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ABSTRACT

In 2003, Faggionato A. and Martinelli F. proved that the hydrodynamic behavior of a simple

exclusion process under the influence of a bounded disorder field can be described by a Cauchy problem.

In this paper, we show that a similar conclusion also holds true if the disorder field is unbounded and

satisfies a certain condition on its distribution.

Keywords: Hydrodynamic limits, disordered systems, exclusion processes.

1. INTRODUCTION AND
RESULT

MAIN

A lot of techniques have been developed so far
in order to investigate the hydrodynamic limit
of an interacting particle system in which each
particle moves on an integer lattice. An interact-
ing particle system is said to have a hydrody-
namic limit if for which there exists a time and
space rescaling in which the conserved quanti-
ties evolve according to a certain partial differen-
tial equation. This partial differential equation is
called the hydrodynamic equation corresponding
with the system. The simplest and most widely
studied interacting particle system is the simple
exclusion process, where a particle sitting on a
site  of the d-dimensional torus T¢ = R?/Z4
with unit volume, waits an exponential time and
attempts to jump to the nearest neighbor site y
together with the exclusion rule that forbids the
jumps to occupied sites. Furthermore, it is as-
sumed that the total number of particles is the
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unique quantity conserved by the time evolution.
We denote by T4 = Z?/NZ? the corresponding
microscopic space and by 7' the empirical mea-
sure on T obtained by assigning to each particle
a mass N~¢,

T (d0) = 7Y (n,d0) = Av 1, (EN?)3,/n(d0)

zeTY,
where Av stands for the spatial average and 7,
zeTY
is the number of particles at site x. Then the dy-
namics is determined by the diffusively rescaled
Markov generator N2£y,

Lt =" S comremIF==+) - £1),

e€f 2Ty

where € is the canonical basis of the d-
dimensional lattice Z<.

In the above expression, the configuration
n®¥Y is obtained from 7n by exchanging the val-
ues 1), and 7, the positive and bounded transi-
tion rate ¢, ,(n) is not only translation invariant
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in the sense that ¢, y4.(n) = ¢zy(7.7), Where
7.7 is the particle configuration translated by z,
but also satisfies the identity ¢, , (1) = ¢y (1)

Given a symmetric, finite range and trans-
lation invariant transition probability p(x,y) on
7, ie. p(x,y) = p(0,y —x) = p(y — ), the
set {x : p(x) > 0} is finite and p(z) = p(—=x).
If ey pre(n) = Z ple +yN), Vo € T}iv,Ve €&

yEZI
then such a system is called a symmetric sim-

ple exclusion process. We denote by My the
set of probability measures on T¢, which are
absolutely continuous with respect to Lebesgue
measure with density bounded by 1. Now, let a
sequence of probability measures {u"V}y>; on
Qn = {0, I}TflV be associated to a function py on
T? in the sense that under p, the sequence of
empirical measures wév on T¢ converges in prob-
ability to po(6)df € Ms. Then, it is shown that
after a suitable space and time rescaling, the cor-
responding sequence {IP’fN} n>1 of the distribu-
tions at time ¢ of a symmetric simple exclusion
process with the initial measures p!V, is associ-
ated to the density of particles p(t, -) which is the
unique weak solution of the heat equation

0p(1,6) = SAp(1.6), p(0.0)= (). (1)

More generally, the hydrodynamic behavior
of the gradient exclusion process and the nongra-
dient exclusion process are also obtained. For a
more comprehensive view, we recommend? Sec-
tion 7.

In', Faggionato A. and Martinelli F. study
the hydrodynamic behavior of a simple exclu-
sion process under the influence of an external
random field. The disorder field « is given by
independent identically distributed random vari-
ables with || < B,V € Z%. Let us describe the
dynamics. Given a disorder configuration o and
a subset A of Z¢, they define the grand canonical
Gibbs measure ui’A on {0, 1}* associated to the
chemical potential A € R as the product measure

e(aw +\)1a

o, _
py () = 1+ eonth
A

HAS

and the corresponding canonical measure vy
with density p as

a, A
Vx,p(') = Hp (|m/\ = p)v

1
where the particle density is my = m Z Ne-
zEA

The positive and bounded transition rate
¢ (1) depending on the disorder configuration
(@z. ) is not only translation invariant, i.e.

c;z,;x (Tzn) = Cg+z,y+z (n)vvz € Zdv

where 7., 7,7 is the disorder and particle con-
figuration translated by z, but also satisfies the
identity cg ,(n) = cj ,(n). Moreover, it satisfies
the detailed balance condition with respect to
the Gibbs measure uX’A , L.e.

¢y () = e (") (e ez,

Then, the lattice gas with Kawasaki dynam-
ics is a continuous time Markov chain deter-
mined by the diffusively rescaled Markov genera-
tor N2LS;, where LS := L, and forall A C VAR

R =D o ™) = F)].

ec€ reA

Since the present system does not satisfy the
gradient condition, except the trivial case when
the disorder field is constant, they apply the
classical approach, i.e. looking for a generalized
Fick’s law to establish the hydrodynamic limit
of a disordered nongradient system but with a
slight modification. Namely, they are interested

in the limit

lim (21) ~“E[u*0 ()
[Too

( Z o fs (= Xl)_l Z 729)];

|| <I—V1 || <I—V1

where E stands for the corresponding expecta-
tion with respect to the product measure de-
fined on the disorder configuration space and
Xo(p) is the annealed chemical potential such
that E[u**() (10)] = p.
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By the theory of closed and exact forms gen-
eralized from the ones for the nondisordered and
nongradient system, it can be proved that the
above limit exists and defines the semi-inner
product V,(f,g). On the other hand, the sub-
space {Z acjo . tL7a9:a € R? g € G} is dense
in G erfcelgwed with the semi-inner product V,,

c.f.! Section 7.1, where the instantaneous current
g, (m) = ¢ ,(n)(ne — ) defined as the differ-
ence between the rate at which a particle jumps
from x to y and the rate at which a particle
jumps from y to x, G stands for the space of local
and bounded functions on [~ B, BJZ" x {0,1}%",
and @ is the space of mean-zero functions g € G
with respect to all canonical measures on some
cube. Nevertheless, n. — no ¢ G because of the
disorder field, hence {7, — 1o }ecs no longer forms
a basis of L2G*. Therefore, they try to consider
the difference

Nle — Mo — Vla\n77fln,(7)) (776 - 770)

Similar to the one considered in?, it can be
proved that for each e € &, the sequence of these
differences is Cauchy in G with the semi-norm
V,,l/ 2 and that the limit points of these sequences
with ¢ varying in € form a basis of £LG*. Then
the current j', .. can be written as the sum of
some negligible fluctuation 7,£%g and

=" Deer(p)a(ner = M0 = V5, .y (ler = 0)
e'eE

for some d x d matrix D(p).

In order to get a generalized Fick’s law,
it remains to show the negligibility of the
term 7o (vy . (e = M0)), ¥z € Tf. Unfor-
tunately, in the presence of the disorder field,
VR iy (e = M0)llo = O(1),¥n .Therefore,
Faggionato and Martinelli considered the gradi-
ent of the density in two large adjacent cubes
in the hope that the fluctuations are small. This
problem has already solved by Faggionato and
Martinelli as long as d > 3 in'.

They finally arrive at the main conclusion
on the hydrodynamic limit of a system with the
bounded disorder. Namely, in dimension larger

https://doi.org/10.52111/qnjs.2023.17104

than 2, for almost every disorder configuration,
by rescaling space and time diffusively, the hy-
drodynamic equation is the nonlinear parabolic
equation

p(0,0) = po(0),
where the deterministic diffusion matrix D can

be described by the following variational charac-
terization, for any a € RY,

(@.Dip)a) = 5 nf E{m»wp)
ecé
(c&e (ae(ne — o) + Vo,e( ) ng))z)]

zeZd

where y(p) = E[u®(?) () — u@20(¢) (39)?] and
Vayg(o,n) = gla,n™Y) — g(a,n). Furthermore,
Faggionato and Martinelli also prove that D(-) is
positive, bounded and continuous in (0,1). That
hydrodynamic equation is obtained under the as-
sumption that D(-) has a continuous extension
in the closed interval [0,1]. A few years later on,
in3, Quastel proved that this diffusion matrix D
is actually continuous in the closed interval [0, 1].

The above conclusion on the hydrodynamic
behavior of a disordered system has been ob-
tained as long as the disorder field is bounded.
A natural question posed here is that whether
that conclusion holds true if the random field is
unbounded. In this paper, we will indicate that
a similar conclusion also holds true if the dis-
order field is unbounded and satisfies a certain
condition on its distribution. Let us consider the
disorder field given by independent identically
distributed random variables satisfying the tech-
nical condition that there exists some u > 0 such
that for all 2 € Z¢,E[e**+/] < +00. Then, under
the assumption that the diffusion matrix D has a
continuous extension in the closed interval [0, 1],
in dimension larger than 2, for almost every dis-
order configuration, by rescaling space and time
diffusively, the macroscopic evolution of the sys-
tem with this new disorder field is described by
the nonlinear parabolic equation as above.
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More precisely, let us present the main result
as follows.

Theorem 1.1. Let d > 3,T > 0. Let the disor-
der field be given by iid random variables satis-
fying the technical condition

Ju > 0 such that Yz € 24, Ele*%=l] < +00. (2)

Assume that the diffusion matriz D de-
fined as in'! Theorem 2.1 for p € (0,1) has
a continuous extension in the closed interval
[0,1]. Consider a sequence of probability mea-
sures {u™V'} N>1 on Qy associated to the macro-
scopic profile po(6)d0 € My. Then for almost ev-
ery disorder configuration «, any t € []9, T], the
sequence of probability measures {Py" }y>q s
associated to the macroscopic profile p(t,8)dd €
My whose density is the unique weak solution
p e C([0,T], Ms) of the Cauchy problem
{atpof,e) = VD(e(t O)Velt.0) g

p(0,0) = po(0).

and satisfying the energy estimate

T
//|Vp(t,6)|2d6dt<oo.
0 Td

This result follows from repeating the proof
for the case of bounded random field and replac-
ing the arguments where the boundedness is used
by the different ones.

For this purpose, it is enough to deal with
all the estimates involved in the boundedness
of the random field we have considered above.
Namely, they are the estimate on the entropy
H (]P’“N |P#~); the equilibrium bounds and the re-
sults applying them as well as the description of
(a, D(0)a), (a,D(1)a) as the limit of (a, D(p)a)
when p | 0 and p 1 1, respectively. We will carry
them out with more details in the following three
sections.

2. ESTIMATE ON THE ENTROPY

As mentioned in! Section 4, if |a,| < B,Vz € Z¢
then there exists some constant C'(B) > 0 such

that for every disorder configuration a and any
N >1,

e%zx

B d
()= J] o 2 e, wneay
2€TY

and the estimate on the entropy H (]P’”N|IP’”N)
will thus follow, ie. 3C > 0 such that
H(P" [Prv) < CNY.

Let us now show that for the present model,
i.e. the system with unbounded random field sat-
isfying the technical condition (2), we also obtain
the above bound on py(n) for almost any disor-
der configuration and any N large enough.

Lemma 2.1. There exists a constant C > 0 such
that for almost any disorder configuration o and
any N large enough,

60'1:7]1‘ _CNd
NOEN|| e 2°€ , VneQy.
rGTi{, /
(4)

Proof. By the technical condition (2), there ex-
ists up > 0 such that E[e%0l=l] < . We set

€_|“r|

d
Qv:i=1ga: [] 1+e%26’0N

d
€T

2InC’
U

where C' := K +In 2 for some K > . Then,

we have

1 o
]P)(QN) S P H 2€2|o¢¢\ Z € on

z€TY

d
zeTd

e

< inf e 2KN'RE

u>0

z€TY
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Z ]P(QN) < Z e(lﬂclf“TOK)Nd < oo
N>1 No1

Then by Borel-Cantelli lemma, for almost every
disorder configuration a, for all N > Ny(a), o ¢
On. Moreover, due to the fact that —|a,| <
2Nz, YN € Qn, the assertion of the lemma fol-
lows. O

3. GENERALIZED EQUILIBRIUM
BOUNDS

In the proof of! Lemma A.2, all the estimates
originate from bounding p*(1,) at a single point
z, i.e.

e—2B o) entA 2B A

= <
1+er < pm) = L+extr = 14

(5)

if |o,| < B,Va € Z%. Tt thus implies the estimate
O~ (ma) < pM(ma) < CpP(ma)  (6)

for all A C A and every disorder configuration.

Now, if the disorder field is unbounded then
we no longer obtain an estimate as (5). How-
ever, the bound (6) still holds true but for almost
all disorder configurations and all finite subsets
A C Z% large enough by applying the Large devi-
ation estimate (! Lemma A.1). More precisely, !
Lemma A.2 is substituted by a more generalized
one as follows.

Lemma 3.1. Given a nonempty finite subset
A C Z% of cardinality L and A € R. We set

A :=E (%) p = pMmy) and a, =
min(p, 1—p). Then, there exists a constant C' > 0
such that for almost any disorder configuration
a, any L large enough, any subset A C A satis-

fying KL < |A| < L, where % <K <3,

a) C7YAlp < pM(Na) < C|A|p,

b) CHA[(1-p) < p(JA]=Na) < CJAJ(1-
p),

¢) C~Y|Ala, < p*(Na;Na) < C|Alay,

https://doi.org/10.52111/qnjs.2023.17104

d) |[uM(f: Na, )|
< Cllflloc min(|Aflaz, \/|Aflag),
for any function f with Ay large enough,
where p:= ,u*(mAf).

Proof. Due to! Lemma A.1 applied to f(a) =
ap+A
c — A, for any § > 0 and any nonempty

1+ e@o+A
finite subset A C Z¢, we obtain
P(|p* (ma) — A > 6) < 275514 (7)
We set

S:={A:ACAwith KL <|A| <L},
QL = {38 € 81 M ma) > Cr(ma)}

4v/
for a constant C' > 2 + 2Aln2 and any
161n2 1
—_— K —. Therefi b
(€= 2pa2 < < 5 erefore, by (7), we
get
Y PQL) <D Pt (ma) > Cpt(ma))
L>0 L>0A€S
C A
< Y 2B (ma) > S A) + (N ma) < )]
L>0
< S 2R ma) — A > (S —1)4)
2
L>0
A A
+P(ut(ma) — A < —5)]

< Z 2L(e_ﬁ(c_a)2A2KL +e‘ﬁA2L) < 400.

L>0

Then, by Borel-Cantelli lemma, for almost
all disorder configurations a, there exists Lg(«)
such that for all L > Lo(«),a ¢ Qp. It implies
the upper bound of a). For the lower bound of
a), we do the same argument. Then, the estimate
b) easily follows from a).

Let us now verify the estimate ¢). We ob-
tain the upper bound from using the fact that
p*(Na; Na) < p(Na) and applying a). For the
lower bound, we assume p € [0, 3] and consider
the set W :={z € A: p*(n,) < 1}
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*If [W| > L|A| then W € S. Hence, we have

MNANA) =Y asme) > Y 1 (00 )
TEA zeW
= @)1= i)
zeW
Z/l ) —*lt M(Nw)
x€W
s Lo
> Lo el
* If (W] < 3|A| then |[W¢| > LA i

We e S. Hence, we have

MNA NN =D i asme) > Y 1 (i)

TEA reWe
=Y ) (1= (ne)
xeWe
> = Z 1 - 771
2 Eve

1
= SHM (W] Nive)

1
2

A\

CHWe|(1 = p) > CAlp.
From two cases above, we get
A (Na; Na) > C7YAa,. (8)

Now, given A € S, applying (8) gives us
N (Na;Na) > C7HA[min(pf
po= M m
b) then imply the lower bound of c).

.1 = p'), where
A). This estimate together with a),

The estimate d) then follows from a) and
c) similar to the one as presented in! Lemma

A2 O

Lemma 3.2. There ezists a constant C' > 0 such
that for almost any disorder configuration o, any
function f with support Ay large enough and any
subset A C Z¢ large enough, for all \,\' € R,

11 (f) = 1)

< Ollf ool Aglle™ (may) = p(may)l, - (9)

1 (ma; No) — i (ma; Ny
2|A /
< |'A|'| ¥ (mar) — i ma) YA’ C A, (10)

For any p,p’ € (0,1),

11200 (ng) — ) (30| < " = p,
(11)

|12 (n;m0) — ) (193 m0)| < Clp’ = pl,
(12)

Aa(p) = Xa(p)| <

p(lc: P ) (ma)|.
(13)

Proof. Let us first prove (9). By setting p :=
prma,),p = u’\'(mAf), we can write

0 ()~ (D] = | / W59 (f)ds
< / I O Na )X, (s)lds.  (14)
p

By Lemma 3.1, for any function f with support
large enough,

1?21 (£, Na,)|
< O flloolAgl
X min(ﬂ)\Af(S)(mAf)v 1- ,UAAf(S)(mAf))

= C[|flloo| A min(s, 1 — ).

Moreover,
1
I
A, (8) =
f H/\Af(s)(mAf; NAf)
C
<

min(u*2r P (ma, ), 1= @2 (ma,)

B C

min(s,1 —s)’

https://doi.org/10.52111/qnjs.2023.17104

Quy Nhon University Journal of Science, 2023, 17(1), 39-47 | 45



QUY NHON UNIVERSITY
JOURNAL OF

SCIENCE

Therefore, for any function f with support large
enough,

125 (F:Na ) Xa, ()] < Ol llocl Al

Hence, we obtain (9)

Now we verify (10). Let us observe that

|M(NA;NA; NA)l <2 ZW(%, nzvnm)l

zEA
<23 (o)1 = p(na))20a(:) = 1|
TEN
<2 () (1= p(ne))
rEN
=2 pnsne) = 2u(Na; Ny). (15)
€A

We set p:= p(mpr). 7 == p* (mys). By this
setting, we have Ap/(p) = X\, Ap/(p)) = X and we

can write

1 (mas Na) — g (ma; Ny))|

= ‘/p iNkA/(s)(ml\;NA)dS
; ds

ﬁ/
S /: |'LL)\AI(S)(TnA;NA;NA))\A/(S)ldS
o

)
< / S (N Ny A (s)ds
5 A

~/

P Aar(8) S ,
s/ 2 et Wil
i

Al () (mpr; mae)

2\
<
Al

77

and we arrive at (10).

Let us next consider the estimate (11). With

no restriction, we assume that 0 < p < p/ < 1.

Since lim P(jag| < B) = 1, there exists some
BT

constant B > 0 such that P(|jag| < B) > + and
we have

https://doi.org/10.52111/qnjs.2023.17104

x(p) =E :MAO(p)(no;ﬂo)]

[ €O¢0+)\0(P)
(1 enarh)

[ eo+Ao(p)
H{|00|SB’} 2
(1 + eo‘0+>\0(p))

+E

| e0tXo(p)
{\ot0|>§} (1 v 60‘0"')‘0(9))2

> B(lao| < B)min (h(~B), h(B))

eB+ro(p)
(1+€ﬂ+>\o(p))2

where h(f) = . Therefore,

112 (1g) — 20 ()]

o d o’ 20(5) (1)
_ Ao(s) H Jo
= - (no)ds S/ — s
‘/p ds ‘ p x(8)

Sc(pl - P)»
and this implies (11).
On the other hand, (12) is a simple conse-

quence of (11). In fact, we have

(”)(no;no)l
(p)(no)|
100 (0)? — O (i)
< Clp ) (ng) — 0@ (1))
<Clp' = pl.

|20 (g o) —

T
< | (o) — p

O

4. ON THE CONTINUITY OF THE
DIFFUSION MATRIX AT THE END
POINTS 0 AND 1

As we can see in the proof of? Theorem
5, Section 11, the assumption on the bound-
edness of the disorder field is essential to de-
scribe (a, D(0)a) and (a, D(1)a) as the limit of
(a,D(p)a) when p | 0 and p T 0, respectively.
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More concretely, let us go through that proof.
By the boundedness of the random field, there
exists some constant C3 > 0 such that

eam +>\0(p)

> Csp. (16)

Pr = 71 n eaw+)\0(l)) -

This assertion helps the author to verify the
following inequality

U(p) > C1p°E[g5..)-

Unfortunately, when the random field is un-
bounded, that assertion does not hold true. In-
deed, if there were some constant C3 > 0 such
that we have the estimate (16), then by taking
the limit o, | —o0 in both sides of (16), we would
get a wrong bound C3 < 0.

Moreover, as we keep looking at that proof,
we can see that the assumption on the bound-
edness of the disorder field is also used to prove
the equality (11.35) as follows

lim \,(p) inf E Ao(e) (n, — 1g)? + Cp?
lim Xo(o) inf [eezg(u (ne — m0)* +Cp?)

% (Bo +7_oU — U)2]

inf B Eeple + ) (B 7o ~ VY]

Ble)

Namely, one has

1 1
/ — fr—
)\O(p) - X(P) - 5 €a0+>‘0(p) )
(1 + @0¢0+>\0(P>)2

and
Xo(p) (0 Qe

e e +e

HAO(p)(TIe—"IO)Z = ( )

(14 e@0tro(p))(1 + edetrolp))’

If -B < a, < B then

AO(P)( Qo Oée)

c e"’ +e Xo(p) 2
WSN ) (ne — o)
eko(P)(eao + e"‘e)

< (14 e=B+X(p))2’

Hence, the equality (11.35) follows from
checking that as p — 0, \g(p) ~ Inp — Inz and

o(p) ~ p.

We now claim that it is not necessary to re-
quire the boundedness of the disorder field in
order to obtain the equality (11.35). In fact, due
to the Monotone Convergence Theorem, we have

the following two estimates
. 1 !
A5 e = Efeco]’

, (€0 +e%)(Be + - U — U)?
N [ (1 e t3)(1 + eneth)
=E[(e™ + e*) (B + T_U — U)?].

They immediately imply the equality
(11.35).

Therefore, based on the previous observa-
tions, in order to get the hydrodynamic behav-
ior of our system with unbounded disorder as
the Cauchy problem (3), we just add another as-
sumption that the diffusion matrix D(p) has a
continuous extension in the closed interval [0, 1],
i.e. we arrive at the assertion of Theorem 1.1.

Acknowledgment

This study is conducted within the framework
of science and technology projects at institutional
level of Quy Nhon University under the project
code T2022.746.02.

REFERENCES

1. A. Faggionato, F. Martinelli. Hydrodynamic
limit of a disordered lattice gas, Probability
Theory and Related Fields, 2003, 127, 535—
608.

2. C. Kipnis, C. Landim. Scaling Ilimits of
interacting particle systems, Grundlehren
der mathematischen Wissenschaften 320,
Springer Verlag, 1999.

3. J. Quastel, H.T. Yau. Bulk diffusion in a sys-
tem with site disorder, Annals of Probability,
2006, 34(5), 1990-2036.

4. S. R. S. Varadhan, H. T. Yau. Diffusive limit
of lattice gas with mixing conditions, Asian
Journal of Mathematics, 1997, 1(4), 623—
678.

https://doi.org/10.52111/qnjs.2023.17104

Quy Nhon University Journal of Science, 2023, 17(1), 39-47 | 47



