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GLOBAL HYPOCOERCIVITY OF KINETIC
FOKKER-PLANCK-ALIGNMENT EQUATIONS

ROMAN SHVYDKOY

ABSTRACT. In this note we establish hypocoercivity and exponential relax-
ation to the Maxwellian for a class of kinetic Fokker-Planck-Alignment equa-
tions arising in the studies of collective behavior. Unlike previously known
results in this direction that focus on convergence near Maxwellian, our result
is global for hydrodynamically dense flocks, which has several consequences. In
particular, if communication is long-range, the convergence is unconditional.
If communication is local then all nearly aligned flocks quantified by small-
ness of the Fisher information relax to the Maxwellian. In the latter case the
class of initial data is stable under the vanishing noise limit, i.e. it reduces
to a non-trivial and natural class of traveling wave solutions to the noiseless
Vlasov-Alignment equation.

The main novelty in our approach is the adaptation of a mollified Favre fil-
tration of the macroscopic momentum into the communication protocol. Such
filtration has been used previously in large eddy simulations of compressible
turbulence and its new variant appeared in the proof of the Onsager conjec-
ture for inhomogeneous Navier-Stokes system. A rigorous treatment of well-
posedness for smooth solutions is provided. Lastly, we prove that in the limit
of strong noise and local alignment solutions to the Fokker-Planck-Alignment
equation Maxwellialize to solutions of the macroscopic hydrodynamic system
with the isothermal pressure.

1. Background and Motivation. One of the most fundamental problems that
arise in studies of collective behavior of large systems is to understand emergence of
global phenomena from purely local interactions. The Hegselmann-Krause model
of opinion dynamics [16] or Vicsek model of swarming [32] provide examples of
such phenomena and are well-studied in the applied literature. In the context of
alignment dynamics a class of environmental averaging models, such as Cucker-
Smale [4, 5], Motsch-Tadmor [25] and their topological counterparts [31, 15, ?]
provide analytical framework for studying emergence in the sense of convergence
to a common state v; — 7, a “consensus”, see [29, 33, 26, 23| for detailed surveys.

Let us give a brief overview of the problem and most recent known developments.
Every alignment model consist of two core components. Those are some averaging
protocol

v=(v1,...,08) ER™ = (()1,..., (v)N) € R™,
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where each bracket (-); encapsulates probing of the environment Q" in a neighbor-
hood of agent x;, and a communication strength function s;(z). Both components
may depend on positions of all agents © = (x1,...,2x). A general alignment system
is then given by

(tl' = V;

’l')i = Sl({B)(<’U>l — U,‘).
The classical Cucker-Smale model is a well-studied example of such a system given
by

(1)

N
b=y mid(xs —z;)(v; — vi), (2)
j=1

where ¢ is a radial communication kernel and m;’s represent communication weights
of agents. In this case the strength s;(z) = Zj\;l m;¢(x; — x;) is based on metric
proximity of the crowd around. If s;(x) = 1, one obtains the Motsch-Tadmor
averaging model

. > m M@ — x5)vs
o= (v)i —vi, (V)i = Ty .

> k1 (i — T
In both cases, exponential alignment is achieved under long range fat-tail condition
IS o(r) dr = oo, see [4, 14, 26].

Under local averaging rules it is generally impossible to achieve alignment by
an obvious counterexample: if 2" = R™ one simply sends two agents in opposite
directions, and if 2" is periodic T™ one can send two agents along perpendicular
geodesics with relatively rational velocities so that the agents never approach each
other closer than a communication range rg < 1 resulting in a so called locked state.
Both counterexamples can be ruled out assuming graph-connectivity of the flock at
scale ro. If the flock is nearly aligned and initially connected such an assumption
will propagate in time resulting in exponential alignment, see [29, 24] and references
therein.

In what follows we will restrict ourselves to the periodic environment " = T"
to focus more on the dynamics in the bulk of a flock, and to avoid technical issues
related to confinement, see however [28, 34]. We will also be interested in large
systems, N — oo, which support kinetic description via a mean-field limit, see [14],

8tf +v- vzf =V, - (Sp(v - <u>p)f) (4)

Here, (-), is the corresponding macroscopic density-dependent averaging operation,
and s, is the limiting communication strength. For example, in the CS case,

3)

5=+ pgn and (u, = (202 (5)

where p and up are the macroscopic density and momentum,

o) = [ Sy, )= [ ofeo)an

The issue of locked states becomes the primary obstacle for global alignment on
the periodic domain. Such states are highly unlikely as they form a negligible set
of data. So, it is conceivable that a deterministic approach can be successful in
proving emergence for generic initial conditions, however this has only been done
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in 1D, [6], where dimensional restrictions are severe. A more natural approach is
to disrupt locked states by incorporating a small properly scaled noise

f]i = Si(<v>i - Ui) + v zdbz(x)Wl, (6)
where W,;’s are independent Brownian motions in R™. The mean-field limit of

solutions satisfies a Fokker-Planck-Alignment equation (although such limit has to
be verified for each particular model, see for example [1, 27] and references therein)

atfg+v'vzfa :UspAva+vv : (Sp(vi <ua>p)fa)' (7)
Since any noise disrupts the occurance of locked states we anticipate that they
would play no role in the long time dynamics of (7). So, the expected behavior
as t — oo would be the same as for the linear Fokker-Planck equation which is a
relaxation to the global Maxwellian
M lv—a|?
e i
where u is some constant velocity vector, and M is the total mass. If such a

convergence holds true, then the alignment of the original system can be recovered
in the limit of vanishing noise o — 0:

fa — MHoa,M =

. M
lim lim f7(t) = W&J:a ® da. (9)
This program has seen partial success. In [8] Duan, Fornasier, and Toscani
proved relaxation (8) in the Cucker-Smale case for the near-Maxwellian initial data

fo in the strong Sobolev metric,
f=m,am+ 9,00, llgoll e+ (o xmny < €, (10)

for some small ¢ > 0. Although in this case the alignment term s,(u), = (up)¢
is smooth, which avoids issues with well-posedness, the system does not have a
globally decaying Lyapunov function — entropy. A similar result was alluded to in
[8] for the Motsch-Tadmor case, which also suffers from the lack of entropy. More
recently, Choi [3] demonstrated the limit (8) for purely local Motsch-Tadmor model
where k = 1 and ¢ = o, i.e. s,(u), = u. The limit as ¢ — dyp was justified in
[18]. In this case the equation has an entropy, but the fully nonlinear nature of
the alignment force requires delicate energy estimates. The result is proved for the
same near-Maxwellian data (10) and convergence holds exponentially fast on the
torus.

Both of these results are largely inspired by techniques developed for collisional
models, [7, 13], where the perturbative analysis is adapted to dealing with the
particular structure of nonlinear averaging. For alignment models, however, such
issues seem to be more of a technical origin rather than related to any specific
phenomenological obstruction mentioned earlier. So, our goal in this present work is
to fulfill the need for a global relaxation result departing from the near-Maxwellian
settings (10) and relying instead on the natural characteristics of the flock such as
connectivity or communication.

Let us assume that ¢ € C*°(Q") is a convolution type communication kernel on
the periodic domain Q™ = T” satisfying

on (x) dr =1, (b(l‘) > COIl|a:|<7‘g- (11>

We call ¢ global if ¢ is bounded from below on the domain, i.e. rq = diam Q™.
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To state the particular kinetic model we will be interested in, we define the

following density-weighted filtration of the macroscopic field u:
U¢7p = (UF)¢, Up = % (12)
P
The expression for up is exactly the macroscopic analogue of the Motsch-Tadmor
averaging. In fact, in the compressible turbulence this is known as the Favre filtra-
tion, see [9], used for large eddy simulations. One of the notable properties of the
Favre filtration is that the mollified density satisfies the continuity equation relative
to ur,
Opy =V - (urpg),

which makes it more accessible numerically. The extra mollification that defines our
averaging protocol (12) makes it suitable for a number of applications. First, it was
implemented in the proof of the energy conservation for solutions of inhomogeneous
Navier-Stokes system in the Onsager-critical spaces, see [20] (although defined in
terms of Littlewood-Paley projections). In the context of alignment models it was
instrumental in extending Figalli and Kang’s hydrodynamic limit result, [10], to
flocks with finite support, see [29]. The mean-field limit of the discrete system

S midly — )
S mkd(y — )

0; = (v); — vy, (v); = o d(x; —y) dy (13)

to the corresponding Vlasov-Alignment model

atf +v- vmf = Vv . ((U - u¢>,p)f) (14)

was also justified in [29]. A notable distinction between (13) and the Motsch-
Tadmor model (3) is that the averaged version preserves the total momentum, and
hence, the limiting velocity @ is determined directly from the initial condition.

With the added noise we arrive at the following Fokker-Planck-Alignment equa-
tion which will be the main object of our study

Ocf +v-Vof =0Auf+ V- ((v— U,;s,p)f). (15)

Thanks to the new averaging protocol the model possesses a number of remarkable
properties including global hypocoercivity, which enables us to establish a general
relaxation result. We describe it in the next section.

2. Main results. The Fokker-Planck-Alignment equation (15), FPA for short,
obeys two conservation laws — mass and momentum

1
= — vf(x,v)dvde, M= f(z,v)dvde. (16)
M Qn xRn QnxRn

N

Thus, the macroscopic limiting parameters of the model are determined by the
initial values. The model also possesses a Lyapunov function — relative entropy
which we address in detail in Section 3. In addition, the model is locally well-posed
in weighted Sobolev classes

HEQ" % R”) = {f B = [ )0k P dvds < oo},
s Qn xR™

for hydrodynamically dense flocks, ps > 0, where k,s > K(n). We will provide the
proof in the Appendix. The latter is necessary to define the filtration w4 ,, and in
fact, implies that ug , € C°°. Moreover, the solutions will not blowup as long as pg
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remains positive. In particular, if ¢ is global, then p, > M min ¢, and in the case
the FPA is globally well-posed.
We will need a more quantitative definition of the hydrodynamic density.

Definition 2.1. We say that the flock is uniformly hydrodynamically dense at a
scale r > 0 if there exists an adimensional § > 0 such that

1

ot 37 [ e8>0 )

Note that if a flock is dense at scale 1/, it is dense at any larger scale r” > 1/,
and every flock is trivially dense at the global scale r = diam Q™. It is also clear
that every part of a dense flock can be connected by a graph with legs of size < r.
In fact, dense flocks are also automatically chain connected at scale r in the sense
defined in [24]. If r = rg, where 7 is the communication range (11), then clearly
there exists a ¢ > 0 depending only on §, co, rg such that

Py = ¢ (18)

Our main result states that all that is required for solutions to relax is hydro-
dynamic density at a scale smaller than the communication range ry. Since we
are interested in the limit o — 0, we can assume that o < o¢ for some finite but
arbitrary og > 0.

Theorem 2.2. Suppose f € HF is a classical global solution to (15) that is uni-
formly hydrodynamically dense at a scale v < ro. Then f relazes to the correspond-
ing Maxwellian at an exponential rate

_ 1/2
||f(t) — MO’,ﬁ,M”Ll(fL"XR") < cire €20 t ‘2\4/0-7 (19)
for some ¢y, co > 0 depending only on the parameters §,r,1q9,n,00 and ¢.

As we noted earlier both hydrodynamic density and global well-posedness follow
automatically for global communication kernels. So, in this case we obtain an
unconditional result.

Corollary 2.3. If communication ¢ is global on Q", then the Fokker-Planck-
Alignment equation (15) is globally well-posed in H¥(Q™ x R™) and any solution
satisfies (19).

Next, we isolate a class of solutions that remain hydrodynamically dense if ini-
tially so. Let us consider the full Fisher information associated with a distribution
f (here @ is given by (16)):

_ 2

Theorem 2.4. There are constants €, c1,co > 0 depending only on Q" and ¢ such
that if fo € HY satisfies

I(fo) < eoM, (21)
then there exists a unique global solution f € LS (RT; HF) to (15) with f(0) = fo.

loc
Such solution will relaz to the corresponding Mazwellian at an exponential rate (19).
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Let us discuss the meaning of the smallness condition (21). By the classical log-
Sobolev inequality the Fisher information dominates, and scales like, the relative
entropy

I(fo) > o / folog —1% dvda, (22)

Qn xR™ Ho,a,M

which in turn by the Csiszar-Kullback inequality dominates, and scales like, the
L'-norm of the difference

co
2 M”fo - NG,@MHQLI-

So, our condition (21) expresses a weaker form of proximity to Maxwellian than
(10). Additionally, in the limit as ¢ — 0, the condition (21) does not degenerate
into fo = %5,1:&@ dz. In fact, for the ansatz fo = po(2)pto,a,m(v), (21) translates
into a o-independent inequality

[ Wovmlas<e,
Qn

which expresses a measure of flatness of the initial density. Thus, in the limit as
o — 0, condition (21) still holds for a non-trivial class of data fo = po(z)dy=a,
which in fact produce the natural traveling wave solutions to the noiseless Vlasov
equation (14), f = po(x — t&)dy—q, the so called flocking states, see [30]. In fact,
these would be solutions for any profile pg, which suggests that there might be a
room for improvement in condition (21).

The proof of Theorem 2.2 and 2.4 is focused on establishing the global hypocoer-
civity property of the FPA in the entropic settings. The general methodology follows
Villani’s treatment of the linear Fokker-Planck equation [34] where the equation
for the distribution h = f/u is represented as a sum of the degenerate dissipative,
transport and, in our case, alighment components

Oth = —0 A" Ah — Bh + A* (ug ph),

see Section 4 for notation. The main idea is to modify the Fisher information Z to
include a properly scaled cross-product term

Tpo(h) = 03/2/ Mudvd%
QnxRn h

and let the transport B compensate for the lack of dissipation in A*A. The new
1

modified information Z = 7 + Z,,, is comparable to the original one, 57 < 7< %I,
and in combination with the relative entropy H forms a global Lyapunov function
satisfying
% {cl’H —|—i} < —coot/? {cﬂ-[ +i} . (23)

An application of the Csiszar-Kullback inequality yields the desired result.

It is in the proof of (23) where the special choice of filtration wug , starts to play
a crucial role. Specifically, the non-linear alignment term A*(ug ,h) interacts in a
particular way with the Fokker-Planck component and the dissipation terms to pro-
duce cancellations necessary for the global rather than near-Maxwellian coercivity.
We will provide full details of this computation although the reader will notice that
the Fokker-Planck part is a more explicit form of Villani’s abstract argument [34],
which also appeared in more general Riemannian settings in [2].
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Finally, in Section 5 we provide a rigorous derivation of the corresponding Euler-
Alignment system with isothermal pressure law
pr+ V- (up) =0 (24)
(pu)e + V- (pu@u) + Vp = p(ug,, — u).
The values u, p come as the limit of the corresponding macroscopic quantities of
solutions to the strong noise/local alignment kinetic FPA given by

O 0 Vaf* = LA+ Vo (0= u) N + Vo (0= 03,0, (25)

where u® = (up)®/p° is the usual macroscopic velocity field associated with fe.
The classical Cucker-Smale Euler-Alignment system was derived in a similar way
previously by Karper, Mellet, and Trivisa in [19]. Here we take a more direct
approach by accessing the full kinetic relative entropy rather than the macroscopic
one, which makes the argument more economical.

3. Entropy and Energy. Let us make a few assumptions that will simplify to
the notation. By the Galilean invariance

ft,z,0) = ft,x +tV,o+ V),

we can assume that the total momentum is zero, @ = 0. Since the equation is
0-homogeneous in f, we can assume that the total mass of the flock is given by
M =|Q"|. So, the corresponding Maxwellian is given by

1 w2

= —e o

K (2mo)n/2
Let us now introduce several key quantities. The central quantity is the relative
entropy

(26)

’H(f|u)=a/ flogidvdgc7 (27)
Qn xRn w
or more explicitly,
1
’H(f\,u)za/ flogfdvd:r—i—f/ |U|2fdvdx—|—J\Q"\Elog(%ro).
QHXRTL 2 QTLXR’H 2

According to the classical Csiszar-Kullback inequality we have

collf = pl} < H(f|p)- (28)

So, to prove Theorem 2.2 it suffices to establish an exponential bound on the entropy
itself.
We will work with a hierarchy of energies’:

E:/ |v|2f dv de,
Qn xRm

&= plul?dz,
Q’IL
2
u
51:/ %dx,
an Po

2 dz.

52:/ plug.p
QTL

IWe intentionally leave out the % factor in order to simply formulas that follow.
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Claim 3.1. We have
E<E KELE. (29)

The last inequality is the classical maximization principle. The rest follow by
application of the Holder and Minkowski inequalities.

The difference between the two mollified macroscopic energies will play a special
role in the analysis,

.A:gl—gg.

It represents a quantitative measure for alignment for the Favre filtered field up as
will be elaborated in Lemma 4.4.

Next, for a macroscopic field v we consider the partial Fisher information cen-
tered at u

2
Loo(fyu) :/m N |Uv”f+;”“)f| dv da. (30)

Pertaining to the situation when u = u4,, we observe the identity which follows by
a simple expansion of the numerator:

Im)(fa uqf),p) = Ivv(fa 0) + 52 - 251 (31)
Lemma 3.2. We have the following two forms of the entropy law:
d
CH ) = Tl 5) — A, (32)
d

The proof of (32) goes by a direct verification. Then (33) follows from (32) and
(31).

From (32) we can see that the FPA equation has a globally decaying entropy.
One not so obvious consequence of this is that the full energy F by itself remains
uniformly bounded. To see that one has to circumvent the issue of fact that the
Boltzmann functional [ flog f dx dv is not sign-definite. This was addressed in [11]
by showing that there is an absolute constant C' > 0 such that

1
/ |flog fldvdz < / flogfdvdx—i—f/ lv2f dvda+C < CLHA-CY.
Qn xR™ Qn xR™ 4 QnxR™

Given that the entropy is non-increasing thanks to (32), the energy also remains
bounded,

E(t) < ClHo+ CY, vt > 0. (34)

From version (33) of the law, which links the information directly to u, see next
section, we can identify two major obstacles in establishing coercivity directly — the
traditional lack of dissipation in the x-variable, and an additional macroscopic en-
ergy that comes from the alignment force. The two will be handled simultaneously
in the next section.

4. Hypocoercivity. We now get to the proof of Theorems 2.2 and 2.4.
It is more technically convenient to recast the FPA equation in terms of the
renormalized distribution h = %, which satisfies

hi+v-Voh=0Ah—v-Voh—ug, Voh+0o  (ug, v)h. (35)
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The Fokker-Planck part of the equation has the traditional structure of an evolution
semigroup given by the generator

L=cA*A+ B, B=v-V,, A=V, A*'=('v-V,)-.
Here the adjoint is understood with respect to the inner product of the weighted
space L2(u):
(9192) = / 9192dp,  dp = pdvdz.
Qn xR™
The nonlinear alignment part can be represented in terms of the action of A* :
A" (ug,ph) = —ug,p - Voh + 07 (ug,p - v)h.
Thus, (35) can be written concisely as
hiy = —Lh + A" (ug ,h). (36)
We now rewrite all the entropic quantities in terms of h:

[Vuh|?

H(h) = a/ hloghdu, Z,,(h) = Tu(f,0) = 02/ dp,
Q’"’ XR” Qn XRR h

and consider two additional information functionals

) 2
Ty (h) = 03/2/ Mdu, Tpo(h) = 0—/ M dp.
Qn xRm h Qn xRm h

Recall that the sum Z = Z,, + Z,, constitutes the full Fisher information and, by
the classical (rescaled) log-Sobolev inequality, see [12], controls the relative entropy:

Z(h) = AH(h), (37)

where A > 0 is independent of o.

In the following three lemmas we will calculate evolution laws for each of the
information functionals. As will be seen, the alignment component has some re-
markable cancellations and interacts closely with the Fokker-Planck part. We also
protocol dependence on ¢ which is essential in proving Theorem 2.4 later.

Lemma 4.1. We have
d

%Ivv(h) = _2U3va — 27y — 201/21’11} +2&4,

where

Dy, = (h|V3R[%),  h=logh.
Proof. Let us write Z,, = (V,h - V,h). Computing the derivative we obtain

%%L}v = 2(Vyhy - Voh) = (|Voh[*he) = =20(V, A* A -V, h) + o (|V,h|2 A" Ah)
—2(V,Bh-V,h) + (|V,h|*Bh)
+2(Vy A (ug ph) - Voh) — (Vo[ A" (ug,,h))
=Ja+Jp+ Ju.

Let us start with the A-part. Observe that

By, (A*Ah) = A* Ahy, + 0 the,.
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Thus, adopting Einstein’s summation convention:
Ja = —20(A* Ahy,hy,) — 20T, + o(|V,h|> A* Ah)
= —20(Ahy, - Ahy,) — 207 2T, + o (A|V,h|* - AR)
= —20(hAh,, - Ahy,) — 20{h,, Ah - Ah,,) — 20 2L, + 20(hy, Ah,, - Ah).

The second and last terms cancel, while the first one involves the sum of the squares
of all second order derivatives |[V2h|?. We arrive at

Ja = —20D,, — 20 *T,,.
Next,
Jp = —2(Vyh-Vuh) — 2((v - Vohy, ) he,) + ([Voh|?v - Vi h).
Let us look into the middle term:
—2(v - Vihy hy,) = =20 - Vihy hoh ™) = —(v - Vi |hy,|Ph71)
= —(lhv,|*v - Vohh™?) = —(|hy, [*v - Vh)

which cancels the last term in the previous formula. So,
Jg = —203/%T,,.
For the last alignment term we prove the following identity:
Jy = 2072,

To prove it we manipulate with the formula for J,, as follows
Ju = 2(VyA*(ug ph) - Voh) — |V h|*A* (ug, ,h))

=2(Vy(07 0 ug ph — ug o - Voh) - Vo) = (Vo| V| - ug ,h)

= 2<[‘771U¢7ph +o (v Ug,p)Voh — V?zh(u@p)] - Voh) = 2(V3h(V,h) - ug,ph).
where V2h is the Hessian matrix of h. Notice that the first part of the first term

produces energy,

20" Nug ph - V,h) = 20_2/

u¢,p-vhd;4:2a_2/ Ug,p - vf dzdv
Qn xR™

Qn xR?
= 20*2/Q Uy, - (up) de = 2072&,.
We now show that the remaining part of J,, vanishes. Indeed, using that
V2h = hV2h + %Vvh ® Vyh (38)
we obtain
200 (v ug,p)Voh — RV2h(ug,,) — %(uw - Voh)Vuh, Vyh) — 2(V2h(V,h), ug,,h)
by the symmetry of the Hessian,

1 _ .
=200 (v ug,p)Vuh — (g, Voh) Vuh, Vo) = 4VER(VuR) ug ph). (39)
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Looking at the first bracketed term, we can interpret it as an action of A*:
1 _
2(c" (v - ug,,)Voh — 5 (W0 - Vuh)Voh, Vb
=2(c" h(v-ugs,) — hlug, - Voh), |[Voh|?)
= 2(A" (ug,ph), [Voh|?) = 2{ug ph, Vo Vuh[?) = 4VER(Voh), ug, ph).

which cancels the second bracketed term in (39).

Lemma 4.2. We have
d
dt

where

1 1
Imv(h) < _50—1/219596 — 0Ly + 003/2 Dywér + 05/2 Dy Doy + 503/2517

Dy = (h|V,Vh[?).

Proof. Let us express the derivative as follows

1 d - - - -
%—Im(h) = (tht . Vvh) + <th . Vvht> — <htvvh . th> =Ja+Jdp+ Jy,
o3/2 dt

where as before J4, Jg, J,, collect contributions from A*A, B, and alignment com-
ponents, respectively. We start with the easier terms:

Jp = —(Va(v-V,h) -V,h) — (V,h-V,(v-Vih))+ ((v-V,h)V,h-Vih). (40)
The middle term can be expanded as follows
—(Vah - V(v Veh)) = =0 ' Ty — (ha,vjha0,),
integrating by parts in x;,
=—c T, + (i_zzizjvjhU)
using that i_Lzﬂj =h " hgn, — h2ha, B,
= =0 "Tys + (hayo, viho,) — (o by vh,)
and the last two terms cancel with the first and third terms in (40). Thus,
Jp=—-0"Tsn.
Next, we examine the J,-term:
Ju = (VzA*(ug ph) - Voh) + (Vih - Vi A* (ug ph)) — (A% (ug,ph)Vih - Vo h)
= (A" ((ug,p)z, M) o,) + (A" (ug phas, ) w,)
+ (ha, A" (ug pho,)) + (Vah - ug,ph)
— (hug,p - Vo(Voh - Vih))
= ((ugp,p)z:i b - Voho) + (g pha, - Vohe,) + (Vioha, - ug phe,)
+(Vah - ug ph) = (hug, - Vo(Voh - Vih)).
Note that
(Up,pha, - Voho,) + (Voha, - g pho,) = (htig,p - Vo(Vuh - Vah)),
so, those two terms will cancel with the last one. Thus,

Ju = <(u¢,p)xih : V'UB'Ui> + <Vmﬁ ’ “¢,Ph>
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We estimate the first term as follows:
<(u¢,p):vih : V'UB'Ui> < Dll)’{)2<‘(u¢7p)1i |2h>1/2-
Denoting 1; = |0x,¢|, and in view of (18), we obtain

(s P) = [ oo Podo < [ (ue)opda
“" @l (41)
= [P, de < B e
Qn C
Thus,
<(u¢~,p)$ih : Vvhvi> < OV Dyé.
Turning to the remaining term, we obtain
_ 1 - 1 1 1
(Vah-ugph) < S(VahI*h) + 5 {Jug,o[*h) < 507 Tow + 5 (Jur[*hy)
1 1 1 _ 1
In summary,
1 1
Ju + JB < —50_1Imm + C\/ 'Dm,gl + 551 (42)

Finally let us look into the Ja-term:
1 _ _ _ _
—Ja=—(V,A*Ah -V, ,h) — (V h-V,A*ARY + (A ARV b -V hy =T+ IT + I11.
o

For I we obtain

I =—(A*Ahg,h,,) = —(Vyhy, - Viohy,) = —(hV  h,
For II we obtain

IT = —(V h-Voh)—(hy, A*Ahy,) = —0 32T~ (hV yhy, Vb ) — (Vo -V by, ).
The two add up to

I+11=—0" L, — (hVyha, - Vohy,) — (Ah - A(Vyh - Vb))

< =0T, + \/Dyy Dy — I11.
JA < _U_l/Qva +o V vava~

Vohe,) = (he,Voh - Viyhy.).

Thus,

Lemma 4.3. We have
d

Lo (h) < —0°Dyy + CE;.

Proof. We have
1d
odt
The contribution from the B-term cancels entirely:

Jp = —2(V,(v-Vh) -V h) + (|V.h|?v -V h)
= —2((v- Vahe, )b, h 1) + (IVah|*v - V,h)
= —((v- VoIV Ph™Y) + ([Veh[?0 - V)
= —(v-V h|V.h|*h™2) + (|V.h|*v - V,h) = 0.

Tow(h) = 2(Vohs - Voh) — ([Voh|?hy).



GLOBAL HYPOCOERCIVITY OF KINETIC FOKKER-PLANCK-ALIGNMENT EQUATIONS13

Turning, next, to the A-term we obtain
—JA = —2(V,A*Ah -V h) + (|V,h|>A* Ah)
—2(Ahyg, - Ahg,) + (A|V,h|* - Ah)
—2(V, (hh > Voha) + (Vo|Voh[2 - T,h)
= —2(hVyha, - Voha,) — 2(hy,Voh - Vohy,) + (V4 |Voh|* - V)
= —2D,, — (Vy|Voh|? - Vyh) + (Vo |Vh[? - Vyh) = —2D,,.
Thus,
Ja = —20D,,.
Finally, the alignment term is given by
Ju = 2(V A*(ug ph) - Vih) — (Vi h[2A* (ug, ,h)).
In the second term we simply swap the operator A*:
~(|Vah[? A" (ug,ph)) = —(Vou|Vah|ug,ph). (43)
The first term is
2(V A% (ug ph) - Vih) = 2(A* (ug phe, ), ) + 2(A* (ugpp) e h) )
= 2(hhg,ugp - Voha,) +2((Up p)a b - Vohs,)
= <vv|vxﬁ|2“¢7ph> +2((ug,p)a; - Voha,).
We can see that the first term cancels with (43). As to the last one we estimate

2((ug,p)a; - Voha,) < 2D (ug,p)z )2,

rv

while the term (|(ug,,)z, |*h) has been estimated previously in (41). Thus,
J, < C\/Dwvgl < O'Dg;u + 010'_151. (44)

Summing up the obtained estimates proves the result.
O
Denoting ~
1= Im; + I.'w + I’I"I‘
and noticing that
1
|I:vv| < §(Im) + Imm)y

we can see that Z is comparable to the full Fisher information %I <I< %I. As
such, by the log-Sobolev inequality (37), we have
~ A
> SH(h). (45)
Let us now add the estimates from all three lemmas:

d - 1
—T < —20°Dyy — 2Ty — 20 %L, — 501/21170 — 0Ty + Co*? /D&

dt
+0%2\/Dyy Dy — 02Dy + C&1.
Using that
DDy < 5(0°Des +0°D)
and that

Co®/?\/DypE1 < 0°Dyy + CE1,
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we can see that all the dissipative terms are in negative, and we further estimate
(with possibly different C)

d - 1
I <2 - (202 + )T, — 501/21196 +C&.

By generalized Young’s inequality, the mixed information is estimated by
1
(201/2 +0)Zyy < Zal/QIm + C(00)Zyy-

Thus,

d
< C1(00)Zyw — 101/21 + Ca(00,Q", ¢, 0)&1. (46)

To absorb Z,, and the energy &£ we invoke the entropy laws (32) - (33). But
before we do that let us take a closer look at the alignment term .A.

Lemma 4.4. We have the following formula:

1
A=5 [ psslalur(e) - ue ) dody
Q'n. XQ’H.

postaey) = [ oe=0)ole —u)o(©)

Proof. The proof consists of the following streak of identities:

A= [ polurl = pltur)of) ds

—/ (ppur - up — p(ur)y - (ur)y) dz

- /m pour = (pur)g)) - ur dz
- /Q &)p(€) (ur(z) = (ur)s(€)) - ur (x) d€ da

/ —6)6(y — )p(€) (up (x) — up(y)) - up () d¢ dz dy
QnxQn xm

/"XQ" Poo(z,y) (ur () — up(y)) - urp(z) dzdy

1
5 | poaleg)lun(z) - ue(y) P dedy,
QnxQn

where in the last step we performed symmetrization in x,y. O
Next, we show that the alignment term controls the mollified energy itself.

Lemma 4.5. Under the assumption (17) there exists a constant ¢ > 0 depending
on 0 and parameters of the system such that

AJZCSL
Proof. First, note that if |x — y| < ro — r, then

pos (,7) = /Q S(n)dly — =+ n)ple —m)dn > & /| _9dE> s
n n|<r

Consequently,
p¢¢(x,y) > C]llar—y|<m—r'
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Thus,
azef () — ue () do dy.
lz—y|<ro—r
We now invoke [21, Lemma 2.1], to claim that
/| o) —uelw) Py > e, ) — T e
r—y|<ro—r

where up is the mean value of the Favre-filtered velocity. However, using the
assumed zero momentum, (up), = 0, we estimate

28l lur — T3 ey > / polur — T2 da

— [ polusP do - 25 - Tuply +12" [
n \_:/0_/
=& + | [ur]? > &,
and the lemma follows. O

Proof of Theorem 2.2. Let us go back to the entropy law (32) where we drop the
information and use the control bound on the alignment:

d
a% < —051.

Combining with (33) we obtain
1 d
- +1) =H << 1.
<c + ) dtH
Thus, together with (46),

% (Csm+1] < —Cuo' 1.
Recalling the log-Sobolev inequality (45), we further conclude
% [(137-[ + i} < —Csol/? [0371 + f} , (47)
and Theorem 2.2 follows from the Csiszér-Kullback inequality (28). O

Proof of Theorem 2.4. Recall that we work under the assumption that M = |Q"|,
so the uniform distribution 1 has the same mass as our density p. Let us also
observe that if a density p is sufficiently close to be uniform in L!-metric

lp =17+ < eo, (48)

for some small g9 > 0, then p is hydrodynamically connected at scale r9/2 in the
sense of Definition 2.1 with § = % And in particular py > ¢, where ¢ depend only
on the parameters of the model.

Let us assume that Z(fy) < o€, where ¢ is to be determined later. By the
log-Sobolev inequality (22), the maximization principle, and Csiszar-Kullback in-
equality we obtain

o )\U/ polog podx > colpo — 1]|3:.

Thus, ||po—1[|3: < ce, and if ce < £0/2, the above discussion implies that a solution
will exist on a time interval [0,7") according to Theorem 6.1. By continuity, we can
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assume that on the same interval inequality (48) still holds. In particular this fulfills
the continuation criterion of Theorem 6.1 and the solution can be continued until
the condition (48) is violated. Let T™* be the first such time. This implies bound
(47) on the same interval [0,7*) with all C’s dependent only on the parameters of
the model. Hence,

CsH(t) + Z(t) < CsHo + Zo < (C3 ™! +1)Zy < Cyeo. (49)
By the same streak of inequalities as applied initially, we obtain
lp = 1lI7: < Cse < 0/2,

if € is chosen small enough. This implies that T* = oo and proves the result. [

Remark 4.6. Our last remark in this section concerns the rate of decay stated in
(19). First, the prefactor /M /o is simply an artifact of the scaling law between
the L'-norm and the relative entropy, (28). However, the dependence on o in the
exponential rate is purely the effect of spacial non-homogeneity. Note that for the
homogeneous forceless Fokker-Planck equation,

8th =cA*Ah
we would have Z = Z,,, and testing with o(1 + logh) in the du-sense would lead
directly to %’H = —7 < —cH. Thus, the relaxation rate in this case is independent

of o. In fact, it would converge to the natural energy dissipation law as ¢ — 0 for
the pure continuity equation 0;f =V, - (vf).

5. Hydrodynamic limit. In this section we provide a derivation of the macro-
scopic Euler-alignment system

pt+V-(up)=0

(pu)e +V - (pu @) + Vp = plug,y — ). (50)

We take a similar approach to [19, 22] by considering an equation with penalization
force

O v Vaf* = LIAS 4 V- (0= w0 + Vo (0= 5, )f), (51)

where u® is the macroscopic velocity field associated with f¢. The issues of well-
posedness for (51) are very similar to the ones encountered in the Cucker-Smale case,
see [17], and will not be addressed here. The local alignment term already contains
all the major issues associated with roughness of the field, which are even less severe
for the filtered field ug ,. Thus, we will work in the settings of weak solutions to
(51) which satisfy the corresponding entropy laws elaborated in Lemma 5.3.

By taking moments of (51) we obtain the hydrodynamic system satisfies by the
macroscopic values u®, p*:

pp+ V- (up”) =0

(p°u)e + V- (p°u" @ u) + Vp© + V- Re = p*(uf, , — ) (52)

R. = (v@v—u® @u®—1)f dv.
RTL
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Here, I is the identity matrix. We will gauge the distance between u®, p* and u, p
through measuring the relative distance in terms of entropy between the corre-
sponding Maxwellians:

p(r,t) oueni? PE(x,t) _lewten?
H=mez® T T g T (53)
The relative entropy is given by
€
H(fE|p) :/ e logf—dvdx.
Qn xR K

A simple identity shows that it controls the entropy of f¢ relative to its own
Maxwellian distribution p, and the relative entropy for the macroscopic quantities:

H(fp) = H(fE|p®) + Hp[p), (54)
) = 5 [ ol =P et [ o loxlo/p) o (55)

So, if H(f¢|u) — 0, then also H(u®|n) — 0. Since the relative entropy controls the
L'-distance by the Csiszar-Kullback inequality, it implies convergence of macro-
quantities as well. Let us state our main result now.

Proposition 5.1. Let (u,p) be a smooth non-vacuous solution to (50) on a time
interval [0,T) and let ¢ be a global kernel, ming» ¢ > 0. Suppose that initial
distributions f§ converge to ug in the sense of entropies as € — 0:

H(f5 o) = 0,

then for any t € [0,T),

H(f|p) — 0. (56)
Consequently, the limits
P~ = p,
peus — pu, (57)
Pl = plul®.

hold in L*(Q™).

Remark 5.2. The only purpose of the assumption on the communication kernel
here is to ensure that the mollified densities all enjoy a common lower bound on
the domain in question:

pg(z,t) > p, (x,t) € Q" x [0,T). (58)
Any family of solutions satisfying (58) would fit into the framework of the proof of

Proposition 5.1 and the convergence result for such a family would still hold.

Proof. Let us note again that the macro-limits are a consequence of the vanishing
relative entropy (56), see for example [19].

We begin by breaking down the relative entropy into kinetic and macroscopic
parts:

H(f|p) =He + Ge. (59)

The kinetic component

1 M
H. = / felog £+ =|v|>f¢ | dvdx + nz log(27)
- 2 2
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is exactly the same entropy relative to the basic Maxwellian (26) we considered in
the previous section. The macroscopic component is given by

1
G. = / <p5|u|2 T Pelle " U — Pe Ing) dx.
an \ 2

We now state the energy bounds for each component.

Lemma 5.3. We have the following entropy laws:

d

%HE<nM; (60)
dy _ 1 +E/ o — w2 f€ da dv + £ — E° (61)
datc e 4 Qn xRn ' ’

where

vv 5+ 14_§ _ € £E|2
1. =/ Vo] ( 25) (v = )| dv dz.
Qn xR f
Proof. Differentiating,

d 1 | UfEP 2
77-[6:_7/ { + 2V, e (v —uf) + v — w2 fe| dvde
dt € Janrn xRrn fE f ( ) | |f

7/ [Vofe-(v—ug,)+v-(v—uj,)f]dvde.
Qn xRe

To prove (60) we simply dismiss the information term, and rewrite the filtered term
as follows

—/ (Vo fe (v—uj,)+v-(v—uj,)f|dedv=nM — E° 4+ & < nM,
Qn xR™

(62)

where the latter is due to (29). This proves (60).
To show (61) we treat the filtered term somewhat differently:

/Q . [va5~(v—ufb,p)+v-(U—u;p)f‘g]dvda:
nR™
:/ vae-vdvdx—k/ lv|? £ do dv — £
W,XR‘IL anRTL

:/ vas-(v—us)dvda:—&—/ lv —uf2fe dvde + £° — &5
Qn xRn

Qn xR®

Coming back to the main equation (62) we obtain

d 1 1 €

_ = _ = — ||V, €12 2(1 7>‘L’a. €\ fE

Gt [ v (1) Vs s

2
+ (1 + %) v — u€2(f€)2] dvdz
+§/ lv —u®]2fe dvda + & — £°,
4 Q‘VL XR’IL
as desired. O
The main consequence of (60) is that the entropy H® remains bounded on the

time interval [0,7") uniformly in e. This in turn implies uniform bound on the total
energy E° by way of the argument presented in Section 3,

Ef <G, (63)
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with C' independent of €.

Lemma 5.4. We have the following inequality
d

ags < CH(f%|pn) + C\/ BT, + CeE® + E° — &5, (64)

where C' is independent of €.
Proof. Let us compute the derivative of each component of G. (we omit the integral
signs on the right hand side for short):

d 1 £ £ g £ £
&i/np lul?dz = p°(u® —u) - Vu-u— (p° — p)u-Viogp —u-Vp+ p°ulug, — u)
d
T pout - udr = p*(u® —u) - Vu-u® 4+ p°V-u—pu®-Viegp — Vu : R,

Q’!L

+ psu(uz,p —u®) + pTut(ug,p — u)

d
— p°logpda = p°(u® —u)-Viegp — p°V - u.
at Jon

Thus,
d
&QE=Vu:725—|—p5(us—u)-Vu~(u5—u)—|—A,
where A is the alignment component,
A= pfulug,, —u) — piu(ug , —u®) — p*u(ug,, — u).
Given that u is smooth we have
d
—G.<C |Rc|dz + C P luf — ul*dz + A. (65)
dt Q’!L Q’!L
Let us proceed with the alignment term by rewriting it as follows
A= %) (g — ) — % — ) (s, — ) — U, — ).
The last term here is given by
—pu(ug , —ut) = E° — &7
The remaining first two terms combined give
2 2.

1 1
(= ) g — 05,) — = w2 < S g — % — 5 —

It remains to estimate the first term:
2 2
0t — s > < i lup — i 2
Let us recall that the filtrations here are performed with respect to their corre-

sponding densities. To reconcile this descrepency we add and subtract the Favre
filtration of u with respect to p°:

(up)p  (up®)o n ary
P I I

U =
Thus,

(up®)p  (U%p%)g

Py [

£

Polug,p —ug ,I* < 205




20 ROMAN SHVYDKOY

The first term is estimated by the Holder inequality treating p°(y)o(x —y) dy/p;(ac)
as a probability measure,

fut?

(up®)yp  (up%)y

PG P%

dz

2
o fa i) — WP W)~ y) dy
do< [ pila) e

- /Q pelu— w2 dy < H(S ).

The second term can be estimated by
2
£ _ 2 g _ 2
/ 5~ dxg/ [(up)o(p* — P)o| d$+/ |(u(p 6,0))¢>| de.

2 e p¢>
Using the simple pointwise estimates

(up)p  (up®)e

&

Pe Py

PPy

[(u(p® = p))o(@)], [(0" = P)o(@)| S llp° = pll1,

and the fact that the densities are bounded away from zero on the interval [0, 7)),
(58), we obtain

| v

Combining the above we obtain

ASCH(f ) +&° - &7

(wpdo  (up)s|

P PG

dz < C|lp° = pllf < CH(p|p) < CH(f?|p).

Thus,
d
&gs <C |Re|dx + CH(f®|u) + E° — &7 (66)
Q?L
It remains to estimate the Reynolds stress. A well-known inequality of [22] estab-
lishes such a bound in terms of information and energy. Let us rerun this argument
to account for the e-correction. Using that

/ u* @V, fedv =0, Voff@Idv = — fldo,

n Rn R’n

we write

Re= [ us/[e@ @VVF+ (v —u) V) + Ve[ + (v —u) Vo) @ v /f* dv
R’IL

— [ VF 0 @V (20— )V F)
+ 2V /f5 + (1+¢/2)(v —u) /[ @ v/ f5 dv

—E/n[ueé@(v—u‘s)+(v—u8)®u5}f€dv.

/ |Re|dz < C\/E°T. + CeE*

and the lemma is proved. O
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Combining the kinetic and macroscopic laws (61), (64) we can see that the
residual energy £° — &7 cancels out and we obtain

d 1 1
EH(fEW) < CH(ff|p) — gIE + CeE® + C\/ E<T. < CH(f|p) — 2—61'5 + CeE*®
< OlH(fSLu) + 026’

where C;’s are independent of e. Since initial entropy H(f§|p) vanishes as e — 0,
the Gronwall’s Lemma finishes the proof.
O

6. Appendix: Well-posedness and continuation. In this section we collect
and address all the basic issues of well-posedness and continuation of classical so-
lutions of (15).

To set the stage let us fix value o = 1 as it plays no role in the analysis. Let us
consider first the linear FPA model,

Of +v-Vof =A,f + V(v —u)f), (67)
where u € L2 ([0,7); C*(Q")) is a given macroscopic field. The well-posedness of

loc
solutions on [0,7") in any class H¥ for this equation follows by the standard linear
theory, see for example [34] and references therein. Our main existence result holds

in HE(Q" x R"), for k,s > K, where K is large and dependent only on n.

Theorem 6.1. Suppose fo € HE(Q" x R™), is such that p = inf(pg)y > 0. Then
there exists a unique local solution to (15) on a time interval [0,T), where T > 0
depends only on Eq and p, in the same class

e L>=([0,T); H"), inf > 0. 68

f ([0,7); Hy) o, po (68)
Moreover, if f € L2 ([0,T); HY) is a given solution such that

inf >0, 69

oo, Po (69)

then f can be extended beyond T in the same class.

Proof. The solution will be constructed by an iteration given by f° = fy, and

atfm+1 +v- vxfm+1 = Avfm+1 + vv((v - um)ferl)a
m—+1

0 = Jfo. (70)

where v = ug .

Let us show that solutions to the above system exist on a common time interval
[0,T), where T depends on Ey, p, and M. In fact it suffices to show that on a
common time interval the solutions will have a common bound on the energy and
density

E() < 2By, pf(0)> 5 (71)

For m = 0 this is obviously true with Top = oo. Suppose (71) holds for ¢ < Ty,.
Then, since u™ € L2.([0,Ty,); C¥(Q™)) the solution f™+! exists as least on the

loc
same time interval. Estimating pointwise,

WHS%WMgLW%ﬂmé%*MwMWﬂW

< 23/2871 ||¢>||00M1/2E3/2 _ CB71M1/2E3/2,



22 ROMAN SHVYDKOY

where C' captures all the dependence on the parameters of the system only. Calcu-
lating the energy for f™*+! from (70) we obtain

1d
Z—_Emtl =M — L +/ (u™ T ™) Ui da
2dt n

<nM — E™T 4 Cp_1M1/2Eé/2 ‘um—b—lpm—O—l‘ dz

- Qn
1

<nM — E™ 4 Cpm MEYVE™ <M — SE™ 4 Cp M By

Consequently,

E™TU(t) < Eoe ' + (2nM + Cp 2 M?Ep)(1 — e™") < 2Ey,

provided t < := Tyny1. Hence for t < T,,, AT,,41 we have

cFEy
2n]W+CB*2M2Eo
O = Ve () = ey 3 [Vl [
QTL

> -CM'2VE™1 > —C\/ME,.
So, pointwise,

Py (t) = p—tC/MEy > (72)

provided t < Cp(MEy)~'/2. Resetting

_ cEy
Tt = min < T, Cp(MEq) ™2, ,
m+1 { m B( 0) 27LM+CB_2M2EQ
we can see that the new restriction on time is independent of m. Since initially
To = oo the induction proves that the solutions will exist on the common time
interval [0,T") with

) B cE
T = min {CP(MEO) 7 2nM + Cpo—2M2Eo } '

We have constructed a sequence of solutions f™ satisfying (71) on a common
interval [0,7). This implies uniform bounds on the family in Hf Indeed, all
the norms ||u™(t)||cx for ¢ < T depend only on the bounds (71), while the stan-
dard energy estimates provide an exponential bound on ||f™([+ only in terms of
||um||L°°C’“ = C(E07B)7

LF™ @)l < N5 ]2 (73)
Next, let us estimate the time derivative in LQ. We have
10 ™ Ml < flo - Vo f™ [l + A0 f ™ |2 + 2l f™ [l + (0 = w™1) - Vo f ™12
< C(Eo, )™ |z,
which according to (73) is uniformly bounded on [0,7). Thus,
f™ e L7([0,7); H) N Lip([0, T); L?),
uniformly. In view of the fact that H¥ ¢ H

s

k' < k, s’ < s, compactly, and of
course H j’,/ C L?, the Aubin-Lions Lemma implies compactness of the family in any
C([0,T); Hf,'). Passing to a subsequence we obtain a solution f™ — f. It is easy
to show that in this case u™ — ug4 , in any C', 1 € N, which is more than necessary
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to conclude that f solves (15). By weak compactness we also obtain membership
in the top space f € L>([0,T); HY).

Let us have two solutions f and f in class (68) starting from the same initial
condition fy. Denote g = f — f . We will estimate evolution of this difference in the
weighted class L2 = H?. Let us take the difference

8159 +uv- vwg = Avg +V, (Ug — Ugp,p9 + (ﬂqﬁﬁ - U’¢',P)f~)'
Testing with (v)®g we obtain
d -~
Gl < <IVaglz + [ @) Vagligldoda
Qn XR"
- / Vog(vg — g + (g5 — ) f)(v)* dvda
Qn xR™
] Tallog = o+ (i = g, 1) dvda

We have

1
< 7 IVuglB3s + cllgliZs.

9||L2

| Vaglgldods < 1 9agllzzlgloe,
Q”XR"

By a similar estimate and using that ug , is bounded, we obtain
1
| Vasteg = uay0) dvde < §19,lE: + lol,
QnxRn 4 ° °

/Q lallog = pgl(0)* " dvde < el
TL>< n

Next,
- = 1 - -
/Q . Vogll (g5 = ug,p) fI(v) dvda < Z[IVugll7z + 19,5 — |l F1172
nx R
/Q . 1911(@6,5 — wg,p) fl(0) " dvda < lglZ2 + 8,5 — uppll %) 1122
W'X n

Recall that || f 7. < C on the interval of existence. So, adding the above inequalities
we obtain

d -
a”gnig S CHg”%g + 1,5 — Ug,pll2-

Finally,

.5 — tgpll% < [16l]o0 /Q fur (y) — e () dy,

and using the lower bound on the density and the fact that (up)e, (4p)s remain
uniformly bounded, we obtain

g5 — tig pll% < /Q (up— ap)ol dy + /Q (o~ ol dy

5/ \up—ﬂﬁIQdy+/ lp— p* dy.
Qn Qn
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The differences can be estimated as follows (keeping in mind that s > n + 2),

2 2
. s dv
|owo=aan=[ ([ wlalao) an= [ ([ oG ) a
Qn an \JRn Qn \JRn (v)
<c [ [ twrlgPdvdy =Cloliz.

Similarly,
[ o=y < Clli.
We thus obtain
ol < Clgli.

Since initially g = 0, the result follows.

The continuation criterion follows readily from the above. Notice that according
to (34) the energy will remain uniformly bounded on the interval of existence:
E(t) < C1Ho + Cs. Together with the assumption (69) it implies that the solution
will exist on a finite time-span Ty which depends only on Ey, M, T, starting from
any time < 7. By uniqueness the extended solution will coincide with the original
one on the overlap. O
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