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towards equilibrium is the gradient of the chemical potential that,
according to the Gibbs-Thomson condition, on the interface, is pro-

13\/155327 portional to its mean curvature. A quantitative description of Ost-
35R35 wald ripening has been developed by the Lifschitz-Slyozov-Wagner
80A22 (LSW) theory. We extend the work of Niethammer (2000) [15]
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for the heat distribution and particle radii and then prove the con-
vergence to a limiting description using a mean-field equation.
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1. Introduction
1.1. The physical model

Ostwald ripening or coarsening [16] is a diffusion and solidification process occurring in the last
stage of a first-order phase transformation. Usually, any first-order phase transformation process re-
sults in a two phase mixture with a dispersed (solid) second phase in a background (liquid) phase
[17,18]. Initially the average size of the dispersed particles is very small. Hence, the interfacial energy
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of the system is very large and the mixture is thus not in thermodynamical equilibrium. The force
that drives the system towards equilibrium is the gradient of the chemical potential. According to the
Gibbs-Thomson condition, on the interface between the two phases, the value of this driving force
is proportional to the mean curvature of the interface. As a result, matter diffuses from regions of
high curvature to regions of low curvature. This leads to the growth of large particles at the expense
of small ones which eventually shrink to vanish. The outcome of this process, known as the Ostwald
ripening, is the increase of the average particle size and the reduction of their number so that the
mixture becomes coarser over time. A quantitative description of this process was first developed by
Lifschitz and Slyozov [12] and independently by Wagner [19] under the assumption that the relative
volume fraction of the dispersed phase is very small. The idea of the LSW theory is to make use of
the growth velocity of an isolated particle. The interaction between the particles is captured through
the average value of the background temperature field. This approach is thus called the mean field
approximation.

More specifically, the LSW theory produces an equation for n = n(R, t) the number density of the
particles at time t as a function of radius R. This function is shown to satisfy the following equation:

on(R, t 0
R0

o a—R(V(R,t)n(R,t)) =0, (1)

where V is the growth rate of a particle of radius R:

V(R,t) = ! LI 1) (2)
’ _R(t)(ﬁ(t) R(t) )

and R(t) is the average particle radius:

— [ Rn(R,t)dR

R(t) = ———7———. (3)
f n(R,t)dR

Note that by definition, n(R,t)dR gives the number of particles at time t with radius in the range

[R, R 4+ dR]. Hence fn(R, t)dR is the total number of particles present at time t. The system (1)-(3)

is analyzed in [12,19]. It is argued that there exist infinitely many self-similar solutions, but only one

is believed to describe the typical behavior of the system for large times. This is given by

1 _(R(@®) : . .
—%G <—> where G(-) is some scaling function. (4)

ng(R,t) = RO

t

Based on this, the following temporal laws are derived for the average radius and the total number of
particles:

W=

~1
R(t) = <R3(0) n gt> and N(t) = (E3(0) + gt> . (5)

There have been many mathematical works concerning the above description. It is a nontrivial step
to connect statements (1) and (5) rigorously to the underlying diffusion and solidification process.
Note that the above is a mean field description - the velocity function V involves the average of all
the radii. Hence the first mathematical task is to understand under what realistic assumption this
mean field model is justified. It turns out that this is true only when the overall capacity of the solid
particles vanishes. This is a much stronger condition than the requirement that the volume fraction of
the solid phase vanishes. The necessity of this will become clear from the estimates we derived in
the later sections.
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Another important ingredient is the boundary conditions at the solid-liquid interphase. The most
common ones are the equilibrium Gibbs-Thomson condition and the more general kinetic undercooling.
The purpose of this work is to understand the effects coming from the presence of spatially inho-
mogeneous driving forces, in particular, at the interfaces. The ultimate goal is to incorporate realistic
stochastic driving forces. Even though we restrict our attention to deterministic driving forces in this
paper, we believe that our result can shed light on the plausible approaches and the desired estimates
to handle the stochastic case.

We now describe in detail the mathematical formulation of the above solidification phenomena.

1.2. Mathematical formulation - free boundary value problem

In this section, we describe the mathematical set-up for the diffusion and solidification process.
In the following, we consider the growth of the solid phase of a substance in an undercooled liquid
phase of the same substance. Assuming isotropic growth, one possible model is the following Stefan
problem for the temperature field 6 and the solid-liquid-interface I" [7,10]:

Co:6=KAO in 2,
HV =—KVf.-n onl,
V=—M(6mok+H(® —6y)) onT, (6)

where the liquid and solid phases are denoted by £2; and £25 = R3\§2; respectively, while I" = 82 is
the solid-liquid interface. Note that these sets are all time dependent. In the above, K is the thermal
diffusivity, C is the heat capacity, 6y, is the melting temperature at a flat interface, H is the latent
heat, o is the surface tension, M is a mobility coefficient, k denotes the mean curvature of I" (which
is positive for a ball), n is the outward normal to the solid phase, and V is the normal velocity of
the interface. The first interfacial condition on I, also known as the Stefan condition, ensures local
conservation of heat. The second interfacial condition, known as the kinetic undercooling, couples the
geometry of the interface with the evolution of the temperature in the liquid phase £2;. The curvature
term forces the system to reduce the surface area of the interface I". But in the case of undercooled
liquid, the second term gives a growing tendency for the solid phase. In other words, these two terms
compete against each other. The following equilibrium condition

Omok + H@ —6y) =0, (7)

formally derived by setting V =0 or M = oo is called the Gibbs-Thomson law on the interface. It pre-
dicts that the melting temperature is reduced for small particles. It is this effect which provides the
barrier for nucleation of solid and thus allows for the existence of undercooled liquid phase. Since
during Ostwald ripening, the interfacial velocities are relatively small, the Gibbs-Thomson condition
is often used as an approximation of the general growth law. Nevertheless, even for small interfa-
cial velocities, the kinetic term in the boundary condition has a strong regularizing effect on small
particles.

System (6) is one type of free boundary value problems. There are many mathematical works that
tackle these problems. See for example [11,3] for the existence of weak solution with the Gibbs-
Thomson condition. A local existence result of classical solution with kinetic undercooling is given
by [4]. The key feature of the problem currently undertaken is to describe the system under a large
number of particles. This problem appears to be in the realm of homogenization procedure. However,
standard techniques of homogenization such as asymptotic expansion, two-scale- or G-convergence
do not suffice due to the highly nonlinear interaction between the heat distribution and the solid-
liquid interface. The intricacy is already seen in the more simplified, stationary, elliptic problems in
perforated domains. In this case, in order to derive the average equations that capture the behavior of
the solutions in large spatial scales, it is found out that the capacity of the holes is a crucial quantity.
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Most closely related is the work [5] that considers Dirichlet problems in domains with holes in a
similar setting. It proves that if the capacity does not vanish, the type of the limit equation changes.
In [6], the simpler Stefan problem with zero boundary condition for the heat distribution at the
solid-liquid interface was studied in which the solid phase is not allowed to melt completely. This
last mentioned work handles the case of finite capacity and hence it does not get a mean-field model
in the limit.

The connection between (1)-(2) and (6) has been studied in [14] and [15]. The author is able
to rigorously justify the mean field description under the vanishing capacity assumption. The former
work considers the Gibbs-Thomson condition in both the quasi-static (K A8 = 0) and parabolic (Co;6 =
K A@) case. The latter work considers the kinetic undercooling condition in the quasi-static case. In
both works, the vanishing capacity plays a crucial role.

A comment about the geometric set-up in the above two works. They both consider an isotropic
approximation in which the solid particles are disjoint spherical balls which are stationary in space,
i.e. the center of the particles do not move during the evolution. The works [1,2,8] remove this re-
strictive hypothesis by obtaining precise expressions for the equations of the centers and also radii by
taking into account the geometry of the solid particles. However, the overall mean field description
remains unchanged.

1.3. Motivation for the current work

The motivations of the current work are two folds. First we want to extend the work of [15] to the
parabolic setting. The cited work deals with kinetic undercooling in the quasi-static case. Even though
the strategy of attack follows closely to [14,15], due to the combined presence of the parabolicity and
the kinetic undercooling, some additional terms appear in the derivation of energy estimates and the
construction of sub- and super-solutions. These terms require extra care in the analysis. Thus we feel
that it is worthwhile to investigate more rigorously this case.

Second, we want to consider the effect of inhomogeneous driving forces both in the spatial and
temporal setting. Ideally, we would like to incorporate stochastic perturbations. Possible modification
of (6) is the following

Co0 =KAO +E(x,t) in 2,
HV =—KV6-n onl,
V=—-M(0mok+H® —0n))+¢(x,t) onT, (8)

where & and ¢ are stochastic driving forces. A choice often used is some white noise in time and/or
space (even though this is far from clear from a modeling point of view). However, a general theory of
stochastic perturbation in moving boundary value problems, in particular the incorporation of white
noise into the free boundaries, is not currently available.

In order to understand the estimates involved, in the current paper, we restrict our attention
to deterministic driving forces which perturb in time the dynamics of the solid-liquid interface I".
Specifically, we set £ =0 and ¢ to be some time dependent function which can take on different
values on separate parts of I". We believe the results obtained here can lead to useful understanding
to the ultimate, more general stochastic case.

An outline of this paper and the underlying method is in place. As mentioned before, we follow
the overall strategy of [14] and [15] fairly closely. The key technical step is the proof of the regularity
in time of the particle radii near their vanishing moments. This is obtained through the construction of
appropriate sub- and super-solutions by use of a maximum principle (Lemma 6.1). This is where our
paper differs most from the cited works of Niethammer: we need to dynamically adjust the ansatz
in the construction in a careful manner (see Section 6). In addition, due to the combined effects
of parabolicity of the equation and the kinetic undercooling, additional terms involving the particle
radius regularity already appear in the derivation of the global energy estimates (see Section 5). This
is not the case in previous works.
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The contents of this paper are as follows. Section 2 explains heuristically the origin of the mean-
field model. Section 3 sets up the rescaling regime for the spatial domain and particle sizes. After
this, the local in time existence of weak solution and global energy estimate are obtained in Sections 4
and 5. Section 6 provides the crucial construction of sub- and super-solutions for the heat distribution
which are used to prove the W1-P-regularity in time for the particle radii. This then leads to the global
in time existence of a solution, even after the vanishing of some particles. The next two sections then
provide accurate approximations for the heat distribution (Section 7) and the particle radius dynamics
(Section 8). The final Section 9 proves the limiting mean field description.

2. Mean field approximation
To simplify the analysis, it is convenient to non-dimensionalize system (6). Let

H OmKH O — 0 co K
y— —Y, t— Lt, V= M , )»::—M, and 8:=——.
o o2 Om H o

With the addition of some inhomogeneous driving force g(t) acting on the interface I", system (6)
can be written as
A0V =AvV in $2p,
V=Vv.n onl,

v+gity=k+pBV onT. (9)

We will construct an approximate solution by making use of the idea that in the vicinity of a
particle the solution should look approximately like the one for a single particle. Hence, we first
consider the single particle problem in which the particle is a ball Bg of radius R centered at the
origin:

A0tV = AV inR3\BR,
R=Vv-n on d0Bg,
. 1
,8R:—§+v+g(t) on dBg,

rl_l)n;no v(r,t) = vol(t). (10)

Note that the far-field value v, (t) is imposed as a boundary condition at infinity.
In the elliptic (quasi-static) case A = 0, the solution of problem (10) at any time t > 0 can be
explicitly given by

R(t)(1 — R(t)voo(t) — R(t)g(t
V(D) = Voo (1) + r((ﬂ):};()t)) GHO -

and

R(t)——1 — ROV () = R(OZ(T) (12)
a R(®)(B + R(®)) '

From the above formula, we see that the positivity of 8 indeed has a profound effect on the
dynamics of particles, in particular near the time when the radius is about to vanish:
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e when R « 1, if 8 > 0, Eq. (12) becomes

1
. 1 2t 2
R~ —— andhence R(t)~ <C - —) , (13)
RB B

e while for g =0, it becomes

. 1
R%—F and hence R(t)%(C—Bt)%. (14)

Even though the solution forms (11) and (12) are for the single particle case in the quasi-static
situation, we expect them to be still a good approximation for multiple particles if A <« 1 and all the
particles are far away from each other. In this case, the overall solution v of (10) is roughly given by
the linear combination of the individual solutions:

Ri()(A = Ri(O)veo(t) — Ri(D) i (D))

: (15)
B+ Ri()]y — yil

VYD) R Vo (D) + Y

where i is the index of the particle with center at y; and radius R;.
To complete the picture, we need to specify the quantity v, (t) and its dynamics. Note that it is
a spatially constant variable describing the heat distribution far away from the solid-liquid interfaces.
This justifies the terminology mean-field description. Due to the assumption of small volume fraction
(to be prescribed later), the overall background domain §2 is very close to the region §2; occupied by
the liquid phase. Hence, we have
7/
Voo " — [ V.
e
2

We now compute
. 1 . 1 . 1 . .
o | v= [ orv — Rv= | —Av — Rv = — —Vv-.n-— Rv=—-— R — Rv,
A A A
21 21 0821 21 0821 0821 0821 0821 0821

so that

O0Voo & ! /R ! va

TPl 2] '

2L 3821

Since A is small, the second term is negligible. Note that d£2; = (J; dB(yi, R;), by (12) we then get

1 1—RiVoo—Rigi(t)) 5
0t Voo NN —— 4 R?. 16
e |9|AZ< Ri(B+ Ri) i (16)

i

The purpose of the current work is to derive rigorously the solution formulae (12), (15) and (16)
from the free boundary value problem (9) and give a limiting homogenized description when the number
of particles is large.
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3. Rescaling of the problem

In this section, we introduce a spatial rescaling of the Stefan problem (9) as a preparation for the
derivation of a limiting description for a large number of particles.

Recall that the domain of the liquid phase is denoted by £2;. We consider the case that the solid
phase 25 = 2\ £2; consists of a collection of N disjoint balls, i.e.

N N
2s=|JBi.R) and I'=[_JaB(yi, Ry). (17)
i=1 i=1

We further assume that the centers of the balls do not move and the spherical shapes are preserved
during the evolution Strictly speaking, there is no solution satisfying the above assumptions. As in
[14,15], we replace the second condition of (9) by the following integral condition:

1
Vii=V]sp = Vv(y,t)-nds
= Vo, |aB,-|/ 5,0
dB;
(where ds is the area element and B; = B(y;, R))). (18)

Since Vi =R, ki :=k|yp, = 1%» and g; := glsp;, the third condition of (9) is transformed into

. 1
V:ﬂRi(t)‘l‘m—gi(t) on dB(yi, Ri(t)). (19)

Note that now v is constant on each of dB(y;, R;(t)). (See Remark 3.1(5) for a discussion.)

To model the facts that the volume occupied by the solid phase is very small compared to the
vessel’s volume (i.e. Vol(|_;B;) <« Vol(£2)) while the inter-particle distances are very large compared
with the particle size, we apply the same spatial rescaling as in [14,15]. We use § and 8% to denote
the typical length scales for the inter-particle distance and the particle radii and consider the regime
0 < 8% « 8 i.e. a> 1. Now introduce the following change of variables

x=38% and u(x,t)=v(y,t); (20)

Ri(t)

RY(t) := ;—a and BJ(t) := B(x;, °R} (1)) = B(yi, Ri(D)). (21)

Let further

N@) =i RI@®)>0}, NO=|NO

, and ¢ :=sup|t: RI(t) > 0}, (22)

be the collection and number of indices of particles at time t and the maximum existence time of Bf .
With the above, we define the following domains

20:=6°2;  28:=2°%x(0,T);

2ity=|J Bo:  2ir= | (200 x 1)

ieN(t) te(0,T)
2l =2\2%10: @)= | (200 x 1)), (23)
te(0,T)

where T is some finite fixed time instant.
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Now using the variables x and R?’s, upon choosing 8% = §* (see Remark 3.1(6)), the system of

Egs. (9), adjoined with the Neumann condition on 3£2° leads to the following initial boundary value
problem (IBVP):

A =8%Au in Qg,r’

B

u(x, t) + gi(t) = RO + AR O

/Vu-nds, xean(t),te(O,tf),

B (1)
RRt)y=—— / Vu-nds, te(0,t),
i© 484 (R) (1))? 0.6)
3B (1)
3 )
Vu-n=0 onds?,
u(x,0) =up(x) in2}(0),
R}(0) = R§, forie N(0). (24)

The main purpose of this paper is to give a limiting description of the system as § converges to
zero. The following are some remarks about the scalings and assumptions used in our problem.

Remark 3.1 (Assumptions).

1. For simplicity, the underlying ambient domain £2° is bounded with smooth boundary 9£2°.

2. With the current spatial rescaling, we are working in the regime that the particles are separated
from each other by distances of at least O (8), i.e. |x; — x| > C6 for all i # j. Hence N(t) = 0(873).
A simple such setting is to have the particles located on a regular three-dimensional lattice of
lattice length & although this is not absolutely necessary.

3. Motivated by the approximate solution (15), the initial data ug takes the following “well-
prepared” form:

1—RSuS__ — R gi0)84RS, [ |x—x;
ug:ugoo+z ( 105 000 lOgIO) lon(l l|) (25)
: (R% + B)Ix — xil 5
In the above, ugoo is some constant, and 5 is a smooth cut-off function such that n(r) =1 for

0<r< % and n(r)=0 for r > %. Furthermore, the initial radii R?O's satisfy
sup R%, < RY) < oo. (26)
i
4. The inhomogeneous driving forces g;'s satisfy
. LAY
sup sglg{lgl(t)}, [R2(©)&i(1)]} <M < o0, (27)
it>

The above are sufficient to derive some a priori estimates. However, in order to have a limit
equation in a closed form, we do need to make the assumption that each g; is a function of the
radius Rf . This is stated as follows
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there exist a function G € C'(R4. x R4) and a function h € C1(R..) such that

gi(t) =G(t, R3(0)) + h(®). (28)

(See Remark 9.3 for further discussion.)

5. As the typical size of the solid grains (%) is assumed small compared with the mean distance
between them (§), the direct interactions between the particles is negligible and the particles
thus behave as if they were isolated. The only interaction is through the mean field quantity u‘go.
Hence it is natural to assume that they remain spherical and their centers do not move in space.
On the other hand, models incorporating non-spherical shapes and the particle motions have
been considered, cf. [1,2,8], in which it is shown that these additional features only constitute to
higher order effects and hence they do not affect the mean field limit.

6. In order to have a well-defined limiting description, we need to work in the setting of small
volume fraction for the particles. A quantitative requirement is that the capacity needs to vanish.
With the current rescaling regime, the order of magnitude of the capacity of a particle in £
is given by 8%3. Hence, we take a = 4. In this case the capacity is of order § and the volume
fraction is of order 8°. (See [5] for a model when the capacity does not vanish.) The choice of the
scaling » = 8?2 is to ensure that the system is close to being quasi-static. This will be clear from
the energy type identities derived in Section 5. (See the discussion in p. 4697 and Corollary 5.5.)

The main theorems proved in this paper are:

e Theorem 6.3: existence of a global solution for (24) and regularity of particle radii near their
vanishing moment.

e Theorem 9.2: mean field description of the system as the number of particles goes to infinity
(8 — 0). This is given by (12), (15) and (16) which govern the dynamics of the particle size, the
mean field variable and the profile of the heat distribution.

The overall strategy is briefly explained here. First we extend the local in time solution to globally
existing solution, i.e. beyond the times when some balls disappear. This is established by the a priori
estimates coming from integral inequalities (Section 5) and maximum principle (Section 6). When
both A and B are positive, we need to control the appearing terms involving R;.S R? uniformly in § and
globally in time, even after some balls have vanished. This makes it necessary to estimate the growth
and decay in time for the radii Rf(t)’s. First we analyze the single particle case. The important issue
is to investigate Ehe solution as R — 0% for § <« 1. The main conclusion is that |[RR| < C < oo and

limg_, o+ RR = —3 (these results state the regularizing effect of kinetic undercooling) and thus R €

WLP([0,T]) for any 1 < p < 2. This is established by constructing proper sub- and super-solutions.
It is first done for the case R < 1 and R < 0. If R > O(1), we show that |R| is uniformly bounded.
Moreover, we prove that once R(t) reaches below some small value, R will become negative and
will stay negative until the extinction time of R(t). We then employ the previous analysis to analyze
the multiple particle case. The extension of solution beyond vanishing time follows by the energy
estimates from Proposition 5.3 and standard parabolic theory.

In the second step, we derive the limiting equation for the dynamics of the mean field variable
and radii as § — 0. We produce a first order approximation for the heat distribution u® in Section 7.
In particular, we prove that far away from the particle boundaries, the heat distribution u®(-,t) is
close to the mean field variable u‘soo(t) which satisfies the following form:

R} (®)

duud, () =4m8” Y (1= R (Dug, () — R ©O8O) 2504 5

We then establish in Section 8 the following result which gives the dynamics of the radii as § — 0:
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the radii satisfy the following dynamical equation in some weak sense:

8 pé 1)
RS ~ _1 B uooRi _giRi
1 3 (pé
R? (R; + B)

Finally in Section 9, we provide a limiting description of u® and R?’s as § — 0. In order to obtain an
equation which is closed in the limit, we do need to invoke the assumption (28) on the form of the
inhomogeneous forces g;'s.

A note on notation. For the next few sections, we will only work with the rescaled variables x and the
function u. Hence for simplicity, we suppress the super-script § from all the symbols: £2%, 22, B?, R?,
ugoo, ul_ and so forth. They will be recovered in Section 9. Recall that the number of particles N(t) is

of order 0(873). In the following, n refers to the outward normal to the solid phase 2s(t) = Ui Bi(t).
We will use M or M(T, £2) to denote general constants that might depend on the time interval [0, T]
and the domain £2 but not on §.
4. Local in time existence and uniqueness

In order to formulate the existence and uniqueness result for the system of Eqs. (24), we first

introduce some function spaces. In the following, T is some fixed positive time (which does not
depend on 3§).

e For f:[0,T] > R, denote | fll;2 ) := (fOT | f(t)|2dt)!/?. Consider the following usual LP and
Sobolev spaces on (0, T):

120, T) = (f: Ifll 20,1 < o), L°°(0,T)=(f: sup |f|<oo),
te[0,T]

- oo}
12(0,T)

2 7
L2(O,T)>

e Let D(t) be a time dependent domain with smooth boundary. We define D = Ute[O,T] D(t),

1 df
H'(0,T) = {f. Ifli2 01 + H o

and

df
1f I o,my = <||f||§2(o,r) + H o

while for (u(-,t) : D(t) > R)oge<r, we denote: [[uflj2¢p) := (fD(t) lu(., t)|2dx)%.

HY (D®) = {u: lull 2oy + IVl 2oy < 0},

N =

lullyt oy = (1l 2oy + VUl 2pey)
LOO(O, T, LZ(D())) = {u: sup ||u||L2(D(t)) < OO},
te[0,T]

Ul 0. 1..2(Dyy) = SUP Ul 2(pry)s
(0,T,L=(D(1))) (e[0.T] (D(1))

T
L*(0, T; Hl(D('))) = (“: /[””( £) HiZ(D(t)) +|Vuc. 0 ”iZ(D(t))]dt < O°>;
0
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and

T 2
2 2
lulli20,7.H1 (DY) = <f[“u("t)||L2(D(t))+Hvu("t)HLZ(D(t))]dt> :
0

The usual inner product on L2(D(t)) is denoted by (,)D()- For the later usage in this paper, the
domain D(-) in the above definition is usually taken to be £2;(-) or simply the ambient domain §2.
For simplicity in notation, we will often omit the subscript in the norms if it does not cause any
confusion.

Definition of weak solution. Now we derive the weak formulation of the solution for our governing
system (24). Let £ = &(-,t) : 2, — R be such that for all ¢ > 0, & equals a constant on all the 9B;’s.
Multiplying the parabolic equation of (24) by & and integrating over £2;(t), then by means of the
boundary condition on 952 and dB;’s, we have

N
0= (Aur. )y ) — 83(AU, &) g0y = (Mt §) 20y + 63 (VU VE) g0y + 6% ) f EVu-nds
i=15p,
N
= (. E) ey ) + 85 (VU VE) g, + 68 D £l f Vu - nds. (29)
i=1 9B;
Next multiply the second equation of (24) by £|;p, and integrate on 9B; to get
1 4
ux,t) + gi(t) — RO Eds— Bs EVu-nds=0. (30)
i
dB; 9B

Replacing the term &3, faBi Vu -nds in (29) by (30) leads to

e, §) a0 + 85 (VU VE) gy + = Z/ ( ) S+ o Zgz(t)/%‘d5=0
JdB;

i= 133

The above leads to the following definition of solution before the first vanishing moment
(ty) of any ball. Let T > 0 be a positive number. A collection of functions u : £2;(-) - R and
{Ri : [0, T] = R4 }iens is called a weak solution of (24) with initial data ug and {Rio}iens’s if (i) u €
L2(0, T; H'(£2L())); (ii) ur € L2(0, T; H-1(£2.(-))); (iii) ulsp, is a constant; (iv) R; € H71([0,T]) N
L%([0, T]) and they satisfy the following identity:

T Aty
/ [ AU, E) o, 0 + 88 (Vu, VE) o, 1) + — Z/u&ds} dt — (10,£(0)) . o)
0 i 183

T Aty

/ 84%( ]
= | — — —gi(t)> /sdsdt, (31)
) B = \Ri(®)

dB;

and
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T Aty

. t
/[—Ri(tw(t)—% / Vu.nds]dt—Riogo(O)zo (32)
0

dB;(t)

for all & € C([0, T Aty),C®(82.(-))) with &y, equal to a constant for all i € N and ¢ €
Coo ([0, T Aty)).
With the above definition, we now present the following local existence and uniqueness result.

Theorem 4.1. For any ug € H'(£2;(0)) and {R;(0)};cn satisfying (26), there exists a T > 0 such that (24)
has a unique weak solution {u, R;: i € N'}. Furthermore, u € L°°(0, T; L*(£2.(-))) N L%2(0, T; HY(£21("))) and
Ri € H'([0, T)).

Proof. The proof consists of two steps. The first is to prove the existence of solution for the parabolic
problem with given R;’s (without taking into account of the conservation of heat flux at the particle
boundary); the second is to use fixed point theorem to find the correct R;’s which do satisfy the
conservation of heat flux. The overall procedure is more or less standard. But we include it here
for self-containedness. The strategy is also used in [13] for a related problem without the kinetic
undercooling.

In the following, we use R to denote the collection {R;: i € N'}. The notation ||R|x refers to
sup; ||Ri||x. In addition, any operation on R is performed in a component-wise manner: f(R) =

{f(R): ieN}.

Stepl. Given R € H' ([0, T])N with ||R l| oo o, 1) and || R! I (10,17 < 00. We claim that there exists a unique
weak solution u satisfying:

AU = s8Au in 21T,

B f 1
ux,t)y —m —— Vu-nds = —— — g;j(t), xe0B;t),
*0 4784 R2(t) ro 50 ©
aB;(t)

Vu-n=0 onas2,
u(x,0) =ug(x) in £2.(0),
Ri(0) =Rjg forie N(0).

Furthermore, if ug € H'(£2(0)), then

lulloo 0,7, 11 (200 MU ll2 0,712 (520 () IUellL2 0,122, ()

< C(“R”LOO([O,T])a }R_l “LOO([O’T])’ ”R”I-Il([O,T])) (33)

First we related the domain £2;(0) to £2;(t) by means of some diffeomorphism:
¢, R) : £2L(0) — £2(b).

Define

Dy, t):=¢(y,R(t)) and V(y,t) :=u(P(y,t),t).

Differentiating in space we get
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. 1 1 1o
Vu=D® 'Vy and ——— Vu n=— D®~ " Vv -n,
|0B;(t)] |0B;(0)]
dB;(t) 9B;(0)

while taking the derivative in time gives

‘71“ =Uu;+ Vu - 8{@
In the above we have used the notation:

200 . 00 .
O Ryt 2P Ry = (9re) - UR).

Do~ T=(D#)")” and 4®=-——
0Rq ORnN

Let M = ||R||r=(0,1) + |IR™T L (0,T). Note the following estimates:

|p®, D*®, D&~ ", D(DP™ <C(M),

T) H L®(0,T;L®(2L(t)))

and

|0 P ”LZ(O,T;LOO(QL(‘))) < C(M)”R”Hl(o,]“)- (34)

Let A=D®TD®. Then the function v solves

AVdet A3y — 88 div(vdet AAT'VV) = Av/det AD® VY - 3@ in £2,(0) x (0, T),
- B Tox _ 1 , .
Ve DO~ 'VV.-nds=— —g;, x¢€dB;i(0),
477 §4R%(0) R;
9B;(0)

Vv-n=0 onads2r,
V(x,0) =ug(x) in £2.(0). (35)

To handle the inhomogeneous boundary condition on the 9B;(0)’s, we consider the solution w(y,t)
of the problem

div (vdet AA"'Vw) =0 in £2(0),

1
W_Lz / DO TVw .nds=— —g;, xedB;0),
4 84R2(0) R

9B;(0) l

w-n=0 onds2. (36)

Setting v := v — w, then v satisfies

8
AV — div(vdet AA"IVV) =AD® TVV .3, ® — AW +AD® VW - 3P,
t JdetA ( ) t t t
v — Lz / D& TVv.nds=0, xedB;0). (37)
47 84R?(0)

9Bi(0)
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Applying elliptic regularity to (36), we get

lw, aRW”LOO(o T:HU(2,00)) < C(M). (38)

Note that 9;w = dgw - 3R, and we also have

3 Wll20,7;H1 (2, ())) S CAMD IR 510,19 (39)

Combining the above together with estimate (34), Eq. (37) can be written as

AV — div(+/ detAA_]Vv) = f1-Vv+ fo,

88
v det A
for some

fre (120, T; L®(2,(0)))> and f € 12(0, T; L(£2,(0))).

If up € H'(£2(0)), then by standard theory for parabolic problems [9], it follows that there exists a
unique solution v of (37) leading to the solution ¥ = v + w of (35) in the class L>°(0, T: L2(§2.(0))) N
L2(0, T; H'(£2,(0))). By (34), it follows that u also belongs to L>(0, T;L%(£2;(-)))NL%(0, T;H (2.(-))).
The improved regularity statement (33) also follows from standard theory.

Step II. This step shows that for T small enough, there exists an R € H' ([0, T1) such that the following condi-
tion is satisfied

Ri(t) = Vu-nds, te(0,T)forallie N,

1 /
2
47 84R2(t)

aBi(t)
where u is from Step L.
Using the kinetic under-cooling condition, the above can be written as

. 1 1 1 1
RiO = B0 f (” Rl<t>+g’()) pIOB.O)] f(”W_Ri(tﬁg"(t))’

9B;(t) 9B;(0)

For this, we define the function space:
N
Mr={ReH'([0,T])": R(0)=Ro, IIRly1 0.1} <D},

where D is some fixed number and the operator F(R) : Mt — H1([0, T])N:

FR)i(t) =R +j[ f(v+w—L+ ())] feN
R A VT TXCTS Rir)  ° '

B;

The goal is to prove that F has a fixed point in M7y if T = T(D) is small enough.
For this, let R, S € Mt with R(0) = S(0) and let wq, wy, v1, v be the solutions of (36) and (37)
with the radius function given by R and S. Then,
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t
1 1 1
FR)i(t) — F(S)i(t) =Of[ma / (m Tt <Ri(T) B sm))

B;(0)

+ (&i(T, Ri) — si(t, S,-)))] dr.

Consider the equation satisfied by v{ — v3:

8

5
Jdet Aq

58 . B 58 - -
= m le(mA] 1VV2) — \/ﬁ le(MAZ 1VV2)

— 2(@w1 — 3w2) + ADPT N (Vwy — Vwy) - §P1 +ADD] ' Vwy - 8P

A (Vi — Vo) — div( detAlAl_l (V(vi —v))

—AD®; ' Vwy - 3P, (40)
and

B

Vi—V))— ————
(V1 -v2) 47 84R2(0)

f DO TV(vy —vy)-nds
9B;(0)

B f -T T .
L D®;7' —D® " )Vvy-nds forieN, 41
47 54R2(0) (D2, 2 Vv “o
dB;(0)

and that for wq — wy:

div(v/det A1 AT V(w1 — w2)) = —div((v/det A1 AT — V/det A2AS ) Vwa), (42)
and

B

Wi —Wp) — ——————
(w1 —w2) 47 84R2(0)

/ D&, TV(wy — wy) -nds
9B;(0)

p / T T
S DT — D T\Vw, - nds
477 84R2(0) (D2, 2 Vw2
9B (0)

+ (Rl - Sl> — (gi(t, Ri(t)) — gi(t, Si(t))) forieN, (43)

where Ay, @1 and A, &, are the A and @ for the radius functions R and S respectively. The esti-
mates (34), (38), (39) lead to

A1 = Azl 0.1;L%0 (2, 0)))s W1 — W2llpeo0,7:H1(2,0y)) < CAMIIR — S|z 0,1y,

and

18t @1 — 3P2ll 120, T: 102, (0y))» 10 W1 — e W2llr2(0.7:H1 (2, 0y)) S CM)IR = Sllg10.1)- (44)
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Using the above together with the fact [[v2|l g .11(s2, (0))) < 00, We see that the right-hand side
f for Eq. (40) satisfies

I fll20.7:12(2,(0))) < M1lIR = SllL0.1) + MR — S||L2(0,T)-

We are then led to the following estimate:

Vi = vallizo.1.11(2,0)) < CDIR = Slig10.1)-

AS ”V] - v2||L2(8.QL(O)) ||V‘1 - Vz”H] (£2L(0))? we have that

/}f(R)i(t) - f(S),-\Zdt <CD)T|R - Slli,l(oj)-

In the above, we have also used the assumption (27) about the g;’s. Finally if T is chosen small
enough, Banach Fixed Point theorem can be employed, leading to the existence of a fixed point for F
in M and hence a solution of (24). O

In order to extend the local in time solution to globally existing solution, in particular beyond
the times when some balls disappear, we would need a priori estimates. They will be established by
means of integral inequalities and maximum principle. The overall strategy is as follows. First the
weak solution obtained above exists up to the first time t; some ball vanishes (R; = 0). From the
global energy estimates derived in Section 5 together with the temporal particle radius regularity
proved in Section 6, the limit u(-, t;) = limHti—u(-, t) exists. We can then use u(-, t;) as the new initial

data for (24). In this manner, a solution is constructed between any two times some radii vanish and
hence the existence of a solution up to any finite time (independent of §) is established.

5. Integral identities
In this section, we will present some integral identities in line of energy type estimates. As the

domain £2; is time dependent, we find it convenient to extend u to the whole domain £2 D £2; by
means of

ulp, =ulpp; foralli.
The extended function is still denoted by u. Furthermore, we introduce the notation fi(t) = R;(t)R;(t).

Proposition 5.1. Let u be the solution of (24). Then we have

kfu(t)—l— ZRZ(t)Jr—ZR3(t)+A4n31252ff2(r)dr

Q i=17p

A2 812 2 N
:A/u(0)+ Y R}(0)
= i=1

2

L 512 N N
Mo P (Z (t)fi(t)—ZR?(O)fi(O))

i=1 i=1
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A4 512 N sz N
i ZR3<t)gl<t>+ ZR3<0>gl(0>
LN
+A4n812/ZRi(r)f,-(r)g,-(r)dr. O (45)
o =1

Proof. We integrate (24) on 2 to get

ou
)\/Ut—)\. / ut:88 —.
on

17, 2\82; AL

Note that the part of 3£2° on solid-liquid interfaces, we use the outward normal to the B;’s. Hence

1 .
k—/u—kz (5*R; (——g,+,3R> :—247151212,.212,-,
t i

d k471812 Ri
AEfu ZR3(—R—'—g,+,BR)+4mS]ZZR2Rl_O

1 i

2
d A 512 35 471312 3
afqu 3 > (RiRi + R} &i — BRIR;) + ZdtR =0,
2

i

d A 512 1d 5, 5. 35 4812 ~ d 4

A—fu+ — =R +R; R R; —R; =0.

R e LR LR L R S WL
2

Upon integrating in time from 0 to t and employing integration by parts, we obtain (45). O

Remark 5.2. For conceptual understanding and in order to compare with known results, we simplify
the above identity for the case g;(t) =0.

1. For the quasi-static problem A =0 with g > 0 the following volume conservation condition is
obtained

N N
83 ZR?(t) =53 Z R3(0),
i=1 i=1

as in [14,15].
2. For the parabolic case A > 0 and g = 0: setting A := 8 as in (45), we obtain the result of [14]:

N N N N
4 3p3 2 12 p2 4 3p3 2 12 p2
/u(t)+§n28 R: (t)+§n28 R: (t):/u(0)+§n;8 R: (0)+§n§8 R%(0).

o i=1 i=1 o

Our result extends the above to the case when A and 8 are both positive.
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Next we derive the identity for [[u||;2(g).

Proposition 5.3. Let u be the solution of (24). Then we have

t
A
5fuz(t)HS/f|Vu|2(s)a!s+2m3122i:R,.2

2 0 £

2
> Rit)

+4n512ﬂ/2f2(s)ds+)\4n512,3fz fz(s)

Ri(s )
—&/u2(0)+ﬂ ()
2 2
2
Amste Ri(0) f; (0 )\2”812 2NTRifAE) — A il f2(0
ﬂ;,<>l()+7ﬂ2ijli<)— if2(0)
t
—xznalzﬁzfzf ()ds+4m312/ZR figi(s)ds — A (6
0 i

Ri(s)

477812
A

i (£)8i(t)

t
:(0) + A4 512 Z/ fi(s)gi(s)ds — A

477 512

t
27812
ﬁXi:Riz(O)fi(O)gi(o)+)»47T512;32i:/fi2gi ds 15— IZ.R"(t)Bgiz(t)

t

_/\2;1512 ZR-(O)3g-2(O) —A2n812fZR~f-g2(s)ds (46)
3 : 1 i : 1J15§ .

0

Proof. Multiplying (24) by u and integrating on 2, we get

kfutu:SSfAuu,

21 21
8 du 8 2
A uiu— A Uy = —94 %u—(S [Vu|*.
Q 2\2; 382y 2

Using the boundary conditions in (24), it follows that

4 512 1 1 .
/u +58/|VU|2—?» ZR3<R g1+,3R)(E_gi+,3Ri>
P i t i
. 1 .
+4n312;R$Ri<R—i — g +,3Ri> =0,

A
2

Q.|Q_
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S w88 (VuP —2a—— > R ——= — & +BRi | — — g + BR;
- [ roup -2 DR (g 4R ) (7 - o
2 2

+4718" Y "(RiR; — RfRigi + BRIR?) =0,

i
2
4 w? +8% | [Vul? +4n52 )" 4Ry + BR?R? — R?Rig;
dt —\ dt 2 iR = i Risi
2 Q !

477 8§12

N>

+A

. , . (1
Z(RiR,- +R3 i —,sR?Ri)(R—

,—&+ﬂm)=o

i 1

Expanding the above, and integrating in time from 0 to t together with integration by parts gives the
stated identity. O

Remark 5.4. Again, we give the simplified form of the above in the case g;(t) =0 and compare with
known results.

1. A=0,8>0

t

t
1
83ZR (t) + ms//|Vu|2ds—|—2,3/283fi2ds:83ZRi2(0),
0 1 1

0

as in [15].
2.2>0,8=0:

1
E/u t)+ — ffWul ds—|—27r63ZR (t) + 7181ZZR (t)

2

1 2
— 5/uz(O) +2n83ZR,~2(0) + §ms”ZR,-(O),
i i

£

where we have set A :=§° (in accordance to [14]).

Note that when both A and B are positive, as in the current case with kinetic undercooling, extra
terms involving f; appear on the right-hand side of (46). This causes the need to estimate |R;R;|. This
is the main goal of Section 6.

Here we explain in more detail the usage of the above result and the choice of A = §°. Since we
are aiming at a limiting mean field description - the particles interact mainly through the quantity
Uxo(t), we expect that the heat distribution u(-,t) will become roughly spatially constant (but still
time dependent), i.e. Vu~0 as § — 0.

In view of the estimates of Remark 5.4, if either one of A or 8 equals zero (as in [15] and [14]),
the term fot /, o |Vu|2(s)ds is estimated easily by the initial data. This is not the case for the parabolic
setting with kinetic undercooling and inhomogeneous driving forces presented in this paper (where
both A and B are non-zero). In the current case, upon solving for fot f_Q |Vu|?(s)ds in the identity of

Proposition 5.3, we observe that if g;, R;, and f; = R;R; are uniformly bounded in time for any i, then
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t
//qu| (s)ds < —r4m 5128
0 2

4
+ca—8 +Cs Z 0(1).
ieN

f() 12-8 f f )
— A271$
R() § ZR()

Hence as long as R; > O0(1) > 0 for any i, we will have

t

A A

/f|w| (s)ds < CA84ZO(1)+C—+C64ZO(1) CA8 + C— +C3.
58 858

0 ieN ieN

The problem arises if time is approaching some extinction time t; (R <0 and R; — 0), so that the
3

term {Ti,- (which appears in the estimate only when A and g8 are non-zero) will have a large negative

value. In fact it will blow up to —co. However, we will prove that f; = R;jR; — —% as t — t; . With
this observation, near t;, this term can be controlled in the following way:

fiGs 2 f3<s>
12-8 12-8
— AT S ,B/Z - (S — 22781288 /Z R (s)

t
f2s) B
_ 4 i P or
= —4)8 nﬂ/Z R [1+ 2f1:|ds<0,
0 1

and thus it follows that

o .

A A
/ IVul?(s)ds < C8—8 +Cs4 Z 0(1) < C(S—S + C§.
0 IEN

(Alternatively, upon solving R;R; ~ — L, we have R; ~ C(t; — t)z so that f R (t) dt < oo. Hence the

Br
term l ' _dt will also be bounded.) The above leads us to set A =82 as mentioned in Remark 3.1.
With thls We have that

o

/ IVu|?(s)ds < C§
2

so that in the limit § — 0, u will indeed converge to a spatial constant (in some weak sense).
We summarize the above observation in the following statement.

Corollary 5.5. Let 1. = 8°. Let further t, =t be the first extinction time. Suppose there is an M > 0 (indepen-
dent of §) such that sup; sup; < {IRi (©)Ri(t)], Ri(t)} < M, and iflimHt; RiR; = — % then we have

1
2 1 2
tSBtIZ ”u”LZ(Q) + (S ”Vu”LZ(_Qt*) < M
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(In the above we have also used the assumption (27) for the g;’s.)

The next section is to prove the validity of the assumptions used in the above corollary. This
will be shown using maximum principle by means of sub- and super-solutions. Then the result of
Corollary 5.5 will be used to extend the solution u of (24) to even after the moment some balls have
vanished.

6. Regularity of the radii R;’s
6.1. Preliminaries

We first record the following lemma on a maximum principle suitable for our problem. It is the
parabolic version of Lemma 4.2 in [15].

Lemma 6.1. Let {$2(t)};>0 be a time dependent Lipschitz domain and | J;{Bi(t)}t>o be a finite collection of
disjoint balls such that | J; Bi(t) C $2(t) forallt > 0.
Let u be a function which is constant on each dB; and satisfy for all t > 0 the following statements

U —Au> (0 in2m\|JBi,

uU—cj / Vu-n>(<)0 ondBj(t), foralli,
aB;(t)
Vu-n>(<)0 onads2(t),

where ¢; > 0 for alli. If u(x,0) > (<) 0, thenu > (<) 0in $2(t)\ |J; Bi(t) fort > 0.

The rigorous proof of the above can be produced following the steps in [15]. Hence it is omitted.
It can be intuitively understood as follows. If u > 0 at t =0, then by strong maximum principle,
it cannot reach zero inside the domain £2(t)\ J; Bi(t). By means of the Hopf lemma, the boundary
conditions also prevent the occurrence of zero on 9£2(t) and 9B;(t). Hence u will be strictly positive
for all t > 0.

Equipped with the above result, we are ready to construct sub- and super-solutions which will be
used to control the growth and decay of the radii R;(t)’s. First we present an a priori bound using the
above maximum principle.

Lemma 6.2. There exist two constants M1 (T, £2) and M, (T, §2) such that for any solution u of (24) with
initial data (25), we have

54
Mi(T, 2) <u(x,t) < Ma(T, 2) + o + Y : (47)
ieN

X — xil
(In general, M1 might be negative.) The above leads to that for some constant M > 0,

1. at any particle boundary: for x such that |x — x;| = §*R;,

1
ulyp; <M+E; (48)
1

2. away from any of particle boundary: for x such that |x — xj| > %for all i,

lul <M. (49)
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Proof. The fact that statements (48) and (49) follow from (47) is due to the assumptions on the
bound on the number of particles and their spatial separation by at least of distance O(§) (see Re-
mark 3.1(2)).

The proof of the lower bound in (47) is simply due to the fact that a negative constant with large
magnitude (—M) satisfies

1 B /
~M)< —git)+ — + ——— [ V(=M) -n,
(M) < =810+ 7o+ g [ VM)
3B;

and hence is a sub-solution.

The proof of the upper bound in (47) is similar to [14, Lemma 17]. It turns out that the function
V denoting the right-hand side of (47) is automatically a super-solution for large enough M3 (T, £2).
The reasoning is as follows.

1. For any i e N'(1),

_ 1 54 1
Vipg =Mz + oo+ = + Y ——— =My +Uoco + — + 0(1) Y
Ri por Ixj — xil Ri pr

84
s
1 1
> My + g+ o +0(1) Y 67> My +0(1) + .
1 .. 1

J#i

In the above, we have used the fact that N(t) = 0(8~3) and |x; — Xj| > cé for any i # j.
2. Next we compute the gradient term: again for any i € N (t),

P / 7 B f I 8 ]
—— [ VWWon=—0—= [V n
47 34R? 47 34R? 2 X — X1

3B; 9B;  JENY(®

o | (=] v vy [ [ T
=—— _ |V n+——— |V n
471 84R? | Ix — il 47 §4R? 2 x — Xj

9B; 9B;  JFi
P 8t sp2 0D B [& 8 p2
> — 4 8°R; + —— ——— | — |47 8°R;
4 84R? [ §8R? “+534nﬁﬁ_¥ ’
B

T R2
R;

+0(83).

Hence with M, chosen big enough and § being small, we always have

_ 1 B f _
V>2-gi+—+ VV .n.
SR T anstR?
3B;

3. In order for V to satisfy the Neumann boundary condition on 852, we consider a modification
function w similar to [14, Lemma 17]. Let h=) ; s :

|x8——x,-| and w be the solution of the following
equation:
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Swy=Aw in £27,
Vw-n=-Vh-n onadf2r,
w(0,)=wqg in £,
where wg solves
—Awg = / Vh -n,

R
Vwg-n=-Vh-n,

/W():O.

2

By [14, Lemmas 17, 20], wg and w satisfy the following estimates

[Wollso < M~/3, Wleo <M, and ||[VW|s < M8V foranyy<%.

With the above, V(V + w) -n =0 on 952 and upon choosing M, large enough, we have

_ 1 B
V4+w)lpp, =8 — — +

—— | V(V+w)-n,
. > /
Rl 47T84Ri

0B;
so that the desired result is still true with V replaced by V +w. O

Now we proceed to construct sub- and super-solutions so as to control the growth and decay rates
of the particle radii.

6.2. Single particle case
We first consider the case of a single particle which forms the building block for the general

multiple particle scenario. In the following, we will use the notation By to emphasize the radius of
the rescaled ball. In this case, problem (24) is formulated in the following form:

Sug=Au on{x| > §*R(®)},

U= 1 —g(t) + _ B / Vu-n on {|x| =54R(f)},
R 47T54R2(t)
IBgag
R= L / Vu-n (50)
T 47 §4R2 '
IBgap

The key is to investigate the solution as R — 0" in the regime § < 1. The main conclusion is that
[RR| < C < oo and hence R € WUP([0, T]) for any 1< p < 2. As a by-product, we get limg_, ¢+ RR =

—%. This will be established by constructing sub- and super-solutions. It is first done for the case

R« 1and R<O0.If R> 0(1), we will show that IR| is uniformly bounded. However, once R(t)
reaches below some small value, R will become negative and will stay negative until the extinction
time of R(t).
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Construction of sub-solution under the assumption: R <0, R « 1. Let R(t) be given. Then U(x, t) is
a sub-solution of (50) if

8Us < AU, on{lx| > 8*R(D)},

and

1 4
Ft)_g()—i_m / VU -n on{|x|=8§"R(t)}.

IBsag
For any constant C, consider the function
U= C + (L2 RC—Re) &R (51)
R R+ P X
By simple computations, Uc g satisfies the following properties:
Uc.r(x) >0 for|x| > §*R,
Ucr(x)>C for|x| >8*R and R(C+g) <
1+B8C—R
Uc,R(54R) — M,
R+8
1 p
Ucr(8*R) = = — VUc.g-n,
c.r(8%R) R g+4n84R2 / C.R
dBgag
lim Uc R(54R) =C+ l
R—0t ,3,
lim UQR(X) =
|x]—00
Note that |Uc g| is uniformly bounded by some constant M(C, G) < co. Furthermore,
U 54R? R
CR_1- 2%  >q_ — P 0 ifx >8R, (52)
aC (R+ B)Ix| R+B R+4+p

so that we can use the constant C to adjust the far-field value in order to ensure that at t =0, Uc g is
smaller than the initial data.

Now let R = R(t) be given from the solution of (50) and C = C(t) be some time dependent function
(to be specified). Then AUc g =0 and

i
aUca)a,f(t)(") _ (R—i,ff)zlx| [(R+ B)(1 —2RC —2Rg) — R + R*C + R%g]
PR
R+ P R+ PIX°
34R 2 2
:m[ﬂ—R C —2RBC — R?g — 2Rgf]

84R? . 84R?
1 2 e
(R+ B)Ix| (R+B)Ix|
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Using the standing assumptions that R <0 and R <« 1 and also (27) on g, the above can be made
negative by choosing C(t) such that C(t) is much bigger that |Rg|. Thus Uc g is a sub-solution. So
if C(0) is chosen small enough (possibly with negative value), we have ug > Uc(),ro) and hence
u > Uc for t > 0. This leads to

1 — 1 My 1
=gz | Von=glu-gre)>p|venm - re]

IBgap
_1[1+Cp-Rg 1], 1
_,8[ R+p ¢ R]” BR &

Construction of super-solution under the assumption: R < 0, R <« 1. Again let R(t) be taken from
the solution of (50), then V (x, t) is a super-solution if

8Ve> AV on{lx| > §*R@®)}, (54)
and
L—g _ B / VV.-n on{lx =R} (55)
~ R(@t) 47 §4R2(t)
dBgag
Consider the function
v %) = s%a(t) O+ (1 — RC(t) — Rg)8*R (56)
COROT= Ty R+PI

where a(t) and C(t) are to be determined. Note that AV¢() g =0 and

WVew.re _ 8°a 5*R 2 2
— 2 = ¢+ ———— [B—R>C —2RBC —2R*g — 2Rgp
ot X (R+/3)2|X|[ ]
§4R? . §4R?
T PRSI P
[ (R+ P)Ix| (R+B)IX|
8% N 34R N [1 §4R? }C §4R? s
x| Blx| (R+B)lx| (R+B)IX|

To make (54) hold, we choose a(t) and C(t) such that

. R R(t . . . :
a-+ B >0 or a(t)=ag— %) >0, and C is much bigger than |Rg| (recall again (27)).

As R <0, a convenient choice is

RO) R
alt) = — — —=.
at) = 5 5

Condition (55) is then equivalent to
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LG
RO > B678%a(t)( 1)68R2(t)

which is always true as long as a(t) > 0. Thus V is a super-solution. So if C(0) is chosen big enough,
we have Ug < VC(O),R(O) and hence u < VC(t),R(t) for t > 0.
Now considering the dynamics of R(t), we have

IByap
_l a 1+C,3_l _L B R(1+CB)+ gR(R+B)
p IR i R B LCR R e e
1 |: R(t) R(l—l—C,B)—i—gR(R-I—ﬂ)]
=_——l|g— — — 1+
BR p (R+8)
:L[_1+R(O) _R(t)+R(1+C,8)+gR(R—|—ﬂ)i|§_i. (57)
BR p p (R+p) AR
Combining (53) and (57), we finally have,
_L gRg_ﬂ_ (58)
BR BR

Construction for balls with big radius. This section considers the case when R is not small. The idea
is to modify the previous construction of sub- and super-solutions by a term with small L>-norm but
large Laplacian value (see [14, Lemma 18]).

Let (R, u) be the solution of (24). In addition, we assume for some fixed constants 8g, A1, A2 and
B such that

3 < do;

A1 < R(t) < Ay;

. B
R is uniformly bounded by 3 (59)
To produce a super-solution, we consider the following function:

(1—RC—Rg)§*R 1

% x,t)=C+ ——x—x-2+e, 60
c,R(X, 1) R+ x| 2| il (60)

where € > §. It holds that

8%R
(R + B)?|x|

84R? ) 84R?
1——|C— ——— 3, 61
+[ (R+mm] (R+ﬁ)|x|g}'+ (61)

Vv
5 IVcw.R@

o [B— R*C —2RBC — 2R*g — 2Rgp]

— AVew.rw =5{
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and

~ 1 B ~

Ver>— s VvV .n. 62

C.R g+R+47r54R2 / (62)
IBsap

Under the assumption (59), the right-hand side of (61) is positive. Hence V is a super-solution. As
before we obtain that

. 1 R R(O+C R(R
Rg_[_l__Jr (1+CB) + gR( +ﬁ)]<1\/1, (63)
PR p R+p
for some constant M independent of §.
For sub-solution, we similarly consider
~ (1—RC—Rg)§*R 1 )
Ucr(x,t) =C+ + =X —xj|* — €. 64
c.R(X, 1) RTB)IA 2| il (64)
Again by (59), ﬁc,R will be a sub-solution. So we have
. 1 R R(A+C R(R
R}_[_l__Jr (1+CB) + gR( +ﬂ)]>_M_ (65)
AR p R+p
Hence we obtain
IR| < M. (66)

6.3. Multi-particle case: existence beyond vanishing of some balls

Now we employ the above single particle analysis to prove a priori bounds for the multiple particle
case. Consider the initial data ug given by (25). By Theorem 4.1, the solution exists locally in time.
The key is to extend the solution globally in time, beyond the vanishing times of some balls.

Let T be some fixed constant. By the uniform estimate (49), on the set K={x: |x — x;| > % for all i}
(i.e. away from each 90B;), |ulo<t<T is bounded uniformly by some fixed constant. Hence if Ei_ (0) and
Ei* (0) are chosen sufficiently small and large respectively, using (60) and (64), we have ﬁg; 0).R;(0) S

~

Ug < Vg:r(o), Ri(0) and hence

UE;(t),Ri(r) Su< VEi*(t),Ri(t)’

for as long as A1 < R; < Ay and |R;| < . On the other hand, by (66), it follows that |R;| < M. Now
given any finite time interval [0, T], choose A, = Ry + 2MT. Then the upper bounds R; < A, are
always true for time interval [0, T] (independent of §).

If some R;(t) ever reaches some small value A1, by (63), R; will be negative. Similarly choose ¢

and CI.Jr to be sufficiently small and large such that Uc-).Ri () and Verorio from (51) and (56)
satisfy

Ucr o).k SUE o R (S W and - @ OVEr @ rioy < Ver o rio-

Now by (57), R will stay negative and hence U - Ry Ad Vi g () Temain to be sub- and super-
solutions up to the vanishing moment t; of R;. Finally estimates (58) hold.



4706 D.C. Antonopoulou et al. / ]. Differential Equations 252 (2012) 4679-4718

Now let t, be the first vanishing time of some ball (t;). We then have

supsup |RiRi| <M < oo, and supsupR;i(t) <M < oo. (67)

i t<ty i t<ty

Upon integrating the ODE |RR| < M, we conclude that if R; vanishes at t,, then

' s<c (68)
(t)

[
[Ri®)| < C(t—t,)? and /R
i

0

In particular, we have that R; e W1P([0,t,]) forall 1< p <2.

With the above, the extension of solution beyond t, follows as in [14, pp. 158-159, 165]. We
briefly outline the procedure here for completeness. By Corollary 5.5, we have that sup, ¢, [[ull;2(g)
and ||Vu|| 12(2,,) are bounded independently of §. Hence standard parabolic theory leads to the ex-
istence in L2 of u(-,ty) = limt_)t*—u(-, t). Next we evolve Eq. (24) from t =t, using u(-, t,) as initial
data. However, in general u(-,t,) does not belong to H'(£2) so that we cannot directly invoke the
local in time existence result Theorem 4.1. On the other hand, the H!-condition is only needed near
the boundary of each existing particles. Near the location where a ball has just vanished, only a regu-
lar heat equation is involved which is well-posed with L?-initial data. A localization procedure is then
used to construct the solution starting from u(-, t,). By the uniform estimate from Corollary 5.5, this
process can be continued after each vanishing moment of some balls. Hence, the solution exists up to
any finite time T.

6.4. Iteration step

The purpose of this step is to improve the constant 1 — O (1) in the right-hand side of (58). This
is not absolutely necessary for the later parts from the point of view of estimates and convergence
results — all is needed is that R € W-P([0, T]) and R~! € L1([0, T]), but we feel it is of independent
interest as it gives the limiting asymptotics of R(t) near its extinction time in the strong form.

From the form of the super-solution, we need to progressively reduce ag in (56). The expression
for the super-solution is simplified as

54
Vo(x,t) = M(R(O) — R(t)) + A+ Bt,

for some A and B large enough (but independent of time and 4§).
Let t1 be such that R(t1) = @. Then

34R(0) . .
Volx, 1) = 2B + A+ Bt1 > u(x,t1) (where u is the true solution).
Note that
1 54 3*R(0) 4
—+A+Bt;+ —(R(t1) —R(t)) > ——=-+ A+ Bty forallt >t; and |x| > §*R(t).
p Blx| 2p|x|

Hence by the similar argument as before, the function
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4

Vix, t) = % + A+ Bty + ﬁél l(R(tl)—R(t))—I—A—I—B(t—ﬁ)
_1 +2A+Bt+£(R(t ) —R())
T B BIx| ’

is again a super-solution for t > t1. Now we have for t > t; that

Rél[w —l+g]=l[l+2A+Bt+34(R(t1)_R(t)) —l+g]
B R BLB BR(1) R
_ L[q R(t1) ]
BR(t) B

To continue, let t; be the time such that R(ty) = %0). Set

4

Vo(x, t)_B+;+2A+Bt2+ Bix |(R(t2)—R(t))+A+B(t—t2)
—£+3A+Bt+i(R(t ) — R())
B x| '

It is again a super-solution for t > t;. By induction, let

84 R(0)
Va(x, t) = E +M+1)A+Bt+ — BN (R(tn) — R(t)) where R(t,) = TR
Finally, let
V¥(x,t) = inf Vn(x, 1), (69)

which stands as a super-solution for all t > 0. Therefore we obtain

R<;{4+Rm>
~ BR B

The above shows that

+ R(t)(% Y+ 1A+ Bt+g(t))] for ty < £ < tnsr.

: 1 N
RRg—E asR—0™.

We summarize the conclusion of Sections 6.3 and 6.4, in the following existence and regularity
theorem for the system (24).

Theorem 6.3. Let the initial data ug, Rjg and the inhomogeneous driving forces g; satisfy the conditions (25),
(26) and (27). Then for any time T < oo and & small enough,

1. there is a solution u of (24)in L°°(0, T; L?(£2)) N L?(0, T; H'(2)) satisfying

T
s Ju g, + 5 fWMm@®m<M<w; (70)
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2. the radii R;’s satisfy sup; sup;»o Ri(t) < oo and sup; [ Rillw1.» (0, min;, 7)) S M < oo forany 1< p <2.
Furthermore, we have that

. . 1
IRiRi] <M <00 and lim RjRj=——, (71)
t—>ti_ ,3
so that for t < t;,
L
Citi— )2 <Ri(t) < Ca(ti —t)? and / s dt <C forany p <2. (72)
) R

With the above existence result for our system and the regularity of the evolving radii, our ap-
proach now follows quite closely to that of [14]. The steps include: (i) construction of a first order
approximation for the heat distribution (Section 7); (ii) construction of a first order approximation
for the radii (Section 8); and (iii) derivation of the limit equations as § — 0 (Section 9). We will still
outline the main steps to keep the paper self-contained and to emphasize the essential features, in
particular the derivation of the limit equations. On the other hand, there are some differences in the
procedure which we will point out in appropriate places.

7. First order approximation for heat distribution
The goal here is to produce a good approximation for the heat distribution which is then used to

derive the limiting equation for the dynamics of the mean field variable u,, and radii R;’s as § — 0.
This is facilitated by the following expression:

1= Ri(t)uso(t) — Ri(t)gi(t)\ 8*R;(t
;“(X,t)=uoo(t)+z< ()Lll?i(t())Jrﬂ ()g()>|x_ii)|. (73)

Using the above, we will construct sub- and super-solutions to control the difference between the
actual solution u and R;’s (from (24)) and the approximation ¢.
For this, we define

Uy =¢+w-+z+MS§Y, (74)
where the correction functions w and z satisfy
SWr =AW — 80t (t) in £27,

Vw-n=-V¢-n onas2,
w(0, ) = wo(), (75)

and

_ (1 = Ri(®)uso(t) — R;gi(t))R;i(t) 54 )
5zt—Az—5Xi:< ROT B >t|X—Xi| in 2, 1,

Z:szVz-n on dB;,
47184Rl.(t)
dB;
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Vz-n=0 onos2,

20, ) =zo(), (76)

which are used to handle the inhomogeneous boundary conditions on 92 and the dB;’s. Their initial
data are chosen as zo =0 and wg = ug — ¢o so that all the boundary conditions are satisfied at t = 0.
The M is chosen to be large enough so that u_ <up <uy att=0.

The estimates for w are summarized by the following lemma.

Lemma 7.1. If we choose the mean-field variable 1., (t) according to

Ri(t)
Brttoo (1) =478 Y (1 = RiDUco(t) — Ri(OGi(0) ———,  Ueo(0) =Ucc0,  (77)
l. Ri(t) + B
then forany0 <y < % there exists an My, such that
[Wllteo(opy and VW) < My §”. (78)

The proof is omitted as it is exactly the same as [14, Lemma 20] using careful energy type esti-
mates from parabolic regularity theory. But for completeness we will indicate the origin of (77). This
equation is to ensure that |, o W =0 so that the behavior of u far away from the interfaces is indeed
captured by the mean-field variable u,.. In addition, technically speaking, the estimate for Vw is
proved first which together with the zero mean condition then gives the estimate for w. With this in
mind, we integrate (75) and obtain

d
O:SE/W:/Aw—aatum:/Vw-n—Satum.
Q EX9)

a8

Hence, it follows that

_[aw_ 1— Ri(Quoo(®) — Ri®)&i(®) \ 4, 1
S T / /Z< Ri®)+ B )8 MOV

982 982

As [io Vﬁ -n = —4r, the above gives (77).
The estimates for z are stated in the next lemma.

Lemma 7.2. In the following, M denotes some generic finite constant independent of 6.

1. Let t; be the vanishing time of B;, then
\z(t)\aBi < Mrllog(ti —t)| fort <t;. (79)

2. Let A= 2\ J; B(xi, 3), then

T T
1 1 , 1 5 12
sup —/z(t) —|——f/|Vz| —|——//Dz <M. (80)
te[0,7] 82 83 8 0]
2 0 2 0 A
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By Sobolev embedding theorem, the above gives

||Z||L2(0,T,L°°(A)) < M\/g (81)

Proof. The proof is similar to [14, Lemma 21] using energy type estimates for parabolic equation, but
in the current case with the effect of kinetic undercooling in the parabolic setting, some additional
terms appear in the derivation of some energy identities. This leads to the need of estimates of the
type (79).

We write (76) in the following form:

1
8zt = Az —6h, whereh = Z((

i

— Ri(O)uso(t) — Rigi(t))Ri(t)> 54
Ri(t) + B X=Xl

Multiplying the above equation by z and extending z from §2; to £2 by z|p; = z|5p; lead to

) f ZtZ = / Azz —§ / hz,

£r() £20(@) £20(@)
0z
S/th—a / 2z = / za——/|Vz|2—8/hz
n
2 2\ 21 () 825 (0) 2 2

47 812R?
/ztz— Z( )zlzl = Z4ﬂ88Rizz,-(zn),~ —/|Vz|2—8/hz,
! Q Q

where z; = z|3p; and (zp); = g—,ﬂagi. As z; = B8*(zy);, the above becomes

47T68R2 2 47 812R?
/ztz+z f|Vz|2—(SZ< )z,zl —5/}1 (82)
2

2

or

d (1, 4n8*<— 5 s AmSB <~ 5 (7
5af§z +TZR,. (t)z; (t)+f|Vz| _TZR" (t)(;)t—éfhz. (83)

Q l 2 l Q

Integrating in time then gives
1 amst | : :
8/Ezz(t)—l—T/ZRf(s)zf(s)ds+//|Vz|2+8//hz
Q o ! 0 2 0 R
13 13 72
_ 4o ZR3(t)( )(t)— 49 /Z3R ()R (s)(i')(s)ds
0

-I-(S/]zZ(O)
2

2

(0)< )(0) (84)
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From the above, we see that the z;(t)’s appear in the right-hand side which forces us to consider their
estimate.

As sup;c(o.1){sup; Ri(0), [Ri(0)gi(©)} < 0o, we simplify Eq. (76) as

4 . . D .
8zt =LAz —§ Z 87 (Ai(t) + Bi(ORi (1))

: (85)
|x — Xi|

where A; and B; are some uniformly bounded smooth functions. We construct sub- and super-
solutions for z by

Zsuper (t) =

and  zgyp(t) = —Mq — Z
i

where d;(t) = My + M3|R;|. M1, M, and M3 are large enough constants. (This is similar to the con-
struction of the super-solution V in (56).) Then (79) follows from

t t .
Cl(S) My + M3|R(s)]
(O)] <M T ds < M;T d
[2i®] <M +O/R,-<s) ss M +O Ris)

M2R + M3|R;(S)R; ($)|

=M. T +
! R2(s)

1 1
<M1T+M/ > ds<M1T+M/ ——ds <M T + M|log(t; —t)|.
R (s) (&5 —s)

By Theorem 6.3(2), we see that the right-hand side of (84) is bounded by a finite constant. Then
the same computations of [14, Lemma 21, pp. 172-173] can be applied. They first give

t
1
f22+gf/|VZ|2<M52,
22 0 2

and then the higher order regularity result follows

T

sup l/(z(t) l//|Vz| + - //|Dzz|
tef0.17 8 J 83

0

These conclude the proof of (81).

(Note here that we do not need to any give special consideration for new initial data right after
some balls have vanished such as in [14, p. 167]. This is because the summands in ¢ (73) correspond-
ing to the vanishing R;’s automatically become zero.) O

Estimates (78) and (81) together with (73) and (74) give the following corollary which says that
far away from the particles, the heat distribution u is close to the mean field variable u.
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Corollary 7.3. Forany 0 < y < = there is a constant M,, such that

Ju— <M, 87, (86)

oo (D) | L2([0.T],L®(A) N
8. Approximation of the dynamics of the radii

The following is the main theorem of this paper which gives the dynamics of the radii as § — 0.
Theorem 8.1. Let u ., be given as in (77). Then for any i € N'(t) and ¢ € W1-1([0, T)), it holds that

T Atj

f ¢[Ri(Ri + B)Ri — (UsoR; + giRi — D] dt| < C)8Y [@llyr.1. (87)
0

The above means that in the weak sense, the radii satisfy the following dynamical equation:

. 1— R; — giR;
Ri=— UsoRj — &i i (88)
Ri(Ri + B)

The proof is the same as [14, Theorem 2.b]. As this is the key result, we present the steps here to
illustrate the main idea and estimates.

Proof of Theorem 8.1. Define

4p. —x
wi(x,t):a Rz(t)n<lx le)’

X — il 8

where 7 is a smooth function such that n(s) =1 for 0 <s < % and n(s)=0 for s > 1 . This function
satisfies

1
Yilgp; =1, W/V%'”Z—Ri,

JdB;
and the identity,
/%Au— /W: / Wl +/UAW1'-
B; dB; 2

Using the dynamics of R;(t), we have %(%R?(t)) = ﬁ fBBj Vu -n from which we compute

d 1R3 _ fzp-Vu e — fual/fl fl/f L fu Vi
dt )7 4 st : T 4784 an 4ms4 : 47784 :
3B;

dB; 21
Ui i 1 /
= U — Uso (b)) Ar;
47154/ on T anst ( ()29
0B; £2r

oo (t)
- 54/% (st | AVi (asSuc = Au)

£2r
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Uoot) [ 0¥ | 1

477 54 on
JdB; 21

= —Rju; —

1 )
= —R,'(E — 8+ ,3Ri> + U (DR (t) +

1

477 54
£2r

) 1 .
T Amsd /Wiur <as U= g & +,3Ri>-
2L
Hence, we obtain

Ri(Ri + B)Ri — (uooR;i + giRi — 1)

1 )
= 1msd /(u —uoo(t))Alﬁi — W/Wiut-
2L

2L

Now let ¢ be a test function on [0, T]. Then we have

T
/(P[Ri(Ri + B)Ri — (UsoR; + giR; — 1)]dt
0

:0/}[

The first term of the right-hand side of (90) is estimated as

2L 2L

47 84
£2r

< Gy ll@lleo,1))-

For the second term, we compute,

T
(U — U (b)) AV
/ <0[/ E l]dt< I@lleqo.ry 4 = oo O 1 suppiayey
0

T
(U — U (t)) A Vil
47st ]dt_(S/@[/ma‘l]dt'
0

T T
Vil o [
/ga o5 dt=/ pP _/((uwi)t—uwit)} dt
0 2 0 21
T )
_[ e | N 8*Ri [ Ix—xi
_f4n84_/(”‘”l)f f”|x—xi|”< 5
0 2 £

1)
+ P, /(U—Uoo(t))ﬁlﬁi — W/Wiut
2L

f(u — Uso (1)) AV

1
477 54

e

Note that [o, (uyi)e = ([g, u¥i)e + (u¥ri)|9s; (8*Ri) (47 85R?). Hence, we arrive at

4713

(89)

/ |AYi]

supp(Av;)
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T T T
Viug / / uy; u(-, 0)y; /g088 1 .
dt = — ——dt — (0 _— e R RiR? dt

0 2 0 2r 21 0

/ / ul/ B

|x — Xi|
r 1// 0y ; 88
u(-, i ) . .
/ S dt — (0)/ e ‘ +f 2 (Ri Ri — giR?R; + BRIR?) dt
0 21 0

T
SEIEs
4 |x—x,
0

Using the facts that

‘1 . .
i s IRiRillL=(0,1), IRill 10,1y < M,

lu ||L<>0(0,T,L2(_Q)),
L%°(0,T,L2(£2))

LZ(Q) H 47'[3
we finally have the conclusion:

T

f@[Ri(Ri + B)Ri — (uocRi + giRi — 1] dt
0

<My8y||§0||wl,l(0,'r). O (91)

9. Limit problemas§ — 0

This section presents and proves the main result of this paper: the limit description of u and
Ri’s as 8 — 0. Here for clarity, we recover the super-script § in u?, ugo and Rf to emphasize their
dependence on 4.

With the estimates derived so far, all the results of [14,15] in principle carry over. However, in
order to obtain an equation which is closed in the limit, we do need to invoke the assumption (28) on
the form of the inhomogeneous forces gj’s. This will also motivate the incorporation of white noise
in the future work so that the machinery of stochastic analysis is applicable.

Since the estimates are the same as those in [14,15], we will omit the proof of the exis-
tence of a limit which is a consequence of general compactness results. Instead, we will con-
centrate on the derivation of the limit equations. For this, we introduce the empirical measure

vd e L1(0, T; C°(0, K1]))* of the radii:
(v, )= / Z o(t, R () dt for g e L1([0, TT; CO[0, K71), (92)
N®© ieN(t)
where K1 = sup; s ||R;.S l>o(0,1y- Then we have the following convergence result:

Lemma 9.1. Given any T < oo, there exist a v* € L1(0, T; C°[0, Kt1)* and u¥, e W'P(0,T) (1 < p < 00)
such that for a subsequence of § — 0, the following hold:



D.C. Antonopoulou et al. / J. Differential Equations 252 (2012) 4679-4718 4715

v — v* in the weak* topology of L' (0, T; C°[0, K11)", (93)
ugo — u’, uniformlyin (0, T), (94)
u® —u¥, inL?(0,T; H'(2)). (95)

Furthermore, there exists a family of probability measures {v{};>o C C 010, K71* and a non-negative function
o € L*°(0, T) such that

T
(u*,¢):f/¢(t, R dvi(R)a(t)dt forp e L'(0,T; CO[0, KT1)". (96)
0

In the above, a(t) = limg_, ¢ % represents the percentage of active particles in the system.

The proof of the above is some application of convergence of measures and LP spaces. The specific
concept used is that of Young measures. For details, see [14, Lemmas 7, 8] and [15, Lemma 5.1].
In order to have a closed equation in the limit, we state here again the assumption about the
functional form for the g;(t)’s:
there exist a function G € C' (R4 x R4) and a function h € C'(R.) such that

gi(t) = G(t, Ri(t)) +h(t). (28)

We will make some remarks about this assumption after presenting the main theorem which is stated
as follows:

Theorem 9.2. The mean field variable u’ and the distribution v* satisfy

deul (t) =4m /(1 — Ru’_(t) — RG(t,R) — Rh(t))% dv(R) a(t)dt, (97)
0
and
T
f/{atgo(t, R) + V(t, R)agep(t, R)} dvf (R)er(t) dt + f @(0,R)dvi(R)=0 (98)
0

forall ¢ € C5°([0, T] x Ry), where

1 — Ru¥, (t) — RG(t, R) — Rh(t)
R(R+B) ’

V(t,R)=—

and v is the limit of the empirical measure of the initial radii R;SO.

Proof. For (97), let n € C(l) (0, T). Then we get

)
i Ri+’3

T T
8
[ n) = [ o[ 31 R, iz e
0 0 i
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For the left-hand side of the above, we have

T

T T T
/n(t)(Uio)tdf=—/m(t)UiOdt—> —fm(t)u’ﬁ.odt=fn(t)
0 0 0

0

Considering the right-hand side, we express it in terms of the empirical measure v°:

T
R?
/n(t) [47153 21: (1—RouS, — Rigi) 7 J’rﬂ] dt = (1%, @°),
0

where @°(t, R) = 47 n(t)[1— Rul, (t) — R(G(t, R) +h(t))]%. By the strong convergence of ud, to

u}, and the form of g;’s, we have that

(v‘s, cD‘S) — / n(t)/47r(1 — Ru’, — RG(t,R) — Rh(t)) R —T—,B dv/ (R)a(t) dt,
0
which gives (97).
For (98), consider for any ¢ € Cg°([0, T], R):
T
/n(t)[ Zdtqs (t, RS (1)) ]dt—i— > " ¢(0.RYy)dt =0.
0 ieN

The convergence of the second term is trivial. For the first term, we compute

T T
1« d
/n(t)[ﬁ§a¢(t, R?(t))}dt:/n(t)[ > et RS (t)):|dt
0 ! 0

ieN
T
+/n(t)[ > ¢r(t. RI(D)R ]
0 ieN

The first term on the right becomes

T

[ 10|y Zonte i) [ de = v maeg) — (57 mag)

0 lEN

For the second term, we compute

ieN ieN

/Tn(t)[ Y or(t RIO)R ] /Tn(t)[ > or(6 RI©)(R) — (tR))}d

+0/77(t)|: IEXA:/(ﬁR (t, REO)V (L, R )] dt.
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As ¢ has compact support, only the values of the radii which are bounded away from zero matter in
the computation. Hence a trivial modification of the proof of Theorem 8.1, in particular the steps (89)
and (90) give

ieN

T
1 .
/ nm[ﬁ Y ot RRO) (R — V(. R;?))] dt - 0.
0

Finally we have the convergence result:

T
1 k
f n(t)[ﬁ > er(t.RXO)V(L, R?)} dt — (v*, ner),
0

ieN
which all together gives (98), completing the proof of the theorem. O

Remark 9.3. Here we explain the need to impose the functional form (28) for the inhomogeneous
forces. From the derivation of the limit equations, we are forced to deal with summations in the form
of

T

/ @(t) Z F(t, Ri(t), {Rj(s)}j o<s<» &i(D)dt  for some nonlinear function F.
0 i

The dependence on {R;(s)}; o<s<¢ is through the mean-field variable ugo(t). In principle the above
can all be expressed in terms of some Young measures. But it is not clear if there is any meaningful
equation we can obtain to describe these Young measures. The limit equations will thus not be closed
- the usual problem when dealing with weak convergence in nonlinear equations. Imposing some
probabilistic independence among the g; does not help immediately due to the non-local dependence
in time. A reasonable alternative is to consider white noise for the g;’s so that techniques from Itd’s
calculus can be used to take advantage of the stochastic cancellation in time. Such an approach is
used in many works deriving continuum equations from particle systems with mean-field or long
range interactions. This will be investigated in some future works.
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