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Abstract. We study the hydrodynamic limit for the isothermal dynamics of an
anharmonic chain under hyperbolic space-time scaling and with nonvanishing vis-
cosity. The temperature is kept constant by a contact with a heat bath, realised
via a stochastic momentum-preserving noise added to the dynamics. The noise is
designed so it contributes to the macroscopic limit. Dirichlet boundary conditions
are also considered: one end of the chain is kept fixed, while a time-varying tension
is applied to the other end. Moreover, Neumann boundary conditions are added
in such a way that the system produces the correct thermodynamic entropy in the
macroscopic limit. We show that the volume stretch and momentum converge (in
an appropriate sense) to a smooth solution of a system of parabolic conservation
laws (isothermal Navier-Stokes equations in Lagrangian coordinates) with bound-
ary conditions.

Finally, changing the external tension allows us to define thermodynamic isother-
mal transformations between equilibrium states. We use this to deduce the first
and the second law of Thermodynamics for our model.

1. Introduction

We consider a Hamiltonian system of anharmonic elastic springs. As it is well-
known, Hamiltonian systems have poor ergodic properties. This means that, in
general, there are conserved quantities other than total mass (or, in the case of a
chain, length), momentum and energy, that “survive” as the number of particles
goes to infinity. While it is expected that a suitable choice of the interaction among
the particles might be able to provide ergodicity, this is still an important open
problem. The typical solution is then to add a stochastic perturbation to the
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Hamiltonian dynamics that “destroys” all the extra conserved quantities and makes
the dynamics ergodic.

Therefore, we put our system in contact with a heat bath which fixes the tem-
perature along the chain. The heat bath is realised via a stochastic perturbation
which acts both on the momenta (physical noise) and the positions (artificial noise).
Although fixing the temperature violates the conservation of energy, the noise is de-
signed in such a way that it conserves the total length and momentum of the chain,
at least away from the boundaries. Dirichlet boundary conditions are considered:
one end of the chain is kept fixed, while the other end is pulled by a time-dependent
external force. Finally, extra boundary conditions of the Neumann type are added:
this is required so that the system produces the correct Clausius inequality in the
macroscopic limit.

This same system has been considered in Marchesani and Olla (2018, 2020a)
(without the extra Neumann conditions) and Fritz (2011) (for an infinite chain).
A main feature is that the noise on the positions is nonlinear and has the same
nonlinearity as the Hamiltonian interaction (see equation (2.5) below). This kind
of noise grants an easy bound on the Dirichlet form on the positions, which is
heavily used in Marchesani and Olla (2018); Fritz (2011), as it leads to a crucial
two-block estimate.

In the present paper we do not make use of a two-block estimate, as only the
one-block estimate is enough to prove the hydrodynamic limit. In fact, the noise on
the momenta alone is expected to provide such an estimate, as in Braxmeier-Even
and Olla (2014).

Nevertheless, a nonlinear noise translates into a nonlinear viscosity in the macro-
scopic limit. This gives rise to an interesting parabolic p-system with nonlinear
viscosity and boundary conditions of mixed Dirichet-Neumann type.

We obtain the hydrodynamic limit as a result of the relative entropy method.
This requires the existence of regular enough solutions to the macroscopic equations.
However, although the macroscopic system is parabolic, it is also nonlinear. Thus,
we may not assume existence of global classical solutions, and such an existence
needs to be proven. This is done in Alasio and Marchesani (2019), where more
general systems and boundary conditions are considered.

The relative entropy method for the full 3 x 3 Euler system has been employed
in both Olla et al. (1993); Braxmeier-Even and Olla (2014).

In Olla et al. (1993) a tridimensional dynamics is studied in a bounded domain
with periodic boundary conditions. FEulerian coordinates are used and because
of that the classical (quadratic) kinetic energy yields a cubic term in the energy
current. Such a term fails to be controlled by the relative entropy, and thus the
kinetic energy is modified so it grows linearly at infinity (as an example one may
think of the relativistic kinetic energy). In this way the energy current grows also
linearly and thus can be controlled by the relative entropy.

In order to avoid modifying the kinetic energy, in Braxmeier-Even and Olla
(2014) they work in Lagrangian coordinates, as no cubic current appears, in this
setting. The paper also employs the same Dirichlet boundary conditions we are
imposing, although a different noise is considered and no Neumann condition are
added, as the macroscopic system in Braxmeier-Even and Olla (2014) is hyperbolic.

This article is structured as follows: Section 2 describes the dynamics and defines
its invariant measures. In Section 3 we describe the macroscopic equations both in
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the variables (7, p) and their conjugate (7, p). Section 4 is devoted to the statement
and proof of the hydrodynamic limit. Finally, in Section 5 we derive the first and
the second law of Thermodynamics.

2. Dynamics and Gibbs measures

We study a system of N + 1 particles coupled via anharmonic springs. The
position of the i-th particle is ¢; € R, and its momentum is p; € R. The 0-th
particle is kept fixed at the origin, i.e. (go,po) = (0,0), while to the N-th particle is
applied a time-dependent tension 7(¢). Particles ¢ and ¢ — 1 interact via a potential
V(g — ¢i—1) depending only on the relative position of nearest neighbours. The
function V : R — R, is assumed to be smooth and strongly convex, meaning there
exist strictly constants C_ and C such that

0<C_<V"(r)<Cy4, vr € R. (2.1)

For q := (qo,..-,qn) and p := (po,...pn), the energy for the system is defined
through the Hamiltonian

2 N 2
Hlap.0)i= 2+ 3 (%4 Vi - ) - 70w, (22)
1=1

Since the interaction depends on the distances of nearest neighbours, we define the
interparticle distances

Ty *—q; —qi—1, 1§Z§N (23)

Consequently, since we also have py = 0, the phase space is given by (R")2? and the
Hamiltonian takes the form Hy(r,p,t) = Zivzlei7 where

2

€; = &

2
is the one-particle energy. The system is then put in contact with a heat bath that
acts as a microscopic stochastic viscosity.

If we perform a hyperbolic space-time scaling, choose a non-vanishing viscosity
and define the discrete gradient and Laplacian by

+ V(’/‘l) — f(t)’l“i, 1<i1<N (24)

Va; = a;11 — a;, Aa; == a;41 + ai—1 — 2a;
the evolution equations are given by the following system of stochastic differential
equations:
dry = Npydt + 6, N>VV'(r1)dt — \/23-16, N duw,
dr; = NVp;_1dt + 6 N2AV'(r;)dt — /28101 N Vdw;_;
dry = NVpy_1dt + 6, N2 (7(t) + V'(rn_1) — 2V'(rn)) — /26~ 16, NVdiy_1,
dpy = NVV'(r1)dt + 65N? (py — 2p1) dt — /23152 N Vdwy,
dpj = NVV'(r;)dt + 6o N?Ap;dt — /2816, N Vdw;
dpy = N(7(t) — V'(rn))dt — 2N?Vpy _1dt + /267102 N dwn

(2.5)
for i,5 = 2,...,N — 1. Here t > 0 is the macroscopic time, 3~' > 0 is the tem-
perature and {wl}l 1» {w; Y51 are independent families of independent Brownian
motions. Note that we added Neumann boundary conditions for 1 and py, as no
Laplacian in the viscosity term appears there.
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The boundary tension 7 : R4 — R is smooth and such that there exist a time T,
after which 7 is constant. Note that the boundary tension changes at a macroscopic
time scale.

The dynamics is generated by

gT(t) NLT(t) 4 N2 (51 _|_ 525N> (26)
The Liouville operator L%(t) is given by
() _ 9 y 9
Ly — — —
+Z —Di— (rig1)=V'(ri)) 7 — op; +(7(t) -V (TN))apN
(2.7)

The operators Sy and Sy generate the stochastic part of the dynamics and are
defined by

N—1 N
Syi=—B"1>"DiD;, 5PV Z D:D;, (2.8)
i=0 i=1
where, for 1 <¢ < N —1,
0 0 .
T e opy D} = B(pit1 —pi) — D; (2.9)
I 0 0 % ! l 2
D; = Groey o Di =B (V' (riy1) = V'(ri)) — Di. (2.10)
The extra boundary operators are
9 .
DQ = (97])17 DO = Bp]_ — Do7 (211)
_ ) . B _
Dy = o Dy = B(7(t) = V'(rn)) — Dn. (2.12)

For p,7 € R and 8 > 0 we define the following family of Gibbs measures as

N o
Brri+ Bppi — B = + V(i) | = G(1,p,8
v, pldr.dp) =] (5 +ve) -6t drdp;, (2.13)
i=1
where G is the Gibbs potential

“+o0 “+o0
Brr+ Bpp — +V(r
G(r,p,B) : og/ dr/ dpe m ( ( ))

+oo
:,/ﬂ + 2 +10g/ dr 5 =BV, (2.14)

We observe that, for constant 7, the Gibbs-measure V%}o, 5 Is invariant for the dy-
namics generated by Q;V
Setting, vy 5.5 = v} 5.5 We define the average elongation by

10G
E(Taﬁ) = <T1>V7-,13,ﬁ = BE

It is standard to check (cf Appendix A of Marchesani and Olla, 2018) that the func-
tion (-, B) is strictly increasing and hence invertible. Its inverse shall be denoted

by T('aﬁ)'

(2.15)
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Finally, we note that we have

10G  _ _ _
<p1>V'r,fu/3 = Baiﬁ =P <V/(r1)>V7,p,5 =T, <p%>V7,p,ﬁ _p2 = ﬁ 17 (216)

which identify p with the mean velocity, 7 with the mean force (tension) and 37!
with the temperature.

3. The macroscopic equations

Since the dynamics described in the previous section fixes the temperature to
the constant value 37!, we shall omit to write the dependencies on 3. For example,
we will simply write 7(r) instead of 7(r, 8) and ¢(7) instead of ¢(t, 3).

We expect that the empirical measures

~(t, dz) NZ& (:v - ) ri(t)de, (3.1)

~(t, dz) Zé <x - ) pi(t)dz (3.2)

converge, in a suitable sense, to absolutely continuous measures
r(t,x)dz, p(t,x)dx (3.3)

whose densities  and p solve the parabolic system

8t7“ — 8zp = 518mx7(r)
O¢p — Op7(1) = 02022D

with boundary conditions
p(t,0) =0, r(t,1)=2L(7(t)), O.p(t,1)=0, 0.r(t,0)=0, vt >0 (3.5)
and initial data
p(0,2) =0, r(0,z) = £(7(0)), Yz € [0,1]. (3.6)

Given our assumptions on V, the tension 7 : R — R is smooth, increasing and
strictly convex. Furthermore, 7' is bounded away from zero (cf Appendix A of
Marchesani and Olla, 2018). In order to use the relative entropy method, we shall
need equations for the Legendre conjugates (with respect to the Gibbs potential)
of the variables r(¢,z) and p(t,x). The conjugate of r(t,x) is 7(t,x) := 7(r(t, z)),
while the conjugate of p(t, x) is itself.

The function 7(t,x) solves the equation

07 (t,x) = 7' (r(t, ) 0up(t, ) + 617 (r(t, x)) 027 (¢, ). (3.7)
with boundary conditions 7(¢,1) = 7(¢) and 9,7 (¢,0) = 0. The latter follows from
Oar(t, ) = 0u(7(t, @) = U'(7(t,7))0x7(t, @), (3-8)

0.7(t,0) = 0 and the fact that ¢/ never vanishes (this is a consequence of the fact
that 7/ is bounded).

Thus, provided identifying r(¢t,z) = €(7(t, z)), the couple (7(t, ), p(t, x)) solves
the system

{@T — 7' (r)0pp = 7' (r) 010227 7 (3.9)

atp - a'v% = 62aa:$pa
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with boundary conditions
p(t,0) =0, 7(t,1) =7(t), Ouwp(t,1)=0, 09,7(¢t,0)=0 (3.10)

and initial data
p(0,2) =0, 7(0,2) = 7(0). (3.11)

Existence and uniqueness of global solutions of class C' in time and C? in space
for systems (3.4) and (3.9) with our initial-boundary conditions have been proven
in Alasio and Marchesani (2019). More precisely, we have

r,p € CH(R4; CO([0, 1)) N CO(R, 5 C([0, 1)), (3.12)
Therefore, in the following we shall assume r(¢,x) (or equivalently 7(¢,z)) and
p(t,x) to be such regular solutions.
4. Main theorem and relative entropy

We define the local Gibbs measures as

gtN (r, p)drdp = ﬂ eﬁ% (t, %)r +Bp (t, %)p -8 (% + V(n)) -G <+ (t, %)p (t, %)) drsdp;

i=1
(4.1)
and let f/N(r,p) be the solution of the Fokker-Plank equation
oy
g e = ), (42)

where t denotes the adjoint with respect to the Lebesgue measure on R2Y. If define
the relative entropy as

N
Hy(t) := /ftN log;cLN drdp (4.3)
t
our aim is to prove the following

Theorem 4.1 (Main theorem). Denote by dul = fN(r,p)dr,dp the probability
distribution of the system at time t > 0, starting from the local Gibbs measure
dv}’ = g¥ (r,p)drdp corresponding the the initial profiles r(0,x) and p(0,z). Let
u; = (r,p;) and u(t,z) := (r(t,x),p(t,x)). Then, for any continuous function
J:[0,1] = R and any € > 0,

N . 1
1 {
: N[ Y
th 1y <|N E: J (N) u; /0 J(x)u(t, z)dx

where u € CY(R4;CY([0,1])) N CO(Ry; C2([0,1])) is a solution of the system (3.4)
with boundary conditions (3.5) and initial conditions (3.06).

> 5) =0, (4.4)

We shall prove the main theorem as a consequence of the following

Theorem 4.2.

for allt > 0.
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Proof of Theorem 4.1: For any two probability measures «, [3, such that « is abso-
lutely continuous with respect to 3, define the relative entropy

H(a|p) = /log Z—gda, (4.6)

where da/df is the Radon-Nikodym derivative of a with respect to 8. Then, for
any measurable h and any ¢ > 0, the following entropy inequality holds:

/hda < l1og/effhdﬁ + lH(am). (4.7)
g g

In particular, if h = 14 is the indicator function of the set A, we obtain

a(d) = [ hda < Jlog [ el4ds+ 2 H(al9)

1 1 (4.8)
= 2105 (3(A)(” ~ 1) +1) + ~ H(alp).
Choosing o = log <1 + ﬂ(lA)> then gives
a(A) < w_ (4.9)
Thus, if we define
1 N . 1
A = { N;J (;{) u; 7/0 J(x)u(t, z)dx| > 5}, (4.10)

for any continuous J : [0,1] — R, then thanks to Theorem 4.2 and (4.9), to prove
uN(A.) — 0 as N — oo, it is enough to show that, for each & > 0,

log <1 + N(1A€)> > C(e)N, (4.11)

Vi
for some constant C(g) independent of N. However, this is satisfied if
vV (A) < e €N, (4.12)

which is a standard result of the large deviation theory (Kipnis and Landim, 1999;
Varadhan, 1988). O

The following Lemma follows from Lemma 1.4 of Chapter 6 of Kipnis and Landim
(1999) after a time integration and using the fact that Hy(0) = 0.

Lemma 4.3.

Hy(t) < /Ot ds/ Jgtg {(Q]TV(S))T — 85] gY drdp. (4.13)

Remark 4.4. Recalling that t denotes the adjoint with respect to the Lebesgue
ot _
measure, it is clear that (L?V(t)) = —L;V(t). Moreover, for 1 <i < N —1
—1 1y T - T
(_5 'D; Di) = [—(pi+1 —pi)D;+ 1Dﬂ (4.14)
= (pi+1 —pi + B 'D;) D; +2 (4.15)
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and
(=B~ Dy Do)t = [~p1Do + B D" = (p1 + B~ Do) Do + 1. (4.16)
Therefore, we obtain
N-1
Sk =2N-1+) DD, (4.17)
=0
where
D) :=piy1—pi+67'D;,  1<i<N-1 (4.18)
and
D) = p1 + 571 D. (4.19)
Similarly, we obtain
N
(ng\f(t))T => [f??f?i + V" (riga) + V//(Ti)} . Vi(rv4) =0, (4.20)
i=1
where
D) :=V'(rig) = V'(ri)+67'D;,  1<i<N-1 (4.21)
and
Dy :=7(t) —V'(ry) + ~'Dy. (4.22)

We will now evaluate the right-hand side of (4.13). In the following we shall
denote by an(t) a generic function such that

¢
lim l/ /aN(s)f;V dpdrds = 0. (4.23)
0

N——+oco

Lemma 4.5 (Liouville generator).

- () b))

+ Ozp (t, ]]V> {% (t, ]]V> - V’(rj)} } +an(t). (4.24)

Proof: By Lemma 2 of Braxmeier-Even and Olla (2014), with Ay = 87, Ao = 8p
and A3 = —/3 we obtain

S (s (]

gt
+ BNp(1,)7(t) + an(t). (4.25)
Then note that we can write
1
p(1,8)7(t) :/0 6(1 [7(t, z)p(t, x)] dx (4.26)
- /0 (0,7 (1 2)p(t, ) + Bup(t, )7 (1, 2)) da. (4.27)

Thus we have

st =53 o (1) (1 3) 0 (1) ()] ot

= (4.28)
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which completes the proof. (I

In the same way, we obtain

Lemma 4.6 (Explicit time derivative).
N N .
815% ZBZ{T' (T (t7 ]if)) Ozp (f» >+ (4.29)
9t j=1
J L, J
+ 017’ (7‘ (t, N)) O™ (t, N)} [rj —r (t, N)} +
S j J j
(¢, t, 2~ —p(t )],
+ﬁj§ [aﬂ (t, N) + 820sap ( : N)} {pj P ( : N)}
Lemma 4.7 (Physical viscosity).

stNgt = ﬂzamp (t N) [pj —p (L ]{,)] +an(t). (4.30)

gt j=1

2‘&.

Proof:

N—-1 N . 2
Sho = 30 {giVDjZ v (6 )i - 0% } reN-gY sy
7=0 i=1

:ﬁNz_:lD? {gtN {p (t, ];1> -p (t, JJV) — (pj+1 —pj)} } + (4.32)

. N-1
)} (pjt1 — ;) — Byt Z(pj+1 —p;)’+ (4.33)

j=1 j=1
N-—1 . . 2
j+1 J
+ﬂgivj:1 {p (t, ~ > —p (t, N) — (Pj11 pj)} — (2N = 1)+

1 1
+ Bgl'p <t, N) {p b —pl} + (2N - 1)gY
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After a summation by parts and using 9,p(1,t) = 0, we obtain

ﬂgtNZ{ ( ‘7+1>p(t,]<,>](pj+1pj)

=BgN z:l [ < > +p <t, ]Nl> —2p (t, ]if)} D+ (4.35)
— Ba {p(l,t) - (m Njgl)] pn + Bt {p (a &) - p(O,t)} P

29t Zamp( )pg + Bay [ <t;]> —p(Oﬂf)] P+ N(Zt)gfv~ (4.36)

Since p(0,t) = 0, combining the boundary terms of (4.33) and (4.36) gives

BgNp (t, ;f) l:p (t, ]1V> _p1:| + By {p (t, &) —p(O,t)} p=gp {p (t7 ]1V)]2

~0 (;2) (4.37)

and are thus negligible.
Finally, we write

_B
ﬁ to

= — — 87 [&Ep(x, t)p(:m t)] dx

0

/&mpxt xtda:——/ xp:z:t dx
. BX J J

P ,_18”1’ Ly )P\by

N—1 . .\ 72
Jj+1 J an(t)
— t,—— | — t, — 4.
ﬁjzl {p<, N) p<,N>} + (4.38)
which yelds
N—-1 . . NN 1 .
N J+1Y JN\| J J an(t)
(4.39)
Thus, combining (4.35), (4.36) and (4.39) and using the fact that the boundary
terms are negligible lead to the conclusion. ([

Lemma 4.8 (Artificial viscosity).
70\

T B () e ()]

9i
+5N3IT( ) [7() = V/(rn)] + an () (4.40)
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Proof: By a calculation analogous to the one of the previous lemma, we have

(g]wa)TgtN _ ngvjvz_f [% (t, ];1> -7 (t, ]]V)] V'(rjz1) = V'(rj)] +

Jj=1

+ﬁgiVZ[ ( JH)—%(t,]{[)rJr (4.41)

+ 8D {g D [F(L ) = Vrw)l | + V" ()
By a direct computation, and recalling that 7(1,¢) = 7(t),

8Dy {al Dn 171, 0w = Virn)]} + g V" (ry) = 0. (4.42)

After a summation by parts, we obtain

—/az[ (t55) = (14) | v - v

B o, J By - an (t)
ZWZ%T b V'(r;) — N(?xT(l,t)V'(rN) + (4.43)
j=1
The conclusion then follows after remembering that 9,7(0,t) = 0, adding and
subtracting
b 3 7(1,6)T / )7 (x, t)] dx
- N 61‘ ’
N/ O™ (t, 2)7(t, x)dx + —/ dx (4.44)
and replacing integrals by summations. [

We show that the error we make when replacing 7(¢) by V'(ry) is controlled by
the relative entropy.

Lemma 4.9.

/ /lT rn)| N drdpds < Z(1+t+AtHN(S)dS> +%H7V(t) (4.45)

for some C > 0 independent of N.

Proof: We can write

7(t) — / r(t)zn -5 Nngt)Z 1 t)z

t) 1
— . 4.4
9y"a T NPY (4.46)

(5 N 2
This yields

1 1
/ / [7(5) = V'(rn)] derdpds e /qutNdrdpf m/qjvfévdrdp+

61N/ /prNdrdpds (4.47)
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The conclusion then follows as a standard application of the entropy inequality. In
fact,

1 1 H
[ lowirardp < g [ erlg¥ardp + A

N
C Hy (s)
<7
+ N

(4.48)

2

Furthermore,

N
o [ lasldvdp < 53 [ il dvdp
N2 N2 P

N
1 o 1 Hy(t)
< |"'1| N
_4N2;10g/ 5 drdp +4 N

_C  1Hx(®)

- N 4 N

(4.49)

So far we have obtained

;Hljvv = NZ/ /3 T( )Pz 1 — pi) [ drdpds+ (4.50)
N]Vg//{ip( v (15)]

Qo) ( (1)) fomr ()] s
+ N/o HN(s)d8+/Ot/aN(s)fSNdrdpds.

By a summation by parts, it is easy to see that the term

*Z/ /3 T( )pz 1 — pi) £ drdpds (4.51)

vanishes as N — oo, up to terms proportional to fot Hp(s)/Nds. Thus, we shall
discard it from now on.

The next step is to pass to averages on blocks of size k < N. This will allow us
to replace V'’ by 7 in the sense of Theorem 4.10. In order to introduce such blocks,
we cut away the boundaries by restricting to configurations {[Nl],..., N — [N]},
for some small [ > 0 such that I — 0 after N — oo and IN >> k This is done using
the inequality (cf Proposition 4.5 of Marchesani and Olla, 2020a),

1L /i 1 N
NZJ <N> U(ripi) = Z J< ) M1 > W(rsp)
i=1 i=[N1] li—i|<k

1/2

1/2 N
<cfi+ ) (}V > +p$>> (1.52)
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which holds for any smooth J : [0,1] — R and any linearly growing ¢ : R? —
R. Since a standard application of the entropy inequality (cf Proposition 3.2 of
Marchesani and Olla, 2020a) yields the energy estimate

N
1
/ v > 7 +p]) fNdrdp < C, (4.53)
i=1
we obtain
~[NV ;
Z / /[ @p( ) + 010307 (t N)] X (4.54)
1=[NI]
A a2 o ([ 2V s = (2| L ¥ drdpas
ki N N ki N s P
C t t
+ N HN(s)d5+/ /ank’l(s)fsNdrdpds,
0 0
where we have set
_ 1
Vi = V'( Frei == , 4.55
=gy, 2 Vi T 2k+1 2 (4.55)
|i—i|<k li—i|<k
and where
t
lim lim lim / /aN’k,l(s)f;Vdrdpds =0. (4.56)
=0 k—00 N—oo J

We replace Vk' ; by 7(7g,:) via the one block estimate, which proof can be found in
Proposition A.2 of Marchesani and Olla (2020a).

Theorem 4.10 (One-block estimate).

lim lim lim — " / (Vi — (rkl))ZfSNdrdpdS:O. (4.57)
0

1—0 k—o0o N—oo
i=[NI]

Remark 4.11. Note that we did not need to cut unbounded variables, as in Olla
et al. (1993); Olla (2014), but we perform, in the fashion of Fritz (2011); Marchesani
and Olla (2018, 2020a) , an explicit estimate which makes use of the fact that 7 is
linearly bounded.

Thus we have obtained

N— [Nl]

IO 25 [ o () +or0er (1) ] (4.58)

[N 1]

frn e (£) (o) o o)

t
+€/HN )ds + //aNkl f drdpds.
N 0
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Next, we write

I Nl]
J]VV( / / ( k> N drdpds+ (4.59)
=[N
+*/ HN(S)d3+/ /ULN,l,k(S)fsNdrdeS,
N Jo 0
where we have set

Qt,x,€) = [0up(t, T) + 610,27 (t, )| {7 (&) — 7(t,x) — 7' (r(t,2))[€ — r(t,z)]}

Note that Q(¢,z,r(t, z)) = 0:Q(¢t, x,r(t,x)) = 0.
Consequently, Varadhan’s lemma Kipnis and Landim (1999); Varadhan (1988)
applies as in Theorem 4 of Olla (2014), and we obtain

/HN ds +/ Ry (s (4.61)

for some uniform constant C', where

¢
lim lim lim Ry k1(s)ds = 0. (4.62)

=0 k—o00 N—oo Jg

It then follows by Gronwall inequality that

HNT(t) - HJJVV(O ot /RNM 5)eCt=)ds (4.63)
<HvO) o / Ruva(s (4.64)

This gives I
Jim_ zjvv(t) —0. (4.65)

since Hy(0) = 0 and the fact that Ry x; — 0 in the sense of (4.62).

5. Thermodynamic consequences

This final section is devoted to the study of the Thermodynamics for the macro-
scopic system obtained as result of the hydrodynamic limit. Recall that the tem-
perature is fixed from the dynamics to the constant value 5~'. Therefore, we shall
consider isothermal transformations between equilibria given by different values of
the external tension 7.

We shall rigorously derive the second law of Thermodynamics in the form of the
Clausius inequality. Moreover, upon assuming that the energy converges (which
the hydrodynamic limit does not allow us to do), we will obtain the first law, too.

Such a procedure can be found in Olla (2014) for an isothermal transformation in
a case where the macroscopic equation is a single diffusive equation. The underlying
hydrodynamic limit was obtained there with a diffusive space-time scaling.

An early result about the Clausius inequality for a diffusive system can be found
in Appendix B of Marchesani and Olla (2018). However, such a result is purely
macroscopic and does not follow from the hydrodynamic limit.

In Marchesani and Olla (2020b) the Clausius inequality has been proven for
vanishing viscosity solutions to the hyperbolic system obtained from our system by
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taking 61 = d2 = 0. This is done entirely at the macroscopic level and takes into
account the fact that shocks might arise as the viscosity vanishes.

Finally, in Marchesani and Olla (2020a) the Clausius inequality is derived directly
from the microscopic system we consider in this article with the same space-time
scaling but with vanishing viscosity. The macroscopic system is then hyperbolic
and we allow the presence of shocks.

5.1. The Clausius inequality. In order to highlight the fact that we are performing
an isothermal transformation, we shall restore the dependencies on  throughout
this section. Define the total free energy at time ¢ as

F(t) := /01 [17(332’75)2 +F(r(x,t),ﬁ)} dx, (5.1)

where
F(r.p) = /0 (¢, B)de (5.2)

is the equilibrium free energy.

Proposition 5.1. For any t > 0 and 01,02 > 0,

F(t) - F(0) = /O #(5)L (5)ds — /O /0 52 (up)? + 01 (Dur(r, )2 dsdz,  (5.3)

is the total length of the chain at time t.

Proof: Whenever there is an integral in both space and time, we shall omit to write
the dependence of r and p on x and ¢t. Write

F(t) — F(0) :/0 %—F(S)ds = /0 /0 pOsp + (1, B)0sr dsdx (5.5)
t 1
:/O /0 pOy7(r, B) + 7(r, B)0pp dsdx+ (5.6)

t 1
+ / / 62pawzp + 6IT(T3 ﬂ)awa(’l“, 6) de‘T
0 Jo
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After an integration by parts in space, we have

t 1
/ / p7(r, B) + 7(r, B)Byp dsda:
0 0
t

- / p(L, $)7(r(1,5), B) — p(0, 5)7(r(0, 5), B)ds

0

- /O CH(s)p(L.5)ds

t 1
:/ ?(s)/ Orpdads
0 0
t 1

:/0 'F(s)/o [Osrdx — 01047 (1, B)] dxds,
:/ ?(S)E'(s)ds—él/ 7(8)0,7(r(1,s), B)ds. (5.7)
0 0

where
L(s) ::/0 r(z, s)dz. (5.8)

Finally, using the Neumann boundary conditions 9,p(1,t) = 9,7(0,¢) = 0 we obtain
t ool
| [ 902000+ 617 8)000(r, s
0o Jo

:—/ / 82 (8.p)” + 61 (amT(r,ﬁ)fdsdx—i—él/ 7(8)0,7 (r(1,s),08)ds. (5.9)
o Jo 0

When we use (5.7) and (5.9) in (5.6), the boundary terms cancel exactly, and we
get the conclusion. O

In order to obtain the Clausius inequality from the previous lemma we shall
define an isothermal thermodynamic transformation as follows. Recall that the
system at time zero is at equilibrium with tension 7(0) := 79 € R and temperature
571 namely

p(0,2) =0 7(r(0,2),8) =10 Vo € [0,1]. (5.10)
In particular, we have
F(0) = F(t(r0), B). (5.11)

Now we take 7 to vary smoothly from 7y to 71 € R in a finite time T}, and to stay at
the value 7 for all subsequent times. Then, after waiting a long time, the system
reaches a new equilibrium at tension 7; and temperature 37!, in the sense of the
following

Proposition 5.2.
lim F(t) = F(¢(m1), B)- (5.12)

t—o0

Proof: Define Fz(t) = F(t) — 7(t)L(t) + G(7(t)), where G is the Legendre trans-
form of F(-,). Thanks to Proposition 5.1, recalling that G/ = ¢ and that 7/ is
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positive and bounded away from zero we compute

GF0® = =T L) + O 1) [ 52(0.5(0,2)) +81(0,7(r (1,2, 5) P
0

1
< —F ) [L(t) — (7 ()] - C /O (Dup(t,2))? + (O (t, ) da (5.13)

= =70 [£) = €7 (0)) = C [ @sp(.2))? + {0,lr(t.2) — )]} o

Since p(t, z) vanishes at = 0 and r(¢, ) — £(7(t)) vanishes at = 1, we can apply
Poincaré inequality in order to obtain

L F(t) < 7 (1) [£(t) — 0(7(1)) - C / p(t, 2)? + [r(t, z) — £(7(1)] da.

dt
(5.14)

Observe that F(r,3) — 7(t)r + G(7(t)) is a uniformly convex function of 7 and
vanishes, together with its first derivative, if r = £(7(¢)). Hence, we may find some
constants Cy > C7 > 0 such that

Crlr — EF )P < F(r, B) = 7(t)r + G(7(1) < Colr — (7)) (5.15)

and we may estimate the integral at the right hand side of 5.14 by —CFyq(t).
Furthermore, take ¢t > T, where T, is such that 7(¢) = 7, on [T}, +00). Then
7/(t) = 0 and we obtain

%fﬁ () < —CF.(t), ¥i>T, (5.16)
Thus, Gronwall’s inequality yields
Fr(t) < Frf(T)e =T i > T, (5.17)
so that
1
0= tlggo Fr(t) = tlggo []—"(t) - 7'1/0 r(t, z)dr + G(Tl):| (5.18)

1

> limsup/ F(r(t, ), B) — mir(t,z) + G(m)da.
t—o00 0

Since F(r, ) — mir + é(ﬁ) is convex and non-negative, by Jensen’s inequality we

obtain

lim {F (/01 r(t,x)d:c,ﬁ) - /01 r(t, x)dx + é(n)} =0. (5.19)

t—o0

This in turn implies
1
lim r(t, z)dr = (7). (5.20)

t—o0 0

Finally, plugging this last relation into the first line of (5.18) leads to the conclusion.
O

Combining Propositions 5.1 and 5.2 gives the following
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Theorem 5.3 (Clausius inequality).

F(7—176)_F(7076) SWa (521)
where
F(r,p):=F((r),8), i=0,1 (5.22)
is the equilibrium free energy as function of tension and temperature, and
Wi / F(s)L/(s)ds (5.23)
0

is the total work done by the external force T during the transformation.

5.2. The first law of Thermodynamics. The internal energy U is defined as

U(r,p):= <pj +V(r1)> . (5.24)

Uy

Define the microscopic average energy at time t as

N 2
En(t) = %Z (piQ(t) + V(ri(t))> . (5.25)

The law of large numbers for the initial distribution gives

Jim En(0) = U7, 5) (5.26)

in probability. By the hydrodynamic limit and the convergence to equilibrium we
expect that

lim hm En(t) =U(m, ), (5.27)

t—00
but at the present time we do not have the tools to prove it. This would require
some knowledge about the finiteness of expectations of powers of p higher than the
second, and the relative entropy (to date the main tool used in order to obtain
microscopic estimates) does not allow to control functions which grow more than
the energy itself. Thus, we shall assume that (5.27) holds.

Using the microscopic dynamics and omitting to write the dependences of r; and
p; on time gives

t N—1

En(t) —En(0) = / sz (riv1) — V'(r;))ds —l—/o pn(T(s) = V'(ry))ds+

t N—1

+/ ZV’(TZ)(])Z —pi_1)d8 +/ V/(TN)(pN —pN—l)d8+ (528)

+N/ (51$NZV ) +5QSNZPZ ) ds+

i=1

+ v 25_152/ (pl(dwo — dwy) + Zpi(dwiﬂ — dw;) +PNdwN1> +
0 i=2
N—1
+4/28~ 151/< (r dw1—|—ZV ri)(dw;_1 —dw;) + V' (rn) (din— 1—dwN)>

=2
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:/0 [7(s)py + N6V (rn)(7(s) — V' (rn))] ds+ (5.29)
t N-1
+ N62/0 [6_1(2N —1)—p? - Z(ij —pj)2ds ds+
+N51/0 {ﬁlv”( )+ B 1; V" (rig1) + V" (r))] (5.30)

— Z (riv1) rl)]st}
t N—1
+ V26~ 152/ p1dwo+m/ Z pi+1 — pi)dw;+

t N—1

+ Zﬂ 161/ Z T7+1 ’(m))d@b,;fv 2ﬂ7151/0 V’(TN)dQI)N
We write
7(s)pn + N V' (rn)(7(s) = V'(rn)) (5.31)
=7(s )[PN+N51( (s) = V'(rv))]l = No[7(s) = V' (rw))?
( + vV Qﬂ 151dwN] N51 ( ) V/(T’N)]2
= 7(s)dLn (s) + 7(s)\/28101diwn — N1 [7(s) — V' (rw)]%,
where
N
=¥ Z“‘(s)' (5.32)
i=1
If we define the microscopic heat
t N-1
QN(t) 2252ﬁ71N(2N — l)t — NCSQ/O p? + Z(pj+1 —pj)2 ds+ (5.33)
+N51/5—1/ V' (r Z "(rig1) + V" (r ))1 ds
—N(Sl/o [( (s) "(rnv)) Z: (rit1) (r:))? | ds+
t N—1
+V26~ 152/ prdwg + /26~ 152/ Z Pir1 — pi)dwi+
t N—1
+ 25 151/ Z ’FZ+1 V/(TZ))dlz}ri- (534)

+ V2515, /O [ (s) — V'(ry)] dib
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and the microscopic work

t
Wy(t): = / T(s)dLn(s) (5.35)
0
we obtain the microscopic version of the first law of thermodynamics:
En(t) —En(0) = Qn (1) + Wi (D). (5.36)

Thanks to the hydrodynamic limit we can prove the following

Proposition 5.4.

lim W (t) = /0 ()L (s)ds (5.37)

N—o0
in probability.

Proof: Since T is deterministic, an integration by parts in time gives

t
Wi(t) = — / #(s) L (8)ds + F(t) Lo (t) — 7(0) L (0) (5.38)
0
Then, we apply Theorem 4.1 with J = 1 in order we obtain
N 1
Ln(s) = 1 Zr(s) — / r(s,z)dr =: L(s) Vs >0 (5.39)
" N Z 0 ’ . ; .

in probability. Therefore, taking the limit N — oo in (5.38) and integrating by
parts yields

Jim Wi(t) = - /O #(s)L(s)ds + F()L(t) — 7(0)£(0) (5.40)
:/ 7(s)L'(s)ds.
0
O

Applying (5.26), (5.27) and Proposition 5.4 to (5.36), we obtain that Qn(t)
converges, as N — oo and t — oo, to the deterministic

Q:=U(r,B) —Ul(r,B) = W, (5.41)
where -
W= / 7(s)L'(s)ds (5.42)
0
is the total work done by the external tension. Thus, we have obtained the following

Theorem 5.5 (First law of thermodynamics).
U(Tlaﬁ) _U(TOaﬁ) :Q+W (543)
where

Q= lim lim Qn(¢) (5.44)

t—o00 N— oo

is the total heat exchanged with the thermostats and
W = lim lim Wy(t) (5.45)

t—o00 N—oo

is the total work done by the external tension.
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The Clausius inequality, together with the first law of thermodynamics, allow us
to obtain the following

Corollary 5.6 (Second law of thermodynamics). Let the thermodynamic entropy
S be defined as

S(r,B) = BlU(r, B) — F(7,B)]. (5.46)
Then,

S(r1,8) — S(m0, 8) > BQ. (5.47)
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