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Remark on a magnetically confined plasma
with infinite charge

SILVIA CAPRINO — GUIDO CAVALLARO — CARLO MARCHIORO

ABSTRACT: We consider a one-species plasma moving in an infinite cylinder in R3, in
which it is confined by means of a magnetic field diverging on the walls of the cylinder. In
a recent paper [4] we have supposed that the plasma satisfies the Viasov equation with a
Yukawa mutual interaction (i.e. Coulomb at short distance and exponentially decreasing at
infinity). Assuming that initially the particles have bounded velocities and are distributed
according to a bounded density without any hypothesis on its decreasing at infinity, we
have proved the global in time existence and uniqueness of the time evolution of the plasma
and its confinement. In the present paper we extend this result to a Coulomb interaction,
making on the initial density some assumption of slight decreasing on average at infinity,
which however does not imply that the density belongs to any LP space. The proof is
stmilar, but slightly simpler.

1 — Introduction

In the present paper we study a plasma described by the Vlasov-Poisson equation.
This equation has been largely studied for the thermonuclear fusion and for some
geophysics problems. Classical results on the existence and uniqueness of the solu-
tion in case of L>° N L! data can be found in many papers as [1, 12, 14, 15, 16] and
[19]. For a nice review of the mathematical results on this topic see also [10].

In some recent papers ([3, 4, 5]) the Vlasov-Poisson equation has been studied
in presence of a singular magnetic field that produces a confinement by means
of a magnetic mirror. Actually it is well known that a concentrated and very
high magnetic field reflects charged particles as a mirror. A classical effect of this
phenomenon can bee seen in the aurora borealis.
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In particular in [4] we have studied a plasma contained in an unbounded cylin-
der and confined by an external magnetic field parallel to the symmetry axis which
becomes infinite on the border. This plasma may have infinite charge and occupy
the whole cylinder with an initial bounded density. The plasma particles mutually
interact via a Yukawa potential, i.e. Coulomb-like at short distances and exponen-
tially decreasing at large distances. This decreasing can be caused by the Debye
screening effect, or by the presence of a surrounding conductor. In that paper it has
been proved the existence and uniqueness of the time evolution of data belonging
to L and the confinement of the solution.

In the present paper we make a stronger assumption on the initial density (see
definition (2.8)), which leads to some improvements: we can extend the result to
a real Coulomb interaction (without the exponential decreasing), and the proof
is slightly simpler. Anyway, also in the present case, initial data which are not
contained in any LP are included.

For the convenience of the reader the present paper is self-contained, that is
some Lemmas already proved in [4] are reported here in detail.

Finally we quote some other papers which study a Vlasov fluid with an infinite
mass: [6, 2, 7, 8, 11, 13, 17], and [18].

The plan of the paper is the following: in Section 2 we state the problem and the
main result; in Section 3 we give the proof, and finally in the Appendix we collect
some technical tools.

2 — Position of the problem and statement of the main result

We consider a Vlasov plasma in R? constituted by particles of the same charge, on
which an external magnetic field B is acting, whose role is to confine the plasma in an
unbounded cylinder. If f(x,v,t) denotes the distribution of charge (or equivalently
mass) at the point (z,v) of the phase-space at time ¢, the time evolution of the
plasma is described by the Vlasov-Poisson system

O f(z,v,t) +v-Vyf(z,v,t)+ (E(z,t) + v A B(z)) - Vo f(z,v,t) =0
E(z,t) = /RS ﬁ p(y:t) dy

plat) = | fla,v,t)dv
R3

f(l‘,U,O) = fo(x,v),

where E(z,t) is the electric field produced by the plasma and B(z) the external
magnetic field.
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Equation (2.1) is a conservation equation for the density f along the character-
istics of the system, that is the solutions to the following problem:

X(t) =V(t)
V(t) = E(X(t),t) + V(t) A B(X(t)) (2.2)
(X(0),V(0)) = (z,v),

where (X (1), V(t)) = (X (z,v,t), V(z,v,t)) denote position and velocity of a particle
starting at time ¢ = 0 from (z,v). Since f is time-invariant along this motion, it is:

1F )|z = [l follL~ = Co- (2.3)

As it is well known, solutions along the characteristics produce a weak solution of
the Vlasov-Poisson system, which becomes a classical solution when f(z,v,0) is
assumed smooth. We also remark that the Lebesgue measure dxdv is conserved
along the motion.

In what follows we indicate by wu;, ¢ = 1,2,3, the i-th component of a vector
u € R3. We will also put u; = (ug,us).

We assume that an external magnetic field B is acting in order to keep the
plasma inside an infinite cylinder with z; as symmetry axis. It is defined as

B = (h(lz1[*),0,0) (2.4)
where the function h is defined in the cylinder:
D={zeR%: —co<x <+o0, 0< |z | <L} (2.5)

This choice implies that the first component of a particle velocity is not affected by
the presence of the magnetic field. The function h is assumed to be nonnegative,
smooth in D and diverging together with its primitive as |z, | — L.

We introduce the cylinder Dy C D

Dy={xeR3®: —0o <z <+o0, 0< x| < Lo} (2.6)
for some Ly < L and the set
So = {(z,v) : x € Dy, |v| < W} (2.7)
For any o > 0 we define now the following family of states:
F*={p: Dy — RT such that M; < M|i|~*} (2.8)

with M a positive constant, i € Z — {0} and

M; = p(x)d. (2.9)
{i<z) <i+1}
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REMARK 2.1. The requirement for the density p to belong to F¢ implies a very
weak decreasing in average and so p could be constant in some regions as |z| — oc;
in this case these regions have to be very small in order that M; is small for large
|i]. We stress that these states do not necessarily belong to any LP space.

In what follows we put po(x) = p(z,0). Moreover sometimes we will put p(t)
and f(t) in place of p(z,t) and f(z,v,t), when needed for the sake of conciseness.
We prove the following result:

THEOREM 2.2. Let us fix an arbitrary positive time T. Let fo € L™ be supported
on the set Sy defined in (2.7) and py € F* with o arbitrary and positive. Then there
exists a solution to system (2.2) in [0,T] and continuous functions V(t), L(t) and
M(t) from [0,T] — R*, satisfying V(0) = Vo, L(0) = Lo, 0 < supeo ) L(t) < L
and M(0) = M such that, for all times t € [0,T], f(t) is supported on the set:

Sy =A{(z,v) :x € Dy, |v] <V(t)} (2.10)

with
Dy={zeR®: —co<z <+oo, 0< |z, | < L(t)}. (2.11)

Moreover p(t) € F where
F={p: Dy = R" such that M; < M(t)|i|~*}. (2.12)
This solution is unique in the class of the characteristics distributed with f(t) € L,

supported on Sy and belonging to F* ¥Vt € [0,T].

3 — Proof of Theorem 1

To prove this theorem we consider a partial dynamics, obtained by putting in system
(2.1) the initial condition

fo (@,0) = folz, v)xpy (x), (3.1)
being x4 the characteristic function of the set A and
DY =Dyn{z e R®:|z,| < N}.
Then we have:

THEOREM 3.1. Let us fir an arbitrary positive time T and let f&¥ be defined in
(3.1) with fo satisfying the hypotheses of Theorem 1. Then there exists a solution
(XN(t), VN(t)) of system (2.2) on the interval [0,T)] such that fN(t) is supported
on the set

SN = {(z,v):x € DN, |v] < VN (1)}
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with
DN ={z eR®:|n| <CV, 0 < Jay| < LN(1)} (3:2)

for some constant CN and some continuous functions VN (t) and LN (t) < L. More-
over pN (t) € (F*)™ with:

(FON ={p: DY — RT such that M; < MN(t)|i| =} (3.3)

with MN(t) a continuous function. This solution is unique in the class of the
characteristics distributed with fN(t) € L>, supported on SN and belonging to

(FN vt e [0, 7).

PROOF. Since f¥ has compact support, the existence and uniqueness of the
solution is contained in [3]. The property (3.3) can be deduced from the following
observation:

/ N (z,v,t) dedv = / IV (x,v) dedv < ./\/lN(t),L
i<zi<itl

i—BN <z, <i+1+BN 4[>

which follows from the invariance of f along the characteristics and the conservation
of the measure dzdv, being BY a bound on the maximal displacement of any plasma
particle. O

Our aim is to obtain the solution of eq. (2.2) by a local limit (i.e. for fixed
(x,v,t)) of fN(x,v,t) as N — oco. In the sequel of the paper we will obtain estimates
independent of N, which will allow us to perform the limit (for details see [8]).

The confinement The main step in the proof is to show that the time evolved
velocities of the plasma particles have a finite bound (independent of N). Once we
get this bound, then the confinement follows immediately. We sketch the proof of
this fact.

We put for simplicity I(t) = |X 1 (t)|. Writing by components equations (2.2)
with initial datum (3.1), after elementary calculation we get:

(VaXo + VaX3)h(12) = VoXg — VaXy + XoEs — X3E.
Denoting by H a primitive of h and integrating in time we obtain,

L n (H@P() - H2(0)] =

DO |
O\
&
&.‘
Va
—
—
)
—
VA
N
Nl
QL
Va)
|
N =

t (3.4)
/O ds [Vg(s)xg,(s) — V3(s) Xa(s) + Xo(s)Es(s) — Xg(s)Eg(s)} .
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By the hypotheses on fy we have H(I2(0)) < C, while the assumptions on h imply
that H(I%(t)) — oo as | — L. Hence, the left hand side in eq. (3.4) goes to infinity
as | — L. On the other hand, by integrating by parts the right hand side we have,

/ ds [%(S)X?,(s) — V3(s)Xa(s) + Xa(s)Es(s) — X3<s)E2(s)} -
0 (3.5)

[Va(s)Xa(s) — Va(s) Xa(s)]g +/O [Xo(s)E3(X(s),s) — Xa(s)Ea(X(s),5)] ds.

Since V(T') is bounded, also the field E does (see Proposition 3.6), so that by (3.5)
the latter term in (3.4) is bounded. Hence the plasma does remain confined in a
cylinder properly contained in D, as stated before.

We discuss the strategy of the further steps in the proof. In order to get a uniform
bound on the particle velocities v, we observe that, as well known, the magnetic
field changes only the direction, not the intensity of v, so that the magnetic force
does not contribute to the variation of |v|. In facts, from eqns. (2.2) it follows:

%zﬁ:QU.@:QU.(E+MB):2U.E, (3.6)
which shows that in order to find a bound for |v| it is sufficient to find a bound
for the electric field E. Unfortunately, we are not able to prove exactly this for any
fixed time t, but we prove a bound on the average of the electric field over a short
time interval A, which anyway is sufficient to control |v|.

We proceed in the following way: we fix N and we study this approximated
system. In [2] we have proved the existence,uniqueness and confinement of the
solution using an a priori bound on the total energy. Of course this bound goes
to infinity as N goes to infinity. To overcome this difficulty we introduce a sort
of local energy, which is our fundamental tool to deal with the infiniteness of the
charge. We then study the electric field at a fixed point z, and we observe that the
main contribution to its growth does not come from far away particles, nor from
those nearby, but from particles in a very large region around x, whose radius is
proportional to the maximum displacement that a particle can make. At this point
the proof involves the local energy of this region, quantity that, by hypothesis, is
initially finite. We prove that, in spite of the infinity of the system, the local energy
remains finite at any later time and this allows us to achieve the result.

We go now into details and define the local energy. For y € R and R > 0 we

define the function,
L Ty — K
o (z) = <p<| = |>7 (3.7)
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with ¢, assumed to be smooth for technical purposes, as it will be clear in the
following, such that:

o(r)=1 if re[0,1] (3.8)
o(r) =0 if r € [2,+00) .
—-2<¢/(r) <0. (3.10)

The local energy is defined as
— 1 R 2
Wn Rt) =5 [ do¢"(z) [ dv [v*f(z,v,t)+
1 t
5/dm @”’R(m)p(x,t)/dy p(yv )

lz —y|’

(3.11)

The function W, already introduced in [8], can be seen as a sort of energy of a
bounded region interacting with the rest of the system. Note that (recalling (3.6))
it does not take into account the effects of the magnetic force, nevertheless it will
be the most important tool to deal with the unboundedness of the plasma. The
assumptions on pg allow to give meaning to the function W at time ¢ = 0, otherwise
it would have been infinite, had we assumed only L* data. Indeed, the following
holds:

PRrROPOSITION 3.2.
W, R,0) < CR'™.

Proor. We consider R integer for simplicity. It is easily seen that
/dw"’R(w)po(w) < CR'"". (3.12)

Indeed, it is:

[ wwa ] awwe
|[z—p|<R |z—p|<1

Now, since pg € F*, if |u| < 2R it is:

R—-1

po(z) du.
\i|:1 ~/u+i§$§u+i+1

/| |<Rpo(x) da:SC’—i—/ po(x) dx <
z—p|<

|z|<3R
3R—1 3R—1 1
C+Z/ po(x) de < C Y —— <CR'"™™
i<z<i+l

li]=1 li|=1 ol =
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while, if |u| > 2R:

1
der < C + < < CR'™@
/x—uéR ole) Z |p+ il

li[=1

since | + 4| > R, which proves (3.12).
Now we estimate the potential energy of a single particle. We have:

po(y)
s dy < C. (3.13)

Indeed it is:

Poly)
/Ia:—y| dyg/x yl<1 |x Y+ Z lil ' 4 po(y) dy

[i|>1 @1 +i<y; <zq+itl
(3.14)
1
S [ -
[i|>1:]z1+4|>1 |’L||x1 + ’L|O‘
By applying the Holder inequality we get
D —
|i]|>1:]z1+4|>1 ‘ H‘Tl + Z|a
: 0 (3.15)

1 1
Nomi) \ 2 ) <€

|| >1:|z1 44| >1 |i]|>1:]|z1 44| >1

having chosen p such that 1 < p < ﬁ, which implies ag > 1. Hence (3.13) is

proved and this, together with (3.12), proves the proposition. (|

We note that we would have proved Theorem 1 also with the weaker estimate
W(p, R,0) < CR.

However, the result of the above Proposition allows to make a shorter and more
fluent demonstration.

In the following we set

Q(R,t) = max{l,sup W(u, R, t)} . (3.16)
S
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Moreover we introduce the maximal velocity of a plasma particle,

V(t) = max {5, sup sup |V(5)|} , (3.17)

s€(0,t] (z,v)

where C is a constant that will be chosen large enough, and the maximal displace-
ment:

R(t)=1 —|—/O V(s)ds. (3.18)
We also put
Q(t) = sup Q(R(s),s). (3.19)
s€[0,t]

In what follows we will prove some estimates on the partial dynamics which, we
notice, is such that |X{(¢)| < L. It will be clear from the demonstrations that all
constants, denoted generically by C' and changing from line to line, depend only on
[ follL= and the arbitrary time T, but not on N. For this reason we will omit the
index N. Some constants are indexed by an integer n = 1,2,3... in order to quote
them elsewhere.

3.1 — Preliminary estimates

We fix arbitrarily a time 7. All the subsequent estimates hold for any ¢ € [0,T]. To
simplify the notation we assume that the motion of the fluid, initially arranged in
Dy, remains over the time interval [0, T in a cylinder strictly contained in D. Indeed,
once we find a bound on the velocities, then the observation on the confinement
made at the beginning of this section ensures that such assumption is justified.

We state the most important result on the local energy, whose proof is given in
the Appendix:

PROPOSITION 3.3. There exists a constant C independent of N such that
Q(R(t),t) < CQ(R(1),0).

As consequence of Proposition 3.2 we have:

COROLLARY 3.4.
Q(R(t),t) < CR(t)' . (3.20)

Now we give a first estimate on the electric field E, which will be refined in the
following Proposition 3.6.
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PROPOSITION 3.5. There exists a constant Cy independent of N such that:

1

|B(z,t)] < C1V(1)FQ(R(t), 1)5. (3.21)

PROOF. We premise an estimate on the spatial density: for any p € R and any
positive number R it is:

/ dx p(z,t)5 < CW(u, R, ). (3.22)
|lp—z1|<R

In facts:

o)< [ dofeon) s [ doif
lv|<a lv|>a

a
1
< Ca® + E/dv v f(z,v,t).

5

3 of both members and integrating over

By minimizing over a, taking the power
the set {z : |u — z1| < R} we get (3.22).
Now we choose a sequence of positive numbers Ag, Ay, Ao, ... Ag,... such that
Ag =0, A; < 1 has to be chosen suitably in the following and Ay = (k — 1)R(¢) for
k=2,3,... Then:
“+ o0
(Ba,0) <3 Gila,) (323)

k=0

, T
NACR) :/ dy LD )2.
Ak<|a:7y|§Ak+1 ‘x - y‘

We estimate the terms in (3.23). We have:

with

Jo(x,t) < Cllp(t)||z= A1 < CV(t)>A;. (3.24)
Moreover by (3.22) we get:
\71 (xy t)
3 2

; 1 2
<c([ i) ([ 1 g4
Jo—y|<As Ar<lz—y|<As 1T =Y

< OW(ay, R(1), )% [A7° + RO ] < CQR(), AT,

The minimum value of Jo(z,t) + J1(x,t) is attained at

Wl

A = CV(H) 3Q(R(1), 1)
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so that we get

To(z,t) + Ji(x,t) < CV)SQ(R(t), )5 . (3.25)

For the remaining terms, for any k = 2,3,... we observe that from the defini-
tion (3.18) of maximal displacement it follows that if Ay < | — y| < Ag41, then
Ag—1 < |z — Y(¢)] £ Agy2. Then by the invariance of f along the character-
istics and the assumptions on the support Sy of fy, by the change of variables

(y,w) = (Y (t), W(t)) we get:

Te(z,t) = /A Mdydw

p<le—yl<Ap 1T~y
1 1

(3.26)
< Ci/ po(y)dy < C———
REROE Jay cjosiznes "W = “ TR

since the volume of the cylinder {y : Ay,_1 < |z — y| < Aky2} is proportional to R.
Hence:

+oo
> Tz t) < C. (3.27)
The proof is achieved by (3.23), (3.25) and (3.27). O

3.2 — The estimate of F

We want to prove that V(T') is bounded. We recall, for further purposes, that V(T')
has been chosen sufficiently large (see (3.17)). The estimate we are going to prove
is the following:

PRrROPOSITION 3.6.

/T |B(X(s),5)|ds < CV(T)'~
0

where € € (0, §).

To prove Proposition 3.6 we need to control the time average of E over a suitable

time interval. Setting
t+A
A ds
Bs=x [ 1B

we have the following result:
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PROPOSITION 3.7. There exists a positive number A such that:
(E)x < CoV(T)' (3.28)
for any t € [0,T] such thatt <T — A.

PROOF. We define a time interval

1
ACYV(T)EQ(T)3

A (3.29)

where (1 is the constant in (3.21). (Note the different choice of A; from [4], where
it was dependent on t). For a positive integer ¢ we set:

Ap=2Np1G=---=NAG, (3.30)

denoting by
G = Intg (V(T)°) (3.31)

where Intg(z) is the integer part of z and § € (0, 2.
We claim that the following estimate holds, for any positive integer ¢ (putting
for brevity V :=V(T), Q := Q(T)),

4 1

VEQ logV + 297 logv.

E <
( >Az <C Viapi(-1)

(3.32)

The proof of (3.32) is done in the following subsection. Note that, since R(t) <
CV(t), Corollary 3.4 implies

X yi-a

Hence, defining ¢ as the smallest integer such that

Vo= > ps (3.34)
estimate (3.33) implies (3.28) with A = A O
Such time interval is of the order
Ax-CZ (3.35)
ViQs
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3.3 — Proof of (3.32)

Before starting with the proof of (3.32) we give some preliminary results.

Let us consider two solutions of the partial dynamics, (X (¢), V(¢)) and (Y (¢), W (¢)).
By Proposition 3.5 and the definition (3.30) of A, the following lemmas can be
stated, whose proofs are given in the Appendix.

LEMMA 3.8. Let t € [0,T] such that t + Ay € [0,T] V£ < £.

If [Vilt) - Wit)] < (log V)2

then .
sup |Vi(s) — Wi(s)] < 2(logV)z. (3.36)
sE[t,t+Ay]
If - [Vilt) = Wa(t)] > (logV)?
then 1
inf - > —(logV)2. .
Vi) = Wa(s)] > 5(1ogV) (337)
LEMMA 3.9. Let t € [0,T) such that t + A, € [0,T] VI < £.
If Vi) <vs
then )
sup |V (s)| <2V1. (3.38)
sE[t,t+Af]
G
then )
mf Vi(s)| > Lo (3.39)
SE[tt+A] + - 27 ’

LEMMA 3.10. Let t € [0,T] such that t + Ay € [0,T) V¢ < £ and assume that

3

[Vi(t) — Wi(t)| = h(logV)? for some h > 1. Then it exists to € [t,t + Ag] such
that for any s € [t,t + Ay] it holds:

X(s)— v (s)| > V)

—tol.
= 4 |s ol

LEMMA 3.11. There exists a positive constant C' such that, for any p € R and
for any couple of positive numbers R < R’ we have:

W B.1) < O QR 1),
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Now we are ready to start the proof of (3.32). It is based on an inductive procedure,
whose steps are the following:

Step i) we prove (3.32) for £ =1,
Step ii) we show that if (3.32) holds for £ — 1 it holds also for ¢;
PROOF OF STEP ). We show that the following estimate holds:

ViQs

2
Fo

(B)a, <C|V3Q3logV + log V| . (3.40)

For any t € [0,7] such that ¢t + A; < T, we consider the time evolution of the
system over the time interval [¢,t + A4]. For any s € [t,t + Aq] we set

(Y(s5), W(s)) := (Y(s, t,y,w), W(s,t,y,w))

being
Y(it)=y, W(t)=w.

The time-invariance of f and of the measure dydw along the characteristics allows
to write, by the change of variables (y,w) — (Y (s), W(s)):

f(y,w7s) _ w f(y7w7t_At)
|E(X(s),s)] g/dydw X(s) — 9 /dyd XG) Yo (3.41)

We decompose the phase space in the following way. We define

Ty ={y: |y — X1(t)| <2R(T)} (3.42)
Si={w:for —wi| < (logV)?} (3.43)
Sy={w: Jw | <Vi} (3.44)
Sy ={w: |v; —wi| > (logV)2}N{w: jwy|> Vi}. (3.45)
We have A
|E(X(s),8)| <> T;(X(s)) (3.46)

where for any s € [t,t + Aq]

[y, w,1)

LX) = /Ts Wiv X —vep b3

and

Z4(X(s)) =/Cdydw M

1
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Let us start by the first integral. Putting (Y (s), W(s)) = (g, w), by the invariance
of f along the trajectories, Lemma 3.8 implies

_._ f(7,w,s)
T:(X(s)) < / dyd——"——"—= 3.47
DS s P TX G P (347
where T] = {7 : |71 — X1(s)| < 4R(T)} and 57 = {w : [Vi(s) — wy]| < 2(10gV)%}.
Now it is:
LX) < [ agin L2
TINS|N{|X (s)—g|<e} | X (s) — 9l (3.48)
[y, w,s) '
+ dy 5
TSt n{X(s)—gl>er 1 X(s) — 9
Notice that
/ dwf(y,w,s) < QCo(logV)%/ dw,
S1 [wi|<a
+/ de/dwl f(vaas)
|lw, |>a
3 1 3 1
< CaogV)? + o [ duluPf(y.w5) = Catllog )} + K ()
where K (y,s) = [ dw|w|?f(y,w, s). Minimizing in a we obtain
dwf(y,w,s) < C(log V)%K(y,s)%. (3.49)
S1
Hence, setting
pl(yas) = /S’ dwf(yawas)a
1
by (3.49) and Lemma 3.11 we get
1 1
dy pi(y,5)?| < ClogV)i / dy K(y,s
(/T{ {3 9) o) ( | dv Ko 550

< C(log V)i /W (X1 (s), 4R(5), 5) < C(log V) /@
Going back to (3.48), this bound implies:
Ti(X(s)) < CV?(log V)% e

: 3
+ / dyp1(7, s)? / dy b
7 ’ Tin(x(s)—gl>e) X (s) —7*

< O(v2(1ogV)%s + (1ogV)i\/§).
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Minimizing in € we obtain:
Ti(X(s)) < CQ3V3 log V. (3.51)

Now we pass to the term Z,. Arguing as in (3.48), defining S5 = {w : |w,| < 2V},
by Lemma 3.9 we have:

T,(X(s)) < /T T ;;E - |)

T{NSLN{|X (s)—y|<e} —y? T!N{| X (s)—7|>e} | X (s) —g|?
2
5

)
<CVie+ dj p(7, )3 ' / dii 1
= Cbz Y plY,s): J
T (X(s)—gl>ey |1 X(s) =g

The bound 3.22 implies
(X (s)) < OV(t) e+ CQ)
By minimizing in € we get:
To(X(s)) < CV3Q3. (3.52)

For the third term we cover S3 N 717 by means of the sets Ay and By, with
k=0,1,2,...,mand h =1,2,...,m/, defined in the following way:

3
2

Apg = {(y,w,s): h(logV)% < vy —wi| < (h+1)(logV)?,

(3.53)
ki1 < lw] < gy |X(5) = Y(5)] < I}
Bur = {(ww.9) s hllogV)f <for —wi| < (h+ DllogV)E, o
g < lwi| <o, [X(s) =Y (s)| > lnn}
where: ok
% 2°%Q)3
ap = —¢ lhy=—F5"—"—= 3.55
TR M T i(eg )t (3:59)
Since we are in S3, it is immediately seen that
3 2y
m<=log,V m' < ——+ —1. (3.56)
4 (logV)2
Consequently we put
< Z (Z(h, k) + T4 (b, k)) (3.57)

h=1k=0
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being
T, (h, k) = / f(—)Qdydw (3.58)
TiNAp & |X($) ( )|
e £y,
t
TV (h, k) = / Ldydw. (3.59)
’ T [X(5) =Y (s)2

By adapting Lemma 3.8 and Lemma 3.9 to this context it is easily seen that

Y (y,w,s) € Ap it holds:
(h—1)(log V)2 < |[Vi(s) — Wi(s)| < (h +2)(log V)2,

and o
% < [Wo(s)| < 20u.
Hence, setting
Ay ={(@,w,5) : (h—1)(logV)? < |Vi(s) —w1] < (h+2)(log V)?,
Q41

<Jwi| < 2ap, [X(s) =gl <lni}

we have FG.10.5)
Ti(h, k) < / ACL LIV
s RS Lo X ()~ P

By the choice of the parameters oy, and I, ,, made in (3.55) we have:

Ié(h,k) < Clh,k/ dw < C’lmkak/ dwy
4 A

bk
ViQs
hlogV’

IN

C'l, xai(log V)% <C

Hence by (3.56)

m\m
w\»-A

M=

2

V33 logV.

-

1
h=

Zzg (h, k) log >

1 k=0 k=0

[ MS\

>
I

1

(3.60)

(3.61)

(3.62)

(3.63)

(3.64)

(3.65)

Now we pass to Z§ (h, k), for which we need to make the time average over the

interval [t,t + A4]. Setting

By = {(y,w) : (y,w,s) € By for some s € [t,t+ Aq]}

(3.66)
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we have:

t+Ay t+Aq

t
/ T k) ds< / ds / dydw TG00
‘ : g, 1X(5) = Y(5)]

t+4 XB (%w)
< fly,w,t / kT ds | dydw.
/W;L,k ( ’( X6 -Y )P

By Lemma 3.10, putting a = h(l;{é’%

(3.67)

we have:
/HAI xs; , (Y, w)
*—2 dS
¢ | X (s) = Y(s)]
xa: . (y,w) xa;  (y,w)
< Rk s +/ — Rk g
/{s:s_mga} | X (s) = Y(s)|? {s:]s—to|>a} 1X(8) =Y (s)[?

: (3.68)

< —/ ds + 176/ ds ds
N l]2c {s:|s—to|<a} h2(10gV)3 {s:|s—to|>a} |S _tO|2
L m ta,w

Tl P(logV)? ), s? Inih(log V)3

Moreover:

/ fy,w,t) dydw < % / w? f(y, w, t) dyduw. (3.69)
TiNBj, X JT{NB;, .

Now it is:

/ W’ f(y, w, ) dydw < / w? f(y, w, t) dydw (3.70)
TINB!,

k T{ﬁCh,k

where

3
2

Chi = {w: (h—1)(logV)? < |vy — wy| < (h+2)(logV)?,

g1 < Jwi| <oty

w?f(y,w,t)dydw < C | K(y,t)d
/T ) dy [ K@ -

by Lemma 3.11.
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Taking into account (3.55), by (3.67), (3.68), (3.69) and (3.71) we get:

m t+Aq Q2

ZZ/ I (h, k) ds < O 7 log V. (3.72)

h=1 k=0

By multiplying and dividing by A; defined in (3.29) we obtain, recalling Corollary
3.4:

t+Aq V Q
/ T (h k) ds < O logV A, (3.73)
t

h 1 k=0
Finally the bounds (3.51), (3.52), (3.57), (3.65) and (3.73) imply:

3 t+Aq
Z/ T.(X(s))ds < CA,

j=1"1

v%Q%

Qs logV +

log V} . (3.74)

It remains the estimate of the last term Z,(X(s)). It can be done by the same

procedure we used in Proposition 3.5 for the bound (3.27) with & > 2 to obtain
Ty(X(s)) < C. (3.75)

Hence by (3.41), (3.46) and (3.74), this last bound implies:

t+Aq 2 1 V%Q%
/ |E(X(s),s)|ds < CAL|V3Q3 logV + e log V|,
t 3%
so that we have proved (3.32) for £ = 1. O

PROOF OF STEP 7). In the previous step we have seen that, starting from estimate
(3.21), we arrive at (3.32) on A;. Let us now assume that (3.32) holds at level £ —1
over an interval of size Ay_1, £ > 1. Then it can be seen that it holds over an interval

of size Ay (see Remark 2 in the Appendix). In particular we get, analogously to
(3.72),

t+Ap A 4 l
2 :2 : // Z Q Q

and consequently

(B)a, < C |VE leogV—k%lgV (3.77)

which proves the second step. Hence (3.32) is proved. O
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3.4 — Proof of Proposition 3.6
We recall that Proposition 3.7 is proved by choosing A = A;. We divide now the

interval [0,7] by n subintervals [t;_1,%], i = 1,...,n, with to = 0, t, = T and
%A <t; —t;—1 < A. Hence it is:

T
/0 |E(X \d8<2/ |ds<CZA . (3.78)

Proposition 3.7 implies:
T n_
/0 [B(X(s), )| ds < CY AVI=s < CT VI (3.79)
i=1
with € > 0, which proves the Proposition.

3.5 — Proof of Theorem 2.2

Formula (3.6) and Proposition 3.6 easily imply that V(T') is bounded. As we have
seen at the beginning of the section, this in turn implies that for any N the solution
remains confined in the same inner cylinder D; C D, independently of N. This
argument implies also that the magnetic force is bounded uniformly in N. Moreover
in the Appendix it is proved the quasi-Lipschitz property for the electric field, which
is uniform in N. From these facts the existence and uniqueness of the solution to
eq. (2.2) and its belonging to the class Ff* follow. For the limit N — oo we address
to [8].

4 — Appendix

PrROOF OF LEMMA 3.11. It follows from the definition of the function ¢ that,
for any p € R and any couple R, R’ such that 0 < R < R/, it is:

‘P“’Rl(ﬂﬁ)zw('le,Ml) < ¥ (p(|$1—(é+i3)|>.

. e R/
1€Z: || <

Hence, since both terms in the function W are positive, we have:

R/
W Rt < > W(u+zRRt)<C(R)Q(R7t). -
i€lili| <
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PROOF OF PROPOSITION 3.3. For any s and ¢ such that 0 < s <t < T we define
¢
R(t,s) = R(t) +/ V(7) dr. (4.1)
Then, it is:
t
R(t,t) = R(¢t) and R(t,0) = R(¢) +/ V(1) < 2R(t). (4.2)
0

Let (X(s),V(s)) and (Y (s), W(s)) be two characteristics starting at time s = 0
from (z,v) and (y,w) respectively. Since the flow preserves the measure in the
phase space and f is invariant along the characteristics we have:

Wi B(t,).5) = 5 [ do [ do @ X)WV P (,0)

(4.3)
- ;//da:dv[ oS (X () fN (2, 0) // dydw fY (y, w)| X (s) — Y (s)| 7|
Deriving the function W with respect to the time s we get:
OsW (u, R(t, s),s) = Ai(t, s) + Aa(t, s) (4.4)
with
Att.s) = [ [ dado T X ()£ 2,0) [V () V(5
(4.5)
45 [ dvtw s @)X - Y (V) - W)
and
1
As(t,s) = 5 [ [ dado f§ (z,0) 05 [T (X (s))
2 / / 0 [ ] (4.6)

V2 (s) + // dydw f3¥ (5. w) |X(s) = V()| '].

We see that the As(t,s) is negative. Indeed the quantity in square brackets is
positive. On the other hand, by the definition of the function ¢ it is:

0, [ (X (3))|
_ <X1(s) —ul) [ Xi(s)—pu  Vi(s)  OsR(ts)

) [ we e -l
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Now, ¢'(r) # 0 only if 1 <r < 2 and by definition 9sR(t,s) = —V(s), so that:

OsR(t,s) V(s)
s ) — >
RE(t,5) P8 1l = 5o
Hence
Xi(s) = Vils) _ OsR(1,s) —Vi(s)[ +V(s)
. — — > .
Y1) =l Rits)  Rets) ) mHlz =g 20
Thus, being ¢’ < 0, we have proved that
Ag(t7 S) < 0. (47)

In the term A; we observe that, by (3.6), V(s)-V(s) = V(s) - E(X(s), s). Noticing
that V|z — y|~! is an odd function, by the change of variables (x,v) — (y,w) we
obtain:

(t,s) :_,//dxdv//dydw F (@, 0) ¥ (g w) [0 FED (X (s))
VIX(3) L (V(s)+ W(s))]

z—f//da:dv//dydwfo (z,0) f (y, w)
% VIX(5) = Y ()7 V() [0 (X (5)) — PO (v (5))] .

w,R(¢,s)

By the definition of ¢ it follows

[ (X (s)) — B (Y ()] < 2 |X(2(t_, ;(S” :

and then:

At )] < //dxdv//dydwfo (2, 0) £ (g, w)

)| 71X () = Y(9)] [XB(s) (2, 0) + XB(s) (s w)]

where, by the definition of ¢,

B(s) = {z : |X1(s) — u| < 2R(t,5)} and B(s) = {y : [Yi(s) — u| < 2R(t, s)}.
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By symmetry we have:

Autes) < 2 [t [[ aytw 530005 00

[VIX(s) =Y (s)| 7| 1X(5) = Y ()] xBs) (. 0).

For the obvious fact .
r ’V|r|71| = -,
r

we have,

dxdv

dod B ()

|A1(tvs)| |X(S) —Y(S)| XB(s)(l'vU)'

We make the change of variables (X (s),V(s)) — (z,v) and (Y (s), W(s)) = (y,w);
then the conservation of the measure and the invariance of fV along the character-
istics imply, after integrating out the velocities:

[As(t,9)] < O 5/ /d” :5)
: Iw—yl

B'(s) ={x:|x1 — p| <3R(t,s)}.

1(t, 8) / dx/d p(z;5)p )
’ —yl

B'(s)= |J Bils)

i€Z:)i|<3

where

Let us put

Then, setting

and
Bi(s) ={z : |x1 — wi| < R(t, s)}, Wi = p+iR(t,s),

by the definition of ¢ we get:

= > / dm/dy phirB(Es)( )w

i€7:]i|<3 |a:—y|

<C Y Wi(ui,R(ts),s) < CQR(t5),s).

i€7:]i|<3

(4.8)
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In conclusion, being by definition

At 5)) < 028 1 s,

R(t,s)
we have,
V(s)
41(0.9)] < O QUR().5). (4.9
Going back to (4.4), we see that (4.7) and (4.9) imply:
0, W (1, R(t, 5), ) < CRV(SZ) QR(t, 5, 5). (4.10)
Notice that
L V(s) YO,R(t,s) , . R(t,0)
™=, R = e < e

so that, by integrating in s both members and taking the supremum over g in (4.10)
we get, by the Gronwall lemma,

Q(R(, s),s) < CQ(R(L,0),0).

~+

The thesis follows by putting s = t, since by (4.2) Q(R(t,t),t) = Q(R(t),t)
while the monotonicity of the function @ and Lemma 3.11 imply Q(R(¢,0),0) <
Q(2R(t),0) < CQ(R(1),0). -

PROOF OF THE QUASI-LIPSCHITZ PROPERTY OF E. We put D := |z — y|. Since
|E) ||~ < C,if D > 1 we have

|E(z,t) — E(y,t)| < 2|E(t)||z~ < C < CD.
If D <1, we define z = % and decompose the space in the following way:
|E(.’I},t) - E(yvt)‘ < 0[11(5573/70 + IQ($7y7t) + I3($,y,t)]

with
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Note that if |z — Z| < 2D then |z — z| < 3D and |y — 2| < 3D. Hence the first
integral can be bounded by

hw..1) < Cllo(®)] o~ ( [ d) < oD, (411)

z—2z|<3D |z — 2| —2|<3D ly — z|?

For the term I we have:

1
Iy(z,y,t) < CD/ T———23dz < CDlog D, (4.12)
2D<|z—2|<3 |z — €|

with € = az + (1 — @)y and « € [0,1]. Finally, if |z, — z1| > %, then min{|x; —
z1), ly1 — 21|} = 5, so that

Is(z,y,t) < C ——p(z,t)dz
|$1—Z1|Z% “/'E - Z|2
1
+ C/ Tz, 1) dz
|y1721|2% ‘y - Z|
(4.13)
<CD p(z,t)dz
I:Ellelz% |x - Z‘
1
+CD p(z,t)dz < CD.
\yl—zl\Z% |y - Z‘
The bounds (4.11), (4.12) and (4.13) prove the estimate. O

REMARK 4.1. We premise the following remark to the proofs of Lemmas 3.8,
3.9, and 3.10. We have,

(EYn, <(E)A,_,» Vi<t (4.14)

In fact, Ay = GA;_1, hence recalling (3.31),

{t (= 1) A, t+ iAg,l} (4.15)

e

[t t+ A =

i=1
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and so,

1 t+Ay
/ |E(X(s),s)|ds < max
¢

t+ilp_1
— E(X(s),s)|ds, 4.16
~ mx— | B(X(s),)|ds,  (416)

+(i—1)Ag—1

whence we get (4.14), since the estimate (3.32) is built with the maximal time 7.

ProoF oF LEMMA 3.8. We give first the proof for £ = 1, that is A, = A;.
Since the magnetic force gives no contribution to the first component of the
velocity, by (3.21) and (3.29) we get, for any s € [t,t + Aq],

Vils) ~ Wa(s)] < Va(t) — WA (0)
t+ A,
<[ B8+ B ).)

< (logV)? +2C1V3Q3A; < 2(log V)%,

ds

Analogously we prove the second statement:

[Vi(s) = Wi(s)| = [Vi(t) — Wi (2)]

t+A,
- [ B .91+ B 0). 9] as
1
> (logV)? —2C1V3Q5A; > 5(1og;V)%.

We show now that Lemma 3.8 holds true also over a time interval Ay, £ > 1,
supposing for the electric field the estimate (3.32) at level £ — 1. Proceeding as
before we get by Remark 2, for any s € [t,t + Ay,

[Vi(s) — Wi(s)| < [Vi(t) — Wh(2)]

+AHA[W%X@%$%HEOTﬂJHdS

3 2 1 V%Q% Vo1
< (logV)? +C |ViQ3ilogV + — log V —
(log V) Q> logV + o) 108 eRIEToE
. 5(6-1) 5
< (logV)> +CV 4 C 14 7—logV

40, V3 4C,V3
< 2(logV)?,

using (3.34) and recalling that 6 € (0, Za].
We proceed analogously for the lower bound. O
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PrOOF OF LEMMA 3.9. We begin with the case £ = 1, that is Ap = A;.
By (3.6) and the definition of B it is:

d

%Vf(s) =2V (s) - EL(X(s),5). (4.17)

We prove the thesis by contradiction. Assume that there exists a time interval
1 1 1

[t*,t**] C [t,t+ A1), such that [V (t*)] = V1, |V (#**)] = 2V1 and V1 < |V (s)] <

2V3 Vs € (t*,¢**). Then from (4.17) it follows, by (3.21):

o

VL) < VL) +2/ ds |[Vi(s)| [EL(X(s),5)]

"
\ [ 4.18
<yq +4VZ/ ds |E(X(s),s)] (4.18)
"
<VEHAVIACIVIQE < 2V

The contradiction proves the thesis.

Now we prove (3.39). As before, assume that there exists a time interval
[t*,t**] C [t,t + Ay), such that [V (t*)] = V3, [V (t**)] = LV% and iV <
Vi (s)] < Vi Vs e (t*,¢**). Then from (4.17) it follows, by (3.21):

e

VL) > Vi) *2/ ds [Vi(s)| [EL(X(s),5)] >

i

It
& ,21;%/ ds |E(X(s),s)| > (4.19)
t

1 1 4 1 1 1
Vi 2VIACIVEQE > VR

Hence also in this case the contradiction proves the thesis. O

The same argument works also in an interval [t,t + Ay], £ > 1, supposing for
the electric field the estimate (3.32) at level £ — 1. In fact we have the bound (see
before, at the end of the proof of Lemma 3.8),

<E>Ag_1 Ay < ClogV

which, used in (4.18) and (4.19), allows to achieve the proof.

PROOF OF LEMMA 3.10. We treat first the case £ = 1, that is Ay = Aq.
Let to € [t,t+ Aq] be the time at which |X7(s) — Y1(s)| has the minimum value.
We put I'(s) = X;(s) — Y1(s). Moreover we define the function

T(s) =T(to) + I'(to)(s — to).
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Since the magnetic force does not act on the first component of the velocity it is:

I'(s) = T'(s)

T Ei(X(s),s) — E1(Y(s), )
I'(to)

T(to), T'(to) =T(to)

from which it follows

0(s) =1s) + [ ar [ de [B1X(©.9) - B0, ).

to to
By (3.21)
S T B ,
/ dT/ GE[B(X(€),€) — By (Y (€),6)] < 20,08 @i 2t
' ' (4.20)
< ClV%Q%AﬂS —to| < w.
Hence,
D(s)] > [T(s)] - w .

Now we have:
IT(s)[* = [T (t0)[* + 20 (t0)T(t0) (s — to) + [T'(to)[*[s — to|*.

We observe that T'(to)I(to)(s — to) > 0. Indeed, if o € (t,t + A1) then D(ty) = 0
while if tg = ¢ or tg =t + Ay the product T'(¢9)I'(tg)(s — to) > 0. Hence

IT(s)* > [T (to)Pls — tof*.

By Lemma 3.8 (adapted to this context with a factor h > 1), since tg € [t,t + Aq]
it is

(o) > w2V
hence X
PRy 12NN
and finally by (4.21),
Ir(s)| > h“i") 1.

From this the thesis follows, since obviously | X (s) — Y (s)| > |[['(s)|. O
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We note that the same proof works also considering the interval [t,t+Ay], £ > 1,

and for the electric field the estimate (3.32) at level ¢ — 1. In fact we have for the
product (see at the end of the proof of Lemma 3.8),

<E>A[71 Ay < ClogV

which, used in (4.20), allows to achieve the proof.
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