, the coefficient matrix g of the noise is not a constant but now allowed to
depend on the dynamical variables u: Such a noise term is said to be multiplicative
noise, where as the way of the noise entering (7.21) is said to be additive noise
[74-76]. From now on, we shall suppress the subscript R for the averaging.

As in the simple case, let

fw,t) =5 —u) (7.29)

be the distribution function of u at time ¢ when the stochastic time evolution u is
governed by Eq. (7.28). From the way of the derivation given in (7.24), it is clear that
the distribution function satisfies the continuity equation or the Kubo’s stochastic
Liouville equation (7.23)

2 We have changed an argument x of the distribution function to u.
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Gl R
a—]: + V, - [(h+gR)f1=0, (7.30)
withV, = (%, 9%2’ e, %) We remark that V,, acts on f as well as h and g.

7.3.2 The RG/E Derivation of the Fokker-Planck Equation

In the following derivation, we shall take the perturbative RG method for the deriva-
tion, which is of approximate nature but will be found to be applicable even when
the noise is non-Gaussian.

The method which we shall take for derivation of the F-P equation for the multi-
plicative noise is an adaptation [57] of that proposed in [56] for a simpler equation?;
we shall make clear the importance of the identification of the ‘initial’ condition for
obtaining the averaged equation, thereby keep the conformity in the presentation of
the RG method with those applied to other problems in the previous chapters.

The method begins with a change of independent variables [56] for (7.30)

(t,u) — (r,X) (7.31)

by
t=1t, X=u-— / ds h(u(s)). (7.32)

Then the derivatives with respect to ¢ and u become

ot 0 X 0 0 0
—_—— 4 — —=— — h-—, (7.33)
ot ot 0t Jat 90X ot 0X
0 ot 0 X 0 0
— = 4+ = — = (7.34)
Bu,- aui ot aui 0X 8X,~
respectively, where
d d 0 d
— =(——, —, ..., —) =V . 7.35
0X (8X1 00X, 8X,,) * ( )

With this new independent variables, the Langevin equation (7.30) becomes

3 In [57], a different method that utilizes a kind of the ‘interaction picture’ familiar in the time-
dependent perturbation theory in quantum mechanics [116—118] was also presented.
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af af 5
o= _h.a_X +(V,-h)f +h-V,f + V,(ERf)
_ % +(V, B f + V,@RSf)=0. (7.36)

Next, we introduce a small parameter € and define a new variable x by
€eX =x. (7.37)

Then we have

ad ax 0 0]
— = — —e—. (7.38)
E)X,' 8Xl ox Bxi

One finds that Eq. (7.30) now takes the form

af

3= —€[Vx(ERf) + (Vi -h)f], (7.39)
with
9 9 9
V.= (8_)61’ FPRREE 3—%). (7.40)

To apply the RG method, we first try to solve Eq.(7.39) around an arbitrary
time T = V1 by the perturbation theory. The solution is denoted by f(u, 7; 79) and
expanded as

ftw) = fow v w) + efitu,1;0) + €L, t31) + ...y (74D
with the ‘initial’ condition
w70 1) = f(u, 7). (7.42)
The ‘initial” distribution function f (u, 7o) is also expanded as
f@,w) = fou, w) + €fiu, v0) + € frlu, 1) + ..., (7.43)
where

ﬁ(u, To; To) = f,-(u, ), ((=1,2,...). (7.44)

As an important ansatz, we demand that the ‘initial” distribution function f (u, 7o)
takes the value of the averaged distribution function P(u, t9) at T = 1p;

fu,v) = fu, v =1;1) = P, ). (7.45)
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One will recognize that this choice of the ‘initial’ condition naturally makes the RG/E
equation identified with the F-P equation.

Inserting (7.41) into (7.39) and equating the coefficientof € (n =0, 1, ...), we
have the following series of equations,

o _y, (7.46)
0T

) £ B -

a—{‘ — V@R + Vs hfol, (7.47)
9 r o -

a_f = —[V.@GRA) + Vs hTil, (7.48)

and so on. )
The zeroth-order equation (7.46) shows that the solution fy(x, T; 7o) is time inde-
pendent;

fox, T ) = folx, 10; 1) = folu, w), (7.49)

where we have made explicit that fo (x, T; 79) may depend on x as well as the ‘initial’
time t.

Inserting (7.49) into (7.47), we see that the r.h.s. of (7.47) has no time dependence.
Then the first-order solution is readily obtained by a quadrature as

fitx, 3 10) = —/ ds V- (8R(s)fo) — (t — 10)(Vy - b) fo(u, 0).(7.50)

To

Notice the appearance of the secular term.
Inserting f)(x, 7; 7o) into (7.48), we find that the second-order solution is given
by

fz(x,r;ro)=f dsI/ dsy L1 (s1)L1(s2) fo(u, 1)

_ 2 _
+ (’T"”m h)(Vy - h) folu, 7o) (7.51)

with
Li(s) := =V _gR(s), (7.52)

up to terms linear in R, which vanish when averaged over the noise.
The distribution function P (u, 7; 79) averaged over the noise is given by
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Pu, ;1) = (f(u,1; 1))
= fou, ) — €(t — 10) (Vs - h) fo(u, 10)

s [y [ dsnitioLie o )
7 7
+ 62%(1: —10)?Vy - hVy - h fo(u, 19). (7.53)
For steady noises, their time correlation function
(Ri(s1)R;(s52)) =: T'j;(s1.52) (7.54)
is a function of the time difference s; — s, and may be written as
[ij(s1.82) = Tij(s1 — $2). (7.55)
For definiteness, we furthermore assume that the noise is a white noise as given by
[yj(s1 — 82) = 28;;D;8(s1 — 82). (7.56)

Then the integral of the correlation function flf] ds; ft(jl dsy(Li(s1)L(s2)) can be
further reduced as follows:

T K T S 0 J
/ dS1/ dsy (L1(s1)L1(s2)) / dSl/ dsy —gij — 8u (R (s1) Ri(s2))
T0 70 70 T0 axi 8xk

0

P T S1
= gi— dsy | dsy26,D;5(s1 — 2.
axigjaxkgk[ /ro 51 /TU 5228k D;jd(s1 — s2)

Here we make the change of the integral variables as follows
S|=S8, S| —8 =o0. (7.57)

Then

3
/dsI/ 52 (La(s0)La(52) = 255D ,a gk,/ ds/ do 5(0)

- 2(7: - 7:0) glj gkje(‘[ - TO) (7 58)

T ox

Thus collecting all the terms up to this order and recovering the variable u instead
of x, we have?

49/0u; = 3/8X; = (9x: /9X:)(3/dx;) = €d/dx;.
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Pu, ;1) = folu, 1) — (f — 1) (Vu - b) folu, 1)

9 _
+2(T—T0) gl, —&k0(t — 10) fo(u, 10)

T uy
+§(r — 1)’V - hV, - h fo(u, ). (7.59)
The RG/E equation
P
—| =0 (7.60)
81’0 T0=T
gives
3 fou, 7) 9 9
0= —— fo + (Vu-h) folu,7) — 2— -8ij D —g1;0(0) fou, T)
AT ou; T du
3 folu, 1) - 9 9 ~
= L (Vy-hfou,t)) — —giiDi—g1: fo(u, t). 7.61
il fotu, 1)) S 81D 5,8 fow. ) (7.61)

In the last equality, the T derivative is changed to the # derivative with the use of the
formula (7.33); i.e., the operator V hits not only & but also fy(u, t). Here we have
used the identity

6(0) = 1/2. (7.62)

Then noting the choice of the ‘initial’ value (7.45), we arrive at the familiar form
of the F-P equation for the multiplicative Gaussian noise [74-76],

% (hP(u,1)) + D; 88 [g"faiuk (gij(u,t))]. (7.63)
This means that the ‘initial’ distribution function at an arbitrary time ¢ = #y before
averaging must coincide with the averaged distribution to be determined. The ‘ini-
tial’ value may be considered as the integral constant in the unperturbed equation,
which would move slowly being governed by the RG/E equation. In other words, the
averaging is automatically made by the RG method.

Now it is often the case that the matrix g is a diagonal one as

8ij =6ij&), (7.64)
for which, (7.63) is further reduced to a simpler form as

AP u, 1)

" 9 9
ra ~V, - (hP(u,1)) + ; Dj— e [g,a (g;P(u, t))] (7.65)
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We note the following trivial identity,

9> 3 ( dgP 3 dg
57 (g?P) = m (g » ) + o <gP5>, (7.66)

which implies that

0 0 92 3 dg;
— [gjm (¢ P(u, t))} =02 (67P) — — [g, (—’) P] (7.67)

ou j

Then (7.65) is rewritten as

P (u,t) - 192 5
Sl oy, (hP@.n) + ; e (D;2P@,n),  (7.68)
with
= 08
(h); =h; + D;g; ) (7.69)
Uu;
For the Brownian motion (7.21), (7.63) takes the familiar form [74-76],
dP(x,v,1) ad P 4 ad P 4 D 9 P "
— =—v—P(x, v, —vP(x, v, ——P(x,v,1),
ot ox Yo m?2 9v?

(7.70)

which is called the Kramers equation [119].

In conclusion, we emphasize the fact that the coarse graining of time is inevitably
incorporated in the derivation of the F-P equation from the Langevin equation through
the stochastic Liouville equation. Indeed, Eq. (7.45) shows that the ‘initial’ value of
the stochastic distribution function f (u, t, fy) at = t,is setto that of the macroscopic
distribution function P (u, ty) for which effects from all the fluctuating ‘forces’ R (¢)
due to the ‘water molecules’ acting on the ‘Brownian particle’ during the order of
the relaxation time are averaged up. If we recall that the time scale of fluctuating
forces is much less than the relaxation time, we see that the ‘initial’ time #; entering
P (u, tp) in the RG method is a coarse-grained time, different from that of the time ¢
in the Langevin equation, and hence the time derivative d/91y in the RG/E equation
is a macroscopic-time derivative [57]. Moreover, the solution P (u, t) of the RG/E as
the F-P equation may be interpreted as an ‘averaged invariant manifold’ onto which
the stochastic distribution function is to get relaxed within the relaxation time [57].
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7.4 Adiabatic Elimination of Fast Variables
in Fokker-Planck Equation

In this section, we shall show that the reduction theory [6] based on the RG method
[1, 3, 5, 6], which is presented in Chap. 5, nicely provides us with a simple but
systematic method of the adiabatic elimination of fast variables appearing in the F-P
equations [57]. In fact, because of the linearity of the F-P equation, it is a rather easy
task once the slow and fast variables are identified as is often the case. Incidentally,
the techniques developed for it [73, 120-125] has a noticeable affinity with the
perturbation theory in quantum mechanics [117, 118, 126, 127], as emphasized in
[123, 125].

A typical problem in this category [73, 120-122, 124] is to derive the Smolu-
chowski equation [128], hopefully with corrections, describing the time evolution
of the space distribution P (x, t) of the Brownian particles in the large friction limit
y = u/m — oo fromthe Kramers equation (7.70) for describing the time evolution
of the space-velocity distribution P (x, v, t) of the particles.

It seems that Brinkman [120] was the first who considered the problem seriously,
though more reliable derivations were provided later [73, 121, 122, 124]; see [73,
125] for a review. It should be also remarked that Mastuo and Sasa [129] was the
first who utilized the RG method given in [1] as a tool for eliminating the velocity
in a F-P equation for describing molecular engines [130-132].

We shall show that our reduction theory based on the RG method as given in [3,
5, 6] applied for the elimination of fast variables in the F-P equation [57] is free
from any ansatz and has a clear correspondence with and hence provide a foundation
to those given in other methods.

For definiteness, we take the following 2-dimensional Langevin equation [73]
with y being a positive large number,

X = hx(xv y) +gx(-xv y)FX(t)’

) (7.71)
y=vhy(x,y)+ f(x,y) + /Y&, @),
where I'; (t) (i = x, y) are Gaussian noises satisfying
(Ci(OT (1)) =2D;8;;8(t — ). (7.72)

We follow Ref. [73] for the notations. Because of the large friction given by the term
containing y, the variable y is a fast variable. Our task is to eliminate the fast variable
y adiabatically, and this obtain a reduced evolution equation given solely in terms of
X.

Before doing this task, we first eliminate the most rapid variables, i.e., I';(¢)
(i = x, y) to obtain the dynamics written only in terms of x and y. This is tantamount
to transforming the Langevin equation (7.71) to a F-P equation as was done in the
previous section.
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In terms of the notation used in the previous section, we find that

~ 0
hx = hx + ngx%, (773)
i %)
y=vhy [+ yDig (7.74)
~ (& O
g = < 0 ﬁgy> . (7.75)
The corresponding F-P equation for the probability W (x, y, ¢) reads’
aw a 08y a agy
— =——|hy + Dyge =) — —(yhy + f + yD,g,—=2
o1 ox ( § ax) dy <” y TSy Dy
+a—2(D W) + 8—2(D SW)
gx2 Vo x8x Voxz 08
= [Li+yLolW, (7.76)
where
L 9 (1 +D 08 8f( )+D82 2 (7.77)
= 3 X xExo ) — )W, XN Hdx .
! 0x 8 o dy Y ax2®
A g a2
Lo= % (hy + Dygya—yy) + Dya—yzgi. (7.78)

7.4.1 Perturbative Expansion in the Case of a Strong Friction

When y is large, this equation clearly shows that the effects of Lo overwhelms that
of Ly, which may be thus treated as a perturbation. To implement this, we introduce
a scaled time t by

1
€t =t withe :=— < 1. (7.79)
14
Our equation now takes the form
0 A .
(— — Lo) W =¢eL /W, (7.80)
ot

3> We use the notation W instead of P for the probability density.
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We shall apply the perturbation theory to (7.80) with Loand L, being the unper-
turbed and perturbative part, respectively. Let us suppose that a solution is given in
the perturbation series;

W(t, x,y) = Wo(t, x,y) + eWi(t,x,y) + €Wal(t,x,y) + .... (7.81)
Following the general scheme of the RG method [3-6] presented in the previous
chapters, we first try to construct the perturbed solution around an arbitrary time

T ~ 79 in the asymptotic region as

W(t, x,y:10) = Wo(t, x, y: 10) + €W (T, x,y) + €Wa(t,x,y:70) + ...
(7.82)

with the ‘initial’ conditions given at T = 1y belonging to the asymptotic region;

Wi (0. X, y; 10) = Wi(10. X, ), (7.83)
which implies that
W(t,x,y) = W(t, x,y; 7). (7.84)
It is readily found that Wn’s (n=0,1,2,...) satisfy the following equations,
respectively,
9 ~ -
<_ — Lo) b =0, (7.85)
ot
0 o - " o~
<¥—L0) W, =LiW,_;, n=1,2,...). (7.86)

7.4.2 The Eigenvalue Problem of f,o

To proceed, we must first solve the eigenvalue problem of the unperturbed operator
Ly(y, x) acting on functions of y with x being a mere parameter:

Lo@n(y; X) = —hn (X) g, (5 X). (7.87)

Here we assume the eigenvalues are all discrete ones, mainly for notational simplic-
ity. As is the case with the Kramers equation, we are interested in the case where
Ly(y, x) has unique zero eigenvalue; we denote the corresponding eigenfunction as

o (y; x) =: @5 (y; X),

Lo(y, x)go(y: x) =0, with 2g(x) = 0. (7.88)
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We call o (y; x) = @5 (y; x) the stationary distribution function because it satisfies
the zeroth order evolution equation (7.85).

Since Lo(y x)isnota symmetrlc (Hermitian) operator we introduce the corre-
sponding adjoint operator LO, which satisfies

Li@a (s x) = =2 (X)@u (y; x). (7.89)

The explicit form of I:(T) will be given later.
Now it is readily verified’ that Eq. (7.88) is rewritten as [75]

Logo(y: x) = —% [D“) - %D(z)} 9o (y; x) =0, (7.90)
with
DY = hy(x;y) + Dygyx, y)%’;’”, D® :=Dygi(x;y). (7.91)
Equation (7.90) implies that
%i%) = DO = 2 (0%, (7.92)
which is readily solved to yield
Po(y; x) = DA(IZ) exp [/ dy’ gf;] = Ne™®0, (7.93)

where

DO

5" (7.94)

®(y;x):=InD? — / dy' —

Then it is a remarkable fact that io can be cast into a form of a Sturm-Liouville
operator [80] in terms of @ as follows

L) o 9 o0
Lo=— <D<2>(y; x)e—“%x)—e‘l’(%”) : (7.95)
dy dy

6 See Sect. 3.6.2 for an introductory account of asymmetric matrices and related subjects.
7 In the following, the presentation is somewhat based on [75].
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In fact,
i D(Z)(y;x)e—qD(y;X)ieq’(y:x) — i D(z)(y;x) 8;(3 + i
dy dy dy dy ~ dy
2)
_3(_pw N aD L DO 9
dy dy dy
9 92 .
=——DW + —DP =1L,  (7.96)
dy ay?

Then we find that the following operator is an Hermite operator,
PN o = . (7.97)

To show that an operator is Hermitian or not, one must specify the functional space
on which the operator acts. We note that the unperturbed equation (7.85) is expressed
in a form of the continuity equation as

AW, dS[W,
27 4 95[Wol =0, (7.98)
at dy

with
- 3\ 0 0 om ) ¢
S[Wol = <D<1> — a_> Wo = (D(z)(y; x)e—d’ﬁ“x)a—e“)(”)) Wo  (7.99)
y y

which is the probability current or probability flux. For simplicity, we demand that
any solution W, to (7.85) satisfies the (natural) boundary condition;

lim S[Wo] = 0. (7.100)
[yl =00
Now that the functional space has been specified, let us examine the properties of

the operator ‘f{O by calculating the following ‘matrix element’ given in terms of two
arbitrary functions Y;(y) and Y, (y) satisfying the natural boundary condition

8 The fact that L is written in a form of a Sturm-Liouville operator [80] suggests that the operator
can be made a symmetric or Hermitian operator with a weighted inner product.
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oo

(V1| Ho|Ya) = / dy Y1 (0)e® LoYa(y)

oo

© 0 5 0 .
f dy Yi(»)e® — [ DP(y; x)e 0 —e®0) ) vy (y)
dy dy

oo

N o >
Yi(y)e® <D(2)(y; x)efq)(y’x)—ay e(b("’x)) Yz()’)‘
—0o0

° 0 a0 .
- f dy — (Y1(»)e®) D (y; x)e” 0 — (e, (y)) .
) dy 8y
(7.101)
The first term is rewritten in terms of the flux as

Y1 (»)e® (=S[Ya)) Eo: 0, (7.102)

where the last equality is due to the boundary condition posed on Y,(y). Then per-
forming a partial integration to the second term, we have

. o 0 : >
(V1| Ho|Y2) = — (D<2>(y; x)e—““%“@n(y)e“’) (e Y2(y)) ‘
o0 0 o 0 "
+/ dy—(D(”(y;x)e‘q’()'”—Yl(y)eq’) e? Y (y)
oo 0y dy
[} A .
= / dy ("0 L) Ya(y) = (Fo¥1|Ya), (7.103)
[e.¢]

where the boundary term vanishes because of the boundary condition posed on Y;;

lim S[Y;]=0. (7.104)

[yl =00
Thus we have established that 7:(0 is a Hermitian operator:
HY = Ho. (7.105)

Comments are in order here.
1. The following operator is also a Hermitian operator
Hy = e~ *2FHye /2, (7.106)

since

A = e ®PHje *? = A, (7.107)
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2. If we use the stationary distribution function ¢y(y; x) in place of @, I:IO is
expressed as

~ 1 ~
Hy=———L 1 X). 7.108
0 ) oV ®o(y; x) ( )

Then what are eigenvalues and eigenfunctions of Iflo? In fact, it is readily found
that ¥, (y; x) defined below is the eigenfunctions of Hy with eigenvalue —A,,:

. 1
Hoyn (y; X) = =da¥ (5 %), ¥n(y: X) 1= ———=0n(y; x).  (7.109)
®o(y; x)

In fact,

. 1 . 1
Hoa (y: x) = <—'Lo\/§00(y; x)) (—
®o(y; x) @o(y; x)

1 . 1
= ———Lopa(y; X) = —Ap—F——=02(: X) = =MV (y; X).

o (y; x))

@o(y; x) @o(y; x)
(7.110)
Similarly, the adjoint eigenfunctions® are formally given by
V(33 ) = v/ 0o (y; 1)@ (v: X). (7.111)
Indeed, with the use of the adjoint form of (7.108), we have
Ay (y: %) = (\/900()’ x) ) 00(y: X)@n (V3 X)
0 Ji
00y X)Li@n (v X) = =2/ 00 (35 X) B0 (y5 X) = — AW (V5 X).
(7.112)

As is well known in quantum mechanics [117, 118], however, if the number of
degrees of freedom is one, then there is no degeneracy in the eigenvalues and the
eigenfunctions can be made real functions. In the case of H, it implies that

U (v %) = Y (33 X). (7.113)

Then combining (7.109) and (7.111), we have

Gn(y; x) = ©n(y; X), (7.114)

1
@o(y; x)

9 An adjoint eigenvector is an adjoint vector of the left eigenvector in the terminology given in
Sect. 3.6.2.
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which implies that
@o(y; x) = 1. (7.115)

Owing to the Hermiticity of ﬁo, the orthonormality holds;

flﬁn(y;x)llfm(y;x)dy = f(i)n(y; X)Pn (y; X)dy = Sym. (7.116)

We also assume the completeness of the eigenfunctions

Zw,z(y,x)wy x) = Zson(y,x)gon(y 0 =38y—-y) @117

n=0 n=0

Next let us show that all the eigenvalues A, for n 7 0 is positive definite. Utilizing
that Hermitness of H = e®L, we have

/ dy ¥, (y; x) Hor (3 x) = —

— dy ¥ (y; x)e<l>(y;X)/2i (D(z)(y; x)e—<1>(y:X)ie®(y;X)e—d>(y;x)/21/,n (y; x))
i~ dy dy

g ot D o
—/ dy — (Yn(y; 0)e®2) DO (y; x)e™ 0 — (e 2y, (y; x))

o 0y dy
00 2
/ d ( Il/n y; x)eCD(y;X)/Z) D(Z)(y;x)eftb(y;x) < 0’ (7118)

where the equality holds only for n = 0, which shows that
An > 0, (n #0). (7.119)

Now we define the projection operator P to the kernel of L by
(Poli ) = i) [ oy’ 00 00y’ (7.120)
From (7.95), one finds that the adjoint of io is given by

At 0 0
LT = e®0i0) D® : —D(y;x) ) 7121
0= oy (D@ (y; x)e ) oy ( )

Then we see that the zero mode for the adjoint operator is given by @o(y; x) = 1 as
has been already deduced in (7.115). The projection operator to the complement to
the kernel is denoted by Q,
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[09](y; x) = [(1 — P)pl(y; x)

=Y pu(yix) / dy'§,(y's (Y x). (7.122)

n=1
In the following, we assume that
PL,P =0, (7.123)

which can be always satisfied byA redefinition of io and f,l. In terms of the notions
in quantum field theory [133], L; is normal-ordered with respect to the vacuum
10) := o3 (0IL1]0) = 0.

7.4.3 The Solution to the Perturbative Equations

The general solution to the lowest-order equation (7.85) is given by
[e.¢]
Wo(r, x, y: 70) = ) Pulx: 1) (yi x)e (7.124)
n=0

where we have made explicit that the integral constants #, (x; 79) may depend on
the ‘initial’ time 7, as well as the other variable x. We remark that (7.124) has the
‘initial’ value

o0
W (z0, x, y) = Wo(t0, X, y: T0) = Y Pa(x; T0)a(y; x)e ™. (7.125)
n=0

Since we are interested in the asymptotic (long time) behavior at t — 00, we
may keep only the stationary solution in the sum as

Wo(T. X, y: T0) = Po(x: T0)o(y: x) = Wo(t0. X, ¥). (7.126)
Notice the last equality holds because of the stationarity of the solution. Accordingly,
PWo(, x, y; 1) = Wo(t, x, y; 0). (7.127)

Let us proceed to the higher-order equations (7.86). The solution to Eq. (7.86) is
formally given by

- 1 . - 1 e e -
Wu(t, x, y; 10) = — L \W,_1 = —(P+ Q)L,\W,_;
'L'_LO r_LO
= Xu(7,x,y; 70) + Yu(z, x, y; T0), (7.128)
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where
n 1 AA o~
X, = PW,(t,x,y;19) = —PLW,_, (7.129)
0 — Lo
A 1 An o~
Yn = QWn(Tv X, Y, TO) = 3 ~ QLIanlv (7130)
T — L0
forn =1, 2, .... Here we have utilized the commutability of Lo and the projection
operators,
[Lo. P1=0. [Lo. 01=0. (7.131)

It is well known that the solution to an inhomogeneous equation has an ambiguity
due to the freedom to add a function proportional to the unperturbed solution. We
determine the form of the particular solution to the inhomogeneous equations (7.86)
so that the possible P-space component in the perturbed solutions forn > 1 vanishes
at T = 19;

PW, (70, X, y; 1) = X, (70, X, y; T9) = 0. (7.132)

Infact, it will be found that this condition is always made satisfied owing to the appear-
ance of secular terms proportional to (t — 7p)" multiplied to the P-space component.

The particular solutions to the perturbative equations (7.86) with the ‘initial’
condition (7.132) can be obtained in a mechanical way, as is presented in Sect. 4.7.
We first note that for any constant vector U the following formulae hold, as given by
(4.237) and (4.239), respectively,

A

1 A 1
—QU = ——Q0U, (7.133)
0 — Lo —Ly

1 . .
—(t —1)"PU = (t — )" PU, (7.134)

9. — Lo (n+1)

forn =0, 1, 2.... In particular, the formula (4.238) gives

1 . .
—PU = (t — 1) PU. (7.135)
3 — Lo

We also note the following formula, as given by (4.241)

OL,U. (7.136)

1 A n 1 ~a
—(t—1)Q0L U= (t—1)—F0LU~-— >
d: — Lo —Ly (—Lo)

Here, notice that [I:o, Q] =0, so Q/I:o = I:al Q = Ql:al Q ‘We remark that these
particular solutions are all compatible with the ‘initial’ condition (7.132).
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It is readily seen that X identically vanishes because

PL\Wy= PL PW, =0, (7.137)
on account of (7.123) and (7.127). Thus we have for the first-order solution

|
— Q0L W,. (7.138)
—Ly

Wit x,y; 1) =Y, =

A couple of remarks are in order:

1. One may replace the operator O with P + Q0 =1 in this expression owing to
Eq. (7.137). Although such simplification in the expressions may be done also for
higher-order solutions, we shall retain the Q operator for definiteness, since the
expression (—I:o)‘1 L, itself is ill-defined because of the zero eigenvalue of I:o.

2. The solution (7.138) satisfies the ‘initial’ condition (7.132) as

- 1 A
W](TO,X, D) 7:()) = Wl(r()?-xa )’) = _iQLIWO(T()axﬂ J’) (7139)

—Log
[The 2nd order]
Using the formula (7.135), we have
1 an 1 an - o Q0 a
Xz: = PL] ~ QL] ():(‘L'-‘L’())PL] = L]WO. (7140)
0 — Lo —Lyg —Ly

Similarly with use of the formula (7.133), we have for the Q-space component

N 2
1 s 1 an - 0 . .
Y, = —OL —— QL Wy = — L, | W (7.141)
81:_L() —L() —L()

Wg(t, X, ¥, Tp) is given by a sum of these terms;

N N 2
Wa(t, x, y, 1) = (r — 1) PL, Qi LWy + ( Qi i1> Wo, (7.142)
— L0 — L0

which gives the ‘initial’ value at T = 1 as
- 1 A~ 1 Aax
Wz(‘[(), X, Y, ‘[()) = WQ(‘[(), X, y) = A—QLlA—QL1W()(‘[(), X, y), (7143)
Lo Lo
in accordance with (7.132).

[The 31;(1 order]
Since PL; X, = 0 because of (7.123),
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~ 2
~ ﬁi1Y2=(T—‘L’Q)ﬁI:1 i,\l:l Wo, (7144)
d: — Lo —Lg

where (7.135) has been used in the last equality. With use of (7.133) and (7.136), the
Q-space component becomes

X; =

. . . . . 3
Q -~ 52 0 - QO =~ ~x 0 & 0 - .
Y3 = [t — - L, PL—1i, - ——1,PL,—1 ) W,
3 = [(r — ) p Pl b Pl 1+<L0 1) 1Wo
(7.145)
Thus we have for the third-order solution
0.\, 0 0
Wiz, x, y; 79) = [(T—To){ﬁil =L +—=L,PL =L}
—Ly Ly Lo
N A N 3
N VL B ]vf/o, (7.146)
(=Lo)? —Lo —Lg

which satisfies the ‘initial’ condition (7.132) as

Wi (0, X, y; T9) = [—

. 3
L0002k + (2] [ a47)
0)? —Lg —Lo
[The 4th order]

With use of the formulae (7.134), one obtains

(—Lp)? —Lo
L (L1} ]Vo. (7.148)
—Ly
Similarly,
0 0.\ (0.:\ 4 ©
Y4 = [(‘L’—‘L'()) = i]ﬁi] = il —+ = Ll ﬁil = il
—Lo Lo Lo Lo
A A 2 A A A
popny (20 ) -2 (25 i -20,
(—Lo)? —Ly —Ly \ Lo —Lg
A A A A 4
2, ¢ zilﬁiliil + (20, 1Wo (7.149)
—Lo (=Lo) —Lg —Ly
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Adding the two terms, we have

-~ 1 PN
Wy(r, x,y;109) = [5(‘[ — 70)2PL] 7
—L0

~ ~ N 3
o ——Pi —2 i pE -2, +13i1< 9 z,)

i B
. A 2 . A 2 A
— 9 i]ﬁi]( QA i]) - QA ( QA i]) I:]ﬁi] Q il
(—Lo)? ~Lo —Lo \ Lo —Lo
. . . . 4
Q + QO & 5: 0O & Q0 -
-——L —LPLi—L —L W 7.150
Ciop bt bt (Lo 1) ] 0 ( )
We remark that the ‘initial’ value at T = 7( has no P-space component;
PWa(to, x, y; 70) = 0. (7.151)

[The perturbative result in the 4th order]
Summing up the results up to the fourth order, we have the approximate solution
with secular terms

4

W(t,x,y:10) > Y € Wi(r, x, y; 7). (7.152)
i=0

Since it is quite lengthy, we do not write down the explicit expression of the sum.
Because of the secular terms, this solution given in the naive perturbation theory
becomes invalid as T — 19 — ©0.

7.4.4 Application of the RG/E Equation

Now we apply the RG/E equation to the perturbative solution with secular terms

dw

—_— =0. 7.153
% ( )

=T

Applying the projection operators and recovering the original time variable t = 7/,
we have for the P- and Q-space components

A n A A ~
o PWo(r.x.y) = ePLy [Z el (QioL]) 22 @ L1PL, Q L1:| Wo(z, x, ),

n=I1

(7.154)
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and
0 0 .\ 0 0 0 0
L =y —Wy = L\ PLy =L+ =L, PL(—1L))?
[—Lo 1+€(—L0 1)}31 0 {—Lo 1 l—Lo 1 te i, 1 1(_LO 1)
N 2 N
(L)) AL lw 7.155
+e€ (—io 1) l—i,o 1} 0> ( . )

respectively. Here we have utilized the fact that Wo(t, X, y; 70 =71) = Wo(r, x, )
and Eq. (7.127). Here it is found that the second equation (7.155) turns out redundant
because it follows from the first one (7.154).

We note that Eq. (7.154) is exactly the same as the one given in [74, 122, 125]
in quite different methods. Indeed, our Lo and L1 correspond to —L; and L, in
Sect. 6.4 of Ref. [75], respectively, and then Eq. (7.154) is recognized to be the same
asEq.(6.4.101) in Ref. [75] up to the ‘initial’ value due to the Laplace transformation.
We note that the fourth-order term in (7.154) may be rearranged as a multiplicative
operator in the left hand side as if a wave-function renormalization in quantum field
theory [57], as

o 0 .\ a R
<1+€2PL1( ?)2L1> aWQ(I,x,y) =€ePLy |:Z€n 1(
—L0

>

h)

0

Al)n} Wo(z, x, y).

(7.156)

In fact, multiplying Eq.(7.155) by —ef’ilia ' and summing the result with
Eq. (7.154), one arrives at Eq. (7.156). Equation (7.156) corresponds to Eq. (6.4.100)
in [74] with identification

B=PL21,97L,
—Ly —Lo
N sr b b 0o (7.157)
C = PLI—_IA‘OLI—_LOLI—_LOLI’
b=—Pi,—0 i,

where we have attached the hat ~ for indicating the operator nature. In terms of these
symbols, Eq. (7.154) is expressed as

0 A N N A A
—PWy(rox.y) = [A +eB 4+ EC + DA)] Wo(z,x,y)  (7.158)
with € = y~!. Equation (7.158) is to be compared with (6.4.101) in [74].

We shall not use the form (7.156) in the following, as is usual in the literature
[74, 122, 125].
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7.4.5 Smoluchowski Equation with Corrections

Next let us calculate the action of the projection operator P in (7.154), which leads
to the equation of the space-time dependence of Py (x; ). To show that this is the
case, let us operating the projection P on the both sides of (7.156).'° We shall show
a couple of typical integrations. Firstly, noting that the ﬁ-projection and t-derivative
are commutable, we have

50 G Po(x:t) [
P;Wo(f,x,y) == dy @o(y; ))Wo(z, x,y) = ——— dy o (y; x)po(y; x)
T 0T Jo it 00

_ 0Po(x;T)
= (7.159)
where we have used the expression
Wo(z, x, y) = Pol(x; T)go(y; x) (7.160)

owing to (7.126).
Inserting the completeness condition (7.117) between the operators and using the
bra-ket notation as in Sect. 3.6.2

o0
) (] = gy 1) / dy a5/ ) (7.161)
—o0
we have
A Yy a0
AWy(t,x,y) = PLi——L1Wy(t,x,y) = PLi——L|0)Po(x; 7)
N —io
= Z (@olLi|n){n| 7 |m) (m|L1|1){1|0)Po(x; T)
n,m,l —Lo

<. 1 .
= 2_ (OlLiIm) ) (n|L110)Po(x; T)

n

3
DI
S

N 1 -
ny , \4~n P 5
1.50, )»,,(x)l: 0Po(x; T)

= LaPo(x: 7), (7.162)

I
M2

3
Il

where in,m (x) denotes the y-averaged operator as given by

Lym(x) = / dy@(y; X)L1 (x, )@ (y; X). (7.163)

10 Note that this operation is nothing but performing the integration [ dy with respect to the fast
variable y because ¢(y; x) = 1.
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Quite similarly,

BWy(t,x,y) = PL; QA L, QA LiWo(z, x,y)
Ly —Lo
= nmzl LO”)\. ( )an)\' ( )Lm OPO(-X 7:)
=: LyPo(x; 1), (7.164)
éWo(r,x,y) Iai QA il QA il QA ilwo(r,x,y)
—Ly —Lo —Lo
Tom—— T T L1 0Po(x; T)
S Onk() nm)\ x) mlk() 1,0/0(X; T
=: LcPo(x; 7). (7.165)

We have also

0 ; ST R
T 10 == 2 Ol ) 0

D|0) = —PL,

~ 1
=2 O1L11m) = (il £110) = ZLOW( ).Eno . Ip.

n#0 n
(7.166)

Thus (7.158) takes the form

9 ) . .
SPox =y [LA +y ' Zs 4+ v Lo +£D£A)] Po(x.1). (7.167)

This is a generalized corrected Smoluchowski equation corresponding to the
Langevin equation with a multiplicative noise.

7.4.6 Simple Examples

As examples, we shall give a Smoluchowski equation for a multiplicative noise and
the corrected Smoluchowski equation.
Let us take the following model equation with a multiplicative noise [129];

X =y,
7.168
y=—yy —U'(x) + JyT(x)I'y@), ( )
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with U’ (x) = dU (x)/dx. This equation is obtained from (7.71) with the replacement

hy(x,y) =y, &, y)=0, hyx,y)=-—y,
f,y)=-U'(x), g, y)=Tx). (7.169)

We assume for the time correlation of the noise as
(Cy (1) (1)) = 258(t1 — 1), (7.170)

where we have set D, = 1 in (7.72) for simplicity. Then D® (i =1, 2) defined in
(7.91) now read

DY =—y, D®=T(). (7.171)

The corresponding F-P equation reads

W, y, T ~ R
% = (Lo + vy 'LoW(x,y,7) (7.172)
with
foe Xy b Tl i " vl (7.173)
= — X)—=, = —y— —_—. .
0 Byy dy? : e * dy

The normalized stationary state is given from the general formula of the zero
mode (7.93) as

(y:x) N /yd/(l) N ! /yd”
;_x = —€X —_— = —¢X _
oty p@ P Do | TTm ™ Tt o 7

_ N veren — L oo, (7.174)

T (x) V2T (x)

where the normalization constant N has been chosen to be

N =JTx)/2. (7.175)

Then the operation of the hermitian operator Hy on ¥ (y; x) is evaluated as follows,

N , 9 7\ .
Aoy (y: x) = " 4TW (m + T(x)a_y2>e PATS (v x)

32 y2

1
= <T(?C)a—y2 ) + 5) Y(y; x)

18 1 (i x) + Y0y 7.176
—(— n2+2n>1/fy,x +5¥0Gi0) (7.176)
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with
= y/V2T(x). (7.177)

Then the eigenvalue equation for I:IO (7.109) now reads

1 92 1
<_§a_ tan )‘”"(”’x) (K () + )wn(n x). (7.178)

This is exactly the eigenvalue equation for a harmonic oscillator with the potential
n?/2 in elementary quantum mechanics [117, 118]. Thus we have

w=n, (n=0,1,2...) (7.179)
Ou=1(y; X) = H /2T (x)@o(y; x), (7.180)

where H,(x) is the Hermite polynomial in the n-th order. The conjugate eigenfunc-
tions are

On(y; x) = Hy(y/v/2T (x)), @o(y;x) = 1. (7.181)

In accordance with the general argument presented before, the projection operator
P is given by a simple integration

P = gy(y; x) / dy. (7.182)

To obtain the reduced dynamics, we only have to calculate the y-averaged operators
Zoo(x) and Lo, (x).

Since the eigenfunctions are given by those of the harmonic oscillator in elemen-
tary quantum mechanics [117, 118], the necessary calculations to be done below are
straightforward even when somewhat tedious. Therefore we shall omit the details of
the computational processes in the following.

First we notice that since PLl P = 0,

Ly = Loo(x) =0. (7.183)
The non-vanishing term is evaluated to be

. . 9 /T
Lon(x) = /dyLlwn(y; x) = —/dy(yax —U'(x)dy)gn(y; x) = —51,,15\/;
(7.184)
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So we only have to calculate L,ol A straightforward calculation gives

Ligo(y; x) = —(ydx — U’ (x)dy)p0(y; )
2(. 8 . ar Lo [12er
= a0y 2 (124 v+ ) — i 2L 1.189)

which implies that

—ﬁ(T%#—U’(x)%—%); m=1,
Luo=1_ 2o, m=3, (7.186)

T x>
0; others.

Using the above results, one obtains z 4 defined in (7.162) as

A A 0 0 oT
LA = L0’1L|,0 =—\T—+ U'(x) +—. (7187)
ox \  0x ox

Because of (7.167), we now find that the generalized Smoluchowski equation for
multiplicative noise without corrections takes the form [129]

0Po(x,t 14
% =y ' LaPo(x, 1)
1t
0 0 oT
= y_1—<T— +U'(x) + —)Po(x, 1. (7.188)
0x ax 0x

If T (x) is independent of x, (7.188) reduces exactly to the Smoluchowski equation
[128].

Next let us investigate corrections to the Smoluchowski equation (7.188). Accord-
ing to (7.167), we need to calculate the operator L for the y % correction and
Lc + LpLy for the y =2 one.

On account of (7.184) and (7.186),

S S | BES 1 -
Ly= ) Lors o Lrmsi oy Lo (7.189)

m=1,3
However, owing to the parity conservation, it is found that
-Z:l,l = -21,3 =0, (7.190)
and hence

Ly =0. (7.191)
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Again on account of (7.184) and (7.186),

. > aoa Loa 14
Le = Z Z -EO,I-LI,mn_1-£m,17£I,O~

m=11=1,3

189

(7.192)

In the following, we shall deal with the case where T has no x dependence.Then,

a straightforward computation gives

o d
Ll,m = _Sm,Z T/2_1
ax

A 0 d

L =T)/2 {51,38— —8a4(—+ U’(x)/T)} ,
by ox

Ly =0.

Thus we have

. 32 3 2
= —(T—+U .
Le 9x? < dx + (x)>
Because of (7.184), Ly, o 81, then (7.166) tells us that
-ALD = _-Z:A’

which implies that

Lply = —i(Ti + U/(X)>1<Ti + U/(X)>.
0x 0x

0x 0x
Then putting
0 , A
T—+4+U'(x)=:F,
d9x
we have

Ze+Lpla=RFF — 8, Fo.F = oy [axﬁ - ﬁax] F.

However,

(7.193)

(7.194)

(7.195)

(7.196)

(7.197)

(7.198)

(7.199)

(7.200)

OWF — Fo, = (To} + U'(x) + U'(0)d,) — (T, + U'(x)d, = U"(x),

(7.201)
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which leads to
~ A A 0 p 0 ,
Lo+ LpLa=—Ux)T—+U')]). (7.202)
0x 0x

Thus we arrive at the following corrected Smoluchowski equation [74, 122, 125]

0Py(x. 1)

—1 a 277/ a /
oy yo- [1+y7°U"(0)] (TE +U (x))Po(x,t). (7.203)

7.5 Concluding Remarks

The RG method has been used for deriving the Fokker-Planck (F-P) equation from
the stochastic Liouville equation (Kubo’s equation) in such a way that the coarse
graining of time [134-136] is naturally achieved through the construction of the
asymptotic invariant manifold [34, 110]. Technically speaking, the essential role the
choice of the ‘initial’ value on the invariant manifold has been elucidated, which
is reminiscent of the work by Bogoliubov [54], Lebowitz [111], Kubo [115] and
Kawasaki [112].

We have also shown that the reduction theory [6] based on the RG method as
presented in Chap. 5 makes a systematic method for obtaining the reduced evolution
equation of the distribution function given solely in terms of slow variables, that is,
the adiabatic elimination of fast variables appearing in the F-P equations.

The F-P equation is a linear equation with a form similar to Schrodinger equa-
tion, and the perturbation theory developed here has also quite similar structure as the
usual time-(in)dependent perturbation theory in quantum mechanics, which includes
the Born-Oppenheimer approximation [123, 125]. Thus the techniques developed
in the present section may have useful implications to problems in quantum mechan-
ics [137].



Chapter 8 ®)
RG/E Derivation of Dissipative Fluid ez
Dynamics from Classical Non-relativistic
Boltzmann Equation

8.1 Introduction: Fluid Dynamics as Asymptotic Slow
Dynamics of Boltzmann Equation

The fluid dynamics may be identified with the slow dynamics of the kinetic equation
of a many-body system in the asymptotic regime after a long time. For example,
the time evolution of a rarefied many-body system can be described as a sequential
relaxation process with different time scales, as follows [54, 112, 115].

(D) In the beginning of the time evolution of a prepared state, the whole dynamical
evolution of the system will be governed by Hamiltonian dynamics that is time-
reversal invariant, and the Liouville equation for the distribution functions holds.

(I) As the system gets old, the dynamics is relaxed into the kinetic regime, where
the time evolution of the system is well described by a partial truncation of the
BBGKY (Bogoliubov-Born-Green-Kirkwood-Yvon) hierarchy [54, 55, 115,
138] for the one-, two-, and s-body distribution functions with s =3, 4, ...,
and the Boltzmann equation for one-body distribution function describes a
coarse grained slower dynamics, in which the time-reversal invariance is lost
by a loss of information by the truncation.

(IIT) 'Then, as the system is further relaxed, the time evolution will be described in
terms of the fluid dynamical variables, i.e., the flow velocity, the particle-number
density, and the local temperature. In this sense, the Navier-Stokes equation
together with the energy equation with the heat current is the asymptotic slow
dynamics of the kinetic equation. In the rest of the chapter, we shall collectively
use the term of the Navier-Stokes equation including the energy equation with
the heat current.

Thus one sees that the derivation of the Navier-Stokes equation provides us with
anice ‘playground’ to apply some reduction theories of dynamics as emphasized by
Kuramoto [32]. Indeed the celebrated Chapman-Enskog method [113] for deriving
the fluid dynamics from the Boltzmann equation can be viewed as an application of

© Springer Nature Singapore Pte Ltd. 2022 191
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the multiple-scale method [20, 21]. Thus it is natural and intriguing to apply the RG
method [1] as introduced in the previous chapters [3, 5, 6] as a powerful reduction
theory to such an interesting task.! In this chapter, we deals with a non-relativistic
rarefied system with a classical statistics and apply the RG method based on the per-
turbation theory [57, 58] to derive the Navier-Stokes equation from the Boltzmann
equation [53, 113, 139-141] with the small inhomogeneity in the asymptotic regime
being identified as a small parameter for the perturbative expansion.” The deriva-
tion consists of a two-fold construction, i.e., the explicit construction of deformed
distribution function as the attractive/invariant manifold and the reduced differential
equation for the slow variables to be identified with the fluid dynamic equation where
the microscopic expressions of the transport coefficients are explicitly given in terms
of the distribution function in a form of the Kubo formula [142].

8.2 Basics of Non-relativistic Classical Boltzmann Equation

Let us consider a non-relativistic many body system composed of single species
with a mass m. The Boltzmann equation [53, 113, 139-141] is a transport equation
describing the time evolution of one-particle distribution function defined in the
phase space (r, p = mv):

%f(r, v,t)+v-Vf@r, v, t)=C[fl(r, v, 1), (8.1)

with V = 9/0r. The right-hand side of the above equation is called the collision
integral,

Clfl(r, v, t) = % /d3v1 /d3vz /d3v3w(v, v1|v2, v3)
x (fr v 0 f w3 ) = fr v ) (0, D).(82)

where (v, v1|v2, v3) denotes the transition probability which comes from the
microscopic two-particle interaction. We remark that w (v, vq|vz, v3) includes the
delta functions reflecting the energy-momentum conservation laws as

(v, v1|va, v3) < S(m |v]*/2 +m|v1]*/2 —m|v2|*/2 — m |v3]*/2)

X 83(mv+mvy—muvy —muz), (8.3)

I As for other references of the RG method with a comment on its historical development, see
Sect. 1.3.

2 See also [56] where a sketch is given for deriving the Euler equation from the Boltzmann equation
on the basis of the RG method as given in [1].
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and satisfies the following relations based on the indistinguishability of identical
particles and the time reversal symmetry in the scattering process:

(v, v1|v2, v3) = w(v1, V|3, V2) = w(V2, V3|V, V1) = w(V3, V2|V, V). (8.4)

On account of the symmetry property (8.4), the convolution of the collision inte-
gral and an arbitrary function ®(v) of v can be into the following symmetric form,

/d3v () CLf1(r, v, 1)

11
=57 /d3v /d3v1 /d3v2 /d3v3a)(v, v1|v2, v3)

X (D(v) + P (v1) — P(v2) — P(v3)
X (f(r, vy, t) f(r, v3, t) — f(r, v, t) f(r, vy, t)). (8.5)

‘We call a function ®.(v) a collision invariant if the convolution vanishes as

/d% ®.(v) C[f1(r, v, t) =0. (8.6)

Now, from the expression (8.5), it is clear that if ®.(v) is a conserved quantity in the
collision process satisfying

Qo (v2) + Pe(v3) = Pe(v) + Pe(v), (8.7)

®.(v) is a collision invariant. Then one sees that the energy m |v|?/2 and the momen-
tum mv are collision invariants due to the energy and momentum conservation, and
aconstant, i.e., 1, is also a collision invariant due to the particle number conservation
law. Thus we have

/d3v 1CLf1(r, v, 1) =0, (8.8)
/d%mvi Clflr,v,1)=0, (i=1,2,3) (8.9)
fd3vm|v|2/2C[f](r, v, 1) =0. (8.10)

In the present chapter, we assume that there is no other conserved quantities than
the above five quantities. Then it is concluded that any collision invariant ®.(v) can
be expressed as a linear combination of the five collision invariants given above

d.(v) =a(r, 1)+ B(r, 1) -mv+y(r, t)m|v]*/2. (8.11)
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An important notice is in order here: The coefficients «(r, t), 8(r, t), and y(r, 1)
may depend on (r, 1).

Corresponding to the five collision invariants (1, mv, m |v|?/2), the Boltzmann
equation (8.1) leads to the following balance equations

3
5PtV (pU) =0, (8.12)

0 . . L ..

S (UN+ V(U U+ P =0, (8.13)
9 2 J 2 J J Jigri
E(,oIUI 2+ E)+V/((0lUP/2+ E)U’' + Q'+ P/'U') =0, (8.14)

where we have introduced the mass density p, the flow velocity U i of the whole
system, the internal energy E, the pressure tensor P/, and the heat flux Q', which
are defined by

p(r, 1) :=m /d3v f@r, v, 1), (8.15)
Uir, 1) = % S f(r, v, 1), (8.16)
E(r, 1) := /d%mWT_U'zf(r, v, 1), (8.17)
PY(r, 1) := /d3vm(u" —UY (/= U)) f@r, v, 1), (8.18)
Qi(r, 1) = /d%m'”T_U'z W' =UY f(r, v, 1), (8.19)

respectively. With the use of Egs. (8.12) and (8.13), Egs. (8.13) and (8.14) can be
reorganized to make the following forms

o . . L
,OEU’ +pU-VU +V/ P/l =0, (8.20)
] o
P E(E/p) +pU-V(E/p)+ P'V'U +V.-Q=0. (8.21)

Here the first and the second equations may be viewed as the Newton equation and
the energy equation, respectively.

We note that although the set of the balance equations (8.12), (8.20), and (8.21)
takes seemingly the same form as the set of the fluid dynamic equations, it is not
closed and has no dynamical information unless an explicit time dependence of
f(r, v, t) is obtained as a solution to the Boltzmann equation (8.1).
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In the Boltzmann theory, an entropy density and an entropy current are defined
by

s(r, t):

—/d3v fr, v, 1) (m fr v, 1) — 1), (8.22)

Jir, 1)

—/d%u" fr, v, 1) (1n fr v, 1) — 1), (8.23)

respectively. Then the Boltzmann equation (8.1) leads to the balance equation for
the entropy density as

%s(r, H+V.-Jur,t)= /dSv ClfI(r, v, t) In f(r, v, t). (8.24)

If we define the entropy of the system by

S(1) := /d3r s(r, 1), (8.25)

it is found that the entropy S(¢) is conserved when In f (r, v, ¢) is a collision invari-
ant, and hence f(r, v, t) is expressed as

F(r, v, 1) = exp [a(r, )+ B(r, 1) -mv+yr, Hm |v|2/2], (8.26)

which can be cast into the form of the Maxwellian by a slight rearrangement of the
variables as

eq _ m % m _ 2
[, v, t) =n(r, t) [—271 T f)i| exp [—2T(r, D lv —u(r, t)| i|,(8.27)

where the five fields n, T, and u’ are called fluid dynamical variables.
We note that the collision integral of f°4(r, v, t) vanishes:

ClLf(r, v, 1) =0, (8.28)
due to the detailed balance condition for the equilibrium distribution,
(v, v1|v2, v3) (f“‘(r, vy, 1) fOU(r, v, 1) — [, v, 1) £, vy, t)) =0,
(8.29)
which itself is owing to the energy-momentum conservation law (8.3).
Let us consider the simple case of the equilibrium state putting f(r, v, t) =

f%(r, v, t). Then we find that the quantities defined by Eqgs. (8.15)—(8.19) take the
following forms in the equilibrium state
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. . 3
p=mn, U =u", E:EnT, (8.30)
PV =nT87, Q' =0, (8.31)

respectively. Substituting these expressions, we see that the balance equations (8.12),
(8.20), and (8.21) take the following forms

Rl
P +V.(nu) =0, (8.32)
J . . .
mngu’+mnu~Vu’+V’(nT)=0, (8.33)
d
nGT/2) +nu-VOT/D+nTV u=0, (8.34)

respectively. These are nothing but the Euler equation for an ideal fluid without
dissipative effects. One thus finds that the dissipative effects such as viscosities that
are present in the Navier-Stokes equation come from the deviation or deformation
of f(r, v, t) from f°(r, v, t). In the subsequent sections, we shall obtain the very
deformation by faithfully solving the Boltzmann equation in the asymptotic regime
in the RG method.

8.3 Asymptotic Analysis and Dynamical Reduction of
Boltzmann Equation in RG Method

In this section, we shall apply the RG method [57, 58] as formulated in the previous
chapters [3, 5, 6] to make an asymptotic analysis of the Boltzmann equation in
the asymptotic regime with a small spatial inhomogeneity, and deduce not only the
attractive/invariant manifold spanned by the fluid dynamical variables but also the
reduced differential equation for the fluid dynamical variables, which is to take the
form of the Navier-Stokes equation.

8.3.1 Preliminaries and Set Up

To circumvent possible complexities inherent in continuous variables, we treat the
arguments v as discrete variables, following [32]: With this treatment, one will read-
ily recognize the apparent correspondence of the present treatment to the general
formulation of the RG method [6] presented in Chap. 5.

Now let us consider a system confined in a finite volume V. Then using the
relation



8.3 Asymptotic Analysis and Dynamical Reduction of Boltzmann Equation in RG Method 197

1 Q) 1 1 27
3. |43 _2: _}: 3 o
fdv_/dpm3_ V. o om3 m h._mV1/3’ (8.35)
v v

we define a discrete form of the distribution function f(r, v, t) by

folr, t):=h f(r, v, 1), (8.36)

which satisfies the relation
/d% frov, =" filr, . (8.37)
v
Then the Boltzmann equation (8.1) now reads

%fv(h H+v- Ve, 1) =Clfl(r, 1), (8.38)
where

Clflu(r, t) := W’ CLf1(r, v, 1)

= % Z Z Z w (v, v1|v2, v3)

V1 v2 v3

X (fo,(r ) fuor (ry 1) — folr, ) fo,(r, ). (8.39)

As promised, we apply the RG method to extract the low-frequency and long-
wavelength dynamics from the Boltzmann equation in the asymptotic regime, where
we suppose that the spatial variation governed by Eq. (8.38) is small, that is,

V fu(r, 1) = O(e). (8.40)
For making this smallness explicit, we use a scaled coordinate r defined by
F:=cer, (8.41)
accordingly,

P _
V=€e—=€V. (8.42)
ar

Then Eq. (8.38) is converted to a form to which the perturbation theory is readily
applicable as

%fu(ﬁ ) =CIfL(F, 1) —ev-VfiF, 0. (8.43)

We note that this € may be identified with the Knudsen number.
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From now on, we write 7 and V as r and V, respectively, for simplicity.
Let f,(r, t; ty) be an approximate solution to Eq. (8.43) around ¢ = ¢ in the
asymptotic region where the spatial inhomogeneity has become small. We make a

perturbative expansion for f,,(r, t; ty) as

for 5 00) = fOw, t; 1) +e fOw, t; 10) + €2 fOr, 15 1) +--- .
(8.44)

We impose that f,,(r, t; ty) satisfies the ‘initial’ condition at t = #; as

folr, t =103 10) = folr; 10), (8.45)

where f,(r, ty) is supposed to be the value of the exact solution f,(r, t) yet to be
determined at t = 1), and is also expanded as follows,

fors 1) = fO; ) +e [P0 )+ fP0r; 0)+--- . (8.46)
We set the ‘initial’ conditions order by order as
fOw, t=19;1t0) = fOr; 1), €=0,1,2,.... (8.47)

Substituting the expansion (8.44) into Eq. (8.43), we obtain the series of the
perturbative equations. We will suppress the arguments (r, ¢ ; ) and (r ; fp) when
misunderstanding is not expected.

8.3.2 Analysis of Unperturbed Solution
The zeroth-order equation reads
9 7o) 70)
oo =CL (8.48)

Since we are interested in the slow motion which is to be realized asymptotically as
t — oo, we look for the stationary solution

9 -~
— fO =, 8.49
8[f,, (8.49)

which is satisfied when

Cif 2, =o. (8.50)
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This equation is identical to Eq. (8.28), and hence the solution is given by the local
Maxwellian (8.27):

FO@, t; 1) = fr; o)

[

[ mlv—u(r;to)lz}
exp| - ————— |.

13 .
=h’n(r; l‘())|: 2T(r; to)

i|
2T (r; ty)
(8.51)

Here, the particle-number density n(r ; t;), local temperature 7' (r ; fy), and flow
velocity u(r ; fy) are integration constants which are independent of # but may depend
on g and r.

The zeroth-order ‘initial’ value is given by

FO@r; to) = f8(r; 1), (8.52)
or in the vector notation,

~.(0)

f o tit0) = fr; 1), (8.53)

FOar; to) = fr; o), (8.54)

where the components of the respective components are given by

(7w 0], = 700 1510, (8.33)

and so on.
8.3.3 First-Order Equation
The first-order equation now reads

9 -~ -
EfmzAfm+f”R (8.56)

where we have introduced an operator A and a vector F, components of which are
given by

ad
Agk 1= 3—C[f]v , (8.57)
fk f=r
1
Fyi=——gv- V4, (8.58)
v

respectively.
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We shall solve Eq. (8.56) to construct a solution which describes a slow motion
realized in the asymptotic regime. To this end, we clarify the properties of the linear
operator A to proceed further.

First, we introduce a new operator L defined in terms of A as

Ly := f:q_l Ak fkeq

1
= =51 2 D D @, vilvz, v3) £ Gkt Buyk — Sk — Bugk).

Lt v2 v3

(8.59)
which is called the collision operator [112, 113].
Let us define the inner product for arbitrary two vectors ¢ and ¥ by
(0. ¥) =) fout=(¥,0) (8.60)
v

Then it is found that the collision operator L is self-adjoint (Hermitian) with respect
to this inner product.’ In fact, we have for arbitrary vectors ¢ and ¥,

(9. LYy)=(Lo.¥). (8.61)

A proof of Eq. (8.61) is given as follows: With the use of the explicit form of L
in Eq. (8.59), the left-hand side of Eq. (8.61) is calculated to be

(@, LYY= > [ Lo Vi
v k

—% DD 0, vilva, va) £ £
v, U3

v v

X 00 (Vo + Yoy — Yoy — Yg).- (8.62)

Then bearing the symmetry property (8.4) of w(v, v{|vz, v3), we make the change
of the dummy variables (v, vy, vz, v3) in the following three ways,

(v, v1, v2, v3) = (v1, v, 3, v2), (V2, V3, v, V1), and (v3, V3, V1, V),(8.63)

which give the following three equalities

(. Ly) = —% Z Z Z Zw(v, vilvz, v3) £, £

v v

X G B+ Yoy — Vg — V). (8.64)

3 A proof is given in Appendix A (Sect. 8.5) that the inner product that makes the self-adjointness
of L apparent is uniquely given as (8.60).
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(¢, LY) = % DY) 0. vilva, v3) £59 £

v 11 %) V3

X Qo (Yo + Yoy — Yoy — ¥y), (8.65)

(@, LY) = % Z Z Z Zw(v, vilvz, v3) ;0 !

v U1 v v3

X Do (% + lﬂvl - 1uﬁvz - %3), (866)

respectively. Adding the above four expressions of (¢, L ¥ ) and dividing by four,
we have

(0. L¥) =5 N TN o, mlo, vy £ 150

X (@uy + Qo3 — v — Qo) (Yo, + Yoy — Yy — Yy)
=(¥,Lo), (8.67)

where we have used the invariance under the exchange of ¢ and ¥ in the last equality.

However, on account of the symmetry property of the inner product (8.60), we have
the equality

(V. Lo)=(Lo.¥), (8.68)

which, combined with (8.67), completes the proof of the self-adjointness of L.

8.3.4 Spectral Analysis of Collision Operator L

Next, we investigate the spectral properties of the linear operator L. It is found that
L has five zero modes, that is, eigenvectors whose eigenvalues are zero, and the
dimension of the kernel of L is five, i.e., dim[KerL] = 5 [139]:

Lej=0, «=0,1,2,3,4, (8.69)

where the five zero modes (pg are given by

@0, =1, (8.70)

@op, i =mV', i=1,2,3, (8.71)
m 3

Boy = 3 |8v|* — 5T (8.72)

with §v := v — u. We note that ¢ are nothing but the collision invariants, which are
orthogonal to each other as
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(03, @) = 5%, (8.73)
with
A =n, (8.74)
cdi=mnT, i=1,2,3, (8.73)
3
= N T2 (8.76)

The other eigenvalues than the zero modes are found to be negative because the
following inequality holds for an arbitrary vector ¢

(¢, Lo) —5122220)(” vi|v2, v3) £ f;

v V1 V2 V3

X (Qu, + Puy — G — P,)”
<0, (8.77)

where the first line has been derived from Eq. (8.67) with ¥ = ¢. The equality is
satisfied when

O, + Oy = @y + @y, (8.78)

which implies that ¢, must be a collision invariant. Thus we see that any eigenvector
other than the zero modes must belong to a negative (definite) eigenvalue.
Finally, we define a projection operator P onto KerL spanned by the zero modes

@G, by

4
=) (95, V) (8.79)
a=0

and denote the projection operator to the space complement to KerL as

0:=1-P. (8.80)

We call KerL the P space and the space complement to the P space the Q space.

8.3.5 Solution to First-Order Equation

Multiplying the first-order equation (8.56) by £s9", we have

0

i Py =L (e F Y4 F (8.81)
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The first-order solution is readily obtained as

feqfl }-(1)(t) _ e(f*to)L I:feq71 f(l) + L71 0 F]
+([—10)PF—L_1QF. (8.82)

The first-order ‘initial’ value vector f m(r; tp) is now determined so that the
would-be fast motion coming from the Q space disappears. Thus, we can set

fO;t0)=—f9L7" QF, (8.83)
with which the first-order solution (8.82) is reduced to

V0 1) = feq{(t—to)PF—Ll QF}. (8.84)

We note the appearance of the secular term proportional to r — 7.

8.3.6 Second-Order Solution
Then the second-order equation reads
d ~2 ~ 2
S =L P 0P G- H T, (885)

where G, H, and I denote vectors, the respective components of which are defined
by

1
Gy =3 [BIP F . PF]], (8.86)
Hy=~[BIPF. L7 QFI],~ — o V[/" P F], 887)
I, = % [BILT'QF,L7"QF]] + ieq v-V[f9ULT'QF]. (8.88)

respectively. Here, we have introduced a vector [B[(o, 'N]v defined for arbitrary
vectors ¢ and ¥ as

[Blo. ¥1],:=>_ > B n, (8.89)
k 1

with
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2

1
But i= —gg ~r K
TR fdfi PP

- % ZZZ (v, v1|vz, v3)

U1 vz U3

X f,iq (8vzk 81}31 + 8v3k 51)21 - ‘Svk 51)11 - 8v1k 81)1)- (890)

Clfl

The solution to this equation is found to be

feq—l }(2)(7', t; tO) — e(f—tg)L [feq—l f(2) + 2L3 Q G+ L—2 Q H + L—l QI:I

1 1
+§(t—t0)3PG+E(t—to)z(PH—ZL_lQG)

+@—t)(PI-2L20G—-L""QH)
—2L30G-LPQH-L'QI (8.91)

By setting the ‘initial’ value in the second order as
fPr;it0) = f9(—2L°QG-L?QH—-L"'Q1I), (8.92)

we can eliminate the fast motion due to the Q-space component and obtain the
second-order solution as

7O 1) = £ {%(r —10)3PG+%(I — 1> (PH—-2L""0G)
+@t—t)(PI—-2L20G—-L""QH)

—2L3QG—L2QH—L1QI}. (8.93)

Notice again the appearance of the secular terms in Eq. (8.93).

8.3.7 Application of RG/E Equation and Construction
of a Global Solution

Collecting all the terms obtained in the perturbative analysis so far, the ‘initial’ value
and the solution in the second-order approximation are given by

frit)) = f9—ef9L'QF
—fU9QLPQGHLPQH+L QD) +0(), (8.94)
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f@r.tit) Zf“‘Jréfeq{(t—to)PF—L_1 QF}

+€2feq{%(f—to)3PG+%(r—to)z(PH—2L_'QG)
+@—1t)(PI-2L20G—-L""QH)

207 QG-L?QH-L" Q1}+0(63>s (8.95)

respectively. Needless to say, we have

fr 1o 10) = f(r; 10), (8.96)

by construction.

‘We note the approximate solution (8.95) is valid only for # =~ t; due to the secular
terms. As has been done through this monograph, we can, however, obtain the solution
that is valid in a global domain through constructing the envelope of these diverging
local solutions parametrized by 7. A key to construct the envelope is a set of the
envelope equation or RG/E equation and an envelope function.

Now recalling that [ f (r, 1; 19)], := folr, t; ty), the RG/E equation reads

d -
— folr, t; 1) =0, (8.97)
d[()

to=t

which is reduced to

%{fcq—efeqLIQF—ezfeq(2L3QG+L2QH+LIQI)}
—€f9YPF - f9PI-2L20G—-L""QH)+0(*)=0. (898)

Itis noteworthy that since the derivative with respect to fy only hits the fluid dynamical
variables as the integral constants in the unperturbed solution, Eq. (8.98) actually
gives the equation governing the time evolution of the five variables n(r ; 1), T(r; t)
and u(r; t) in f°4.

The envelope function fE(r, ?) to give the solution valid in a global domain of
is given by the ‘initial” value (8.94) with the replacement of 7y = ¢ as

i = folr, tito=1)= fo(r;1), (8.99)
=[fU—ef9LT'QF - f92L70G
+L7PQH+L' QD] (r; to=1+0(). (8.100)

where the functions n(r; t), T(r; t) and u(r; t) therein are the solutions to
Eq. (8.98). In accordance with the proof given for a generic case in Sect. 4.7, it
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is proved that the envelope function (8.100) satisfies the Boltzmann equation (8.43)
up to O(e?) in a global domain of ¢, as follows: For arbitrary ¢, the time derivative
of the envelope function reads

ifE(r t)—if( t; 1)
YA AR YR LA

0 -~
= Efv(r, t; 1)

d -
— , UL
+dt0fv(r 0)

to=t o=t

) (8.101)

o=t

0 -~
= — S, 15 1
8tf(r 0)

where the relation (8.99) and the RG/E equation (8.97) have been used. Since
fo(r, t; ty) satisfies the Boltzmann equation (8.43) up to O(e?) at t ~ 1y, the fol-
lowing equality holds at ¢ ~ t,:

%fv(", t510) = CIflo(r, 15 10) —€v-V f(r, t; 1) + O(). (8.102)

Substituting Eq. (8.102) into Eq. (8.101) and using the definition of the envelope
function (8.99), we have

%ff(r, 1) =CIfElL,(r, 1) —ev- VfE(r, 1) +0(?), (8.103)

valid for arbitrary 7. This concludes that fE(r, ) is actually the global solution to
the Boltzmann equation (8.43) up to O(e?).

Equation (8.98) tells us that all the fluid dynamic variables are slow variables
because

%feq(r; 1) = O(e). (8.104)

Thus the RG/E equation (8.98) describes the macroscopic dynamics as expected.
Finally, we note that on account of Eq. (8.104), Eq. (8.98) is further simplified as

%{feq(r;t)—ef“‘L‘l QF}

—ef9PF - f9PI—-2L20G— L' QH)+0() =0,
(8.105)

because

%{ —e2 fY9QL3Q0G+LPQ0H+L'Q I)} =0(e’),  (8.106)
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which follows from the fact that L, Q, G, H, and I are functions of f,,e 4 and the time
derivative hits f,? in these quantities.

8.4 Reduction of RG/E Equation To fluid Dynamic
Equation: Derivation Of Navier-Stokes Equation

We are now in a position to derive fluid dynamic equation from (8.105).* First we
note that the RG/E equation (8.105) contains fast modes belonging to the Q space as
well as the fluid dynamic modes or slow modes belonging to the P space. Since the
fluid dynamic equations should be closed within the the latter variables, the former
components should be projected out from the equation. This task can be simply
accomplished by applying a projection operator P £¢4~! from the left of Eq. (8.105)
as

9
Pfeqla{feq—efeul QF} —€e€PF—-€PI=0, (8.107)

where we have omitted O(e3).
Next, in order to extract a more concrete form of the slow dynamics, which is to
be identified with the fluid dynamic equations, we take the inner product of (8.107)

with the zero modes ¢, which may be interpreted as a kind of averaging. The result
takes the form

0
(9, [ o) —elof, F) =€ (9§, 1) =0, (8.108)
where we have used the relations
(9o, PF)={9;. F), (o5, PI1)={(¢q, 1), (8.109)

which follow from the definitions (8.60) and (8.79), and the equality

(@f, fe! %{ —efaL! QF}>=0, (8.110)

which follows from the expansion

41t is to be remarked that the substitution of the one-particle distribution function (8.100) into
the exact balance equations (8.12), (8.20), and (8.21), which are already in the forms of fluid
dynamic equations, leads to the Navier-Stokes equation. An explicit and detailed derivation is given
in Sect. 8.5.
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[ e—l8 eq 7 —1 _i a -1 _ i a -1
(o5, [ 5{)"% QF}>—at{(¢07L QF>} (5,90, L QF)

(8.111)

and the fact that not only ¢ but also d¢g/dt belong to the P space as follows:

3

2790y = 0=0x g5, (8.112)
j 9 i 9 i % o 8.113)

J— = —m—uUu = —m—u X . .

a1 Yov at at Pov

5 . 9 30 9. 30

—ot = ms —u - T =—¢ —u — > T xe, (8114

g Pov = TIOV S TS o Yoo g1 T 5 g T X Poe B11)

which have been calculated from Egs. (8.70)—(8.72).

From now on, we shall show that the reduced RG/E equation (8.108) is nothing
but the fluid dynamic equation, i.e., the Navier-Stokes equation [139].

First, we try to express the first term of Eq. (8.108) in terms of the fluid dynamic
variables. From the definition of the equilibrium distribution function (8.51), we
have

0 10 | . 1 o
eat Lopea) 0 20, g~ Tyt S (8115
L azf J, You 5" TP 5 T g, ( )

Then using the orthogonality condition (8.73) of the zero modes together with the
normalization constants (8.74)—(8.76), we find the first term of Eq. (8.108) is reduced
to

d a

(@), f! o) =, (8.116)
A 9 5
(%,f"q“gfeqhmn&ul, i=1,2 3, (8.117)
0 9
(95, [ f*) =n G T/2). (8.118)

Next, let us also try to express the second term of Eq. (8.108) in terms of the fluid
dynamic variables. First, using the definition (8.58), F is found to be expressed in
terms of the fluid dynamic variables as

F——Olu~Vn— jlu-Vj— 4Lu-VT
v (van (pOUT u Pov T2
=i i i Lo s Lo
=G Vin =@y 7 Vil = g, 75 V' (8.119)
where

@15 = 8v' g, (8.120)
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Then taking the inner product of Eq. (8.119) with ¢g, we find that the second term
of Eq. (8.108) is reduced to

(9). F) ==V (nu), (8.121)
(¢, Fy=—mnu-Vu' —=V(nT), i=1,2,3, (8.122)
(94, F)=—nu-V3T/2) —nTV -u. (8.123)

In the derivation, we have used the orthogonality relation (8.73) and the following
formulae

(03, 31°)y =0, (9, ¢y =nTs*, (93, d]")=0, (8.124)

(@, ¢1")=nT o7, (¢), ¢1)=0, (@), ¢1")=nT?s7, (8.125)
(05, 91°)=0, (95, @) =nT?8"* (¢}, ¢/*)=0, (8.126)
fori, j, k =1, 2, 3, which are results of a direct calculation.

Finally, we also express the third term of Eq. (8.108) in terms of the fluid dynamic
variables. Using the formula (8.88) of I, we have

(05, 1) =5 (0§ BT QF, L QF1) + (g, f' V[ L7 QF)).

(8.127)

N =

We remark that the first term containing B turns out to vanish nicely in the present
formulation:

(¢4, BILT'QF, L' QF])=0, (8.128)

which is due to the fact that ¢ are the collision invariants as shown in Eq. (8.6). A
detailed proof is presented in Sect. 8.5.

On account of Eq. (8.128) and a chain rule with V’, Eq. (8.127) is cast into the
form

<¢3,I>=V"[<¢i“,L"QF>]—<V"<7>§"‘,L‘IQF>. (8.129)

Since L~! Q F belong to the Q space, an insertion of Q in front of (ﬁ"l“ in the first
term and V'@}” in the second term does not change the values of the inner products
as,

(¢ . L' QF)=(Q¢". L7 QF), (8.130)
(Vg , L'QF)=(QV'g*, L' QF). (8.131)
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Thus, we have
(95. 1) = Vf[<Q¢ﬁ“, L QF>] —(QV@*, LT"QF). (8.132)

For the further reduction of Eq. (8.132), we shall calculate Q (,Z"la, (0] V’@Z’f‘, and
L'QOF one by one. A straightforward calculation based on Egs. (8.124)—(8.126)
reduces Q ¢" to

[0¢)], =0, (8.133)
[0¢7], ==V, j=123 (8.134)
[0¢)], =7, (8.135)

where
7= m ATM suF §0, (8.136)

; m 5 ;
Jy = (5 80" = 3 T) ', (8.137)
with
ijkl 1 ik ojl il ¢jk 2 ij okl

A= 2 (567 4 57— 25 81, (8.138)

In a similar way, Q V@'" is calculated to be

[0VigY], =0, (8.139)
[oVig{], =0, j=123, (8.140)
[0Vig)], = -7l ol (8.141)
with
o' = AT VR (8.142)

By combining Eq. (8.119) with the equalities (8.133)—(8.135), we have
F = gl L yivir 8.143
QF = ——=na"o" — 72 . (8.143)

We note that 7/ and J' in Eqgs. (8.136) and (8.137) are the microscopic representa-
tions of the dissipative currents.

Collecting the results obtained so far, we arrive at the expression of the third term
of Eq. (8.108) that is nicely written in terms of the transport coefficients:
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(@), I)=0, (8.144)
(0, I)=V/@2na"), i=123, (8.145)
(95, I)=VAV'T)+2n0" o', (8.146)

Here we have defined

ni= L (x', L™" 7' (8.147)
Tor ’ '
1 . .
A= —— (J, LT, 8.148
372 Jh) (8.148)

and utilized the space rotational symmetry [112, 113],

<nlj , L71 ]l'kl> — g Aljkl (n,mn , L71 mn >’ (8149)
(J, L7 gy = 38 (Jk, L7 gk, (8.150)
(e, L' J*) =0, (8.151)

We stress that 7 and A are transport coefficients, called shear viscosity and heat con-
ductivity, respectively, and Eqs. (8.147) and (8.148) provide with their microscopic
representations, which are the same as those by the Chapman-Enskog expansion
method [112, 113].
Now let us define the following “time-evolved” microscopic currents,

i) :=e 7Y, Ji(r):=el" Ji. (8.152)
Then it is remarkable that (8.147) and (8.148) can be written as the time-correlation
functions as

1 o0 y y

n=m/0 dr (xV(0), =" (7)), (8.153)
1 > i i

A= 3?/0 dr (J'(0), J'(0)), (8.154)

which are in the same form as the Kubo formula of the same quantities [115].
Collecting Egs. (8.116)—(8.118),(8.121)—(8.123), and (8.144)—(8.146) and putting
back € = 1, the reduced RG/E equation (8.108) is found to be

a

9 = V. (), 8.155
Pyl (nu) ( )
0 . . ) , ..

mngu’=—mnrou’—V’p+V](2na]’), i=1,2,3 (8.156)

Rl o
ngez—nu~Ve—pV-u+2no”a”+V-(kVT), (8.157)
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with e =3T/2 and p = nT. We emphasize that the set of Egs. (8.155)—(8.157)
perfectly agrees with the Navier-Stokes equation [139].

8.5 Summary

We have shown that the Navier-Stokes equation is extracted from the Boltzmann
equation as the macroscopic slow dynamics with use of the RG method. In this
method, one begins with solving the Boltzmann equation faithfully by the perturba-
tion method in the asymptotic regime where the spatial inhomogeneity is expected
small; the expansion parameter is the Knudsen number. The zeroth-order solution
is chosen to be the local equilibrium distribution function, which is identical to the
Maxwellian expressed in terms of the five fluid dynamic variables corresponding to
the collision invariants. The dissipative effects are taken into account as a deformation
of the distribution function caused by the spatial inhomogeneity as the perturbation.
After defining the inner product in the function space spanned by the distribution
function, the deviation from the Maxwellian that gives rise to the dissipative effects
is constructed so that it is precisely orthogonal to the zero modes with respect to the
inner product.

The present scheme based on the RG method for deriving the dissipative fluid
dynamics from the underlying kinetic theory is of a generic nature and should be
applicable in the relativistic and quantum statistical cases, which will be shown to
be the case in Chap. 11.

Appendix 1: Foundation of the Symmetrized Inner Product
(8.60)

In this Appendix, on the basis of the general theory for asymmetric linear operators
given in Sect. 3.6.2, we shall show the inner product defined by (8.60) is the unique
choice for making the self-adjointness of the collision operator L apparent.

In general, L is an asymmetric matrix and hence L has right eigenvectors U; and

left eigenvectors U IT withi = 1, 2, ..., which satisfy
LU; =AU, (8.158)
U L=20,, (8.159)
respectively. Here, A; withi = 1, 2, ... are corresponding eigenvalues. A Hermitian

conjugate of Eq. (8.159) is

L'0;, =10, (8.160)
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with A} being a complex conjugate of A;. Without loss of generality, we can impose
the orthogonality and completeness as follows:

U u;=s; (8.161)
Ul =1, (8.162)

2

i

i

respectively. An inner product with respect to the right eigenvectors U; with i =
1, 2, ...1s defined as

(0. ¥) =92y, (8.163)
where g is a metric tensor

g=> 0,0, (8.164)

We note that the following symmetry property with respect to U; withi =1, 2, ...
is realized:

(U;, Uj) = 6ij, (8.165)
which can be derived from Eq. (8.161). This inner product leads to
(0. L) =9 gLy =3 o' U Ly
=3 x0T v, (8.166)
and
(Lo.¥)= (Lo s¥ =0 Lgy =) o' LU ¥

=S w0y, ®167)

Accordingly, when all the eigenvalues are real number as A7 = A; withi =1, 2, ..,
the self-adjoint nature of L is automatically respected,

(9. LYy)=(Lo. V). (8.168)

From now on, we show that the eigenvalues A; withi = 1, 2, ... are actually real
number and then derive an explicit form of the metric g. We will see that the resultant
g reproduces the natural inner product (8.60).
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Using the definition of L in Eq. (8.59), we find that f:’ 9 Lkisa symmetric matrix,
that is,

S Lok = [ Liw. (8.169)

In fact, we calculate f,* L, to be

1
Pl L= =57 D0 30 D @, vilvz, v3) 57 f5d Gok+ Suyk = Sunke = Suge)
. 1 v V3
1
= _5 (Bok Ay + byk — Cor — dui), (8.170)
with

ay:=) ) > o vilvy, v3) [0 f (8.171)

V1 1) V3
boe =Y > (v, klva, v3) £59 £, (8.172)
V2 V3
co =Y Y o, vilk, v3) 53 £52, (8.173)
v V3
doc =Y Y o, vilva, k) £ £ (8.174)
v V2
We note that
bok = by,  Cok = Ckv,  dok = dpo, (8.175)

which lead to Eq. (8.169). As an instance, we present a proof in the case of dy:

do = ZZ o, vi|va, k) £, f,1

V1 v2
= ZZ ok, v2|vr, v) ;1 £
V1 v2
= ZZ w(k, va|vy, V) f;q v
V1 v2
T otk i =l 617
V1 1%)

where the symmetry property of the transition probability (8.4) and the detailed
balance (8.29) have been used in the second and third lines, respectively, and the
dummy variables vy and v, have been interchanged in the final line.
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Since L is real as

Ly =L} = Lkv, (8.177)
we rewrite Eq. (8.169) as
LT = fap feat, (8.178)
with
fod = f18 (8.179)

We note that 47! is the inverse of f¢d.
Substituting Eq. (8.178) into Eq. (8.160), we have

fOL g =20, (8.180)
which can be converted to
Lot g, = 97 O, (8.181)

By comparing this equation with Eq. (8.158), we can read

A= A, (8.182)
9710, = U, (8.183)

From Eq. (8.182), we conclude that all eigenvalues of L are real number and hence
the self-adjoint nature of L is respected under the inner product (8.163). Furthermore,
using Eq. (8.183) and the completeness (8.162), we find that the metric tensor g is
nothing but f°4:

g=Y fU, 0 = f. (8.184)
Thus, an explicit form of the inner product (8.163) reads

(9. ¥) —Zzwvf,,kwk
= Z Z oo [0 =Y [0 . (8.185)

We stress that the derived inner product (8.185) is identical to the inner product
(8.60). The proof for the uniqueness of the inner product (8.60) is completed.
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Appendix 2: Alternative Derivation of Navier-Stokes
Equation from RG/E Equation

In this Appendix, we present an alternative but somewhat short-cut derivation of the
Navier-Stokes equation, utilizing the fact that the RG/E equation (8.97) implies that
the envelope function fF given by Eq. (8.100) satisfies the Boltzmann equation up to
O(e?), as was shown in Sect. 8.3.7;

%ffﬂvaf:C[fE]v. (8.186)

In other words, Eq. (8.186) contains the same dynamical information as the RG/E
equation (8.97) does. Therefore it is expected that Eq. (8.186) leads to the Navier-
Stokes equation, as the RG/E equation (8.97) did.

First we notice the following identities hold for the envelope function,

> ciffl =o. (8.187)
> mv ClfF], =0, (8.188)
> mplP2C1fF, = 0. (8.189)

v

Then it is apparent that Eq. (8.186) can be reduced to the following balance equations
up to O(€?) in the same manner as was done in Sect. 8.2 for the exact distribution
function:

3
5P TEV (pU) =0, (8190)

pEU’—i—e[pU-VU‘—FVJP”]:O, (8.191)

where p, U, E, PV, and Q' are given in terms of the envelop function as

p=mY fE, (8.193)
v
vl =" fE, (8.194)
IO v
mlv—U|? E
=107 4 8.195
>o—— 1 (8.195)

v
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PU=3"m@ —U) @ -U’) fy, (8.196)

v

. -UP? . ‘
0=3 % o' — U fE, (8.197)

v

respectively.
Now for calculational convenience, we express ff in the following form,

fE=F80+¢0) = £90+[8]). (8.198)
with ¢ being the Q-space vector defined by
¢ =—€cL'QF —€*QL7PQG+L?Q0H+L'0I)+0(%), (8.199)

which are to be inserted into Eqs. (8.193)—(8.197) in order.
First the mass density p (8.193) is calculated as

p=mY 1+,

=m (@), ¢))+m (@), ¢)
=mn, (8.200)

where the formula gogv = 1, the definition of the inner product (8.60), the orthog-
onality relation (8.73), and the orthogonality between the zero modes ¢{ and the
Q-space vector ¢ have been used. Much the same way, the flow velocity U’ and the
total energy E given in (8.194) and (8.195), respectively, are calculated to give

i_l i re _L i i e
v=- Zv:v T e — Xv:(¢0v+mu)qu(1+¢,,)

1 i 0 i 0 0 i i 0
:MI:(fﬂo,(oo)—i-mu (9o, 99) + (@, ¢)+mu (¢O,¢>:|
=u', (8.201)

v —uf 3.
E:Xv:%qu(l-k(pv):?((pgv_FET)qu(l_,_%)
3 3
=(wé,¢8>+5T<¢8,¢8>+<¢3,¢>+§T<¢8,¢>
=§”T» (8.202)

respectively.
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The calculation of the pressure tensor PV given in (8.196) is slightly involved:

PU=3%"m@ —u)(vf—uf)feq(1+¢v)—2¢’,f,, L+ )
= (7. o))+ (3] . )
=nT8 +(0¢!, ), (8.203)

where the formulae g}, = m §v' = m (v — u’) and ¢ = ¢& v’ have been inserted,
and the inner products between ¢§ and (Z‘i” given by Egs. (8.124)—(8.126) have been
used. Now it is noteworthy here that we only have to evaluate P/ up to O(¢), because
P enters as the form of € P into the balance equations (8.190)—(8.192), which are
valid up to O(e?). Noticing that

—e(nY, L7V Q F)+ 0(e%)
= —€2n0o” + 0(?), (8.204)

(067, ¢)

where Eqgs. (8.134), (8.143), and (8.147) have been used, we end up with
PU=nTé8" —e2no +0(e?). (8.205)

In a quite similar way, the heat flow Q' given in (8.197) is calculated to give

Q’=ZM ! u)feq(1+¢>v)—2(¢j‘,’,+ T gb,) (1 + by)

v

~4i 3 i ~4i 3 i ~4i
= (¢}, 00+ 5T (9. 0)) + (¢ ,¢>+§T<<oo,¢>=<<oi‘ L ¢)
=(06¢),¢)
=—€e(J', L' QF)+0(?
= —e A VT 4+ 0(?). (8.206)

In summary, we have obtained the explicit forms of p, U’, E, P¥, and Q', as
follows,

p=mn, U =u', E=en, (8.207)
P =psi—e2no +0(?), Q' =—-€erVIT+0(?), (8.208)

respectively, wheree =37 /2and p=nT.

Substituting these expressions into the balance equations (8.190)—(8.192), we
have the equations which describe the slow dynamics of 7', n, and u’ up to O(e?), as
follows,

ad
En = —€V - -(nu), (8.209)
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o . ) . . .
mngu’ =—emnu-Vu —eVip+e*ViQ2nolh), (8.210)

0 A,
nEe=—enu'Ve—epV'u+622n0”0”+62V~(AVT), (8.211)

where the following formula has been utilized
o' Vil = oM AMT VI = o oM, (8.212)

Putting back € = 1, we find that the set of these equations is nothing but the Navier-
Stokes equation given in Egs. (8.155)—(8.157).

In conclusion of this Appendix, we give a comment on the next-order equation,
the Burnett equation. In the present derivation of the Navier-Stokes equation given
by Egs. (8.209)—(8.211), the expressions of P/ and Q' up to O(e) were needed and
computed using only the first-order terms of ¢, although the expression of ¢ up to
O(€?) is available. Tt is noteworthy that it can be utilized to obtain the next-order
equation of the Navier-Stokes equation. Indeed P/ and Q' are calculated up to O(e?)
to give

Pl = nT s —e2noil — & [2(;:"1', L30G)+(x, L"20H)
4 (i, L QI)], (8.213)
Qi

—ew"T—eZ[z(J", L30G)+(J , L 20H)+(J, L—‘QI)]. (8.214)

Here the second-order terms in the above equations can be converted into

2(x L3 0G)Y+ (xV, LT2QH)+ (a7, L7' Q1)
=2(L3"Y, GY+ (L ?aY, Hy+ (L 'x", I), (8.215)

2(J' L7 QG)+(J'LTPQH)+(J', L7'QI)
=2(LJ , G)+(L2J ,Hy+ (L' J', I), (8.216)

where we have used the self-adjointness of L and the fact that L= 7/, L=2 7%/,
L3379, L=V Ji, L=2 J%, and L= J' belong to the Q space. With the use of G, H,
and I given by Eqgs. (8.86)—(8.88), we have

PU=nTs —e2nol

—62{(L_3n'ij, B[PF,PFl)— (L7 B[PF,L'QF])

+—(L'2Y, B[LT'QF, L' QF)])

1
2
(L7 e V(P F))

+ (L7 g, 9y . V(FY LTI QF) >} + 0(e), (8.217)
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Q= —eArV'T
—62{(L3Ji, B[PF,PF])—(L2J ,B[PF,L 'QF))

1

+5 (LN BILTQF . LT QF])
—(L2J, 9 0 V(9P F))
(LT e V(L QF>>} +0(). 8.218)

Although the further reduction is beyond the scope of this chapter, we point out that
P and Q' contain bilinear terms with respect to o/ and V' T owing to the terms
with B. For instance,

1 -1 _ij —1 —1
E(L x”, B[LT" QF, L QF])
= baynz AT gk glm L p 0 AURL(VETY (VIT), (8.219)
with
. 6 —1 _ij —1 _ik -1 ik
bomn = 572 (L™ '7Y, BIL™' =%, L7' x/*]), (8.220)
. 1 —1 ij —1 i —1 j
byyy = 074 (L7 '7Y  BIL7"J', L7V J1), (8.221)

where Eq. (8.143) and the following formulae have been used,
Aijlm Aikln Ajkmn — 35/12’ Aijkl Aijkl —5. (8222)
These bilinear terms are called the Burnett term [113, 141], which is known to be

derived also by the Chapman-Enskog expansion method as a next order equation of
the Navier-Stokes equation, i.e., the Burnett equation [113].

Appendix 3: Proof of Vanishing of Inner Product Between
Collision Invariants and B

In this Appendix, we present the proof for the identity given by Eq. (8.128).
We start with the definition of the collision invariants:

> f, CLf1 = 0. (8.223)



Appendix 3: Proof of Vanishing of Inner Product Between ... 221

Since the above equation is valid for an arbitrary f,, we can take the derivatives with
respect to f,. Then the second derivative reads

2

o a _
zv: #5757 CL/ T =0, (8.224)

Taking the value of Eq. (8.224) at f, = f,, we have an identity

> 6l £ Bua £ T =0 (8.225)
v

with B being defined in Eq. (8.89).
By multiplying arbitrary vectors f;* ¥ and £ x; to the identity (8.225), and
then summing up with respect to k and I, we have

0= Z Do S Z Z Buw Y xi
v k 1
=Y ¢, [SBIY, xl
= (¢, Bl¥. x1). (8.226)

where the notation (8.90) has been used. Finally, putting = x = L~ Q F, we find
that Eq. (8.226) becomes Eq. (8.128). This completes the proof of Eq. (8.128).



Chapter 9 )
A General Theory for Constructing oo
Mesoscopic Dynamics: Doublet Scheme

in RG Method

9.1 Introduction

‘We have seen that the RG method [1, 38, 39, 48-52, 92-96] as described in Chaps. 4
and 5 based on [3, 5, 6, 40, 46, 57, 58] has a wide applicability for deriving the slow
dynamics with fewer degrees of freedom from the underlying microscopic equations
in the perturbation theory.! The slow dynamics can be described by coarse-grained
collective variables or macroscopic variables such as the amplitudes and phases of
oscillators. The key ingredient of the method is the zero modes of the unperturbed
evolution operator, which are to be promoted by the nonlinear terms to the dynamical
variables forming the invariant manifold [33, 34] on which the dynamical motion
is confined: The reduced evolution equation of the would-be zero modes on the
manifold is provided through the RG/E equation.”

In some interesting problems in physics, however, it becomes necessary to con-
struct a mesoscopic dynamics which would be given, say, by partial coarse-graining
of the microscopic equation [144—-151], [62, pp. 78-81], [152—154]. A natural way
to achieve this task is to incorporate appropriate excited or fast modes as well as the
zero modes to construct the invariant manifold on which the mesoscopic variables
are defined: Fig.9.1 gives a schematic picture of the invariant/attractive manifold
composed of the zero and excited modes.

Then how can one identify the appropriate excited modes describing the invariant
manifold of the mesoscopic scale and derive the mesoscopic dynamics on it. In this
chapter, we shall present a general scheme [69] to overcome these problems by
extending the RG method presented in the previous chapters. The general scheme is
called the doublet scheme in the RG method because the excited modes necessary to

1 As for some historical development of the RG method, see Sect. 1.3.

2 We remark that one can see in [35, 143] extensive applications of a reduction theory to physical
and chemical kinetics based on the notion of invariant manifolds with quite different formulation
from the RG method.
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Fig. 9.1 A schematic picture of the invariant/attractive manifold spanned by the zero and excited
modes: The zero-mode manifold is represented by the (blue) dashed line, while the solid line denotes
the orbit of an exact solution to the microscopic equation. The surface shows the invariant/attractive
manifold extended by incorporating excited modes. Under the time evolution of the system, the
exact solution starting from a point away from the surface is rapidly attracted along the solid line to
the surface, then after performing a fast motion on it, the solution approaches the dashed line, and
eventually shows a slow motion confined on it

describe the mesoscopic dynamics turn out to always appear pairwise and the RG/E
equation still plays the essential role to give the reduced evolution equation [69]. It
is found that the doublet scheme can be applicable to derive a mesoscopic dynamics
from a wide class of evolution equations, although only one example is treated in this
chapter: In Part IT of the present monograph, the scheme will be applied to derive the
relativistic and nonrelativistic fluid dynamics in the mesoscopic scales [155-157].

This chapter is based on [69] with some elucidations, and organized as follows:
In Sect. 9.2, we describe the doublet scheme in the RG method. In Sect. 9.3, we
analyze the Lorenz model [84] in the doublet scheme and demonstrate the validity
of the doublet scheme as a method for constructing the invariant/attractive manifold
that incorporates the excited modes as well as the zero modes.

9.2 General Formulation

In this section, using a generic evolution equation we extract its mesoscopic dynam-
ics by constructing the invariant/attractive manifold incorporating the appropriate
excited modes as well as the zero modes of its linearized evolution operator: The
appropriate excited modes are identified on the basis of the natural principle inherent
in the reduction theory [32] that the resultant dynamics should be as simple as pos-
sible with as few as possible variables. In fact, there is still a trade-off between the
simplicity/complexity of the reduced equation and the representation of the invari-
ant/attractive manifold. We shall choose the variables so that the reduced equation
becomes simpler. These principles lead to a unique extraction of the excited modes
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to be incorporated for describing the mesoscopic dynamics, and it turns out that these
additional modes always appear pairwise, and hence the name of the doublet scheme.

9.2.1 Preliminaries

As a generic evolution equation, we treat the following system of nonlinear differ-
ential equations for X with dimX = N (1 < N < o0),

d
EX:G(X)—i—eF(X), 9.1)
or in terms of components
a .
EXiZGi(Xl,...,XN)—FEF,'(Xl,...,XN), l:l,...,N. (92)

Here G(X) and F(X) are non-linear functions of X, and ¢ is introduced as an
indicator of the smallness of F(X) that is to be set to 1 in the final stage. When
F(X) is absent, the vector X (¢) governed by Eq. (9.1) is supposed to be relaxed to
a stationary solution X1 after a long time as

X(t - o0) - X4, 9.3)
which satisfies the stationary condition
G(X*) =0. 9.4)
Here, we assume that when the initial conditions are varied, the resultant stationary
solution X forms a well-defined M,-dimensional manifold where 1 < My < N,
and accordingly the whole manifold X1 is parametrized by M, integral constants
(Cy, ..., Cyy) =2 C, 9.5)
belonging to some M,-dimensional domain;

X% = X%(C). (9.6)

For a given set of {Cy}o=1, ..., m,, let us define the linearized evolution operator A
by

a
A,’j = —G,’(Xl, ey XN) . (97)

0X; X—xe
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By differentiating the i-th component of Eq. (9.4) with respect to C, with o =
1, ..., My, we have

3Cy,  “— 3XY 3C, Z 7 9C, ©-8
j=1 J j=1
or
A-(0X%/0Cy) =0, 9.9)

in the matrix notation. Equation (9.9) tells us that the linear operator A has M,
independent (right) eigenvectors belonging to the zero eigenvalue, i.e., zero modes

0% = 0X%/0Cy, @5 = 3X;1/3C,, (9.10)
and accordingly
dim [ker A] = M. 9.11)
It should be noted that the matrix A is not necessarily symmetric but generally asym-
metric one.? Then, let us denote the left eigenvectors belonging to zero eigenvalue
by, @;, which satisfy

ATQ% = 0. (9.12)

We assume that the other than zero eigenvalues A, of A are discrete real negative
values:

AP, =@, . ha <0 (a=My+1,....N). (9.13)

We assume that they are not degenerate: A, # A, for a # b. The right eigenvector
belonging to 4, is denoted by ¢, :

ATp =10, . 9.14)
We note that the tangent space of the invariant manifold at X*4 = X (C) is spanned
locally by the zero modes @ witha =1, ..., M.
Let us introduce an inner product between arbitrary vectors ¥ = (Y1, ..., ¥n)
and X = (X1, ..., Xn) as
N
(lx) = ¥ x 9.15)
i=1

3 See Sect. 3.6.2 for basic mathematical facts about an asymmetric matrix.
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which has the positive definiteness of the norm as

(¢l¥) >0, fory #£0. (9.16)

Since the basis vectors ¢f with o =1, ..., M, are not necessarily orthogonal,
we define the ‘metric’ tensor in the kernel space of A by

e = (@%leh). (9.17)

Then we define the projection operator Py onto the kernel of A, which we call the
Py space, and the projection operator Q onto the Qg space as the complement to the
Py space by

Py = Z @8 Nou (PH 1V ). (9.18)
o, B=I
Q() =1- P(), (919)
aﬂ:

where 770_0)/3 is the inverse matrix of the Po-space metric matrix 7,

My
> gy’ =8 (9.20)

We can verify the idempotency of Py as follows

My
PoPo¥ =Py Y 9F ous (9019
o,p=1
M, M,
= - - Vi, —1 ~V2| oy —1 ;=B
= Z Z () n0y1y2<¢o |‘Po>7loaﬂ <‘Po|'/’>
a,B=1y1,y2=1
M,
= . Vza -1 ;=B
- Z Z (00 '70;/];/2 7700!;3((00"!,)
o, B=1y, =1
= Z Oy Nops(@41¥) = Po . ©.21)
v.B=1

As is shown in Sect. 3.6.2, the right and left eigenvectors belonging to different
eigenvalues are orthogonal to each other:

a#tb = (@ | )=0. (9.22)

ra ' ¥y
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Since A, # 0 is not degenerate, the eigenvectors are normalized as follows,
(¢, le, ) =1 Thus,
(@10, )= dap. (9.23)

ra 'y

The projection operator Qg is now expressed as

Qo= Y. 19, ), (9.24)

a=My+1

Then the idempotency of Qg follows directly from (9.23) as,

N N
Q5= Y |¢M><¢)~”|( > |¢A,,><<p)_h|>

a=My+1 b=My+1
N N

= D 19 )e, 19, e, 1= Y 19, w0,
a,b=My+1 a,b=My+1
N

= > 190, 1= 00 (9.25)

a=My+1

Following the general argument given in Sect. 3.6.2, we introduce a modified
inner product for arbitrary two vectors ¢ and ¥ with the metric as

(@, ¥):=(plg¥), (9.26)
where
My N
g:= Y 100wl + > 18,)e, |- (9.27)
a=l1 a=My+1

Then, as is shown in Sect. 3.6.2, the following relation holds for arbitrary two vectors
¥ and

(@, AY) = (p|gAY)
N

Y kol ), 1), (9.28)

a=My+1

(Ap, ¥) = (Ap|gV)

N
Y kal0ld, e, 1¥) = (9. AY), (9.29)

a=My+1
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which tells us that A is self-adjoint. Here we have used the reality of A,;
A= Ag. (9.30)

‘We will see that this self-adjoint nature of A plays an essential role in making the form
of the resultant equation simpler. Similarly, the following identities for an arbitrary
vector ¥ follow from the self-adjointness of the projection operators;

(9. Po¥)=(Poog. ¥)=(05.¥). (95, Qo¥)=(Qoe;.¥)=0.
(9.31)

9.2.2 Construction of the Approximate Solution Around
Arbitrary Time

To extract the mesoscopic slow dynamics of Eq. (9.1) in the asymptotic region sup-
posing that an initial condition for the exact solution X (¢) is given, say, at t = —o0,
we first construct an approximate solution composed of the zero modes and the
appropriate excited modes around arbitrary time by the perturbation theory.

In accordance with the general formulation of the RG method [3, 5, 6, 46] pre-
sented in Chaps. 4 and 5, we try to construct a perturbative solution X(t; ty) with
the ‘initial’ condition at ¢ = fg:

Xt =ty; to) = X(tp), (9.32)

where it has been made explicit that X (t =1y; tp) may depend on t.
We expand the ‘initial’ value as well as the perturbative solution as follows:

X(t; 1) =Xo(t; 1)) +e X115 10) + €2 Xat5 1) + -+, (9.33)
X (to) = Xo(to) + € X1 (to) + €* Xa(to) + - - -, (9.34)

where the respective terms are set to obey the ‘initial’ conditions at t = #; as
X/t =105 1) = Xs(t9), 1=0,1,2,..., (9.35)

respectively. We shall construct the zeroth-order ‘initial” value X olto; o) = Xo(to)
as close as possible to the exact value X ().

Insertion of the above expansions into Eq. (9.1) leads to a series of the perturbative
equations by equating the coefficients of the respective powers of €. In the following,
we shall carry out the perturbative analysis up to the second order, which is necessary
to obtain a sensible mesoscopic dynamics.

Before entering the perturbative analysis, we give the geometrical picture, in
Fig.9.1, of the way how the invariant/attractive manifold spanned solely by the



230 9 A General Theory for Constructing Mesoscopic ...
zero modes is extended and thus improved so as to capture the whole mesoscopic

dynamics.
Now, the zeroth-order equation reads

9 ~ ~
gXo(l; o) = G(Xo(t; t)). (9.36)

Since we are interested in the slow motion that would be realized asymptotically as
t — 00, we try to find a stationary solution, which satisfies

9 -
—Xo(t; t9) =0. 9.37
a7 o(t; 1) (9.37)

This equation is satisfied when X o(t; ty) is a fixed point, G(f( o(t; ty)) =0, which
is nothing but Eq. (9.4). Thus, on account of the uniqueness of the fixed point which
has been assumed, we can identify X(z ; tp) with X°9:

Xo(t; 10) = X*(t0), (9.38)
which implies that

Xo(10) = Xo(t =105 10) = X% (19). (9.39)

We remark that X®I(zy) has a #)-dependence through the integral constants C, (7o)
(¢ =1, ..., My) defined by Eq. (9.6);

X(1) := XUC (1), .., Cuyy(t0)). (9.40)

From now on, we suppress the #)-dependence of the solutions when no misunder-
standing is expected.

9.2.3 First-Order Solution and Introduction of the Doublet
Scheme

The first-order equation is now given by

%ilm — AX\(0) + Fo, 9.41)

with

Fo:= F(X%). (9.42)
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The general solution to the linear inhomogeneous equation (9.41) is readily
obtained with the use of the method of variation of the constants: The solution
can be written as X; = e*’¢(¢), and ¢(¢) satisfies the equation ¢ = e~4’' F, which
is solved by the quadrature. Then the solution with the ‘initial” condition
X (to) = X1 (t =105 19) =: $(10), (9.43)
is expressed in terms of the projection operators Py and Qg as

Xy (5 1) =70 ¢+ (t — 1) Py Fo+ (™ — 1) Ayl Qo Fo. (9.44)

where Aé(l) was introduced in Sect. 3.6.2 and has the following property,

N
1 .
Agh = 00A™' Qo = Qo Z Alp e, 1=00 3 19, )0, ]

a=My+1 a=My+1 ¢
Moo
= > E 16, M@, | = A" 0, (9.45)
a=My+
which imply that
Ayl = Al 00=A47"0,. (9.46)

In the following, we shall use the last notation.

Without loss of generality, we can suppose that ¢(¢p) is orthogonal to the tan-
gent space spanned by the zero modes {@§}o=1, ... M, and hence belongs to the Qo
space, because the possible zero modes contained in ¢ can be eliminated by the
redefinition of the zeroth-order ‘initial’ value X4 through a shift of the parameters
(Ci(t0), - .., Cumy(10)).

We note the existence of the secular term in Eq. (9.44) apparently invalidate the
perturbative solution when |t — 7| becomes large.

It is found convenient for later discussions to expand e# ") with respectto t — £,
and retain the terms in the first order as

Xi(t; to) = ¢(to) + (t —10) (A + Py Fo + Qo Fo). (9.47)

The neglected terms of O((t — #y)") (> 2) are irrelevant when we apply the RG/E
equation.

We are now in a position to introduce one of the central ideas of the doublet scheme.
The problem we must solve is how to extend the vector space beyond that spanned
by the zero modes to accommodate the appropriate excited modes for constructing
the closed mesoscopic dynamics. We call the additional vector space the P; space,
which is a subspace of the Qg space.
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Although it is admittedly not apparent a priori whether such a vector space exists,
it will be found that the form of the perturbative solution (9.47) itself naturally
leads to the way how to construct the P; space on the basis of the basic principle of
the reduction theory of dynamical systems that the closed reduced system is to be
composed of a as small as possible number of variables and equations. In the present
case, this principle is realized by imposing the condition that the tangent space of the
perturbative solution at ¢ = ¢, should be spanned by a as small as possible number
of independent vectors. Then we should require that

(I A¢ and Qg F( belong to a common vector space.

Next, we note that the solution (9.47) at t ~ t; is a linear combination of a vector
Py F belonging to the Py space and three new vectors, i.e., ¢, A ¢, and Qg Fy.
Therefore, the minimal P; space that is closed is readily obtained if the following
condition is additionally satisfied:

(II) The P, space is spanned by the bases of the union of ¢ and A ¢.

The first condition (I) may be restated that both ¢ and A~! Qg F,, belong to a
common vector space: We note that this condition is in accordance with the fact that
¢ belongs to the Qy space.

Thus, to get the more detailed structure of the P; space, one only have to cal-
culate A~! Q¢ F and identify the basis vector fields of the vector subspace which
A~1 QyF belongs to, and will also constitute the basis vectors to express ¢. The
vector Qo Fo[C] would span a vector space when C = (Cj, ..., Cy,) is varied in
the domain where C is defined. Let the dimension of the vector space is a finite
number, say, M,. Then, there exist M| independent vectors go’f withu =1, ..., M,
so that Q¢ F([C] for any C can be expressed as a linear combination of them as

M,
Qo Fo=Y_ fu(C) gl (9.48)

u=1

where f),(C) are numerical coefficients solely dependent on F and hence functions
of C = (Cy, ..., Cy,). Note that using the freedom in the choice of the set of the
basis vectors go‘l‘ (uw=1, ..., M), we can make a suitable choice of them in actual
problems on the basis of physical meaning and/or conditions such as symmetry
properties.

Now, the fact ¢} ’s belong to the Qg space implies that

Qoo = ol (9.49)
then we can write as

Ao = A7 Qoo (9.50)
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without any mathematical ambiguity. Thus, we can also write as
M,
AT Qo Fo=) (A7 ol) fu. (9.51)
n=1

Note that since detAg, # 0, i.e., Ag, is non-singular, provided that ¢} with u =
1, ..., M; are mutually independent, which we have assumed.

Our task for finding the adequate variables for describing the reduced (meso-
scopic) dynamics is tantamount to requiring A~! Qg F and ¢ belong to the same
vector subspace. This requirement is readily met by adopting the M; vectors A~! ¢/
as the bases of the vector space to which A~! Qy F and ¢ belong.

Here we note that it may happen that some of the coefficients f,, are iden-
tically equal to 0, and the corresponding subset of the M, independent vectors
{A7! 9/} =12, 1, do not appear. However, to develop a general theory that is appli-
cable to the generic case, we shall keep all the coefficients f,, and the M; vectors
(A7 o Yzt oy

Now in the generic case in which we are interested, ¢ can be expressed as

M,
$(10) =Y (A7 o) Cl(10). 9.52)
n=1

Here we have introduced new M, coefficients C /’ . (t0), which have the meaning of the
integral constants in the context of the solution of the present differential equation
and have the 7y dependence C;L (t9) as Cy(ty)’s do.

It is worth emphasizing that the form of ¢ given in Eq. (9.52) is the most general
one that makes A ¢ and Qg F (as given by (9.48)) belong to a common vector space
provided that A=! Qg Fy is expressed by Eq. (9.51).

Now we see that the P; space is the vector space spanned by A~! ¢ and ¢}
(uw=1, ..., M;). We call the pair of

A ol and of, (9.53)

the doublet modes. One also sees that the Qg space is a sum of the P; space spanned
by the doublet modes and the Q; space which is the complement to the sum of the
Py and P; spaces. The projection operators to the P; and Q; spaces are denoted by
Pj and Qy, respectively: Their explicit expressions are given by
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M,
Pry =30 o (Moo (01, ¥) + g (A7 01 ¥))
w,v=1
M,
— -1 v —1 —
+A ! Z ‘plIL (nllu,()v (‘Pl ) w ) + nll;/.,lv <A l(pllj ’ ’l, ))
n,v=1
M,
= > AT i (AT ), (9.54)
m,n=0,1 wov=1
0Q1:=Qo— P, (9.55)
respectively, where ¥ is an arbitrary vector and ’h_ni L (m, n =0, 1) denotes the
inverse of the metric matrix 77" of the Py space:
ittt = (AT @, AT @Y), m,n=0,1; u,v=1, ..., M;).(9.56)

As a check, we show that P; satisfies the properties of the projection operator of the
P, space:

M M,
- -1 - - -1 -
Piy= D AT Y olmy,e D D (A6 AT e, (AT e W)
1,p=0,1 p,o=1 m,n=0,1 p,v=1
M M,
_ -l p -1 pomp  —1 —
=2 AT Y el 2 2 T i (AT ¥)
1,p=0,1 p,o=1 m,n=0,1 p,v=1
M, M,
_ ~1 _
= X AT Y e, 2 Y saIAT e W)
1,p=0,1 p,o=1 n=0,1 v=1
M;
-1 p . —1 _
= Y AT el e (AP 0] )
1,p=0,1 p,o=1
= P

for any vector v, which shows the idempotency of Pj;
Pl =P (9.57)

Similarly,
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M,
Pl = > A" > ol i (AT 01 0])

m,n=0,1 w,v=1
M,
— 0,

= Z A" Z ‘pl nlm//,nv n;’” 8

m,n=0,1 wv=1
-3 Y et

m=0,1
= ol (9.58)

M,
PL(AT0l)= D0 AT D i M (AT 01 AT )

m,n=0,1 n,v=1
nv,1
= Z A" Z P 7]lmunvnlu P
m,n=0,1 n,v=1
-3 Y e
m=0,1
= Aol (9.59)

Thus, on account of the self-adjointness* of P, we have the following equalities for
an arbitrary vector ¥,

(o), PLY) = (o] . ¥)., (A, Piy)=(A"9{, ¥). (9.60)

These formulae will play an important role in Sect. 9.2.6.

9.2.4 Second-Order Analysis
To write down the second-order equation, it is found convenient to introduce a third-
order and second-order rank tensors B and F; whose components are given by
Bii = Gl Gi(X) Fiim F.(X) 9.61)
Uk o 8Xj an ! X=Xeq’ 1” o BXJ ! szeq7 '

respectively. Then the second-order equation is written as

%izm =AX,(t)+ K(t —10), (9.62)

4 We recall that the self-adjointness of A is shown in (9.29).
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with the inhomogeneous term
1 ~ ~ -
K(t —10) =5 B[X,(t5 1), Xi(t5 )] + Fi X125 10), (9.63)

where we have introduced the symbol for arbitrary two vectors ¥; = (¥); and x; =
(x); as

N N
B, xDi=)_>" B x (9.64)

j=1 k=1

We are going to solve Eq. (9.62) in a way where the ‘initial’ values suitable to
describe the slow dynamics are obtained so that the solution would describe the
motion coming from the Py and P; spaces.

The general solution to Eq. (9.62) is obtained, say, by the method of variation of
constants, and reads

t
Xo(t) = e X, () + / di' e K (1" — 1)

fo

t
= A §o(10)+ /dt’ Py K(t' —tp)

fo

t
+ / dr' e 00 K(t' — 1), (9.65)

fo

where we have inserted the identity 1 = Py + Q in front of K (¢ — f,) in the second
equality. Using the simple formula

K(t' — 19) = e~/ g ()

) (9.66)

s=0

and then carrying out integration with respect to t’, we have

o) = A0 Xalto) + (1 = V%) (<0/05) " ROK(9)|

(@M — O (A= 5/05)7 QUK (5)]

)

(A — ) Py (A = 0/05)7 QUK ()|

_ oAl—1) [;}2(,0) + 01 (A—23/3s)"" Qg K(s)

(1= el (—3/05) " PO K (s)|

= 0 01 (A= 0/05)7 QoK (5)| 9.67)
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where 1 = Py 4+ P; 4+ Q; has been inserted in front of (A — 3/3s)~' Qo K (s) in the
second line of Eq. (9.67). We note that the contributions from the inhomogeneous
term K (¢t — fy) are decomposed into two parts, whose time dependencies are given
by eA(=) and e"~"0)9/9s respectively. The former gives a fast motion characterized
by the eigenvalues of A acting on the Q; space, while the time dependence of the
latter is independent of the dynamics due to the absence of A. Since we are interested
in the motion coming from the Py and P; spaces, we eliminate the former associated
with the Q; space with a choice of the ‘initial’ value )~(2(t0) that has not yet been
specified, as follows:

Ralto) = =01 (A= 0/05)" QoK (s)| _, (9.68)
with which Eq. (9.67) is reduced to

o) = (1= ) (/09) " PR ()|

+ (0T — V) (A — 9/05)”! Qo K(s)] B

— eI 0 (A= 3/95)"" Qo K(s)| (9.69)
By introducing a “propagator”
G(s) :== (A —09/ds)"", (9.70)

in Egs. (9.68) and (9.69), we write the ‘initial’ value and solution to Eq. (9.62) as

Xalto) = Kot =105 10) = =01 6(5) QK (9)| _, ©.71)
and
Xolt; 1) = (1= ™09 (—0/05) " BKGS)|
(@A — ) Py G(s) Qo K(s)|

— =335 0 (s Op K(s)‘;o’ (9.72)

respectively. We note the appearance of secular terms in Eq. (9.72).
Thus, up to the second order of €, we have the approximate solution that is locally
valid around ¢ ~ ty as
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Xt 1) =X+ [e*“"’“ ¢+ (1 —10) Po Fo+ ("™ = 1) A7 Qg Fo]

+¢€? [(1 — =103/95y (_5/35)~! Py K(s)) .
(@A — ) Py G(s) Qo K(s)|

— el 0, G(s) Qo K (5)| _0] (9.73)
with the ‘initial’ value at r = t;

X)) = X9+ e¢—e20,6(s) Qo K(s)L:O + 0. (9.74)

9.2.5 RG Improvement of Perturbative Expansion

As we have repeatedly noted in the procedure of the solution, the perturbative solu-
tion (9.73) contains the secular terms, which make the solution (9.73) only valid
around ¢t = 1y.

To construct a solution that is valid in a global domain from the perturbative
solution (9.73), we adopt the RG method [3, 5, 6, 40, 58]. That is, we apply the
RGI/E equation to the local solution (9.73)

=0, (9.75)

d X(t; 1)
dl‘o » 10 fo=t

which leads to
aXeq—i—e A¢+a¢ Py F Qo F
Y Y 0o 0l

+é [ — Py K(0) — (A —93/3s) P1G(s) Qo K(s)

s=

+ (8/9s) Q1 G(s) Qo K(s)

} =0, (9.76)
s=0

up to the second order of €. We remark that the RG/E equation (9.76) actually gives
the equation of motion by lifting the would-be integral constants C, in X! and C,,
in ¢ to dynamical variables. Furthermore, we have a globally improved solution as
the envelope trajectory [5] that is given by the ‘initial’ value (9.74) as
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xeoal gy .= X(1p = 1)

+ 0%, 9.77)

o=t

=X9+ep—€*Qi1G() Qo K(s)

§=

where the exact solution to the RG/E equation (9.76) is to be inserted.

We emphasize that the solution (9.77) together with the dynamical equation
(9.76) constitutes the mesoscopic dynamics of Eq. (9.1): Equation (9.77) gives the
(extended) invariant/attractive manifold of Eq. (9.1), and Eq. (9.76) the dynamical
equation incorporating the mesoscopic dynamics defined on the manifold.

9.2.6 Reduction of RG/E Equation to Simpler Form

In this section, we reduce the RG/E equation (9.76) to a simpler form by a kind of
averaging.

We first note that Eq. (9.76) contains terms belonging to the Q; space that are not
supposed to constitute the mesoscopic variables.’ These variables can be eliminated
by taking the inner product of Eq. (9.76) with the zero modes ¢ and the excited
modes A~! @/ used in ¢. This is a kind of averaging.

First we note the fact that d X*1/9d¢ belongs to the Py space as

Mo

0 0
X — ¢ —Cy, 9.78
o > o o (9.78)

a=

which follows from Egs. (9.10) and (9.40).
Then the averaging is accomplished by multiplying the projection operators Py
and P from the left-hand side of Eq. (9.76), which are reduced to

d 3 s
P05X5q+e POE¢_POFO — € P()K(O):O, (979)

0
€|:—P1A¢+P15¢—P1 QoFo]

— €2 P (A —23/ds) P, G(s) Qo K(s)L:O =0, (9.80)

respectively, up to O (€?).
We also note that K (0) in (9.79) takes the simple form,

5 We note that these variables in the Q; space may be incorporated to the mesoscopic equation as
noise terms to make a stochastic mesoscopic dynamics or a Langevin equation [100, 158, 159].
Such an attempt to obtain a stochastic mesoscopic dynamics is quite interesting but beyond the
scope of the present work.
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1
K(0) = 53[4;, o]+ Fi ¢, (9.81)

owing to Eqgs. (9.63) and (9.47).

To get more concrete formulae of Egs. (9.79) and (9.80), we take the inner product
of them with the basis vectors ¢ in the Py and A~! ¢/’ in the P, space, respectively,
which lead to

d 1
<¢3,5<Xeq+e¢>>—e<<p8,Fo+eFl¢>=62§<¢3,B[¢,¢]>, (9.82)

g D - -
(Aol S g)—e(A gl FoteFig)=c(A g} A9)

| -
+625<A l(plll'v B[¢’ ¢]>v
(9.83)
respectively. Here, we have omitted the terms of O (€?).
The calculation of the inner product of the last term (9.80) with A~ ¢/ is rather

involved. Firstly, with arepeated use of the identities (9.60) due to the self-adjointness
of A and the definition of P;, we have

(A7l (A= 2/09) PLG() QK| )
= ((A=0/ds) A™" ol . PIG(s) Qo K(*‘)L=0>

= ((o} — A" 91 8/35). PIG(5) Qo K(S)Lzo :

= (P (o} — A" 9} 9/05), G) Q0K ()| ).
= (@} = A7 9 0/05), G(5) Q0K ()| )

= ((A—3/3s) A" o', G(s) Qo K(5)

)s (9.84)
0

s=

which is further reduced owing to the self-adjointness of A again to

(A7 gl (A —3/3s)G(s) Qo K(S)Lo) = (Ao, Qo K(s)| )
= (A" ¢}, K(0)), (9.85)

where the definition of G(s) given in (9.70) has been used in the first equality. Then
inserting (9.81) into K (0), we finally arrive at

(A7 @1, (A—03/05) PLG(s) Qo K(s)| )

1

=5<A"¢¢,B[¢,¢]>+<A“¢i‘,F1¢>. (9.86)
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We note that the pair of Egs. (9.82) and (9.83) is also the equation of motion governing
Cq in X*1 and C,, in ¢, which is much simpler than Eq. (9.76). We shall shortly give
more words on the significance of the equality (9.86).

There are some notable points in the derivation of the mesoscopic dynamics done
above:

®

(ii)

(iii)

The equations for the mesoscopic dynamics, that is, Eqs. (9.82) and (9.83),
are local ones composed of finite number of terms, although the nonlocal term
G(s) Qo K (s)|s=0 in Eq. (9.80) consists of an infinite number of terms without
the averaging;

[e9] an
G6) Q)| _ =D A7 QoK) . 9.87)
= 0 5=l

This nice feature clearly originates from the averaging procedure by A~! ¢
(not by /') and the fact that the P, space is spanned by the doublet modes
Al @} and @/ It is remarkable that when ¢/ were used for the averaging
instead of A~ ¢, it would lead to a complicated equation with an infinite
number of terms: In fact, the reduction of infinite terms into a single term K (0)
as was shown in Eq. (9.86) is not obtained in this case, as is shown below;

(ol (A= 0/05) PLG(s) QK()| )
= (A= 0/09) 9}, PGS QK| )
= (A0} — ¢} 0/05). PLG() QK ()| )

# (A0} — 9 0/05). G(5) QK ()| ), 9.88)

because A ¢} does not belong to the Py space.

Needless to say, the reduced dynamical equation composed of an infinite number
of terms is quite undesirable. Thus we find that the averaging by A~! ¢/ used
in the definition of ¢ is essential to obtain the correct mesoscopic dynamics.
The mesoscopic dynamics of a generic equation (9.1) consists of Egs. (9.82)
and (9.83) and the invariant/attractive manifold given in Eq. (9.77). It is note-
worthy that reflecting the trade-off relation between the simplicities of them,
the invariant/attractive manifold is represented by a rather complicated nonlocal
equation, whereas the reduced differential equations are local equations with a
finite number of terms.

The mesoscopic dynamics given by Egs. (9.82) and (9.83) is consistent with the
slow dynamics described solely by the zero modes in the asymptotic regime.
A proof for this natural property of the mesoscopic dynamics will be presented
in Sect. 9.2.7.
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(iv) The doublet scheme in the RG method has been constructed with the require-
ment that the tangent space of the first-order perturbative solution (9.47) at
t = ty should be spanned by a as small as possible number of independent
vectors. This geometrical way of construction might sound somewhat techni-
cal. More explicit and natural way of derivation of the doublet scheme will be
presented in Sect. 9.3, where the structure of the P; space and the functional
form of ¢ are determined through a faithful solution of the generic evolution
equation (9.1).

(v) Asis clear from the derivation, the doublet scheme developed here as a reduc-
tion theory of the mesoscopic dynamics has a universal nature and should be
applicable to a wide class of evolution equations, as long as the microscopic
equation is expressed as Eq. (9.1) with the linear operator A having only real
eigenvalues and being self-adjoint. As a demonstration, we shall apply the dou-
blet scheme in the RG method to the Lorenz model in Sect. 9.3. In Chaps. 12,
15, and 16, we shall apply the scheme to the Boltzmann equation to derive so
called the second-order fluid dynamics. An extension of the doublet scheme to
the case where A has complex eigenvalues should be possible but is left as a
future project for the moment.

9.2.7 Transition of the Mesoscopic Dynamics to the Slow
Dynamics in Asymptotic Regime

In this section, we shall show that the motion described by the mesoscopic dynam-
ics Egs. (9.82) and (9.83) derived in the previous section for (9.1) asymptotically
approaches the motion described by the would-be zero modes as derived by the RG
method in Chap. 5.

First we derive the slow dynamics described only by the zero modes from the
generic evolution equation (9.1) with the RG method developed in Chap. 5 for later
comparison.

In this method, the first task is to obtain the perturbative solution X to Eq. (9.1)
around an arbitrary ‘initial” time ¢ = #; with the ‘initial’ value X (#;); X (t=1ty; 1n) =
X (tp). We expand the ‘initial’ value as well as the solution with respect to € as shown
in Egs. (9.33) and (9.34), and obtain the series of the perturbative equations with
respect to €.

The zeroth-order equation is the same as Eq. (9.36). Since we are interested in the
slow motion realized asymptotically for t — oo, we adopt the static solution X as
the zeroth-order solution:

Xo(t: to) = X, (9.89)

which means that the zeroth-order ‘initial’ value reads
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Xo(to) = Xo(to; 1) = X (9.90)

The first-order equation reads

9 ~ -
5)(1(;; t)) = AX(t; tp) + Fo, 9.91)

where A and F have been defined in Eqs. (9.7) and (9.42), respectively. The general
solution to the first-order equation is given by

X1 10) =" [R1 (03 10) + A7 Qo Fo| + (t = 10) Py Fo — A™' Qo Fo,

(9.92)
where Py denotes the projection operator onto the Py space, i.e., the kernel of A, and
Qo the projection operator onto the Qg space; Py + Qo = 1.

To obtain the slow dynamics described solely by the variables in the Py space, we
eliminate the fast motion coming from the Qg space, which is possible by utilizing the
freedom of the choice of the ‘initial’ value X (#y ; fo) that has not yet been specified
as follows:

X1(to) = Xi(to5 10) = —A~" Qo Fo, (9.93)
with which Eq. (9.92) is reduced to
X1(t5 10) = (¢ —10) Py Fo — A™" Qo F. (9.94)

Then the second-order equation now takes the form
0 ~ ~
EXZ(I; o) = AXo(t; 1)) + Ut — 10), (9.95)
where

1
U(S) = EB[SPQF'Q—A_1 Q()Fo, SP()F()—A_l Q()Fo]
+ Fi (s Py Fo— A™" Qg Fy). (9.96)

Here B and F is defined in Eq. (9.61).
The solution to the second-order equation (9.95) is found to be

Kot 1) =2 [ Baltos 1) + (4= /997 QU )

ol

— et/ (4 _ a/as)—l 0o U(s)‘ K 9.97)

+ (1 — =005y (g /35y P U(S)Lo
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which still contains components in the Qp space. As in the first-order case, the

possible fast motion caused by the Qq space components can be eliminated with the
choice of the ‘initial’ value X, (#y; () in the second order as

Xa(to) = Xaltos 1) = (A= 0/09)™ QU] _, (9.98)
§=
and accordingly we have for the second-order solution

Xoei 1) = (1 =) (—a/09) " BUG)|

— e (A _3/95)"1 Qo Uls) (9.99)

§=

Thus we have the perturbative solution up to O (€?) as

X(t;10) = X4 ¢ [(z —19) P Fo— A7' Qo Fo]

§=

+ €2 [(1 — eU=09/35y (_5/95)7 Py U (s)
— =395 (A —3/3s)71 Qg U(s)‘ 0], (9.100)

with the ‘initial’ value at t = ¢

X(ty) = X9 —eA Q) Fy
—e2(A—0/3s)"' Qy U(s)( e (9.101)

Note the appearance of the secular term proportional to ¢ — .
As before in this monograph, we utilize the RG method as formulated in [3,
5, 6, 40, 58] to obtain a globally improved solution from this local perturbative
solution (9.100); namely, applying the RG/E equation
dX(t; to)/dto| = =0, (9.102)

to Eq. (9.100), we have
%(Xeq —eA' Qg Fo) —€ Py Fy+ € [ — Py U(0)
—(—3/3s) (A —29/3s)"" Qo U(s)‘ _0] =0, (9.103)

where
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1
U(O)=§B[A_1 Qo Fo, A7 Qg Fo] — Fy A7 Qo Fy, (9.104)

which follows from Eq. (9.96). Note that Eq. (9.103) is the equation governing the
slow variables C, (¢) in X®4.

To get a more explicit form of the equation for the slow variables, it is found
useful to make an ’averaging’; i.e., we take the inner product of Eq. (9.103) with the
zero modes @ ;

9 B o B
(9, 5 (X —ea YO0 Fo)) —e(@l, Fo—eFi A~ Q) Fy)

:62%((/6‘, B[AT' Qo Fo, A™' Qo Fo]) + O(e). (9.105)
We are now in a position to give a proof that the mesoscopic dynamics given in the
doublet scheme is consistent with the slow dynamics given above in the asymptotic
regime after a long time. First we notice that there exists a separation of time scales
between the fast motion of C;, belonging to the Py space and the slow motion of C,
in the Py space. Thanks to this separation of the time scales, which tends to become
more significant as time goes by, the asymptotic behavior of the solution to Eq. (9.83)
can be obtained by adiabatically eliminating the variables C,, in the P space.
Since C), appears in Eq. (9.82) in the order of 0(€?), it suffices to construct the
solution C;, valid up to O(1) for obtaining the closed equation for C, valid up to
0(€?). Equation (9.83) for C /’L tells us that such an equation for C;L takes the form

M] M]

8 / — v
» <A"¢‘{,A—‘<p¥>5€v=§ (@f, A7 V) (CL+ f,) + O(e), (9.106)
v=1 v=1

where the time dependence of C,, is ignored without a loss of generality. Here recall
that the eigenvalues of A except for the zero are supposed to be real negative as
mentioned in Sect. 9.2.1. Then one finds that ( A~ @ , A~! @V ) isapositive definite
matrix, while ((o‘f , A7! @] ) is a negative definite. Thus, one finds that C L + fu
decays exponentially down to O in the asymptotic regime after a long time,

C//L — —fu, fort — oo, (9.107)

up to terms of O (¢€). Thus on account of (9.52),
M,
$(1) > =Y (A7) f=—A"" QyFy, (9.108)
n=l1

where the last equality follows from Eq. (9.51). Inserting Eq. (9.108) into Eq. (9.82),
one arrives at a closed equation for C,, which turns out to be the same as Eq. (9.105).
This is what we wanted to show: the mesoscopic dynamics derived by the doublet
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scheme has a natural property that it is consistent with the slow dynamics as described
with only the zero modes in the asymptotic regime after a long time.

9.3 An Example: Mesoscopic Dynamics of the Lorenz
Model

In this section, we apply the doublet scheme in the RG method developed in the previ-
ous section Sect. 9.2 to extract the mesoscopic dynamics of the Lorenz model [84].
This is an extension of the analysis done in Sect. 6.2 where the RG method was
applied to extract the slow dynamics utilizing solely the would-be zero modes; the
results were shown to be equivalent with those given by the multiple scale analysis
done in Sect. 3.6.2.

For the sake of a self-contained presentation, we shall recapitulate and repeat
some expressions presented in Sects. 3.6.2 and 6.2. The Lorenz model reads

E=0(-§+n),
ﬁ=ré—n—sa (9.109)
¢ =&n->be,

with model parametersc > 0,r > 0,andb > 0. The linear stability analysis [34]
shows that the origin (A) is stable for 0 < » < 1 but unstable for > 1, while
the latter steady states (B) (£,7,¢) = (++/b(r — 1), +4/b(r — 1), r — 1) and (C)
E,n,0)=(—=/b(r—1),—/b(r —1),r — 1) are stable for 1 <r <o(oc +b+
3)/(c — b — 1) =: r. but unstable for r > r,.

Here, we investigate the non-linear stability around the origin (A) for r ~ 1: A
similar analysis was done in Sects. 3.6.2 and 6.2 in the level of the slow dynamics
but not in the mesoscopic dynamics.

In the situation in which we are interested, the deviation of » from 1 is small and
the absolute values of the amplitudes of (¢, 1, ¢) are small. As before, we introduce
a small quantity € instead of 7 as r = 1 + x €2, where x = %1 depending on the sign
of r — 1, and we scale the dynamical variables as

& X
n|]=e|Y |=X (9.110)
e Z

Then the Lorenz model is cast into the form

d 0 0 -0 o 0
Sx=ax+el|l-xz|+xx|. a=| 1 =10 |.0111)
dr XY 0 0 0 —b
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As is shown in Sects. 3.6.2 and 6.2, eigenvalues and their respective (right) eigen-

vectors of A are given as follows: A; =0, A, = —1 — o, and A3 = —b and
1 o 0
u,=\1]|, U,=|-1], Us;=]0]. 9.112)
0 1

As was shown in Sect. 9.2.1, when all the eigenvalues are real numbers as in this
case, the apparently asymmetric linear operator A is made symmetric with respect
to a suitably defined inner product. Thus, we see that the Lorenz model (9.111) can
be analyzed by the doublet scheme in the RG method developed in the last section
where the symmetric property of the linear operator A is utilized.

Let X (79) be a point on an exact solution. We try to solve Eq. (9.111) in a pertur-
bation method around ¢t = £y with X (#y) being set to the ‘initial’ value. We assume
that the “initial’ value and the approximate solution X (7; fy) can be expanded with
respect to € as follows:

X (19) = Xo(t0) + € X, (t0) + €* Xa(tg) + -, (9.113)
and
X(t;10) = Xo(t: 1) + € X1 (15 10) + €2 Xo(t510) + - - - (9.114)
where
Xt =10:10) = Xi(tp), 1=0,1,2,.... (9.115)

Inserting these expansions into Eq. (9.111) and equating the coefficients of €', we
have a series of equations for X;(z; ty).
The zeroth-order equation reads

d - -
EXO(I;IO) = AX(z; tp). (9.116)

As the asymptotic solution as t — 00, we take the zero mode solution as before;
Xo(t; 1) = Ct))U, (9.117)
where C (%) is an integral constant and we have made it explicit that the solution
may depend on the ‘initial’ time #y. C(#) corresponds to C, (%y) in the general case
discussed in Sect. 9.2 with My = 1. The solution (9.117) leads to the ‘initial’ value

Xo(to) = Xo(t = to; tg) = C(t)U. (9.118)

In this case, the Py space is spanned solely by the zero mode U ;.
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The first-order equation now takes the form
d 5 5 2
EXI(I; t0) = AX1(t; to) + C* (1) Us. (9.119)

The general solution to (9.119) is written as

X, (t510) = "X (19) + (47 = DATIC2(10) U5
= X, (o) + (t — 10)(AX 1 (t9) + C*(10)U3) + O((t — 19)*). (9.120)

As was done in the general formulation in Sect. 9.2, we specify the ‘initial” value
X1 (#p) so that the dimension of the tangent space given by the term proportional to
t — ty of the solution (9.120) is as small as possible. This requirement is satisfied if
A X (%)) belongs to the vector space spanned by Uj. Thus with the use of a constant
C'(1y), we write

1
X () = A~'U5C (1) = —3UsC' (@), 9.121)

Note that C'(t) is interpreted as another integral constant corresponding to C, (1)
in Sect. 9.2 with M| = 1.

According to the general scheme developed in the last section, the P; space is
spanned by the doublet modes

(Us, A7'U3). (9.122)

Here a warning is necessary: the doublet modes in the present simple model
with three degrees of freedom happen to belong to a common space since U3 is an
eigenvector of A. Accordingly, the left vector U, belongs to the Q,; space that is
complement to the Py and P; spaces. Thus the vector space accommodating the local
solution is decomposed as follows:

P() . U], P] . U3, Q] : Uz, (9123)

where the vectors in the right-hand side of the colon are the respective basis vectors.
Using the time-dependent function defined by
C3(19) Clt)) C'(10) sy

| — e~b—1)
(1-e )+ b

Kt —1t) = xC(t) — (9.124)

the second-order equation is written as

d - -
axz(t; to) = AX(t; t9) + K(t — 1p) (cU, - U>). (9.125)

140
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The solution to Eq. (9.125) is given by

- 1
Xa(t:10) = "7 [ Xa(10) + Q14— 9/05) 7 QK (5) —— (U1 = U2)| _ |

1
(1= =02/ /55) T PO K (5) - — (0 Uy = U2)|
1+o s=0

1
+ (@A) — =00/ py (4 — 5/05) " QUK (5) T—— (U1 = UD)|
o §=

1
_e(l‘fl‘())a/aSQI(A _a/as)*lQOK(s)l O_(UUI —UZ)‘SZO. (9126)

The unwanted fast mode belonging to the Q; space can be eliminated by a choice
of the ‘initial’ value X, (#y) as

- 1
Xo(t0) = Xo(t = 105 10) = —Q1(A — a/3S)71Q0K(S)1 SeUi=Ua)|

1
—((-1—-0)— 8/8s)71K(s)‘S:01+—U(—U2), (9.127)

and accordingly

Xotin) = (1 — e“*’f)”/%)(—a/as)”K(s)\ oU,
O'

eI (—1 — o) —3/ds)” K(s)‘ —( Us). (9.128)
Thus the perturbative solution up to O (€?) is given by

X(t; 10) = Clt))U; + e[eA(”")AlUgC/(to) + (eAU) — 1)A1C2(t0)U3}

e2[<1 — e a /o) K@) 1 ! —aU,
(TP (—1 —0) —8/0s)” 1K(s)\ —( U2>] (9.129)
with the ‘initial’ value at t = 1,
X () = C(to))U, + €A'U5C (1)
+e2[—<(—1—o>—a/as>11<(s> B T( Uz)} (9.130)

The solution (9.129) is valid only locally around ¢ = f, owing to the secular terms,
which diverge when |t — 73| goes infinity. A solution to Eq. (9.111) that is valid in a
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global domain of # can be constructed by the RG method. Application of the RG/E
equation

=0, (9.131)

o=t

d X (t; t0)
d[o > L0

to Eq. (9.129) leads to

CU1+e|:—U3C’+A_'U3C”—C2U3] +62|:—K(0) oU,
140
1
—(=08/3s)((—=1 — o) — 8/8s)_1K(s)L=01+—G(—U2):| =0, (9.132)

which s further reduced to the dynamical equations to the would-be integral constants
C and C’ as

v _ 2 @ -1 ’
C=¢ o (xc@) + b 'CcHC' M), (9.133)
C' = —bC'(t) — bC*(@). (9.134)

Here we have used the following formula derived from (9.124),
K(0) = xC(t) + b~'C()C' (). (9.135)

Then the globally improved solution defined on the invariant/attractive manifold
is given in terms of the slow variables C(¢) and C'(¢) as

Xeordl () .= X(ty = 1)
= C(HU, +eA7'U5C' (1)

1
+ 62|:((—l —0) — 8/8s)_1K(s)‘ Uz} (9.136)
s=01 + o0 to=t
With the use of the identity
C—-C3b - C(Cr+
(=1 —0)—08/8s) 'K (s) = _X / e b €+ (9.137)

l+o 2 —b(l+0)

one finds that the respective components ’ (&, 1, ) = € X are given by
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o xC—-C3b  C(C*+C)
=eCH+eé’ - , 9.138
§=¢ +€1+0[ I +o b2 —b(1+0) ©.138)
1 xC—=C3b  C(C*+C)
=eC—¢ — , 9.139
m=e 61+0[ 1+o b2 —b(1+0) ©.139)
C/
;z_&zn (9.140)

It is to be noted that the invariant/attractive manifold (9.136) is a two-dimensional
manifold parametrized by the two parameters C and C’, in contrast to that obtained
in Sects. 3.6.2 and 6.2 where the zero mode was only employed to construct the slow
dynamics.

To see what has been obtained, let us see an asymptotic behavior after a long time,
where the time dependence of the fast variable C’(¢) is negligible while that of the
slow one C(¢) is not, which implies that the former becomes a slaving variable of
the latter. Inserting C’ ~ 0 into Eq. (9.134), we have

C' ~—C?, (9.141)

substitution of which into Egs. (9.133), (9.138)—(9.140) leads to a closed equation
with respect to C as

» O

_—13
1+0(Xc(t) b= C° (1)), (9.142)

C=c¢

and the one-dimensional invariant manifold parametrized only by C. We note that
these equations written by C are the same as the reduced equations derived by
employing the would-be zero mode from the outset done in Sects. 3.6.2 and 6.2.

It is worth emphasizing that the set of Eqs. (9.133) and (9.134) governing the
dynamics of C and C’ describes the mesoscopic dynamics of the Lorenz model,
and the corresponding two-dimensional invariant/attractive manifold is given by
Eqgs. (9.138)—(9.140). It would be interesting to compare the present result with
the previous ones obtained by various reduction theories, e.g., the center manifold
theory [33, 34]. This is, however, beyond the scope of this monograph.

In the rest of this section, we shall show the numerical results with the parameter
set

b=28/3 and o = 10. (9.143)
First, we shall analyze the unstable motion around the origin (A) by setting

x =41 and € =0.5, (9.144)
accordingly,

r=1+ sz = 1.25. (9.145)
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Fig. 9.2 The solid line shows the numerical solution of the Lorenz model, while the dashed line
the one-dimensional manifold given by imposing the constraint C’ = —C?, for the parameter set
b=28/3,0 =10, € =0.5, and x = +1. One sees that after some time, both the two curves are
confined in a surface, which is the invariant/attractive manifold (surface) given by Eqgs. (9.138)-
(9.140) that is obtained in the doublet scheme. The square and cross are the fixed points (A) and (C),
respectively, while the big dot with the coordinate (&, n, ¢) = (—0.297, —0.212, 3.437) denotes
the point from which the solution becomes to move on the invariant/attractive manifold. (The figure
is slightly modified, with permission, from Fig.3 in [69]. Copyright Elsevier (2016))

In this setting, while the origin (A) is unstable, the steady states (B) and (C) are stable
because 1 < r < r, >~ 24.7.

Figure 9.2 shows the numerical result for the trajectory of the solutionto Eq. (9.111)
with the initial values (&, n, ¢) = (1, 5, 15): The figure also includes the two-
dimensional attractive manifold described by Egs. (9.138)—(9.140) for the meso-
scopic dynamics and the one-dimensional manifold for the slow dynamics obtained
by imposing the constraint on Eqgs. (9.138)—(9.140). We see that the trajectory tends
to be attracted to the two-dimensional manifold at a rather early time, after which the
trajectory remains on it. Then it tends to be confined in the one-dimensional manifold
of the slow dynamics, and finally approaches the steady state (C) asymptotically.

In Fig.9.3, we show separately the time dependence of each coordinate £(¢),
n(t), and ¢ (¢) of the solution to the three-dimensional original equation (9.111) of
the Lorenz model together with those given by (9.138)—(9.140) with the solution
to the reduced equation (9.133) and (9.134). We find that the solution given by the
reduced mesoscopic dynamics are almost the same as those of the original Lorenz
equation (9.111). Thus, we can conclude the validity of the doublet scheme in the RG
method as a general theory for extracting the mesoscopic dynamics in an asymptotic
regime. The material so far is essentially contained in [69].

Now, although the reduced equations (9.133) and (9.134) together with the rep-
resentation of the attractive/invariant manifold (9.138)—(9.140) have been extracted
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Fig. 9.3 The time dependence of &, n, and ¢ with the initial value set at (&, n, {) =
(—0.297, —0.212, 3.437), i.e., the point denoted by the big dot in Fig.9.2: The parameter set
is the same as that for Fig.9.2. The solid lines are the solution to the reduced equations (9.133),
(9.134), and (9.138)—(9.140) of the Lorenz equation (9.111), while the dashed lines the numerical
solution to (9.111). One sees that the original equation is approximated by the set of reduced equa-
tions quite well in the asymptotic region after some time. (The figure is slightly modified, with
permission, from Fig. 4 in [69]. Copyright Elsevier (2016))

in the perturbation theory formally assuming that € is small, the reduced equations
are to be solved exactly in the RG method. It is worth emphasizing that through this
process of solution terms in the infinite orders of € are summed up, as stressed in [1,
3,5, 6, 40, 46, 57, 58], and hence it may turn out that the resummed solution gives
a rather good approximation to the exact solutions even with large values of ¢, say,
as large as € > 1. We shall now show that it is indeed the case.

Under the same initial conditions with the parameter values for b and o being
kept the previous ones, we shall examine the case of

e =2.0, (9.146)

and accordingly, r = 5.0 < r. =~ 24.7, for which the fixed point (A) is unstable
while (B) and (C) are stable. Figure 9.4 shows the numerical results for b = 8/3,
o =10, € = 2.0, and x = +1: The solid line shows the trajectory of the original
Lorenz equation (9.111) while the surface is the two-dimensional manifold described
by Egs. (9.138)—(9.140) given by the doublet scheme in the RG method. We see that
the trajectory is rapidly attracted to the two-dimensional attractive manifold, and is
eventually confined on it, where the trajectory forms a spiral and approaches the
steady state (B) asymptotically. This result tells us that the mesoscopic dynamics
derived by the doublet scheme is powerful enough to reveal the essential properties
of the exact solution in a wide range of time beyond the asymptotic regime even for
e =2.0.

This powerfulness of the doublet scheme is further confirmed in Fig. 9.5 where the
separate behavior of £(¢), n(¢), and ¢ (¢) given by (9.138)—(9.140) with the solution
of Egs. (9.133) and (9.134) being inserted well reproduce the time dependence of
the solution to the original Lorenz equation (9.111); notice that the exact solutions
are denoted by dashed lines.

Thus, we can conclude that the doublet scheme in the RG method based on the per-
turbation theory provides us with a powerful construction method of the mesoscopic
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Fig. 9.4 The numerical solution to the Lorenz model (9.111) with b = 8/3, 0 = 10, ¢ = 2.0, and
x = +1. The solid line represents the solution, while the surface denotes the two-dimensional
manifold described by Egs. (9.138)—(9.140). The dashed line shows the one-dimensional manifold
that we obtain by substituting C’ = —C? into Egs. (9.138)—(9.140). The square and cross denote
(A) and (B), respectively, while the circle a point from which the solution begins to be confined on
the two-dimensional manifold
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Fig. 9.5 The time dependence of &, 1, and ¢, where the parameters are set as b = 8/3, 0 = 10,
€ = 2.0, and x = +1. The dashed lines denote the solution to the original equation (9.111), while
the solid lines the solution to the reduced equations (9.133), (9.134), and (9.138)—(9.140), whose
initial values are (&, n, ¢) = (0.244, 0.240, 2.701) corresponding to the circle in Fig.9.4

dynamics that includes non-perturbative effects caused by the perturbation terms
even with € > 1, which would not to be taken into account in a naive perturbation
theory.

Finally, we give a theoretical analysis on the qualitative difference of the behaviors
between € = 0.5 and € = 2.0 cases: As shown in Figs. 9.3 and 9.5, the solution with
€ = 0.5 shows an over damping around (C), while the solution with € = 2.0 a
damped oscillation around (B).
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Let us investigate the dynamical properties of Egs. (9.133) and (9.134) around the
respective stationary solution to them. For x = +1, Eqgs. (9.133) and (9.134) have
two stationary solutions

(£vb, —b), (9.147)

which correspond to the steady states (B) and (C), respectively. Expanding C and C’
as

(C,C") = (£Vb+5C, —b +5C), (9.148)

we linearize Eqs. (9.133) and (9.134) as

dscy_( 0 kg ec (9.149)
dr \ 8C’ F2bVb  —b sc' ) '

Since the dynamical property of Eqgs. (9.133) and (9.134) around (B) or (C) are
determined by eigenvalues of the matrix in the above linearized equation, we analyze
an eigenvalue equation given by

o

A2+ bA+ €2 ; 2b =0, (9.150)

o

with A being the eigenvalue. We find that there exists a critical value of €, which is

written as
b(1
e* :=,/ﬂ. (9.151)
8o

In fact, for 0 < € < €*, A is real negative and (§C, §C’) shows an over damping,
while for € > €*, A is complex whose real part is negative and (8C, §C’) shows a
damped oscillation. Substituting b = 8/3 and o = 10 into Eq. (9.151), we find that
€* ~ 0.61. It is noteworthy that this value of €* nicely explains the reason why the
solution with € = 0.5 shows the over damping around (C), while the solution with
€ = 2.0 the damped oscillation around (B).

Appendix: Constructive Formulation of the Doublet Scheme
in the RG Method

In this Appendix, we show that a faithful solution of the generic equation (9.1)
aiming at obtaining a simplest closed equation without fast modes naturally leads to
the doublet scheme in the RG method introduced in Sect. 9.2. The detailed strategy
is as follows:
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(1) We start from the zero-th order solution that is a stationary state as in Sect. 9.2.

(2) With the first-order ‘initial’ value ¢, we obtain the perturbative solution X (t; to)
by formally introducing the projection operators P; and Q; without the explicit
forms yet specified.

(3) We eliminate the undesirable fast modes belonging to the Q;-space from
X(t; tg).

(4) Then the RG/E equation applied to thus constructed perturbative solution
X (t; to) lead to the reduced evolution equation solely composed of the Py and
P modes including ¢.

(5) Finally, we determine the explicit forms of ¢ and P; modes so that the reduced
equation is closed and has a fewer number of terms and degrees of freedom.

As declared above, we start with X (7; 7o) = X®(z0) as adopted in Sect. 9.2.2.
Then the first-order perturbative solution is given by Eq. (9.44), which reads

Xi(t; 10) = [A71 Qg Fo+ ¢] + (t — to) Py Fo — A~ Qo Fo. (9.152)

The insertion of the identity 1 = Py 4+ P; 4+ Q, behind e*¢~" converts this solution
into

X1 (15 1) = A0 (Py+ P+ Q) [A7! Qo Fo + 9] + (t —19) Py Fo — A~ Qg F
= e [0 A7 0y Fo + 01 ¢]
+eA0=0) [Py AT Qo Fo + Py ¢]
+(t —t9) P Fo+ Pop — A~ Qo Fo, (9.153)

where the identity PyA~'Q, = 0 has been used.

We suppose that the modes belonging to the Q; space are a fast and undesired
modes, which are to be eliminated for constructing the mesoscopic dynamics. This
elimination is simply accomplished by choosing not-yet specified ‘initial’ value as

Q1¢=-01A7"QF,, (9.154)

which is a simple but important procedure adopted in the RG method. Thus
Eq. (9.153) now takes the form consisting of the Py and P; modes only as

Xi(t; 1) =e*™ [PLAT Qo Fo+ Pi ¢]
+(t—10) BoFo+ Py — A" Qo Fo. (9.155)
The second-order perturbative analysis is carried out much the similar way as

that in Sect. 9.2.4, and we arrive at the perturbative solution in the second-order
approximation as
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X(t: 1) =X +e [e“"’“ (Pi¢p+ PLA™ Qo Fo) + (t = 10) Py Fy
+Pd— A" Q Fo:|

+é [(1 — TPy (—9/8s)~! Py K(s)‘ B

+ (M) — 00 Py G(s) Qg K (s)

5=l

=70, 6(5) Qo K(S)LO]‘ (9.156)
Here K (s) are defined by
K(s) = %B [Xi(s+1t05 10), Xi(s+10; t0)] + Fi X1(s + 105 10). (9.157)
Applying the RG/E equation

dX(t: t0)/dtolyy= =0, (9.158)
to X (t; ty) thus obtained, we have the following reduced equation,
0 e -1
EXq—f-E —AP1¢—AP1A Q()F()
0 -1
+8_t(P0¢+P1¢_ O1A7 Qo Fo)— P Fy
+é [— PoK(0) = (A= 0/05) PLG(s) QK (s)|

+(8/05) 01 G(s) Qo K(S)LJ — 0. (9.159)

This is a kind of the master equation for the reduced dynamics. Operating the pro-
jection operators Py and P; onto Eq. (9.159), we obtain the reduced equations

0 d
Py EX""] +e |:P0 E(P0¢+ Pi¢g— Q1A Qg Fo)

- P Fo} —€>PyK(0) =0, (9.160)
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e[—PlAPld)—PlAPlA_l Qo Fo

a
+ P (Pd+Pig—0 1A 0 m}
— 2P (A —03/3s) P G(s) QQK(S)“ . =0, (9.161)
respectively. The inner product between ¢g and Eq. (9.160) leads to
a
(9. o (X +e(Pop+Pio—01A™ Qo Fo))
=€ (@f, Fo)+e* (9, K(O0)), (9.162)

with

1
K(0) = EB[P0¢+P1¢_ Q1A Qo Fo, Pop+Prp— Q1A Qo Fy|
+Fi(Po¢+ Pidp— Q1 A7 Qo Fo). (9.163)
We are now in the position to determine the structure of the P; space and the
functional form of ¢. We shall perform this task step by step.
First, from the observation of Eq. (9.162) we find that if the equality
Q1A™ Qg Fy=0, 9.164)

is satisfied, Eq. (9.162) is reduced into a simper form as
(96, %(Xeq +e(Pop+Pi9)) =e(9f, Fo)+e (9f. K(0)),(9.165)
with
KO =S B[Rg+ P, b+ Pigl+ Fi (B + ). ©9.160

In fact, the imposed condition (9.164) can be utilized to determine the P; space,
as follows. We start from the generic representation

M,
AT Qo Fo=) (A" o) fu- (9.167)
n=I1
As mentioned in Sect. 9.2.3, A~! (p’f with u =1, 2, ..., M, are linearly indepen-

dent, and supposed to make the basis vectors of the P; space.
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Owing to Eq. (9.154), Eq. (9.164) is equivalent to
01¢=0. (9.168)
Without loss of generality, we assume that ¢ contains no zero modes
Py¢ =0, (9.169)
as discussed in Sect. 9.2.3. Thus we find that ¢ belongs to the P; space as
P ¢ =9, (9.170)
and is represented as
M,
p=>) (A 9l)C, ), (9.171)
p=1

where the coefficients C l/l (t) denotes a would-be integral constant.
By taking the inner product between A~' ¢} and Eq. (9.161), we have

0
(Aol —-¢)
=e(A @l , APLAT Qo Fo) +e (A ol AP )
+e (AT g, (A=0/05) PLG(5) QoK (9)| _ ), (9.172)

the third term of which apparently produces infinite numbers of terms because of
G(s), which is undesirable for the reduced dynamics. To consider whether it could
be avoided, let us calculate it as

(A7, (4= 0/05) PLG(5) QK ()| )

= (A= 2/3) A ol . PLG() QK| )

= (gl — A7 9l 9/05), PLG() QoK ()| ), 9.173)

where we have used the self-adjointness of A. If ¢/ are also the vectors belonging
to the P, space, we can further reduce Eq. (9.173) as follows:
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(@) — A" 9} 9/3s), PLG(s) Q0 K (”L:J
— (Pl = A7 9 0/05). 6(5) QK| )
= ((A=3/05) A" @}, G() QoK ()| )

= (A7l (A= 0/096() QK ()| )

=(A7"9l, QK| )
= (A7 ¢}, K(0)), (9.174)

where the identity (A — d/ds) G(s) = 1 has been used in the third equality. Thus
we are lead to identify ¢/ as additional components of the P; space and redefine
the vector space spanned by both of A~! ¢/ and ¢/’ as the Py space. These pairs of
A~ ¢! and ¢} are nothing but the doublet modes introduced in Sect. 9.2.3.

The structure of the P; space simplifies the other terms in the right-hand side of
Eq. (9.172) as follows:

(A o), APLAT Qo Fo) = (@}, A" Qg Fy), (9.175)
(A, AP §) = (0], ¢). (9.176)

Substituting Egs. (9.169), (9.170), and (9.174)—(9.176) into Eqgs. (9.165) and (9.172),
respectively, we arrive at the same equations as Egs. (9.82) and (9.83). This implies
that the constructive introduction of the doublet scheme in the RG method has been
successfully completed.
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Chapter 10 ®)
Introduction to Relativistic Dissipative oo
Fluid Dynamics and Its Derivation from
Relativistic Boltzmann Equation by
Chapman-Enskog and Fourteen-Moment
Methods

10.1 Basics of Relativistic Dissipative Fluid Dynamics

Relativistic fluid dynamics is the powerful means to describe low-frequency and long-
wavelength dynamics of an interacting many-body system, when the flow velocity
and/or the velocities of the constituent particles of the fluid are large and comparable
to the light velocity [62]. In fact, relativistic fluid dynamic equations have been used
to analyze the dynamics of a hot matter composed of quarks and gluons, i.e., the
quark-gluon plasma (QGP) [160, 161], which should have been being created in the
experiments of relativistic heavy ion collision at the Relativistic Heavy Ion Collider
(RHIC) at Brookhaven National Laboratory and the Large Hadron Collider (LHC)
at CERN; see Refs. [60, 162] as recent summaries. The relativistic dissipative fluid
dynamics is also relevant to the soft-mode dynamics [163—165] around the possible
critical point(s) in QCD phase diagram [166, 167]; see [168] for the latest up date.
Moreover, the relativistic dissipative fluid dynamic equation has been also applied
to various high-energy astrophysical phenomena [59, 169-171].

As is clearly demonstrated in Sect. 8.5 of Chap. 8 for the non-relativistic case,
the fluid dynamic equation can be reorganized to a set of balance equations of the
energy and momenta as well as the particle number, which was assumed to be the
sole conserved quantity (or ‘charge’). As will be shown later, the balance equation
for the energy and momenta are combined into the conservation law for the energy-
momentum tensor 73" in the covariant notation as

9T =0, (10.1)

while the particle number conservation is expressed in terms of the particle current
or flow N/ as

Ny =0. (10.2)
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As is clearly shown in Sect. 133 of Ref. [62], the energy-momentum tensor of the
ideal system is written as

T = euu” — PA™, (10.3)

where e and P denote the proper internal energy and pressure, respectively, while
AMY is the projection tensor onto the space like vector given by

AP = g — utu®, (10.4)
with u* (x) being the flow velocity, which is normalized as
uut =g"u,u, = 1. (10.5)

In the present and the following chapters, we use the Minkowski metric g#’ =
diag(+1, —1, —1, —1) and the natural unit, i.e.,

h=c=kg=1. (10.6)
The particle current of the ideal fluid is given by
N(;L = nu“" (107)

in terms of the mass density 7.

Itis, however, to be noted that we have not necessarily reached a full understanding
of the theory of relativistic fluid dynamics for viscous fluids, although there have been
many important studies [62, 64—68, 172] since Eckart’s pioneering work [61]. For
instance, we can indicate following three fundamental problems (a)~ (c) with the
relativistic fluid dynamic equations for viscous fluids, one of which is inherent in
any relativistic theory and the other two may or may not be related to the first one.

(a) Ambiguities and ad-hoc ansatz in the definition of the flow velocity [61, 62,
64, 173, 174]. The very equivalence of the mass and the energy in the relativity
makes ambiguous the definition of the flow velocity or the rest frame of the fluid.
Thus the form of the relativistic dissipative fluid dynamic equation depends on
the definition of the flow velocity u#*(x). One of the typical rest frames is the
particle frame in which the fluid velocity is proportional to that of the particle
current N*(x), i.e.,

u"(x) := N"/\/NEN,, (10.8)

The other typical one is the energy frame in which the fluid velocity is propor-
tional to that of the energy flow 7"'u,, i.e.,

ut = T"u, [\ JuecTo Ty pul. (10.9)
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Indeed the dissipative relativistic fluid dynamic equation was first constructed
on the particle frame in a phenomenological way by Eckart [61], whereas the
famous Landau-Lifshitz equation is on the energy frame [62].

The standard way of the phenomenological construction of the relativistic dissi-
pative fluid dynamic equation is based on the following two plausible principles
and an ansatz on the rest frame:

(1) the particle-number and energy-momentum conservation laws,
(2) the law of the increase in entropy

and
(3) the choice of the rest frame of the fluid or definition of the flow velocity.

The items (1) and (2) are equally employed in the non-relativistic case, i.e., the
construction of the Navier—Stokes equation, while the third item (3) is specific
for the relativistic case owing to the mass-energy equivalence.

To be more explicit, let 7" and §N* be the dissipative part of the energy-
momentum tensor and the particle current, respectively: The total energy-
momentum tensor and the particle current are given by a sum of the ideal and
dissipative parts as

T =T," 4+ 8T", N"=N§ + SN", (10.10)

respectively. The point is that the energy-momentum and particle-number con-
servation laws together with the law of the increase in entropy do not supply
sufficient conditions for a unique determination of the forms of §7*” and § N*,
and hence some physical ansatz involving the flow velocity u* are necessary.
In the phenomenological derivations of the fluid dynamics by Eckart [61] and
Landau-Lifshitz [62], it is commonly taken for granted that there are no con-
tribution from the dissipation to the internal energy nor to the particle-number
density, which implies that the dissipative parts §7*" and § N** should obey the
following constraints,

i) de:=wu,T"" u, =0, (10.11)
(i) én:=u,SN" =0, (10.12)

respectively.

Note that Egs. (10.11) and (10.12) are constraints only on the longitudinal parts
of the dissipative energy-momentum tensor and particle current.

It is found that if the particle frame (Eckart frame) (10.8) is adopted for the
definition of the flow velocity, the transverse part of the dissipative particle
current satisfies the constraint [172] as

(iii) vy, = A, SN =0, (10.13)
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which physically means that there is no dissipative particle current v/*.

On the other hand, if the energy frame (10.9) is adopted for the definition of
the flow velocity [62], we have a condition on the transverse part of the energy-
momentum flow as

(iv) Q=AW dT"u, =0, (10.14)

which means that there is no heat current Q* of dissipative origin.

We note that the conditions (iii) and (iv) and hence the two of frames spec-
ified by these conditions can not be connected with each other by a Lorentz
transformation.

Here we remark that there is a proposal by Stewart [64] for the condition for the
particle frame, as given by (ii), (iii), and

) 8T’fl =8e—38P =0, (10.15)
where
8P :=—A,,8T"/3, (10.16)

is the dissipative pressure to be identified with the standard bulk pressure. In
the present case, the condition (i) of Eckart is replaced by a different one (v),
which imposes a constraint between the dissipative internal energy de and the
dissipative pressure § P. One may ask if both the Eckart and Stewart ansatz make
sense or not. It is noteworthy that the most general derivation [175] of the fluid
dynamic equation on the basis of the phenomenological argument gives a class
of equations which can allow the existence of the dissipative internal energy e
and the dissipative particle-number density 67 as well as the standard dissipative
pressure 6 P.

Unphysical instabilities of the equilibrium state [63, 176]. There arises an
unphysical instability of the equilibrium state caused by a special form of the
constitutive equation involving the heat flux conventionally adopted in the Eckart
(particle) frame [63, 176]. The unphysical instability might be attributed to the
lack of causality, and Israel-Stewart method is presently being examined in con-
nection to this problem [177-190]. Although their equation may get rid of the
instability problem with a choice of the relaxation times as shown in Ref. [63],
we emphasize that there exists no connection between the unphysical instabili-
ties and the lack of causality. In fact, the Landau-Lifshitz equation is free from
the instabilities of the equilibrium state in contrast of the Eckart equation. Fur-
thermore, one should notice that the causal equation by Israel and Stewart is
an extended version of the Eckart equation and hence it can naturally exhibit
unphysical instabilities depending on the values of transport coefficients and
relaxation times contained in the equation [191].

A lack of causality inherent in the first-order dissipative equations [65—68]. The
relativistic dissipative fluid dynamic equations proposed by Eckart, Landau and
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Lifshitz, and Stewart, unfortunately, suffer from instantaneous propagation of
information, which ought to be completely prohibited in a consistent relativistic
theory.

The origin of this deficiency is the parabolic character of the equations containing
the time derivative only in the first order [64, 145]. Thus, in order to solve
instantaneous propagation, we should modify the form of the equations to the
hyperbolic equation by additional terms which contains the second-order time-
derivative, which are called relaxation terms with relaxation times and lengths.
In 1967, Miiller 146, 147] examined the origin of the causality problem due to an
instantaneous propagation of the information present even in the non-relativistic
case and proposed a method to introduce relaxation terms: He traced back the
undesired instantaneous propagation in the conventional theory to the neglects of
some higher-order contributions of dissipative effects to the entropy through the
heat flow and viscous stress. Restoring these terms, Miiller derived a modified
Navier—Stokes equation with relaxation terms.

Some ten years later, Miiller’s theory was rediscovered and extended to the
relativistic fluid equations by Israel [65]. The resultant causal equation is now
called the second-order fluid dynamic equation, while the Eckart, Landau and
Lifshitz, and Stewart equations the first-order fluid dynamic equations.

In 1996, Jou and his collaborators [ 148, 150] called the description by the second-
order equation mesoscopic since it occupies an intermediate level between the
descriptions by fluid dynamics and kinetic theory. In fact, in the fields of the non-
relativistic fluid, Miiller’s second-order equation has been applied to various
kinetic problems, e.g., in plasma and in photon transport, whose dynamics often
cannot be described by the Navier—Stokes equation because the systems are not
close to equilibrium state. Since the advent of Israel’s second-order fluid dynamic
equations, a number of new proposals or elaborations of the second-order equa-
tions have appeared [192—-198], on the basis of the Miiller-Israel method in
principle.

The lesson that we can derive from the above description (a) ~ (c) may be that it
is necessary to have recourse to a microscopic theory underlying the fluid dynamics
beyond the phenomenological ones to get a hint on a unique choice of the frame
or the flow velocity of the dissipative relativistic fluid, thereby derive the correct
second-order as well as the first-order relativistic fluid dynamic equations.

In this chapter, after giving a brief account of some of basic properties of the
relativistic Boltzmann equation with quantum statistics, we shall describe in detail
two standard reduction methods for deriving fluid dynamic equations from the rel-
ativistic Boltzmann equation in a way where the mathematical requirements and
physical but possibly ad-hoc assumptions become as clear as possible. The first is
the Chapman-Enskog method based on the perturbation theory; the resultant fluid
dynamic equation remains, however, of parabola type, and accordingly is not free
from causality problem. Then we proceed to an account of the Israel-Stewart fourteen-
moment method based on the Grad’s moment method [144], which leads to the fluid
dynamic equation of a hyperbolic nature.
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Although we shall not discuss the (in)stability properties of the resultant equations,
one will recognize that both the methods make specific ansatz on the distribution
functions to choose but not derive the rest frames of the fluids.

10.2 Basics of Relativistic Boltzmann Equation with
Quantum Statistics

For obtaining the proper relativistic fluid dynamic equation, it is legitimate and
natural to employ the relativistic Boltzmann equation which is Lorentz invariant and
expected to be free from causality problem [67, 68]; moreover, numerical simulations
show that the relativistic Boltzmann equation is free from an apparent instability, as
far as we are aware of, and the stability is proved at least for the linearized version
of it [199, 200].

In this section, we summarize basic properties of the relativistic Boltzmann equa-
tion with quantum statistics [67, 68].

The relativistic Boltzmann equation reads

pﬂau.fp(x) = C[f]p(x)a (10.17)

where f,(x) is the one-particle distribution function with p* being the four-
momentum of the on-shell particle with mass m, i.e.,

p'py=m*> and p° =\/m?>+ p? > 0. (10.18)

The collision integral C[ f],(x) is given by

1
Clfl,(x) == o /dpl /dpz /dP3 w(p, pilp2, p3)
X ((1 +a fp(x) (I +a fp, (X)) fr,(x) fp,(x)
— fp() fp () A +a fr,(x) (1 +a fp, (x))), (10.19)

where a takes the valuesa = 41, —1 and O for a boson, fermion, and Boltzmann gas,
respectively. Here, w(p, pi1|p2, p3) is the transition probability due to the micro-
scopic two-particle interaction, which has the symmetry property

w(p, pilp2, p3) = w(p2, p3lp, p1) = w(p1, plps, p2) = w(p3, p2lp1, p),
(10.20)

due to the interchangeability of particles and the time-reversal invariance. We note
that it includes the constraint by the energy-momentum conservation law
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w(p, pilpa, p3) x 8*(p+ p1 — p2 — p3). (10.21)

In Eq. (10.19), we have abbreviated an integration measure as

d3
dp: P

= T (10.22)

with p being the spatial components of the four momentum p*. In the following, we
suppress the arguments x when no misunderstanding is expected.

For an arbitrary vector ¢,, the collision integral satisfies the following identity
thanks to the above-mentioned symmetry property (10.20),

11
/dlwp Clfl, = 23 /dpfdpl /dpz /dmw(p, pilp2, p3)

X (‘pp + @p, — Op, — (0173)
x (+af) (A +afp) o fi

—fpSo (L +afp)( +afp3))- (10.23)

Substituting (1, p*) into ¢,(x) in Eq. (10.23), we find that (1, p*) are collision
invariants

fdp Clfl, =0, (10.24)
fdp p*CLf]l, =0, (10.25)

due to the particle-number and energy-momentum conservation in the collision pro-
cess, respectively. We note that the function

@op(x) == a(x) + p" Bu(x), (10.26)
is also a collision invariant where «(x) and B, (x) are arbitrary functions of x.

Because of the conservation laws as given by Eqgs. (10.24) and (10.25), the rela-
tivistic Boltzmann equation (10.17) is nicely reduced to the balance equations

N =0, 9,T"" =0, (10.27)
where the particle current N* and the energy-momentum tensor 7#" are defined by
N .= /dpp“ o (10.28)

T = /dp P p" fo. (10.29)
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respectively.

It should be noted, however, that any dynamical properties are not contained
in these equations unless the evolution of f, has been obtained as a solution to
Eq. (10.17).

In the Boltzmann theory, the entropy current may be defined [67] by

SH = —/dpp“ [fp In g, — L Fasy) Ind +“f”)}, (10.30)
a
which satisfies
9, 8" = —/de[f] T (10.31)
" P 1+afp s .

due to Eq. (10.17).
One sees that §* is conserved only if In(f,/(1 + a f},)) is a collision invariant,
ie.,

In(f,/(1+a fp)) = @op = a(x) + p* B(x). (10.32)

Now it is of an essential importance [68] that the functions «(x) and B*(x) can
be represented by the local temperature T (x), chemical potential p(x), and flow
velocity u*(x) with the normalization condition (10.5), with the use of the Gibbs
relation [55],d S = % (dE — PdV),where S, E, and V denote the entropy, internal
energy and the volume of the system at (local) thermal equilibrium. Thus it is found
that the entropy-conserving distribution function can be expressed as [68]

f — 1 — feq
P e 0—p)/Tx) g P

(10.33)

which is identified with the local equilibrium distribution function.!
The collision integral identically vanishes for the local equilibrium distribution
eq
» as

CLf*, =0, (10.34)

owning to the detailed balance

! The quantum relativistic equilibrium distribution function given by (10.33) was first derived by
Juiittner [201] in 1928. The five independent variables 7 (x), @(x), and u*(x) are called fluid
dynamic variables.

We remark that an explicit derivation of (10.33) from the entropy-conserving distribution func-
tion for quantum statistics is given in Sect. 2.7 of [68] with the use of the Gibbs relation, whereas
the classical statistics is discussed in [67] where the classical distribution function (Jiittner function
[202]) is derived with the use of the Gibbs-Duhem relation [55].
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w(p, pilp2, p3) ((1+af,§q)(1+af§?) o fon

—fE S a5 (4 a f5) =0, (10.35)

which are guaranteed by the energy-momentum conservation (10.21).
Substituting f}, = f;’q into Egs. (10.28) and (10.29), we have

N* =nu" = N{, (10.36)
T =eutu” — P A" =T,". (10.37)

Here, n, e, and P denote the particle-number density, internal energy, and pressure,
respectively, whose microscopic representations are given by

ni= /dpf,fq(p-u)

= Qn) Y da m’ Z a= e T (km)T) ' Ka(km/T),  (10.38)
k=1

ei= [dp £ 0w

= mn [Zz‘ﬂ a1 /T (km/ T) ™" Ks(km/T)
Yooy al =t et T (Im/T)=" Ko(Im/T)

2 d e (km/T) Kz(km/T)} (10.39)
Yooy a et T (Im/T)="' Ko(lm/T) | ’
P = /dp L3 (=p" p" Aun/3)
- Sor, a ek T (km ) T) 2 Ko(km/T) (1040)

Yoo, a = e T (Im/T)=' Ko(lm/T)

Here, K»(z) and K3(z) are the second- and third-order modified Bessel functions,
whose explicit form is given by

o

K()_2£.
(@)= Fo

o0
—‘/ dr (2 =) 2e™ ", 1=2,3. (10.41)

Setting a = 0 in the above expressions, we can check that the classical expressions
for n, e, and P [67] are reproduced. We note that N} and 73" in Egs. (10.36) and
(10.37) are identical to those in the relativistic Euler equation, which describes the
fluid dynamics without dissipative effects, and n, e, and P defined by Eqs. (10.38)—
(10.40) are the equations of state of the dilute gas. Since the entropy-conserving
distribution function f,* reproduces the relativistic Euler equation, we find that the
dissipative effects are attributable to the deviation of f, from f,%.
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10.3 Review of Conventional Methods to Derive Relativistic
Dissipative Fluid Dynamics from Relativistic
Boltzmann Equation

In this section, we give a review of the Chapman-Enskog method [67, 68, 113]
based on the perturbation theory and the Israel-Stewart fourteen-moment method
[66-68, 113] based on the Grad’ moment method [144]; they are popular methods to
determine an explicit form of the deviation §f, and derive the relativistic dissipative
fluid dynamic equation.

This review is in principle based on the monograph by de Groot et al. [67].
We treat, however, the relativistic Boltzmann equation with quantum statistics as
the underlying kinetic equation. Note that the relativistic Boltzmann equation with
classical statistics is treated in Ref. [67], so please refer to that.

10.3.1 Chapman-Enskog Method

Before entering the Chapman-Enskog method [67, 68, 113] to be applied to the
relativistic Boltzmann equation (10.17), we note that on account of the identity (see
(10.4)),

gt =utu’ + A", (10.42)

the Lorenz-invariant derivative in the left hand side of Eq. (10.17) is rewritten as
0
p'o, = g"" pydy = W'u" + A*)p,d, =p- uz— +p-V, (1043
T
with p - u = p,u” and

3
ap = e V=AM, (10.44)

are the covariant temporal and spatial derivatives, respectively.

10.3.1.1 Preliminaries

Now the Chapman-Enskog method starts from the physical assumption that the
deformation of the distribution function from that for the local equilibrium state is
solely caused by the small inhomogeneity of the system, and one rewrites the rela-
tivistic Boltzmann equation (10.17) into the following form with the use of (10.43),
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a

Here one should notice that the parameter € is attached to the partial derivative V¥ in
Eq. (10.45) to make it explicit that the spatial inhomogeneity is small in accordance
with the basic assumption of the method mentioned above. This modification can be
formally achieved by introducing a scaled spatial coordinate

r=¢r —>r, (10.46)

as was done in the non-relativistic case; see Eq. (8.41).

To extract the slow dynamics from the Boltzmann equation (10.45) in the
Chapman-Enskog method, one adopts the multiple-scale method [20-22] among
traditional reduction methods, which are described in Chap. 3 in this monograph;
see Sect. 3.6 for a self-contained account of the multiple-scale method.

According to this method, which is based on an observation of the possible exis-
tence of a hierarchy of various time scales in the dynamics, one introduces new
temporal variables as

M= e1, @ .= ¢? T, ..., (10.47)

with an ad hoc assumption that they are independent variables. In accordance with
this assumption, f,, is treated as a function of  withi =1, 2, ...:

fr= @) = f,cV, @, ). (10.48)
We note that 7+ represents slower scale than ) fori = 1, 2, .. .. Then with use
of the chain rule,
o0 o0
a7 -
—_— = El —_—, 1049
; e afm ; 570 (1049)

Equation (10.45) can be cast into the following form,

0 , 0
P'u[far(l)‘i‘E m‘l’"']fp“‘ep'vfp:c[f]p' (10.50)
To solve Eq. (10.50), we apply the perturbation theory by expanding f), as
fo=f0+efV+fP 4= 10+ 8, (10.51)

Substituting Eq. (10.51) into Eq. (10.50) and equating the coefficient of €, one
obtains a series of equations for flgi) (i=0,1,2,...).
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10.3.1.2 Zero-th Order Solution
The zeroth-order equation is found to take the form

CrLr1, =0, (10.52)

which implies, on account of Eq. (10.34), that the zeroth-order solution is given by
the local equilibrium distribution function (10.33) as:

©) _ req
£O = fo. (10.53)
Here T, p, and u* that parametrize f,* are functions of V), (®, and so on;

T=TW", 2, ..), u=pucz?®, @, ), u=u@E?V, @, ..).
(10.54)

We remark here that the Gibbs relation is utilized to make the quantum local equilib-
rium distribution function expressed in terms of the fluid dynamic variables including
the flow velocity [68] as given by (10.33).

10.3.1.3 Higher Orders

Let us proceed to the higher orders by solving the perturbative equations order by
order. In this section, we shall carry out the perturbative analysis up to the second
order of €.

A couple of remarks are in order here:

(1) Generic special solutions of the higher-order equations as inhomogeneous equa-
tions may also contain secular terms proportional to the zero-th order solution
f»" as well as f,? itself in addition to independent functions. In the follow-
ing analysis, we construct the perturbative solutions so that they do not contain
such secular terms and the zero-th order solution and whence §f,, defined in Eq.
(10.51) will gives a net deviation of f, from f;q and produces the dissipative
effects only. One will see that solvability condition for inhomogeneous linear
differential equations [80-82] plays an important role there; see Chap.3 for a
detailed account of this issue.

(2) It will, however, turn out that the unique perturbative solutions can not be
obtained solely by the solvability condition in contrast to the non-relativistic
case. In the traditional methods of the reduction of the relativistic Boltzmann
equation, it is customary to impose a condition to fix the frame of the flow
velocity, which is called ‘matching conditions’ or ‘conditions of fit’.

On account of Eq. (10.34), the collision integral is expanded as follows,
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8f, + 06f%
f=fe

)
CLfl, = CLf*, +/dq —CLf1p
5fy
= [ f f dg Lpg (f53 f397"8f, + OGf), (10.55)
where L, denotes the kernel of the linearized collision integral defined by

Lyg = (f33 fs97" —CIf], (£ f29)
f e

/dm /dpz/dpw(p pilp2, p3)
eq E

x M (Bpg +8pig = Sprg — Spsg)s (10.56)
s
and f;q is given by
- I
In Eq. (10.56), we have introduced an abbreviated delta function as
=20’ p’ & -9, (10.58)

which has the following nice property when integrated with an arbitrary function F),
as

/ dq 8,y F, = F,, (10.59)

with the integration measure given by (10.22). In the following, we shall call the ker-
nel L, the linearized collision operator when any misunderstanding is not expected.

10.3.1.4 First-Order Solution: Spectral Properties of the Linearized
Collision Operator

Then we see that the first-order equation takes the form

i _ 9
/dq Lpg (50 57 0 = (52 f; 97 [p e P v} £59. (10.60)

As in the non-relativistic case in Chap. 8, the spectral properties of the linearized
collision operator L, has a basic importance for the subsequent analyses.
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First of all, owing to the conservation laws of the energy-momentum and the
particle number, L, has the zero eigenvalue, and the eigenvectors belonging to the
zero eigenvalue are nothing but the collision invariants (1, p*) (u =0, 1, 2, 3).
In fact, by differentiating Eq. (10.34) with respect to the five independent variables
w/T and ut* /T, we can show that the following equalities hold, respectively,

qu Ly,-1=0 and qu Ly q" =0, (10.61)

withu =0, 1, 2, 3.

It is to be noted that L, is an asymmetric matrix and hence the above (1, p*)
are right eigenvectors of L ,,; see Sect. 3.6.2 for asymmetric matrices and left and
right eigenvectors. For later convenience, we shall here give the left eigenvectors
belonging to the zero eigenvalue of L ,,. By differentiating Egs. (10.24) and (10.25)
with respect to f, and then setting f, = f,, we have

/dpl ffei Ly =0 and /dp P LA Ly =0, (10.62)
with u =0, 1, 2, 3, which tells us that
A3 and f33 fd ph, (10.63)

are the left eigenvectors belonging to the zero eigenvalue of L ,,.

We note that Egs. (10.61) and (10.62) can be derived by the explicit calculation
based on the definition of L, given in Eq. (10.56).

With these spectral properties of L,, taken for granted, it is still necessary to
impose the solvability condition and the conditions of fit to obtain a solution to the
linear inhomogeneous equation (10.60) in an unambiguous way, as noted before.

10.3.1.5 Solvability Condition for the First-Order Equation

First let us recall the notion of the solvability condition of inhomogeneous linear
equations, an account of which is given in Chap. 3, in particular in Sect. 3.6.2. If
we apply this notion to the linear inhomogeneous equation (10.60), we find that the
equation is solvable only if the right hand side of Eq. (10.60) dose not contain any
collision invariants, which requires the following two equations hold,

9 eq _ 12 9 eq _
(10.64)

In fact, if f,7 f," and f,* f,7 p* are multiplied by Eq. (10.60) and then the integra-
tion of the resultant expressions is carried out with respect to p, we see that both the
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left- and right-hand sides of (10.60) vanish consistently, owing to Eqs. (10.62) and
(10.64), respectively.

After some computation presented in a supplemental Chap. 13, Eq. (10.64) is
reduced into three equations for which the physical significance is apparent, as fol-
lows:

0 P
a u 1 0P

mf ——?% eV~u, (1066)
d 1 Tn %

gt — _yH n

st =gV T 5V (10.67)

On account of Eqgs. (10.65)—(10.67), we see that the right-hand side of Eq. (10.60)
now takes the following form

- 0
U3 7 [ o 9] 1

:_np¥+fgejpvug—n;;va%“, (10.68)

where
M, :=(p-u)’ [l—ﬁ j|—(p~u)g‘ —lmz, (10.69)

3 de |, on|, 3
];’“ = —A"p, [(p ‘u) — #}, (10.70)
T = A7 p, . (10.71)
with

AW = % [Mﬂ A 4 AFT AP — % AW Ap"}, (10.72)
On 1= Aupo VAU (10.73)

We note that the inhomogeneous term (10.68) contains no collision invariants
thanks to the solvability condition, and that Egs. (10.65)—(10.67) are the same as the
relativistic Euler equation if we finish the perturbative analysis up to the first-order
and set /0t = 3/dt"). Thus we sees that the solvability condition play the essen-
tial role in giving the dynamic equations governing the slow motion of 7', u, and
u" which were originally introduced merely to parametrize the zeroth-order solution

peq. We note that it has been already shown in Chap. 3 that the solvability condi-
tion play a decisive role in various reduction theories [20, 30, 34, 83], not specific
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to the Chapman-Enskog method based on the multiple-scale analysis utilizing the
perturbation theory.

10.3.1.6 Conditions of Fit for the First-Order Solution

Now that the right-hand side of Eq. (10.60) has been made free from the zero modes,
we can apply the inverse operator of L, to the r.h.s. to obtain a particular solution
without giving rise to a singularity. However, the solution to the inhomogeneous
equation (10.60) still suffers from an ambiguity owing to the existence of the zero
modes of the linear operator L ,,, which are nothing but the five collision invariants.
In fact, the general solution to (10.60) is given by a sum of the special solution and
a linear combination of the zero modes with five arbitrary coefficients, as

- —V-u n nw o
(1) _ req feq -1 _ Z_ ol
F = foa e {/quM[ N L A T}

+C(x) + Cpu(x) p“}, (10.74)

where C(x) and C*(x) are arbitrary but dependent on x, say, through T, p, and u*,
for instance. Here L;' denotes the formal inverse matrix of the linearized collision
integral L ,,. One can check that Eq. (10.74) solves Eq. (10.60) by substituting
Eq. (10.74) into Eq. (10.60) and then using Eq. (10.61).

Thus we have ended up with a solution with arbitrary functions C (x) and C,, (x),
and it is clear that it would be desirable if one has some appropriate constraints to
determine the arbitrary functions C(x) and C,,(x) in a unique way. This is the place
where the matching conditions or the conditions of fit play some role.

An account of the conditions of fit goes as follows [67]. First, one requires that
the particle-number density and internal energy in the non-equilibrium state is the
same as those in the local equilibrium state, and accordingly set

n= fdp w-p)fr= /dp (u-p) f° (10.75)
e= fdp - p) fp= /dp (- p)* f50. (10.76)

For consistency, one also imposes the constraints to the higher-order terms

/ dp(u-p)éf, =0, (10.77)

/dp (u- p)*8f, = 0. (10.78)
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We note that the requirement (10.75) and (10.76) exactly correspond to the ansatz
(10.12) and (10.11), respectively, mentioned in Sect. 10.1.

Still we need three constraints. The remaining three conditions can be obtained by
a choice of the rest frame of the flow velocity u*(x) with three degrees of freedom.
Popular choices of them are the energy (Landau-Lifshitz) and the particle (Eckart)
frames.

[Energy frame]: The fluid dynamic equation in the energy frame [62] is obtained
by imposing the condition

/dp (A p?) (u-p)éf, =0, (10.79)

which correspond to the ansatz (10.14) for the heat current mentioned in Sect. 10.1.
[Particle frame]: On the other hand, the fluid dynamic equation in the particle
frame [61] is obtained by

/dp (A p)éfp, =0, (10.80)

which correspond to the ansatz (10.13) for the dissipative particle current men-
tioned in Sect. 10.1.

These conditions imposed to the distribution function in the higher orders are called
the conditions of fit.

In the case of §f, = f, (D a straightforward calculation gives for the energy
frame,

Cx)=C*"(x)=0, (10.81)

while for the particle frame,
Cx) =0, (10.82)
CH(x) = ACE ﬁ w%. (10.83)

Here ACE denotes the heat conductivity, that is, one of the transport coefficients,
whose microscopic representation will be given later by Eq. (10.95).
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10.3.1.7 Second-Order Solution

The second-order equation reads
= = ad
-1 2 _ -1 )
Jaa Lo i 1 = g e [+ 09

T

eq
3@ s (10.84)
where the second-derivative term of the collision integral C[f], is suppressed
because it is irrelevant in this order of approximation.

Equation (10.84) is an inhomogeneous equation as was the case with the first-

order equation. Thus the solvability condition to be imposed on Eq. (10.84) is given
by

d
9t®@

d
/dp(l, P ”p'”m +p-V] P +p-u f;q} =0, (10.85)

which actually leads to the equation governing the slow dynamics of 7', u, and u*.
Summing up the first-order and second-order solvability conditions (10.64) and
(10.85). we have

d d
— w . 2 . eq (h
0_/dp(l,p ){p u[e 57 +e€ ar(2):|—i—6p V}(fp +ef,)
d
=/dp(1,p“) [p-u—+ep-v} (f&+e £, (10.86)
81- p p

up to the second order of €. Here we have used the identity,

9/0t = €93/9tV +€28/91t@ + 0(e?). (10.87)
Equation (10.86) constitutes one of the evolution equations for 7'(x), u(x), and
u"(x).

Equation (10.86) can be cast into more familiar forms written in terms of the
divergence of the currents. In fact, omitting O (e?), putting back € = 1, and using
the equality p - u 9/0t 4+ p - V = p*9,,, we obtain

9 [fdp P (fd+ f,ﬁ”)} =0 and 9, [/dp P+ f,E”)} =0,
(10.88)

which is equivalent to the set of equations
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3,N* =0 and 8,T"" =0, (10.89)

where
N* = /dp P+ D) = N§ + 8N*, (10.90)
T = /dp PPt (4 £ = Ty 4 8T (10.91)

Here s N* and § " denote the dissipative components of the particle-number current
and energy-momentum tensor, respectively, while N} and 7;"" the non-dissipative
(ideal) components whose definitions are given by Egs. (10.36) and (10.37).

After the straightforward manipulations, we find that

SN — »CE (i)z Vﬂﬁ
e+ P T

an de
+CT—u“+CT —u”u —n A", (10.92)
ou ou

ST = ¢EA™V - u+2nFEoh

+CT Eu“u"—nN‘“ +C, T Tﬁ—i—ua— ut u’ u”
M p aT s

—(e+ P) (u" A 4+ u” AP* 4+ u” A’”)}, (10.93)
where ¢ “F and n°F are kinds of transport coefficients as the thermal conductivity A°E,

and called the bulk and shear viscosity, respectively: Their microscopic expressions
are given by

R —— /dp /dq [ f8am, Lo, (10.94)
ACE = 3T2 /dp /dq TS8O T Lot Tgps (10.95)
n<E = STV /dp /dq Sl Loy gy, (10.96)

respectively.

Finally, we shall present the explicit forms of §N* and §T"" in the energy frame
and the particle frame.

Substituting C and C* in Egs. (10.81)—(10.83) into Egs. (10.92) and (10.93), we
find that those in the energy frame read
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T 2
3NM==MI(—Z——) vl (10.97)
e+ P T
STH = tCEAW V. y 427 Eoh, (10.98)

which satisfy the ansatz (10.11), (10.12), and (10.14).
On the other hand, those in the particle frame read

SN* =0, (10.99)
T? w I
5T[LU — CE A;w V. 2 CE _uv __ )\CE n nwyv v vrE ,
£ utin—o crp |t VTV T
(10.100)

which satisfy the ansatz (10.11)—(10.13) that characterize the particle frame.
We note that 57" given by (10.100) is often rewritten in terms of a time derivative
by using Eq. (10.67) as

STHY = {CE ARV .y +2nCEU’w

1 1
+7CE {uﬂ [? VT — aiu”] +u” [? VAT — aiu“] }.(10-101)
T T

10.3.2 Israel-Stewart Fourteen-Moment Method

In the Israel-Stewart fourteen-moment method for deriving the relativistic fluid
dynamics [66—68, 113], one starts from the following ansatz for the distribution
function

fo = F3@) (4 f90x) @), (10.102)

with
O, =ax)+b,(x) p* +cpx)p” p”. (10.103)
Here f;q (x) is the local equilibrium distribution function that may depend on space-
time x through the fluid variables T (x), p(x), and u*(x), and the deviation ®, is
supposed to be so small that the second and higher order of it can be neglected. Note

that the prefactor of p* p¥ in Eq. (10.103) obeys the constraints

' =c" and ¥, =0, (10.104)
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without loss of generality because p* p” = p" p* and p* p,, = m?. The coefficient
functions a(x), b*(x), and c*”(x) in Eq. (10.103) are yet to be determined as well
as the fluid variables contained in f,.

We note that if the conditions of fit (10.77)—(10.79) is imposed on the distribution
function (10.102), then T (x), u(x), u*(x), a(x), b*(x), and c*’(x) can not be inde-
pendent, and thus, the total number of independent functions within 7', u, u*, a, b*,
and ¢*" is fourteen.

10.3.2.1 Constraints and Moment Equations

To determine the fourteen functions, we utilize the fourteen-moment equations which
will be derived by multiplying the relativistic Boltzmann equation (10.17) by appro-
priate fourteen quantities dependent on the momentum p, and integrating them with
respect to p.

In the Israel-Stewart method, the five collision invariants (1, p*) and the second
moments p* p¥ are adopted as the fourteen quantities: In fact, the number of the
independent components of

L, p*, p"p" (10.105)
is fourteen because the number of independent components of p* p¥ = p" p* isnine
due to p#* p, = m>.

Thus the Israel-Stewart fourteen-moment equations consist of the five constraints
imposed by the collision invariant properties Eqs. (10.24) and (10.25) for 1 and p*,

Jarpra(rrasizmep)=o. [apprpra(sa+ i) =o
(10.106)
and the nine equations given by the second moments
/dp pip'p” 8p(f;q 1+ f;q CDP)) = /dp /dq P’ f;q Lpg @q.
(10.107)

Here we have made the following expansion for the collision operator in the right-
hand side, with the use of Egs. (10.34) and (10.56),

)
CLf1, = CLF™1, + / dg 3-CL11,
q

= f3 30 [dg Ly @4+ 0(@?), (10.108)

[ f5 0, 4+ 0(9%)
f=re
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where we have suppressed the terms of O (®?) which are to be neglected as promised.
The five equations (10.106) are identical to the balance equations. Indeed they
are written as

3,N* =0 and 8,T"" =0, (10.109)
where
Nt =pu*+SN"* and T" =eu"u’ — P A* +8T*, (10.110)
with
SNH = /dp P, (10.111)
STH = /dp PP A f D, (10.112)

The nine equations (10.107) are called the relaxation equations, which are equa-
tions characteristic in the moment method, not seen in the Chapman-Enskog method.
Indeed, the relaxation equations (10.107) contain novel coefficients other than the
transport coefficients, which are called the relaxation times and so on.

10.3.2.2 Calculational Set Up

We are in a position to compute the needed integrals and derive explicit forms of
the balance and relaxation equations, from which one can read off the microscopic
expressions of the transport coefficients and relaxation times.

Before entering the detailed calculation, we first note that @, in Eq. (10.103) is
at most bilinear of the momentum. Then, with use of

my = A" p, and m," = A"’ p, p,, (10.113)

we convert (10.103) into a form with which the physical significance of respective
terms are obvious as

®,=A, 11+ By} J,+C,nh" 7, (10.114)

where
A, = Ay (p-u)*+ A (p-u) + Ao, (10.115)
B, = By (p-u) + By, (10.116)

C, = Cy, (10.117)
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and I, J,,, and 7, are introduced in place of a, b,, and c,,,; note that the number
of independent components of the set of variables is not altered by this replacement
and remains 9. We remark that J# and w#" are of space-like and their covariant
components are obtained as

Jo=AnJ", = Appe 77, (10.118)
respectively. We stress that the coefficients A,, Ay, Ay, Bi, By, and Cy are yet to be
determined, say, by the conditions of fits together with some additional conditions.

Substituting Eq. (10.114) into Egs. (10.111) and (10.112), N* and §T"" are
calculated to be

SN = [/dpf;q f;wp-u)Ap} w T + [/dpf,?q f,?q%ﬂ;ﬂpv%] "
= |:A2613+A1612+A0£111|M”H
+ [Blg(mzm —as)-l—B()%(mzao —az)] JH, (10.119)
and
STHY — [/dpf,?q s (p~u)2Ap] ul ¥ 1+ [/dpf;q 7 %n;,’npp A,,] AW TT
+[/dpfsqfsq%”;;”pp(l"”)Bp] @ J" +u” J")
[ fan 559 550w e €]
= |:A2a4+A1a3+A0a2]u“u”H

[ 1 5 [P L5 v
+| A2 3 (m7ay —ag) + Ay 5 (m”ay —a3) + Ag 5 (m"ap —ar) AP T

[ o1 1
+| B3 (m2ay — ag) + By 3 (m2%a; — a3):| W JY +u’ I

+ Co%(m4a0—2m2a2+a4):|n“”, (10.120)

respectively. Here ay, ai, a», as, and a4 are defined in Eq. (13.36), which reads
ag = fdp fpeq _;q (p- ), (¢ =0, 1, 2, ...); we note that some of a, are expressed
in terms of the thermodynamic quantities 7', w, n, e, P.

Now we have come to the place where one needs to impose the conditions of fit
for a further reduction of the formulae.
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10.3.2.3 Energy Frame

First we consider the energy frame. Substituting §f, = f," _;q &, into Egs. (10.77),
(10.78) and (10.79), we can confirm that these conditions of fit exactly correspond
to the ansatz (10.12), (10.11), and (10.14), respectively, which we recapitulate for
convenience

8n =u" 8N, =0, (10.121)
e = utu"8T,, =0, (10.122)
0" = A" u” 8T,, = 0. (10.123)

Applying these conditions of fit to SN* and §T*" in Egs. (10.119) and (10.120), we
have

Aras + Ajay + Aga; =0, (10.124)
Aras+ Aras + Apap =0, (10.125)

1 1
B, g(mZaZ—a4)+BO§(m2a1 —a3) =0. (10.126)

Under these constraints,  N* and §T"" take the following forms

SN

1 1
[Bl 3 (m*a, —az) + By 3 (m*ag — az)] JH, (10.127)
UV AWV _ l 2 _ _ l 2 _
6T =—-A A2 3 (m as a4) A1 3 (I’I’l a) a3)
1 2 2 4 2 v
—Aog(m ag — as) l'I—i—COE(m ap—2m”ap + as) 7",
(10.128)

respectively. We now impose the conditions that the prefactors of IT, J*, and w*¥
are all set to 1, which implies another three conditions

1 1
B g(m2a1 —a3)+Bog(m2a0 —ay) =1, (10.129)
1 1 1
_A2§ (”1202 —ag) — A 3 (m2a1 —az) — Agp 3 (m2a0 —ap) =1, (10.130)
2
COE(m4ao—2m2a2+a4) — 1. (10.131)

Solving the six equations (10.124)—(10.126) and (10.129)—(10.131) for A,, Ay,
Ay, B, By, and Cyp, we have
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1
Ay = CE ST ) - (10.132)
_ m? (aj —ao a m? (apaz—ay ap) m?
ag 3(a2—a1 az) 3 3(a3—ai a3) a3
axas — ap ay
Al = —A, m, (10.133)
2 _
Ap= A, B 2H (10.134)
a, —apas
3 m?a —ay
B = o , (10.135)
—(m*ay —ay) + m (m*ay — a3)
24, —
By=—B — 2% (10.136)
m-a; —as
5
Cop = . (10.137)

%(m“ao —2m2a, +as)

These quantities are complicated functions of 7 and u, but A,, B; and C( can be
reduced into compact forms as follows:

1
Ay = _ , (10.138)
Jdp 1,0 70 (p- w21,
exp
B, = 1 , (10.139)
% fdp f;q ;q (p-u)mp, Jll;
l
Co = (10.140)
% fdp q”p;w ”p

where Egs. (13.41)—(13.43) have been used together with the definitions (10.69)—
(10.71), that is,

1 0P apgaz —aja az—ala3
M, = [5_37 :||:(p-u)2—(p~u) 023 192 % ], (10.141)
el, ay —apap ajy —aga
2
Jr— [(p 0 — w} (10.142)
m2ag —ap

Substituting the above A, Ay, Ag, By, By, and Cy into &, we have

o, = P, 11 e+ P Jh,
e e (& e
Jdq f3* 13 Py T, n % Jdq f3* 15 T Jy
)
7h" T

(10.143)
% qu fqe qeq Tgpo ”q

where P, and J, are defined by
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1 ap — -
e e L e g HELAET)
3 e, ay —aj as ay —ayaz
2
L N Sl 10.145
Ip ﬂp[(p u) mzal_%]- (10.145)

Here we have used the equalities

eq req 2 1 eq req
dp f,0 f, (p-w) I, = —T dp £33 f34P, I, (10.146)
37 %,
fdp LAY wymp I = — fdp IS8 T T (10.147)
which are attributed to the identities
/dp [0, (prw) T, =0, (10.148)
/dp [ f sy Il = 0. (10.149)

By comparing Egs. (10.141) and (10.142) with Egs. (10.144) and (10.145), respec-
tively, we find that the coefficients of (p - u)? (7 (p - u)) are common between P »
g g ) and IT,, (J ,’f ), but those of the others are not the case. It is noted that the dif-
ferences between #, and IT,, (J, and J,) come only from the collision invariants
(1, p*), and hence the following identities hold,

/dq Lpq (Pg. T)) = /dq Ly (T, J)), (10.150)
/dp ISPy, T Lpg = /dp [ fa(M,, T4 Ly, (10.151)

Let us substitute @, in Eq. (10.143) into Eqgs. (10.106) and (10.107) to derive
the explicit forms of the balance equations and relaxation equations together with
the microscopic representations of the transport coefficients and relaxation times.
The balance equations (10.106) are easily found to take the forms 9, N* = 0 and
9, T"" = 0 with

N = nut + J*, (10.152)
T = eutu’ — (P + 1) A* + 7. (10.153)

We see that the resultant N* and T"" surely satisfy the conditions of fit (10.121),
(10.122), and (10.123) for the energy frame because of the space-like nature of J*,
ARV and THY.

Owing to the identity
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pip'=lp - wu' +x,1(p-wu’ +m,)
= Wt = A3 (pw)” + w4 u ) (pew) " A3

1 1 wmay—ajas A —aray
=|:u"u"—§A’“’:||:—aPp+(p~u) o - ;_
5 14as a, —apas

bl

W=
=S}
Q)

n

2 2
m=dpy — ay m=ay —aa
—u”|i7}j——n’£j| —uV[y*g——ng

m?a, — a3 m?a, — a3
m2
+ ”ﬁv + 5 AR, (10.154)

derived from
T =gy — Al /3 =gl Ty — A [m® — (p - u)®]/3 (10.155)
and the definitions of #, and [, in Eqgs. (10.144) and (10.145), the relaxation equa-

tions (10.107) can be reduced to the the following three equations with different
ranks,

3 _
/dp Pp. T, 7h") [(p ) -+ P V}(fﬁq + 0 ®))
= /dp/dq P Ths ") [53 30 Lpg @y (10.156)

Here we have used the fact that the components proportional to the collision invariants
1 and p* vanish owing to the balance equations (10.106) and Eq. (10.62).
The right-hand side of the relaxation equations (10.156) is reduced into

[fdp Jdg f5" o PpLpgPq
fdP fpeq _;q Pp I,
e+ P [fdpqu L T L,,qj;:| J

Jdp 150 7 T I ’

/dp /dq Pp f33 [sd Lpg ©q = ]n, (10.157)

Jor faas g3t 0, =

n
(10.158)
[fdp Jdq fr _;q oo Lpg 704" ] e
Jdp o' fo Tppo Tp

/dp/dqn[/)w f;qf:qu ¢, =
(10.159)

Then, we write the left-hand side of the relaxation equations (10.156) as
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v\ peq fe 9 H—p-u
/dp Py Tpo ) [0 30 [(p-mg +p-V}—T”

a -

To convert the first terms into familiar forms, we replace the temporal derivative in
the integrand by the spatial derivative on the basis of the relativistic Euler equations,
which are obtained by setting 3/t = 9/37 in Egs. (10.65)—(10.67). As a result,
we have

0 uw—p-u —V.u n " Oy
‘u) — V|————— =-11 J V,—= —a’’ —.
[(p W tr ] T A e A A
(10.161)

This equation is the same as Eq. (10.68) derived in the context of the Chapman-
Enskog method. Using the expression (10.161), we calculate the first terms in Eq.
(10.160) to be

/dppr;CIf;q [(P'”);—Ter.v}M—_;”’

) [_% / PP Hp} (=Y - ), (10.162)
/dpjgf,qu;q [(P'”)%ﬂwmv}%

) [3% /dpf;q Ty T Jﬁ} enf; v (10.163)
/dpn,’,‘v fea e [(p'”)%ﬂ?-v]%

- [_ IOLT dp 29 9 T ppo ,,50} — e

Next let us calculate the second terms in Eq. (10.160). The temporal derivative
of the variables I, J#, and 7#" in ® will give the relaxation equations which we
wanted. The derivative, however, hits not only I, J#, and 7*" but also f;q f;q and
the prefactors in ®. Thus, the second terms include several terms other than the
relaxation terms given by the temporal derivative of I, J#, and 7*". In this section,
we focus only the relaxation terms.

Then, the second terms in Eq. (10.160) is reduced to
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0 _
/dpﬁ"p [(p ) ot V}(f,fq fpt ®p)

_ [fdp 5 P (- Py
Jdp ! Py,

0 _
/dpj,‘,‘ [(p ) st P V](f,fq @)

3
}—n+---, (10.165)
aT

dp £33 v p
:e+P|:fp jp (P M)jp] ijv“—’ (10166)
n Jdp £ 1 T I o7
/ dpmy® [(p W)=+ p- V} (" 151 @)
I:fdp nppo' (p M)Np ]A;wpa iﬂpa"""' . (10167)
Jdp fp Fo' ppe 15° ot

Collecting Egs. (10.157)—(10.159), (10.162)—(10.164), and (10.165)-(10.167),
we construct the relaxation equations as follows:

3
N=—-¢5v.u— a—n + - (10.168)
T \2 B]
T =3I (”—) vl s A g (10.169)
e+ P T ot
3
T — anS ol — T7ITS AWVPO a_n/’” + . (10.170)
T

Here ;IS, A5 and nIS denote the transport coefficients, that is, the bulk viscosity,
heat conductivity, and shear viscosity given by

1 [fdp f;q _;qpp HVT

C=o7 Jap fdq £ Py Lpg Py e
R LG | o)
3T Jap [dq £, £ Tpu Lpg Ti ’ .

S e [fdp qn”“” ™ ]2 (10.173)
T 10T [fdp fdq £ Fy e Lpg T |

respectively, while 1:1-[ ol J , and r S the relaxation times for the channels of the bulk
pressure I1, thermal flux J*, and stress pressure 7/*” given by
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L JAp 1" Iy Py (010 Py (10.174)
fdpqu f;q I?qpp Ly Pq

- Jap 1" 1y Tou (-0 T (10.175)
fdpqu f;q ;quu Lpq g

IS . _ Jadp 1 15 wp (- w) " 10.176

A g e ik (10.176)
fdp fdq £,* £ o Lpg 74

respectively. It is to be noted that all the microscopic expressions of the transport
coefficients (10.171)—(10.173) are clearly different from those (10.94)—(10.96) given
by the Chapman-Enskog method.

The relaxation equations (10.168)—(10.170) tell us that I, J*#, and 7#¥ are to be
relaxed to the following forms

M=-¢8V.u, (10.177)
T \2

T =8 (e’;—P) V“%, (10.178)

T =2 o, (10.179)

after a long time, longer than III-IS, t}s, and t}rs, respectively.

Inserting the above I1, J#, and 7*" into N* and T** in Egs. (10.152) and (10.153),
we find that the resultant forms of N* and T"" have the same forms as those by the
Chapman-Enskog method, although the microscopic expressions of the transport
coefficients are mutually different.

10.3.2.4 Particle Frame

Next we analyze the case of the particle frame, whose conditions of fit are expressed
as Egs. (10.121), (10.122), and (10.11), which we recapitulate here for convenience,

v = A*Y SN, =0. (10.180)
Much the same way as in the case of the energy frame, the functional form of

®, can be determined, as follows. The parameters A;, A, Ao, and Cy are given by
Egs. (10.132)—(10.134), (10.137), while B, and By reads

-3
B, = - , (10.181)
—(m?ay — as) + J50=0 (m ay — a3)
2,4 _
By=-B — 1 —% (10.182)
m=dap — a

Furthermore, B, is found to be nicely reduced into a compact form as
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1 1
B =— _ = _ . (10.183)
3 Jap B R w5 fAp £ Fpt T Ty

Thus we have

o _ P, 10 I,
! qu fqeq _;q I, Iy % qu f;q _;q Jqv Iy
Th T

+ 2 _ (10.184)
% qu qu qu”qpo g

Now that @, has been obtained in the form given in Eq. (10.184), one can derive
the balance and relaxation equations from Eqgs. (10.106) and (10.107), respectively, as
was done in the case of the energy frame. The particle-number current and the energy-
momentum tensor constituting the balance equations 9, N* = 0 and 9, T"*" = 0 thus
read

N* = nu', (10.185)
T =euu” — (P + 1) A" +u" J" + J*u” + 77, (10.186)

respectively. These energy-momentum tensor and particle-number current are in
accord with the conditions of fit (10.121), (10.122), and (10.180), or equivalently the
ansatz (10.11)—(10.13) that characterize particle frame.

Although it is found that the relaxation equations for IT and 7#" are also of
the same forms as those in the energy frame, the relaxation equation for J# to be
obtained from (10.107) takes a form different from that in the energy frame, as we
shall show below. An explicit calculation of the right-hand side of (10.107) gives

Jdp [dq £ " Tpy L j;i| e

/dP/quﬁf;qf;quq’q:_[ Jap £ 7T,
pv < p

(10.187)

whereas the left-hand side can be expanded as

9 _
/dp g [(p )=+ p- V]<f,§q foa,)

dp f24 F T (p - u) J? d
_ _[f pf?;f:q Ir JP Jv> p} A L e (10.188)
p Jp Yqv g

ot

Thus we have the relaxation equation for J* as

2
3
S gl s g . (10.189)
T
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Here 1™ and 7S denote the heat conductivity and relaxation time for the channel
of the thermal flux, respectively, which are defined by

~ 2
1 [fdpqu P Ipu lef]

M = s : (10.190)
372 [dp fdg fp" fp" Jou Lpg I
d eq ‘qu . . J[L
) = — Jdp Jy e (p-) L. (10.191)
Jap [dq £p° " Tpu Lpg Jg
We note that 1S is equal to A'S in Eq. (10.169) owing to the equalities
fdl’ LR Iy = /dp FO AT T, (10.192)

fdp qu IS8 T Lpg J) = /dp qu I3 38 T pu Lpg T2 (10.193)

which are derived from Eqgs. (10.61), (10.62), and (10.149), while t}ls is newly
defined, that is, r}IS * r}s, because of

/dpfﬁqfﬁqlpm-uﬂ,é‘# dp £ FO T pu (p-w) Jh. (10.194)

Thus the relaxation time for the channel of the thermal flux is different between the
energy frame and the particle frame.

A small remark is in order: Since the set of the balance equations and the relaxation
equations thus obtained is based on the fourteen-moment method that incorporates
the second-order of the space-time derivatives, the Israel-Stewart fourteen-moment
method may be interpreted to provide us with the so-called mesoscopic dynamics
[148, 150], which lies in the intermediate level between the fluid dynamics derived
by the Chapman-Enskog method and the microscopic dynamics described by the
underlying Boltzmann equation, as was indicated in Sect. 10.1.

10.3.3 Concluding Remarks

In this chapter, after giving an argument on the need of a derivation of relativistic
dissipative fluid dynamic equation from the underlying microscopic theory to settle
down the fundamental problems in the theory of relativistic fluid dynamics, we have
given a detailed account of the Chapman-Enskog method based on the perturbation
theory and the Israel-Stewart fourteen-moment method for deriving fluid dynamic
equations from the relativistic Boltzmann equation. Although the two methods are
different in whether having recourse to a perturbation or truncated-function method,
they equally rely on the two principles, namely, the solvability condition related to
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the conservation laws embodied in the collision integral and the conditions of fit (or
matching conditions). One might have, however, recognized the somewhat ad hoc
nature of the latter, which can lead to the local rest frame of the fluid at one’s disposal,
which may be even different from the popular energy and particle frames.

In the subsequent chapters, we shall show that the application of the RG method,
which starts from a faithful solution of the Boltzmann equation based on the pertur-
bation theory, is free from such an ad hoc nature in principle, and can lead to the fluid
dynamic equations uniquely. Although we have not discussed the stability problem
of the relativistic fluid dynamic equations in this chapter, we shall see that the fluid
dynamic equations derived by the RG method gets rid of the stability problem.



Chapter 11 ®)
RG/E Derivation of Relativistic ez
First-Order Fluid Dynamics

11.1 Introduction

There have been various attempts [66—68, 113, 144, 172] to derive relativistic dis-
sipative fluid dynamic equations from the relativistic Boltzmann equation [67, 68],
and some of past works certainly succeeded in deriving the known equations in the
various local rest frames by identifying the assumptions and/or approximations to
reproduce the equations. In fact, we showed in the previous Chap. 10 that the stan-
dard derivation of relativistic fluid dynamic equations based on the Chapman-Enskog
expansion or Israel-Stewart fourteen moment methods [67, 68] utilizes the ansatz
(10.11)—(10.15) as the crucial constraints on the distribution function.

One may say, however, that it is curious that the physical meanings of these
assumptions/approximations or possible uniqueness of a local rest frame have been
hardly questioned nor elucidated. Our point is that this unsatisfactory situation stems
from an incomplete application of the reduction theory of the dynamics or rather the
incompleteness of the theories adopted. For instance, the Chapman-Enskog method
is formulated as an application of the multiple-scale method [20, 21], an account
of which as a reduction theory is presented in Sect.3.6, where the reader might
have recognized that the multiple-scale method does not necessarily have a solid
foundation, in particular, in treating higher order terms because of the lack of the
exact independence of the multiple times ¢, 1} = €t, t, = €, .. ..

In this respect, let us recall that the RG method [1, 38, 39, 48-51, 65, 92-96]
as presented in Chaps. 4 and 5 on the basis of [3—6, 46, 203] also provides us
with a powerful and systematic tool for the reduction of the dynamics even in the
context of the asymptotic analysis as shown in Chap. 5, where it was shown that the
RG method provides us with an elementary way to construct the invariant/attractive
manifold of the dynamics in the asymptotic region as well as the reduced equation on
the manifold. The fourteen moment method of Israel-Stewart can be interpreted to be
an approximate theory of the construction of the invariant manifold of the asymptotic
solution of the relativistic Boltzmann equation within a restricted functional space.
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Indeed it is noteworthy that the RG method applied to the non-relativistic Boltz-
mann equation successfully applied to obtain the Navier-Stokes equation together
with the microscopic expressions of the transport coefficients [57, 58], as is shown in
detail for the classical statistics in Chap. 8. It is also encouraging that the RG method
proves to be an elementary but systematic method for obtaining the asymptotic slow
dynamics of some other kinetic equations like Langevin and/or Fokker-Planck equa-
tions, where an essential role of the coarse graining of the time is elucidated, as
shown in Chap. 7.

Thus, it is quite natural to apply the RG method to derive the relativistic dissipative
fluid dynamic equations from the relativistic Boltzmann equation, as an extension
of the non-relativistic case. It will, however, turn out that the necessity of the coarse
graining of the space and time have to be made apparent in deriving the fluid dynamics
as the asymptotic solution of the relativistic Boltzmann equation. As was emphasized
in the non-relativistic case in Chap. 8, the RG method is based on a faithful solution
of the equation, involving no ad hoc ansatz, and thus it is expected that the physical
meanings and the validity of the ansatz posed in the phenomenological derivation
will be clarified in the process of the reduction in the RG method.

In fact, we shall show that the resultant relativistic dissipative fluid dynamic
equation is uniquely defined on the energy frame and admits the stable equilibrium
state.

As for the choice of the local rest frame, it is to be noted that the fluid velocity u* (x)
constitutes the very fluid dynamic variables together with the temperature 7 (x) and
chemical potential @ (x), which are the averaged slow variables to be determined by
the reduction theory employed, in principle. In the usual derivation of the relativistic
fluid dynamics from the Boltzmann equation, however, the existence of the fluid
velocity u* (x) is taken for granted and used to define the local rest frame to rewrite
the kinetic equation from the out set, which implies that the fluid velocity is treated
differently from the other fluid dynamic variables. In the formulation below, we shall
first derive the fluid velocity as an averaged variable. Then we show that it turns out to
be identified with the macroscopic vector that defines the local rest frame. Moreover,
this identification is found to be essential to lead the uniqueness of the energy frame.

Although the Boltzmann equation that we adopt is admittedly valid only for a
dilute gas, it is expected that the form of the derived fluid dynamic equation itself
can have a universal nature even for dense systems; this is found plausible if one
recalls the wide applicability of the Navier-Stokes equation beyond dilute systems
although it can be also derived from the non-relativistic Boltzmann equation, as is
shown in [57, 58, 113] and in Chap. 8.

Although the RG method extended in the frame work of the doublet scheme devel-
oped in Chap. 9 is capable to lead to the causal stable relativistic fluid dynamic equa-
tion [69, 155], i.e., the so called second-order equation, this task is rather involved
and is postponed in the next chapter. This chapter is devoted to the derivation of the
first-order relativistic dissipative fluid dynamic equation based on the RG method
developed in Chap. 5.
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11.2 Preliminaries

We start from recapitulating the basic facts presented in Sect. 10.2 on the relativistic
Boltzmann equation, which reads

P oufp(x) = CLf]p(x), 10.17)

where f),(x) denotes the one-particle distribution function with p* being the four-
momentum of the on-shell particle withmass m, and C[ f], (x) is the collision integral
given by

1
Clfl,(x) = o /dpl [dpz /dps w(p, pilp2, p3)
X ((1 +a f,(x) (L+a fp, (X)) fp,(x) fp,(x)
— fp) [ (x) A +a fr,(x) (1 +a fp (x))), (10.19)

where a takes a fixed value +1, —1 or 0 depending whether a boson, fermion, and
Boltzmann gas is treated. Here the integration measure is expressed in a compact
form as

d’p
dp i= ———, 10.22
P = Gy g ( )
with p being the spatial components of the four momentum p*. The transition
probability w(p, pi|p2, p3) has the important symmetry property (10.20) due to
the interchangeability of particles and the time-reversal invariance.

11.3 Introduction and Properties of Macroscopic Frame
Vector

Since we are interested in the fluid dynamic regime where the time and space depen-
dence of the physical quantities are small, we try to solve the relativistic Boltzmann
equation (10.17) in the situation where the space-time variation of f,(x) is small
and extract a reduced dynamics with a coarse-grained space-time scales from it.

To make a coarse graining with the Lorentz covariance retained, we introduce a
time-like Lorentz covariant vector al’! to define the local frame [204, 205],

ap (x), (11.1)

which is directed to the positive time direction
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ad(x) > 0, (11.2)

with the normalization af (x)ag, (x) = 1. Notice that af; (x) may depend on x* but
not on the momentum p*.

Although the flow velocity u* (x) is simply adopted as the macroscopic flow vector
in the standard method (see Sect. 10.3.1) without any physical reasoning, we shall
give an argument [204, 206] on why ak (x) with the above properties must coincide
with the flow velocity " (x) in the next section.

With the use of the projection operator on the space-like vector defined by

AR (x) == g’ — af (x)ag(x), (11.3)
we decompose the derivative % =: 9" into time-like and space-like ones as
" = ap (x)ap(x) 3, + AR (x)d, = af (x) i + i, (11.4)
Jt  doy,
where
% = aj; 9, % = AR 9,. (11.5)

Thus, ap (x) specifies the covariant but macroscopic coordinate system where the
local rest frame of the flow velocity and/or the flow velocity itself are defined: Since
such a coordinate system is called frame, we call ay the macroscopic frame vector.

Then, the relativistic Boltzmann equation (10.17) in the new coordinate system
(t, o™) is written as

0] a
prap(, o) o= fp(T. o)+ p-o—fp(r. o) =Clf]y(r. o). (11.6)

where af (t, o) = af (x) and f,(t, o) = f,(x). We remark the prefactor of the
time derivative is a Lorentz scalar and positive definite;

p-ap(t, o) >0, (11.7)
which is easily verified by taking the rest frame of p°.
Now, as was done in the standard method in Sect. 10.3.1 and also in the non-
relativistic case (see Eq. (8.41)), we introduce a scaled spatial coordinate

ot i=eot —» ot (11.8)

Then Eq. (11.6) is converted into
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1 1 0

b, oy (T o) e o, o).

(11.9)

d
acrT )= pa, o)’ o

Here, the parameter € is a measure of the non-uniformity of the system and may
be identified with the ratio of the mean free path to the representative macroscopic
length scale of the system, i.e., the Knudsen number:

4
K = I’ £ : mean free path, L : macroscopic length scale. (11.10)

Conversely speaking, the present analysis will not be applicable to the Knudsen
regime where the mean free path is much larger than the macroscopic inhomo-
geneities of the system [67] nor Knudsen layer with a thickness as tiny as a few
mean free path near the wall [68].

11.4 Perturbative Solution to Relativistic Boltzmann
Equation and RG/E Equation as Macroscopic
Dynamics

Because of the presence of a small parameter, Eq. (11.9) has a form suitable to apply
the perturbation theory. In the physical terms, the fact that the expansion parameter
€ is attached to the spatial derivative implies that only the spatial inhomogeneity
causes the dissipative effects, as was the case in the non-relativistic case in Chap. 8.

We shall now apply the RG method to derive the fluid dynamic equation from the
Boltzmann equation (11.9) in the asymptotic region on the basis of the perturbation
theory. It should be noted that the parameter € will be set back to unity eventually
after the end of calculation.

11.4.1 Construction of Approximate Solution Around
Arbitrary Time in the Asymptotic Region

Let f,(t, o) be anexact solution (with some initial condition posed at a far past time)
in the asymptotic region i.e., the fluid dynamic region, where the time dependence
of the system is slow and the length scales of the inhomogeneities of the system is
large. We assume that the exact solution can be expanded with respect to € as

@ o) =00, o) +e fVr, o)+ [P o)+ (111D
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In accordance with the general formulation of the RG method [3, 6, 46], we first
try to obtain the perturbative solution f), to Eq. (11.9) around an arbitrary time T = 7
in the asymptotic region with the ‘initial” value at T = 7 set to the exact value as

fot=1,0; 1) = fy(10, 0). (11.12)

Here we have made explicit that the solution may depend on the ‘initial” time 7.

An important remark is in order here: We suppose that the time variation of
al’f (7, o) is as small as, say, that of the flow velocity, and hence much smaller than
the typical time variation of the microscopic processes as described by the Boltzmann
equation. We are, however, seeking for a local solution to Eq. (11.9) that suffices to
be valid only around T =~ 719 in the RG method. Therefore the time dependence of
a’F‘(r , 0) in Eq. (11.9) may be neglected and set to the value aff (tg, 0) as

ak(t, o) = ak(r, o) =: af (0; 1), (11.13)

for the purpose of obtaining a local solution around T =~ 7 in the RG method. Then
we only have to solve the modified equation

1 1 d

= aroimy W T o) e folt. o).

(11.14)

a
Ef[’(rvo—) p‘aF(U;T())p.ao'

The solution to (11.14) is expanded with respect to € as follows;

L@ o=, 0i)+efV. o)+ [P 0510+
(11.15)

with the ‘initial’ condition posed on each term to coincide with the corresponding
exact value at T = 1 as

@, o) =f@. o) 1=012.... (11.16)

Inserting the above expansions into Eq. (11.14) and equating the respective terms
proportional to €” (n =0, 1, 2, ...), we obtain the equation for f,ﬁ”)(ro , 05 Ty).
The zeroth-order equation reads

%f;‘”u, o; )= CLfPNp(t. 05 1). (1117

p-ar(o; 1)

Since we are interested in the slow motion in the asymptotic region with large 7. we
take the stationary solution or the fixed point,
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J =~
S 1@, 05 ) =0, (11.18)
T
or

——————C[f9(t.0: 1) =0, Vo, (11.19)
p-ar(o; To)

which implies that In f;o)(t , 0; Tp) can be represented as a linear combination of
the five collision invariants (1, p*) as shown in Sect. 10.2, and hence the zero-th
order solution is nothing but a local equilibrium distribution function (10.33) as
expressed by

1

7(0) Cy —
Ly T ) = u o s 1) — o /T )] —a

=: (0 ; 10).

(11.20)
Accordingly, the ‘initial’ value at T = 1 reads
00, 0) = f%0, 05 1) = f(0; T0).

We emphasize that the Gibbs relation plays an essential role [68] in making the quan-

tum local equilibrium distribution function expressed in terms of the fluid dynamic

variables including the flow velocity as given by (10.33) and accordingly (11.20).
Now we demonstrate that the equality

ak(o; ) = ut(o; ). (11.21)

Since u* and 0* are the only available Lorentz vectors at hand, the generic Lorentz-
covariant vector is expressed as

ag (x) = Aj(x) u + Ax(x) 0" T + As3(x) 3" n + As(x) u’ d,u”, (11.22)
where A;(x) withi = 1, 2, 3, 4 are arbitrary Lorentz-scalar functions. We assume
that the possible space-time dependence of them only come through the temperature
and the chemical potential;

Ai(x) = Ai(T (x), p(x)). (11.23)

Now utilizing the decomposition of the derivative 9

M =u"u"9, + A0, =u*D+ V", (D:=u"d,; V" =" —u"u")d,),
(11.24)

we can rewrite Eq. (11.22) as
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al"f = (Al +A2DT~|—A3D,LL)MM+A2V”’T+A3VM/J,+A4DMM
= C(T, p) u" + sw", (11.25)

where

C/(T, n):=A+ A, DT + A3 Du, Sw" := A, VFT + A3 V*u + Ay Du™.
(11.26)

Now the relative magnitudes of C,(T', ) and §w" matters in the present argument,
although the equality a2 = 1 gives aminor constraint on them at the present stage. An
important observation here is that the terms with coefficients A,, A3, and A4 in Sw*
are all derivative terms, which are supposed to be small in the fluid dynamic regime
even in the dissipative regime if the dynamics is governed by the fluid dynamics at
all. In fact, as for the space-like derivative terms with the coefficients A, and A3 in
Sdw" are of higher order with respect to the dissipative effect and should be ignored
in the perturbative approach which we adopt, where dissipative effects are treated
as a perturbation. Then as for the time-like derivative term with A4 in dw* should
be also ignored in the outset, because the unperturbed solution in the perturbative
approach adopted is stationary with no time dependence. Thus we conclude that the
equality (11.21) holds."

We remark that the five integral constants T (o ; 79), u(o; 1), and u, (o ; 79)
may equally depend on 7 as well as o. For making the expressions simple, we
introduce the following quantity with the equality (11.21) being taken for granted,

f3io s 10) = 1+a f3%(o; )
elputo;w)—po;w)1/T0; w)

(11.27)

T elpuloi ) —powl/TO 1) _ g’
and suppress the coordinate arguments (o ; 7() and the momentum subscript p, when
no misunderstanding is expected
11.4.1.1 Properties of the Linear Evolution Operator and the Adequate

Inner Product

The first-order equation reads

0 ~ _ ~ _ ~ _
=1 @ = / dg (f$9 F5 Lpg (f59 5D SV @) + (F50 f39) Fp, (11.28)

I We shall show in Sect. 11.6.1 that even if we were to include Sw, the leading term of w* in the
resultant fluid dynamic equation is of third order with respect to temporal and spatial derivatives
of the fluid variables, which are of higher order than the dissipative terms in the fluid dynamic
equations and negligible.
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where the linear evolution operator L and the inhomogeneous term F), are defined
by

Py = — —Lpg
pq - p-
= ,/dm /dpz /dpzw(p pilp2, p3)
p u?2
X ”'_—eq"ﬁ(aqutaplq 8pag — Spsg)s (11.29)
P
1
Fpi= = f0 ™ ——p VI, (11.30)

respectlvely We remark that now that the equality (11.21) holds, we have the identity
Bal = V*. We also note that L (3 L) in the first line of Eq. (11.29) is nothing but
the linearized collision integral introduced in Eq. (10.56), and the linear evolution
operator Lis proportional to but not the same as L.

To discuss the spectral properties of the linear operator L, we first introduce an
inner product

(0. ¥) = [ap ) £33 7300, 0, (1131)

for arbitrary two vectors ¢, and . It should be noted that this inner product is a

unique one that respects the self-adjoint nature of L shown in (11.33).2
We remark that the norm defined through this inner product is positive definite

(¢, 9) =fdp (p-u) [ f%(pp)* > 0, forg, #0,  (11.32)

since (p - u) > Oonaccountof Egs.(11.7)and (11.21). We shall see that this positive
definiteness (11.32) of the inner product plays an essential role in making the resultant
fluid dynamic equation assure the stability of the thermal equilibrium state, as it
should be, in contrast to some phenomenological equations.

Now one finds the following remarkable properties of the linear operator L:

(1) Lis self-adjoint with respect to this inner product:

(o, Ly)

i3 Jav [ari far2 fapsat. puipa. pa) 150 550 75
X (@p +@p; — Opy —@p3) Wp +Vp —¥py, — Vp3)
= (Lo, ¥). (11.33)

2 A proof of the uniqueness of it is presented in Appendix 13.1.



306 11 RG/E Derivation of Relativistic First-Order Fluid Dynamics

2) Lis semi-negative definite:

21 4

X (¢p+@p, — ¥p, — ‘/’ps
<o. (11.34)

<s0,Lw)————/dp/dm[dpz/dpsw(p pilpa. p3) [0 F50 fd fo

This inequality implies that the eigenvalues of L are negative or zero. Indeed,
L has multiple zero eigenvalues, and the eigenvectors belonging to the zero
eigenvalues are given by

o . pM’ o= [u,
Pop = { 1 a=4, (11.35)
which accordingly satisfy
(L], E/dq Ly 03, =0. (11.36)

These five eigenvectors span the kernel of L, and are called the zero modes of
L. It is to be noted that these zero modes are collision invariants, which satisfy

/dpws‘,,c[f]p =0, (11.37)

as seen from Eqs. (10.24) and (10.25) in Chap. 10.

The kernel of L is also called the P space, and its complement space the Q
space; the projection operators onto the respective spaces are denoted by P and Q,
respectively. Of course,

O=1-P. (11.38)

To express the projection operators, it is found convenient to first define the P-space
metric matrix 7’ ;

P, of). (11.39)

Then the projection operator P is expressed as [6]

[Py, =" &, nos (#) . V), (11.40)
.p

where 770_0),3 is the inverse of the metric matrix ngﬂ DI naaly r;gﬂ =85,
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Let us show that the operator P has certainly the properties of the projection
operator onto the P space spanned by the zero modes. First, the idempotency of P is
shown as follows:

[P(Py)], =P (Z Doy Moo (08 - W >>

= Z Zw()pnOaﬂ ‘/’o . 90 >770ya<‘/’0 ¥

o,f V.0

-1 B —1
= Z Z wg,, Noap 770y Noy o (95, V)

o,p v.o

Zzz%p%aﬁ o (90 V)

= Z O Noag (06 W)
a.p
=[Py],. VvV (11.41)
which implies that the idempotency P,

P2 =P. (11.42)

It follows also that Q> = (1 — P)>=1—2P + P> =1— P = Q. Accordingly,
their eigenvalues are real numbers, 0 and 1. Furthermore,

[Pes], = 08, Noap (9 - O
op

-1 B
= Z Pop Noap Mo
a.p
= Z oy 82
o
= 90,

(11.43)

and accordingly,

[2¢], = [(1 = P ], =0. (11.44)

It is then readily shown that P and hence Q is self-adjoint with this inner product;
to show that this is the case, it suffices to demonstrate that (¢f , P gog ) = ngﬂ =

(Pog, (pg ), which is self-evident.
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11.4.1.2 First-Order Analysis

The solution to Eq. (11.28) with the ‘initial’ condition at T = 1
fPa=rn)={"c=w,0;0)=":=7"0;1%), (1145

is given by
fO@) = peo feo {e“wi [ = fO + i 0 F |
+(r—rO)PF—L1QF}, (11.46)

with
[feq]pq = f;q Spq and [feq]pq = f_';q 81)(1' (11.47)

The first term in Eq. (11.46) belongs to the Q space, and would create fast motion
that is not included in the fluid dynamics. This undesirable term can be, however, sim-
ply eliminated by choosing the ‘initial’ value £, which has not yet been specified,
as

fO = fO(g) = —fa f9 L1 QF. (11.48)

Then, the first-order solution is now given by
@ =rafaf@-wmPF-L"0F) (11.49)

with the ‘initial” value (11.48). The secular term proportional to T — 7y in Eq. (11.49)
apparently invalidates the perturbative solution when |t — 1| becomes large.

It is worth mentioning that the standard Chapman-Enskog expansion method
[67] presented in Sect. 10.3.1 includes a set of conditions for making secular terms
disappear, which are nothing but the solvability condition of the balance Eqs. (10.64).
In the present RG method, secular terms are allowed to appear and no constraints are
imposed on the distribution function in an apparent way. In fact, the effects of the
secular terms will be renormalized away into the unperturbed distribution function,
which is in turn to acquire the slow time dependence.

We remark here that the application of the RG/E equation to f (r) = f O (r) +
e (1) leads to the relativistic Euler equation 8, Tj"" = 8, N}’ = 0 with

TOM‘) — eu;L u\) - P Al’«v’ N(/)}' — nu/j', (1150)

where e, P, and n denote the internal energy, pressure, particle-number density
defined in Egs. (10.38)—(10.40), respectively. We note that the explicit formulae of
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7,"" and N} calculated with the distribution function coincide with those given in
Egs. (10.36) and (10.37), respectively. A detailed derivation of them will be given in
Sect.11.4.1.4.

One thus finds that one must proceed to the second order to get a dissipative fluid
dynamic equation in the RG method,

11.4.1.3 Second-Order Analysis

The second-order equation reads

0 _ ~ N _ -
[T @] = Lo T O]
+(—1)°G+(x—1)H+I, (1151)

with
Gp = %[B[PF, PF]]p, (11.52)
Hp = —[B[PF, L™} QFl, - Fl Fph! ﬁp.v[feq feqPF]P, (11.53)
Ip = %[B[i—l OF, L7 o F], +(t H7! ﬁp V[ Ll o],

(11.54)

Here, we have defined [B[go , 1//]]p for arbitrary functions ¢ and ¥ of momentum
by

[Bly, w] fdQ/derqrwa/fr, (11.55)

with
2

B = Uy I o ST,

CLf1p

F5F5 (f99 FE
f=re

|/dp1/dp2fdp3w(p pilp2, p3) —=— pl S
T pou2 I

X {((qu Spsr + 8psg Spor = 8pg 8pir = 8pig 8pr) (1 = J;qeq —

+ I:(szq + 5173‘1) (81” + 8171’)

= Bpg +8piqg) (8por + ‘szr)] (fqeq - .freq)}- (11.56)
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The solution to Eq. (11.51) is found to be

FP) = gea jea {e(ﬁm)i (a9t r@ 420 06+ Lo+ L7 01

1 1 )
—|—§(r—r0)3PG+§(r—r0)2[PH—2L_1QG]

+(r—r0)[P1—2i—2QG—IZ—1QH]

—2£*3QG—£*2QH—IZ*‘Q1}. (11.57)

The would-be fast motion can be eliminated again by a choice of the ‘initial’ value
f@ as

1O = fO(g) = —fea fea [2 [30G+1L20H+1"0Q 1]. (11.58)

Then the second-order solution is now expressed as

P = feqfeq{ (t — 19)° PG—i——(‘C—l’o) [P -207"06]
+(r—ro)[PI—2i’2QG_£*1QH]

—2i—3QG—i—2QH—i—'Q1}. (11.59)

In contrast to the standard Chapman-Enskog expansion method [67], secular terms

are present and that no constraints on the solution are imposed for defining the rest
frame of the flow.

Thus the approximate solution up to the second order is given by

Fp.oiw) =i o5 ) +e @0+ FY (. o 1) + 0D
— £ 4 e foa fed [(r — ) PF—i"! QF]

+62feqfeq{ (t—1%)° PG+ - (r—t())2[PH 2L—1QG]
+(r—zo)[P1—2£* QG—i*lQH]
—213‘3QG—i‘2QH—i‘1Q1}+0(e3), (11.60)

which is valid only locally around T = 7j due the secular terms.
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11.4.1.4 Extraction of the Fluid Dynamics Through RG/E Equation

Following the general argument of the RG method presented in Chap. 4, we can take
a geometrical point of view that we have now a family of curves fp(t , 0; Tp) given
by (11.60) which are parameterized by 7o: They are all on the exact solution f, (o ; T)
at T = 1o up to O(€?), but only valid locally for T near 7. So it is conceivable and
actually the case that the envelope of the family of curves which contacts with each
local solution at T = 7 will give a global solution in the asymptotic region.

The envelope which contact with any curve in the family at T = 7 is obtained by
the RG/E equation,

ifp(f, o; )| =0, (11.61)

d‘L'()

To=T
or explicitly

%[feq —ef LT QF e P F

_€2feqfeq I:PI_ZZ'\I*ZQG_i*lQH:|+0(€3):0, (1162)

which gives the equation of motion governing the dynamics of the five slow vari-
ables T(o; t), u(o; t), and u(o; t) in f,%(0; 7). The global solution in the
asymptotic region is given as an envelope function,
fEe. o) =frloi=1)=fp(t,0; 10=1)
— feq _Gfeq f_-eql':—l QF—szeq f_-eq [21':—3 QG
+ 0(ed), (11.63)

T0=T

+i’2QH+I:’1Q1]

where the solution of Eq. (11.62) is to be inserted.

As was proved in Chap. 4 in general, the envelope function f]’f(r , 0) satisfies
Eq. (11.14) in a global domain up to O (e?) owing to the condition (11.61), although
fp(r , 0 ; Tp) itself was constructed as a local solution around t ~ 7. Furthermore,
one finds that ff(t, o) describes a slow motion of the one-particle distribution
function since the time-derivatives of the quantities in f f(r , o) are all in the order
of € or higher.

In summary, we have obtained an approximate solution to Eq. (11.9) that is valid
in a global domain in the asymptotic region in the form of the pair of Eqs. (11.62)
and (11.63); the latter provides gives the functional form of the distribution function
written solely in terms of the fluid dynamical variables while the former the time-
evolution equations of the fluid dynamical variables, which is to be reduced to the
fluid dynamic equation.
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11.4.1.5 Reduction of RG/E Equation to the Fluid Dynamic Equation

We observe that the RG/E equation (11.62) includes fast modes that should not be
identified as the fluid dynamic modes. While these modes could be incorporated
to make a Langevinized fluid dynamic equation, we average out them to have the
genuine fluid dynamic equation. This averaging can be made by taking the inner
product of Eq. (11.62) with the zero modes ¢7.

To calculate the inner product explicitly, we first note that the following equalities
hold;

(05 . Py ) =(Py5. ¥)="(¢5.¥) (11.64)
(95, Q¥ ) =(Q¢;, ¥)=0. (11.65)

for arbitrary . Indeed Eqs. (11.64) and (11.65) follow from the self-adjointness
of the projection operators and (11.43) and (11.44). Then one sees that following
equality holds because of L~'Q = QL' Q,

elog. PR +e gy, [P1-2070G -1 QH])
—e(gf. Ftel)

= Jorss, S5 -csp 2l o))
+e2%(¢g, BIL™'QF, L' QF)). (11.66)

However, owing to the fact that ¢, are the collision invariants as shown in Eq. (11.37),
one can show the equality?

(9o, By, x1)=0. (11.67)

Thus, Eq. (11.66) takes the form

€9, PF)+é (gt [P1—2£*2QG—2*1 QH])

=c /dp(pgpp-V[fpeq—ef;q faL QF]p], (11.68)
and accordingly the averaging by the inner product leads to

d A
/dpwé“p [@ u) oo tep: V][f,?" —e fA SO [L QF],,] =0,
(11.69)

3 A detailed proof of Eq. (11.67) is presented in Appendix 13.5.
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up to the second order.
Putting back € = 1 in Eq. (11.69), and using the identity

d
(pru) 5=t p-V = p . (11.70)
which follows from Eq. (11.5) together with af = u*, we arrive at

9 J" =0, (11.71)

with
JHe = /dp P" e, [f;q —fafaLT o F]p] (11.72)

This is the fluid dynamic equation that we wanted. Indeed it is worth noting that
J1* perfectly agrees with the one obtained by inserting the solution f, f(r , 0)in Eq.
(11.63) into N* and T*" in Eq. (10.27):

N = g4 T = Jrv, (11.73)

Thus we confirm that Eq. (11.71) is the relativistic dissipative fluid dynamic equation.
The current J*“ is decomposed into two parts as J** = J}'“ + §J**, where

Jém = /dp pt gogp f;q, (11.74)
81 = — /dp P, fO O [LTQF], =~ LT Q F),(175)
with
Y = ph ¥ ! (11.76)
Y1, =P goopp.u- .

As one can readily recognize, J}'“ and § J** represent the ideal and dissipative parts
of the current, respectively. Correspondingly, N* and T"" in Eqgs. (11.73) are also
decomposed into the ideal and dissipative parts as

N* = N§l +8N*, T" =T +8T", (11.77)
respectively, where

Nl = JM, SN = 8T, (11.78)
T = g, STH =8, (11.79)
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Let us reduce the expression of the dissipative part § J*“ to a simpler form. First,
we note that F in Eq. (11.30) is written as

~ 1% v Uy ~
Fp = —(p{jﬁ V,,_7 + gl)iip Vﬂ? = _wit; V//,Xou (1180)
where
) mu /T, a =,
X, = {M/T, o4 (11.81)

We also note the identity

(¢, L'y )=(Q¢, L' Qvy). (11.82)

Then one finds that the dissipative part 6 J** takes the following form,

sJM ="V, X, (11.83)
with
= (o L), (11.84)
where
o1y =[001°], (11.85)

Note that ¢’ # @' Equation (11.83) expresses that the dissipative current is given
by a product of quantities of different physical significances. Indeed n{ “" has some
information about the transport coefficients, while V, X4 is identical to the corre-
sponding thermodynamic forces.

Using Egs. (11.69) and (11.80), we can write down the relativistic dissipative fluid

dynamic equation defined in the covariant coordinate system (o ; T) as
a e eq e £ v
/dp(pgp [(p U)o+ P v} [qu 4 fS L %ﬁ]p vvxﬂ] =0. (11.86)
It will be found that this form of the relativistic dissipative fluid dynamic equation

plays an essential role in the stability analysis of the fluid dynamics presented in
Sect.11.6.2.
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11.5 First-Order Fluid Dynamic Equation and Microscopic
Expressions of Transport Coefficients

In this section, we give the explicit form of the currents J** = J* + §J"* and
accordingly have the relativistic dissipative fluid dynamic equations with the micro-
scopic expressions of the transport coefficients.

A simple calculation of the integral in Eq. (11.74) for J}'“ leads to the following
form of the ideal part,

s = {nu“, o (11.87)

where e, P, and n denote the internal energy, pressure, and particle-number density,
respectively, the explicit forms of which are given in Egs. (10.38)—(10.40).

The dissipative part § J#* is given by (11.83). Since X g in (11.83) is already given
by (11.81), let us calculate the remaining factor 7*" in Eq. (11.83), which task is
tantamount to that of ¢}’ ; as seen from Eq. (11.84).

By the straightforward calculation presented in Chap. 13. we see that 90{‘;’ takes
the form
. —A" flp+ﬁl’,‘”,a=v,
o1 = fu _ (11.88)
e+ PP’

Here, I1,, J),and 77}, are the microscopic representations of the dissipative currents
whose definitions are given by

(T, JW, A1) = ﬁ (T, T4, ). (11.89)
with
n,=(p )2[1—E }—( )E' _ L (11.90)
3 de on|, 3
J;,‘ = —A" p, [(pwt)—#}, (11.91)
7l = A" p, ps. (11.92)

It is to be noted that (p’lf is a linear combination of [T s J 1, and 7", but not that of

I,, J5', and ;" which have been treated as the microscopic representations of the
dissipative currents in the Chapman-Enskog expansion method and the Israel-Stewart
fourteen moment method, which are reviewed in Chap. 10.
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o

Now that the exphclt form of ¢;, has been obtained as in Eq. (11.88), we can

write down 7}*" glven by (11.84). Thus, noting following identities

~ ~ ~ 1 ~ ~ n
(Jr, L7' vy = 3A“”(J“, L' J,), (11.93)
~ 1 ~
(A, L7 7P = 5 — AWeo (pab =g Y, (11.94)
we have
NP = —T ¢ AW A" — 2T 5 AF™, (11.95)
et =g =0, (11.96)
2
T
i = 1 (en+ P) ARV (11.97)
where
| A
.= —?(H,L I1), (11.98)
1 s s
A= 377 (Jr, L7, (11.99)
1 Ay -1 4
n=-—107 (A", L7 7)), (11.100)

which are nothing but the transport coefficients, i.e., the bulk viscosity ¢, the heat
conductivity A, and the shear viscosity 7.

The expressions of the transport coefficients Eqs. (11.98)—(11.100) can be cast
into the forms

B /d” fd‘IfeqfeqH L, T, (11.101)
3T2 /dp /dq FE L T (11.102)
=~10T /dp /d(IfeqfeanVquan, (11.103)

respectively. Here, I1,, J,, and 7r,," are the microscopic representations of the dis-
sipative currents given by Egs. (11.90)~(11.92), and L, = L 4 (¢ -u)~" denotes
the inverse matrix of L,; = (p - u) L pg- It turns out that these expressions are in
agreement with those obtained by the Chapman-Enskog expansion method [67]; see
Egs. (10.94), (10.95), and (10.96).

Now, let us rewrite the expressions of ¢, A, and 7 in a more familiar form, i.e.,
the Green-Kubo formula [142, 207, 208] in the linear response theory [54, 55, 115,
138, 209]. Frist we define the ‘time-evolution’ operator e* that acts on an arbitray
vector ¥, as
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) = [ety] = /dq [e1] . (11.104)

Then we itroduce the ‘time-evolved’ dissipative currents by

I, (s) A ) f
Ty | = e | Jn =lelto | j» . (11.105)
74 (s) a )], )],

where the last equality holds since all the dissipative currents I P J 1, and 7" belong
to the Q space. Integrating out (11.105) over the whole range of the "time’ s, we have

o] lilp(s) R lf[
/ds T |=—|L7" | J» . (11.106)
0 75 (s) A

p

where 7! may be understood as L! Q. Then we can rewrite Eqgs. (11.98)—(11.100)

as
{:[ ds R (s), A:[ ds R;(s), 7]:/ ds R, (s),
0 0 0

(11.107)
with
Rr(s) = %(ﬁ(O), f(s)), (11.108)
1. .
Ry(s) = =5 (10, Ju(s), (11.109)
IR .
Ra(s) i= 1o (7™ 0), A (s)), (11.110)

which are called the relaxation functions in the linear response theory [54, 55, 115,
138, 209].

Finally, the dissipative currents 8/ are obtained from n}’ “# in Bgs. (11.95)—
(11.97) and V, X in Eq. (11.81), as follows:

AN - u+2n AP Vous, o = v,
po _ 2
SJHY = x( nT ) — _— (11.111)

e+ P T’

Here, the following relations have been used: u* V,, = 0 and " V,u, = 0.
Thus, combining Eqs. (11.87) and (11.111), we arrive at the explicit form of the
energy-momentum tensor 7*” and particle-number current N* as
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T =eutu" — (P —¢V-u) A" +2nA"P7 V,u,, (11.112)

2
nT 0
NE = nu' + A vk 11.113
nut <e+P> T ( )

which are in accordance with the identification as

T = eulu’ — P AI, (11.114)
STM = ¢ A"V - u+ 2 A" Y, (11.115)
Ny =nu", (11.116)
nT 2
SNM = A vk (11.117)
e+ P T

A few comments are in order here:

1. As will be discussed in the next section, the energy-momentum tensor (11.112)
and the particle current (11.113) are those for the first-order relativistic fluid
dynamic equation in the energy frame proposed by Landau and Lifshitz [62].

2. We have obtained the microscopic expressions of the thermodynamic quantities
and transport coefficients together with the energy-momentum tensor and the
particle number current using single microscopic equation, i.e., the relativistic
Boltzmann equation. Then our resultant fluid dynamic equation in the energy
frame has an inherent restriction and also a merit absent in the phenomenological
theory.

3. The explicit forms of them are for the relativistic rarefied gas, inherently. We
would like to remind the reader, however, that the main purpose of the present
work is to determine the form of the relativistic fluid dynamic equations for
a viscous fluid, and expect that the forms of the macroscopic fluid dynamic
equations which contain the thermodynamic quantities and transport coefficients
only parametrically, and hence the forms are independent of the microscopic
expressions of these quantities.

11.6 Properties of First-Order Fluid Dynamic Equation

In this section, we examine some properties of the resultant first-order fluid dynamic
equation, concerning the uniqueness of the local rest frame and the stability of the
equilibrium state.
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11.6.1 Uniqueness of Landau-Lifshitz Energy Frame

We discuss the form of §7*" and §N* in Egs. (11.115) and (11.117).

First, as has been mentioned in the last section, these formulae completely agree
with those proposed by Landau and Lifshitz [62]. Indeed, the respective dissipative
parts 7" and §N* in Egs. (11.115) and (11.117) meet Landau and Lifshitz’s ansatz

8T u, =0, (11.118)
u, SN* =0, (11.119)
Ay 8T u, =0, (11.120)

which are nothing but the constrains imposed in a heuristic way by Landau and
Lifshitz in their phenomenological derivation [62, 67].

Next, we shall discus the underlying meaning of Eqgs. (11.118)—(11.120) in the
level of the kinetic equation using the distribution function on the basis of the previous
results [204, 205]. As was mentioned above, these equations are usually just imposed
[67] to the higher-order terms of the distribution function as the conditions of fit
without any foundation to select the fluid dynamic equation in the energy frame. We
shall clarify that these conditions are equivalent to the orthogonality condition for
the excited modes expressed in terms of the inner product [204, 205] and hence an
inevitable consequence for the relativistic fluid dynamics in our analysis which is
free from any ansatz.

A manipulation shows [204, 205] that Eqgs. (11.79) and (11.78) can be rewritten
as

STHY — —/dp Pt pY f;q f;q [jfl 0 F]p’ (11.121)

SN*

—/dpp" LARAL e F], (11.122)

It should be emphasized that [I:‘1 OF ] » belongs to the Q space and thus orthogonal
to the zero modes,

(¢, L7"QF)=0, a=0,1,2, 3, 4. (11.123)

Recalling the definition Eq. (11.31) of the inner product, we see that Eq. (11.123)
withae = u =0, 1, 2, 3 can be recast into the following form,

0= /dp (p-w) f3 f0p* [LN QF], = —u, 5T, (11.124)

which readily leads to Egs. (11.118) and (11.120). Quite similarly, Eq. (11.123) with
o = 4 is reduced to



320 11 RG/E Derivation of Relativistic First-Order Fluid Dynamics

0= /dp (p-uw) fAFA[LT'Q F], = —u,8N", (11.125)

which is nothing but Eq. (11.119).

®

(ii)

(iii)

A few remarks are in order here:

Our proof of the uniqueness of the energy frame [210] can be traced back to the
identification of the macroscopic frame vector ag with the flow velocity u* and
the physical assumption that the dissipative effects can be solely attributed to
the spatial inhomogeneity, apart from the Gibbs relation in the local equilibrium
state which leads to the local equilibrium distribution function (11.20), as was
mentioned in Sect. 10.2; see Sect. 2.7 of [68]. Conversely, if one of these condi-
tions were not satisfied, the uniqueness of the energy frame could be violated,
as is argued in [174]; see also [173]. Nevertheless, we shall further show below
that if the macroscopic frame vector ag in Eq. (11.25) retains the space-like term
Sw*, the resulting terms turn out to be of third-order in the derivatives, which is
of higher order than that in the Landau-Lifshitz energy frame.

In [211], the authors showed, on the basis of the projection operator method
[100, 158, 212], that only the energy frame is natural one for the relativistic
fluid dynamics, at least in the linear regime, if the fluid dynamics is an effective
dynamics described solely by the genuine slow variables of microscopic Hamil-
tonian dynamics at all. In a relatively recent paper [213], Hayata et al. derived
relativistic dissipative fluid dynamic equations in the energy and particle-frame
from quantum field theory on the basis of the nonequilibrium statistical operator
method [209, 214-216], and they showed that if the frame vector (in our ter-
minology) is in the lowest order of the derivative expansion, then the resultant
fluid dynamics becomes uniquely that in the energy frame given by Landau and
Lifshitz, which is in accordance with the present analysis.

There might be fundamental principles which lead to the unique choice of the
energy frame for the dissipative relativistic fluid dynamic equation as the infrared
effective theory of many body systems. The exploration of such principles should
be interesting.

In the rest of this section, we shall show that although we start with the generic form

of the macroscopic frame vector afy = C,(T, w) u* + Sw* given in Eq. (11.25), the

lea

ding term of the fluid dynamic equation with respect to Sw* is found to become

a third-order in derivatives, and accordingly of higher order than that in the Landau-
Lifshitz energy frame derived by setting ag = u* from the outset.

By replacing u” by aj in all of the quantities except for that originated from

f»", we can derive straightforwardly the fluid dynamic equation with ak not being
specified. For instance, by this replacement, L, (ﬁ{‘ [‘f , and the inner product are
converted into
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~ 1 1 ~
Lpg = o Lpg = e Ly = Ly e, (11.126)

1 1
Spe "o o W . ~pa
Gup = g Py = T P, = 6, (an), (11.127)

<w,x>=/dpf,?“f',§q(p~u>wpxp+ dp £, f (p - ap) ¥p xp.  (11.128)

for arbitrary vectors ¥, and x,. We note that owing the modification of the inner
product the projection operators P and Q are also modified into

[Par) ], = 9§, nos(ar) (@5 . ¥), (11.129)
Q(ap) = 1 — P(ap), (11.130)

respectively, where 7160,1,3 (ag) is the inverse matrix of
lap) == (¢, @b ) = [dp £ f(p - ap) 4§, 0 11.131
Mo (aF) = ((00 » ©o ) - P fp fp (p (1]:) (pOp (pOp’ ( . )

Using these modifications, we obtain the fluid dynamic equation as 9, N*(ag) =
9, TH""(ar) = 0 with

N*(ag) = N} (ag) + SN" (ag), (11.132)
T* (ap) = T4 (ap) + §T™" (ar), (11.133)

where
N (ap) = /dpp” o, (11.134)

SN* (ar) = — f dp p 197 (p - ae) L7 (@) 9 ()]
X Ava BpX,g, (11135)

T," (ap) = /dpp“ P’ f, (11.136)

8T (ap) = — /dp PP A8 (p - ap) [L (ap) %vﬂ(aF)],,
X Apy, 07X g, (11.137)
where X, has been defined in Eq. (11.81), Aﬁ " denotes the projection matrix intro-

duced in Eq. (11.3), lA,’l(aF) is the inverse matrix of L(ap), and ¢'“(ar) is given
by
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@1y (ar) = [Q(ap) 31 (@p)],
= @) — ol ng) @) (@, Far). (11138)

It is important to note that the zeroth terms N}’ (a) and T,'" (ar) are independent of
af , and agree with the particle current and energy-momentum tensor in the relativistic
Euler equation as

N{ (ar) = nu" = N{, (11.139)
TV (ap) = eu u® — P A™ = T, (11.140)

respectively. It is apparent that N (ar) and T,'"(ar) contain no differential opera-
tor d,. On the other hand, §N*(ar) and §T""(ar) have a dependence on aiﬂf , and
manifestly contain terms of the first order of 9,,.

Here, we shall count the number of 9, in § N (ag) and 8 T*" (ar). For this purpose,
we first expand § N* (ag) and 6 T"" (ap) with respect to Sw* as

d

5]\7”(611:)=5N”(u)—i—8 v3NM(aF) Sw' + -+, (11.141)
ar ap=u
0

ST* (ap) = ST*'(u) + =0T (ar)| 8w+, (11142)
ag ap=u

where § N* (1) and § T " (1) are nothing but those in the energy frame, i.e., SN* (1) =
SN#* and 8T"" (u) = §TH".
Then, let us count the number of 9,, in each terms of N*(ag). We find that

NY ~ 03", (11.143)
SN* () ~ 03, (11.144)
0 1
~8N*(ar) ~ 0@, (11.145)
dap ar—u
sw” ~ 0@, (11.146)

where we note that the counting in Eq. (11.145) has been derived from the fact that the
partial derivative with respect to ak does not change the number of 9, that manifestly
exists in § N*(ag). Thus, we have

ad
~8N"(ar) Sw” ~ 0(d%). (11.147)
dag

ap=u

Finally, by combining Eqs. (11.143), (11.144), and (11.147), we have

N*(ap) = N*(u) + 0(d%). (11.148)
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The same argument can be given for 7#"(ar), and we obtain

TH (ap) = T* (u) + 0(3?). (11.149)
Thus, the fluid dynamic equation with af = C,u’ + Sw" reads

0 =3, N"(ap) = 3, N"(u) + 0(3*), (11.150)
0=29,T"" (ag) = 8, T"" (u) + 0(3%). (11.151)

The above equations tell us that even if Sw# is left, the resultant fluid dynamic
equation is consistent with one in the energy frame in the fluid dynamic regime.

11.6.2 Generic Stability

In this Appendix, we prove that when the fluid dynamic equation in the energy
frame thus derived is applied with the microscopic representations of the transport
coefficients (11.98)—(11.100) and the thermodynamic quantities, the generic constant
solutions is stable against a small perturbation on account of the positive definiteness
of the inner product Eq. (11.32) [205, 217]. Here the generic constant solution means
a finite homogeneous flow with a constant temperature and a constant chemical
potential, as given by

T(o;1)=Ty, p(o; t)=po, u,(o; 1)=1oy, (11.152)

where Ty, o, and ug, are constant. Note that these states include the thermal equi-
librium state, given by ug, = (1, 0, 0, 0), as a special case.

‘We shall make a linear stability analysis for the situation where T (o ; 1), u(o ; 1),
and u, (o ; 7) are close to the respective constant solutions, and represent them as

T(o;1)=Ty+6T(c; 1), (11.153)
ulo; v) = po+é8ulo; 1), (11.154)
u,(o; ) =ug +duylo; 1), (11.155)

where the deviations 87, 64, and du,, are assumed so small that we only have to
retain the first-order terms of them.

Since these six variables which are not independent of each other because of the
constraint du, ug = 0, we use instead the following five independent variables in
accordance with Eq. (11.81),

—8(u,/T) = —8u,/To+ 8T uo, /T3, o = u,

11.156
S(u/T) = /Ty — 6T o/ T2, a=4. (110

06Xy =: {
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Inserting Eq. (11.156) into Eq. (11.86), we obtain the linearized equation governing
86X, after some manipulations, as

A

(WS‘, ob ) + (¢ L’lwf’gWu) %Mﬁ
+ (<¢{’“‘”, OOV + (g, L )y v, vv) 5X5=0. (11.157)
Here, we have used the following simple relation
S = [0 £, 95, 6 Xa- (11.158)
We note that all the coefficients in Eq. (11.157) take constant values because they

are solely given by the constant solution (7', w, u,) = (Ty, (o, Uo,). Owing to the
orthogonality between the P and Q spaces, Eq. (11.157) is reduced to

3
nef a—rsxﬂ + D 5X5 = 0. (11.159)

Here ngﬂ is the metric tensor defined in (11.39) and D*f is defined by
DY = (¢, @YV + 1V, v, (11.160)
with 71" = (¢!, L= ¢” ) given by Egs. (11.95)~(11.97). Both of n5* and D*
are symmetric tensors.
Inserting the ansatz
8Xo(o; 7) = 68Xy (k; A)elkoAT, (11.161)
into Eq. (11.159), we have the following linear equation,
(AnSP — DPysXy(k; A) =0, (11.162)
with
DY =i (@, by ky — 1 K k. (11.163)
Since § X g(k; A) # 0, we have the eigenvalue equation
det(Ano— D) =0, (11.164)
which leads to the dispersion relation

A=A (11.165)
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Now the stability of the generic constant solution (11.152) against a small pertur-
bation is assured when the real part of A (k) is non-negative for any k", i.e.,

ReA(k) > 0, Vk“, (11.166)

which is shown to be the case below.
First of all, we note that the matrix 7o is a real symmetric and positive-definite
matrix:

We 715" wp = (we @2, wp @l )
=(¢,9)>0, wy#0, (11.167)

where wy is a component of an arbitrary vector w and @), := wq ¢f,. Here, we have
used the positive definiteness of the inner product (11.32). Equation (11.167) means
that the inverse matrix 7, ! exists, and No !is also a real symmetric positive-definite
matrix. Therefore, using the Cholesky decomposition [218], we can represent 7, !
as

ny! ='UU, (11.168)

where U denotes a real matrix and ‘U a transposed matrix of U. Then, Eq. (11.164)
is converted to

det(AI —UD'U) =0, (11.169)

where I denotes the unit matrix. Equation (11.169) tells us that A (k) is an eigenvalue
of UD'U.

Next, we prove the following theorem for a complex matrix C:

If Re(C) := (C + C")/2, which is hermitian, is semi-positive definite, then the
real part of the eigenvalue of C is nonnegative.

[Proof] Let x be a normalized eigenvector of C belonging to its eigenvalue A;

Cx=xx, (11.170)
with xT x = 1. If Re(C) is semi-positive definite, we can suppose that
¥ Re(O)Yy >0, Vy. (11.171)

By setting ¥ = x in Eq. (11.171) and using Eq. (11.170) and its hermitian conjugate,
we have

(A +21%)/2 >0, (11.172)
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which means that the real part of the eigenvalue of C is nonnegative. This completes
the proof.

Applying this theorem to the present case, we find that the real part of A (k)
becomes nonnegative for any k* when Re(U D 'U) is a semi-positive definite matrix,
which is shown to be the case, as follows;

wy[Re(UD'U) P wy = w,[URe(D)' U1"Pwy

[wU.[Re(D)I[wU g

= —[w Ule 1} ky b [w U

—~(ku [wUle @}, L™ ky [wUlp 9}
=—(¥,L7"y) =0, wy#0, (11.173)

where
Y, i=ky [wU](X(pf‘;. (11.174)

This completes the proof that the generic constant solution in Eq. (11.152) is stable
against a small perturbation.



Chapter 12 )
RG/E Derivation of Relativistic ez
Second-Order Fluid Dynamics

12.1 Introduction

In Chap. 11, we have derived the relativistic first-order fluid dynamic equation to
describe macroscopic dynamics of the underlying microscopic kinetic theory given
by the Boltzmann equation on the basis of the RG method [1, 38, 39, 48-52, 92-96]
as formulated in [3, 5, 6, 46, 57, 58] and presented in Chap. 5; in the derivation,
the zero modes of the unperturbed operator are utilized." The derived equation has
a desirable properties that the microscopic expressions of the transport coefficients
are of the same forms as those given in the established Chapman-Enskog expansion
method [67, 68, 113], and it admits stable constant equilibrium states.> However, this
equation has a serious short comings as a relativistic theory that it formally violates
the causality, which is actually a common drawbacks inherent in the first-order fluid
dynamic equations.

The causal dissipative fluid dynamic equation needs to be a second-order one in
which some additional, say, excited modes beyond the zero modes are incorporated
to make an extended closed ‘slow’ dynamics. It means that the second-order fluid
dynamic equation can be characterized as the mesoscopic dynamics [64, 144-154],
i.e., the dynamics in the intermediate scales between the macroscopic and micro-
scopic ones as described by the first-order fluid dynamic equation and the Boltzmann
equation or a kinetic equation, respectively.

As is fully accounted for in Chap. 9, the doublet scheme [69, 217] is a general
framework for the construction of the mesoscopic dynamics from the microscopic
dynamics based on the RG method. In fact, the doublet scheme has been applied to
the non-relativistic Boltzmann equation [69, 217], and has successfully led to the
second-order non-relativistic fluid dynamic equation which happens to be a natural

' As for some historical development of the RG method, see Sect. 1.3.

2 As for the stability problem of dissipative relativistic fluids, see the pioneering work by Hiscock
and Lindblom [63, 219] and subsequent extensive analyses [174, 191, 220-225], and the references
therein.
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extension of the first-order equation, i.e., the Navier-Stokes equation with the micro-
scopic expressions of the transport coefficients as given by the Chapman-Enskog
method [67, 68, 113].

Thus, it is intriguing to apply the doublet scheme in the RG method to the deriva-
tion of relativistic second-order fluid dynamic equations from the relativistic Boltz-
mann equation [67, 68], as the relativistic extension of the non-relativistic case [69,
217]. In this chapter, we derive the relativistic second-order fluid dynamic equation
and the microscopic formulae of the relaxation times as well as the transport coef-
ficients in a systematic way on the basis of the doublet scheme from the relativistic
Boltzmann equation with quantum statistics.

The task to be performed in this chapter is a kind of combination of those in
Chaps. 11 and 9. Thus the next Sect. 12.2 starts from a recapitulation of Chap. 11 and
then the doublet scheme is applied in Sect. 12.3 to construct the mesoscopic dynamics
of the relativistic Boltzmann equation and thereby derive the second-order relativistic
fluid dynamic equations with the microscopic expressions of the relaxation times as
well as the transport coefficients. In reproducing some of equations that appeared in
Chap. 11, we shall dare to reproduce the equations in this chapter for convenience
and self-containedness.

In accordance with the first-order one presented in Chap. 11, the resultant fluid
dynamic equation is defined uniquely in the energy frame proposed by Landau and
Lifshitz, and the microscopic representations of the transport coefficients take the
same forms as those given by the Chapman-Enskog expansion method. However,
the resultant microscopic expressions of the relaxation times are different from those
by the Israel-Stewart fourteen moment method, which fails in giving the transport
coefficients given by the Chapman-Enskog method.

It is proved in Sect. 12.7, that the derived second-order fluid dynamic equation
satisfies the causality in the sense that the propagating velocities of the fluctuations
of the fluid dynamic variables do not exceed the speed of light. It is also confirmed
that the equilibrium state is stable for any perturbation described by our equation.

12.2 Preliminaries

As preliminaries, we first recapitulate the first part of Chap. 11 for notational conve-
nience.
To extract the fluid dynamic equation from the relativistic Boltzmann equation

9
p"ax—ﬂfp(x) =C[f1p(x), (12.1)

in the asymptotic limit, it is best to use a coarse-grained coordinates with the Lorentz
covariance retained, and we introduce the macroscopic frame vector

af,  (ap,ak =1, ap > 0). (12.2)
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to define the local frame [204, 205]. Then the derivative % =: 9" is decomposed
into time-like and space-like ones as

) 9 B]
" = ap (x) ap(x) 9, + AR"(x) 8, = af (x) P + E’ (12.3)

where AR (x) = g — aff (x) ap(x), &= = af 9,, and 32 = AL" 9,
2
Wit the novel coordinate system (z, *), the Boltzmann equation (12.1) is
expressed as

a 9
p 'aF(T ’ U) 8_Tfp(rv 0) +pﬂ80'_ﬂfp(t’ U) = C[f]p(rv 0)9 (124)

withaf: (7, o) =: ak (x), fo(t, o) = f(x)and p - ap(r, o) > 0.

Using a small parameter € that may be identified with the Knudsen number K,
i.e., the ratio of the mean free path to the representative macroscopic length scale
of the system, a coarse-grained spatial coordinate is introduced 6#* = e o* — o,
Then, Eq. (12.4) is converted into the form given by

a 1
Efp(f, O') = mc[f]p(f, O')
—e; w9 fr(t, o). (12.5)

p-ag(t, o) p do ™

We apply the doublet scheme in the RG method to the Boltzmann equation (12.5)
on the basis of the perturbation theory to obtain the second-order fluid dynamic
equation in the asymptotic region; The parameter ¢ will be eventually set back to
unity in the end of the calculation.

Let f,(t, o) be an exact solution to (12.5), which is assumed to be expanded
with respect to € as f,(t, 0) = f{0(r, o) +€ [V (r, o) + € fP(r, o) +---.
We write the perturbative solution to Eq. (12.5) around an arbitrary time t = 19 in
the asymptotic region as fp, with the ‘initial’ value at T = 7 set to the exact value
as

frt =1, 0; %) = fr(x, 0). (12.6)

Now, we are interested in a local solution to Eq. (12.5) that only has to be valid
around T >~ 79 in the RG method, and the time scales of the change of af: (t, o) is
supposed to be much larger than the typical time scales of the microscopic processes
as described by the Boltzmann equation. Thus, it is legitimate to neglect the time
dependence of aj; (7 , o) in Eq. (12.5) and set to the value ag (19, o) asag (T, o) —
al’! (tg, 0) =: af:‘ (0; 79) for the purpose of obtaining a local solution around 7 =~ 1y,
and hence we only have to solve the following equation
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1 ad
M_fp(‘[ ) O’),

Clfly(z, o) —Gmp Py
(12.7)

ad
i aew

the solution to which is expanded with respect to € as follows; fp(t , 05 Tg) =
O, 05 w)+efiP(, o:10)+€ fP(t, 0 19)+ - withthe ‘initial’ con-
dition posed on each term to coincide with the corresponding exact value at T = 19
as

f @, o w) = £ (0. 0), 1=0.1,2,-. (12.8)

Inserting the above expansions into Eq. (12.7), we obtain the equation for
f [g”) (10, 0; 19). The zeroth-order equation reads

%f)ﬁ‘”(r L0 T) = CLf Py, 05 7). (12.9)

p -ag(o; 7o)

As the solution to describe the slow motion in the asymptotic region we can take the

. . 9 7 .
stationary solution, 7~ f[§0>(r ,0; 179) =0,o0r

————CIf9 (. 0: 1) =0, Vo, (12.10)
p-ag(o; )

which implies that the zero-th order solution is given by a local equilibrium distri-
bution function as

1

elpulo;n)—po; )}/ Tl :n) — g

f[g())(f , 05 T) = = f;q(o'; T9), (12.11)

where u*” can be identified with the flow velocity on the basis of the Gibbs rela-
tion [68], as is mentioned in Sect. 11.4.1, where the following equality is also shown,

ag (05 1) = u' (10, 0), (12.12)

which leads to the following identities

3 3
op =W 5= AN, =V (12.13)
T oy

Note that d/dt and V* are the Lorentz-covariant temporal and spacial derivatives,
respectively.

Itis to be noted that the five integral constants 7' (o ; 7o), u(0 ; 7),andu, (o ; 1)
equally depend on the ‘initial’ time 7 as well as the space coordinate o. To simplify
the expressions, we introduce the following quantity with the equality (12.12) being
taken for granted,
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elpu(o; 10)—p(o;10)1/T (0 ; 70)

Feq. . . eq . . -
fritosm) =1+afy(o; )= elpu(o:w)—n(o:70)l/T (o 10) — (12.14)

In the following, we shall suppress the coordinate arguments (o ; 7o) and the

momentum subscript p, when no misunderstanding is expected.
Now, the first-order equation reads

J -
S0 = [ag G5 T By G50 5 D@+ G T R (12.15)

where the linear evolution operator L= /p - u)L ,, and the inhomogeneous term
Fy, are given by’

Ly = Tou 2, /dpl /dpz /dpsw(p pilp2. p3)
[71 7 [h
X f (8Pq + SPI‘] 81’24 P3q)9 (1216)
P
. 1
Fop = —=(f;* f;57 VI (12.17)

respectively. Here the operator L is the linearized collision integral introduced in Eq.
(10.56).

In order to present the spectral properties of the linear operator L, it is found
convenient to define the inner product for arbitrary two vectors ¢, and ¥, by

(p, ¥):= /dp (p-uw) [ F50pp. (12.18)

We first remark that the norm defined through this inner product is positive definite

(p.9)= /dp (p-u) [ f%(pp)* = 0, forg, #0.  (12.19)

Then, as is shown in Sect. 11.4.1.1, we finds the following remarkable properties of
L:

(1) Lis self-adjoint with respect to this inner product:
(o, Ly)=(Ly,¥) (12.20)
) Lis semi-negative definite:

(¢, Lo) =<0, (12.21)

3 Fo p here is the same as F), defined by (11.30) in Chap. 11. We have added the subscript 0 to
distinguish it from a similar quantity to appear which is denoted by F1 .
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which inequality implies that the eigenvalues of L are zero or negative. In fact,
the eigenvectors belonging to the zero eigenvalue are given by

oh,=p" (u=0,1,2,3) and ¢, =1, (12.22)

which span the kernel of L and are the zero modes of L as

[iwg]p = /dq Lpggh, =0. (@=0,1...4). (12.23)

12.3 First-Order Solution in the Doublet Scheme

To present the solution to the first-order equation (12.15) in a comprehensive way, we
introduce the projection operator Py onto the kernel of L which is called the Py space
and the projection operator Qg onto the Q, space complement to the Py space*:

Qo=1-Pp. (12.24)
For that, we first define the metric matrix ngﬂ for the Py space as

no” = (9§, 9f ). (12.25)

Then the projection operator P is defined by
[Pov], =05, o (96 » V). (12.26)
where n&xlﬂ is the inverse matrix of ngﬂ . As is shown in Chap. 11, we have

P; =Py, Q5=00, [Pg§], =¢3, [Qoei],=0.  (12.27)
It is also found that Py and Qy are self-adjoint;
(U1, Pon) = (Poyi . ¥2). (Y1, Qo) =(Qo 1. ¥2),  (12.28)
for arbitrary v, and vr,,.

Now the solution to (12.15) is found to be given in terms of the projection operators
Py and Qg as

4 The projection operator Py (Qp) onto the kernel of L was denoted simply by P (Q) in Chap. 11,
so do the subspace Py (Qp). We have changed the notations for notational convenience in the
subsequent discussions in the present chapter.
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FO@) = foa fou [ED W 4 (x = 70) Py Fy

+ (ei(rfro) -1 ! 0o F():I, (12.29)
where
O, 0) = FD (1 = 19,00 10) = £ f90, (12.30)

with W = W(o; 19) being an integral constant.
We can impose the following condition to the ‘initial’ value at T = 7y without a
loss of generality,

PV =0, (12.31)

implying that the ‘initial’ value at T = 7 contains no zero modes, in accordance with
the basic prescription of the RG method. Indeed, if W were to contain zero modes

pla,+B=:38V, (12.32)
the ‘initial’ value (12.30) contains in part
S F08W = f39 50 (p" ay + B, (12.33)
which can be nicely written as the derivative of f,"

8fs8 = — £ f0 (p" 8/ T) — 8/ T)). (12.34)
with the identification

— oy =8(uu/T) =08u,/T +u, 8(1/T), (12.35)
—B=-3u/T)=—6u/T —ud(1/T). (12.36)

Here we remark that the transverse component of ¢, is proportional to u,,. Thus,
we see that the possible zero modes in W can be renormalized into the local tem-
perature T (79, o), chemical potential (7o, o), and flow velocity u,, (7, o), which
is tantamount to the redefinition of the ‘initial’ distribution function that is yet to be
determined eventually.

We note the appearance of the secular term proportional to T — 1y in Eq. (12.29),
which apparently invalidate the perturbative solution as |t — 79| becomes large,
although we only utilize the local properties of the perturbative solutions in the
RG method. R

For making the discussions simple and transparent, let us expand e"~™% with
respect to T — 7 and retain the terms up to the first order,
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(a) (b)

Fig. 12.1 Decomposition of the solution space of the Boltzmann equation. (a) The Py space is
the kernel of the linearized collision operator, while the Qg space, spanned by excited modes,
is the complement of the Py space. (b) The Qg space is further decomposed into the P; and Q
spaces:Qy = P; + Q

FO@ = 79 W+ (=) Po Fo + (r = 70) (LW + Qo F) |- (1237)

Here the neglected terms of O((t — 7()?) play no role in the RG method.

We are now in a position to discuss one of the central issues in deriving the
second-order fluid dynamic equation in the doublet scheme of the RG method. The
problem is how to extend the vector space beyond that spanned by the zero modes to
accommodate the excited modes that are responsible for the mesoscopic dynamics.

Let us call the vector space to which the excited modes belong the P; space.
Needless to say, the P; space is a subspace of the Qg space; see Fig. 12.1. According to
the general prescription of the doublet scheme given in Chap. 9, the only requirement
we have to make is the following:

[R] The tangent space of the perturbative solution at T = 7 is as small as possible
to simplify the obtained equation.’

Here, it is to be noted that LW and Qq F; are included in the tangent space because
they are multiplied by 7 — 79 in Eq. (12.37). Thus we should impose the condition
that

(I) The vectors ¥ and L! 0Oy Fy belong to a common vector space,

to meet the requirement [R]. Furthermore the P, space should accommodate all the
terms except for the zero modes in Eq. (12.37). Thus, we should also impose the
additional requirement:

(IT) The P, space is spanned by LW and W.

One sees now that the key ingredient is L=' Qg F, for revealing the structure of
the vector space to which it belongs. In fact the following faithful explicit calculation

5 Incidentally one may recall that simplicity of the obtained equation is one of the basic principles
in the reduction theory of dynamical systems [32].
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of the deformation of the distribution function constitutes one of the essential ingre-
dients in the derivation of the second-order fluid dynamic equation in the RG method,
which is in contrast to the moment method in which some seemingly plausible ansatz
is adopted without faithfully solving the Boltzmann equation.

The quantity L= Qg Fy is computed © to be

) R N S
~1 —1 —1
(L7 0o R], = [L7' 0], —— = [L7' "], Vi
- Avps VPU®
+[L A %” (12.38)
where
“ L P S L m? (12.39)
p = —— cw) s — —| |—(pru) —| ——1, .
! p-u P 3 de|, P on|, 3
~ — AHY
Jr= 22 (pwy =, (12.40)
pu
AV . w, (12.41)
) pu

which are found to be the microscopic representations of the dissipative currents.
Here, h denotes the enthalpy per particle

h:=(e+ P)/n, (12.42)

and A#YP9 is the projection matrix given by
1 2
ARYPO = 3 AFPAYT 4 ART NP — 3 AFY AP, (12.43)

From Eq. (12.38), one can read off the following nine vectors

. [L7h A (12.44)

as anatural set of the bases of the vector space that [i" Qo Fo]p and hence W belong
to. Here, we note that the nine Lorentz vectors and the tensor are transverse to the
frame vector;

r—17 _ v[7r-17
[L='Jr], =A™ L7 0], (12.45)
[L7'am], = AP [L7 Ry ] (12.46)

6 See Sect. 13.4 for the details of the computation.
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We now see that W can be written as a linear combination of these basis vectors
as,

[~ 1] 3n[L-1 ] s[L-1 7]
V= L2 4+ —— L+ —— 2 7,,.(1247)
(f1, L-111) (Jv,L-'J,) (700 L1 70 )

Here, we have introduced the following nine integral constants as coefficients of the
basis vectors:

I(o; ), J'(o; w), (0 ; 1) (12.48)

We note that the factors 1/(T1, L="T1),3h/(J", L=" J,),and5/(7#"° , L™" 7,5 )
in W are mere coefficients which can be scaled by the redefinitions of IT, J#*, and
v respectively. It is worth emphasizing that the form of W given in Eq. (12.47) is
the most general expression that makes LW and Qg Fy belong to the common space.

As s clear now, we see that the P; space is identified with the vector space spanned
by

, [L71J4],, and [LT'RM] . (12.49)

The three pairs (IT, L~' 1), (J*, L=' J#), and (#**, L~' #") are called the dou-
blet modes [72]; see Chap.9. The Qq space is now decomposed into the P; space
spanned by the doublet modes and the Q; space which is the complement to the Py
and P, spaces:

=Py +Qp. Q=P+ Q. (12.50)
The corresponding projection operators are denoted as P; and O, respectively.
It is to be noted that because of Egs. (12.45) and (12.46), the coefficients J* and
¥ in Eq. (12.47) are taken to be transverse without loss of generality, i.e.,
JE= A", 7t = AP g, (12.51)
which lead to the following identities:

uy JP=u, 7" = A, 7" =0, 7t =n"" (12.52)

It will be shown later that I, J#, and " can be identified with the bulk pressure,
thermal flux, and stress pressure, respectively.
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12.4 Second-Order Solution in the Doublet Scheme

Let us proceed to the second-order equation, for which it is found convenient to
introduce the symbol [B[(p , 1//]]p for arbitrary two vector ¢, and ¥, by

[Bly, w] /dq /dr Bpgr g ¥y (12.53)

Then the second-order equation reads

%f@(r) = fOFALUSN O FO@ + [ TIK (T — ), (12.54)
where
K(t—m):=F fP@)+ % BI(f* f*) ™ f V@), (f FH 7 F )]
= F fd fed [e“f—m) W (1 — 1) Py Fo + (X — 1) L1 0, FO]
+ % Bl W 4 (1 — 1) Py Fo + (X0 — 1) L7 0y Fy
el W 4 (r — 1) Py Fy + LT — 1)L Qo Fyl, (12.55)

with F| and B being matrices the components of which are given by

_ 1
Fipg == 57! ﬁp -V 8. (12.56)

82 _ _
CLp| [ FS AT, (1257)

ri= (07!
Fra p-u 8f,8f; e

respectively. B
By multiplying (f4 £°9)~! on the both side, Eq. (12.54) is converted to

%X(r) =LX(1)+K(t — 1), (12.58)
with
X(1) = (faf )~ fP(r). (12.59)

Then, the solution is readily given by



338 12 RGY/E Derivation of Relativistic Second-Order Fluid Dynamics
~ T ~ ,
X(t) = "7 X (19) + [ dt’ e K (T — 1)

To

N T
_ eL(rfro) X (1) + / dt’ Py K(T/ - 7)

To

+ / de’ el 0 K (v — 1), (12.60)

To

where we have inserted 1 = Py + Qg in front of K (t/ — 1) in the first line.
Now using the compact form of the Taylor expansion as

Kt —19) =@ 5Kk (12.61)
s=0

and carrying out integration with respect to 7', Eq. (12.60) can be reduced to

X (1) = el X (1) + [(1 — W35y (_g/95)~! Py
- (H ) — ey (£~ /95) 7 Q0| K ()|

_ ol-w) [X(‘L'o) + 0, (i —9/8s)"' Qo K(s)‘szo]
(4= e (/057 Py

+ (HT — T Py (L — 9/95) ™! Qo
_ e(‘rfto)a/ﬁs Ql (i _ a/as)fl QO] K(S)‘ ‘_0’ (1262)

where 1 = Py + P; + Q; has been inserted in front of (i —9/3s)"" Qo K (s) in the
second equality of Eq. (12.62).

We note that Eq. (12.62) has a quite similar structure with Eq. (9.67) derived for a
generic equation, and one sees that the inhomogeneous term K (t — 1) is composed
of the modes belonging to the Q; space described by e*"~™) and the mesoscopic
modes contained in e®~™9/95  As was done for (9.67), the former mode that should
not be included in the mesococpic dynamics is nicely eliminated with the following
choice of the ‘initial’ value X (ty)

X(r0) = =01 (L= 8/05)"' QK (s)| _, (12.63)
with which Eq. (12.62) is reduced to

X(0) = [(1 = ™) (—3/05)71 Py
+ (ei(r—ro) _ e(r—rg)a/aS) P, (Z _ 8/3s)_1 00

_ e o (7 — 9 /ds)"! Qo] K (s) (12.64)

§=l
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With the use of the formula (12.59) for X (t) and X (79) = (£ f*9)~! @ we see
that Egs. (12.64) and (12.63) imply

FO@ = fo fea (1= 0 Gs) Py

+ (T — TV PyGs) Qo

— TV 0, G(s) Q0| K (o) . (12.65)
1= =)
=—ff90,6(s) Qo K(S)’s:()’ (12.66)

respectively. In Eqgs. (12.65) and (12.66), we have introduced a propagator defined
by

G(s):= (L —d/3s)"". (12.67)

We remark again that Eq. (12.65) contains secular terms.
Thus we have the approximate solution up to the second order as

F@y = fate s faelw+ (r =) P Fy
+ @ — 1) P 9y o]
+ e f (1= ) Gs) Py

+ (elz(rfro) _ e(f*fo)f’/as) P, G(s) Qg
— TV 0, G(s) Q0| K(s)| (12.68)

with the ‘initial’ value at T = 1

f=F9tefafaw— e a0, Gis) Qo K(S)Lo' (12.69)

Two remarks are in order here:

(i) The distribution function (12.69) contains terms of order higher than p2.
which are not included in the ansatz (10.103) adopted in the fourteen-moment
method [66] (see Sect. 10.3.2 for the details). In view that (12.69) is obtained
by faithfully solving the Boltzmann equation (12.1) without restricting the func-
tional space though within the perturbation theory, the fourteen moment is not
likely to cover the proper solution space of the Boltzmann equation.

(i) Expanding G(s) Q¢ in terms of i-la/as, the term G(s) Qo K(s)|s=0 in
Egs. (12.68) and (12.69) is reduced to the form of infinite series as
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[o.¢] an
66) QK| =" L7 0y K@) (12.70)
s=0 "m0 as s=0

because 0" K (s)/0ds"|;— does not vanish for any n; see Eq. (12.55). The existence
of such an infinite number of terms would be undesirable for the construction of
the (closed) mesoscopic dynamics. It will be found, however, that an averaging
procedure for obtaining the mesoscopic dynamics nicely leads to a cancellation
of all the terms but single term in the resultant equation of motion thanks to the
self-adjoint nature of L and the structure of the P, space spanned by the doublet
modes; see Eq. (12.78) below.

12.5 Construction of the Distribution Function Valid in a
Global Domain in the Asymptotic Regime By the RG
Method

In this section, we shall construct a distribution function valid in a global domain
by applying the RG method to the perturbative solution (12.68) of the relativistic
Boltzmann equation (12.1).

12.5.1 RG/E Equation

Although the solution (12.68) apparently loose its validity for T away from the
‘initial’ time 79 owing to the secular terms, we can take the following geometrical
point of view and construct a distribution function that is valid in a global domain
in the asymptotic regime, as has been shown in this monograph: The perturbative
solution f »(T, 0; 19) in Eq. (12.68) provides a family of curves parameterized with
the ‘initial’ time 79, each of which is on the exact solution f,(t, o) given by Eq.
(12.69) at T = 1o up to O(e?), but only valid locally for 7 close to y. Thus, it is
natural that the envelope of the family of curves, which is in contact with each local
solution at T = 1y, certainly give a global solution in our asymptotic situation [3, 5,
6]; see Chaps. 4 and 5.

As is shown in Chaps. 4 and 5, the envelope that is in contact with any curve in
the family at T = 7 is obtained by the envelope equation given by [3, 5]

d -
afp(r,o;ro) =0, (12.71)

T0=T

where the subscript p and (o ; 70) have been restored for later convenience. We call
Eq. (12.71) the RG/E equation following [5], because a similar equation was first
introduced in the name of the renormalization group equation [1].
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The RG/E equation (12.71) is reduced to

ol - S A

—[raser ] e Lw+ P F+ 0o k]

— & 7 9 Py + (L = 0/05) P G(s) Qo

(/99 016() Q| K()| _ =0, (12.72)

up to O(€?). Note that Eq. (12.72) is actually the equation of motion governing the
dynamics of the fourteen integral constants 7' (o ; ), u(o ; 1), ut(o; 1), Il(0; 1),
JH¥(o; 1), and 7"V (0 ; T).

The envelope function as the approximate but globally valid solution is given by
the ‘initial’ value (12.69) with 7y = 7:

@, 0)=fn=1,0)=ft,0;0="1)

= [+ [T =€ 9 N0,66) QK ()| | +0ED),

To=T

(12.73)

where the solution to the RG/E equation (12.72) is to be substituted.

We show that the envelope function f};:(t, o) solves the Boltzmann equa-
tion (12.7) in a global domain up to O(e?) in the asymptotic regime: Indeed, for
an arbitrary (= 1p) in the asymptotic regime, we have

- T,O0 - T,0,T + — T,0,T
P ’ )4 ’ > Lo 4 ’ > Lo

T0=T T0=T

: (12.74)

T0=T

9 -~
= Efp(fa 05 Tp)

where the fact that fp(r , 0 ; Tp) satisfies the RG/E equation (12.71) has been used.
Furthermore, since fp(r , 0 T) solves Eq. (12.7) with af (0) = u’ (0 ; 19) up to
O(€?), the right-hand side of Eq. (12.74) is written as

afp(f, o T0)

1 ~
T Ui

1 J -
_—ptr— , 05 T), 12.75
“pain? gnlrT T U2

up to O(€?). Then inserting the definition fp(r ,0;,T)= pr(‘L' , o) of the envelope
function, we see that Eq. (12.74) becomes
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i E _ 1 E
aTf,,(T, o) = PRI CLfp(T, 0)
1 a

P fy @ o), (12.76)

_6—
p-u(o; 1)

upto O (€2). This shows that the envelope function f f(r , o) satisfies the Boltzmann
equation (12.7) up to O(€?) in a global domain in the asymptotic region, because o
is an arbitrary time in the asymptotic region.

What we have done is a derivation of the mesoscopic dynamics of the relativistic
Boltzmann equation (12.7) as the pair of equations, (12.72) and (12.73). It is also
noteworthy that an infinite number of terms produced by G(s) are included both in
the dynamical equation governing the mesoscopic variables as given by the RG/E
equation and the functional from of the solution as given by the envelope function.

12.5.2 Reduction of RG/E Equation to a Simpler Form

It should be noted that the RG/E equation (12.72) still contains fast modes belonging
to the Q; space that is complement to the space spanned by the fluid dynamic modes
even in the second order. Although these modes may be incorporated to make a
Langevinized fluid dynamic equation, we average them out to have the genuine fluid
dynamic equation in the second order. This averaging can be achieved by taking the
inner product of Eq. (12.72) both with the zero modes ¢, and the excited modes

[lAfl (f[, f", fr“”)] ; we remark that they are all orthogonal to the Q; space.
The averaging of Eq. (12.72) with the zero modes leads to

9 _
/dp @0, [(p “u) 37 +ep- V} [f;q (I+efo \I!,,)] =0, (12.77)

up to O(e?. The reduction of the averaging with the excited modes in the P; space
is quite involved: We first note the following equality,

(L=' (11, J*, 7MY, (L — 8/ds) PLG(s) Qo K(S)‘AYZ())
= ((L—8/as) L™'(T1, J", #"), P G(s) QOK(S)L:J
= (L~ ajan) L7 (11, ¥, 5, 66) 00K )] )
= (L7 (L, A (- 0/0966) 00K )] )
= (L7 (f1, 7 7, QoK) )

= (L7 (11, J*, 7", K(0)), (12.78)
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where we have utilized the self-adjoint nature of L pq Shown in Eq. (12.20) and
the structure of the Py space spanned by the doublet modes, i.e., the three pairs of
(I, [L7! H]P), Jy, [L7! J“]p),and @y, [L7! fr“”]p).Thenusingtheequality

K(0) = Fi f* /9w + B[W¥, W]/2, (12.79)
derived from Eq. (12.55), we have

(12.78) = (L™' (11, J*, #""), Fy f4 f9 @)

—_—

+ §<£*1 (I1, J*, #*"), B[¥, W]). (12.80)

Then we find that the averaging of Eq. (12.72) with the excited modes in the P, space
is reduced to

/dp [L~! (11, J*, ], |:(p~u) % +ep- V][ (1 e fl w,,)}

=e (L7, J*, #M), L) + € % (L=V (1, J*, #*vy, B[w, w]), (12.81)

up to O(e?). The pair of Egs. (12.77) and (12.81) constitutes the fluid dynamic
equation in the second order, which gives the equation of motion governing 7', u,
ut, I1, J*, and m*¥. We emphasize that this pair of equations is composed of a finite
number of terms in contrast to the RG/E equation (12.72) and much simpler than it:
Note that this simplification through the averaging by L=V (11, J*, #) is due to
the self-adjoint nature of L and the structure of the P, space spanned by the doublet
modes (1, J#, ##) and L= (f1, J», #").

12.6 Derivation of the Second-Order Fluid Dynamic
Equation

In this section, we reduce the RG equation given by Eqgs. (12.77) and (12.81) to the
second-order fluid dynamic equation as the set of balance equations and relaxation
equations.

12.6.1 Balance Equations and Local Rest Frame of Flow
Velocity

From now on, we putback e = 1. Thensince (p - u) 3% +p-V=pto,Eq.(12.77)
now takes the form
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BMJW =0, (12.82)
with

JH = /dp P g, f9(L+ f90,), (12.83)

We remark that Eq. (12.82) is nothing but the balance equations; J*" and J** are
identified with the energy-momentum tensor 7#" and particle current N, respec-
tively. As a consistency check, we note that one can derive the same expression as
J"* by inserting the distribution function f [];:(r , o) in Eq. (12.73) into the formulae

T" = fdp pipYfy, N'= /dp P fr, (12.84)

given in Egs. (10.29) and (10.28), respectively.
We decompose J#* into two parts as

JHe = i 4 s g (12.85)

where
Jo o= / dp p" @5, £, (12.86)
SJH = /dp Pr s, [ fAW, = (g, ). (12.87)

Here we have used the definition of the inner product (12.18) and the formula (11.76),
which reads
“pe

= 0y —. (12.88)

One should readily find that JJ“ are identical to the energy-momentum tensor
and particle current for an ideal fluid, whose explicit forms are given by

(12.89)

eutu’' — PA", a=v,
le‘_
o = I

nu", o =4.

Here n, e, and P denote the particle-number density, internal energy, and pressure,
respectively;
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n=/dpf§q (p-u), e=/dpf,fq (p-u)?, (12.90)
P = fdp L3 (=p" p" A /3). (12.91)

We note that these equations are the same as Eqs. (10.38)—(10.40).
Next, we calculate the dissipative part § J**. First, we recall the following expres-
sion derived in Sect. 13.3,

=AML, + 70, @ =,

[Q0e1“], =11 . (12.92)
—JH, a =4,
h p
and the identity
(@1, W) =(Qog}", W). (12.93)

Then with the use of Eq. (12.47), we have

A" + 7" = 6T", a = v,
s = , (12.94)
JH = 8N*, o =4

where we have used the following symmetry properties:

A A

(M, L7 Jry=0, (,L7"#"™y=0, (J*, L7'%#")=0. (12.95)

Here we remark that [T, ##”, and J# were the would-be integral constants introduced
in Eq. (12.47), and have been now lifted to dynamical variables through the RG/E
equation.

It is noteworthy that § J#* = {§T*", § N*} automatically satisfy the relations that
the dissipative parts of the Landau-Lifshitz equation do’ [62]:

w, 8T" u, =0, u, SN =0, A,,8T” =0, (12.96)

We stress that the local rest frame of the flow velocity described by the balance
equations is actually the energy frame by Landau and Lifshitz [62], as expected
when the macroscopic frame vector af; has been set equal to u* in Eq. (12.12).

Collecting Egs. (12.89) and (12.94), we find that the currents J#* finally takes
the form

euu’ — (P +T) A" + 7" o =v,
JH = (12.97)

nut 4+ J", o = 4.

7 See also Sect. 10.1.
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12.6.2 Relaxation Equations and Microscopic
Representations of Transport Coefficients and
Relaxation Times

The relaxation equations are derived from Eq. (12.81). Since its derivation is straight-
forward but rather lengthy, we leave an account of the detailed derivation to the
following subsection, and here we just write down the explicit expressions of them:

M=-¢6

9

—‘L’n—n—hﬁn]VmI
0T

+ knn 116

+cll) Jy VIT + i) J, VL

+ Kz Tpo 077

+ brnn T2 4 by J° Ty + brige T°° T, (12.98)

2
g Logntt
2T

— T, AW %Jp —h ey VAL = h ey A* VO,
+eD VAT 4P HV”%

+ K;lj) JHO + Kﬁzj) J, o™ + K%) J, o™

+ Kyﬂ) "’ v, T + Kﬁ) TP Vp%

+ by MIY + by J, P, (12.99)

at’ =2not
— T, AMVPO %nm —hly, VIV
+ ke o™
ey VT e gV 2
+ .V o 1P, o 4P g, e

d barig LA™ 4 by gy T TV 4 by w0, P, (12.100)

where the scalar expansion, the shear tensor, and the vorticity are denoted by
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0:=V - u, (12.101)

oM = APV, (12.102)
1

" = 2 (V= V), (12.103)

respectively. We have also used the notation

AV = AP A (12.104)
for an arbitrary space-like tensor A*¥. Here the transport coefficients, i.e., the bulk
viscosity, the heat conductivity A, and the shear viscosity 1 have the following micro-
scopic expressions:

¢ = =i, L', (12.105)
PRSI

Lt (12.106)
1 Auy -1~

1= =g L L ), (12.107)

while the corresponding relaxation times:

A ~

(L7'11, L-'11) (11, L211)
= = (12.108)
T¢ (IT, L-111)
L-tjw, L-1] Je, L2
7 :=—( “>=—(A - 1‘>, (12.109)
372 (JP, L7V J,)
! FHY L-17 ; gy L27 )
o= (LT ”")z—(’f - Tu ) (12.110)
107 5 (707 L7V Fryy )

Here we have used the self-adjointness of L and the formula of the transport coeffi-
cient to obtain the respective second equality.

Our approach is based on a kind of statistical physics, and thus has success-
fully given the microscopic expressions of all the coefficients of the relaxation
Egs. (12.98)—(12.100), as seen above. Here we focus on the transport coefficients
and relaxation times given by Egs. (12.105)—(12.107) and (12.108)—(12.110), which
are also written as ¢RO, ARG, yRG ¢RG 7RG ‘and tRG respectively, for convenience
in the comparison with those by other methods.

As a check of the reliability of our derivation, we first compare the microscopic
formulae of the transoport coefficients and the relaxation times with those given by
other typical methods. First of all, as is shown for the first-order equation in Chap. 11,
¢RG, ARG "and nRO are perfectly in agreement with those of the Chapman-Enskog
(CE) expansion method [67], which are calculated and denoted as ¢CE, ACE and
n“E in Sect. 10.3.1. Furthermore, our expressions of the transport coefficients can be
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nicely rewritten in the form of Green-Kubo formula [226-228] in the linear response
theory, as is also shown for the first-order equation in Sect. 11.5 in Chap. 11. For
self-containedness, we recapitulate the derivation here.

First, the “time-evolved” dissipative currents are defined in terms of the linearized
collision operator L interpreted as the time-evolution operator by;

I1,(s) (f A 3
Ty | = et | Jr = et | J» . (12.111)
Ap(s) )] aw) ]

where the projection operator Q can be inserted without loss of generality because
all the dissipative currents belong to the Qg space. Then, we have

¢ = % / ds (T1(0), TI(s)), (12.112)
0

RG _ L[ R

A= 312 J, ds (J*(0), Ju(s)), (12.113)

Rg 1 A N

= 107 J, ds (7""(0), nuu(s))« (12.114)

We note that the integrands in the formulae have the meanings of the relaxation
functions or time-correlation functions of the dissipative currents:

Rp(s) :== %(ﬁ(O), I(s) ), (12.115)
1 . .

R;(s) := —W(J“(O), Ju(s)), (12.116)
| R R

R (s) = o7 (R™O), 7 (s)). (12.117)

We stress that the results of the transport coefficients all show the reliability of
our approach based on the doublet scheme in the RG method. Here we recall that
the naive version of the moment method by Israel and Stewart does not give the
Chapman-Enskog formulae [66], as is also shown in Sect. 10.3.

Then it is rather natural that the microscopic expressions of the relaxation
times (12.108)—(12.110) given above also differ from those (10.174)—(10.176) given
by the simplest Israel-Stewart method [66].

We shall now argue that our formulae (12.108)—(12.110) are quite in accordance
with the physical meaning of the relaxation times. To see this, we first note the
expressions (12.108)—(12.110) can be rewritten as integrals of a product of ‘time’
and the ‘time-correlation’ functions of the dissipative currents (12.115)—(12.117):
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RG _ Jods s Rr(s)

fRG — Jo 77 T (12.118)
= Jods Rr(s)
7RG — M (12.119)
! [5ds Ry (s)

“dss R
RG _ M (12.120)

T ds Re(s)

This is for the first time that the relaxation times are expressed in terms of the
relaxation functions in the context of the derivation of the relativistic second-order
fluid dynamic equation from the relativistic Boltzmann equation [155]; see also [69].
Furthermore the expressions (12.118)—(12.120) have nice forms that allow the natural
interpretation that the respective relaxation times are effective or averaged correlation
times in the respective relaxation functions.

Next let us discuss the physical meaning of each term in the relaxation Egs.
(12.98)—(12.100). The first lines in Egs. (12.98)-(12.100) are nothing but the so-
called constitutive equations, which give the relations between the dissipative vari-
ables I, J#, and 7#¥ and the thermodynamic forces given by the gradients of T, u,
and u”. If we were to insert only these constitutive equations, i.e., the expressions
in the first lines, into the conserved currents J** in Eq. (12.97), we have the first-
order fluid dynamic equation in the Landau-Lifshitz frame, which was discussed in
Chap. 11.

The terms in the other lines are the new ones appearing in the second-order fluid
dynamic equation. The second lines represent the relaxation terms given by the tem-
poral and spatial derivatives of the dissipative variables, which describe the relaxation
processes of the dissipative variables in response to the thermodynamic forces. The
third, fourth, and fifth lines are composed of the products of the thermodynamic
forces and dissipative variables, among which we emphasize that the vorticity term
o™’ appears. The final lines give the non-linear terms of the dissipative variables.

A couple of comments are in order here:

(1) Temporal and spatial derivatives in the relaxation equations (12.98)—(12.100)
are at most first order and hence our fluid dynamic equation is hyperbolic not
parabolic, as expected. Accordingly our fluid dynamic equation satisfies the
necessary condition for the causality. In Sect. 12.7, we will prove that the set of
the balance equations for the currents (12.97) and the relaxation Egs. (12.98)—
(12.100) is actually causal.

(i) The relaxation Egs. (12.98)—(12.100) do not contain the nonlinear vortex term
™", which has been seen in the literatures [198]. In fact, our relaxation
equations contain the nonlinear vortex terms in a implicit way, which could be
made explicit by an iterative solution of the relaxation equations but with a serious
problem encountered. To make the discussion clearer, let us set [T = J#* = 0 in
Eq. (12.100) to treat the relaxation equation for only 7 *" and consider the leading
terms of €:
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v v Voo 0
at’ =2not’ — 1, AP a—npa. (12.121)

First, we solve this equation with respect to 7#" formally as

—1
v vpo a
THhY = AMVP |:1+rﬂ¥:| 2100,

. 9 9 9
= AMP [I—Tﬂa—i—fn%fﬂz—“'}zndpa
d
= 200" =2yt Ao (12.122)
T

Then, using the identity

vpo 8 vpo 8 a a 2 v
e = [ [ | [ e+ 9 || - S0
— oM gV, MY, 2 gV (12.123)
and the balance Eq. (12.178), we convert Eq. (12.122) into
"’ =2no’

2
+2n1t, {o““ oy + 20 V) + M V) + 3 o™

oo | 1 2 wo T 0
+ ARYP [ﬁ (va) (vaT) + E (VpT) (Va ?) + ﬁ (vpf) (Va ?):|

— AMPTV, [%VGT] — ARYPO V,{%Vﬂ%]} +ee (12.124)
We note that the above equation apparently has the term of w*“");. Notice,
however, that the last two terms of Eq. (12.124) have a form of the second-order
spatial derivatives of fluid dynamic variables, which make the fluid dynamic
equation parabolic and accordingly acausal. Hence we have an important obser-
vation that the iterative construction of the solution may spoil the causal prop-
erty of the original fluid dynamic equation, and thus we must use the original
form of the relaxation Eqgs. (12.121) or (12.98)—(12.100). Furthermore, since
the appearance of w** "', seems to be inevitably associated with that of the
second-order spatial derivative terms, the explicit appearance of such a nonlin-
ear vortex term should be avoided in the relaxation equations although its effect
should be included in Eq. (12.121) implicitly.



12.6 Derivation of the Second-Order Fluid Dynamic Equation 351

12.6.3 Derivation of Relaxation Equations

In this subsection, we shall show how the relaxation equations (12.98)-(12.100) are
derived from Eq. (12.81). If we define

o= N

v, o= T e O (12.125)
8pgs oa =4,
€V, a =,

Dy, =1 3 (12.126)
P a=4s
ot

the differential operator in (12.81) are expressed in a compact form as

0
I:(p-u)a+ep~Vi| 8pg = (p-u) vzq D,. (12.127)

Then Eq. (12.81) is converted into the following form with the use of the inner
products:

L7000 (o ) e D[ (e f9 LT 7))
=e(L79" 2 yy)
+e % (L B[ 2w L ). (12.128)

up to O (€?), where we have introduced the following three “vectors”:

A

) fi, n f,/(f, L7'11)
"ﬁp:: j[l;t/h ) ]ﬁ:: ‘Ill ’ Xp:z 3hJ1l)L/(JpaL_1Jp>
7y Ty S5AL (AP, L7 7, )
(12.129)
For instance, 1&}, =11, ¥» = J* and so on.
We expand the left-hand sides of Eq. (12.128) as
(L7100 (7)™ 0 D9 (ke fHL 3w )
= (L7, (9 f) ™ v Dy f°9)
e (LT (O o D £ F L 7 ]y
+e (LY v L7 37) D (12.130)

The first term of Eq. (12.130) is calculated to be
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>

(L7, (f F )0 D ) = e (L7147, (f%9 f) v v, f99)
1
€

=—c(L7'Y', Fy)
=—e(L7'Y", Qo Fy)
=—e(y', L7100 Fy). (12.131)
In the first equality, we have used the fact that
eq reqy—1 0 e 9 L 9
(DT —=f= —w/T) = p" —=u,/T), (12.132)
at aT aT

belongs to the Py space, and hence the inner product with the vector L! I/Aii in the
Qo-space vanishes, whereas in the second equality, we have used the expression of
Fy given by Eq (12.17), and the self-adjointness of L in the last equality. Next,
substituting L- "'Q¢ Fy in Eq. (12.38) into Eq. (12.131), we have

A

(L (AT D f ) =€ (LT, 30) X, (12.133)
with
X = (=0, AT*h 2 V,(u/T), 21 0,). (12.134)

Here, ¢, A, and n are the bulk viscosity, heat conductivity, and shear viscosity.
The third term of Eq. (12.130) is rewritten as

N . N . 0
(L7 v L7 37 Doy = e (L1 4, L12>a—w»

+ (L7, v L7 {7 ) V. (12.135)

Inserting Eq. (12.130) into Eq. (12.128) with the replacement of Eqs. (12.133)
and (12.135), we have the relaxation equation as follows,

P10 o P10 sjyy/ -1 9
e(LT Y, X ¥i=e(LT ¥, X)) X] +e(L7"Y L ’)atI/f
(L7 v LT R Vayy
2l i,j.k i,j
+e EM'J’ VY +e Ny, (12.136)
up to O (€?), where
MUK = (L't BIL™ %7, L' £)), (12.137)

N = (L7, (e fe‘*)*‘ VD LT ) (12.138)
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Equation (12.136) can be made further simpler, if we note the following useful
formulae for space-like tensors A:

(AR = %M“ (A”,), (12.139)
(AWIP7 ) = é AP (AP ), (12.140)
(AHVPO Y — %A’“’ (A"‘O,'”) + (va}pff) + (A(HV)PU>
_ éMV AP (A%P )+ % AR (4GB
+ % QLPT (AP e, (12.141)
(AU po)aB) y _ % AT NPT B (A )y (12.142)
(AlmItpo)ap y %Aaﬁ (AN y L AU (o) @B) y g ( AUV p0) @)y
— % AHVPT AP <A<y8)<ya>kk>
+ g AHVYS A/wly A"‘ﬂm (A<m>(r"><m> )
+ % APTS APTE Qo (AT, (12.143)
where we have defined the notations,
(A)::(l,A):/dp(p-u)feqfqup. (12.144)
and
AW = QUIPT A (12.145)
with
Q1IPo = % (AMP AY7 — AHT AP, (12.146)

In the first equality of Eq. (12.141) and the first equality of Eq. (12.143), we have
used the fact that a space-like rank-two tensor B#”, which satisfies both u, B*" =0
and u, B*V = 0, is decomposed to be

1
B — 3 ARV Bpp 4 Buv) + BV (12.147)
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The numerical factors may be verified by contracting both sides of equations. To see
how to use these formulae, let us consider { A% ) Y(po) Xap> Which is found in
the fifth line after the first equality of Eq. (12.179),

(APDP Y oy Xap = = APTP LAY 5 Yooy Xap

N — | —

(A s v X oy, (12.148)

where we have used Eq. (12.140) in the second equality. With the use of the formu-
lae (12.139) and (12.140), some coefficients in Eq. (12.136) are reduced to be

(L9, 27)
(L7'11, 11y w(L7YM1, JPy (L7UM, #P9)
N R S . 2T
I Y L O Y e LN L N A L Ja
=T¢h o T2h _ —2Tnh
(L=Y410 1) h(L=YAarv, jry (L=1aHv, 70
-T¢ T2 2Ty
10 0
=|0a* 0 , (12.149)
0 0 Arvwe
J

(L7'0, L'y n(L-'f1, LV Jry (L1, L1 Aee)
—T¢ T2\ —2Tn
_ | @tar Lty (Ltge LTV gey (LN gk, LV ARO)
| -Toh - T*h  2Tqh
(L='aw  L7'T1) h(L™'a" L='Jjr) (L7'am L='7r7)
-T¢ T2 —2Tn
—TI1 0 0
= 0 —15 AMP 0 , (12.150)
0 0 —1g AR

(7M1, v¢ L-'1)  R(L-'I1, v L7V JPy (L', ve L' 7o)
Tt T2\ R 2Ty
(L g v LY (LN R vt LRy (LN TR v L Ry
| . -T¢h T2, —2Tnh
(L7Vam @ LUy h(L- 17w pe L1 jey (L1 amv oy L1400
—T¢ T2 2Ty
0 —h lry A% 0
= | - leyg Are 0 —h‘IZMA““P”) (12.151)
0 —h Oy ARVaP 0

Here, we have introduced the relaxation times tp, 7y, and 7, and the relaxation
lengths ¢ry;, €511, £, and £, ;, whose definitions are given by
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L~'11, L'
T = ; (12.152)
T¢
(LY Jw, L' J,)
= — , 12.153
7y 3770 ( )
I:—] Ny I:—l o ’
e ST LT ) (12.154)
10T n
(I:_lfl, v“I:_'JAM)
bny = — , 12.155
mnJ 370 ( )
L='Jjr v, L7'11
P ] ) (12.156)
3T¢
l’:—lfu’ Ui_l 2 "
Oy 1= VLT M) (12.157)
10T n
(L' 7w v, L7V J,)
bpy = — . 12.158
J ST2x ( )
Thus, we find that some terms in Eq. (12.136) are obtained as follows:
(L7, 3y = e, J¥, 7, (12.159)
(L7, 30X =€ (=00, AT h2 V™" (u/T), 2n0""),
(12.160)
A A | ad 0
L', L7y —yj =€ (—tq —1I1, —1; A" —1J,,
€ 14 X)atlﬁj €( ™o Ty 577
B
— T A7 —m,), (12.161)

T
(LY v LT RV Ve = (—hlny V-,
—h e VAL — h™ ey AP0 VT,
—hlgy APV, ). (12.162)

From now on, we examine the rest of the terms in Eq. (12 136). Using the
formulae (12.139), (12.140), and (12.142), we can reduce €3 M™* yr; 4y for
W =11, J» /h, A" to the following forms:

For W = A,

€2

— S AL BILT R LT R D v
2[(L f, BiL~'11, L='ny)y _, (7', BiL=lJe, Lohjey)
= —€ T1 +
2(T ¢)? 2(T2 1/ h)?
(L7Y11, B[L='#Po, L= 79B])
22T p)?

Ty Jo

=+

]
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L=11, B[L~' 11, L' 11 L=, BiL=tjw, =17
2_62[< [ D, [ 1)

JPJ
2(T ¢)? 6(T2 1/ h)> P
(L7'11, BIL™YA# L= 4,,])
+ wer ”'M]’ (12169
for ' = J*/h,
€2 A A 0
-5 (L="J*/h, BIL™" 97, L7 9% % xe
L=V Jjw, B[L7'T1, L~ Jj°
— 2 [< [ - D g J,
(ToHT*x/h)h
(LY Jr, B[L7'Jr, L7 7%f])
3 ]p 7'[0“3
(TA/hW)Q2Tn)h
L= Jjr, B[L™'T1, L7' ],
= 62 ( J 2 [ ’ JM]> JM
3(T¢)(T2A/h) h
L_lf”“, B L—ljv’ L—l 2 )
LS [ Tud) o nl, (12.164)
5(T2x/h) QT ) h
and, for Y/ = 7",
€2 ~ 0
- (L7' 2%, BIL™ 7, L7951 %
S[(L=" 7™, BIL™'T1, L™' #r°])
= —€ Hﬂpo‘
(Te)2RTn)
(L='amw  BIL™'Jr, L7'J°))
+ 2 2 o Jo
2(T2A/h)
N (L='am  B[L '#ro, L' 72%F])
oo TT,
22T ) po b
) [(L‘lfr““, BILT'I, L' Atw])
= —€ T
5(ToH)yRTan)
—1 Apv -17 -17
(L='am, B[L™"J,, L7"J,]) Ji g
10 (T2 1/ h)?
L~'aw B[L 'a*, L7 '7,,
4 ( L " wh) o , (12.165)
(35/6) (2T n)?

which are summarized as

eziMi’j’klﬂj Yk = €2 (brnn 1% + by I Jp + btz 777 Tpo
h]l-[]l_[.]”-ﬁ-b]]n Jpn'p”',

batin ™ + by I IV 4 b nP% 2% ). (12.166)
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Here, the coefficients b, bniss, brizz, by, brjzs banz, bryj, and by, are
given by

(L~Y11, BIL~ Y11, L1 10))

bnnn == — 21202 , (12.167)
by = L f[Tﬁ_(;)J; L7 (12.168)
e = (12.169)
b = ST B D, (12.170)
brs i L Bl[é;in L Al (12.171)
bt 1= — LT ?([)LT_;;; LAl (12.172)
brss = =2 (i_IWIOBT[fWJ” LLRD, (12.173)
b = —3@71’?/‘”’;90[?;;5’ ElaD), (12.174)

Next, we rewrite € N/ yr; as follows:

LT g T e v ety
—1 71 eq reqy—1 eq fe -1 4j el
=e(L7 ¢, (fSf5 f[quqL X’])l/fj*T

+e (L7l (f“Ifequ P or [feqff’qr1 RN VT

o

R feqfequ AN

oF
e (LTI (e fen TP G LT DY Vi
e (L7 1yl (e feq)— feq FAL 3y 7uﬁ
e (LT (e TP [fleeqL Y0y veu®.  (12.175)
The temporal derivative of T, /T, and u* are rewritten by using the balance equa-

tions up to the first order with respect to €, which correspond to the relativistic Euler
equation:
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0

P 5
—T =-T —| €6+ 0(), (12.176)
ot de |,
ad " 1 2
=—— —| €0+ 0(D, 12.177
aer = T an)| 0TOE (12.177)
d 1 T w
—ut = — e VAT + — e VFE 4+ 0(€?). 12.178
gt eV I eViEToE) ( )

Using the formulae (12.139)—(12.143) and the Euler equatlons (12.176)—(12.178),
we convert Eq. (12.175) into the following forms: For W =

A e R I A A 17

9 1red ALl
)

a 1 0P

L 0T T onl,

la o peq sequet [ p 0 1]feqf‘eqL—1fP
+ (L7, (e fed) [v o+ o

T dug
1 —eqn a T fed fea =l je w
L1 eq feqy—l e e Va2
+ s S [v l;+hauﬁ] /0 1o VBT

1 ede 9 feafaLTIn
+ (L7, (o9 7R 1Uﬁa’7ffT)HVﬂ“a

feq f‘eq L—1 #p0

= ¢’ {<L‘l I, (fe4 fe! [— r 22
de

) Jp VgT

+(L~'m, (feqfeq)—luﬁi ) T po vﬂu"‘}+0(e3)

ou® —2Tn
. - aP| 9 1 9P| 9 fafaL-lf
:62 (L—ll—[’(feqfeq)—l -T = o — L)ne
de |, oT T BneE)T -T¢

+AT(X5(L_1ﬁ,(feqfeq)—1 [UQ;T+;8;}W)JPVPT
+A:5(L_1ﬁ,(feqfeq)—1[ 8+Z&]W”pvp;
+A%5(L_lﬁ’(feqf_eq)‘lvaa%ﬁ%me

+Aaﬁy5<L YL () ;&%)nwwa}

o (12.179)

for ' = J*/h,
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~ _ a9 _ ~
(LTI b, (fe0 foH7 [3— +ev: V]fe‘* FAL™T) x
T

= {<L—1 T (9 e

c[orip| B _Lor) AL,
de |, 0T T an|, 0% | T2x/h
g [ 2 L I g
H (LT TR R (f9 e :v"“ aiT + % %]WW“ VT
A AN :v" % * % a;]wmvﬂl;
+(LTVIR R (o9 fey :vﬁ %ﬂL% azﬂ]w>”ﬁm Vﬁ%

3 fe feq L1 f,o

L*lju h, eq reqy—1 .8
+ R R R STl

) J, vﬂu“} +0(e)

APY -1 7 eq feqy—
=e2{ﬁ<LIJp,<fC'fq)‘

n e T

F S g ‘[vaﬁ+%w—a]’m’f{#mwr

. A;Y;:NS (L7 J,, (9 ey [ 8% n % %]jeq f_e;;nl Tys )20V, T
Aaﬁy5 (L (e eyt [ %Jr%m] feqf_eqzl;n Rys )n“ﬂvp%
%ﬁaﬁ (L70 T, (9 7o) g B%% ) I e
Aaﬁy& (L7 Ty, (fOF ), 3?{5%”” ot

. Q;Yf;yﬁ (L Jy (7 ey, %W”p wup}

+0(e), (12.180)

and, for ¢/ = A*,
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9
e(LTham, (s e [ +ev: V] FAFALTIT) x

— 62 {<L—l Fhv , (feq feq)—l

. [_T or) 2 _1or iﬂ}w]we
el, 8T T on|, 0k —2Tn
S+ (L AR feqfeq)f |: ﬁaz;_i_;wai/g]W)JpVﬂT
+ (Lilftw, (feq]?eq)*l [v % + % &]W%’pvﬂl]{
F(LT R (ped fedyl B z“ feqf_eq#)nvlgu“
H(LTIRM(f TP %%mm Vﬂua} o
= { A (L 2 (750 oy
oo L 1}w>m
de |, 0T T an|, d —2Tn
P NTLT aﬁfeqf—eq#m”w
. Ap;mﬁ (L1 4y, (60 fony) [ aiT n % %]%)m wIT
+ M;mﬁ (L™ e, (F9 o) [ % o au]w IHVIE
A (o oy zﬁ%mo’”
+$ZM< oo s (f TN %W”w
L 12T A3;”*y A (L g (g8 ey
X Vg %f‘qu_e‘;#>npwawp
4 ATIVS Alxsa)\y Qo5 (L 7y, (f0 o))
X UQ%W)#’W&)”%}+O(G3), (12.181)

with the vorticity o’ = Q"*"* V,u,,. Thus, € N*/ ; finally takes the form
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eN“ ;=€ (knn 116
ey I VT + ) IV,
+ k117 77 Opos
KGR IVAT + VL
+&S) IR0+ I et k) TP ",
+ /(5171) " Vv,T + Kﬁ) TP Vp%,
Ky o™
ey S VIT 4 g

+ D g 4@ i), 4@ e ), (12.182)

where we have omitted terms of O (€3).

The coefficients ki, Kl(-ll} /cl(-[z}, KT » Kyl-)[ /(521-)[, K;lj) szj) K?] Kﬁ? IC;Z; Krll»

k) k@, kD k@ and k) are defined by

«nm = (L7, (ped fea) !

kD= Agu (LU, (fo9 feay! [vﬂ % + % d’%}% ) (12.184)
o = St g e e g | R (12.185)
e o= 27 L g ety O % N (12.186)
W= e gy [vﬂ 2.l a%]w N (12.187)
o g G o+ e | T, (12.188)
= B g e

B (feqfeq)_.vpa%%w% (12.190)

@ ._ T g eq 7eqy—1 ifeq fe L=y
<Gy = Ty T e R Ty, o = ), (12.191)

Awvpo . . 9 1 9 rafaLTla
Kglﬂ) =53 (L—l Ju ., (f4 feq)—l [vu T + T 8u":|ff727Tr]W ) (12192)
ARVPO . _ 9 T 9 19740 7,
K;%_g = 5h <L_] Ju ., (f4 qu)_] I:Un IE + n m]ff_zijwnﬂp) (12193)
T
vpo _ eq feq 7 —1 [
om = 2 (L (e ey, O ST (12.194)
5 du -T¢
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a ._ Amee eq feqy—1 9 1 9 feageaLts
Kpy = 3 (L™ gy, (fF ) Vp aT + T 2up 7T2)L/h ), (12195)
@ . AT gt [, O T8 ULy 121
Ky = s T A T v o T h our 2an " (12.196)
ARVPO N eq Feq\—
kg = = (L . (£ 77
eq feq ;—1 4
X[,Tﬁ 9 1ok iLJrlvui}f SEL Ap (12.197)
del, 8T T dnl, 3k 3~ dut —2Ty
8 APOA af | eq feq 7 —1 »
@ _ 12AMTTARTR, A 1 eq peqy—1 O SHSHLT Apo
Kya = 5 (L s (PN v 7 ), (12.198)
4A;wy5 Apnk Qaﬂ _ eq feq L—l ~
Kj?,% = fy“ <L717Afuv» (€9 Feay =Ly, %M) (]2199)
u —2Tn

Inserting the above equations into Eqs. (12.136) and setting € equal to 1, we finally
get the explicit form of the relaxation equations as presented in (12.98)—(12.100).

12.7 Properties of Second-Order Fluid Dynamic Equation

In this section, we examine the basic properties of the resultant second-order fluid
dynamic equation. First, we show that our equation respects the stability of the static
solution containing the equilibrium. Then, we prove that our equation is really causal
in the sense that the speed of any fluctuations around the equilibrium is less than the
speed of light.

12.7.1 Stability

We first prove that the static solution to the relativistic second-order fluid dynamic
equation, i.e., the pair of Eqs. (12.77) and (12.81), is stable against a small pertur-
bation. The strategy of the proof in this subsection is the same as the one adopted in
the case of the first-order equation in Sect. 11.6.2.

A generic constant solution is written as

Two;1)=Ty, u(o;t)=uy u'(c;t)= u(’“; (12.200)
[o;1)=0, J*o;1)=0, 7a"(0; 1) =0, (12.201)

where Ty, 19, and ug are constant. We remark that the equilibrium state is a constant
solution in the special case of ug =(1, 0, 0, 0).

To show the stability of the constant solution, we apply the linear stability analysis
to the relativistic second-order fluid dynamic equation (12.77) and (12.81). Thus we
consider the case where T, u, u”, I1, J#, and 7" are all expressed as a sum of the
constant solution and a small correction as
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To;1)=To+6T(c; 1), p(o; t)=puo+déulo; 1), (12.202)
ut(o; ) =ul +u(o; ), M(o; t)=258M(0; 1), (12.203)
JMo ;1) =8J"(0; 1), (0o T)=8n"(0; 1), (12.204)

where 8T, S, du*, 8T1, §J*, and é*¥ are assumed to be so small that the second
or higher-orders can be neglected.

Since 67T, i, and du* are not independent variables because of the constraint
Su, uy = 0, we define the following variables composed of linear combinations of
8T, éu, and Su* as mutually independent ones,

5Xa 1= —8(u/T) = —— b1, + 2 5T 12.205
4dp o — — (upt/ ) - _T() Uy + T_02 s ( . )
) 1 Ho
§Xas =8/ T) = — S — 2 8T, (12.206)
T 1

From now on, we suppress the subscript “0" in Ty, 1o, and u(’; .

To describe fluctuations of fluid dynamic variables governed by the second-order
fluid dynamics, we need to incorporate the fluctuations of the dissipative currents;
8I1, 6J*, and 8™V, Instead of them, however, we define the following variables
composed of linear combinations of them as the mutually independent ones,

_%A}LV(SH 87'[;“,

80X, = ——5—5—+ — , (12.207)
(I, L7'I1) (A7, L' 7,5 )

h2s8J

8Xpua = (12.208)

3(JP. L7 )
We treat
8Xap = (8X 0, 8X 4y X4, 8Xus), (12.209)

as the fundamental variables.

Inserting Egs. (12.202)—(12.204) into the relativistic second-order fluid dynamic
equation (12.77) and (12.81), we obtain the equation governing the time evolution
of 6 X,p as

ad A d
o B o -1 B

, —8X4p + , L —8X,
(9o %) 97 ap + (@y @) PP 8

= — (¢, V@b Y V6 Xap — (98, vP L7 9P ) V56X 5, (12.210)
R 3 . . 3
-1 _pa B -1 pa -1 B
(L™ ¢ L 90 ) 5-8Kap + (L o, L™ g ) 55 8%
= (L7 v b YV, 8Xap — (L7 0P L7 )P ) V,8X
— (L7 LL™ " ¢}P)5X,p. (12.211)



364 12 RGY/E Derivation of Relativistic Second-Order Fluid Dynamics

In deriving Egs. (12.210) and (12.211), we have used the following formulae

(N = 3 1,090, 8X4a, (W) = [L~! 90{m]p 0Xue,  (12.212)
with the relation ¢} = [Qo o) a]p, the explicit formula of which is given in
Eq. (12.92).

Equations (12.210) and (12.211) are combined and expressed in single formula
as

bl
A@B.vé £5Xya + Bopvs §X,s =0, (12.213)

where A%%Y% and B*A-¥% are given by

AP = (L1 P T gy (12.214)
ARBAS . (]~ (pfﬁ @0, (12.215)
A4BVS ((pg, L1 grdy, (12.216)
AdB4S . (wg’ o), (12.217)

B = (o L7 oy + (Ll 0P L )V, (122218)

prBA4S . (IA;I (pitﬁ P ¢S )V, (12.219)
BB . <(pg 0P ! 901”5 )V, (12.220)
BYH = (gh . v 9)) V. (12221)

Let us obtain the normal modes given by the linear equation (12.213). Inserting
8Xap(0; T) = 8Xap(k; A)eho=07, (12.222)
with k* being a space-like vector (k* = A*Y k) into Eq. (12.213), we have
(A APYS — BeBYdysX 5 =0, (12.223)
where B*#-¥% are given by

BHV = (P LT oy 4 (LT P 0P L ) ik, (12.224)
B = (L' ! P gd)iky, (12.225)
B = (o v L7 )ik, (12.226)
BY4 = (of v b)ik,. (12.227)
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In the rest of this section, we use the matrix representation when no misunder-
standing is expected. In order to get a nontrivial solution, we impose

det(AA— B) =0, (12.228)
which leads to the dispersion relation
A = AKk). (12.229)
The stability of the constant solution given by Egs. (12.200)—(12.201) against a small
perturbation is assured if the real part of A (k) is positive for any k*, which implies
that § X tends to decay along with the time evolution.

We first show that A is a real symmetric positive-definite matrix. In fact, for an
arbitrary non-vanishing ‘vector’ (w)yg := Wag

Wap AP w5 = (wyp L7 </JiLﬂ + wyg <.063 , wys L7l 4 wys 0f)
={x,x)>0, we #0, (12.230)

with

Xp i= Wpya [i,_l goiw‘]p + Wiy §08p~ (12.231)
In Eq. (12.230), we have used the positive-definite property (12.19) of the inner
product.

Equation (12.230) means that the inverse matrix A~! exists, and A~ is also a real
symmetric positive-definite matrix. Then with the use of the Cholesky decomposition
[218], A~' is factorized into a real upper triangular matrix U and its transpose U
as

A=y uU. (12.232)

Now substituting Eq. (12.232) into Eq. (12.228), we have

det(A I —U B'U) =0, (12.233)

where [ stands for the unit matrix, which shows that A (k) is an eigenvalue of U B'U.
One can see that the real part of A (k) is positive for any k* when

Re(U B'U) := % [(UéfU) + (UE’U)T], (12.234)

is a positive definite matrix, which we now show is the case. In fact, for a real-number
‘vector’ w ((W)eg =: Wap)
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wap [Re(U B U7 w5 = wap [URe(B) ' U7 w5
[w Ulyg [Re(B)I*P7° [w U],
—[w Ul (@, L7 }%) [w U

—(y, L7y, (12.235)

with ¥, := [w U] (pf‘ 5 . However, since the vector v/, belongs to the Qo space

spanned by the eigenvectors with the negative eigenvalues of I:pq, we have
—(¢, L"), > 0. Thus,
wep [Re(U B'U)“P8 w5 > 0, (12.236)

which proves that the constant solution given by Eqs. (12.200)—(12.201) is stable
against a small perturbation around the general constant solution.

12.7.2 Causality

We show that the speed at which the fluctuation § X4 propagates does not exceed
that of light, i.e., unity in the present unit system.

We suppose that the propagation speed of §X,g is given by the group velocity.
Here we call the maximum value of the group velocity the characteristic speed. To
define the characteristic speed, let us introduce a space-like vector vé‘h, which is
defined in terms of the eigenvalue A (k) given by (12.229) as

9
o= i —i—A . 12.2
b= g [ -] (12237

Then the Lorentz-invariant characteristic speed is given by

Veh := 1/ — Ay VL, VY- (12.238)

By a differentiation of Eq. (12.233) with respect to ik, vl is found to be given
as an eigenvalue of U C*'U,

det[vfy 1 —v Criu] =0, (12.239)
where

o . I
[Cc?]?7 = 1im [—ia—B“ﬁ’V‘S]. (12.240)

—k?—00 kp
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With the use of Eqs. (12.224)—(12.227) for B“ﬂ’y‘s, the components of [C"’]aﬁ’y(S are
found to be

[CP]"" = (L'l v L 1), (12.241)
[CPTH% = (Lo, v ), (12.242)
[CP)1" = (0f . v L g}), (12.243)
[C)7 = (0}, v ). (12.244)

Then the expectation value of U C*'U with respect to an arbitrary vector w’ :=
(U~ w can be written as

[wU ], [V C U] W u]

yé
W' pr [U—l t(U—l)]a’ﬂ',wa/ 0,y
af,ys
Wyp |CH w , vM
_ ﬁ[ /]/ - 12 _ (X, v"x) :<U;L>X’ (12.245)
W APV wyy (X X)
with
Xp =W [L7 0]+ waa 6, (12.246)
where we have introduced the notation
, O
(0), = 20K (12.247)
(x> x)
for an arbitrary operator O.
We will show the inequality
\/—A,w (vh), (v), =1, (12.248)

holds for any x,, which proves the inequality

Veh =/ —Auv vffh vy < 1. (12.249)

The proof of (12.248) is given as follows: First, with the use of the identities

(p-u)* —m?

— A v = 1, 12.250
uv Vp Vp (p - u)? = ( )
(1), =1, (12.251)

we obtain
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(=D vhv”), < 1. (12.252)

We also find

<_A/J.v v Y )X = _A;w <Uu >
Yys (12.253)

where §vp, := 8v), 8,4 With §vj, := v, — (v*),. We have used
— Ay vy, dvy, > 0, (12.254)

due to the fact that §v), is also a space-like vector. By combing Eq. (12.253) with
Eq. (12.252), the proof is completed.

In short, the relativistic second-order fluid dynamic equation given by Egs. (12.77)
and (12.81) respects the causality in the linear analysis around the homogeneous
steady state (12.200)—(12.201), in addition to the stability around the static solution.



Chapter 13 ®)
Appendices for Chaps. 10, 11, and 12 e

13.1 Foundation of the Symmetrized Inner Product defined
by Egs. (11.31) and (12.18)

In this section, by applying the general theory of asymmetric linear operators given in
Sect.3.6.2, we shall prove that the inner product defined by Eqs. (11.31) and (12.18)
is the unique one which satisfies manifestly the self-adjointness of the linearized
evolution operator L.

To make the discussion clear, we suppose that the dimension of the vector space
operated by L is n. For this n x n matrix L, we define right eigenvectors U; and left
eigenvectors UlI withi =1,...,nas

LU; =X U, (13.1)

U'L =50, (13.2)

respectively. Here, A; withi = 1, ..., n are corresponding eigenvalues. A Hermitian
conjugate of Eq. (13.2) is

ATU; =2 U, (13.3)

with A* being a complex conjugate of A;. Without loss of generality, we can impose
the orthogonality and completeness as follows:

Ul u; =4, (13.4)
n
Y uol=1, (13.5)
respectively.
© Springer Nature Singapore Pte Ltd. 2022 369
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We define an inner product for ¢ and v in terms of the right eigenvectors U; with
i=1,---,nas

(p. v) =9 gy, (13.6)
where g is a metric tensor
g=>y UU. (13.7)
i=1
We note that the following symmetry property with respect to U; withi =1,--- ,n
holds:
(Ui, Uj) =4y, (13.8)

which can be derived from Eq. (13.4).
Using this symmetrized inner product, we obtain

(. Ly)=9 gLy =" o' 0,0 Ly

i=1

= Z 2o U Uy, (13.9)
i=1
and
(Lo, v)=ULp)'gy=9¢"Ligy=) ¢ L'0T y

i=1
=Y X U T y.  (13.10)

i=1
We find that, when all the eigenvalues are real number as A} = A; withi =1, -, n,

the self-adjoint nature of Lis apparent,

(o, Ly)=(Lo, ¥). (13.11)

Let us construct an explicit form of the metric tensor g. First we shall show that
there exisits a hermitian matrix G so that L and L satisfy

LT=GLG™, (13.12)

with
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G'=G. (13.13)
In fact, using the definition of L in Eq. (11.29), we have
(p-u) O f5 Ly = —l, /dm /dpz /dp3 o(p, pilp2, p3)

X feq f fe? feq (8pg + 8p1g — 8pog — Spag)

- _5(81"1 ap +bpg = Cpg = dpg), (13.14)
with

ap = fdpl /dp2 /dp3w<p,p1|pz,p3)f fo 7 e (13.15)

bpg = /dpz /dpzw(]? qlpa. p3) f0 £ 33 fy (13.16)
Cpg i= fdpl /dp3w(l7, pilg, p3) f,3 ol fe f,,z, (13.17)
dpg = /dpl /dpzw(p, pilpa. @) £ £33 33 fr0. (13.18)

Here, it can be readily shown that
bpg = bgp,  Cpg = Cqp,  dpg = dgp. (13.19)
For instance,
g =/dp1 /dpzw(p, pilp2, @) [0 fod Fyd 0
/dpl /dpzw(q palpis p) 30 f5d fid 7
= [an [apata. mipr. o 7 750 g50 07
=/d171 fdpzw(q, pilp2. p) f Fd Fd st =dgp,  (13.20)
where the symmetry property of the transition probability (10.20) given by

w(p, pilp2, 9) =w(p2, qlp, p1) =w(q, p2lp1, p), (13.21)

and the detailed balance (10.35) given by

o(q, p2Aprs p) R fod LA 38 = F Fod Fd i =0, (13.22)
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have been used in the second and third lines, respectively, and the dummy variables p;

and p; have been interchanged in the final line. Thus we find that (p - u) f;q _;q L,
is a symmetric matrix, that is,

(peu) f3 fs3 Ly = (q - 1) 53 53 Lyp. (13.23)

Noticing that I:qp is real as

Ly=L;, =L}, (13.24)
we rewrite Eq. (13.23) as
L, =p-w) [ f30 Lpgl(q - w) £59 f5977" (13.25)

Since (p - u) f,° f,fq is real, we can identify the Hermite matrix G with
Gpg=(p-u) 39 f598pg. (13.26)

Substituting Eq. (13.12) into Eq. (13.3), we have

A ~ ~

GLG™'U =10, (13.27)
which can be converted to

LG'U =160, (13.28)

A=A, (13.29)
G'U =U,. (13.30)

Using Eq. (13.30) and the completeness (13.5), we find that the metric tensor g is
identical to G:

g=Y GU U =G. (13.31)

i=1

It is noted that, as shown in Eq. (13.29), all eigenvalues of [ are real and hence the
inner product constructed by G shows in an apparent way the self-adjoint nature of
L.

Substituting Eq. (13.31) combined with Eq. (13.26) into Eq. (13.6), we have the
inner product
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(@, ¥) Z/dP/dququl/fq
=/dp/dq(pp(p-u)f;’qf;qﬁpql//q
= /dp<p~u) S ep ¥ (13.32)

We note that the symmetrized inner product constructed in Eq. (13.32), which is a
unique one that ensures the self-adjoint nature of L, is nothing but the inner product
introduced by Egs. (11.31) and (12.18).

13.2 Derivation of Eqgs. (10.65)-(10.67)

In this section, we present a detailed derivation of Eqgs. (10.65)—(10.67).
Some manipulations of Eq. (10.64) with the use of the orthogonality relations
between the zero modes give

P 1 2 _ 2
S o ) (13.33)
ot 3 3(aza; — a3)
d 1 m? —
) (13.34)
ot T T 3(aza; —a))
0 1 m2ay — ap w
W= VT + T ——= V¥ —, 13.35
gz T + m2a; — a3 T ( )

where
aw=ﬁwﬁw?@%N,K=QL2w“» (13.36)

some of which are expressed in terms of the thermodynamic quantities 7', u, n, e,
P, and their derivatives as

3 1 9 1
e -, = a, (13.37)

aT — T T ow T

de 1 I de 1
X -t o, 13.38
oT — T2 T T G T T® (1339
3T =3 (a3 — pa; — m*a; + m~pag), (13.39)

aP 1

= — (a — m*ay). (13.40)

au 3T
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We note that the explicit forms of n, e, and P given by Egs. (10.38)—(10.40) have
been used.

Combinations of these relations further lead to the following equalities:

w
[
=

_m2(a2ao—a12)=l %%_ﬁﬁ_l_a_f) (13.41)
3asay —az) 3 ggdn_dedn 3 e’ '
m*(azay — azay) _ _%g_; - %g_; _ apP (13.42)
3(azar — a3) oy har an |,’ '

2 aP
%=T%+u=ﬁp (13.43)
o

In Eq. (13.43), we have used the following relations derived from the Gibbs-Duhem
equation dP = sdT + ndu,

9P P—

R o (13.44)
aT T
aP

— (13.45)
o

with s being the entropy density. We note that the relations (13.44) and (13.45)
can be shown not only by the Gibbs-Duhem equation but also by a straightforward
manipulation based on the explicit forms of n, e, and P.

With use of Eqgs. (13.41)—(13.43), Egs. (13.33)—(13.35) are nicely simplified as
Egs. (10.65)—(10.67).

13.3 Detailed Derivation of Explicit Form of ¢{*

We derive the expression of ¢’ ;‘ in Eq. (11.88) whose calculation can be done as
follows,

o1y, =[Qo*], =&, —[Po1”],

1 _ i
o (p" o5, — (0w @l nos, (@b . B )), (13.46)

Using a, with £ =0, 1, --- defined in Eq. (13.36), then we express the metric
af _ o B
Ny = (‘po , §0o> as



o

13.3 Detailed Derivation of Explicit Form of ¢;

1
ngu = azuru’ + (m2a1 —a3)§A’“,

ué 4p
Ny =My = au”,

44
n() =dai,

while the inverse metric ngalﬁ read

) ayutu’ 3ARY
n = )
o ™ gaay — a3 mla; — as
-1 —1 —ayu”
Nopa = Moap = —agal — a%’
Moas “
4qg= " >3-
0 asay — a%

The inner products (g% , ¢} p ) are evaluated as follows:

375

(13.47)

(13.48)
(13.49)

(13.50)

(13.51)

(13.52)

1
(g8, @f‘b> =ayu®ut ub + m?ay — a3) 3 W AM 4yt AP 4 b Ay (13.53)

1

(95 - @’f4> =azuau“+(mzao—az)§A““,
1

(o, ¢ =azu"u”+(m2ao—az)§A“",

~ud
(o5, @) = ayu.

(13.54)

(13.55)
(13.56)

Inserting the inverse metric ng;ﬂ in Egs. (13.50)—(13.52) and the inner products

(g g?)i“g ) in Egs. (13.53)—(13.56) into Eq. (13.46), we have

o | e a =,
$1p = 1 m?ay—a»

® _
P p— Jp, o =4
p 1—as

Here, we have introduced the following quantities

m*(axap — aj)
M, = 2R =a) 2y
g 3(aza; — a3)

m*(azag — azay)
3(azar — a3)
2
m-a; — as
PN PR
m-ap — dp

Vo Voo
”g = AMP PpDo>

with

(p-

(13.57)

2

") — m? (13.58)

(13.59)

(13.60)
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AP = % [A’“’ A"+ AFT A — % A A”"]. (13.61)

Using Eqgs. (13.41)—(13.43), which are derived from the explicit forms of a; with
£ =0,1,2,3, we can convert Eqgs. (13.57)—(13.60) into

(=AM 1T, —i—rr[’,“’) = —AW f[,, + ﬁ[’,“’, o=,

oy =1P" 0 (13.62)
Jh = JH, o =4,
p-ue+tP P e+P 7P
where (ﬁp, f},‘, Ap) = ﬁ (I, Jp, mp") as given in (11.89) with
1 9P P 1
M,=0p w|-—— |- u—| —=m’ 13.63
p=1(p-u) [3 %% n] (p-u) an |, 3 ( )
P
JE= —A" p, [(p )= &F ] (13.64)

One sees that the expression of ¢} in Eq. (13.62) agrees with that given in Eq.

(11.88), i.e., we have derived Eq. (11.88), as promised.

13.4 Computation of L Qg Fy in Eq. (12.38)

We derive the expression of L' 0y Fy given by Eq. (12.38).
Noticing that Fj in Eq. (12.17) is expressed as

. u . n
Fop = @1y Ve = @t Vi, (13.65)
T T
with 1 = p" ¢, ﬁ, we have
Uy 4o M
[Q0 Fo], = ¢ty Vi — oy Vi (13.66)

with ¢} 1= [Qo @] . Substituting the expressions of ¢y, given by Eq. (13.62)

into Eq. (13.66), we have

_V A/LU,OU VPMU

-u A1 u R
—  —JrFoV, T g
T PptT p T

[Q0 Fo], =11, (13.67)

In the above equation, we have introduced the enthalpy per particle / given by
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e+ P

n

o= (13.68)

By operating L' on Eq. (13.67) from the left, we obtain Eq. (12.38).

13.5 Proof of Vanishing of Inner Product Between Collision
Invariants and B

In this section, we present a proof for the identity given by Eq. (11.67). This proof is
a relativistic extension of the proof in the non-relativistic dissipative fluid dynamics,
which is presented in Sect. 8.5.

We begin from the definition of the collision invariants,

/dp %6, CLf1p, =0. (13.69)

This identity is satisfied for an arbitrary distribution function f,, and hence we can
take the functional derivatives with respect to f,,. The second derivative reads

82
/dp oy <o s 57,3, Clfl, = (13.70)

We take the value of Eq. (13.70) at f, = f to obtain the following relation:

f dp @, 53 F53 Bpgr (59 f5 7 (S0 f29 7 =0, (13.71)

where the definition of B given by Eq. (11.56) has been used. B
Multiplying Eq. (13.71) by arbitrary two vectors f;* f;* ¥, and £ £ x, and
then taking the integration with respect to ¢ and r, we have

0= fdpsof;p fea e qu /dr Byor Vi 10

=/dp<o6‘,, 8Bl . ]
= (¢y ., BlY¥, x]), (13.72)

where the notation (11.55) has been used. The putting of y = x = L1 O F reduces
Eq. (13.72) into Eq. (11.67), and hence the proof of Eq. (11.67) is completed.



Chapter 14 )
Demonstration of Numerical oo
Calculations of Transport Coefficients

and Relaxation Times: Typical Three

Models

14.1 Introduction

In this chapter, as a direct continuation of Chap. 12, we demonstrate how numerically
calculated are the microscopic expressions of the transport coefficients and relaxation
times derived in Chap. 12 from the relativistic Boltzmann equation [67, 68], and
discuss the properties of them thus obtained for three systems of some physical
interest. The derivation of these expressions is based on [155] where the doublet
scheme in the RG method [69] is applied, which is an extension of the RG method
[1, 38, 39, 48-52, 92-96] as formulated in [3, 5, 6, 46, 57, 58] so as to incorporate
the appropriate excited modes in addition to the zero modes to make a reduced
dynamics from a microscopic theory.

According to the formulae derived in Chap. 12, a main task in the calculation of
the transport coefficients and relaxation times is to evaluate the following quantities:

A

d)l'lp . I:I
oy, | ==L | j» , (14.1)
L b

p

where L. pqg isthe hnear evolution operator (linearized collision operator) (12.16), and

1 ps J¥ », and 71,, are the microscopic representations of dissipative currents given
by (12.39)-(12.41), respectively. Indeed, with the use of ¢y, ¢Jp, and (;Sﬂp, we have
given the microscopic expressions of the transport coefficients and relaxation times in
(12.105)—(12.107) and (12.108)—(12.110), respectively, which are reproduced below
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1 1

¢80 = = (I, gn), A5 = (T Gy, (14.2)
RG _ L am RG _ _ (¢n. én) 143
77 IOT <7T ’ ¢7TM.1)>7 T]'[ (ﬁ’ ¢H> ’ ( . )

_L_JRG - _ (fi{y ’ ¢J/L) ’ TJEG - _ (?#v ) ¢7r,uv> 7 (14'4)

(Jp s ¢Jp) <7Tpa ) ¢npa>

with the inner product (¢, ¥) = [dp (p - u) £,° £, @p V).
Let us convert Eq. (14.1) into the following linear equations

A

“ ¢l'[ 1:[[9
L| ¢ = Jr ). (14.5)
o)1, \ap

These equations are linear integral equations,' and called linearized transport equa-
tions [67]. We note that a solution to the linearized transport equations gives explicit
forms of ¢r,, ¢, and ¢z, Our main task in this chapter is thus reduced to solving
the linear integral equations (14.5), which will be achieved in a numerical method.

This chapter is organized as follows: In Sect. 14.2, we reduce the linearized
transport equations (14.5) and also the microscopic expressions of the transport
coefficients and relaxation times to simpler forms that are suitable for the numerical
calculation, and then provide a method to numerically solve the integral equations. In
Sect. 14.3, we compute the transport coefficients and relaxation times numerically
using the linear evolution operator L pg for three physical models with the cross
section given, and briefly discuss the properties of the results thus obtained.

14.2 Linearized Transport Equations and Solution Method

In this section, following the calculational procedure given in [67] for the transport
coefficients in the case of classical statistics, we start with the linearized trans-
port equations (14.5) in the case of quantum statistics and convert the microscopic
expressions of the transport coefficients and relaxation times to simpler forms that
are tractable numerically. First we reduce the linear calculus in the left-hand side of
the linearized transport equations (14.5) to that of a system of three linear integral
equations with some kernel functions, each of which is given as a multiple integral
of sixth order. Then, the kernel functions are obtained by carrying out multiple inte-
grals of fourth and sixth orders. Next, the three-dimensional momentum integrals
are reduced to one-dimensional integrals. The final part of this section is devoted to
an account of a not only accurate but also efficient numerical method for solving the
integral equations.

! More precisely, Fredholm integral equations of the first kind [80].
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14.2.1 Reduction of the Integrals in the Linearized Transport
Equations in Terms of the Differential Cross Section

We consider a generic form of the integral operation of the left-hand side of the
linearized transport equations (14.5) as

(L$l,=— ,fdpl /dpz /dpsw(p pilp2, p3)
p u?

x u (@p+bp, = bp. = $p0), (14.6)
>
for an arbitrary vector ¢, with the integral measure
dp

PEST (14.7)

dp =

For a reduction of the formula, we exploit the fact that the transition probability
w(p, pilpa, p3) is expressed in terms of the differential cross section o (g, ®) as
[67],

w(p, pilpa, p3) = 2m)° P2a(q, ©)8*(p+pi—pa—p3),  (14.8)

where the following Lorentz invariant quantities have been introduced:

P = (p+p)’, (14.9)
q* = —(p—p)* (14.10)
cos® := —(p — p1) - (p2 — p3)/q*. (14.11)

In fact, one can confirm that the total cross section oy is expressed in two equivalent
ways as

1
Otot = /dpz /dp3 ;w(p, pilp2, p3), (14.12)

T
=27 / d® sin®o (g, ©). (14.13)
0

with the invariant flux F := \/(p - p1)? — m*.

Substituting Eq. (14.8) into Eq. (14.6), and using the integral measure (14.7), we
have
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~ d3 P1 d3p2 d3 pP3 1 2 1
P — , ®
[Le / / / PEIEREETRA A
7eq

x 84 p+p1— pz—p)u(qspmp, B — bps). (14.14)
P

For convenience, we decompose this equation into four contributions as

(L], = 1191, + L], + LI, + LIgl,, (14.15)
where
1[¢], d3 d3 - 1 y
Ii[9], 12 / P2 / p3 I
Ligl, / Eer R LA
L[¢],
eq req req ¢p
x 84(p+ p1 — po — p3) LI T L (14.16)
pq _¢P2
_¢P3

Let us convert the four contributions to more compact forms. We rewrite I[¢],
and I;[¢], as

! dS171

el ==, feq 0 | Gy po I Kilp o). (14.17)
1 1 d3

nLigl, = — P g, Kip, p), (1418)

p-u f* ) @) p}
where we have introduced a kernel function

d3 d
Ki(p, p1) —/ P2 /ﬂfﬂ—a(q ©)8*(p + p1 — pr — p3) 3 729.(14.19)

With the definition

1 &’ pr

k(p) = — 0 fol Ki(p, p1), (14.20)

Qn)p

I[¢], is written as

__ v 2
I¢], = o e épk(p) Ty, (14.21)
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where T, with the dimension of temperature is supposed to take a typical value of
the system and has been introduced to make k(p) dimensionless; Ty will be setto T
eventually, for notational convenience.

By switching the dummy variables in the definitions of I,[¢], and I3[¢], as

(p1, p2) = (p2, p1) and (p1, pa2, p3) = (p2, p3, p1), respectively, we obtain

Bigl, = —— L [EP ey L o, (14.22)

2 p—p‘u f;«q Qm)dp O pr TP 2P, P :
11 & py 1

I = — — — _f4 - K s , 14.23

3[¢]P p U f;q (27_[)3 p(]) fp] ¢Pl 2 3(p Pl) ( )

where the following kernel functions have been introduced:

1 d3 d
S Kalps pr) = / Pz /ﬂ P —o(q, @)
x 64(p + p2—pi—p3) fd f3d, (14.24)
1 d3 d3 o~
~ Ks(p. p1) = / P / s 52 LG @)
2 2!
x 64<p +p2—p3—p) fd f3S, (14.25)
with
PP = (p+p)’ G :=—(p—p) (14.26)
cos® := —(p — p2) - (p1 — P3)/3°. (14.27)
PP :=(p+p)’ G :=—(p—p), (14.28)
cos® := —(p— p2) - (p3 — P1)/G". (14.29)

Now we show that the following equality holds;

L[¢]p, = Lig],. (14.30)

Indeed, we first note the following equalities are satisfied on account of their defini-
tions,

PP=P, =4 O6=1-0. (14.31)
Then we have
P?0(§, ©®) = P*0(q, 7 — ©). (14.32)

However, for the system composed of identical particles, the following symmetry
property of the differential cross section holds
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o(q, ®) =o0(q, T — ). (14.33)
Thus we have
P?0(G, ©®) = P*o(q, ©). (14.34)

Substituting the above equation into K3(p, p;) in Eq. (14.25) and comparing it with
K>(p, p1) in Eq. (14.24), we find the equality

K3(P’ pl) = KZ(P9 pl)v (1435)

which implies the equality (14.30).
Collecting the four contributions, we obtain

1 1
=-T; —. [ (p) ¢p
d3
/(2 Pl ra (K, po) - Kap, pl))qbp} (14.36)

We remark that k(p), K;(p, p1),and K>(p, pp) are Lorentz invariant quantities.
This means that k(p) is a function of

p-u, (14.37)
although k(p) seemingly depends on p* and u*, separately. We note that p - p and

u - u are constants; p - p = m? and u - u = 1. Similarly, K;(p, p1) and K»(p, p1)
are functions of

p-u, pr-u, p-pr. (14.38)
Thus, we write the kernel functions as
k(p) =k(v), Ki(p, p1)=Ki(z, 71, x), Kalp, p1) = Ka(z, 11, x), (14.39)
where the following independent Lorentz invariant quantities have been defined:

p-u

= , 14.40

T T ( )
p1-u

= . 1441

7 T ( )

cos y 1= (p-u)(pr-u)—p-pi (14.42)

V- =m?[(pr-uy> —m?
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We note that x in Eq. (14.42) denotes an angle between A*Y p, and A*¥ py, and
reproduces a natural definition cos y = ‘ If""’;‘ll in the rest frame by u* = (1, 0, 0, 0),
which gives A*” = diag(0, —1, —1, —1).

The integral element based on these quantities reads

d’p 1 .
Qnyp)  Qn) TOZ\/lejdfl sin x dy dy, (14.43)
1
with
2= ? (14.44)
0

We note that i denotes a polar angle around A*” p,. Using this integral element,
we calculate k(p) in Eq. (14.20) to have

k(p) = /d,u,(r])Zn fﬂdx sin x K1(t, t1, X). (14.45)
0

Here we have introduced another integral measure

1 o0
/du(t) = m / dr fA(r) V12 — 22, (14.46)

with
1

) = ——
exp [T;’;—éf“] —a

(14.47)

With the Lorentz invariant quantities, the left-hand side of the linearized transport
equations (14.36) reads

-t Tio 9@ [L¢], = k@) ¢p +/du(r|) /Ondx sin x

2
x (Ki(x, 71, x) — Ka(T, 71, X)) /0 ay ¢y, (14.48)

For foz Tdyr ¢p,, we shall here write down the results in three cases which will be
used later:
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2
/ dy =27, (14.49)
0
27 ‘L'2 _ Z2
/ dy A" py, =27 A™ p, cos x | 5. (14.50)
0 T —Z
2 2 2 2
3 12—
/ Ay A% p o = 27 A% pp. COSZX ?2 ;. (14.51)
; ~

We note that Egs. (14.50) and (14.51) can be checked by being multiplied by p,, and
Pu Pv, respectively, and using Eqs. (14.40)—(14.42).

14.2.2 Explicit Forms of Kernel Functions

Let us simplify the kernel functions K;(p, p;) and K,(p, p;) by carrying out the
integration with respect to the momenta. To this end, we can choose a frame as
follows,

p=s5=1(0,0, s, (14.52)
p1=-—s=—(0,0, [s]), (14.53)
u= @', 0, u), (14.54)

without loss of generality. This is the center-of-mass frame where two colliding par-
ticles moving along the z axis. In the present frame, K, (zt, 71, x) and K»(z, 11, X)
are functions of (|s|, u', u?). To make their Lorentz invariance manifest, we express
(Is], u', u?) with the Lorentz invariant variables (z, t;, cos x). In this frame, the
variables (7, 11, cos x) are expressed as

2
= % + 21+ @2 + ud)? — M ul, (14.55)
T; To
s, N2 oz Sl
=75t ZVI+ W)+ W)+ (14.56)
T; To
T — 2\Ts2|2 -2
cos y — ; ’ (14.57)
Vi =2\ Jtif =22

on account of Eqgs. (14.40)—(14.42). The relations in turn lead to
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1 1/2
Is = [r 1 —Vtt—22 /17— 22 cosx—zz] , (14.58)

Ty E
- T+ 17 2_ T—T1 2_
ul = \/( P/TO) ( i ) 1, (14.59)
W=t (14.60)
q/ Ty

where P and g are given in Eqgs. (14.9) and (14.10), respectively, and expressed in
terms of (7, Ty, cos x) as

P 1/2
:ﬁ[trl—\/rz—zz,/tf—zz Ccos ¥ +Z2] , (14.61)

Ty
12
%=\/§[tn—\/r2—z2,/tf—zz cosx—zz] ) (14.62)

For convenience we present alternative forms of P and g written by |[s|,

Py [P =2 (14.63)
oo NIE T n T '

First, we shall obtain an explicit form of K;(z, 71, x). By carrying out the inte-
gration with respect to p3 in the center-of-mass system, we have

1 1 _15-Dp2
Ki(t, 11, = |d 74s2+4m2 —a(Zs,cosl—)
(a0 = [En o Gl )50 (215 2

x 82/l +m2 =2 \/|pa + m2)
VIp2l2 +m? 1+ @2+ @2 — plu' — p3 M3)
Ty
VP22 +m? Y1+ @2+ @2 + phu' + p3
Ty

X feq<

x feq( ) (14.64)

with

t—u/ T
exp[ T/TOU]

fo(r) = (14.65)

(14.66)

which is derived from Eq. (14.11).



388 14 Demonstration of Numerical Calculations of Transport Coefficients ...

Next, we carry out the integration with respect to p,. After the integration over
| p2| in the polar coordinates p, = |pz| (sinf cos i, sin 6 sin i, cos @), we have

Ki(z, 1, x)
T 27
1
=21s|v/I|s|* + m? / dG/ dyr sin950(2|s|, 0)
0 0 :

2 2 1)2 32 : 1 _ 3
y feq(\/|s| +m2 1+ )2 + u?)? — |s| sin6 cosy u |s|cos€u>

Tp
o (VISP Fm2 T+ @h)? 4 u3)? + |s| sinf cosyr u' + |s| cosd u’
Al ):
Ty
(14.67)

Using (|s|, u', u®) given by Egs. (14.58)—(14.60), we reduce the above equation to

Ki( y=m /d@ in6@ ! ( 9)T2
T, T1, =T —5 St 5949,
1 1, X 02 0 2 q 0

[T (G X) (5 @b - X). (1468)

X

where X is defined by

._1 _ _li T+T17 2_ T—1 2_ .
X._2(r 71) cos 6 5T (P/To) (q/T()) 1sin6 cosy. (14.69)

Since X is a function of cos v, we can simplify the i/ integration in Eq. (14.68) as

Ki(r, 7 )_717/d9'0—1 ( 9)[2
, T1, = sin o(q,
1 1, X 2 ) ol q 0

X fongfeq(% (r+r1)+X) feq<% (r+rl)fX>. (14.70)

Next, we calculate K, (7, 71, x) inthe center-of-mass frame. The integration over
p3 results in

1

~ Ky (1, 1,

> 2(T, 71, X)

Ipt /3 1 1 S
= —eq [4P2 )

(&

Io V2P +m? Jips+2sP +m? 2

x 8(/Ip2P2 +m2 =/ 1pa + 25 + m2)
5 feq(J|pz|2+m2\/1+(u1)2+<u3)2—p5u‘ —p§u3)
To
N feq<¢|pz+2s|2+m2\/1+(u1)2+(u3)2—(p5+2q1)u1—(pg+zq3)u3>
Ty ’

(14.71)
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We change p; to p} := p, + § to obtain

1
= Ka(z, 11,
2 2(T, T, X)

:f;?/d%’ S 13210@ ©)
Il 212+ Is2+m2 2

1
x 5\ 1py +IsI? +m8(p} - 5)
oq VPR H I8P+ m? L+ )2+ @32 = (ph —ghu' — (pF — ¢ u®
( Ty )

_eq( P52 + 1512+ m2 1+ @hHZ + @2 — (py +gHu' — (pF +q*

To )’

(14.72)

where |p}, & s|*> = | p4|> + |s|? holds due to §(p} - 5). We note that g, P2, and ©
depend on |pj|, not pj, under the condition of p} -s = 0. In fact, the following
relations hold from the definitions,

i=—= (14.73)
Slnj
q2
P2 =4m’+ = (14.74)
Sin 2
49 O , . 9
|p2| = 2 cot 2 4m? + Sin2%, (14.75)

where P and g are given by Eqs. (14.61) and (14.62). Since it is difficult to determine
the dependence of ® on | p}| by solving Eq. (14.75), we shall treat ® as an integral
variable instead of | p}|. Then, the integral measure is rewritten as

|p5|d|p5l _q

2
VIPSE +IsPP+m?> 2P gin

Introducing polar coordinates pj = |p5| (sinf cos ¥/, sinf sinyr, cosf), carrying
out the integration with & with the use of the formula §(pj - s) = d(cos0)/|p;lls|,
and finally rewriting ® as 8, we have

fFeq kg 1 )2
Kor m, 0 = 2o 4 [ do sin6 — |:4z2+7(q/ 0 ]
0

eq .20
S(T1) P sin® 5 sin® 5

sin © d6. (14.76)

! Ty 7o
x [5"( .qM) 702}/0 3 fA@ ) fa ), (1477)

s 7

with
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2

_ q 2 0
_(r—l-t])ﬁcot 3

T4+ 1\2 T—11\2 q (q/To)? 0
- - 1L 42 t2 cos .
\/(P/TO) (CI/TO) P\/Z + sin? ¢ COZCosw

2
(14.78)

We have used Eqs. (14.73)-(14.75) and converted (|s|, u', u?) into (z, 71, cos x)
with the use of Egs. (14.58)—(14.60). The v integration in Eq. (14.77) can be sim-
plified as

req 1 T 2
Ky(t, 1, x) = /o) 21T — c / df sinf —— ~—7 |:4z2+ (@/To) j|
0 sin 2

fe(m) P sin® §

I 74 )
x [2'0( 1. 0) TOZ] /O %’fﬂq(rﬁY)feQ(er).

sin 3

(14.79)

14.2.3 Linearized Transport Equations as Integral Equations

Next we substitute ¢ in the left-hand side of (14.48) with ¢, ¢ ,»and @%p to obtain
the linearized transport equations given in Eq. (14.1). Without loss of generality, we
can parametrize them as [67]

1
énp = J:) (14.80)
1 1
o), = Vo) B(7) Nz A" py [/ To, (14.81)
—Z
o | C(1) ! AMP? b pe) TH (14.82)
7p \/—) 2 2 p Fol 70 - :

We note that A(t), B(t), and C(t) are the variables to be determined and their
coefficients have been introduced to avoid possible unessential computations .

Substituting the above expressions of ¢, ¢Jp, and ¢“” into ¢, in Eq. (14.48)
and using the equalities (14.49)—(14.51), we have

- 0 = [Len], = A + Jan e waw). a4
- 2 _ 72 A
- e (L], = [B(r) + / dpu(r) M(x, ) B(rl)} A py/ Ty,
0

(14.84)
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—f'°q<r>M[i¢““] = [C(r>+/d () N(z. 1) C(z )]
ToVEk@ o AT A e
x AMP7 p py )T, (14.85)
with
L(t r)~—2—”/ﬂd sin x (K (z, 11, x) — Ka(T, 71, %))
, T1) = k(r)k(tl)ox X 17, 71, X 20T, T1, X)),
(14.86)
M(t r)'—z—n nd sin x cos x (Ki(t, T ) —Ky(t, T ))
, T1) = k(‘L’)k(l’])()X X X 1T, 71, X 20T, T1, X))
(14.87)
2 T . 3cos? x —1
N(z, 11) == dx sin x ———— (Ki(z, 71, x) — Ka(z, 71, X)).

Vk(T) k(1) Jo 2

(14.88)

We prepare the right-hand side of the linearized transport equations (14.5) as
follows:

R To VK
= VRO o, (14.89)
T
. Ty VE(D) 1
= RO S N ) (14.90)
T /.[2 _ ZZ
s To VE(T) 1 .
w22 (1) =——= A" p, po/ Ty, (14.91)
T T —Z
with
(t) 1 Zz I: aray — (,112 12 i asap — aza) . 1:| (14 92)
a = - — | - —1{, .
Jk(t) 3 asza; — a% aza; — a%
1 22a; — a3:|
b(t) i = ———=V12 72| -7+ ——2|, 14.93
) ) ¢ [ Zao —a (14.93)
1 2 2
c(1) i =——— (" —279). (14.94)
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Here, we have defined the parameters ap ;2,3 as

a =4 /d;,L(‘L') faytt, (€=0,1,2,3). (14.95)

Combining Eqs. (14.83)—(14.85) and (14.89)—(14.91), we arrive at

A(T) +fdu(t1)L(t, 1) A(t) = (1) a(r), (14.96)
B(1) +/du(t1)M(r, 7)) B(t1) = f*(7) b(7), (14.97)
C(7) +/du(r1)N(r, 1) C(r) = 1) (7). (14.98)

It is worth emphasizing that the task to obtain A(t), B(t), and C(7) is nicely reduced
to separately solving these simple one-dimensional integral equations. It is also to
be noted that the integral equations (14.96)—(14.98) reproduce those of Ref. [67] in
the classical limit with @ — 0 in f,* and the setting of Ty = 7.

‘We now show that the transport coefficients and relaxation times can be expressed
in compact forms in terms of a(t), b(t), c(t), A(t), B(1), and C(r). Noticing that
the inner product (¢, ¥) = [dp (p - u) f,* fo @, ¥, is written as

(¢, ¥)=4nT; /dﬂ(f)f U@ @ ¥ (o), (14.99)

for arbitrary Lorentz invariant vectors ¢, = ¢(7) and ¥, = ¥ (7), we can convert
Egs. (14.2)—(14.4) into

TROT) =4 /du(r) F)a(r) A(x), (14.100)
3T20R6) 1) =4 fdu(r) F4(t) b(7) B(1), (14.101)
15T RS/ T) =4x /du(r) F ) e(r) C(), (14.102)

x6 g JARO TN AD A/ (14.103)
Jdu(z) feia(r) a(r) A(r)

x6 g J4@ TN B Bo)/k() (14.104)
Jdu(z) fed(r) b(r) B(z)

RGT fdM(T)rfeq(r)C(r) C(t)/k(T)

_ 14.105
™0 fdu(r) fea(t) e(r) C(r) (14109

We note that all the transport coefficients and relaxation times are represented by the
7 integrations of bilinear forms with a(t), b(t), c(t), A(t), B(t), and C(7).
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14.2.4 Direct Matrix-Inversion Method Based on
Discretization

Since Eqs. (14.96)—(14.98) are difficult to solve in an analytical way for an arbi-
trary interaction, one has often recourse to approximations [67]. However, a natural
and direct way to numerically solve the integral equations (14.96)—(14.98) is the
discretization of Eqgs. (14.96)—(14.98), which reduces A(t), B(t), and C(t) into
finite degrees of freedom. This discretization approach is free from any ansatz, but
might demand possibly heavy numerical work because the numerical convergence
of results for the discretization width must be carefully checked.

Since the integral measure du(t) contains f°I(tr) which takes the asymptotic
form e~7/(T/T) at ¢ — oo, we can improve the convergence of the discretization
by adopting the double exponential formula [229]. In this formula, we first change
the integration valuable from 7 to ¢ by

T=2z+4 T e (1), (14.106)
Ty
which leads to
/du(r)F(t)
_ 1 1 o t—e! —t\ req 206y _ 2
= o To [wdte (+ e 96 (0) 2200 — 2 F(e(), (14.107)

with F(7) being an arbitrary function. One finds that a factor of the integrand in
Eq. (14.107) has the following asymptotic forms,

—e!
e %, t = oo,

¢ (I+e) [ ) o { . (14.108)
e 1t —> —o0,

which converges to zero as |t| — oo with double-exponential forms. It implies that
the upper and lower bounds of the integration may be replaced with finite cutoff
parameters ¢+ and —¢~ with ¢, = > 0, respectively, without serious numerical
errors.
With the use of the rectangular formulae, we divide ¢ between ¢ and —¢~ into
N + 1 pieces as
T4

t, = —t

n=—t 4+ Atn, (14.109)

where

tt 41
A= (14.110)
N
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is supposed to be small enough and # is a non-negative integer,
n=0,1,..., N. (14.111)

Accordingly, the integration given by Eq. (14.107) is expressed as

N
/d,u(f) F(r) = Z Apy F(T(8)), (14.112)
n=0
where
At T -
Apy = —— —e" (1 Iy £ 2 _ 72 14.113
o= s T e £ R = (14.113)
with

T, = T(t),  fi4:= ). (14.114)

Similarly, the other functions introduced in the previous sections are also discretized
as

fe4 = f(T,), Ky i=k(1,), (14.115)

Ly := AY AMm L(Tma Tn) A/*Lns M, = AY A,um M(Tms Tn) AY A/’Lna
Nun = v A N(Tis Tn) LY Ay, (14116)

a, = A, a(t,), b, =+ Au,b(t,), cp:=+VAu,c(ry), (14.117)

A=V Au, A(ty), B, = vV Auy B(z,), C,:= v A, C(,).(14.118)

Then the one-dimensional integral equations (14.96)—(14.98) are converted to linear
equations with finite dimensions as
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M=

Bmn + L) Ay = f,:q A (14.119)
n=0
N
> G+ Mun) By = £ by, (14.120)
n=0
N
Z(Smn + Nun) C = f;lq Cm> (14.121)
n=0

respectively. We note that these equations can be solved by numerical methods, e.g.,
the LU decomposition method [218].

A remark is in order here: In constructing the linear equations (14.119) —(14.121),
the integrations with respect to the angles x, 6, and ¥ for k,,, L, My, and N,
are performed numerically by applying the double exponential formula [229] as well
as the T and 7| integrations. For that, we convert y, 6, and  into #,, 5, and ty,
respectively, as follows:

T,
cos x = tanh (5 sinh rx), (14.122)
6 = % |:tanh (% sinh tg) + 1}, v = % |:tanh (% sinh t,,,) n 1] (14.123)

Then we use the rectangular formulae to divide #,, fy, and t, into N,, Ny, and Ny,
pieces, respectively, as

' ——t_—i-Mn n=0, 1 N (14.124)
xn — X ’ - ’ L) X .
NX
4t
ton=—t;, +4—%n, n=0,1,..., Ny, (14.125)
Nog
+ —
ton = —1- + Xy =0, 1 N 14.126
yn = —1y N n, n=0,1,..., Ny, (14.126)

where tf, tgi, and tf denote cutoff parameters for the integrations.

We shall see in Sect. 14.3.1 that the following parameter values of N, N, Ny,
Ny, t%, t;[, 1y, and tjf are already sufficient for the convergence of the numerical
results:

17 =6,1" =17 =1 =1,; =3, N =200, and N, = Ny = Ny, = 100.
(14.127)

Using the results for A,,B,, and C, thus obtained, the discretized versions of
the transport coefficients (12.105)—(12.107) and relaxation times (12.108)—(12.110)
derived with the use of the RG method in Chap. 12 are expressed as follows:
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N
TRO/TY =47 ) fiha, A, (14.128)
n=0
N
3T2AR) T =4n Y~ fb, B, (14.129)
n=0
N
ISToR/ T =4n Y fhe, G, (14.130)
n=0
N req
T n An An kl’l
RO T, = Z"‘Z‘)Nf’ o . / (14.131)
n=0 Jn Qap Ay
N req
n n Bl‘l Bl‘l kn
6Ty = Z"=Z°Nf feqb B/ (14.132)
n=0 Jn n Pn
N req
" F1, Cy Cof ki
RO T = Lnzo Jn” T [k (14.133)

N =
Zn:O f:q Cn Cn

14.3 Numerical Demonstration: Transport Coefficients and
Relaxation Times of Physical Systems

In this section, after demonstrating the accuracy and efficiency of the numerical
scheme developed in Sect. 14.2, we show the numerical results of the transport
coefficients and relaxation times using the microscopic representations derived by
the RG method as well as the Israel-Stewart fourteen-moment method [67] for a
comparison. We set Ty = T in this section.

14.3.1 Accuracy and Efficiency of the Numerical Method:
Discretization Errors and Convergence

We first check and demonstrate the accuracy and efficiency of our numerical method
presented in the last subsection. In the present approach based on the Boltzmann
equation, the model is solely characterized by the cross section. We take up the
following three models;

(A) theclassical Boltzmann gas (a = 0) with the constant differential cross section

Otot
o(g, ®) = . (14.134)
4
(B) the Fermi gas (@ = —1) with a differential cross section induced by the Yukawa

interaction, and
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(C) the bosonic gas (a = 1) with a differential cross section based on the chiral
Lagrangian [230, 231].

For the models (B) and (C), we present the explicit forms of the cross sections cal-
culated in the tree approximation in the quantum field theory for self-containedness.
In the quantum field theory, the cross section written as

IMP
®) = 14.135
0 O = (14.135)

where M denotes the Lorentz-invariant scattering amplitude.
In the model (B), the Lagrangian density is given by

_ _ 1
L=viy" o, —my - Gyyé + 3 [(3"¢)(0.0) — M*¢*], (14.136)

where the fermion and boson fields are denoted by ¥ and ¢, respectively. For
(14.136), the absolute square of the scattering amplitudes | M|? in the lowest order
of the perturbative expansion is given by

IMIZ _ (4m2 — t)2 (4m2 — u)2
(M? —1)2  (M?—u)?
4 2 _ 2_4 2—t2—4 2 _ 2
Gm” =) = @m” =07 = @m" = w7}y 37,
2(M? — 1) (M? —u)
where s, ¢, and u the Mandelstum variables defined by
s=(p+p)?=(p2+p)’=q>+4m? (14.138)
., 0
ti=(p=p2)’ = (p1—py)’ =—q"sin’ =, (14.139)
C)
ui=(p=p3)’=(p1—p)’=—q" cos’ . (14.140)

Here we note that the averaging of the initial spins and summing up of the final spins
of the interacting two particles have been performed in Eq. (14.137).

On the other hand, the model (C) gives for the same spin and isospin averaged
scattering amplitude squared

1
|M|2=9—f4[21m4+952—24m2s+3(t—u)2], (14.141)
T

where f,; denotes the pion decay constant.

In the following, we exclusively discuss the case with a vanishing chemical poten-
tial (u = 0) for simplicity, for which the transport coefficients and relaxation times
depend only on the ratio z =m/T.
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The main ingredients in the numerical method developed in Sect. 14.2 are the
discretization of the integral equations and the use of the double exponential formula
for the numerical integration. Here we examine possible discretization errors and the
convergence of the numerical integrations by the double exponential formula.

To this end, we check the numerical convergence of the results by varying the
numbers of the mesh points, N, N,, Ny, and Ny, for the integrals by 7, 71, x, 6, and
Y, respectively; we call N = 200 and N, = Ny = Ny, = 100 the respective standard
values.

InFig. 14.1, we show the transport coefficients and relaxation times for the models
(A), (B), and (C) at z = 0.01 and i = 0 obtained by the discretization method as a
function of the total number of the mesh points,

Npmp := N? x N, x Ng x Ny. (14.142)

From the figure, one finds that all the quantities quickly reach constants as Np,
becomes large, and show a good convergence already at the standard number of
the mesh points, Ny, = 200 x 200 x 100 x 100 x 100 = 4 x 10'°. Thus, we have
confirmed the excellent convergence properties of our numerical method.

Next let us see how efficient our numerical method is by comparing the results of
the transport coefficients and relaxation times with those obtained in other numerical
scheme. Figure 14.2 shows the numerical results with the use of the rectangular
formulae in the calculations of 7, 7, x, 6, and ¥ with Ny, being varied. One sees
that the use of the rectangular formulae does not show convergent behavior at all,
except for the shear viscosity, even for Ny, =4 x 10'° that is far large enough
for giving the convergent results with the use of the double exponential formulae.
Conversely speaking, one finds that our numerical scheme with the use of the double
exponential formulae is not only an accurate but also far more efficient numerical
method than conventional numerical methods.

A clear check of the accuracy of the numerical method is provided when the ana-
Iytic formula is available. It is known [67] that the Israel-Stewart fourteen-moment
method gives analytic expressions of the transport coefficients ¢S, AS, and n'S for a
classical system (a = Oin (7)) with a constant differential cross section (14.134).
Here, as an independent check of the numerical method, we dare to compute the
transport coefficients derived with the Israel-Stewart fourteen-moment method for
the constant cross section by our numerical scheme” and compare with the numerical
values given by the analytic formula.?

The black dots in Fig. 14.3 shows the temperature dependence of the transport
coefficients for the model (A) (14.134) calculated using the analytic formulae given
by the Israel-Stewart fourteen moment method [67]. The squares attached to the
bold lines in Fig. 14.3 shows the temperature dependence of the transport coefficients
calculated by our numerical method using the formulae (14.161)—(14.163) witha = 0

2 See Sect. 14.3.2.
3 The numbers are taken from Table 1, 2, and 3 in CHAPTER XI of [67].



14.3 Numerical Demonstration: Transport Coefficients and Relaxation ... 399

2.0 ; ; ; 2.0 ; ; ;
Constant(A) —e— Constant(A) —e—
« Yukawa(B) —8— Yukawa(B) —8—
g 15 Chiral(C) —&— L1 Chiral(C) —&—
o) ’-"E
~ e
Q10 10
Qin &}
[
0.5 & ost :
0.0 Lot ‘ ‘ ‘ ‘ 0.0 Lo ‘ ‘ ‘ ‘
10° 107 105 10°  10Y 10° 107 100 100 10"
Nmp Nmp
2.0 2.0

‘Constan‘t(A) ——
Yukawa(B) —8—

‘Constan‘t(A) ——
Yukawa(B) —8—

« 15 Chiral(C) —&— £ 15 Chiral(C) —a—
9 2
%2 e
< 10 £ 1o
g Q
& S
< 05 e 05
0.0 ‘ 0.0 Lo ‘ ‘ ‘ ‘
10° 107 100 10° 10" 10° 107 100 10° 10"
Nmp Nmp
2.0 ‘ ‘ ‘ 2.0 ‘ ‘ ‘
Constant(A) —e— Constant(A) —e—
Yukawa(B) —8— Yukawa(B) —8—
« 15 Chiral(C) —&— LSt Chiral(C) —&—
32: =
£ 10 £ 1ot
O 0
& 2
& 05 e 05+ 1
0.0 ‘ 0.0 Lo ‘ ‘ ‘ ‘
10° 100 100 100 10" 10° 100 10® 10 10"

Fig. 14.1 The Ny, dependence of the transport coefficients and relaxation times ZRG, ARG, nRG,
rﬁG, r}zG, and 1750 for the model (A), (B), and (C) with z = 0.01 and u = 0, which are calculated
by the numerical method with the use of the double exponential method. The values are normalized
by {RG*, ARG nRG*, ‘L’%G*, r}m*, and r,lfG*, respectively, which are the transport coefficients and
relaxation times obtained with Npp = 4 x 10'0. In the model (B), we set M equal to 100m. All
the results are independent of oo, G, and f; in the models (A), (B), and (C), respectively, because
the parameters can be factorized in the transport coefficients and relaxation times and hence be
canceled out in the ratios
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Fig. 14.2 The Ny, dependence of the transport coefficients and relaxation times computed with
the use of the rectangular formulae for the models (A), (B), and (C) with z = 0.01 and u = 0. The
values are normalized by those obtained by applying the double exponential formulae to the same

microscopic representations with Nyyp = 4 x 10'°, which are denoted by ¢RO*, ARG* ,RG* ‘[gG*,

rfG*, and t}fG*, respectively, The parameters in the models are the same as those in Fig. 14.1

in f®1(7) for the same model (A). One sees an excellent agreement between the two
results.

In summary, we have seen that our scheme provides an accurate and efficient
numerical method for evaluating not only the transport coefficients but also the
relaxation times.
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Fig. 14.3 A comparison of
the bulk viscosity {IS, heat
conductivity A'S, and shear
viscosity 1'S by the
numerical integration based
on the scheme developed in
Sect. 14.2 with their analytic
values reported in Ref. [67]
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14.3.2 Numerical Results for Classical, Fermionic, and
Bosonic Systems: Comparison of RG and
Israel-Stewart Fourteen Moment Method

‘We show the numerical results of not only the transport coefficients but also the relax-
ation times using the formulae Eqs. (14.128)—(14.133) derived by the RG method and
also the formulae (14.161)—(14.166) derived by the Israel-Stewart moment method;
our focus in this subsection will be put on clarifying how different the numerical
results are in the two methods, but not on discussing possible physical significance
of them, which might be done elsewhere in future.

In Fig. 14.4, we show the ratios of the transport coefficients and relaxation times
by the RG method to those by the Israel-Stewart fourteen moment method [67]. All
the ratios in the model (A) are close to 1 for any z, while the ratios in the models
(B) and (C) are not the case but significantly deviate from unity, in particular, for
small z. For instance, the ratio of the bulk viscosity and its relaxation time in the
model (C) increase up to 1000 when z approaches the ultra relativistic region given
by z >~ 0.01. Thus, one may conclude that the formulae based on the Israel-Stewart’s
fourteen moment method is not reliable in capturing the transport properties of the
relativistic system in a quantitative way.

Appendix: Formulae for the Numerical Calculation of the
Transport Coefficients and Relaxation Times by the
Israel-Stewart Fourteen Moment Method

In this Appendix, we present the formulae for the numerical calculation of the trans-
port coefficients and relaxation times with the microscopic expressions derived by
the Israel-Stewart fourteen moment method [67], for self-containedness. The micro-
scopic expressions given in Egs. (10.171)—(10.176) are rewritten as

[(ﬁ P>]2 [(f“ J, >]2
gs— LT s 12 P q4a43)
T (P, LP) 371 (gv, LY,)
2
(A )
s ! [ ] o 2P (14.144)

107 (zro, L) " (P, LP)
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Fig. 14.4 The Ratios of the transport coefficients and relaxation times by the RG method to those by
the Israel-Stewart fourteen moment method [67] for the three models: (A) the constant differential
cross section and the classical limit, (B) the differential cross section by the Yukawa interaction and
the Fermi statistics, and (C) the differential cross section by the chiral perturbation theory and the
Bose statistics. A treatment of the parameters in the models is the same as that in Fig. 14.1

T}S — _M IS — _M. (14.145)

(g, Ly, 7 (o, L7y, )

Here P,, I, and 7" are the following vectors:
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» 22 (azag — a})

Pp=-Ty - Vk(®a), (14.146)
3(aza; — a3)
1 -
o _ _ 2 v
Ty =T 7 — k@) b() A™ p,/ Ty, (14.147)
l ~ Voo
7 =T o VK@ E@ A py pa /T, (14.148)
where
) 1 |: ) ara4 —axas . a% —a a4:| (14.149)
a = — — , .
Vk(T) ayaz — a% aaz — a%
r 1 as —ap z?
b(t) = ——=+12 - 22 [r——}, 14.150
©= o a5 —ar 22 (14.150)
é(r) = #(rz—ﬁ), (14.151)
k(t)

with t = (p - u)/To.

Inserting the above expressions of #,, J},, and ;" into ¢, in Eq. (14.48) and
using the equalities (14.49)—(14.51), we calculate [I: S"]p, [I: j"]p, and [I: n““]p
to be

— ) ——— [LP]
Ty VE(z) r
_aZ(@ag—aj)

% 3(aza; —a3)

[k(r)am + /du(n)L(r, n)k(roa(n)],

(14.152)
_ feq T—“Tz_zz P oqnu
0w I
=T} [k(r)l;(f) + / du(m) M(z, ©) k(rl)l;(rl)} A" p, /T,
(14.153)
_ feq T(? =) s wv
o B
=T; [k(r) &) + / du(m) N(z, 1) k(n)em)} AR py po ) Tg
(14.154)

respectively.
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Substituting these equations into Eqs. (14.143)—(14.145), we have

- 2
47| Jau@ k@ () @ a |

T é_IS/T(;t — ’
Jan(@) k() a(@) [k() @) + fdu(m) L, 1) k) am)]
(14.155)
~ — 2
47 [ fAn@ k@ b F9@ b |
3720/ T8 = ~ . —
Jau (@) k() b(@) [k(2) b() + fdu(e) Mz, ) k(m) b(x) |
(14.156)
o 2
47 [ fap@ k(@ @) fao ]
15T 0/ Ty = ,
Jan(©) k(@) &) [k(D) &) + fdu(m) Nz, w) k() i)
(14.157)
ST Jdu(@) k() a(o) T f(v) a(x)
I - s
Jan(© k(@) a(o) [k() @) + fdu(m) Lz, ) k() acm) |
(14.158)
ST = Jdu(0) k(x) b(z) T f(r) ba(7)
J - ~ - - s
Ja(@) k() b(@) [k(@) () + fd(e) Mz, ) k() b(n) |
(14.159)
L1 Ty = fd,u(t) k(t)yc(t) T feq(t) (1)
T Ak @) (K@) &) + fdpm) N T k) a |
(14.160)
whose discretized forms read
[ Zr]zv:O ]Er‘lsq an &n kn]2
T/ =4n — — ——,  (14.161)
Zm:o Zn:() Qm ki Sn + Linn) @ ky
- ~ 2
Yo S b b
37208/ 1 =4n [ ° ] (14.162)

Zyl:,l:o Z;{:]:O Eﬂl km (8"1)‘1 + an) Bl‘l kn ’
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[Z,I,V:o ]F:q Cn Cn kn:|2

IS /4 _
15T 'S/ T = 4n S S o G e (14.163)
N R ~ o~
Ty = Lo ' Tn i B (14.164)
> o Yoo m kon S + Linn) din i
N req T
= n T}l bn bn kn
T = — ZN"—‘{ —, (14.165)
Zm:o Zn:o bm km ((Smn + an) bn kn
ST = Dnmo St & o K (14.166)
" Yom—o Sono En Kin Bun + Noun) G ki

with
Gn = VAR @(Ty), by i= AU b(T,), &= /AR, E(z,). (14.167)

These discretized forms are used in the numerical calculation that is presented in the
text.



Chapter 15 ®)
RG/E Derivation of ez
Reactive-Multi-component Relativistic

Fluid Dynamics

15.1 Introduction

In this chapter, we deal with quantum relativistic gasses composed of multiple types
of particles, in which the collisions between the particles can be reactive, i.e., not
only elastic but also inelastic with a change of particle numbers accompanied; the
constituent particles are allowed to mix with each other under the constraints of
conservation laws to results in additional types of diffusions that would not exist in
single-component fluid. Such systems include molecular/ionic gasses in the universe
at high temperature, the primordial matter created in the birth of the universe, the
intermediate stages of nuclear collisions including relativistic heavy-ion collisions
which may be composed of various hadrons and/or even quarks and gluons leading
to a ‘soup’ of them, i.e., the quark-gluon plasma (QGP), and so on.

In particular, since the end of the last century or the beginning of the present cen-
tury, a tremendous amount of experimental and theoretical efforts have been devoted
to unravel the dynamics of quarks and gluons under highly extreme conditions [160,
161]. The problem has been experimentally addressed through the ultra-relativistic
heavy-ion collision experiments [162, 186, 188-190, 232-238], where high-energy
collisions of heavy ions at nearly the speed of light drive the system to a far-from-
equilibrium situation followed by thermalization, relaxation, hadronization, etc.

Fluid dynamics is one of the powerful tools to understand such nonequilibrium
phenomena of complex underlying theory, quantum chromodynamics (QCD) in the
case of the QGP, for instance. While the conventional second-order fluid dynamics
have been applied to describing the QGP, it is natural to add more expressibility by
exploiting the fact that the QGP is composed of distinct types of ingredients, that is,
quarks and gluons with flavor and color degrees of freedom.

For the purpose of incorporating the properties specific to multi-component sys-
tems in the context of the relativistic fluid dynamics, several attempts have been
made to derive multi-component fluid dynamics from microscopic theories [59, 66—
68, 239-245]. The efforts in this direction were initiated by [240] in order to study
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the properties of hot hadronic matter. They derived the multi-component second
order fluid dynamics for relativistic gas by extending the seminal work by Israel and
Stewart [66]. After a while, [241] proposed an improved Israel-Stewart’s 14-moment
methods. They identified the functional form of the one-body distribution function
by requiring the positivity of the entropy-production rate and the Onsager’s recipro-
cal relation combined with careful order counting. However, some elaboration of the
previous attempts can be possible as is the case in the single-component dynamics,
as discussed in Chap. 10.

In the present Chapter, the renormalization group (RG) method [1, 3, 5, 6, 46, 57,
58] is applied to the derivation of multi-component fluid dynamic equations [156]
as an extension of the relativistic fluid dynamic equations derived in Chaps. 11 and
12 (see Chaps. 5 and 9 for the respective general framework of the RG/E method).
The characteristic features of multi-component fluid are naturally built in the fluid
dynamics that is carefully derived from the Boltzmann theory containing multiple
types of particles as microscopic ingredients. The properties of derived transport
coefficients will be discussed in detail. As it turns out along the detailed study of the
derived transport coefficients, the positive entropy production rate and the Onsager’s
reciprocal relations are readily confirmed as consequences of our derivation. These
are particularly promising aspects of our methodology because, in the conventional
derivations following [66], these properties are imposed in an ad hoc manner.

15.2 Boltzmann Equation in Relativistic
Reactive-Multi-component Systems

Throughout this chapter, we consider a system composed of N distinct types of
degrees of freedom (particles) and M conserved currents in addition to the energy
and momentum conservations [67]. Since the conservation laws are our central tools
to characterize and derive fluid dynamics, we first introduce conserved currents in the
context of the Boltzmann’s kinetic theory with quantum statistics. The kinetic theory
is the semiclassical theory that describes the nonequilibrium dynamics of systems in
terms of a one-body distribution function defined in phase space. The evolution of
distribution function is dictated by the Boltzmann equation (15.3).
In this framework, the energy-momentum tensor is given by,

N
()= / dpepy pi fep (0). (15.1)
k=1

with the Lorentz indices u, v. The one-particle distribution function of type k and four
momentum py := (4 /m% + p%, p;) is denoted by fi ,, (x). The integration measure

dpy stands for d* p, /[(27)3 p,‘{)]. By the assumption we have M conserved currents,
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N
Ni@) =) g / dpepf fip (), (A=1,.... M). (15.2)

k=1
Here, we have assigned a charge g;* to a particle of type k (k = 1, ..., N) associated
to the Ath (A =1,..., M) conservation law. The particle number current N f{ is

associated to the Ath conservation laws. We shall momentarily see that these currents
indeed obey conservation laws.

The relativistic Boltzmann equation governs the time evolution of the distribution
functions [67, 68],

N
PR O fep (6) =) Cul f1p,(x), (15.3)
=1

with the collision integral,

1 N
Culflp =5 Y. [ dpdpidr,

i,j=1
X [fipi fiop, U+ ar fip ) (L4 a1 f1.p) Wi
— (U +aifip)A+ajfip) fep Sr. Whaii]- (15.4)
The quantum statistical effect is represented by ay, i.e., ar = +1 for bosons, a; = —1

for fermions, and a; = 0 for classical particles. The transition matrix W;;, that is
responsible for two-particle interactions, takes the form of

M
Wi = Q) IMP8*(pi + pj — pi = p0) [ [ 840442 g g (15.5)
A=1

where M is a binary scattering amplitude. It is readily confirmed that the matrix
Wi satisfies the following symmetry properties,

0 =Wijt — Wi, (15.6)
N
0=7)" /dp,-dpj[(w,-,‘k, — Whyij |- (15.7)

ij=1

The second equation represents the detailed balance property of a multi-component
system.
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15.2.1 Collision Invariants and Conservation Laws

Let us discuss some properties of the Boltzmann equation (15.3). For an arbitrary
function ¢ p, of px, we find that the following identity holds,

N
Z /dpkﬁl’k,pkckl[f]pk

k=1

1
= Z Z /dpldp]dpkdpl((pk,pk + (p[,p’ — (pivPi — (qup,')
i,j,k,I=1

X Wijia fip; Fiop; (L + fep )L+ fip,)s

(15.8)

where we have used the symmetries of ‘W;jj; (15.6) and (15.7). A function go,?ﬁ e is
called a collision invariant if it satisfies,

N
> / dpi@p , Cul f1p, = 0. (15.9)
k=1

The existence of the collision invariant results in an important consequence. An
integral over the momentum p; and a sum over the components k of the Boltzmann
equation (15.3) convoluted with the collision invariant go,? " leads to

N N
0 0
a#(z\/dpkwk,pkpllctfk»ﬂk) = Z/dl’k‘/’k,pkplljaufk,m
k=1 k=1

(15.10)
= f dpi@p , Cual f1p, = 0.
k=1
Hence, one finds that a conserved quantity is given in the form,
N
0 u
Z/dpkwk,pkpk Jrpes (15.11)
k=1

for each collision invariant in the kinetic theory. In fact, the relation (15.8) and the
form of the transition matrix (15.5) imply that q,? and p;’ are collision invariants,
iLe.,

N
> qt / dpeCulf1p =0, (15.12)
k=1

Z /dpkpfckl[f]pk =0. (15.13)

=

>~
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Thus, one find that the particle currents (15.2) and (15.1) are indeed conserved
quantities,

%Ny —qu /dpkpk Oufipn = Z i fdpkckz[f]pk =0,

k=1

0, T = Z/dePk PR Sy Z /dePkal[f]pk =0.

k,I=1

(15.14)

Note that it is a pivotal step to identify the conserved quantities in the system under
consideration as the fluid dynamics consists of a set of conservation laws expressed
in terms of fluid dynamic variables.

15.2.2 Entropy Current

The relaxation of a non-equilibrium system is driven by dissipative processes, that
is accompanied by increase of entropy in the non-relativistic case. Its relativistic
counterpart is the entropy four current defined by,

N
—Z/dpf[fk,pk n fi, — (1 + afip, ) In (1 +Clkfk,pk):|. (15.15)
k=1

Ak

The dissipation of a relativistic system is then characterized by entropy-production
rate,

fkp
Oy H = E d 19 1 d
s / Pk Dy, ., Pk n<1+akfk o

5 foncunan( i)
> Pk

k,l=1

(15.16)

where we have used the Boltzmann equation (15.3) in the second equality. Vanishing
entropy-production rate implies the non-dissipative dynamics, that is the case when
In[ f, p, /(1 + ai fx,p,)1is acollision invariant. It is amount to requiring the following,

M

e Pk ) A Iz

In{ ——— | = ca(x)+ pre,(x), (15.17)
(1+Clkfk,pk ;qk ! Pren

with coefficients, c4 (x) and ¢, (x), of the aforementioned collision invariants q,? and
Py - We can solve it to obtain the entropy-conserving distribution function,
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S p (x) = |:exp< TG ) Z ,?@QS?) —ak} =: f,:‘}?k(x), (15.18)

where we have reparametrized as c4(x) = pa(x)/T(x) and ¢, (x) = u, (x)/T (x)
with a constraint u,u"* = 1. We recognize it as the local equilibrium distribution
function by identifying M 4 4 parameters T (x), 4 (x), and u,, (x) with local temper-
ature, chemical potentials conjugate to the M conserved charges, and flow velocities,
respectively.

15.3 Reduction of Boltzmann Equation to
Reactive-Multi-component Fluid Dynamics

The derivation of the fluid dynamics is accomplished by solving the Boltzmann
equation. Given a small spatial gradient, we carry out the perturbative expansion of a
distribution function around the local equilibrium one. After finding the perturbative
solution, which contains infrared divergence in the form of secular terms, we apply
the RG/Envelope method to remove the divergence and obtain the global solution [1,
3, 5, 6, 40, 46]. The fluid dynamic variables show up as a consequence of the
renormalization group analysis.

15.3.1 Solving Perturbative Equations

We begin with solving the Boltzmann equation perturbatively with respect to small
spatial gradients, characterized by the Knudsen number %,

L
K = I £ : mean free path, L : macroscopic length scale. (15.19)

For the purpose of performing coarse-graining, we introduce the macroscopic
frame vector af; satisfying ap,ap = 1 and a2 > 0. The explicit form of af; is yet to
be identified. Then, we employ (7, o)-coordinates, where the vector af. is aligned to
the temporal (7) direction and perpendicular to the spatial (o) direction:

i =apd V# = i = (g"" —agap)d (15.20)
= s = = b .
ot~ doy,

Introducing a bookkeeping parameter €, that keeps track of the small spatial gradient
and is identified with the Knudsen number K, we have the Boltzmann equation in
the new coordinate,
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Pk V fip (X), (15.21)
Pk - Ap

9 R
oS0 = e ; Culflp(x) — €

where we used 9, = ap 9/07 + V,,. The perturbative computation proceeds by solv-
ing the Boltzmann equation (15.21) order by order with respect to €,

foiw) =) +efP@mw + P ) +06E),  (1522)
along with the ‘initial’ distribution function,

F@oit0) = f(w) = fO(w0) +ef V(@) + € fP () + 0. (15.23)
The perturbative distribution function f(t; 79) is formally set to the exact one

f(z; 1) at ‘initial’ time .
We start with the zeroth order equation,

1 N
> Culfly,. (15.24)
AR D

ad fo =
ot kpe = Pk

The leading-order solution, representing T — oo asymptotic steady solution of the
near-equilibrium dynamics, is obtained by requiring

i)
—fn =0. (15.25)

which, at the zeroth order, is amount to

1 N
> Culflp =0. (15.26)

-a
Pk - aF T

One can readily confirm that the equilibrium distribution function f,f’j,k (15.18) sat-
isfies,

N
1
Cul 1y = 5 3 [ dpdpiap Wop

i j=1
<L A afS)arary) 0527
a0 a5 A, 5]
= O’
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and hence, is the zeroth order solution. We have used (15.6) in the first equality. In
what follows, we carry out the perturbative expansion around the local equilibrium
distribution function,

7O ) = £4w). (15.28)

Here, the thermodynamic variables are introduced as integral constants of the zeroth
order solution, i.e., u"* = u*(ty), T = T (1), and s = wa(7o). As discussed in
detail in Sect. 11.4.1, we can now identify the macroscopic vector with the flow
velocity,

al’:‘(ro) = u"(1p). (15.29)
As discussed in Sect. 11.6.1, this identification of the frame vector automatically

leads to the fluid dynamic equation in the Landau-Lifshitz energy frame.
Next, we consider the equation of O(¢),

~(1) 1)
kpk Z/dpmfmpm(sﬁnp (

m

N
sy
—1 f=re

1

e e Vi
(1)
kmmz/mummmhwgmm
FS) 15.30
+fk17kfk17k k. pi? (15.30)
where we defined
for o=1+acfs (15.31)
1
@) . @)
B == (s )™ P Vi (15.32)
and the linearized collision operator
Lk,pk;m,pm
=i (o Z Culn)| 0
. f=re
ﬁ p[-fl fj p/

= dpdpidp; Wijw—cc——
2Pk u Z/ ! g fk Pk

i,j,l

X [Skm8(pk - pm) + 5lm5(Pl - pm) - Sims(pi - pm) - (Sij(pj - pm)]~
(15.33)
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For the notational simplicity, we suppress the subscripts for momenta and types
of particle in what follows by employing the matrix notation. Then, the first order
equation (15.30) is concisely written as

%f(l) — feqf"eqL(feqf"eq)*lf(l) + feqfeqF(O), (15.34)
with
_ -1 _ 1
[fleeQL(fleeq) ]k Pk, P = k, pkfk pkLk»Plqupm( rft(,]pm rz?pm) ’ (1535)
[feafar@] FY (15.36)

k,pk : kpkfkl’k k,pr*

Furthermore, we equip the vector space with the inner product defined by,

N
W) =3 [ o 55, 75, Vet (15.37)
k=1

See Sect. 13.1 for the detailed discussion on the inner product.
We note three important properties of the linearized collision operator L. It is
self-adjoint and semi-negative definite, and possesses zero modes:

(Y, Lx) = (LY, x), (15.38)
(Y, L) <0 (15.39)
Lgg, =0, (15.40)

where 1 and yx are arbitrary vectors, and the zero modes are given by

pk7a_ 20,1,2,3,
gokpk (15.41)
qk,a—A+3=4,...,M—|—3.

The self-adjointness can be shown as follows,

(¥, LX)
=3 Z /dptdpjdpkdpl(wtjlklf fjeqp]fk pkfl,?)l
1]kl

X (I/Ik-,[?k + WZ»PI - Wi,[’i - wju"j)(xk’[’k + Xipr — Xipi — stl’i)
= (LY, x), (15.42)

where the symmetries of ‘W;;j; (15.6) and (15.7) have been used. Then, the semi-
negative definiteness immediately follows,
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(v, Ll/f)
=-3 Z /dpzdpzdpkdpz Wijwi [, [ ,,/fk S

i,j.k,l
2
X (wk P + 1![1 i l/fi,pf - wj,pj)
<0 (15.43)

Note that the transition probability ‘W;;, is always positive by the definition (15.5).
Finally, the zero modes arise due to the conservation laws,

FinFin Ii

= dp,dp;d
k, pi 2Pk u;/ piapi Pj 711 A — fk a

(15.44)
X (@ + Oy = O — 9)-

This expression vanishes when ¢ is the energy-momentum or the conserved charges
because they are invariant in the scattering processes.

The first-order equation is solved by introducing projection operator Py on the
space spanned by the zero modes and its complement Q such that Py + Qg = 1. The
associated spaces are denoted by Py and Q. The projection operator P is defined
by,

[Po¥lk.p. = @5 p g (0F . 01), (15.45)

where ¢ is a zero mode and n;ﬁl is the inverse of n*f := (p®, ¢#), that plays a role
of metric in the Py space. With some ‘initial’ condition £ (7o) = 4 4w ® to be
specified later, the O(¢) Eq. (15.34) is solved as follows:

T
FO = feqfeq<eL(r—ro)q,<1>+/ dr’eL(f‘f'>F(°)>
70

70

— feqf_-eq (eL(r—ro)qJ(l) + /T d'L'/(P() + eL(r_l—’) QO)F(O))
f

eq feq (L(r W@ | (1 — 1) PyF O + (LT 1)L*1Q0F<°)>.
(15.46)

The solution £V contains secular terms which are responsible for the divergence
as |t — 19| — oo. The divergence will be eliminated by the renormalization group
analysis as we will see later.

We turn to the equation of 0(€?),

0

Ef(2) — feqf‘eqL(feqfeq)flf(Z) + feq]?qu(l_ — 1), (15.47)
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where K (t — 1) is defined by,

K(t — 1) = FV () + %B[f“), FOU), (15.48)

B[wv X]k,[?%m,[’m?”’p"

_ 82 1
= i fAH™ ( Cul f] )‘ Vi, o Xn.po -
mz’n/”hpn Pk 7 K, Pk afm,p,,,(sfn,pn Dr - U ; Pk e P P
(15.49)

The definition of F1(7) is already given in (15.32).
Provided some initial condition f® (7g) = £ fe4W @ the second-order equation
is solved as,

T
f(2) — feqfeq (eL(TTo)qJ(Z) +/ dr/eL(T*T’)K(T’ _ "-'0))

To

T
_ feqfeq (CL(TTO)\IJ(Z) + / dt/eL(rff’)e(rr,ro)a% K(S) )
0 s=0

— feqjl_‘eQ<eL(ffo)q,(2) +(1- e(zfm%)( _ 83>_1P0K(S)
s

§=

+ (eL(-L—_rU) _ e(r—fo)%)(L B 8i)_IQOI{(S)
S

). (15.50)
s=0

We have solved the Boltzmann equation perturbatively up to O (¢?). We summa-
rize the perturbative solution:

fO = fe, (15.51)
Fo = fE(lfe(I(eL(f*To)\p(l) F (1 — 1) Py F O 4 (L) — 1)L*1Q0F<°)>,
(15.52)
. _ , 91
FO = fea fea (eL(f—fo)\I;Q) +(1- e(r—mi)( _ 8_) PoK (s)
S s=|
L) _ qe-wiy(7 _ O\ ‘
+ (e T )(L 3S) QK@) _ ). (15.53)
under the initial condition,
FO ) = f9, (15.54)
FO(zg) = feafaw®, (15.55)

FP(w) = fefaw®, (15.56)
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Here we come to the crucial step, where the proper initial condition/integral con-
stants are identified. At the zeroth-order perturbation we introduced M + 4 would-be
slow variables, T', 4, and u,, which form the ordinary/first-order fluid dynamics
and accompany the modes belonging to the Py space. To go beyond the description
of ordinary dissipative fluid, we need to specify relevant fast variables, which we call
quasi-slow variables. These variables are then used to identify the first-order initial
value WV, We apply the doublet scheme [69] in order to specify the quasi-slow vari-
ables and associated vector space. See Chap. 9 for a detailed account of the doublet
scheme.

To this end, we expand the first-order perturbative solution around 7 = ty:

f'(l) — feqfequ(l) +(z — To)feqfeq(POF(O) +Lw® 4 QOF(O))

15.57
+0((r — 10)?%). ( )
As will be seen later, the O ((t — ‘L’o)z) terms do not contribute to the RG/E equation.
We divide the Qg space into Py and Q; spaces (Qo = P; + Q1), the former of which
consists of the quasi-slow modes. In line with the general idea of the reduction theory,
the doublet scheme requires that the tangent space of the perturbative solution at
T = 1 should be as small as for the resultant fluid dynamic equation to be simplified.
Here, we spell out the three criteria to identify W) and P, space:

1. ¥ and L71QyF© belongs to a common vector space, which is orthogonal to
Py space.
2. Define P; space by a vector space spanned by WV and LW,

The first condition gives a prescription to minimally extend the vector space in order
to incorporate the quasi-slow modes on top of the zero modes. These conditions are
required in order to minimize the dimension of the tangent space of the perturbative
solution £ at T = 7,. This is indeed fulfilled by choosing W" so that L~ Qo F©
and W) belong to acommon vector space as seen from (15.57). The second condition
is also required so that the P; space accommodates all the terms except for the zero
modes in (15.57).
As detailed in the next section L™'QyF© is computed as,

(271 00F ]

k. pi
M ol
:[L_ln]k,pk <_ >+Z ‘]M]kpk < )—f-[L_lA]kpk T
=1
(15.58)

with (I1, J*, A" Ve o= T, J*, 7)) o/ (pic - w) and T ., JX,k,pk’ and n,if;k are
given by
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N 24l !
miM; — M
M p, = (Pk‘u)2<ﬂz%

=1

N l l
am M — M
+ (P - u)(z l
N M 2yl I
myMy — M. 1
+Y ) Dasglq ,B%> - gm,%, (15.59)
I=1 A,B=1
Thip = (q{'h — f(pk : u)) A™ py, (15.60)
= Ay pro (15.61)

From (15.58), we see tllat L7 'Q¢F© is given by a linear combination of the
vectors ([L ™" Ty, oo [L7" T4 Tk pes [L7' 7k, ). Therefore, we set W as a linear
combination of these basis vectors,

\I’(l)

B
S[L-1Am
+ [g]nu (15.62)

where (A B) -component of a matrix (f” L7, ) is given by (JAX, “JAB,V), and
(f VLY, ) 4 18 (A, B)-component of the inverse of the matrix (J v fv). Being
a linear combination of the quasi-slow modes, W1 belongs to the P; space. We have
introduced the following nine integral constants as coefficients of the basis vectors:

[(o; 1), Jy(0o;71), "0} 10), (15.63)

which will be additional fluid dynamic variables responsible for describing the meso-
scopic dynamics and be identified as the bulk pressure, the heat flow, and the stress
tensor, respectively.

Consequently, the fluid dynamics of our interest is capable of describing dynamics
in the P; space in addition to the Py space. Keeping that in mind we eliminate the
fast-decaying modes in the Q; space from the second-order perturbative solution,
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Fo = quJFCQ<eL(T—T0)\I;(2) +(1- e(r—m%)( _ §>_1POK(S)
N

§=

+ (T — V) (P + 0)G($) QoK (5)| 0), (15.64)
by setting the initial value to

VP = —0,G(s) QoK (5)

) (15.65)
0

§=

with G(s) = (L —a/ Bs)il. Hence, the second-order perturbative solution takes the
following form,

f@ = f"Qf"Q[(t — 1) Py + (r — 1)G() " PiG(s) Qo
d
— (1 +(t — ro)£> ng(S)Qo]K(s)‘szo + 0((r — 10)?). (15.66)

We expanded with respect to (t — 7o) as the terms of O ((t — 79)?) disappear in the
RGIE equation, and hence, do not contribute to the global solution.

Let us wrap up the discussion so far by writing down the perturbative solution
f(z; 1) and the initial value f(z) up to O(€?),

f;to) = f9(0) + efeqfeq([l + (=) LWV + (r - ro)F“’))
+ e2fleeQ[<r —70) Py + (t — 1)G(s) "' PiG(s) Qo
0
— (1 +(r — m)a)ng(s)Qo}K@)(x:O, (15.67)

F) = [+ ef 9w — @ 97N90,6() 00K ()| . (1568)

15.3.2 Computation of L~ QyF®

To explicitly write down W we need to compute L~'QyF®. Using the defini-
tion (15.45) of the projection operator Py and Qy, we find,

[Q0F Vi p, = [FO — PoF VY, = B — ¢ g (@” F®). (15.69)
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with
| M
FO = [pk PV Z ] (15.70)
Pk * et
In order to proceed the computation we introduce

M= fdpkf,j‘;kﬁ(;k(pk ‘w)t, e=0,1, ... (15.71)

Then, each component of the metric n“ﬁ = (¢, goﬁ) is expressed as,

N Mk
Z [abuar + B A, (15.72)
=1
g AT = At ZQI?MZMM (15.73)
pAt3 B3 Z aigP M. (15.74)

The inverse metric ngﬁl is given by,

n;v‘ = Autu’ + BAM, (15.75)
'7“ 3 = Tass u = Cau”, (15.76)
”A+3 8+3 = Das. (15.77)

where each coefficient satisfies,

N 2k K\ !
m*M* — M
B=<§ %) , (15.78)

k=1

N M N

dOMEA-1+) > giMiC, =0, (15.79)
k=1 A=1 k=1

N M N

> agiMiA+ alqfMiCy =0, (15.80)
k=1 B=1 k=1

N N

Y aiMiCs+ Y Y gitqf MEDcs = Sas. (15.81)

k=1 C=1 k=1
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The inner products are evaluated as follows:
(", F(0)>
N 27k k miMk —
. miM{ — M; 1 M ul M, 2 N M/,LA
_;[f(—ﬁv TtV u) - Zkv
(15.82)

k k
A+3 1(0) AmkM M; 1
,F —KT0 TR gy, 15.83
(% )= ;1 3 TV U ( )

Inserting the inverse metric (15.75)—(15.77) and the inner products (15.82) and
(15.83) into (15.69), we find

M
A 0 L 1_ ua oy O
[QF®], =Tk, <—?> +Y Jhem (-zvﬂ—T ) + A e (1584)
A=l

Applying L~ yields (15.58).

15.3.3 RG Improvement by Envelope Equation

The obtained perturbative solution (15.67) breaks down due to the secular terms
exhibiting divergences as |t — 19| gets bigger. In order to circumvent the issue, we
promote the integral constant T (7y), 4 (7o), 4, I1(70), Jp, ;. (70), and 7, (T9) to
dynamical variables in such a way that the divergences are eliminated. The require-
ment is fulfilled by imposing the RG/E equation on the perturbative solution,

d -
— f(z; 0) =0. (15.85)
d'L’() T

0=T

This equation can be viewed as a dynamical equation for T (7o), 4 (7o), u,, I1(70),
Jg,,.(70), and 7., (79), which is solved to specify their time evolution. Provided the
solution to the RG/E equation, we obtain the globally well-defined solution,

pobal iy = ped g epea feag (D _ &2 ped fed ) o) 00 K () o
(15.86)

with the solution of (15.85) inserted. In what follows, we attempt to convert the RG/E
equation (15.85) to the fluid dynamic equation.

We firstly project the RG/E equation onto the Py space by taking the inner prod-
uct (15.37) with the zero modes,
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ro=r>

- [ amat, [0+ ep V][4 efw)] w0

_ d -
0= ((feqfeq)‘lw‘*, AR
70

(15.87)
which forms the equation of continuity. It can indeed be written as follows,
9, J" =0, (15.88)
where, with € = 1, J** reads
N
Jhe = ;/dpkp,’fw,?,pk [f“"*(l + f“"’xp“))]k.pk
o L s PO

Let us go through the second equality in more detail. Non-dissipative contributions
come from the first term of J#“. For o = v,

N
Ty = / dpepy pyfed, = euu” — PAM, (15.90)
k=1

where the subscript “0” indicates the leading-order contribution. The internal energy
e and pressure P are given by,

N
e = uu,T" = Z/dpk(pk 1) f s (15.91)
k=1
1 .
P = —gAwTW =3 Z/dpkAWp,ﬁ‘p,gfk,,,k. (15.92)
k=1
Fora = A + 3,
N
Nl = Zq?/dpkpi‘f,ff})k = nau", (15.93)
k=1

with the microscopic expressions of particle-number density 74,

N
na = u NG =gl / Ape(pr 0 fipe- (15.94)
k=1
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Next, we compute the dissipative correction to the current J**. For o = v,
(1
z [ anntrilriet,,,
00k L Pk
= dp(pr - w) 3 f8
; / k., i/ k. px Pk ‘U

(L1, N AT E - (L7327 1t
" ]H+Z[ h Lz:jla )ABJB‘,;+[ -y ]npg)

A=1

=% [ ameoe w8, £, (= A L)
k

(L~ Tk p, L™ e ] s (L7327 T e
(=22 5 pe e+ =2 )

A=1

X

) m
AW (Z/dpk(m W) fip fi Pknk"’k[lek’pk> Tz
k

N 1A b3
(T ws At o) T

= —AMTT + M. (15.95)

We have inserted the projection operator Q in the second equality by noting that ¥ (")
is in the Qg space, i.e., 0oV =wD Fora = A + 3, we compute the dissipative
correction to the Ath conserved current,

k. p

LA
:Z/dpk(Pk w fi i k.Uk [Qopk%}
X

Pk

(LTl VA /3 P R L1232 p,
(e e [ | e s + [T o)

B=1

:Z/d[]k(l?k'“)f;pkfkpk < Akvpk)
k
(LT, (L= 2, L7127 )
g <[Tz”]“+2[#] Z“ R =

b=1

=Ji. (15.96)

SN = qu /dpkp [reafeaw®],

Thus, we have obtained (15.89).
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Next, we project the RG/E equation onto the P, space by taking the inner product
with the quasi-slow modes [L ™ 11k, [L™' I\ Tk p» and [LT'A#" i s

1:0=1:>

— (feqf'-eq)—lL—l(ﬁ’ AX’ ﬁ,uu)’ 7

—_—

k
X [(pk . u)% +epi - V] [feq(l +ef°q\ll(l))]k

N
U 1 U
— (L7 (AL ) Lw ) = (L7 (fL ), B, w )+ 0.
(15.97)
A lengthy algebraic manipulation converts the above equations into the relaxation
equations, which, combined with the continuity equations, form the full second-order

fluid dynamic equation. The detailed derivation is delegated to the following section.
The relaxation dynamics of each dissipative current is governed by,

M
0 E a
1= —;9 — THEH - e KHJVPJ/{Z

M
+ k116 + ZK“)AJAJ,VPT + Y kD Vf’7 + KMix T po 07

A=1 A,B=1
M
+bnnnI® + Y A%, 05, + brian " T e (15.98)
A,B=1
9
Jh = ZAAB—V“— -~ Z ABM/’a—JBp — ¢4 VI — 08 A"V, 1",

+K511_)[A V“T-i-z (2)AB VMPLB

+ZK<1>ABM+Z D48 g 4 kI T e

T+ Y,
B=1

M
+ ) boR T+ Zbﬁfn Jp o™, (15.99)



426 15 RG/E Derivation of Reactive-Multi-component Relativistic Fluid Dynamics
wt = 2ot — g AR D Zz

3% (l)A /L v) (Z)BA ,L V)
+ kxnllo +Z VT + Z \Y T

A=1 A,B=1
+ Ky(r]n)”we + K(Z) 3+ K(g) (M(UW)L
+ b T + Z bAB JU TN 4 by, (15.100)
AB=1
where we have defined a traceless symmetric tensor A“") := A#P9 A, for an

arbitrary rank-two tensor A, the scalar expansion 6 :=V -u, the shear tensor
otV := A*P9V u,, and the vorticity o*” := %(V“u" — VVuh).
The microscopic expressions of derived transport coefficients, {, A 45, and 7, are

1 . .

= —?(H,L_'l'[), (15.101)

Aag = 3T2(JA,L Ys.), (15.102)
1

n= —IO—TW” L' 7,,). (15.103)

We also write down the relaxation times 7, T JAB ,and T,

I1, L7211
= —<A A>, (15.104)
(IT, L='1)
M
TP = — Z(J”, L7220 ac(d™ L7 ) o (15.105)
Cc=1
TRV T 2 ;
S . (15.106)

These microscopic formulas allow us to derive crucial properties that the proper
fluid dynamics are expected to obey. This fact, in turn, supports the validity of our
derivation of the fluid dynamics. Those properties are discussed in Sect. 15.4.2.

15.3.4 Derivation of Relaxation Equations and Transport
Coefficients

We present the full derivation of the relaxation equations (15.98)—(15.100) as well as
microscopic expressions of all the transport coefficients that appeared in the equation.
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To this end, we carry out algebraic manipulation on Eq. (15.97), that is repeated here:

0=3 [anfe @i

=1

k
X [(Pk ~u)% + €pi V] [feq(1 + Efeq\p(l))]

k. pr

. U s

(LT T ) L) = AT ), B, 0+ 0@,
(15.107)

We introduce the following quantities for the sake of notational convenience:

Vi = {Tepe Ths e R ) (15.108)
v o= {1, JY, 7"}, (15.109)
i [, g Jg,k,pk()fl)BA e,

X = , : , (15.110)
-T¢ T2/h 2Ty
& KB v
X = {—49, 3 D hasViu 2o (15.111)
B=1
1
n R v
Ver = A Py (15.112)

Then, Eq. (15.107) is concisely written as
(L7, (fF) 7 8, + ev - VLI + e F9L7 )]
= (L7 Y4 ;)

+ (L BILT W xy, L' ) + 0(€). (15.113)

N =

Expanding the term on the left-hand side, we have
(L7, 29)X;
+ 6<L—l&i’ (Fe4 feay~! [% +ev- vi| feqfeqL—12j>¢j
+e(L™, L_li‘i)%‘/fj + (LY LT )V
= e(L_lx@i, 2j>1/fj
F @S BILT R Ly + 0, (15.114)
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The coefficients of the first term on the left-hand side and the first and second terms
on the right-hand side of Eq. (15.114) can be written as

(L1 37
P 1A A ~1f “1fy ~po
(L=, 1) (L7, Jp) (L=, 7P%)
> 5 CaNes
T¢ - T2/h —2Tn
—1 ju F—170 7P R VN
Ny Z(L JA,JC>(F])CB (L1, 2P0
—T¢ = T2/h —2Tq
(L=17mv, 1) 5 (L=1amv Jg) ey (L=17mv 700)
T¢ - T2/h 2Tn
10 0
=[0hspgart 0 , (15.115)
0 0  AHMvpo
(L L gy
(L-'f1, L) 3 LY e FP S (s 9 A )
—7¢ ~ T2/h cB 2Ty
174 F—1RH P17l 7—173p Pl i F—1a
B/ Z(L JH L JC)(A’I)CB (L=VJN, L1 7Po)
- —T¢ - T2/h —2Ty
T L R e i)
“T¢ - T2/h cB 2T
—TI1 0 0
=| 0 —hrtBare 0 , (15.116)
0 0 — T ARVPO

(LY v L=t gy

(L=, v L 7P0)

(L=111, v L 11T (L0 L)
> 3 " cs
—T¢ T2/h 2Ty
(L=1JN v L) (L1 v =18 - (L=VIN v L= 17r)
= —T¢ XC: T2/h A es —2Tn
(L=1amv v L= 3 <i—1ﬁM“,v“i—1fg>(k_l)CB (L=l @ [=17r0)
-T¢ = T2/h —2Txy
0 —htB, A 0
= | —¢j are 0 —04_Anero | (15.117)
0 —B, anvra 0

respectively, where we have introduced the relaxation times

o ! (L='11, L7'0), (15.118)
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M
3T2 Z (L~ lfM,Lfljcﬂ()fl)CB, (15.119)
= (LA L 15.120
T = 10T77< nl“’) (15. )
and the relaxation lengths,
1 M
e = T > T ap(LT LV L g ), (15.121)
B=l1
1 . .
= T—g(L’IJA,v,LL”H), (15.122)
1 .
) = W(L‘IJ/’:, VLR, (15.123)
)= T2 Z(/\ Na(L' A, v, L g ), (15.124)

Then, the last term on the right-hand side of Eq. (15.114) is written as

;(L I, BIL™' 7, L7 25

e Z bAB I Tp ) + brian T T pe (15.125)
A,B=1
1 .
— (LT BILT R LT R v
M
ZZ(bﬁ‘ﬁJHJ“ + b5 T pTpu). (15.126)
B=
1 .
— 5(L—ly%#”, BIL™'27, L™ 2" 1) v
M
= banTI" + Y DAY, A Iy, Tp o
A,B=1
+brr7rrr77p)\77)\ay (15.127)

where the transport coefficients are defined by

(L='11, BIL~'11, L~'11])

2T , (15.128)

bnnn = —
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aB M (L' BIL Y, LY )
bnyy = — Z 6(T2/h)?
C,D=1
x (7 DNea s, (15.129)
b = (L7'0L BIL™' 2™, L' 7)) (15.130)
e = 10Q2T7)? ’ ‘
M —1 7K -1 -17
Ji, BIL7'TL, L™ Jc )
biE = 4 AT ! 15.131
Iy 2:: 37T/ h) (A" css ( )
M -1 1 1a
T4, BIL™'J¢, L™'7,,))
byir = 4 < 200 es, 15.132
Jin ; ST )T ) (A )cs ( )
(L='7m, BIL™'TT, L™ 7,,1)
barix i= — : 15.133
i ST (15139
) . M (L—lﬁ,lbv’ B[L_]jc,;u L_lfD,v]>
e 10(T2/ h)?
x (" Dea s, (15.134)
(L='am, BIL™'#}, L™ 75,])
Banr = — 1 . 15.135
(35/6)(2Tn)? ( )

Let us rewrite the second term on the right-hand side of Eq. (15.114):

<L w (feq]cGQ)— |: +ev- V:| fet]feqL lA‘>¢]

A

_ll/fl, (feqfeq)—l8_[feqfeqL—1)'€j]>I/fj_

eq fe 1 eq reqr —1 2 iﬂ
L a,M[foqL W=

o 0
AR [feq FeaL! >¢ja_uﬂ
T

~

L L L VT

+
/'“[:/\>Ma/{~\

+
M:

T N AR A

~

AT AR e [feqfe% “f])w Vu®. (15.136)

+
m
/\T‘>
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The temporal derivatives of T, w4/ T, and u* are rewritten by using the balance
equations up to the first order with respect to €, which correspond to the Euler
equations

0

Sona = —enaV ut O(e), (15.137)
T

9

Soe= —enhV -u+ 0(€?), (15.138)
9
—ut = e— VMP + 0(eY). (15.139)
ot nh

These equations can be written as

N 1 o N d U

A _k A _B k B
§ ——T+§ 2 7
qukaszar qqualarT

B=1 k=1
= —enah + 0(e?), (15.140)
N M N
1 0 ad UB

k B _k
Za3T28 +quk“257
k=1 B=1 k=1
= —enht + 0(€), (15.141)
3 1 y

_ A 2
S = e—V“T+€Z;kX;xqu vl L o), (15.142)

where the definitions of a’l‘, a’z‘, and aé‘ are given by

af = /dpkf;qpkﬁqpk(pk.u)‘. (15.143)

We define a matrix & by writing Eqgs. (15.140) and (15.141) as

M
0 0 up 2
B — 2 = 15.144
8A08r + E 8ABa T =€6 + 0(e”), (15.144)
5003T+§ 603 =€l + O(e?). (15.145)
ot ot T '

Therefore, Egs. (15.140)—(15.142) can be written as

9
8—T =eJ0 + 0(e?), (15.146)

ad
_ﬂ_ejAg_}_O(e ), (15.147)
it T
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9 1
Eu“ —e?v#TjLe—Zv“ + 0(eY), (15.148)

where we have defined the coefficients as J := ZB (E Nogand I 4 := ZB (E Yap
for notational simplicity. Then, Eq. (15.136) takes the form

(L7181, (oo 1[3 +ev V} fAFALT T Y

= e[knnmi6 + ZK(I)AJAV T+ Z kA8 Joy % ka0 |,
A=1 A,B=1
(15.149)

(L e (9 ‘[8 +ev: V] fe"f'eqL‘W)XJ

[K§‘I§AHVMT+Z (Z)ABHV"MB Z (”ABJ"9+ZK(2>ABJ” ,

(3)AB (HA (2)AB LB
+ Z B oot 4 i DAgiey T 4 Zx,n n“prT], (15.150)
B=1

( F v (feqfeQ) 1|:a +ev- V:| feqfeqL_lx@j>X]

= GI:KT[HHO-MV + ZK(I)A Nvl) T + Z (Z)AB u,vv + /{(l) wg
= A,B=1

ik @Dplig? |yl nﬂ(uw>] (15.151)

where we have used V,u, =o0,, + A,,0/3 + w,, with the vorticity w,, =
(V,u, — Vyu,)/2, and the transport coefficients are defined as follows:

U I R 31 feafeap -
enn = (L1 (759 7% I[IBT+;IAW+ vuw}> (15.152)

3 —T¢

ma _ A s eq Feqy—1 910 s L,

=3 (L I, (e fo9) [vuﬁ+?8ul‘:|;7T2/h ( )BA>, (15.153)
@ap A 0 naT 9 Jem S5 ey
2 _T<L f1, (f<a feq) [Uuau%-‘r - 8u“];7ﬂk/h es).

(15.154)
Kz = AWW<L f1, (fed feay=1y du w>’ (15.155)
—2Tn
oA _ Ly g peq gyt [, 01 9 feafaL
= S s o+ g | PR (15.156)
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(@48 _ L i ceq eg -1 9 npT 9 ] fo97%9L7'M
et = (L e [vua,%, + 37”] =) (15.157)
ARV . B 9 M 9 1 P
Kyt = 3 (Liljfwtv (feafen! |:—73T + ZID@ + 3Up8uﬁ:|
D=1
M - A
fefaLje,
on cs). (15.158)
2AB APYOT s eq Feqy— 0 N ffAL ey
ki =g <L W (FS4F9) lvaggqu/h O l)c3>, (15.159)
DAB Qoo eq 7o feafaL e,
R N S Zim/h Nes), (15.160)
ma _ A7 17 eq Feqy—1 i l feqfeql‘_]ﬁpﬂ
et = == (L7 e PN o+ 1o i ) (15.161)
(DAB _ ARYPT 1j eq Feqy—1 0 ngT 9 | f979L"1%,,
€ = S e e 0 o+ S |y ) (15162)
AMRVPO 1a cq Feqn— 9 feqfequll"-[
e = = (L A, (9 o g ), (15.163)
ma _ A7 eq feqy— T o~ SO g
= <L P FOFO vogr + g0 BX::I Y )BA>’
(15.164)
@  Ame gt [ @ T 8] fafaLt,
k) = S L (£ [vp@Jﬁm] W) (15.165)
s M eq Feqy —14
W _ AT eq feq)=1 | 7 0 0 Lo 8 | SRS Ape
) = == (L A (7 1 T+§IAB,LTA+3U 5 | 2 ),
(15.166)
12 R o 9 eq eqL—lA -
k@ = gAuuyaApaxyAaﬂm<L—an(feqfeq) 1vamff_27””p>, (15.167)
4 i o 9 fefear=lg o
[€) I vys oA (7:} 1 eq fe 1, v P
) = Jg AT @ (L, (P g ) (15.168)

Substituting the above equations into Eq. (15.114), we arrive at the explicit form of
the relaxation equations:

ell :—e{@—ern—l'[—i-e( ZZ

+KHHH9+ZK(1)AJA oVPT + Z K(Z)BAJ Vp——l—lcnﬂnpgapa
A=1 A,B=1

+bnnnn + Z bnjijJBp-i-bnﬂﬂﬂp ﬂp(,> (15169)
A,B=1
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er;_eZAAB—vﬂ“B leABAW’ +62<—e;‘nvﬂn

_(A A*PY p+K(l)AnV‘uT—|—Z (2)ABHVﬂMB +Z ()AB H@
B=1 B=1

M
+ Z (Z)ABJ B, potf +K(2)ABJ o0 +K§17_[)A71’M'OVPT+ ZK%T)ABW"”V/)@
B=1
+Zb§§,m“+2b” Jp pnpﬂ) (15.170)

en™ = e2not’ — ety A”""“ <Z I )+ ke o™

+ZK(1)A “V" T + Z (Z)BA ”V" +K ”v9+l€7(,27377)\<“6”>x

A,B=1
M
+ 170", + b T + S 528, “J;>+bmnk<ﬂnm). (15.171)
A,B=1

After setting € = 1, we find that these equations become Eqs. (15.169)—(15.171).

15.4 Properties of Derived Fluid Dynamic Equations

In the last section, we have derived the second-order fluid dynamic equation as well
as the microscopic expressions of all the transport coefficients. Here, we will derive
pivotal properties that the fluid dynamic equation is expected to satisfy: the positivity
of transport coefficients, the Onsager’s reciprocal relation [246], and the positivity
of the entropy production rate.

15.4.1 Positivity of Transport Coefficients

We first use the microscopic expression of bulk viscosity (15.101) to prove its pos-
itivity. To this end, we recall that the inverse of linearized collision operator L~ is
symmetric and negative definite when restricted in the Qg space. Note that f, %,
and 7" live in the P;(C Qo) space. For such L~!, the Cholesky decomposition!
states the existence of a real lower triangular matrix U such that L™! = 'UU. With
use of the Cholesky decomposition the bulk viscosity ¢ is shown to be positive,

I See, for example, [218].
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~ ~ 1 ~ ~
(1, 'UUT) = +(UAL UM > 0. (15.172)

~| -

¢ =

We prove the positive definiteness of A4p by showing its eigenvalues are all
positive. To prove the positive definiteness of A 4p we write it as follows,

1 A
Aap = 377 (o LTIARY Jg ). (15.173)
Note the negative definiteness of A*¥ in Qg space, that is most easily seen by going
to the local rest frame u* = (1, 0, 0, 0), where A*’ = gV — y*u” = diag(0, —1,
—1, —1). Thus, the Cholesky decomposition can be applied to A*", resulting in
AR = —(d")*PdP’ with a real lower triangular matrix d in the Lorentz space. Let

V be a diagonalizing matrix of A 4. Then the eigenvalues are evaluated as,

1 A N
(VIAV)aa = 372V a, "Uud )" (Viy)a)

(15.174)
3T2<U(V(dJ)M)A, U(VdI))a) =
Similarly, the shear viscosity is proved to be positive:
n= ! —— (R, 'UUAMP 71,,) = ! —— (R, 'UU("DDY*P 71,5)
IQT 10T (15.175)
= 10T(U(D7T)p.vv U(D7)u) = 0.

Noting that A*"P7 = AP AY? /2 + AFTAY /2 — APV AP? /3 is a semipositive-
definite matrix, we again applied the Cholesky decomposition to have

AR = (! D)rveP peeo (15.176)
with a real lower triangular matrix D.

Next, we proceed to a proof of the positivity of the relaxation times (15.104)—
(15.106). The positivity of those associated with the bulk pressure and shear tensor

= L(L*lﬁ, L™'11), (15.177)
T¢
1 Ay -1
T = W(L A LT R, (15.178)

are immediate as ¢ and 7 are positive.
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We finally prove the positivity of the relaxation time 7%

M
ThF = — Z (L7 a0 A" L7 e )W e
M (15.179)
= 3T2 Z T a AL e ) (AN s,
where the Cholesky decomposition has been employed to have
A= "AA. (15.180)
Then, we note that the following matrix,
| M
~AB _ -1 vyp—17  \i
=—— Aac{L™ Je s AY L™ Jp ) A)ps, 15.181
) ~372 C%; acl Cou pw)((A)ps ( )

has the eigenvalues identical to 7%, Now it is readily shown that 7% is positive
definite by the argument parallel to that of A4%. This in turn implies that /'8 is a
positive definite matrix.

15.4.2 Onsager’s Reciprocal Relation

Let us move on to another important consequence on the transport coefficients. One
of the prominent characteristics of multi-component fluid is the cross correlation
between different components. For instance, the dynamics associated with Ath con-
served current has an influence on the dissipation of Bth current through A 45 and
other coefficients for A # B.

More generally, let { X; } be a set of external forces of any tensor structure in a near-
equilibrium system, then the induced current J; is given, under linear approximation,
by a linear combination of the external forces,

J=> "X, (15.182)
J

with a set of scalar coefficients y;;. Note that X; participating in the sum is of the
same tensor structure as J;. The Onsager’s reciprocal relation asserts the symmetry
of the coefficients,

Yij = Viji- (15.183)
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Identifying J; and X; in (15.182) with J and V’”‘TB in the leading order
of (15.99),

Jh = Z,\AB—VM“B +0(e), (15.184)

vij is found to be A4 p Z—; It readily satisfies the desired relation (15.183), i.e.,
AaB = ABa (15.185)

as seen from its microscopic expression (15.102).

15.4.3 Positivity of Entropy Production Rate

The positivity of entropy production rate is normally regarded as one of the guid-
ing principles and imposed as an extra assumption to derive legitimate fluid dynam-
ics [66]. In contrast, we did not impose such an assumption, and indeed, the positivity
naturally follows the expression of entropy production rate (15.15) as we will see
here.

Let us recall the entropy production rate,

N
i
3,5t = — dpepto In| —2=2 ), 15.186
" ;/ PPiOu St n(1+akfk,pk ( )

and the distribution function that we obtained by solving the Boltzmann equation up
to O(e),

lobal 1)
fkgl(jka fk [’k(l + Gfkec;)kqjk I’k) + 0(62)

-1
= [exp{——z Ak ew,?},k}—ak] +0(?).  (15.187)

The equilibrium distribution function does not contribute to the entropy production
rate,” and thus, it starts with the term of order €. Plugging it into (15.186) yields,

2 This is a way to define the equilibrium distribution function as discussed around (15.18).
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N
no__ eq req
Ius" =€ Z/dl’kfk,pkfk,pk‘yk,m
k=1

u HaA
X (pll:p}:au% i O ZqA fpllfauwk,m) +0(e)

_ 2eqruvg Wy 2 ng HA 2 9 3
= 0TIV, ;rSNAVM7 —c <\IJ,§\I/>+O(€ ), (15.188)

where the decomposition of the derivative 9, = u,d/dt + €V, and the orthogo-
nality between the fluid velocity u,, and the dissipative contributions to the energy
momentum tensor and the particle current, §7"" and § N X , have been used. Each
term can be further rewritten by using the following transformations,

N
STH = Z/dp PEPLS o Wi, = — AT+ 1, (15.189)

SNX - qu /dp pk kpkfk pkq}ka[’k = J/}-:9 (15190)
and

M AE an+h22J“(rl) pc 9
[ = P p— T ~_
ot T¢ ot TZABC A ABTT g tCn

1 9
W .+ 0(). 15.191
+7 T Pl + O(e) ( )

Combining these yields a compact expression,

1 1 h &
— ¢2 2 -1 w 3
st =€ <T—§n + m”’””w - A;l(,\ )apJ} JB,M) + 0(e),
(15.192)
where we have also used the relaxation equations in the leading order,
0
IM=-¢0 — tna—l'l + O(e), (15.193)
,u d
JX_Z)\AB e gulks Z T EA g+ O, (15.194)
B=1

a
= 2not — 1, AHVPC Enm + O(e). (15.195)



15.4 Properties of Derived Fluid Dynamic Equations 439

It is now straightforward to see that Eq. (15.192) is positive. The viscosities ¢ and n
are positive quantities, as shown in the last section. Positive definiteness of the third
term of Eq. (15.192) is proved as

.
-7z Z A NI Tp
A,B=1
I
o D IRST RN ONCFAY
A,B=1

(I3, L7 ) I AT )
1

]’l2 M M
=73 <Z UJ;07 T, Z UJB,U(A_'JH)B>
A=1 B=1

Il
|
=l
>
=M=

>0, (15.196)

where the Cholesky decomposition L~! = ‘U U has been used. Consequently, the
entropy production rate (15.192) is explicitly shown to exhibits the positivity.



Chapter 16 ®)
RG/E Derivation of Non-relativistic ez
Second-Order Fluid Dynamics and

Application to Fermionic Atomic Gases

16.1 Derivation of Second-Order Fluid Dynamics
in Non-relativistic Systems

So far we have focused on relativistic fluid, that is for instance expected to be real-
ized in the relativistic heavy ion collision experiments. The system is particularly
interesting due to its strong coupling nature. Even in such a complicated system the
fluid dynamics provides a powerful tool to investigate its long-distance and long-time
behavior. A conventional wisdom is that the naive inclusion of viscous effects in the
relativistic fluid dynamic equation leads to the notorious causality issue, and thus,
the second-order fluid dynamics is required to circumvent the issue.

A cold atomic system is another intriguing platform, where precise controllability
of interactions allows us to simulate the formation and diffusion of strong-coupling
fluid and tremendous amount of efforts have been devoted to unravel strong-coupling
systems in non-relativistic context (see [247-252], for example).

From the viewpoint of fluid dynamics, one may expect that the analysis is much
simpler than the relativistic case as the causality problem does not show up. Indeed,
the Navier—Stokes equation suffices to deal with conventional non-relativistic fluid
if the dynamics is relatively close to local equilibrium. However, the validity of the
Navier—Stokes equation becomes questionable when the system is not close enough to
the local equilibrium. Let us consider an experimentally created cold atomic system.
Unsurprisingly, the peripheral region is dilute relative to its core. Therefore, it is not
hard to imagine that atoms on the edge of the trapped system have less chances to
interact with each other due to its sparsity than those in the central area. Accordingly,
the equilibration process takes place slower in the peripheral region. In particular,
some region is so sparse that it is not close enough to equilibrium and hence the
Navier—Stokes equation is not capable of capturing the essential dynamics. That is
the very situation where the mesoscopic dynamics of dissipative currents needs to
be incorporated in order to describe beyond-Navier—Stokes regime. This leads us to
the non-relativistic second-order fluid dynamic equations [35, 149, 152-154, 157].
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Besides the derivation of the fluid dynamic equations, the computations of trans-
port coefficients have attracted a lot of attentions across wide range of disciplines in
physics [253, 254] following the seminal papers proposing the universal lower bound
on the ratio of shear viscosity to entropy density [255, 256]. As already mentioned,
the cold atomic system provides an ideal platform to experimentally examine micro-
scopic properties of non-relativistic fluids through the measurements of transport
coefficients. Indeed, the small shear viscosity in the system implies that the strongly
correlated fluid is realized [257-262]. The Boltzmann’s kinetic theory offers a tool to
compute transport coefficients such as shear viscosity and bulk viscosity in strongly
correlated cold atomic systems [258, 263-266]. The second-order fluid dynamics
requires further transport coefficients. Among others, the viscous relaxation times
play prominent roles to dictate the relaxation processes of dissipative currents [258,
263, 267-270].

We apply the doublet scheme [69] in the RG method [1, 3, 5, 6, 46, 57, 58] to
derive the second-order fluid dynamic equation starting from the Boltzmann equa-
tion [69, 157]. The RG method allows us to solve the Boltzmann equation faithfully
by following the two steps:

1. Solve the Boltzmann equation based on the perturbative expansion with respect
to small spatial inhomogeneity. The perturbative solution typically suffers from
the infrared divergence.

2. Remove the infrared divergence to obtain the global solution by the
renormalization-group analysis. The renormalization-group/envelope (RG/E)
equation turns out to be the desired fluid dynamic equations.

The resultant fluid dynamic equations are accompanied by microscopic expressions
of transport coefficients. We carry out detailed numerical studies of the transport
coefficients and viscous relaxation times when the collision process is modeled by
the s-wave scattering [157]. Their dependence on temperature and scattering length
will be discussed in detail based on our numerical calculations. In particular, the
importance of quantum statistical effects is clearly observed at low temperatures.
Upon incorporating the fermionic statistical effects, the transport coefficients sharply
increase at low temperatures in contrast to those of classical Boltzmann gas.

16.1.1 Non-relativistic Boltzmann Equation

Our starting point is the Boltzmann equation,

ad ax ap
4 - .yv4+ £
<Bt+ ot + ot

ax

EZ—VPEP =V, (16'1)
d

°P o _VE,=F,

ot
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where V.=9/0x,V, =09/dp,and E, = pz/(2m) + V(x). The collision integral
is given by

1 - - -
C[f]p(ta x) = E/dpldPde3(W(p’ pilpa, p3)(fpfp1 fpzfm - fpfp1 fpzfp;)’
(16.2)

where dp := d*>p/(27)? and fp := 1+ af, with quantum statistics represented by
a = +1(—1) for boson (fermion) and a = 0 for the classical Boltzmann gas. The
transition matrix ‘W accounts for binary collisions and is given by

W(p, pilp2, p3) = IMPPQr)?8(E + E; — E2 — E3)8(p+ p; — Py — P3),
(16.3)

which has the following symmetry,

W(p, pilpz2, p3) = W(p2, p3lp, p1) = W(p1, plps, p2) = W(ps, p21p1, p).
(16.4)

M is a scattering amplitude associated with the details of collision process. For
instance, we shall later use a scattering amplitude for elastic binary collisions [253],

4

= (16.5)
dg - 1|‘I|

in order to study the fluid of fermionic cold atoms. Here, a; is the s-wave scattering
length and ¢ is the relative momentum (p — p,)/2.

On account of the symmetry (16.4), the convolution of the collision integral and
an arbitrary function of p, denoted by ®,, is written as follows,

1
/dP ©,Clf], = g/dpdpldpzdpa‘W(p,pllpz,pa)

X(®p+ Py — Py, — q)ﬁa)(fl)fl)lfpzfll% - fpfplfpzfm)‘
(16.6)

We say a function ®,, is a collision invariant if the convolution vanishes. From the
above expression, it is clear that energy £, and momentum p are collision invariants

due to the energy and momentum conservation (16.3). Thus, the collision invariant
@} is generally expressed as

PN =a+B p+yE,, (16.7)

for arbitrary constants «, 8, and y.
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16.1.2 Derivation of Navier-Stokes Equation

‘We have derived the first-order fluid dynamic equation, i.e., the Navier—Stokes equa-
tion, starting from the Boltzmann equation describing the classical Boltzmann gas
in Chap. 8. Here, we firstly repeat the derivation incorporating the quantum statis-
tical effect and external field. The derivation of first-order equation has been well
established by Chapman and Enskog [113]. Nevertheless, deriving the fluid dynam-
ics and reproducing all the transport coefficients with the RG method are important
consistency checks [57]. Later we shall extend it to derive the second-order equation.

16.1.2.1 Perturbative Analysis of the Boltzmann Equation
Our first task is to solve the Boltzmann equation (16.1) perturbatively with respect to

small spatial gradient. In order to keep track of the order of perturbation we introduce
a parameter €,

(% +ev-V+eF - V,,) fp(t. x) = CLf1,(t, x). (16.8)

Notice that we also need € for the third term in the left-hand side because F = —VE,,.
Accordingly, we expand the distribution function in terms of €,

Fftt0) = FOUs 1) + e F Vs 10) + € FO 85 10) + O(€). (16.9)

We solve the Boltzmann equation order by order provided the ‘initial’ condition,
which is also expanded as

[ =10:10) = f(t =1t0:10) = P t0) + € fVt0) + € fP(10) + O(). (16.10)
The perturbative solution f (t; tp) is set to the unknown exact solution f (z; ty) at the

‘initial’ time f,.
The equation of 0 (€°) reads

%f,ﬁm =C[f?7,. (16.11)

As we are carrying out the perturbative expansion around the equilibrium state, we
seek a solution satisfying

0 ~
Efr@ —0, (16.12)

as a leading order solution. It implies
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CIf1Y =0, (16.13)

p

which leads to the condition
f(O)f(O)f(O)f(O) f(U)f(O)f(O)f(O). (16.14)

This is satisfied by requiring that In( [SO) /f ,§O>) is a conserved quantity, i.e., expressed
as a linear combination of {1, p, E}. Their coefficients are fixed by the initial condi-
tion and depend on the initial time 7y and spatial coordinate x. Then, the zeroth order
solution takes the following form,

B —1
f;m:(X [(m/2>(v—uT<r(<;x;Z —M(lo,x):|_a> | 1615

with [i(tg, x) := u(ty, x) — V(x). Here, u(ty, x), ,u,(t(), x), and T (9, x) are the inte-
gral constants fixed by the initial condition, and f; FO) js given by the ¢-independent
equilibrium distribution function. The five integration constants will be lifted to fluid
variables through the RG/E equation.

Letus draw an important observation from the fact that In( f 150) / f ISO)) isaconserved
quantity, which implies that it is also a collision invariant (see the discussion below
(16.6)). From the definition of the collision invariant, we deduce that

i RAYE :
0—/dpln(fp )C[f]p—/dpln<f(o)) (at +ev-V+eF -V >f150>.

(16.16)

Given that F is independent of p, the third term disappears,

f(O) v, fo \v4 f(O)
/dpln( )F V[0 =-F. /dp( L - L )f;i‘”
fp P f

V. fO vV, fO =(0)
:F~/dpaf,§0)%=F'/dp ’l(f(,’j =—F~/deplnfp =0
o I “

(16.17)

where the surface term has been dropped in the second equality. We find that (16.16)
amounts to,

as
0=E+V Js, (16.18)

with use of the definition of entropy density s and entropy current density J; defined
by
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F 1n 7
{Sv J_S} Z_/dp{lvv} <fp1nfp_%>v (1619)

respectively. Thus, we have shown that fgo) does not produce entropy, that is an
expected property as it represents the equilibrium state. The first-order solution cal-
culated below gives a perturbative correction entailing dissipation to the leading order
equilibrium solution.

Next, we solve the O (¢) equation,

9 ~ _ . _
ST = BT L ST T O+ £ TR EY (16.20)

under the initial condition
S o) = [ f3000 (o). (16.21)

\Ill(,l) (to) is to be fixed later. The linearized collision operator L ,, and the inhomoge-
neous term F 150) are defined by

Ly = U7 G CUp0| A7
= —F%l/dpldpzdpsw(p, Pilp2, p3) il o fd
x[Fp-+8P1-9-8p2—9 - -], (1622
F = FLFOY, o= G (- V4 V) (1623

For arbitrary vectors v, and x,, the linearized collision operator has the following
three properties:

(V. Lx) = (LY. x), (¥, Ly) <0, Lg* =0, (16.24)

with the definition of the inner product given by

(Y, x) = /dpf,qu,qu,,x,,. (16.25)
The linearized collision operator has five zero modes,

. _ 18pP  3nT

=1 Gh, =00 @, == -5 (16.26)

The zero modes satisfy the orthogonality relation

(@8, 9b) = 5%, (16.27)
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with the following normalization factors

O [ ea fea, (16.28)
p
c = /dpfeqfeq(spi(;pi = mnT, (16.29)
sp|>  3nT
/d fCQqu <| p| 2’20 > ) (1630)

The integral of ¢* can be reduced to,

1 - _
¢ =5 [ apref aps < spl*

3nT)?
z_/dpfleeqw - (” R
(16.31)
_ _ 9Fed
/ dpfea feaspl* = 3 / dpf F3pPsp? = —3mT f dploplPop: 3’; 1
= 5mT/dp|8p|2feq = 15m>T P.
(16.32)

We have used the isotropy of f° for the computations of ¢’ and c*. The particle
number density n, energy density e, and pressure P are given by

n(t, x) :=/dpf;q(t,x), (16.33)
_ 1/ o (I 3p|® )
e(t,x) = — dpfp (t,x) + V(x) (16.34)
n 2m
P, x) = %/dpf;’q(t,x)Sv -dp. (16.35)

We define Py and Qg spaces as the vector spaces spanned by the zero modes given
in Eq. (16.26) and its complementary space, respectively; we denote the respective
associated projection operators as Py and O, whose operations are given by

4 o
Pop |
[Poyr], = ;0 %«oo, V), (16.36)
Qo :=1— Py, (16.37)

for an arbitrary vector v/, respectively.
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We are now ready to solve the O (¢) equation,

t
FO = feqfeq<e<t—zo)Lq,<1>+/ dt/e(t_[')LF(O))

o
— feqf_-eq <e(tt0)l‘l[l(1) + /I dt,(P() + e(tft’)L QO)F(0)>
fo
= fafeale WD + LT QoR) + (1 = 1) PoFo — L™ Qo F)],
(16.38)

where momentum indices are suppressed. Here we come to the point to fix the initial
condition W in such a way that the fast-decaying term containing e’ =L goes
away, i.e.,

v = 1710, Fy. (16.39)

This expression is further converted to a suggestive form as a dissipative correction.
From the definition (16.23), F© is written as follows

0 __ eq reqy—1 e
FO = —(f979) " (v V4 F - V) £

VT [ 8p* SpIViul Vg 8p'
__yYyrfee ) _ _y FioP (1640
e (2m ”TF> Vo TV T (1090

Its projection onto Qg space is

4 o

@
F(O) — F(O) —_ P F(O) — F(O) _ rp @ F(O)
[QoF 1, =1 0 F 01, = F! ;ca«p )
il . VT,
= -7 + -5 J, (16.41)
with
y L . Spl> -\ .
AL . (i ) i . | P i
U= svlisp),  Jl = ( = —h) Svi, (16.42)
where 8v := v — u,8p := mév,and A/} := AUK A¥ for an arbitrary rank-two tensor
A, with

N 1., . 1. . 1.
AR — _gikgil 4 —sitgik _ _ siigh! 16.43
5 +5 3 ( )
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Then, the shear tensor ¢/ is given by

ol = vyl (16.44)
The enthalpy density  is defined by

P(t, x)

h(t,x) :=h(t,x) — V(x) :=e(t,x) +
n(t, x)

- V), (16.45)

where h(z, x) is the standard enthalpy density while h(z, x) contains the contribution
of the external potential. Thus, we arrive at

—[L7'QoF ], = U?U[L*Iﬁff'],, + %T[L*ff],,. (16.46)
Next, we solve the O (e?) equation,
%ﬂ” (t;10) = fOFOL(fOf) T O 10) + fOFK @ — 1), (1647)
with the definitions,

K(t —19) = FIf V)] + %B[(feqfequf“)(z), (reafea=t fM )], (16.48)
Blx, ¥1p

Fotfpixpy fosfpaWps.  (16.49)
f=f

_ 52
== ! / dp1dpy g ClS
p19)p2

The solution to this equation is calculated to be,

~ = 8 -1
@) _ peq feq [ o(t—10)Lyy(2) 11—V - ) pk
f fAf <e +(1—e a)< 8s> oK),
+ (e(tfto)L _ e(’*’O)%)g(s)QoK(s)’ 0)’ (16.50)
with
5\
6=(1-5) - (16.51)

We choose W so that the fast-decaying term in the Q, space is eliminated,

v = —G(5) QK )| . (16.52)
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Then, the O(e?) solution is reduced to

fo= fe‘*fe‘*[a —10)Po — (1 + = to)—)Q(S)Qo}K(S)‘ 0((r = 1)?).
(16.53)

Let us collect the perturbative solution and initial condition up to O (€?),
Fai) = r 94 er /(=P FO - 17 0o F |
- a
e feafe [(l —10)Po — (1 + (- to)a>g(S)Qo}K(S)L=0 +0((t — 10)?).
(16.54)
Flto) = £ = ef=F9LT Qo F© — 4 FG(5) QoK (5)] _ . (16.55)
This perturbative solution is not satisfactory because the infrared divergence breaks

its validity as |t — #y| grows. In other word, f(¢; 7o) is well approximated by f (t; tp)
only around the ‘initial’ time #.

16.1.2.2 Renormalization Group/Envelope Equation

To obtain the globally valid solution we impose the RG condition on the integral
constants via the RG/E equation,

d -
0= d—tof(t, 1) , (16.56)

o=t

which promotes the integral constants u, w, and T to dynamical variables. This
equation is indeed the seed of desired fluid dynamic equation. Plugging the solution
of the RG/E equation back into f (#)|;,=: gives the global solution of the Boltzmann
equation.

We convert the RG/E equation (16.56) into the fluid dynamic equation. Projecting
it onto the Py space by taking the inner product with the zero mode results in

0 _
/dp (p;[g + e(v .V+ F. Vp)][feq _ GfeqfeqL_lQoF(O)]p = 0(63)'
(16.57)

We reduce Eq. (16.57) into the equation of continuity. We find

f f L (& \DI 1. .Dui 1D
Py ¢ 72\ 2m M) o T T or T T
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., 1 DT 4+1Dn 0+1Dui ;
%’Tz Dt% cth% T Dt Yo

Dn
. o = 07
DtD ;

= mnD—ut, a=i, (16.58)
c¢* DT
T T~ s A= 47
T? Dt

with

D/Dt = 3/0t + eu - V. (16.59)

The spatial derivative and force term of the equilibrium distribution function:

/dpsog,, (8- V+F.V,) = —(gf. F?)

nV -u, a =0,

= Vif ke =i, (16.60)
t=v. u, a =4.
3T

The dissipative part of the distribution function:
« | D eq Feqy —1 ©0)
dpef, | oy +€ @V 4+ F V) [[—ef4fIL7100F Y],

D - ol .. ViT .
- o [§ et vcr sy (- T

p
a=0

=— [eDBlu, L7 '0oF Oy 4+ 2V (sv/, L] QOF(O))] =0, (16.61)

a=i

D . L
= —[GE(SPI, L7 QoF Oy 4+ 2vi(svisp', L= Qo F©)

D A
- <<D7 +€8v-V +€F- V,,) sV, el ™! QOF(O>>]

= -2V (svispt, L7 Qo F©) = —262yViol, (16.62)
a=4
D [16p> 3nT _, © sl i (18p1*  3nT » o
=—|e— (o0 -~ L F vilsw ([2— =)L FO
[6D1< am  aac b QFT e "\ om T 20 Qo

D 18p|>  3nT -1 ©)
—<<E+€3V-V+EF-VP) <W—F ,eLT QoF
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2
_ _Gz[v‘f <5Vj (M _ ﬂ) , L—1Q0F<0>>

2m 2c0

|8pl>  3nT » ©
(v - V|(=—-—"),L F
< ’ ( 2m 2¢0 ) Qo

=_¢? [v"(w"T) + 2na"fa"f] . (16.63)
In the third equality of Eq. (16.62), the following transformation has been made

ol

(8vispt, L' Qo F©y = —(8v/8p', L~1aM) -

o'/

- _ ﬁ'ij’L_ly%kl
( )T

i )
— L’lﬁ"’):—T — 250, (16.64)

. (8p*  3nT n o\ VAT
o (- 30). o) =) 57

i

_ 5 g\ YT _ i
= J/, LT 3 AVIT, (16.65)

T2
. (8p*> 3nT . . ol
SWwv | —/— — —— L*l F(O) = Vi svis m’LflAkl o
<V (Zm 2A>’ Qo u"(8v/ép n)T
= (7M, L_IJAZH)% = —2nool,

(16.66)

We substitute Eqgs. (16.58)—(16.63) into Eq. (16.57) to obtain the equations of
continuity:

D

D_’Z +enV u=0, (16.67)
Du' i i 29 ij

mnﬁ—i—ev P —enF' —2e"V/eg" =0, (16.68)

C4 DT 2C4 . .

77or T e3—TV ‘u—€*(V-(WVT) +2no’o’*) = 0. (16.69)

These equations are further reduced into the well-known forms

Dn
— = —nevV -u, (1670)
Dt
Du' i i 2 ) if
mnﬁ = —eV'P +enF' 4+2¢nV/a", (16.71)

D .
nD—j — —ePV -u+ eV . (WVT) + 26307k gk, (16.72)
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Equation (16.72) is derived as follows:

De  D(ne) Dn ¢* DT 3nT Dn Dn

"o = Dr ‘Di T2Dr 20D “Dr

204 N 3n2T + v Iy Jkgik 4y (VT))
= —€| — _— ne -u o’ 0 .
3T 2c0
= —ePV -u+ 2ok’ + 2V . (WVT). (16.73)

We have used (16.31) to reach the final expression.
Microscopic expressions of the shear viscosity n and the heat conductivity A are
given by,

n= —Lw‘f L7'#Uy, A= —Lu”' L' (16.74)

10T ' ’ 3r2 ' ’

We note that the bulk viscosity is identically zero in contrast to the relativistic

case. This is attributed to the fact that L='QoF© (16.46) does not contain the

term proportional to the scalar expansion & = V - u which would be coupled to the

microscopic bulk pressure. Alternatively, the vanishing bulk pressure can be seen as
follows. In the kinetic theory, the bulk pressure is defined by,

1 (&
= %/dpapz(f,, — f39). (16.75)

We recall that our solution given by the RG method turns out to satisfy the matching
conditions in the energy frame as:

n :/dpfp =/dpf;q, e:/dpEpfp =/dpE,,f;q. (16.76)

The latter condition implies that

8 2
0= /dp%(fp — £, (16.77)

given £, = 8p*/(2m), and thus the bulk pressure IT identically vanishes. More
elaborated approaches to the computation of the bulk viscosity for non-relativistic
systems have been explored [265, 266, 271, 272]. There, the finite bulk viscosity is
induced by the interactions breaking scale invariance, which is not captured by the
standard Boltzmann equation (16.1). Thus, it is desirable and should be possible to
derive the fluid dynamic equation with such effects incorporated [265] with the RG
method but it is beyond the scope of the present book.
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16.1.3 Derivation of Second-Order Non-relativistic Fluid
Dynamic Equation

Having derived the Navier—Stokes equations, we now turn to the second-order fluid
dynamics. In case of the Navier—Stokes equations, the crucial step was to identify the
Py space, spanned by the zero modes of linearized collision operator. For the higher-
order fluid dynamic equations, we need to take into account quasi-slow modes on
top of the slow/zero modes. Extraction of such modes are carried out by the doublet
scheme developed in [69] and described in Chap. 9, where some low-lying modes
of the linearized collision operator are properly picked up. They, in turn, govern the
relaxation dynamics of dissipative currents.

Let us recall that in the Navier—Stokes equations, the fluid dynamic variables ini-
tially show up as integration constant, u(fy), it (fo), and T (#y), in the O (€%)-solution of
Boltzmann equation (16.15). Analogously, we introduce additional integration con-
stants in the O(€)-solution, that, given an ‘initial’ condition W!, takes the following
form,

Fo = fleeq[e“*’o)L(w“) + L7 QoFo) + (t — to) PoFo — L™ QOFO]. (16.78)

To go beyond the description of ordinary dissipative fluid, namely, the mesoscopic
regime, we need to specify the quasi-slow variables in the first-order ‘initial’ value
WD To this end, we expand the first-order perturbative solution around ¢ = #:

f(l) — fCQf_eq\I/(l) +(r— to)feqfeq(PoF(O) +Le® 4 QOF(O))

16.7
+ 0((t — 19)%). (1679)
The O ((t - to)z) terms are not important here as they do not contribute to the RG/E
equation. We divide the Q space into P; and Q; spaces. The P; space accommo-
dates the quasi-slow modes that play the crucial role in describing the mesoscopic
dynamics. Keeping these expansion in mind, we spell out the two criteria to identify
WD and P, space:

1. ¥ and L='QyF© belongs to a common vector space, which is orthogonal to
Py space.
2. Define P; space by a vector space spanned by (D and LW,

The first criteria indeed makes the vector space to which d fV /dz|,—,, belongs the
smallest. The second criteria defines the P; space so that it accommodates all the
terms in (16.79) but the zero modes.

As computed in (16.46), L~'Q¢F© is given by a linear combination of the
vectors ([L~! T, [L™! #1V],). Therefore, instead of (16.39) we impose the ‘initial’
condition for the first-order equation,
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FO0) = fF90D (1),
[L~'41],

WD) = 5 (L-'Ji, (16.80)
T T T T 1 i

7 (1) — 3—— J (1),
Jl7 J >

where we have introduced 7/ (fp) and J'(fp) as would-be fluid variables. Fur-
thermore, the P; space are spanned by quasi-slow doublet modes {ﬁ;j , f;,} and
{(L='727],, (L™ fi]p} according to the second condition raised above.

The O(e?) equation and its solution are already given by (16.47) and (16.53) under
the ‘initial’ condition (16.52). Thus, the perturbative solution up to the second order
is summarized as

f=r9ef 9+ — ) L)WV + (t — 10) Fy)

+ ezf“'f“{a —10) Py + (t — 10)G(s) "' P1G(5) Qo

(16.81)
0
- (1 +(t - to)a)ng(S)Qo}K(S)‘go +0((t = 1)).
Applying the projection operator Py onto the RG/E equation
d -
—ft:)| =0, (16.82)
dty to=t

as we have done in the previous subsection, we have the following set of equations

Dn
- =-nV-u, (16.83)
Du’ . . S
mn—- = =V'P nF' + V7", (16.84)
De Jk_jk
ng, =PV u+V-Jtoltalt. (16.85)

These are the same as the Navier—Stokes equations (16.70)—(16.72). Except that the
stress tensor 7%/ and the heat current J have their own dynamics, that are to be
dictated by the relaxation equations.

In order to obtain the relaxation equation, we perform the projection of the RG/E
equation onto the Py space by using the quasi-slow modes {[L~'#"/],, [L™ fi],,},

foli 50 1) [ v 5]

—1fnij 7 €1 igai i
= e[ &Y, ) L)+ S E T Be D, w0+ o),
(16.86)



456 16 RG/E Derivation of Non-relativistic Second-Order Fluid Dynamics ...

where the definition of the symbol of B[¢, y] is given in (16.49). As we will detail in
the next subsection, these equations are converted to the following set of equations,

' =2not — rj,D—tn” — 0,V

+ KggnijV ‘u+ /cgnkaoj)k — 21;,71k<iwj)k
+ TV 4 k2 TV P O g )
+b7rrrn7[k<i77j)k +brrJJJ<iJj>a (16.87)
. . D . P
J = AVT — 1, —J =€, VIm
Dt
+ ik WriVIin 4k PDrivI P 4 kDl F
+ IV kP ol 4t g Wl
+ by, (16.88)

after setting € = 1. The vorticity @'/ is defined by
o = (Vi — Viu))2. (16.89)

They are reduced to the Navier—Stokes equations if only the first term is kept in
the right-hand side of each equation. The shear viscosity 1 and heat conductivity A
are given by (16.74). The other terms are the second-order corrections accompanied
by second-order transport coefficients. In particular, the dissipative currents 7% and
J' have their own dynamics due to their time derivative terms, and their dynamical
time scales are characterized by the relaxation times 7, and t;. Their microscopic
expressions are derived to be

T :L(ﬁ"f L7270y, ¢ :Lu"' L7277 (16.90)
10Ty VP ' '

16.1.3.1 Derivation of Relaxation Equations

We present the detailed derivation of relaxation equations (16.87), (16.88) starting
from (16.86),

ol 0 1) [ v 5[]

2
= (L7 7 I Le )+ L E T B[ W)+ o).
(16.91)
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For the sake of notational simplicity, we introduce the following vectors,

v, = {7, J,h (16.92)
~Qj ji
so Tp )4
={L2 £ 16.93
Xp {ZTn TZA} (16.93)
Y ={x", J', (16.94)
X* = {290, AV'T}, (16.95)

with which we can write as W = L~ 3*¢* and Q¢ Fy = — X X“. Equation (16.86)
can be converted into the following form,

(L7, 2Pyt
N N D N . ,
=e(L7"Y%, 2P)XP + (L7, L”;%%D—twﬂ + (L7, K LT gAYyt
N _ D _
+e<rlw, fed fea (E 1 e8K -V +€F - VK) fleeqL*'f(ﬂWﬂ

1 n . 1
— LT BILT R LT Ry (16.96)
where we have defined [§K'], := 8p'/m = §v' and [Vi ], := V;,.
The coefficients of the first, third, and fourth terms in the right-hand side of
Eq. (16.96) can be written as

P —2TnAUM 0
—1.7«a n
(L1 ,wﬂ>=( 0 _sz,j), (16.97)
. . 2Tyt AR 0
~17a 7—17p8\ _ NTx y
(L', L7 )—( 5 szA,,,), (16.98)
» » 0 T?hly  AVK
—1.7a my—17p8\ _ B nJ
(L™, sk L™y P) = <2Tn€mA’f"’ o , (16.99)
where transport coefficients introduced here are defined as follows:
U o
T = ——(#"7, L7?7Y), (16.100)
10Tn
1 A~ .
= ——(J}, L7%J, 16.101
7y 3T2A( ) ( )

which are viscous relaxation times for the stress tensor and heat flow, respectively,
and
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1

_ —14ij ir-17j
zﬂ,_ST%(L AU, 8K LN, (16.102)
1 i jr—1aij
lyp = 1077 —— (L7 KILTIAY), (16.103)

which are so called viscous relaxation lengths.
Then, let us rewrite the last term in the right-hand side of Eq. (16.96) as

2
SHALTF BILT RAULT RN = bamar ™7 4 by I 4T, (16.104)

2
%(L‘lJi, BIL™'3PNUL™' R WYY = byrym' T/, (16.105)

where the transport coefficients are defined by

3 At A g A
brnn = 70T2n2<L 74, BILT' AL 74, (16.106)
1 e
bryy = IOTW(L*IJT 7, BIL™' L), (16.107)
brix = 10T3nk(L"JA", BIL™"JIL~"'A 1), (16.108)

We consider the forth term in the right-hand side of Eq. (16.96):
G(L_1KZ (feafe” 1[ +€8K -V +¢F - VK} fea feay -1 ﬁ>¢5
—e<L U, (fo4 Fea)- 1 feqfeqL—l ﬁ]>wﬁ
+62<L"1p°‘,(feqfeq)—nga%[feqf‘eqL—l)A(ﬁ]>wﬁvaT

+ e<L*11ﬁ°’, (feq]Feq)fl%[feqfequliﬂ)l/}ﬂ%ﬂ

(L, (fe‘*fequ(SK“i[foe‘*L—lxﬁ]anﬂ
b
-1.7 eq re 1 eq reqy —1 Aﬂ B
FelLge T L g
( 0( (feqfeq) 18Ka aa feqfeqL 1 Aﬂ])wﬁva b

a

< a (feqfeq) lya apfeafedr 1A >1&5% (16.109)

The Lagrange derivative of T, ji, and u® are rewritten by using the balance equation
up to the first order with respect to €, which corresponds to the Euler’s equation:
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DT 2T

— =—€e—V. 0(e?), 16.110
Dr €3 u+ 0(€) ( )
Dp 20 2

2R Y ut 0@, 16.111
D € 3 u+ O(e”) ( )
Du? ) )

D—”t — —eVIPfenF + 0D, (16.112)

where we have used the relation dn = (0n/9dT)dT + (dn/dx)df in the derivation
of Eq. (16.111). Then, Eq. (16.109) takes the following forms

< AL (o fe! |: +e8K -V +¢F . VKi| fed feay ﬂ>¢,ﬁ

— —¢ (K(l) ijy . u+K(2) k(i +K(3> k(i )k
+ics ) IV ke 2 OV P +K7§3}J ‘), (16.113)

el 1Jk (oo ey [D% +e3K -V +eF - VK] feageaL @y
=€ </c§171)7tijvjn +kDaIVIP 4 kDl FI
DIV w2 D), (16.114)
where we have used the identity
Viw =o' + o + 87V -u/3 (16.115)

with the vorticity 0/ := (Viu/ — V7u')/2, and the transport coefficients are defined
as follows:

1 _ 2T & 249 1 9
e = - (L7 e e [ S+ faK”—]

f‘"qf_'eqL_lﬁij
3 9T 39 3 du >’

Tn
(16.116)

lAkl
@ — _EAkjab< —15ij (feqfeq) 1gga 0 9 feCIfeqL
dub Tn

16.117
= ). ae.117)

P feqfeqL 1 "kl

=2 Qkf“”<L—‘”f (fFHIK —
dub Tn

T 15 > = _27:77’

(16.118)

. _ . 2 eq Feqy —17Jj
()] L ~ij o req reqy—l g z-i 2T d a | fHf
=——(L ) (L — R (F A R )
a1 5< TS 3nT —2AhTE T2, >

aT i
(16.119)
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1 ALj eq reqy\—
&) = et e

. 2AT 1 eq feqy —1 i
o |_sxi2AT/n 0 19 9 ff—f>
3nT —2Ahrp 0T noi  ou T2\

(16.120)

feqf_eqL—] jj

— > (16.121)

1 Al € €q\— 8 i
) =3 e o+ v

1 A _ .
K = — (L7177 (e fey sk

2T2 9 feqfeqL 1 "t/
10 |: Bu,i| >’

3nT — 2Ahrr | 0T Ty
(16.122)

1) o
K = s e

X[ sii_ 2AT/m 8 ;10 9 ]feqfeqL‘lfrU)
du’ ’

T —2Aher 9T TN Wk Tn
(16.123)

G _

feqf_‘eqL—lj%ij
K = I()_T( - vf] —> (16.124)

1]1 feqfeq) 1 |:
n

- Feqy —1 7i
W U s eqreqt [ 2T 0 250 1, 9 ] Ll
T L k9 e L | LR T
“17 3< (S 39T 3 g 3°% ua T2 >
(16.125)

.. ~ eq feqy —1 Jjj
@ = éAuk1<L71J! (fe feay= 16Kki,%>, (16.126)

K§3J) _ %Qijkl< “1Ji(fea feay- ngkil%L;j’) =1, (16.127)
where
QikL . — (3lk8ﬂ (Silgjk)/z (16.128)

is an antisymmetric projection operator, and A is defined by

A= Ton/dj. (16.129)
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Here, we show that

K = 27, (16.130)

T

by analytically evaluating the inner product of Eq. (16.117). Without loss of gener-
ality, L~ #" may be written as

L™'7Y = C(IK|)AVMSK*SK'. (16.131)

We do not need the specific form of C (|6 K]) in this computation. Then ng can be
written as

) feqfeqC(|6K|)Ak’ef8K"’8Kf>

2
7(13]2 __ ijab<C(\8K|)A’de8KC sk4, (feqfeq)718K“0

15 Tn
(16.132)
Here we write down useful formulas for further conversion:
4 9 ‘ —8Kb
Qs K — 18K | = QMPSK——— =0, (16.133)
oub |6 K|
ijabAide(SKc(SKdSKa Akief[_abeaKf _ Sbf(SKe]
3 .. . . R i,
= EA””SK’SK-’(SK"SK’ = EA””SK"&K’A”“”(SK“SK”. (16.134)

By using these formulas, Eq. (16.132) is calculated to be

2 i . C(I8K|) Akl (—sbes K — 6P s K*
k) =_—Qk-’“b<C(|6K|)A’«’”d8Kc<3Kd,SK” (KA )>

g 15 Ty
2 3/2 o iy ri
- L /l-V, L
15277 )
= —21,. (16.135)
Similarly we can show that
) =1, (16.136)

by evaluating the inner product of Eq. (16.126).
Combining the formulas derived so far, we can rewrite the relaxation equa-
tion (16.96) in the following forms:

e = e2not — GztnEﬂ’U — e, ,vigh

DY g 2@ rkligik _ 20 gk
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+€2K(1)J(ivj)n +€2K(2)J<ivj)P +62K7([3J)J(iFj>

+ Ebran T 4 by, 1T, (16.137)
eJ' =erV'T — e%,D—J" — €2, VIim

+ ezk(l)n”V’n + ezk(z)n”v-iP + ezkgn""'F-"

+ ezkﬁl}J V.u+ 62K;2J)deij + e ol

+€by 0T, (16.138)

Putting back € = 1, we arrive at Egs. (16.87) and (16.88).

16.2 Transport Coefficients and Relaxation Times
in Non-relativistic Fluid Dynamics

We have managed to derive the second-order fluid dynamics in the non-relativistic
system, and the form of equations are expected to be universal regardless of its under-
lying microscopic ingredients. Those details are, however, encoded in the transport
coefficients such as shear viscosity, viscous relaxation times, etc. Our derivation
did provide the microscopic expressions of all the transport coefficients based on
the underlying Boltzmann theory. In this section, we carry out numerical analyses
of these transport coefficients as well as viscous relaxation times in fermionic cold
atoms [157]. As discussed around (16.75) the bulk viscosity vanishes by construction
in our derivation of the fluid dynamics. The bulk viscosity can be finite when the
higher order effects are taken into account [265, 266, 271, 272].

To be specific, we assume that the collision process is dominated by s-wave
scattering, whose amplitude is given by [253]

M= ———, (16.139)

where a; is the s-wave scattering length and ¢ is relative momentum of two incoming
particles.

16.2.1 Analytic Reduction of Transport Coelfficients
and Relaxation Times for Numerical Studies

For the purpose of evaluating the following quantities,

1

=——— (@Y, L7 '7" A= ———(JI, L7, 16.140

7 10T< ) 3T2< ) ( )
_1 i 240 1 Tioy—27i

Ty = @7, LAY, 1y (J', L72JY), (16.141)

1077 =373
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we reduce them to the formulas suitable for numerical computation. The major part
of the reduction lies in how to invert the linearized collision operator L, which in turn
allows us to numerically evaluate the transport coefficients and viscous relaxation
times.

For the purpose of numerical calculation we introduce the dimensionless variables,

) dv 1 T 1
p=2=2 =l e =l (16.142)
PFVF EF EF py 3
with the Fermi velocity and the Fermi energy,
PF PE
pr=0Gr'n)'?, vp="=, ep= o (16.143)
m 2m

Here, the primed variables are defined to be dimensionless. In what follows, we
suppress the primes and p, u, T, n are understood to be dimensionless.
Then, the dimensionless linearized collision operator L’ is written as

1
L,[¢]p = EL[QS][?

1 / d*p1d® pod® ps
(2m)3

T2

W p. prlp2. PSS @ + b — b — bp).
(16.144)
with the equilibrium distribution function,

1
L — (16.145)

s~ e@-m/T _ g

We again stress that p, u, T are now all dimensionless and the dimensionless one-
particle energy is &; = piz. The dimensionless temperature and chemical potential
are related by

! ey
== / L (16.146)

The transition matrix is written as

W (p, pilpa, p3) = IMPPQr"8(p* + pi — p3 — PDS (P + Py — P> — P3),
(16.147)

with the dimensionless scattering amplitude

M = mpeM. (16.148)
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The scattering amplitude of our interest (16.139) is

1672

MP= ——
M= (pras)~2 +q*

(16.149)

With these dimensionless quantities, the linearized collision operator is converted
to

, d?
L'l¢], = —k(p)%—/z—j[;l K1 (p, py) — Ka(p, p)1d)p, (16.150)
where we have defined
d3
k(p)=/2—51f§ql(1(p,p1), (16.151)

1 d*prd? ps
K = — "(Ip — pil /21 fEAf
1(p, p1) Zf:q/ 2n)? IM(Ip = pil/2 s

x 2u)*8(p* + pt — ps — pH&(p+py — Py — p3).  (16.152)

e(Pi-m)/T B prd3p )

Ky(p. p) = ——= / =M1 — pol/2)1P £
: ()

x Qu)*8(p> + p3 — pi — pH&(p+ py — py — p3).  (16.153)

With the help of the following momentum variables,

’ _p2_p3

P:=p+p,., q:= 5 P :=p,+p; q = B (16.154)
the integral (16.152) can be computed as,
1 dprdq
K1(P,p1)=W (2 )2 5 M )|f\ +2q|/4f\P’ 2q'1? /4
P/Z
x (2n)45( 2"~ — - 2q’2>53(P —P)
= 167 f |M/(Q)| /dCOSQfP2/4+q +ch059fP2/4+quPq0059
= 16 feql pF (Q)| ( aze_(P2+4‘12_4”)/2T)Pq
X

(1 _ aef(P2/4+q +4Pq74u)/4T)(e(P2/4+q2+4Pq74M)/4T _ a)
(1 _ ae—(P2/4+q2—4Pq74u)/4T)(e(P2/4+q274Pq—4u)/4T _ a) ’

(16.155)
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where we have defined

2 P-q
P=\/p2+p,+2pplcosx, cosf = ——,
Pq’
— (16.156)
\/p + py — 2ppicos x PP
q= , CcoSxy = —.
2 pPp1

Accordingly, we may write K(p, p;) = Ki(p, p1, x)- This, in turn, allows us to
write k(p) (16.151) as follows,

1
k(p) = W/dplp% :,q/dCOSXKKP, pis x) = k(p). (16.157)

The integral (16.153) is also partially carried out analytically to give

IM(P — P' +2q =241/ [}

e(p%fu)/T d3P’d3q/ o
+2q\2/4flP’72q\2/4

Kax(p, py) = =
1 & (2n)?
x 2m)*8Q2P -q+2P - ¢')8°(2q +2¢")

P/ T / ,
= G2 7 dP"P"dp| M (/g2 + P"2/16)]|
&

eq f-.e
p%+P"2/4+P”'P/2 p2+P"2/4+P"P/2

=: K2(p, p1, X)- (16.158)

The integration variable has been changed from P’ to P" = P’ — P.Itis convenient
to introduce the Cartesian coordinate where the vectors P, P", and ¢ are parametrized
as

P = (Psiny’,0, Pcosx)!, P"=(P"cos¢, P"sing,0)!, q=(0,0,¢)7,

(16.159)
where x’ is related to y through
cos x' = Pp'qq :\/ : p22—p122 . (16.160)
p*+2ppicosy + pl\/p —2ppicosx + pj
It is visualized in Fig. 16.1. In this coordinate, we have
P". P = P"Psinx’ cos¢. (16.161)

Let us move on to the reduction of [L~'#%/], and [L~"J],,. The stress tensor and
the heat flow are given by

. VED o ow KD,
7Y = —prve pzp c(p)pip?, J, = —€rvF pp b(p)p', (16.162)
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Fig. 16.1 The momentum q
vectors in the Cartesian
coordinate (16.159)

X
HH
with
p? P
c(p)=— , b(p)=- (p~ — h1r), (16.163)
k(p) k(p)
and the dimensionless enthalpy
r 5 4 re
h = 3 dpp” f9. (16.164)

On account of the tensor structures, L'~'7#% and L'~'J' are expressed as

S PEVF - —1 5 EFVE i
[L/ ln,zj] — C(p)p“p”, [L=J], = B(p)pl, (16.165)
N T NI

with functions C(p) and B(p) to be computed numerlcally The equations to
be solved are 7, = [L/(L'~' 7)), and J’ [L' (L] )1,. Upon substituting
(16.150), (16.162), and (16.165) to the equatlons we have

1
Vk(p)k(p1)
3cos“ x — 1
X deOSXT[KI(pa p1, x) — Ka(p, p1, X)1C(p1),

1
Vk(p)k(p1)

X /dcosx cos x[Ki(p, p1, x) — K2(p, p1, x)1B(p1).

c(p) = C(p) + —— /d 2 feq
p P+ G | PPt

(16.166)
b = B + 55 — [ amptr
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We obtain C(p) and B(p) by numerically solving them as detailed in Sect. 16.2.2.
Equation (16.165) then leads to L'~!'#% and L'~' J*.
We are finally in position to evaluate the transport coefficients,

1 i 1A n 5 _

- LAYy = [ dpp [ fe(p)Cp). (16167

7 10(egT) @ )= 1or | dpp S S e(p)C(p) ( )

A= — 1 (fi, L—lji> — i 1 dppzfeqfeqb(P)B(p), (16168)
3(8FT)2 m 47?2 e Je

and the viscous relaxation times,

1 1 1

.. .. _ 1
_ —12ij —laijy . 2 c€q zeq -
Tp = 710(<9FT)77<L a’, L7 a) = e 40T (n/m) /dpp fe fe k(p)C(p)C(p),
(16.169)
= —— (L7 Ly = i;/dppzfeq =L BBy
! = 3(erT) 20 ’ er 16T2(mA/n) k) '
(16.170)

16.2.2 Numerical Method

We present how to numerically solve (16.166) using the double exponential method
employed in the relativistic case in Sect. 14.2.4.
With a change of the integral variable by

p(t) =NTe' ™", (16.171)

we introduce the integral measure du () as

du(t) = —— ol p*dp@) = R (1+e")e3= ! dt
T 2r)37E0 2n)3 exp(e2t—¢") — 1/ T) + 1

(16.172)
which has a convenient asymptotic form,
2t

e dr (t > +00),
du(t = 16.173
pin) = {e3e dt (t > —o00). ( )

Since the magnitude of the measure drops rapidly at large |¢|, we can introduce
cutoffs, (fmin, fmax), to the f-integral with small systematic uncertainty. With the
change of variable applied, the equations (16.166) is converted to
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o) = C(t) + / " NG @),

. (16.174)
b(p) =B(p)+/ dp(r)M(t, 1) B(1r),
Imin
where N (¢, t;) and M (¢, t;) are defined by
V) = e [ deos 22X, 10 = K, pr 0]
1 k(t)k(tl ) 1P, P1, X 2(P, P1, X)1,
M, n) = —/dcosx cos x[Ki(p, p1, x) — K2(p, p1, X)1.
Nk(@©)k(t1)
(16.175)
Similarly, the transport coefficients and viscous relaxation times are transformed
to
n lmax -
-=— du() fe(n)C @), 16.176
w07 ) n(@) fHe(@)C () ( )
mh_ L o) b B (16.177)
n o arz ), e ’ '
and
L ™ quo i Lcoce
EFTy = ———— —
T wrm/m S, U k@
1 fm du(t)feqk(l,) C(HC )
— (16.178)
T4 f,m du(0) f e C (1)
1 fmax
= — t eq—B t)B(t
N 16T (A ) ,mm WO POPO
1S dp(@) f 5 B@)B(1)
= —q . (16.179)
4 [ du() f b0 B(1)
Next, we adopt the rectangular discretization,
ty = tmin + SAL, (16.180)

with At = (fmax — tmin)/N and aninteger s € [1, N] for some sufficiently large inte-
ger. We set N = 150 in the numerical simulation presented here. We apply the same
discretization to the angular () integrals with N = 50. We confirmed that the numer-
ical integrals converge well. Accordingly, an integral of some function F (¢) with the
measure du(?) is replaced by a sum over s,
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Fmax N
[ woro~ Y surw.
fmin s=1 (16.181)
JT (14eb)eh—e" A
(27)3 exp(e2@—™) — u/T) + 1 !

Aps i=

It is found convenient to introduce the following quantities,

Ny 5=V ApsN (s, tsl)\/ A/le s

M; S =V Aps M1y, tsl)\/ A/le s
as 1= +/ Aﬂsa(ts , Ay = vV AMSA(ts)y
=V Apsb(ty), By = \% Aps B(ts).

Then, the discretized versions of (16.174) are concisely written as,

(16.182)

N
Cs = Z(as,sl + NS,Sl)Csl ’
s=1
- (16.183)

bs = Z(as,sl + Ms,s])le s
s=1

which are readily solved numerically.
Once the solutions C; and B; are obtained, we find the transport coefficients and
viscous relaxation times via,

- sCso 16.184
7 10T Zf ¢C ( )
mA
—= 4T2 Zf b, B, (16.185)

10, e
aprn_—z A , (16.186)

4 XL e

N req 1
12 1 fs By By
eFTy = 1ol g : (16.187)

4 N B,

16.2.3 Shear Viscosity and Heat Conductivity

We study temperature dependence of the shear viscosity and the heat conductivity
for the classical Boltzmann gas and the Fermi gas, where the quantum statistical
parameter a is set to 0 and — 1, respectively. Accordingly, the equilibrium distribution
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function reads f5® = e~ (81*/2m=1mw)/T for the classical Boltzmann gas and f5d =

[e‘(|51’|2/ Zm—pre) /T 4. 1]_1 for the Fermi gas. We will present the result of viscous
relaxation time in the following subsection along with the comparison to those under
the relaxation-time approximation.

The temperature dependences of the shear viscosity 1 and the heat conductivity A
are shown in Fig. 16.2. The scattering length is pras = 0.1, that is close to the unitary
limit pras = 0. The computations at the unitarity have been worked out in [157].
The difference between the Boltzmann gas and the Fermi gas is manifest at low
temperatures, implying that the quantum statistical effect is significant there. One
can understand the difference as a consequence of the Pauli-blocking effect. At low
temperatures, a sharp Fermi surface is formed and most of the states are occupied
inside the surface. Then, the scattering rate is significantly suppressed as the phase
space for outgoing particles are limited after a scattering event. Allowed processes
are mostly forward scatterings, where two particles simply exchange their momenta.
Therefore, the momentum and energy transfers occur efficiently, resulting in larger
value of the shear viscosity and heat conductivity relative to those expected in the
Boltzmann gas.

We remark that there exists the pairing-formation temperature, below which our
formulation is not applicable because the pairing formation is not taken into account
in our microscopic theory. Even more importantly, the Boltzmann theory provides
a good description at weak-coupling regime while the Fermi gas around unitary
limit is a strong-coupling system. Hence, we do not expect that our result can be
directly compared with the experimental results. Our point is that the putative agree-
ment between the experimentally observed shear viscosity and that from the classical
Boltzmann theory is not convincing considering the fact that its temperature depen-
dence is largely modified once the Fermi statistics is incorporated.

35
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Fig. 16.2 Temperature dependence of the shear viscosity and the heat conductivity at (pgas) ™' =
0.1. The red points and blue crosses correspond to the Boltzmann gas and the Fermi gas, respectively
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16.2.4 Viscous-Relaxation Time

Let us turn to the analyses of the viscous relaxation times. Their temperature depen-
dence is shown in Fig. 16.3. Their qualitative behaviors are similar to the transport
coefficients. At high temperatures, the Boltzmann gas and the Fermi gas take the
same value, while the deviations are clearly seen at low temperatures.

It is intriguing to ask how close the viscous relaxation time under the relaxation-
time approximation (RTA) is to our results because it is a widely used approximation
in fluid dynamic simulations. In RTA, the collision integral in the Boltzmann equa-
tion (16.1) is replaced by the following simple form,

fo=f

T

Clfl,=- (16.188)
Itis designed so that the distribution function f, approaches the equilibrium one f*4
with single relaxation time 7, that is given as a free parameter.

In the derivation of fluid dynamics, the linearized collision operator L is simply
replaced by —7~! under the RTA. Then, the shear viscosity and the heat conductiv-
ity (16.74) are reduced to

RTA T inij ai eq Feq Aijkl g ig jo ko |
= —m(ﬂ' / j) = _ﬁ dpququAj ov 8pj5V Sp
_ T eqg is i
= 5/dpf,, svisp' = TP, (16.189)
2
PR LA L _L/dpfeq O A P
372\ 372 ™
- (70 5P (16.190)
T 12mT n )’ '

where the pressure P is given in (16.35) and Q is defined by
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Fig. 16.3 Temperature dependence of the viscous relaxation times of stress tensor and heat flow
at ( pl:as)*1 = 0.1. The red points and blue crosses represent the relaxation times in the Boltzmann
gas and the Fermi gas, respectively. The green triangles and purple points are the relaxation times
in the Boltzmann gas and the Fermi gas with the RTA



472 16 RG/E Derivation of Non-relativistic Second-Order Fluid Dynamics ...

20.0 1 X o EFTr
X €FTJ
17.57 A epiRTA
15.0 o @t
1254 ° X
2 L% X
10.0 X .
<4 « X . . ¢
7.5 « X . °
* X >.< « ° ‘ A A A A A
5.0 1 A L 4 4 4o A
2.5
0.0 ; ; ‘ ‘ ‘
0 1 2 3 4 5
T/Ts

Fig. 16.4 Temperature dependence of the viscous relaxation times of stress tensor and heat flow
at ( pFaS)‘1 = 0.1. The red points and blue crosses represent the relaxation times in the Boltzmann
gas and the Fermi gas, respectively. The green triangles and purple points are the relaxation times
in the Boltzmann gas and the Fermi gas with the RTA

Q= /dpf;q5v2ap2. (16.191)

Similarly, the viscous relaxation times (16.90) are simplified to,

TRIA = RTA = ¢, (16.192)
Although 7, and t, generally take different values, they are fixed by a single param-
eter T under the RTA.

For the purpose of comparison between our formulas for the viscous relaxation
times (16.90) and the ones with the RTA, based on the relation between transport
coefficients and relaxation time (16.189) and (16.190), we use the following expres-
sions for the latter,

gRia _ 1 pRmA _ 1amTr (16.193)
T P 70 —75P2%/n
where n and A are evaluated based on our formulas (16.74).

Here, we test the reliability of the relations (16.189) and (16.190) derived under
RTA, by comparing the viscous-relaxation times calculated from (16.90) with
(16.193) provided n and A via (16.74) at pra, = 0.1. Detailed analyses at the unitar-
ity, pra, = 0, have been presented in [157]. Note that these formulas (16.193) yield
different viscous-relaxation time in contrast to the standard RTA (16.192). This is
indeed thought of as an improvement over the standard RTA. In Fig. 16.3 the vis-
cous relaxation time from our formulas and those of the improved RTA (16.193)
are shown. The resultant data of 7, and t, clearly show distinct temperature depen-
dences. The improved RTA (16.193) capture this behavior to some extent, although
TRTA does show the deviation from 7;. From Fig. 16.4, we see that the temperature
dependences of improved RTA TX™ and 7X™ reproduce those of 7, and 7; qual-
itatively. While the agreement of 7, is very good, T, is not well approximated by
RTA.
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