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THE MODEL REDUCTION OF THE VLASOV-POISSON-FOKKER-PLANCK
SYSTEM TO THE POISSON-NERNST-PLANCK SYSTEM VIA THE DEEP
NEURAL NETWORK APPROACH

JAE YonG LEE!®, JIN Woo JanG!2® AND Hyune Ju HwaNG!h*

Abstract. The model reduction of a mesoscopic kinetic dynamics to a macroscopic continuum dy-
namics has been one of the fundamental questions in mathematical physics since Hilbert’s time. In this
paper, we consider a diagram of the diffusion limit from the Vlasov—Poisson—Fokker—Planck (VPFP)
system on a bounded interval with the specular reflection boundary condition to the Poisson—Nernst—
Planck (PNP) system with the no-flux boundary condition. We provide a Deep Learning algorithm
to simulate the VPFP system and the PNP system by computing the time-asymptotic behaviors of
the solution and the physical quantities. We analyze the convergence of the neural network solution of
the VPFP system to that of the PNP system via the Asymptotic-Preserving (AP) scheme. Also, we
provide several theoretical evidence that the Deep Neural Network (DNN) solutions to the VPFP and
the PNP systems converge to the a priori classical solutions of each system if the total loss function
vanishes.

Mathematics Subject Classification. 68T20, 35Q84, 35B40, 82C40.

Received October 15, 2020. Accepted July 27, 2021.

1. INTRODUCTION

1.1. Motivation: a diagram of diffusion limit

The description of physical dynamics in various scales is one of the main questions of interest in the mathemat-
ical modeling of complex systems. In kinetic theory, the description of the evolution of gases has been explained
via the statistical approach on the probabilistic distribution functions on the mesoscopic level, whereas the
fluid theory describes the dynamics on the macroscopic level. Each of these interpretations and the asymptotic
expansions of the mesoscopic equations to the macroscopic equations have been crucial issues.

The aim of this paper is to establish the commutation of the following diagram of diffusion limit, which
provides the reduction of the kinetic equation (the Vlasov—Poisson—Fokker—Planck system) to the fluid equation
(the Poisson—Nernst—Planck system) as the perturbation parameter ¢ tends to zero:
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FIGURE 1. The diagram of diffusion limit.

We refer to a theoretical result from [83] to obtain the bottom side (Part I) of the diagram. For the left-hand
side (Part II), the right-hand side (Part III), and the upper side (Part IV) of the diagram, we use a Deep
Learning method using the Deep Neural Network (DNN) solution to approximate the solutions to the kinetic
equation and the fluid equation. We provide large time behaviors and the steady-states of several physical
moments of these DNN solutions to show an agreement with the theoretical results. Also, we provide theoretical
evidence on the relationship between DNN solutions and the analytic solutions for the left and right-hand sides
of the diagram.

There are many numerical studies to simulate an initial-boundary value problem for the kinetic and fluid
equations. Especially, it is computationally challenging in a numerical scheme to automatically capture the limit
for the asymptotic expansions on the small parameter (e.g. the parameter £ tends to zero as the upper side
of Fig. 1). Many numerical schemes have been developed to overcome this challenge. These schemes are the
so-called Asymptotic-Preserving (AP) schemes, which have been firstly introduced by Jin [54]. The key idea is
to develop a numerical scheme to preserve the asymptotic limits from a mesoscopic to a macroscopic model in
the fixed discrete setting.

A Deep Learning method has achieved remarkable success in various areas. Many studies have recently been
introduced for learning partial differential equations (PDEs) using the Deep Learning method. These studies
approximate the solutions of PDEs using a neural network architecture as a function approximator based on a
universal approximation theorem [21]. Along with many numerical methods, this Deep Learning approach has
been proposed as a new way to simulate PDE problems.

In this paper, we provide a Deep Learning algorithm to simulate each side of Figure 1. In addition, we prove
that the Deep Neural Network solutions converge to the analytic solutions. The simulation results of the Deep
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Learning support the model reduction of the Vlasov—Poisson—Fokker—Planck solution to the Poisson—Nernst—
Planck solution.

1.2. Main results, difficulties and our strategy

In this paper, we establish the commutation of the diagram in Figure 1 on the diffusion limit from the
Vlasov—Poisson—Fokker—Planck (VPFP) system (1.1) in a bounded interval with the specular reflection boundary
condition (1.8) to the Poisson—Nernst—Planck (PNP) system (1.4) with the no-flux boundary condition (1.10).
We provide a Deep Learning Algorithm 1 to simulate the VPFP system and the PNP system. The Deep Learning
is a new possible approach for solving partial differential equations (PDEs) with many advantages. The Deep
Learning method is a mesh-free approximation method, while the traditional methods in numerical analysis
such as the Finite Difference schemes are influenced by the mesh. In this work, we randomly sample the grid
points from a given domain in every epoch to train the Deep Neural Network. By randomly sampling each
domain, we avoid the need of generating a mesh. We use the PyTorch library and the Adam optimizer for our
Deep Learning algorithm.

One of the main advantages of the Deep Learning is that the algorithm can be implemented easily and
intuitively by the computation of the gradient of the loss function with the chain rule, so-called the back-
propagation algorithm. Namely, this means that it is easy to put the PDE information into the algorithm by
adding terms to the loss function. In this regard, we propose the specific loss functions suitable for the VPFP
system (4.7) in Section 4.1 and for the PNP system (5.7) in Section 5.1. Also, we use two neural network
architectures at the same time to solve the Vlasov—Fokker—Planck system as in Figure 3 and the Nernst—Planck
system as in Figure 4, which are coupled with the Poisson equation. In this way, there is a considerable advantage
compared to traditional numerical methods, for which we needed to find a numerical scheme for each equation.
We also use the Softplus activation function (6(x) = In(1 + e)) for the output layer in the neural network
structure. Since the Softplus function has the output in the scale of (0,+00), it makes the neural network
output fI'"(t,x,v;m,w,b) positive.

Meanwhile, there are some weaknesses of the Deep Learning approach. First of all, it is difficult to evaluate
the accuracy of Deep Learning while the numerical methods have well-known error bounds. Also, it is difficult
to show that the Deep Learning algorithms find the exact global minimum in the optimization aspect. Since the
Deep Learning is the gradient-based approach, we cannot guarantee that we could find the global minimum of
the loss function, even in our case using the Adam optimizer. Instead, in order to show that our DNN solutions
well-approximate the solutions of the VPFP system and the solutions of the PNP system, we provide numerical
simulations to demonstrate that the neural network solutions satisfy the given theoretical predictions on the
asymptotic behaviors of the VPFP system in Section 4.3 and of the PNP system in Section 5.3. We analyze our
DNN solutions via computing the steady-states for the solutions and via computing the physical quantities of
the total mass, the kinetic energy, the entropy, the electric energy and the free energy, and their steady-states.

We also provide the theoretical supports for the convergence of the DNN solution to the a priori classical
solution in two theorems. More precisely, for the VPFP system in Part IT (Sect. 4.2), we claim in Theorem 4.5
that we can find a sequence of approximated neural network solutions that reduce the loss function (4.7).
Also, we prove an additional theorem (Thm. 4.7) which states that the neural network solution converges to
an analytic solution as we minimize the loss function (4.7). In the proof, we use the transformation for the
Vlasov—Poisson—Fokker—Planck system motivated by Carrillo [17]. Similarly, we provide Theorem 5.2 for the
PNP system in Part IIT (Sect. 5.2).

In particular, it is hard to capture the asymptotic limit using the fixed numerical discretization in numerical
schemes. In this work, we propose a newly devised technique, “Grid Reuse” method, which boosts the Deep
Learning by adding the grid points which make the integrand in the loss function the largest in every epoch. The
“Grid Reuse” method makes it possible to approximate the neural network solution of the VPFP system with a
small Knudsen number € without changing the number of grids sampled. We provide the numerical simulation
for the trend of the diffusion limit from the DNN solution of the VPFP system to the DNN solution of the
PNP system in Part IV (Sect. 6). To the best of authors’ knowledge, this is the first attempt to use the Deep
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Learning method as an AP scheme to see the trend of the diffusion limit of the Vlasov—Poisson—Fokker—Planck
system.

The main distictive of this paper compared to the numerical methods is the use of the neural network approach
as a function approximator for the VPFP system, the PNP system, and the AP scheme as the Knudsen number
€ goes to 0. In this paper, our main goal is to complete the commutation in Figure 1 of the neural network
version similar to Figure 2 of the numerical analysis version.

1.3. The Vlasov—Poisson—Fokker—Planck equation

In order to study the diffusion limit of the Vlasov—Poisson—Fokker—Planck system in a bounded interval
0 (—1,1), we need to rescale the VPFP system with the Knudsen number . The small parameter ¢ represents
the ratio of the mean free path of the particles to the typical macroscopic length scale of the particle flow. We
are interested in the scaling of the system using the change of variables t' = ¢t and 2’ = ex; see Section 4 of
[77] and Section 1 of [83]. With these variables, the VPFP system in a bounded interval Q = (—1,1) can be
written in the dimensionless form as follows:

20, f- + ev0y fo + B0y f- = Oy(vfe + Oy fe), tel0,T], z€Q, veER,
fs(oa‘rvv) = f()(ZL',U),
0. F. = / fedv — h(z), r €,
R
E.(0,-1) =0,
E (t,x) =0, x € 0N, (1.1)

where f. = f-(t,z,v) > 0 is the distribution of particles in (¢,z,v) € (0,T) x Q x R, and E. = E.(¢,z) is the
self-consistent electric force, where ®. (¢, ) is the internal potential of the system with the equation

E.(t,x) = —0,D.(t, ).

The function h(x), which is on the right-hand side of the Poisson equation, stands for the presence of a back-
ground charge (e.g. ions). We assume the global neutrality condition

/Q/ngdvdx—/gh(z)dz:(). (1.2)

Note that the equations (1.1)2,(1.1)3, and (1.1)4 will together imply

0=FE.(0,x) / 0:E-(0,y dyf/ /fo y,v)dvdy — / h(y)dy. (1.3)

The existence and the uniqueness of the VPFP system have been well-studied. Victory and O’Dwyer [78]
showed the existence of the classical solutions to the VPFP system in two dimension. Rein and Weckler [73]
and Bouchut [11] showed the existence of global solutions to the three-dimensional VPFP system in the whole
space. We refer to [17] for the global weak solutions of VPFP system in a bounded domain with absorbing and
reflection type boundary conditions. The large time asymptotic solutions to the Vlasov—Fokker—Planck equation
has been studied first in [26,29] in the case that the particles occupy the whole space. They prove that the
distribution function f(t,z,v) tends to a Maxwellian function. This result has been extended by Bouchut and
Dolbeault [12] under the more general assumption on the external potential. Also, we refer to [18,27] in whole
space domain. In the case of initial-boundary value problem for the VPFP system, Bonilla et al. [10] studied the
large time asymptotic behaviors of the solutions with the reflection type boundary condition. The authors in
[38] considered the global well-posedness of the nonlinear Fokker—Planck equation with the specular reflection
boundary. Also, the well-posedness and regularity for different boundary conditions to the kinetic Fokker—Planck
equation has been studied in [44-51].
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1.4. The Poisson—Nernst—Planck equation

One of the macroscopic models to describe the distribution and the transport of ionic species is the Poisson—
Nernst—Planck (PNP) system, where it is also often called the Drift-Diffusion-Poisson (DDP) equation. The PNP
system consists of the Nernst—Planck equation that describes the drift and diffusion of ions and the Poisson
equation that describes the effect of the self-consistent electric field. In this paper, we consider the following the
1-dimensional Poisson—Nernst—Planck (PNP) system in a bounded interval Q = (—1,1):

Op = 0z (0zp — pE), te[0,T], z €Q,
p(0,2) = po(z),
0. F = p(t,z) — h(x), x €Q,
E(0,-1) =0,
E(t,z) =0, z € 09. (1.4)

Here, p = p(t,x) stands for density of particles and E(t,x) is the self-consistent electric force with the relation
E(t,x) = —0, (¢, x), similarly to the VPFP system. Then (1.4)2,(1.4)5 and (1.4)4 will together imply

0=E(@,2)= /j 0, E(0,y)dy = /i po(y)dy — /w h(y)dy. (1.5)

-1

We also assume the neutrality condition for the background charge h(z) as follows:

/Q p(t, z)dz — /Q h(z)dz = 0. (1.6)

The PNP system has a number of applications in many fields, such as electrical engineering, elctrokinetics,
elctrochemistry and biophysics. Therfore, the analytical study of the PNP system has also a long history in
the various context. An initial-boundary value problem for a system on the transport of mobile carriers in
a semiconductor is studied by Gajewski and Groger [35]. The existence and large time behavior of the PNP
equation is studied in [8]. Also, the convergence rate of solutions to the PNP system is studied in [4,7]. We refer
to a review paper [79] for a recent development of generalized PNP systems.

1.5. Boundary conditions

1.5.1. Phase boundary and the specular reflection for the VPFP system
def

Throughout this paper, we will denote the phase boundary in Q x R as v = 92 x R. Additionally we split
this boundary into an outgoing boundary 74, an incoming boundary ~v_, and a singular boundary - for grazing
velocities, defined as

Y+ = {(z,v) €IV X R:n, -v >0},
y_ = {(z,v) €IUXR:n, -v <0}, (1.7)
Y0 = {(x,0) €A X R:ngy-v =0},

where n,, is the outward normal vector. We define the boundary integration for f(z,v), (z,v) € 9Q x R,

[ far=[ o vlds.a.
v+ v+
where dS, is the standard surface measure on 92 and denote

[tar=[ t@oar- [ sa o
ol Y+ v-
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We also define the L?(v) norm with respect to the measure |n, - v|dS,dv,

AN A2, + A2

In terms of f, we formulate the specular reflection boundary condition as

f(t,z,v)|y_ = f(t,z, R(z)v), (1.8)
for all x € 02, where
R(z)v = v — 2n,(n, - v).

One of the well-known a priori conservation laws for the Vlasov—Poisson-Fokker—-Planck system (1.1) for the
specular boundary conditions is the conservation of mass. It means that the total mass, “Mass”, of distribution
fe(t,z,v) is preserved for any time as follows:

Mass(t) d:ef/ﬂ/Rfs(t,:c,v)dvdglcE/Q/Rfo(ac,v), (1.9)

which means - Mass(t) = 0.
1.5.2. No-flux Boundary Condition for the PNP system

The PNP system is usually posed in a bounded domain with some boundary condition. In this paper, we use
the no-flux boundary condition for the PNP equation as follows:

(Ozp — pE) -0y =0, x € 00. (1.10)

This condition is one of the natural boundary conditions for a macroscopic model to explain the diffusion of ions
under the effect of potential. With the Dirichlet boundary condition (1.4)5 for the Poisson equation, it reduces
the following boundary conditions: This boundary condition implies that the system (1.1) has the conservation
of charges/ions. We can check this property by integrating (1.4); with respect to x over the whole domain [—1, 1]
as follows:

Opp(t,x) = p(t,x)E(t,x) =0, x € ON.

O </ pdx) = [0wp— pEl,__, = 0.
Q

This implies that the conservation of total density, that is,

Mass,(t) = /Q pt,z)de = /Q po(z)dz, (1.11)

which means - Mass,(t) = 0.
1.6. The equilibrium state and the macroscopic quantities

1.6.1. The equilibrium state and the macroscopic quantities for the VPFP system

It is well-known that the VPFP system has a local equilibrium solution. Bonilla et al. [10] introduced the form
of the steady-state of the VPFP system in bounded domains with the reflection boundary condition on f(¢, z, v)
and the Dirichlet boundary condtion for the potential ®(¢, 2) without a background charge. They remark that
they can prove a result analogously with the Neumann boundary conditions instead of the Dirichlet boundary
conditions. In this regard, the VPFP system (1.1), which has the background charge as in (1.1)s, has the
equilibrium state as follows:

feco(m,v) = C’Uppr(v)e_‘bw(x), (1.12)
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def

where M (v) =
(PB) equation:

ﬁe‘g is the normalized Maxwellian and @, (z) is a weak solution of the Poisson-Boltzmann
—AQ(2) = Cypppe =) — h(z),
0:Poo(2) =0 on =z € 09,

—1
Copsp = o (-, ')HL;W (/Q e_q>°°(z)dx> )

The system (1.13) is called the Poisson-Boltzmann (PB) equation. By Theorem 1 of [16], the system (1.13) has
a solution @, (x) unique up to an additive constant. If we assume the background charge h(z) as constant, we
can check that the system (1.13) has a solution ®(x) = 0 by the global neutrality condition (1.2). Therefore,
the VPFP system (1.1) has the global equilibrium state (f¢ 00, Ee,00) aS

(1.13)

and

fs,oo(xa U) =

We expect that the neural network solutions of the VPFP system reach the steady-state (1.14) (see simluation
Sect. 4.3).

The Lyapunov functional n(t) for the VPFP system (1.1) is defined by the relative entropy of the solu-
tion f.(t,x,v) with respect to a non-normalized stationary distribution f. As explained in [10], we define the

Lyapunov functional 7(t) as
n(t) d=ef//fs log (f> dvdz, (1.15)
aJ/r fe

7 def _1172 N 1 1 2
fe = exp{ 5 O (t,x) + TG Mer . 2 (/Q E.(t,z) dx) } . (1.16)

Then, n(t) can be reduced as

Ne(t) = /Q/]RfE log (j;:) dvdzx

. PO :
‘/Q/leglogffwfa” +re - gl ([ B dx)]dvd“

z,v

= /Q /R f-log fsdvdx+% /Q /R foo?dvda + /Q < /R fsdfu) . dx

1
—f/Eg(t,a:)zdx.
2 Ja

If we assume the background charge h(z) as constant and assume the zero-mean constraint for the ®. (see
Rem. 2.1), then we have

/Q </R fsd’l)) O dr = /Q (—0z2®e + h(z)) Podx = */Qamq)sq)sder/ﬂh(x)(I)Edz

= — ! 2 X xr AT = e 7.'1:2 xZ.
_ [(8m<1>5)<1>€]1+/9(8z<1>5) d +/Qh( )6.d /QE (t,2)2d

where f. is defined as

=0
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Therefore, it yields that

Ne(t) = / / felog fodvdx + 1 / / fevidvde + 1 / E.(t,z)%*dz = —Ent(t) + KE(t) + EE(¢),
o Jr 2 JaJr 2 Jo

where the entropy of the system “Ent”, the total kinetic energy “KE”, and the electric pontential energy “EE”
of the system are defined as

def

Ent(t) = — felog fedzdu, (1.17)
QxR
KE(t) dzefl/ [v|? fodado, (1.18)
2 QxR
and 1
EE(t) “éff/ |E.|*dz. (1.19)
2 Ja

The Lyapunov functional is also called the free energy defined as
FE(t) = —Ent(t) + KE(t) + EE(t). (1.20)

Since the Lyapunov functional satisfies %n(t) < 0, we expect that the free energy (1.20) is a non-increasing
function (see Sect. 4.3).

1.6.2. The equilibrium state and the free energy for the PNP system
The steady state of the PNP system (1.4) satisfies

from the equations (1.4);. It is reduced to

Oz Poo
Poo

— E,, = Constant.
Therefore, we have the following steady state:
Poo(x) = Cppp exp (/ Eoo(:l:)dx> , (1.21)
Q

where Fo(z) is a solution of the Poisson-Boltzmann (PB) equation

D0 Eoc () = Cypp exp ( /Q Eoo(x)dx> ~ h(z),
Eo(x)=0 on z €99,

(1.22)

with some constant Cp,,,. We can express the constant Cp,, using the total density (1.11) as

Cony = </[—1,11 po(x)dm> (/[_M] exp (/Q Eoo(x)dx) dx) N (1.23)

The PB equation (1.22) has a solution Fo(2) = 0 similar to the PB equation (1.13) in the VPFP system.
Therefore, the PNP system (1.4) has the steady state as follows:

Poo() = Cpnp, Eool(z) =0, (1.24)



THE MODEL REDUCTION OF THE VLASOV-POISSON-FOKKER-PLANCK SYSTEM 1811

with the constant Cp,, which is defined in (1.23). We expect that the neural network solutions of the PNP
system reach the steady-state (1.24) (see simluation Sect. 5.3).
Also, the free energy FE,(t) of the PNP system (1.4) is defined as follows (similar to [33,53,63]):

FE,(t) = /Q (p(t,x) log p(t,x) + ;E(t,x)z) dex, (1.25)

which has both the entropic part and the interaction part. The first term p(t, ) log p(t, ) on the right-hand side
is the entropy related to the Brownian motion of each particles, and the second term %E(t7 x)? is the electric
potential energy of the particles.

Under the specific boundary conditions (1.10) and (1.4)s, the PNP system has the following relation:

/Qq)(p(t,x) — h(x))dx = /Qq)(“)zde = —/Q<I>8m<1>d:v

= —[®9,9]", +/Q(aw<1>)2dx = /Q(&(I))de = /QE(t,a:)?dx,

by multiplying ®(¢,z) onto (1.4)3, integrating it over the domain  and using the integration by parts with
respect to x. Therefore, the free energy can be rewritten as

FE,(t) = /Q <p(t,x) log p(t, z) + %(p(t,x) - h(x))@) dz.

By taking the time derivative of the free energy FE,(t), we can derive

%FEN‘) = /Q (pelogp+ pi) dz + % /Q ((p = h(z))P: + pr®) da

- /Q plogp+ 1+ ®)de + | / ((p — h(@))®, — pi®) da.

Then, we have

1
Q
Q P
1 1
= _/ 7(pzv - pE)Qd.’L‘ +35 [(Ijq)tz - (I)tq)x],l = _/ 7(pm - pE)2da:.
Qb 2 Qp

Therefore, the PNP system (1.4) satisfies the following free energy dissipation law:

d 1 )
_ - — — — < 0. .
3 Ee(®) /Q p(pm pE)*dz <0 (1.26)

We expect that the free energy (1.25) of the PNP system is a non-increasing function (see simulation Sect. 5.3).

1.7. Mathematical results on the diffusion limit

In this section, we introduce past results on the diffusion limit of the VPFP system. There are two scalings of
the VPFP. The first one is the diffusion limit (or the parabolic limit, or the low field limit), and the second one
is the drift limit (or the hyperbolic limit, or the high field limit). In this paper, we consider the first one on the
diffusion limit of the VPFP system only. The diffusion limit has been extensively investigated in many works.
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FIGURE 2. Illustration of AP schemes.

Poupaud [70] considers the diffusion limit of the semiconductor Boltzmann equation. The diffusion limit for the
VPFP system with a given background was considered by [36,71] in the two-dimensional case. And later, El
Ghani and Masmoudi [30] extend these results to higher dimensional cases in the renormalized sense. The case
of multiple-species dynamics is also considered in [41,83]. A recent paper [83] of Wu et al. treats the diffusion
limit of the VPFP system in a bounded domain with reflection boundary conditions. We used the results of
this paper to show the bottom side of Figure 1. Also, there are many works that deal with the drift limit as in
[3,9,37,66].

1.8. Existing numerical methods and an Asymptotic Preserving scheme

In this section, we introduce a brief history of the numerical methods to approximate the solutions of the
VPFP system and the PNP equation. We also introduce the numerical studies concerning the asymptotic
expansions on the small parameters, the so-called Asymptotic Preserving (AP) scheme.

There are many numerical studies to solve the VPFP system and related systems. There is a wide range
of literature on numerical analysis for the Fokker—Planck (FP) equation including the finite difference method
[19, 74], and its conservative type scheme [6,13-15, 23]. The particle method [1,40] is an effective method
for the stochastic properties of the Fokker—Planck operator. Also, Wollman and Ozizmir [80-82] provided the
deterministic particle method for the VPFP systems in one and two-dimensional cases. Another approach is
the spectral method to solve the Fokker—Planck equation. In [68], they develop a new spectral method based
on a Fourier spectral approximation for the Boltzmann equation. Filbet and Pareschi [32] extended the method
to the nonhomogenous case. The review paper [25] contains the latest references on numerical methods for
collisional kinetic equations.

Also, a lot of efforts have been made to the numerical methods for the PNP system. Many of the existing
methods have been constructed for both one-dimensional and higher dimensional cases in various chemical and
biological contexts. We refer to some recent studies for solving time-dependent PNP systems. Solkalski et al.
[76] proposed the finite difference scheme for analyzing liquid junction and ion-selective membrane potentials.
Hyon et al. [53] provided another finite element method with the back-Euler method for the modified PNP
system. It is considered to be difficult for numerical schemes to provide the physical properties of the PNP
system; namely the nonnegativity principle, the mass conservation, and the free energy dissipation. Regarding
these difficulties, Liu and Wang [62] developed a finite difference method for the PNP system. They focus on
the development of a free energy satisfying numerical method for the PNP system. They also provided the
discontinuous Galerkin scheme for a one-dimensional case in [63]. The implicit methods with the trapezoidal
rule and backward differentiation are presented in [33].

Regarding the numerical methods to capture the relation between two regimes, Shi Jin [54] first introduced
the numerical scheme that preserves the asymptotic limits from the mesoscopic to the macroscopic models for
transport in diffusive regimes — the asymptotic-preserving (AP) scheme. The commutative diagram of Figure 2
(taken from Figure 1 of [55]) illustrates the AP scheme of [55]. As explained in [55], F¢ is a mesoscopic model
which depends on parameter ¢ that characterizes the small scale. Fj is a discretization of F* with parameter ¢
that is related to numerical discretization (such as mesh size and/or time step). As e goes to zero, the mesoscopic
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model F¢ is approximated by a macroscopic model F°. Then, the scheme F§ is called AP if the asymptotic
limit of F§ as ¢ — 0 with ¢ fixed, denoted by F?, is a good approximation of F°.

The AP schemes are developed for various equations. Especially, there are many studies that deal with
the AP schemes for the kinetic equations with the Euler regime. Filbet and Jin [31] developed a penalization
method to overcome the Boltzmann integral, which is a fully nonlinear collision operator. Jin and Yan [57]
generalized their idea to the nonhomogeneous Fokker—Planck-Landau equation. Dimarco and Pareschi [24]
introduce an exponential Runge-Kutta method for kinetic equations. The AP schemes for the high field limit of
the VPFP system are considered in [20,56]. In [20], they also developed the AP scheme based on a micro-macro
decomposition for the diffusion limit of the Vlasov—Poisson—-BGK model. We refer to the recent surveys by Jin
[55], Degond [22] and Pareschi and Russo [67].

Given the existing numerical methods in the literature, the main distinctive of this paper is the use of the
neural network approach as a solver for these important problems. We used the neural network method as a
function approximator for the VPFP system, PNP system, and the AP scheme as the parameter € goes to 0.
The aim of this paper is to complete Figure 1 of neural network vesion similar to Figure 2 of the numerical
analysis version.

1.9. Neural network and an approach to solve a PDE

Neural network has also drawn attention in the machine learning community. It has been used for various
fields such as natural language process, image recognition, speech recognition, and others. Deep Learning, which
uses a deep stack of neural network layer called a Deep Neural Network (DNN), is effectively applied in these
areas. The neural network architecture is introduced in [65] for the first time. There are theoretical results
to justify the use of neural networks in these applications such as [21,34,42,43]. The key theorem to these
results is the universal approximation theorem. The universal approximation theorem states that an arbitrary
real-valued function can be well-approximated by a feed-forward neural network. Later, Li [61] showed that the
neural network with one hidden layer could approximate not only a target function but also its higher partial
derivatives on a compact set.

Then Deep Learning as a PDE solver has also been studied; Lagaris et al. [59,60] suggested the use of neural
networks to solve ODEs and PDEs. Recently, Raissi et al. [72] introduced physics informed neural networks.
They design data-driven algorithms for two main problems: data-driven solutions and data-driven discovery
of partial differential equations. The data-driven method to solve the high-dimensional PDEs with a DNN is
proposed in [75]. The second problem, called the forward-inverse problem, is also considered in [58] with a
theoretical analysis of the convergence of the DNN solutions to the classical solutions. In [2], they present a
method for approximating the solution of PDEs using an adaptive collocation strategy. Also, Han et al. [39]
deal with the uniformly accurate moment system using the kinetic equation as an example.

Hwang et al. [52] introduce the Deep Neural Network solutions to the kinetic Fokker—Planck equation in a
bounded interval under the varied types of the physical boundary conditions. They observed the asymptotic
behaviors of the DNN solutions to verify an agreement with theoretical results. They also provide the theoretical
proofs on the relationship between the DNN solutions and the a priori analytic solutions. Our paper is motivated
by several ideas in [52]. We expand their ideas to a more general VPFP system and its diffusion limit.

1.10. Outline of the paper

Each of the four sides of Figure 1 consists of four parts (Part I, IT, III, and IV). In Section 2 (Part I), we show
that the solutions of the VPFP system converge to the solutions of the PNP system as the Knudsen number
€ tends to zero, which corresponds to the bottom side of Figure 1. To this end, we use the theoretical result
from the paper [83]. In Section 3, we will introduce in detail our Deep Learning method to approximate the
solution of the VPFP system and the solution of the PNP system, which is used for the numerical simulations
in Part II, ITI, and IV. Part IT will include the detailed descriptions on the DNN architectures for each system
(Sect. 3.2), the definition of grid points (Sect. 3.3), and a “Grid Reuse” method that is a newly devised tool in
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the paper (Sect. 3.4) to capture the dynamics under a small Knudsen number ¢. In Section 4 (Part II), we will
introduce the DNN approximated solutions to the VPFP system (1.1), which corresponds to the left-hand side
of Figure 1. We will provide the suitable loss functions (4.7) to approximate the VPFP system using the Deep
Learning in Section 4.1. We will prove the convergence of the DNN solution to an analytic solution of the VPFP
system as the loss function vanishes in Section 4.2. We will also provide the numerical simulations that show
the asymptotic behaviors of macroscopic quantities and the pointwise values of the DNN solution to the VPFP
system in Section 4.3. In Section 5 (Part III), we will introduce the DNN approximated solutions to the PNP
system (1.4), which corresponds to the right-hand side of Figure 1. The contents would be analogous to those in
Section 4. In Section 6 (Part IV), we will provide several numerical simulations to see the trend of the diffusion
limit from the VPFP system to the PNP system, which corresponds to the upper side of Figure 1. We will
analyze the convergence (2.4) and (2.5) using the DNN solutions of the VPFP system by varying the Knudsen
number from 1 to 0.05 via the Asymptotic-Perserving (AP) scheme. Finally, in Section 7, we will summarize
our methods and the results.

2. PART I. ON CONVERGENCE OF THE VPFP sorLuTiON TO THE PNP SOLUTION

In this section, we introduce the convergence of solutions of the VPFP system to a solution of the PNP system
from the recent paper ([83], Thm. 2.1). Wu et al. [83] prove that the VPFP system (1.1) with the Maxwellian
reflection boundary condition converges to the PNP system (1.4) as € tends to zero for the multi-species model
case. To be more specific, they consider the renormalized solution (f. ;, ®.) of a rescaled N-species VPFP system
(i=1,2,...,N) in a bounded interval Q C R? using the scaled parameters as

1 KiZi Gi
atfs,i + gv . va:fa,i - ?vxq)e . v'ufs,i = ?vv : (Ufs,i + Kiv’ufs,i)a
N (2.1)
—wA,P. = Z Zi/ fs,i(ta €z, U)d’U - h(JC),
-1 YR

with initial condition, reflection boundary condition (especially, Maxwellian boundary condition) for the dis-
tribution function f,; and zero-outward electric field condition (Neumann boundary condition) for the electric
potential ®.. They show that the solution (f. ;, ®.) converges to (p;(t, z)M;(v), ®(t,x)), where (p;, ) is a weak
solution of the PNP system in a bounded interval ) as

def

Ji(t,x) =
Oipi +V (—1V pi — AoV @) -0
tPi T Cz x M Cz 1V ) (22)
N
—wA, P = Z%Pz‘ — h(x),
i=1
with the initial-boundary conditions given as follows
J;-n =0, on 09, (2.3)

V@ -n=0, on 09,

as ¢ tends to zero (M; = M;(v)’s are the normalized Maxwellians for each species).

Using this result, we derive our specific system (1.1) with the boundary condition. Firstly, we specify the
1-dimension bounded domain 2 = (—1,1) C R on the spatial domain and R on the velocity domain. Also, we
consider the single-species case with N = 1. This case is reasonable in plasma physics when the relatively huge
ions are supposed to be static in the background. In this case, we denote the distribution function f.; as f.
for the VPFP system, since ¢ = 1. We also choose the classical specular reflection boundary condition for the
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fe(t,z,v) instead of the Maxwellian boundary condition used in [83]. We use the Dirichlet boundary condition
for the electric force F.(t,«) which is the same as the Neumann boundary condition for the electric field ®. (¢, x)
assumed in [83]. The boundary conditions (2.3) imply the Neumann condition (Vgp; - n = 0 on 0€2) for the
density function and the Dirichlet condition (E = V,®-n = 0 on 9f) for the electric force E(t, z). Additionally,
we set all the parameters to be 1 in the systems (2.1) and (2.2) except the Knudsen number ¢ to take the limit.

Then, the solution f. (corresponding to the f.,—1) and the solution E. = 9,P. to the VPFP system (1.1)
with the specular boundary condition (1.8) satisfy the following convergence:

fe(t,z,v) — p(t,z)M(v) in L*0,T;L*(Q x R)), (2.4)
where M (v) = —2 - and
E.(t,x) — E(t,x) in L*0,T;LF(Q), 1<p<?2 (2.5)

as the Knudsen number ¢ tends to zero, where the density p (corresponding to the p;—1) and the solution F
satisfy the system (1.4) with the no-flux boundary condition (1.10). In Part IV (Sect. 6) of this paper, we
provide the corresponding numerical simulations which show the trend of the convergence (2.4) and (2.5).

Remark 2.1. In [83], they prove the diffusion limit with two assumption for ®. on the Poisson equation; the
global neutrality condition and the zero-mean constraint. The global neutrality condition is the same as the
condition (1.2) we assumed. They also assume the zero-mean constraint as follows:

/Q d.dz =0 (2.6)

his constraint is necessary to uniquely determine the solution ®.. However, we are interested in the solution
E.(t,z) = —0,P.(t,z) which is the partial of ®(¢, ) instead of ®.(¢, x) in this paper. Without loss of generality,
we can assume (2.6) to apply the diffusion limit theorem from [83].

3. SIMULATION METHODOLOGY: THE DEEP LEARNING APPROACH

In this section, we introduce our deep learning method to solve the Cauchy problem to the Vlasov—Poisson—
Fokker—Planck system (1.1) and the Poisson-Nernst—Planck (PNP) system (1.4).

3.1. A Deep Learning approach for solving partial differential equation

A Deep Learning algorithm can be described in terms of a non-linear function approximation method using
a Deep Neural Network (DNN). A Deep Neural Network consists of a sequence of multiple layers. Each layers
has several neurons, which receive the neuron activation from the pre-layer as input. The neurons implement
the weighted sum of the input and apply an activation function in order to transform the output to a non-linear
one. The output is transmitted to neurons in the post-layer. We assume that a DNN has L layers; it has an
input layer, L — 1 hidden layers and an output layer (L-th layer). Similarly to the explanation of [52], we denote
the relation between the I-th layer and the (I + 1)-th layer (I =1,2,...,L — 1) as

l 1 141) - I+1
(+1) _ Zw( Dz (5 b( + )
(k) mg—1,mk,L (k) my,L
where m = (mg,m1,ma,...,mr_1), w = {wzi } , b:{b, } , and
I ) gk=1 7 ) j=1,k=1

— 2zl the i-th neuron in the [-th layer
— &y: the activation function in the I-th layer
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— wj(-li+1): the weight between the i-th neuron in the I-th layer and the j-th neuron in the (I + 1)-th layer

- b;lﬂ): the bias of the j-th neuron in the (I + 1)-th layer
— my: the number of neurons in the I-th layer.

Note that the relation between the input layer and the first hidden layer is expressed as follows:

3
1 _ 1.0 1
z =Y wiz + by,
=1

where (29,29, 29) = (¢, z,v).

The deep learning algorithm learns the complex nonlinear mapping by adapting these weights w%"rl) and

biases b;lH) to make the output of Deep Neural Network similar to the target function, in our case, the solution

of the VPFP and PNP system. The Deep learning uses the back-propagation learning algorithm, which applies
the chain rule to calculate the influence of each weight and each bias to reduce a pre-defined cost function,
which is called “loss function” in the Deep Learning. Then, the algorithm uses the gradient method to update
the weights and biases.

To approximate a solution of PDEs using the deep learning algorithm, we need an appropriate loss function
with respect to the PDE system. For example, suppose we coinsider the following parabolic PDE:

ou

a(tf) + Lu(t,xz) =0, (t,z)in [0,T] x Q,
u(0, ) = ug(z), x in Q,
Bu(t,z) = q(z), (t,x) in [0,T] x 09,

where £ is a differential operator and B is the boundary operator with known functions ug(z) and ¢(z). In
many papers (e.g. [72,75]), they approximate the solution u(¢, ) using the DNN output v (¢, x) with the loss
function as

2

8un/n/
Loss(u"™") = ‘ (t,z) + Lu™" (¢, x)
ot L2([0,T]xQ)
+ [[u™*(0, z) — UO(x)H;(Q) + [[Bu""(t,z) — q(t, x)Hi%[O,T]XGQ) : (3.1)

The proposed loss function is an intuitive one to approximate the solution of PDE. In our case, we propose
slightly different loss functions for each system. We define the loss function for the VPFP system in Section 4.1
(Part II) and for the PNP system in Section 5.1 (Part III). We propose the loss functions based on our theoretical
evidence. In each section, we prove that the DNN output to the VPFP system and PNP system converges to
a priori classical solution to each system if the proposed loss function goes to zero. The details are precisely
described in Part IT and Part III.

3.2. Our Deep Learning algorithm and the architecture

We take two different neural network structures which share the same inputs to approximate the coupleded
nonlinear equations. Each DNN has four hidden layers and each layer has 3(or 2)-100-100-100-100-1 neurons. For
the VPFP system, the two Deep Neural Networks are used to approximate the solutions, f and E, respectively.
The neural network structure is precisely shown in Figure 3.

We denote the approximated solution as (fI'"(t, z,v; m,w,b), E?(t, z;m,w, b)), which consists of the output
of each DNN. The two outputs fI"(t, z, v; m, w, b) and E? (¢, z;m,w, b) are used to calculate the pre-defined loss
function. Then, we use a gradient descent algorithm to update the weights and biases of our model’s parameters
by iteratively moving in the direction of reducing the loss function. In this work, we use the Adam (Adaptive
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FI1GURE 4. The DNN structure for the PNP system.

Moment Estimation) optimizer, an efficient variant of the stochastic gradient descent algorithm which is widely
used in deep learning applications due to quick convergence in training.

Similarly, we use the two Deep Neural Networks to approximate the solutions (p, ) for the PNP system as
in Figure 4. We denote the approximated solution as (p"" (¢, x; m,w,b), E"(t, x;m,w,b)).

For the four hidden layers in each DNN, we use the hyper-tangent activation function (7 (z) = zzliii ), which
is the common activation function in Deep Learning literature. While the choice of the activation function for
the hidden layers is quite clear, the choice of an activation function for the output layer depends on the purposes.
We use the Softplus activation function (6(z) = In(1 + €®)) only for the output fI"(¢,z,v;m,w,b). It is one
of the main issues to preserve the positivity of the output when the numerical scheme is constructed. Since
the Softplus function has outputs in scale of (0,400), we easily apply the positivity constraint for the output

(v m,w, D).

We use the PyTorch library for deep learning. It is one of the most standard deep learning frameworks due

to its simplicity and ease of use. We also use the Adam optimizer in PyTorch library with the Learning rate
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scheduling, which adjusts the learning rate based on the number of epochs. Regarding the loss function, we
need the derivation and integration of the output with respect to the variables ¢, x and v. To approximate the
derivatives of the neural network output with respect to the input variables, we use the Autograd package in
PyTorch library. It provides Automatic Differentiation (AD), which is one of the powerful techniques in scientific
computing. The AD is different from the usual differentiation methods, such as numerical differentiation or the
symbolic differentiation. We refer to the survey papers [5,69] for more details. Also, we use the trapezoidal rule
from the PyTorch library to approximate the integration. The specific loss functions we defined for the VPFP
system and the PNP system are explained in Part II (VPFP) and Part IIT (PNP).

3.3. Training data: grid points

To approximate the solutions to the VPFP system and the PNP system via the Deep Learning algorithm,
we make the grid points for each variable domain as inputs in the neural networks. We need three-dimensional
time-space-velocity grid for the probability density fI'"(¢,x,v;m,w,b) in VPFP system and two-dimensional
time-space grid for the density p""(t, 2) in PNP system and the force field EZ™ (¢, z;m, w, b) to the VPFP system
and E™(t,z;m,w,b) to the PNP system. We choose the time interval [0, T] as [0, 5] only for the VPFP system
with e = 1 and [0, 1] with the smaller Knudsen number &, which is enough to see the steady-state of both the

def

VPFP system and the PNP system. Also, we truncate the momentum space for the v variable as V' = [—10, 10]
for training and assume that f2" (¢, z,v; m,w,b) is 0 if |v| > 10. Note that we sample the grid points for the each
variables t, x and v randomly for each iteration. Compared to the grid created by dividing the domain uniformly,
this sampling-based approach has the effect of selecting infinite grids in the each domain. More precisely, the
grid points for training fI'"(¢,z,v; m,w,b) are chosen randomly as follows:

(b 00)}, 5 € [0.T] x Q2 x V (3.2)

for the governing equation,
{(t = O,QJ‘j,rUk)}j’k eQxV (3.3)

for the initial condition and
{(ti,x=—1or Livg)}, , €0, 7] x V (3.4)

for the boundary condition with T'=1or T'=5, Q = [-1,1] and V = [-10, 10]. In every epoch, we sample the
grid points for the time ¢ as {t;};2,, for the position z as {z;};2,, and for the velocity v as {v;};2°). We use
a larger number of velocity grids than the time and position grids to approximate the integration with respect
to the velocity in the VPFP system (1.1)3. We can choose the grid points similarly for p™" (¢, x), EZ™ (¢, z), and

E™(t, ).

3.4. “Grid Reuse” method to capture the small Knudsen number

In Part IV, we provide the numerical simulations when the Knudsen number ¢ is small. It is hard to capture
the asymptotic limit with the fixed numerical discretization in numerical schemes.

To overcome this challenge, we propose a newly devised technique in this paper; we call it “Grid Reuse”
method. The Deep Neural Network is trained to minimize the sum of loss functions at randomly sampled grid
points in every epoch, as explained in (3.2)-(3.4). The idea of our “Grid Reuse” method is that we add more
top—Fk grid points of these randomly sampled grid points to use for training in the next epoch. Here the top—k
grid points {tai,mgi,v%}é‘;l are being selected such that the integrand is being the largest before we take the
integration of the error with respect to the variables ¢, x and v. Namely, we choose the top—k grid points that
make the largest values of the integrand in the loss function (4.1). The “Grid Reuse” method helps to solve the
time dependency, which is one of the main difficulties on capturing the diffusion limit. Also, we note that we
only save grid points of 2-tuple (¢, x) as in Algorithm 1 though the top—k grid points consist of 3-tuple (¢, z,v).
This is because we need to calculate the integration term fv frm(t, @, v;m,w, b)do for the loss function (4.2)
when we reuse the top—k grid points. Therefore, we only catch the temporal and spatial grid points (¢, 2) where
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the integrand in the loss function has the largest value. We then make the three-dimensional time-space-velocity
grid with a randomly sampled velocity grid in V' = [—10, 10].

The “Grid Reuse” method is inspired by the Residual-based adaptive refinement (RAR) method in [64] and
the adaptive collocation method in [2]. The technique of these methods and our method are similar to the
adaptive mesh refinement method in numerical analysis.

3.5. Summary of Deep Learning algorithm

Finally, we summarize our Deep Learning algorithm for the VPFP system as follows:

Algorithm 1 Deep Learning algorithm for the VPFP system

1: for number of epochs do

2 Sampling data:

3 Sample m samples t1, 1o, ..., ty from [0,1] (or [0, 5]).

4 Sample n samples 1, z2, ..., T, from [—1,1].

5: Sample p samples v1, va, . .., vp from [—10,10].

6: Make a pair the samples to set the training data as (3.2)—(3.4).
7: Add new top-k training data paired with the velocity samples.
8 Evaluate the loss function:

9: Approximate the derivative of the DNN output (Autograd).

10: Approximate the integration of the DNN output (Trapezoidal rule).
11: Evaluate the loss function for the VPFP system (4.7).
12: Updating parameters:
13: Update neural network parameters using the Adam optimizer:

new
we—w o,

b - bnew,

14: in the direction of minimizing the pre-defined loss function.

15: Grid Reuse technique:

16: Choose top—k grid points {ta,,Ts,, v+, +i—1 which make the integrand in the loss function (4.1) the largest.
17: Save top—k grid points {ta,,zs, }*_;.

18: end for

We also apply a similar Deep Learning algorithm to the PNP system.

4. PART II. ON CONVERGENCE OF DNN SOLUTIONS TO AN ANALYTIC SOLUTION TO THE
VPFP SYSTEM AND SIMULATION RESULTS

In this section, we provide a DNN solution to the VPFP system. This section consists of three subsections.
First, we propose the loss functions of the VPFP system for deep learning. We also prove the convergence of
DNN solutions to an analytic solution of the VPFP system in two steps. Finally, we show that the simulation
results on DNN solutions to the VPFP system agree with theoretical results by comparing the time-asymptotic
behaviors and the macroscopic physical quantities which are defined in Section 1.6.1.

We will focus on the VPFP system (1.1) when the Knudsen number € is 1 in this section. The fixed Knudsen
number can be arbitrarily chosen. For the sake of simplicity, we abuse notations and write f.(t, z,v) as f(t,z,v)
and E.(t,z) as E(t,z) in this section. Later, in Part IV (Sect. 6), we consider the varied Knudsen number
regimes.
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4.1. Loss functions for the VPFP system

In Algorithm 1, the Adam optimizer finds the optimal parameters w™®" and b"°% in the direction of mlmmlzmg
a loss function. Thus, we need to define the loss functions for the Vlasov—Poisson-Fokker—Planck system: LossGE

for the VPFP system (1.1); and (1.1)3, Losslfé’ for the initial condition (1.1)2 and (1.1)4, LossBC for the boundary

conditions (1.8) and (1.1)s5. Note that we use the superscript Loss’? for all loss functions to the VPFP system

to distinguish it from the superscript Loss”"? used for the loss functions to the PNP system in Section 5.1.
First, we define the following loss functions for the governing equation (1.1) as

Loss’ Em(f"") déf/ dt/ dx/ do|0e f"" (¢, ,v;myw, b) + 00, f(E, x,v;m, w, b)
0,T) (-1,1) v
+ B0y f — (Oyu (L, 2z, v;m, w, b) 4 Oy (v f™) (t, 2, v3m, w, b))|?, (4.1)

and
Lossé%@)(f"”) dzef/ dt/ dz|0, E™™ (¢, z;m, w, b) —/ dv f(t, 2, v;m, w,b)|?, (4.2)
0,T) (-1,1) v

where V = [~10,10]. Then we define LossGE as

nny def
Loss (M) = LOSSGE(I) + LOSSGE<2>

We now define the loss function for the initial condition via the use of the initial grid points as

Loss!, (/) /( @ /V dv | £ (0,2, ) — folz, 0)[2, (4.3)
—11

E™(0, z;m, w,b) — </ dy/dvfo y,v (:c+1)>

Note that we use the equation (1.3) for the loss function Loss%c. Then, we define Lossic as

and
2

Loss{é)(z)(f"") d:ef/ dz
(-1,1)

nny\ def
Loss S = LOSS{Q(I) —|—Losslc(2)

The loss functions for the specular boundary condition for f in Section 1.5.1 and the Dirichlet boundary condition
for E (1.1)5 are defined as

LossBc(l)(f"”) Lof /0 . dt/ dzdo | " (¢, z,v;m,w, b) — f(t, x, —v; myw, b)\27 (4.5)

and

Loss{?, ., (f"") & / dt > |E™M(t @ m,w, b)) (4.6)

OT)  pe(—1,1}

Then we define the total loss for the boundary conditions as

Loss!? 2(frm) = Loss’? y + Loss’”

Bc® BC®)*

Finally, we define the total loss as

Lossi?  (f™) & Loss{Z, + Loss/® + Lossi?.. (4.7)
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Note that we compute these loss functions via the approximation of the integration by the Riemann sum on the
grid points, which is explained in Section 3.3. For example, the loss function Lossé%( /™) can be approximated
as

1
LOSSéI;E ~ N, & Z atfnn(tivxjavk’;mawab) +anfnn(ti7xjyvk;m,w7b)
275 .4,k

+ Ennaufnn - (Uam)fnn(tiv Lj, Vg; M, W, b) + ﬁav(vfnn)(tia Lj,Vg;m,w, b))

1
+ N >

(]

2
: (4.8)

Oy E™™ (t;, 25, m,w,b) _/ dv [ (ts, 25, vr; m, w, b)
14

where N; ; and N; ; are the number of grid points.

4.2. On convergence of DNN solutions to analytic solutions to the VPFP system

In this section, we show the convergence of DNN solutions to analytic solutions to the VPFP system (1.1) in
two steps. We first prove that there exists a sequence of neural network parameters (neuron numbers m, weights
w and biases b as defined in Sect. 3.1) such that the total loss function Losségtal converges to 0. Sequentially, we
also prove that if we minimize the total loss function Lossfrﬁtal, it implies that the Deep Neural Network solution
converges to an analytic solution. Throughout the section, we assume that the existence and the uniqueness of
solutions for the VPFP system (1.1) with the specular boundary condition (1.8) are a priori given.

We first introduce the following definition and the theorem from [61] on the existence of approximated neural
network solutions:

Definition 4.1 ([61]). For a compact set K of R", we say f € 6’5(1(), § € Z7 if there is an open € (depending
on f) such that K C Q and f € C5(Q).

Theorem 4.2 ([61], Thm. 2.1). Let K be a compact subset of R™, n. > 1, and f € C&(K)NCs (K)N--- C%(K),
where & € Z7 for1 <i < q. Also, let & be any non-polynomial function in C'(R), where | = max{|¢;| : 1 <i<g}.
Then for any € > 0, there is a network

4 (x) = Zci5(<wi7m> +b;), x € R",
i=0

where ¢; € R, w; € R™, and b; € R, 0 < i < v such that
|IDEf — D* £ || oo (i) < €,
fork eZ”, k<&, for somei, 1 <i<gq.

Remark 4.3. v, n, ¢, and & = (&1, &2, &3) in Theorem 4.2 correspond to m, 3, 1, and (1,1, 2) in our DNN setting
in Section 3.1 for the VPFP system (1.1), respectively.

Remark 4.4. We can generalize the result above to the one with several hidden layers (see, [43]). Also, we
may assume that the architecture is assumed to have only one hidden layer; i.e., L = 2.

Now we introduce our first main theorem which states that a sequence of neural network solutions that makes
the total loss function converge to zero exists if a C(»12) solution to the VPFP system exists:
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Theorem 4.5 ([52], Thm. 3.4). Assume that the number of layers L = 2 and that the solution f to (1.1) with
(1.8) which belongs to CH-12 ([0, T) x [—1,1] x V), and the activation function 5(x) € C23)([0,T]x [-1,1] x V)
is non-polynomial. Then, there exists {m[j],w[j],b[j]}‘;‘;l such that a sequence of the DNN solutions f™" of
Theorem 4.2 with m[;; nodes, denoted by

{fi @tz 0) = [ (8, 2, 05mp), wigp, by Yo

satisfies!
Lossth.(f;) = 0 as j — oo. (4.9)
Proof. This is similar to that of Theorem 3.4 of [52]. O

Remark 4.6. The assumption f € 6(1’1’2)([0,T] x [=1,1] x V) can be replaced by a general Sobolev space,
since the functions in a Sobolev space can be approximated by continuous functions on a compact set.

The first main Theorem 4.5 provides us that we can find the neural network parameters that reduce the
pre-defined total loss function as much as we want. However, it does not imply that the DNN solutions converge
to an analytic solution to the VPFP system. Therefore, we introduce our second main theorem, Theorem 4.7,
which shows that the DNN solutions converge to an analytic solution in a suitable function space when we

minimize the total loss function Loss!;gtal. We assume that our compact domain V' = [—10, 10] of the v-variable
is chosen sufficiently large so that we can have
Hf”Li([fl,l};L}}(]R\V)) < e and ‘85']0(75) Z‘,’U) - affnn(ta x’v)‘UG(?V <e (410)

for some sufficiently small € > 0 and k& = 0, 1.

Theorem 4.7. Assume that [ is a solution to (1.1) with (1.8) which belongs to C-12)([0,T] x [—1,1] x V).
If the solution f and the Deep Neural Network solution f™(t,x,v;m,w,b) satisfy (4.10), then it implies that

LF™" (-5 myw, b) — f”L?"([O,T];Li’U([—l,l}><V)) <C (Lossgétal(f"") + €> ) (4.11)

where C' is a positive constant depending only on T'.

The proof of this theorem is provided in Appendix A.

Remark 4.8. Note that we fix the DNN architecture in Figure 3 before we train the DNN. Namely, we first fix
the number of neurons for each layer m before training, and then we update the weights w and biases b to mini-
mize the total loss function. Therefore, if we want to approximate the DNN solution f™” to an analytic solution
to the VPFP system, Theorem 4.7 indicates how much the total loss function Losstotal (f™" (¢, z, v; m,w, b)) has
to be reduced. Then, Theorem 4.5 guarantees the existence of a 3-tuple (m, w, b) where the total loss function
is sufficiently reduced as we want. In the DNN simulation, we use Algorithm 1 to find the optimal weights w
and biases b to reduce the total loss function while the number of neurons for each layer m is fixed.

4.3. Neural Network simulations

In this section, we introduce numerical simulations for the solutions f™" (¢, x,v; m,w,b) and E™ (¢, x; m,w,b)
to the VPFP system (1.1). We consider the following initial condition:

e® 1 (1 —cos(3v)), ifve(—4,4),

4.12
0, otherwise, ( )

f(O,{E,U) = fo(l',’l)) = {

which has different initial ditributions at each position z € [—1, 1]. We consider the time interval [0, 5] which is
enough to reach the steady state of the solution to the VPFP system. Also, we set the background charge h(z)
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FIGURE 5. The time-asymptotic behaviors of the L norm, L' norm of f"*(t,z,v;m,w,b)

(the first and the second plot) and the L' norm, L? norm, and L norm of the difference

lfoC>)IIza
between f™" (¢, x,v;m,w,b) and the global Maxwellian %M(v) It is notable that the

total mass Mass(t) of the distribution f""(t,z,v;m,w,b) is conserved over time in the second
plot. Also, note that the third plot shows that the distribtuion f™"(¢, x,v; m,w,b) converges to
the global Maxwellian.

as constant that safisfies the global neutrality condtion (1.2). More details about our Deep Learning algorithm
are explained in Sections 3.2, 3.3, and the summary of the Deep Learning Algorithm 1.

The first plot in Figure 5 shows the time-asymptotic behaviors of the L°° norm of the distribution
fr(t, @, v;m, w,b) with respect to position z and velocity v. After 3 time grids, the value converges to almost
constant. This indicates that the distributions ™" (¢, z, v; m, w, b) converge to the steady state. It can be observed
more clearly in the third plot in Figure 5, which shows the difference between the distribution f™" (¢, x, v;m,w,b)
and the global equilibrium (1.14). The L', L? and L® norm of the difference with respect to position x and
velocity v tend to zero as time increases. This is consistent to our theoretical supports provided in the equa-
tion (1.14). Later, the pointwise values of f™"(t,x,v;m,w,b) show the shape of the convergence to the global
Maxwellian in Figure 7.

The second plot in Figure 5 shows the value of Mass(t) over time defined in (1.9). The plot shows that the
total mass of the system is conserved. It shows an agreement with the theoretical result that the VPFP system
with the specular boundary condition (1.8) yields the conservation of the total mass (1.9), which is an important
a priori physical law for the VPFP system.

Figure 6 shows the time-asymptotic behaviors of four macroscopic quantities of f™" (¢, x, v; m,w, b); the total
kinetic energy “KE” (1.18), the entropy “Ent” (1.17), the electric pontential energy “EE” (1.19) and the
free energy “FE” (1.20). The steady state values of these four macroscopic quantities can obtained from the
macroscopic quntities of the equilibrium in (1.14). Therefore, we expect the steady state values of the four
macroscopic qunatities as follows:

[ fo(; )l
KE,, = ——=% 4.13
> Q (4.13)
oMy, ) 1
Enteo = || fo(, ')||L;‘1, log <Q|(27T)0'5 + §||f0('» ')\\L;7,,a (4.14)
EE. =0, (4.15)
FEs = KEo — Ento, + EE, (4.16)
1Each of m;], W], b;) represents the matrix of the numbers corresponding to f; for each j = 1,2,...,00. The matrices
m;], Wi, by] consist of the element represented as mg])m, w[(;])m, bg])lk7 respectively.
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FIGURE 6. The time-asymptotic behaviors of the macroscopic quantities of f""(t, z, v; m,w,b)
and E™"(t, z;m,w,b). The steady-state values of the kinetic energy (4.13), the entropy (4.14),
the free energy (4.16) are indicated in the red-dotted lines. Note that the free energy is mono-
tonically decreasing.

where || =2 and || fo(-,-)[[z1 , = 6.917 in our case. We denote the steady state values via the red-dotted lines
in Figure 6. The four plots show that the each physical quantitity converges to each steady state. Also, the
fourth plot in Figure 6 shows a non-increasing trend of the free energy. This is also consistent to our theoretical
supports of (1.26).

Figure 7 shows the pointwise values of the approximated neural network solution f"(t,x,v;m,w,b) as time
t varies at each position x = —1,—0.5,0,0.5 and = = 1. Also, Figure 8 shows the pointwise values of the neural
network solution E"(t,x; m,w,b)) as time ¢ varies at some positions © = —1,—0.5,0,0.5 and z = 1 in different
colors as shown in the legend. The two plots show that the f™"(t,z,v;m,w,b) and E™"" (¢, x;m,w,b) converge
pointwisely to each equilibrium

1oz

fa,oo(xvv) = ‘Q|

M(v) and E; o (z) =0,

which is precisely explained in (1.14). We expect that the steady-state of the distribution f""(¢,x,v;m,w,b)
to the VPFP system has the same global Maxwellian at each position z € [—1, 1] although the initial condition
(4.12) has the different ditributions at each position. To confirm this, we denote the global Maxwellian function
fe,co(z,v) via the red-dotted lines in Figure 7. As we expect, Figure 7 shows that the distribution functions
fr(t, ,v;m,w,b) converge to the same Maxwellian shape at time ¢ = 5. The relative L%yv error between the
global Maxwellian f. o (7, v) and the equilibrium of the neural network solution at t = 5 is 4.7 x 1072, Also,
the pointwise values of E™"(t, x;m,w,b) for all positions x € [—1, 1] converge to zero as shown in Figure 8. This
result also shows an agreement with the theoretical steady-state (1.14).

5. PART III. ON CONVERGENCE OF DNN SOLUTIONS TO AN ANALYTIC SOLUTION TO THE
PNP SYSTEM AND SIMULATION RESULTS

In this section, we provide a DNN solution to the PNP system (1.4). This section also consists of three
subsections, similarly to Part II (Sect. 4). First, we propose the loss functions for the PNP system. Second,
we prove the convergence of a DNN solution to an analytic solution to the PNP system in two steps. Finally,
we show the simulation results of the DNN solutions to the PNP system by comparing the time-asymptotic
behaviors, the macroscopic quantities, and the steady-state of the PNP system which is defined in Section 1.6.1.
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We need to define loss functions for the PNP system: Lossft for the PNP system (1.4); and (1.4)3, Loss{¢”
for the initial condition (1.4)s and (1.4)4 and Lossh for the boundary condition (1.10) and (1.4)s. Note that
we use the superscript Loss?™? for all loss functions to the PNP system to distinguish it from the superscript
Loss'P/? used for the loss functions to the VPFP system in Section 4.1.

First, we define loss functions for the governing equation as

Losfif (") [ e [ dafaug™ (tim, w,) = 0™ (5, w,b)
(0,T) (-1,1)

+ 0, (p"" (t, 23 my w, b) E™" (¢, ;5 m, w, b))|27

(5.1)
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FIGURE 8. The pointwise values of E""(t,x; m,w, b) at each position 2’s over time t. The values
at each position x = —1,—0.5,0,0.5,1 are drawn in different colors as shown in the legend.

and

Lossg, iz (p™) = / dt/ da |0, E™™ (t, x;m, w, b) — p"™(t, 23 m, w, b) + 1|2
(0,T) (-1,1)

+/ dt/ Az |0y (0, E™™ (t, 2 m,w, b) — p""(t, 2;m, w, b) + 1)|°

(0,T) (-1,1)

+ / dt/ dz |0, (0, E™(t, z;m, w, b) — p"™(t, x;m, w,b) + 1)|*. (5.2)
(0,7) (-1,1)

Note that this loss function Lossngp@) (p™™) is not just the L? error with respect to ¢t and z. We add the t-
derivative and the x-derivative of the error to the original L? error as shown in the definition (5.2). We need
these two terms to prove the convergence of the neural network solution to the analytic solution in Theorem 5.2
in the following section. Then we define Loss{t as

pnp  nn) def pnp pnp
Lossgp (p"") = Lossgp) + Lossg ) -

We now define the loss function for the initial condition
Lossﬁgﬁ) (pnn> def ‘/( - dz |pnn(07 xT;m,w, b) - po($)|2 (53)

and
2

£z w) = ([ s o +)

Loss iy (0™") = / dz
(=1.1)

Then, we define Loss[\” as

pnp  nny def pnp pnp
Lossie”(p"") = Loss| ) + Loss| ().
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The loss function for the Neumann boundary condition for p(¢,x) is defined as follows:
Lossih, (") & / dt / da [, p"" (t, x;m, w, b)|* . (5.5)
0T) Jzed[-1,1]
We defined the loss function for the Dirichlet boundary condition for E(¢, x)
Lossp iz (0™") £ / dt/ dz (|E™™ (¢, 2;m, w,b)|?)
0T) Jzed[-1,1]
—|—/ dt/ dz (|0, E™™ (t, z;m, w,b)|?) . (5.6)
©071) Jzed-1,1]

Note that we add the error of 9; E™"(t,x;m, w,b) to the original L? error as shown in the definition (5.6). This
is also for the proof in Theorem 5.2 in the following section. Then, we define the total loss for the boundary
conditions as

pnp nn def

Losspc! (p"") = Lossp f,, + Losspils, -

Finally, we define the total loss as
Lossir? (p"™) = Lossi? + Lossia? + Lossie . (5.7)

Note that we compute these loss functions via approximating the integration by the Riemann sum on the grid
points similarly to Section 4.1.

5.2. On convergence of DNN solutions to an analytic solution to the PNP system

This section shows the convergence of the DNN solutions to an analytic solution to the PNP system (1.4) in
two steps, similarly to Section 5.2. First, we prove that there exists a sequence of neural network parameters
such that the total loss function Lossh i, converges to 0. We then show that the corresponding sequence of
DNN solutions converges to an analytic solution if we minimize the total loss function Loss’t,,. Throughout
the section, we assume that the existence and the uniqueness of solutions for the PNP system (1.4) with the
no-flux boundary condition (1.10) are a priori given.

We introduce our first main theorem similarly to that of Theorem 4.5 which shows the existence of a sequence
of neural network parameters that makes the total loss function converge to zero if the C(%2)([0,T] x [~1,1])

solution to the PNP system exists:

Theorem 5.1 ([52], Thm. 3.4). Assume that the solution p to (1.4) with (1.10) which belongs to C1-2)([0,T] x
[—1,1]), and the activation function a(z) € CI2([0,T] x [~1,1]) is non-polynomial. Then, there exists
{m[j],w[j],b[j]}j‘?‘;l such that a sequence of the DNN solutions p"" of Theorem 4.2 with m{; nodes, denoted
by

{pj(tvgjvv) :p (t L, V5 MmMj) w[]]? )}] 1

satisfies®
Lossit (pj) — 0 as j — oo. (5.8)

Now we introduce our second main theorem, which shows that the sequence of DNN solutions converges to
an analytic solution to the PNP system in a suitable function space when we minimize the total loss function

Lossher. |- We also refer to Remark 4.8, which explains how these main theorems are related to our Deep Learning
algorithm.
2Each of m;], W], b represents the matrix of the numbers corresponding to p; for each j = 1,2,...,00. The matrices

@ @

m;], Wi, by) consist of the element represented as M i Wik bEJl]) i» Tespectively.
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FIGURE 9. The time-asymptotic behaviors of the total density Mass,(t) and the free energy
FE,(t) of the PNP system. In the second plot, the steady-state value of the free energy is
indicated in the red-dotted line. Note that the free energy is monotonically decreasing.

Theorem 5.2. Assume that p is a solution to (1.4) with (1.10) which belongs to C2([0,T] x [—1,1]). Then,
the Deep Neural Network solution p™™(t,x; m,w,b) satisfies that

1" (s my w, 0) = pll peo 0,77 02 (-1,1))) < CLOSSTo0 (P

nn)

) (5.9)
where C' is a positive constant depending only on T'.

The proof of this theorem is provided in Appendix B.

5.3. Neural Network simulations

In this section, we provide numerical simulations for the solutions p™"(t, x; m,w,b) and E™(t,z; m,w,b) to
the PNP system (1.4). We set the initial condition of p"" (¢, z; m,w,b) as follows:

po(0,2) = /]Rdvfo(x,v) = 8”1, (5.10)

Note that we set the initial condition (5.10) which satisfies p(0,2) = po(z) = [ dvfo(x,v) to compare the
convergence on the solutions of the VPFP system with the soluitons of the PNP system in Part IV. We also
set the background charge h(x) as constant to satisfy [, p(0,2) — h(z) = 0. The details of our Deep Learning
algorithm are explained in Sections 3.2, 3.3, and the summary of Algorithm 1.

Figure 9 shows the total density (1.11) and the free energy (1.25) of the PNP system. As shown in the left
plot in Figure 9, the total density Mass,(t) of the neural network solution p™"(t,z;m,w,b) is conserved. It is
well-matched to the theoretical result as in (1.11), which is an important property in the PNP system with
the no-flux boundary condition (1.10). The right plot in Figure 9 shows the free energy of the neural network
solution with the steady-state value via the red-dotted line. We compute the steady-state value of the free energy
using the steady state of the PNP solution, po () and Ex(2), in (1.24). We observe that the free energy is non-
increasing as shown in the right plot in Figure 9. It verifies that the neural network solutions, p"" (¢, z;m, w, b)
and E"(t, z;m,w,b), of the PNP system satisfy the dissipation law of the free energy as explained in (1.26).

Also, we expect that the free energy decreases exponentially to the steady-state based on Theorem 1.2 in [7].
In Figure 10, the plot shows the time evolution of the free energy of the neural network solution in a log-linear
scale. We compute the decreasing rate of the free energy with the difference between the free energy FE,(¢) and
the steady-state of the free energy FE, o, at ¢ = 1. We also denote the algebraic rates and the geometric rates
in log-linear scale. We can observe that the decreasing rate of the free energy is almost simlilar to the geometric
rate Ce~ "¢, which is a linear function in Figure 10, except for a small error near the final time.
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FIGURE 10. The time-asymptotic behaviors of the difference between the free energy FE,(t) and
the steady-state of the free energy FE,  in log-linear scale. We consider the numerical solution
at t = 1 as the steady state of the free energy. Note that this plot verifies the exponential decay
of the approximated free energy.
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FIGURE 11. The pointwise values of p™" (¢, z; m,w,b)
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as time t varies. The values at each time t = 0,0.2,
as shown in the legend.

Figure 11 shows the poinstwise values of each approximated neural network solution p""(t,x;m,w,b) and
E™(t,x;m,w,b) in different colors as time ¢ varies at each position x from —1 to 1. We expect that the neural
network solutions p""(t, z;m,w,b) and E™"(t, z;m,w,b) converge pointwisely to each equilibrium

Poo(x) = Cppp and Ex(z) =0,

which is precisely explained in (1.24). As shown in the first plot in Figure 11, the neural network solution
P (t, x;m,w,b) converges to constant for all x. It is well consistent to the theoretical supports provided in
(1.24). Also, the second plot in Figure 11 shows that the neural network solution E™" (¢, x;m,w,b) converges to
zero for all z € [—1,1] as t increases. This simulation result also well matches the expected steady state of the
PNP system as in (1.24).
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6. PART IV. ON THE SIMULATION RESULTS OF THE DIFFUSION LIMIT FROM THE VPFP
SYSTEM TO THE PNP SYSTEM

In this section, we provide the trend of the diffusion limit from the VPFP system to the PNP system using the
simulation results of our Deep Neural Network approach. We consider the convergence of the VPFP solutions
to the PNP solution, as summarized in Part I (Sect. 2). We expect that the neural network solutions of the
VPFP system and the PNP system have the trend of diffusion limit as explained in the equations (2.4) and
(2.5). To observe the trend of the convergence, we compare the neural network solutions to the VPFP system
with the Knudsen numbers ¢ = 1,0.5,0.2,0.1,0.05 and the corresponding neural network solutions to the PNP
system. The methods of how to train the neural network solutions to the VPFP system and the PNP system
are precisely described in Section 3. Also, the results of the numerical simulations are given in Part IT (Sect. 4)
for the VPFP system and Part III (Sect. 5) for the PNP system, respectively.

As we have introduced in Section 3.4 on the simulation methodology, we use the “Grid Reuse” method to
capture the VPFP with the small Knudsen number e. When the “Grid Reuse” strategy is not used, the neural
network solutions to the VPFP system could not approximate well at the early part of the time grid (about
0.0~0.2 time grids) as the Knudsen number ¢ is smaller. This means that the VPFP system with the small
Knudsen number is hard to be approximated at the early time grid using Deep Learning. Therefore, the “Grid
Reuse” method is essential to observe the diffusion limit from the neural network solution of the VPFP system
to the neural network solution of the PNP system.

We define the total loss function (4.7) in the sense of the Mean Square Error (MSE). In this section, we use
the Root Mean Square Error (RMSE) as the loss function for the VPFP system. These two cases show almost
similar results, but we choose the RMSE loss function that offers better results. We use 50 reused grid points
(k = 50) in our work. Here we mention that it was not successful to approximate the solution when we chose
k between 0 and 10 for the small Knudsen number €. When k was selected around 50, the DNN solution well
approximated the solution of the VPFP system with the Knudsen number & being as small as 0.05. The most
accurate DNN solution was obtained when we selected the value of k£ as 50.

The details of our Deep Learning algorithm are explained in Section 3.2 and the summary of the Deep
Learning Algorithm 1.

6.1. Neural Network simulations

In this section, we present the results of the numerical simulations for the diffusion limit from the VPFP
system to the PNP system. We set the initial condtion (4.12) for the VPFP system and the initial condition
(5.10) for the PNP system. It is worth noting that we do not change the number of the grid points for the VPFP
system with any Knudsen numbers, i.e., we anlayze the diffusion limit in the sense of the Asymptotic-Preserving
(AP) scheme. Instead, we use the “Grid Reuse” method for all neural network solutions.

Figure 12 indicates the total mass foV fidvdz of the VPFP system with the different Knudsen numbers
e = 1,0.5,0.2,0.1 and 0.05 in different colors as shown in the legend. As shown in Figure 12, all five graphs
overlap so that they appear as one graph. This is because that all the five cases conserve the total mass over
time. This plot implies that the neural network solutions for all 5 cases well approximate the solution of the
VPFP system.

Figure 13 shows the L® norm of the solution fI'(t,z,v;m,w,b) to the VPFP system with the different
Knudsen numbers ¢ = 1,0.5,0.2,0.1 and 0.05 in different colors as shown in the legend. Also, we plot the
L* norm of the neural network solution p""(¢,x; m,w,b)M (v) via the red-dotted-line in Figure 13. We can
observe that the L norm of the solution fI"(¢,z,v;m,w,b) converges pointwisely to the L norm of the
P (t, 23 m,w,b)M (v) as the Knudsen number € becomes close to zero. This gives more information than the
theoretical result of convergence as explained in (2.4).

The graphs in Figure 14 and in Figure 15 show the pointwise values of the solutions as time t varies at each
z’s. Figure 14 shows the pointwise values of f fIrm(t, x, v;m,w, b)dv as the Knudsen number € varies in different
colors as shown in the legend. We also plot the pointwise values of p""(t,x;m,w,b) via the red-dotted lines.
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Mass
F=

—— Mass of f7" withe=1
—— Mass of f7" with € =0.5
2 Mass of f" with € = 0.2
—— Mass of f77 with £ =0.1
—— Mass of f7" with £ =0.05

0.0 02 04 ] 06 08 10
time (t)

FIGURE 12. The time-asymptotic behaviors of the total mass of (¢, z, v;m, w,b) (Li,v norm
of fI™) as ¢ varies. The values with each Knudsen number ¢ are drawn in different colors as
shown in the legend. It is notable that the total mass of the distribution fI'"* is conserved over
time although the Knudsen number ¢ varies.

35

— |™(t, X, V)|.z, withe=1
— |M(t,x, V)|, Withe=0.5
[fn(t, X, v)|.z, with £ =0.2
— |t X, V)|.;, withe=0.1
— |fM™(t, x, )|z, with € =0.05
—-—- L* norm of p"(t, x)M(v)

—

L® norm

10

05

0.0

0.0 0I2 0,I4 O,IG D,IB 10
time (t)

FIGURE 13. The time-asymptotic behavior of the LZ°, norm of fI'"(t,x,v;m,w,b) and
P (t, xymyw,b)M (v) over time t as the Knudsen number ¢ varies. Each value is drawn in
different colors as shown in the legend.

The first plot in Figure 14 shows that the initial condition (4.12) for the neural network solution of the VPFP
system is consistent with the initial condition (5.10) for the neural network solution of the PNP system, since
we set the initial conditions to satisfy the relation fR fo(t,z,v)dv = po(t,z). It is remarkable that the neural
network solutions to the VPFP system with the different Knudsen numbers well approximate the initial condtion
and the same for the solution to the PNP system. Also, we expect that the integration of neural network solution
[ f-(t,z,v)dv converges to the density p(¢, z;m,w, b) which is consistent to the convergence of f. to p(t,z)M (v)
as explained in (2.4). As shown in the six plots in Figure 14, the pointwise values of the [ f.(¢,z,v)dv to the
VPFP system converge to the solution p(t, z;m,w,b) for all time ¢ € [0,1] as the small Knudsen number ¢
becomes small. It is consistent to the theoretical supports in (2.4).
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FIGure 15. The pointwise values of EI(t,xz;m,w,b) to the VPFP system and
E"(t,x;m,w,b) to the PNP system for each position x at time ¢ = 0,0.2,0.4,0.6,0.8,1 as
¢ varies. The values with each Knudsen number ¢ are drawn in different colors as shown in the

legend.
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FIGURE 16. The values of L! norm of the difference between fI'(t,z,v;m,w,b) and

t,x,v
P (t, x;m,w, b)M (v) as € varies.

Figure 15 shows the pointwise values of the electric force EZ™ (¢, z;m, w, b) with the differnt Knudsen numbers
e =1,0.5,0.2,0.1 and ¢ = 0.05 in different colors as time t varies at each z’s. Also, we plot the electric force
of the PNP system E"™"(t,x;m,w,b) in the red-dotted lines. We remark that the first plot in Figure 15 shows
the same pointwise values of the electric force to the VPFP system with different Knudsen numbers and to the
PNP system. It means that the initial conditions of the neural network solution of the electric force E™" to
the VPFP system and the PNP system are well approximated. Also, we observe that the six plots in Figure 15
show the solution ET™ (¢, z;m,w,b) of the VPFP system converges to the solution E™" (¢, z;m,w,b) of the PNP
system as the Knudsen number & goes to zero. It agrees with the theoretical result as explained in (2.5).

Finally, Figure 16 shows that the Lj , ,, norm of the difference between the distribution f2"(t,x,v;m,w,b)
and the solution p"™"(t,x;m,w,b)M(v) as € varies. We note that Figure 16 shows the convergence of f. to
p(t, z)M (v) more quantitatively than the plots in the previous figures. As we expected in (2.4), the graph shows
that the L} , , norm of the difference between fI™ and p"" M becomes smaller as the Knudsen number ¢ tends
to zero.

7. CONCLUSION

In this paper, we establish the commutation of the diagram of diffusion limit in Figure 1. This also implies
the reduction of the VPFP system with the specular boundary condition to the PNP system with the no-flux
boundary condition as the Knudsen number ¢ tends to zero. To this end, we have introduced the Deep Neural
Network (DNN) solutions to the VPFP system and the PNP system using the Deep Learning algorithm. We
use the two neural networks to approximate the VPFP system and the PNP system, coupled with the Poisson
equation. Also, we propose appropriate loss functions for training, including the loss function for the initial
conditions and the boundary conditions to each system: the VPFP system in Part II and the PNP system
in Part III. We also provide the theoretical supports on which the approximated DNN solutions converge to
analytic solutions of each system as the proposed total loss function tends to zero. We also provide the numerical
simulations on the DNN solutions of each system, which support the theoretical predictions on the asymptotic
behaviors of each system. These include the steady-states for the solutions and the physical quantities such as
the total mass, the kinetic energy, the entropy, the electric energy, and the free energy.

Finally, using these DNN solutions of the two systems, we observe the trend of the diffusion limit in Part I'V.
We analyze our DNN solutions based on the theory shown in Part I. We use the newly devised technique “Grid
Reuse” method adapted to the Deep Learning algorithm. This technique makes it possible to approximate the
solution of the VPFP system with the Knudsen number ¢ in the range between 0.05 and 1.
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We have provided the numerical simulation for the trend of the diffusion limit without a theoretical support
and have seen that the DNN solution of the VPFP system converges to the DNN solution of the PNP system at
the deep learning level. It is an interesting problem to theoretically prove the diffusion limit between the DNN
solutions of those systems in the deep learning stage. Also, an improved method to approximate the VPFP
system will be needed to make it work with a smaller value of the Knudsen number e than 0.05. We leave these
questions for future works.

One of the difficulties that the Deep Learning approach experiences as a PDE solver is on its rate of conver-
gence and stability. Compared to the traditional numerical schemes which have a great amount of well-known
studies on each method’s performance, the Deep Learning method still has some difficulties in dealing with such
things due to the optimization issues. However, it is also true that the Deep Learning is a new approach with
many advantages as the Deep Learning method is a mesh-free method. The Deep Learning algorithm that we
introduce in this paper does not require itself to have the mesh generation and instead it re-samples the grid
points for each domain in every epoch. We expect that our work can be applied to arbitrary domains in higher
dimensional kinetic equations.

APPENDIX A. PROOF OF THEOREM 4.7

In this section, we provide the proof of Theorem 4.7.
Proof. Motivated by [17], we define a transform (¢, z,v) of a function u(t, z,v) as follows:
a(t,x,v) = e tu(t,r, e ).
Then the transformed function f satisfies
Oif +e (v 0,)f +e'Ed, f —e*02f = 0.
Also, we define the error values of the functions f*” and E™" as the following equations:

av (tyz,0) = — [0y + e (v-8,) + " E™O, — e*02] [

ge,]

for (t,z,v) € [0,T] x [-1,1] x 'V,
(2) def nn mn
dge,j(tax) - _(awE - /d’Uf (t,.Z‘,U) + h(.’L‘))

for (¢,2) € [0,T] x [-1,1],
die)(t,m,0) 2 = (7 (8 2,0) = 7 (2,2, )

for (t,2,v) € 1 .y, and
pe)

be,j

for (t,z) € [0,T] x 9[—1,1]. Note that the interval e’V is defined as

(tv SC) = 7Enn(ta ‘T)

etV = [—10et, 10€],

and 'y% oty 1s defined as [0, T x vjiv, where 'ij is equal to v+ with the velocity domain R is replaced by e'V.
We now consider the following equation on the difference between f and f™" for each fixed j on the compact
set of t, x,v only as

[0+ et (v-8,) — 22 {f — [y + ¢ (ED,f — ™0, ™) = dY) (t,2,v). (A.1)

ge.J
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Then we derive the inequality below by multiplying 2(f — f™") onto (A.1) and integrating it over [—1,1] x ¢!V’

10e*
/ / Y <t,x,v>dvdw+< [ v —f”">2d7>—2e2t<az<f—f"">,<f - )

10et 8t

10e?
/ / e (B0, f — E™0,F*)(F — F'™)dvdz +2(d%), (F = F™), (A.2)

10et

where (-,-) denotes the standard inner product on L?([—1,1] x e!V). On the left-hand side of (A.2), we note
that

/

£ 7nn2d — £ fnn 2d _ £ fnn 2d
(Fopran=[ (F-prya= [ (77

etv etv etv
_ _ _ _ 2
— [ G- e [ (@ e+ (7 ) G 0)
Yty Vety
z/+ (f—f”")de—2/7 jdiy) (¢, 2, v)] d,y_z/ (f = ™) (t, 2, ~v)dy
Tety Vety Tety
:3/ (f—f"”)zd’ny/ |52 (¢, 2, v) | *dy > 2/ i) (t,x,v)Pdy. (A3)
Tetv Yoty TVetv
Also, note that
H fnn ! HL2 L([=1,1]xetV)
10et
)2t 2 v)dod
~ [ TP s
nn |2 r rmn (|2
+10¢" (H = "), - 10e )HLg([_m]) + H(f_ S, - —10e )”Lg([—m]))’
“B1 (1)

by the Leibniz rule and
2€2t<82 (f_fnn) (J?_fnn)>
2t Ha ( fnn) ‘

L2 ([-1,1]xetV)

x,v

1
w26 [0, (7= F) (F= ™) (15106) = 0, (F = ) (F = ™) (1,106

-1

LB, (1)

So, it yields that o o
27 (05 (f = ™). (f = ™)) < Ba(t).
Also, note that

(BOLT — B0, ") (F = ™) = (B — B0, (T~ ) + "0, (F — ™)’

and Poisson equation implies the difference between E and E™" as

o= = [ (F= vt [ faved, ). (A.4)

\etV
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So, it yields that

E-pita) < [ ar [ aulf- i+ [ a ( /. tv|f<t,z',v>|dv>

/dx 42 (t,a)] + | (B — E™)(t,z = —1)|

=|Enn(t,z=—1)|

/ dz’ /tvdv|f (2, v)+[ dz’ (/R\Vdv|f(t,z/,v)|>

+ V2D (2 nz o) + G2 (8 ) o1 »

ge,j

V2l 82) L2 op-1,17)
by Holder’s inequality. Thus, we have

IE() = E™®)llnee < 1 = F™ s (- 1aixervy + € + V215, ez + V2)di) | 2, (A.5)

Sl

by (4.10). Then the integration by parts in v variable yields that

10e?
’/ /mt (Ed,f — E™0,f™) (f — ™) dvdaz

10et 10et

10et 10et
// 2| E — E"™||0, f||f — F""|dvda + = '// 2e' B0, (f — )% dvda

<2¢'||£lles ¢

x,v

X (Hf f”"||L1 L(=1,1]xetV) +€+\[||dge]”L2 +\f||d§i)j||L§)

(—rxelf = F e L}, ([-1,1]xetV)

‘ / 2t ((F = )2 (e 106") = (F = F)? (b2, ~10€")) da
< 2¢! ||fHCl [11Xer)Hf fr "1, (=111xetvy
% (IF = 7™ ey -nawervy + €+ V210, s + V2152, 1z )
e By (I (F = ™) (6510 [ + | (F = F™) (8- =10¢) 3 ) (A.6)

Here, by Holder’s inequality, we have
1F = F"" s, (- 1agxervy < Vaoet || f — ™z,
Also, f € C112) implies that
||f_||Céy,U([—1,1]><etV)|| =lle7f (t,z,e ") 1, (=1,11xetv) < e " (Co+e'Cy),

for some positive constant Cy. Thus, by (4.10), we have

/ /me (B0,F — E™,7™) (F — ™) dvde

10et
<2 (VA0S = F"llas, + e+ VI, Iz + VIS, 122 )

x (Co + €7 Co) VAVE! || f — [ |2 + 2| E™ || 1 e'e. (A7)
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Also, by (A.5), we have
IE™ |2y = [E™" = E+ Ellpy < |E = E™ |22 + 1]l

<2(I1f = fillea (oraiwvy + €+ VI, Iz + VN5, Iz ) + 1By

ge,J be,j

<2 (VAT f = ™z, + e+ V22|

ge,j

v+ VA 12 ) + 1Bl
by (4.10). Therefore, (A.7) yields that if € < 1, then

10e!
[ -y -y
x (VAORH|f = Fuz, + e+ VRIS, 1z + V252, 12

z,v ge,j

< 2(Co + e ' Co) VA0 f — [ 12

+2¢te (VIO F = ™"z, + e+ £8)) +11E]1y )
<Ci|If = P3| + Cae+ CslldS2, 1135 + Callds2) 12, (A8)

ge,j be,j
for some positive constant C1, C2, Cs, and Cy by the use of Young’s inequality. Note that || E]| .1 is also bounded

as we have f € (112 on the compact domain and we also have Iz =112 ®\Vv)) < € by (4.10). Then, we
can reduce (A.2) to

y ()%

d mn £ nn||2
||f f ||L2 ([-1,1]xetV) = (Cl+ Hf_f ||L2 W ll]Xetv)+B1(t)+B2(t)+O4€
(1)

+ lldge; (2, 0) 172 (21 axety) +03||d961(t )7
1 2
+2 [ Jd (e v)Pdy + Culld? (1 @) |3 (A.9)
Tr,etv

If we use Cy + 1 < C5 with some positive constant C, we can rewrite (A.9) as follows:

Y/(t) - C5Y(t) < Bl(t) + Bz(t) + 046 + 06 (dge]||L2 » + ||dgej||L2 +/ ‘dbCJ‘ dly + ||dbc]||L2> (Alo)
7.

T,etv

with some positive constant Cg. By Gronwall’s inequality, we have
t t
Y (t) < et (Y(O) —|—/ e~ 9556 L(s)ds —|—/ e~ (By(s) 4 Ba(s) + Cye) ds> . (A.11)
0 0

Finally, we recall that Y (¢t) = e~ | f — fJ||L2 (enaxvy Y(0) = Loss]?, and

t T
Y (0) + / e" 9 L(s)ds < Y(0) +/ L(s)ds < Cr (Loss —|—Lossfp+Loss ) = C7Lossfrgtal(fj).
0 0

for some positive constant C7. Moreover, under the assumption on (4.10), we have

t t t t
/ e_cssBl(s)ds < 4062/ e~ “5%e73ds < Cge? and / e‘csng(s)ds < 862/ e~ 95%e%ds < Cye?,
0 0 0 0
for some positive constant Cg and Cy. Therefore, (A.11) and the inverse transform from f to f imply that

1 = 7" e (to.1:22 (-1.01xvy) = C (LossToral (f*) +€)

for some positive constant C' which depends only on 7. This completes the proof of Theorem 4.7. (]
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APPENDIX B. PROOF OF THEOREM 5.2
In this section, we provide the proof of Theorem 5.2.
Proof. We define the error values of the neural network outputs p"™ and E™" as the following equations:

dV (t,2) & = [0, — 0pa) P + Oy (p"E™) and dP) (¢, x) & — (8, E™ — p"(t,x) + h(z))

e, ge.j
for (t,z) € (0,77 x [-1,1],

4

b (t2) = —0,p™ (¢, 7) and di)(t,2) = —E""(t, )

be,j

for z = £1. Then, we consider the following equation on the difference between p and p"" for each fixed j on
the compact set of t,x only as

[0y — 0ua] {p — p""} + 0 (pE — p"™E™) = d\V) (1, ). (B.1)

ge,J

Then we derive the inequality below by multiplying 2(p — p"") onto (B.1) and integrating it over [—1,1] as
1 a 9 1
[ o=t =2 [ (o= )0 (o ) do (B.2)
-1 -1
' 1)
= —2/ (p—p"") 0y (PE — p""E™) dx + 2 <dgeyj, (p— p"”)> (B.3)
-1
where (-,-) denotes the standard inner product on L2([—1,1]). On the left-hand side of (B.2), we note that
1
9 nny2 9 nn |2
[ 5=y e = S0 =" ey

and

1
=" e (p = ") d = (p— p") die) 10 Sy — 105 (0 = ") 132 (1.0
- 6[ 1,1] v

| /\

nn 2
3o = " oy + 5 |42, ~[10: (0= p >||L;(H,m

lrz(01-1,1))

nn (|2 nn\ |2
< 5 (”P_P ||L§([—1,1]) + 110z (p = p" )||L2 ([1,1] ) 2‘ be,j =0z (p—p )”Lg([—l,l])

Lz (9[-1,1])

sy

1 112 1
< o= r" s aay — 5 10 (0= "2y + 5 [l (B.4)

L2(a-11))’

by the trace theorem for p — p™. Since p belongs to C2([0,T] x [=1,1]) and p™ is a continuous function
with respect to z, it implies that |(p — p"™)(¢,z)| < M on the compact domain xz € 9[—1, 1] for some positive
constant M. Also for the second term on the right—hand side of (B.2), we note that

(a2,0t0 =) < 5 ([,

Therefore, we reduce (B.2) to

nn (|2
£2([-1,1]) + ||p - p n”LE([l,l])) .

ool = Te oaay = o= " e eay + 110: (0 = o) f\d“)»?
at Lm([_lal]) Lm([_lal]) Lw([_lvl]) be,j ngc(a[_Ll])

oy

ge,j

+llp— PnnHig([—Lu) - (B5)

1
B (p—p"")0x (PE —p ) L ()
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Also, we reduce the absolute value of the first term on the right hand side of (B.5) to

1
’—2/ (p—p"") 0y (pE — p""E"") dz
-1

1
gzté[1”<pp”%<pE;W”Emwnm¢$:+2y/’eu<ppmw<pE;W”Emwdz (B.6)
-1
LB, (1) EBa(t)
by the integration by parts with respect to x. Note that we have
Bt =2|[ (o= oS, =2 [ (o= (- o)~ ) BT,
a[-1,1] a[-1,1)
<2 / (p—p"™) di) npdS,| + / (p— p"™)pdy) npdS, |- (B.7)
a[-1,1] a[-1,1)

Therefore, by Holder’s inequality, trace theorem and the Cauchy—Schwarz inequality with €y, we can bound
Bi(t) as

Bi(t) < 2|2,

o= 0" 32 1,1y + 2Ma [l — wwmmluHm

‘LOO(B[ 1,1]) Lz (0[-1,1])

2
Li@[—ﬂ]))

1 2
<3 lp—p" ||L2(a[ vy T M (60 lo—p" HL2(6[ y t— . Hdl(nc,)j

i

nn 2
( + M1€0> o= p"" 112 01-1,1)) dye.j

L3(9[-1.1])

nny 2 - My || 42
< (3 3e0) (10 = 0™ Earny 10000 = 0™ Wz + o 0 e @)
since we can reduce Lossgg’(z) defined in (5.6) sufficently small so we can bound Hdbc il e o1 for all time
> (9[-1,1
t € [0,T] using the Sobolev embedding theorem as follows:
i) < 2,02 = ) 200 = 1)
HH be:g L (0[-1,1]) L ([0,T7)) o bc,]( ) Lge([0,T7]) bc,]( ) Lge([0,T7])
(2) (2)
< Co (Hd”” - ‘ H b (* HH}([QT]))
2 2
< V3G, (|42t :71’ ‘d(Q)t —1)|
V2 ( bei (% = Dy oy + 1907 =Dy oy
n 1
= \/§C’0Loss’écp(2) < (B.9)

for some positive constant Cy. We have some positive constant M; satisfying |p(t,z)| < M7 on z € 9[—1,1],
since p belongs to CH2 ([0, T] x [—1,1]). By choosing a sufficently small ¢, so that £+ M€y < 3, then we can
bound B (t) as

(B.10)

1 2
Bi(t) < 5 o= 7"z oy + 5 100 = 0"z + O A2 Lo

for some positive constant C'.
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To bound the second term Bs(t) on the right-hand side of the inequality (B.6), we have

<2’/ 0, Vo(E — E"™)dz

+2]/ Oulp — "™ E™ (p— ™)

nn |2 nn 12
< Mol v (q I8 = B e vy + e 10260 = 0"z 1)

ef
d— Bg 1 (t)

1
2Bz gy [ 1= 0™)0ulo 9, (B.11)

defB ( )

by the Cauchy—Schwarz inequality with €;. We consider the equation on the difference between E and E™" for
each fixed j on the compact set of ¢,z only as

(B~ B™) (t,2)| = \ / (0= pm) (') + a2 (1,0)) da! + (B = ™) (1,0 = —1)
/I lp— p™|(t, 2")da’ +/ A2 (t,a")|da’ + |[E™" (8,2 = —1))]. (B.12)

Thus, we have

[ Iz < o= 0" Ngsgony + 2], + 1Bt = —D)
2 nn nn
<VElp ="z oy + V2| [11])+(|E (t.a = =)+ E"(t.a = 1))
(2)
<V2lo =" laoran + V20 1960 oy
< nn d? B.13
V2 (1= 0 lazenn 52 s+ 12 ) (B.13)

by Holder’s inequality. Then the first term B 1(t) on the right-hand side of the inequality (B.11) is bounded as

2 nn 2) (2) ? nny |2
By (t) < Mo <€1 (Ip ="z (o1, + ‘ d!(]w» S ‘ . ; - e l10x(p = p"" M2 (=11
nn (2) nny |2
<082 (2 (U= xaan + 520 gy B g ) 100 =0 M)

(B.14)

with My satisfies [p(t, z)| < My on z € [—1,1] since the solution p belongs to C12) ([0, T] x [—1,1]).
Now, we consider the second term ng( ) on the right-hand side of the inequality (B.11). Since we reduce

LossGE<2) sufficiently small, we can bound the ’ df;i),j (1)) for all time ¢ € [0,T] as
HH 721l Lo 0.7y H‘ g“’ 2 (=11 oo (po, 7))
(2) ‘ () = O Loss?™ 3 < M.
_‘ 93 || e o mpeirap = 2Nl g oy eay T 2 TaEe =

(B.15)
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for some positive constant My by the Sobolev embedding theorem. Therfore, we can bound ||E — E™||, . in
the inequality (B.13) as

) 2)
[E = E" | oo ((—1,1) < V2|p - P ez (-1 + \fHd(

ge,j

d
L2([—1,1)) +\fH

be,j

-1,1))
<My <

(B.16)
using the inequalities (B.9) and (B.15). Using this bound, we can bound the second term Bj () on the right-
hand side of the inequality (B.11) as

o=

Baa(t) <2]lp Pnn”Lg ||3x(P—Pnn)||Lg (”E_EnnHLOO( 1,1] + E||L°° -1 1]))

n T \/i
<zmﬂw@wwwmm<ﬂww"mmm+ﬂm+6+%

Defining Ms % v2M, + ¥2 + M; yields that

Baa(t) < 2V2lp— 0|72 19a(p — 0™l 12 +2M5 [lp = p""[| 2 102 (p — 0| .
L V2

nn nn 1 TN nn
o PHm+V6ﬂ3@—P)ﬁyﬂ%(QWFﬂ iywﬂm@—p>iﬁ (B.17)

for any positive constant e and some positive constant Ms satisfying |E (¢, x)| < Ms on € [—1, 1] since E is
the continuous function with respect to . Therefore, we can bound Bs »(t) as

M nn (2
Bao(t) < g lp—p ||Lg( 1,1])

nn nn 2

o= p"" L2 =10y + (M5 + \/5) &2 10 (p— """ 1211y - (B18)

Therefore, we can bound Bs(t) < Bs 1(t) + B22(t) in the inequality (B.17)
2

ate) < M (2 (1o = 07 + a2, + a2

9, (p— p"™ 2
SN PR CRVEVEST

M5 nn |2 f nn (|4 nny |2
e LRV PR T m@+(Ma+¢®eﬂmAp—p )72
nn| 2 \/§ nn |4 6M2
2l o + 2 o= o+ O
€1 €2 ® €2 ¥

6Ms || (2)
+ € Hdbc’j

d

ge,j

21 (Mzel + (M5 + ‘/5) 62) 10z (p — p"”)lliz

bounded as

(B.19)
by Holder’s inequality. By choosing sufficiently small €; and e so that Mse; + (M5 + \f) €a <

%, then By(t) is
nn| 2
Ba(t) < Cs (Ilo = 0" I3 v + Il — 0112

nn |4
2(-1,1] - mq—l,u))
2
2
+@(ng

(2) 1 ) _nny| 2
i I ) 5 100 = s
for some positive constant C3 and Cy. Therefore, by using the boundedness of Bj(t)
(B.20), the inequality (B.6) yields that

(B.20)

n (B.10) and Bs(t) in
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1 < B(t) + Bat)

(p—meaApE-ﬂmE"ﬂdx

1 nn nn (|2

< 2 llo— e ay + 5 1000 - >mz[n>+04\m]%wPMD+03Hp—p 22 -1
nj4 @) ) 1 nny |2

*llo= " ||L3(“’”)> e (‘ 42, L2(-1,1) |2 in(a[—l,m) 2 192(0 = P" Iz (1,1

1 nn s 4
< (Cs + ) lo—p ||i§([—1,1]) + Csllp = p"" L2 —1,p) + 19200 = 2™ )Lz (1,1
Oy +Cy) Hd(2> C ]d@), . B.21
O H G [ es | oy T O 10wl o (B.21)
Therefore, we reduce (B.5) to
Y(t)def
P ~llo= "I + 0200 = o™ |
a1 PP liLz(-1,1) — 1P =P Lz (=1,1)) AV L2([-1,1] besi || L2 (a[-1,1])
(@+)m)wwm+@m oL, + 1000 — ™) 2
2 2) 2 2 n
! el + [l + e = ez (B.22)

(q+@”%dﬁw1m

, then we can rewrite inequality (B.22) as follows

Hm
be,j

If we define the constant Cs & Cy —|—

2

L2([-1,1) ‘ Lg(a[—1,1]))’

H be,j

(2)

ge,j
L2(8]-1,1])

Y'(t) — CsY (t) < C3Y (t)* + Cg (H ge,j

()
(B.23)

with some positive constant Cg. Multiplying (B.23) by e~ and integrating it over [0, ] for ¢ < T', we have

t t t t
~Osty () (0) < Cg/ e~ 95%Y (s)%ds + 06/ "5 L(s)ds < 03/ Y (s)%ds + C@/ L(s)ds. (B.24)
0 0 0 0

Therefore, we have the inequality

t t
Y(t) < Ot (Y(O) + G / L(s)ds) + CyeCot / ¥ (s)2ds. (B.25)
0 0

By Theorem 25 of [28], we have

szfﬁ@@+@AE@M)

for 0 <t < 3, where
t , s’
B = sup {t € [O,T]‘Cg/ 2Css (Y(O) + C’@/ L(s)ds) ds’ < 1}. (B.27)

0 0

(s

(B.26)

. o -1
1-— Cg/ 205’ (Y(O) + 06/ L(s)ds) ds’]
0 0
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Note that Y'(0) = Loss{:?(p™") and

t T
Y(0) + 06/0 L(s)ds <Y (0) + C'ﬁ/o L(s)ds = Lossi?  (p"™).

Therefore, the value of h(s") in (B.27) is bounded as Losstt,, (p"™) which can be sufficiently small. Therefore,
we can choose t =T in (B.26) to obtain that

T s’
lp— PnnHii([_Lm < e TLossh? (0™ |1 — CgA 25 LY (0) + 6’6/0 L(s)ds | ds’

< CLossii? 1 (p™™) (B.28)

for some positive constant C'. Therefore, this completes the proof of theorem. O
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