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Abstract

We consider the macroscopic model derived by Degond and Motsch from
a time-continuous version of the Vicsek model, describing the interaction ori-
entation in a large number of self-propelled particles. In this article, we study
the influence of a slight modification at the individual level, letting the re-
laxation parameter depend on the local density and taking in account some
anisotropy in the observation kernel (which can model an angle of vision).

The main result is a certain robustness of this macroscopic limit and of
the methodology used to derive it. With some adaptations to the concept
of generalized collisional invariants, we are able to derive the same system of
partial differential equations, the only difference being in the definition of the
coefficients, which depend on the density. This new feature may lead to the
loss of hyperbolicity in some regimes.

We provide then a general method which enables us to get asymptotic
expansions of these coefficients. These expansions shows, in some effective
situations, that the system is not hyperbolic. This asymptotic study is also
useful to measure the influence of the angle of vision in the final macroscopic
model, when the noise is small.
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1 Introduction

The study of complex particle systems has given rise to some challenging issues [6],
in a mathematical point of view. One of the interesting problem is to understand
how a collective behavior can emerge with only localized interactions.

The Vicsek model [40] has been proposed as a minimalist model describing the
behavior of individuals inside animal societies such as fish schools or flocks of birds.
It is a minimal version of a more complete and realistic model [3, 36, 27, 12] based on
three zones (of repulsion, alignment, and attraction). The Vicsek model only con-
siders the alignment behavior, getting around the problem of confining the particles
in the same region by imposing spatial periodicity (particles move on the flat torus).
All the particles have constant speed and synchronously update their direction ac-
cording to their neighbors, their new orientation vector being given by the mean
direction (subjected to some angular noise) of all particles at distance less than a
given radius. As the noise decreases (or the density increases), one can observe a
phenomenon of phase transition, from a regime of disordered particles, to an ordered
phase with strong correlations between orientations of particles [40, 2, 24].

Two main difficulties arise when we try to derive a macroscopic limit of this
individual based model. First of all, the system is discrete in time: the time step is
fixed, and the model is not built in the goal of letting it tend to zero. The second
problem is that, except for the total mass, there is no obvious conservation relation,
so a good candidate for a macroscopic model would probably be a non-conservative
system of partial differential equations, but we lack conservation relations to obtain
any equation other than the conservation of mass.

In [15], Degond and Motsch have proposed an approach to handle these two
complications. First, they provide a time-continuous version of the individual based
model, introducing a rate of relaxation towards the local mean direction, under
the form of a new parameter v, which can be viewed as a frequency of interaction
between a particle and its neighbors. It is therefore possible to derive a kinetic
mean-field limit of this model. Then they develop a method, defining the notion
of generalized collisional invariants, which allows to derive the formal limit of this
kinetic mean-field model, at large scale in space and time. This continuum limit
is a non-conservative system of PDE for the local mass and the local orientation.
Moreover, this system is proved to be hyperbolic.

The goal of the present paper is to confirm the ability of this type of macroscopic
model to describe the large scale dynamics of systems of self-propelled particles
with orientation alignment, and to show that the notion of generalized collisional
invariants is well adapted to derive this model from the microscopic mechanism
of alignment. This was shown in [17] for a different type of alignment, based on
the curvature control (for a model of displacement introduced in [16], designed to
fit biological experiments [23]): the method which uses the generalized collisional
invariants is successful to derive a macroscopic model which is the same as the
“Vicsek hydrodynamics” of [15], but for the definition of the coefficients in the model.
We will show that this is also the case when we slightly modify the individual model,
in order to be more coherent with some numerical observations, and to model the
influence of an angle of vision.



One of the properties of the macroscopic model of [15] which fails to represent the
numerical observations is that the local equilibria have a constant order parameter.
This order parameter is indeed only related to the ratio between the frequency v of
interaction and the intensity d of the noise. In numerical experiments on the Vicsek
model [11], the order parameter depends on the local density of particles: one can
observe, at large time, formation of travelling bands of high density, strongly ordered,
moving through a disordered area of low density.

The first refinement on the model will be to define the local density p in the
particular model as the mean number of particles in a neighboring area, and to
make the parameters v and d depend on p. In a modelling point of view, this could
be interpreted as the fact that, due to social pressure for example, it is more likely to
move and update the direction when there is a large number of particles around (so v
increases with p), and that the fluctuation in the estimation of the mean velocity
is smaller when a lot of particles are taken in account in the neighborhood (so d
decreases with p, see for example the way the vectorial noise is defined in [24, 11]).
This dependence on local parameters for the noise parameter has been introduced
in other models of collective behavior [19, 41].

In [15], the parameter v does also depend on the angle between one particle
direction and its target direction. For convenience, we will not take this in account
for most results but, in some simple cases, computations have been done and will
be given in appendix.

Another property of the mean-field model of [15] is that the type of local equilib-
rium for the rescaled model is unique. The loss of this uniqueness could play a role
to understand the formation of patterns such as the travelling bands [20], and in
some models of rod-like particles, we have indeed bistability in a certain regime [31].
This is not the case here, and we will see in Section 3 that we still have a unique
kind of equilibrium associated to a local density p and a local orientation Q.

The second refinement is to take into account the influence of an “angle of vision”
in the model. In the original Vicsek model, the target orientation for a given particle
is chosen to be the mean orientation of the neighbors located in a ball centered on
this particle. We will use here a more general kernel of observation which can be non-
isotropic. This refinement has been proposed in various models of swarming [1, 30].

The main result of this paper is that the formal macroscopic limit of this model
take the same form as the previous “Vicsek Hydrodynamic model” of [15], consisting
in a conservation equation for the local density of particles, and an evolution equation
for the mean orientation, which is not conservative (the velocity is constrained to be
on the unit sphere). This system of PDE is quite similar to the Euler equations for
gas dynamics, but presents some specific issues, for example there are two different
velocities of propagation. The difference between our model and the macroscopic
model of [15] relies on the definition of the coefficients of this model, and on the fact
that they depend on the local density. This last feature allows the model to lose the
property of hyperbolicity.

In Section 2, we present the individual model and the final macroscopic model,
focusing on how the two refinements are taken in account, and what are the conse-
quences at the macroscopic level.

In Section 3, we provide elements of the derivation of this macroscopic model,



following the method of [15], but emphasizing the details which are specific to this
study. We also give the method in a general n-dimensional framework (previously
the method was only done in three dimensions). The case of the dimension 2 is
special, since we are able to give an explicit expression of the coefficients.

In Section 4, we study the properties of the macroscopic model. We prove that
when one of the coefficients is negative, then the system is not hyperbolic. We
describe the region of hyperbolicity for a system which depends only on one space
variable, and we discuss the influence of “angle of vision”.

Finally, in Section 5, we provide a general method which gives an asymptotic
expansion of the coefficients in any dimension, in the limit of a small or a large
concentration parameter. With these expansions, we are able to study the qualitative
influence of the “angle of vision” in the final macroscopic model, and to give examples
for which the hyperbolicity is indeed lost.

2 Individual and continuum dynamics of a modi-
fied Vicsek model

We start by presenting the individual-based model and the continuum model we
obtain in the limit of a large number of particles, when observed at large scale, in
space and time. Elements of the derivation of this macroscopic model will be given
in section 3.

2.1 Starting point: particle dynamics

Here, we briefly recall the time-continuous version of the Vicsek model, and introduce
how we take into account the anisotropy of observation and the dependence on the
local density for the rate of relaxation and the intensity of the noise.

We consider a system of N particles with positions X} in R™ (with k£ € [1, N])
and orientations wy, in the unit sphere S, 1, which we will simply write S.

For each particle, we first define a local mean orientation wy (considered as a
target direction) and a local density pg. In the original model of Viesek [40], the
mean orientation wy is computed on all the neighbors within a given radius R. Here
we take the mean according to a kernel of observation K, which can be more general
than the indicator function of the ball of radius R, as in the time-continuous version
of [15]. The kernel therein depends only on the distance between the given particle
and a given neighbor, so the refinement here is that it can also depend on (the cosine
of) the angle between the orientation of the first particle and the right line joining
the two particles:

- J _ 1 N o
= e e o= LSS X B ) @
k Jj=1

For example, to take into account only the neighbors located “in front”, and
within a given radius R, of one particle, the kernel would be K (r,7) = L{y<ry Liy=0}-
We proceed in an analogous way to compute the local density px, which may use



another kernel K :
1 X XX
_ :NZ K (1X) — Xel, oe=y - ) (2.2)

We now turn to the dynamics of the particle system. The k" particle moves at
constant speed 1, following its orientation wy. This last one relax towards the mean
orientation wy, of its neighbors, with rate v (depending in the local mean density py),
under the constraint that wy is of norm 1. Finally, this orientation wy is subjected
to a Brownian motion (see [26] for more details on how to define such an object on
a Riemannian manifold, such as the unit sphere here) of intensity d, which will also
depend on the density pp. The model takes then the form of 2N coupled stochastic
differential equations, which have to be understood in the Stratonovich sense:

dwy, = l/(ﬁk)(ld — Wi ® wk)@k dt + Qd(ﬁk) (Id — W X wk) o dBf, (24)

where (BF) are independent standard Brownian motions on R™.

Here we denote by Id — wi ® wy the projection on the plane orthogonal to wy,
that is to say (Id —w ® w)v = v — (v - w)w. This projection is necessary to keep wy,
on the unit sphere. The term (Id — wy ® wg)wy can also be written V,,(w - W) |w=w, ,
where V, is the tangential gradient on the unit sphere. The deterministic part of
the SDE (2.4) can then be written %% = v(p;,)V,(w - Ok)|wew,, Which is indeed a
relaxation towards wy (where the function w — w - @y, reaches its maximum), with
rate v(py).

Since the local density p only appears through the functions v and d, we can
assume the following normalization for the kernel K:

| Kl wydg =1, (2.5)
£eR

This normalization condition (which does not depend on w € S) means that the
density is chosen to be 1 in the limit of a uniform distribution of the N particles in
a region of unit volume. This is not necessary to take a similar condition for the
kernel K, since wy, defined at equation (2.1), is independent of such a normalization.

In [15], the relaxation coefficient v depends on (the cosine of) the angle between

the orientation of one particle and the target direction, in order to take into ac-
count the “ability to turn”. This would amount to replace v(pg) by v(pg, wk - Wk)
n (2.4). With our new features here, this would involve many more computations,
but, following exactly the same method, this leads to the same conclusion. For sim-
plicity here, we will work without this dependence. We will only present the final
results with this dependence in some special cases, and add remarks to explain the
difference in the steps of the derivation of the macroscopic model.

Numerical simulations tend to show that this time-continuous individual based
model present the same behavior at large scale as the discrete one (for example the
formation of bands, as in [11]), in the case where v and d are constant, and the ob-
servation kernel is isotropic, as in [15]. We can expect to observe the same behavior,
even when v and d depend on the local density p. More precise investigations on the
numerical comparison between the original discrete and the present time-continuous
dynamical systems are in progress.



2.2 The continuum model

In this paper, following the approach of [15], we derive, from the particle dynam-
ics (2.3)-(2.4) introduced in the previous subsection, the following continuum model,
the functions p(x,t) > 0 and Q(z,t) € S describing the average density and particle
direction at a given point x € R™:

Op + Vo - (ar(p)pf2) =0, (2.6)
5 (99 + 2(p) (2 V.)) + A(p) (Id — O Q)Vp — 0, (2.7)

where the functions ¢;, ¢y, and A will be specified later on: see (3.17) and (3.19)-
(3.20).

This system of first order partial differential equations shows similarities with the
Euler system of isothermal compressible gases, but also some important differences.

Equation (2.6) is the conservation of mass: the density p moves through direc-
tion Q with velocity c;(p). We will see that this velocity, taking values between 0
and 1, plays the role of an order parameter: when the directions of the particles
are strongly correlated (close to ), density moves with velocity close to 1. This
order parameter depends only on the ratio between v(p) (the alignment strength)
and d(p) (the noise intensity).

Equation (2.7) describes the evolution of the direction 2, the norm of which is
constrained to be constant (the projection Id —Q® Q insures that the dynamics take
place on the hyperplane orthogonal to 2). This constraint implies that the equation
is not conservative which is the counterpart of the fact that, at the microscopic
level, the only conservative quantity is the mass. The perturbations of this vector
travel with velocity ¢s(p), influenced by a term playing the role of pressure due to
the density, of intensity A(p). It is important to see that in general (and contrary to
the classical Euler system), the two convection speeds ¢; and ¢y are different, which
means that the perturbations on the mean orientation do not travel at the same
velocity as the “fluid”.

This macroscopic model is the same as the “Vicsek hydrodynamics” of [15],
except for the definitions of these speeds ¢; and ¢y, and of the parameter \. This
confirms the ability of this model to describe the global dynamics of systems of self-
propelled particles with constant speed and alignment interactions (this was also the
result of [17]).

However, the parameters depend here on the density p, and their expressions
are slightly different (due to this dependence and to the anisotropy of the kernel of
observation). This leads to strong differences in their behavior, as we will see in
Section 4, devoted to the investigation of the properties of (2.6)-(2.7). For example
the parameter \ can be negative, which implies the loss of hyperbolicity. And
because of the non isotropy of the observation kernel, the convection speed ¢, can
take a large range of values, from negative if the kernel is strongly directed forward,
to higher than ¢y, if particles are more influenced by neighbors behind them than
those in front of them (this has been observed in locust migratory bands [5], where
the individuals have “cannibalistic interactions” and avoid to be eaten by those
approaching from behind).



3 Elements of the derivation of the continuum
model

This derivation proceeds like in [15] but there are significant differences due to the
additional complexity. In this section, we briefly recall the method of Degond and
Motsch and will focus on the points which are specific to the present study.

The derivation proceeds in several steps. The first one consists in writing a
kinetic version of the particle dynamics.

3.1 Step 1: mean-field model

Let f(z,w,t) be the probability density of finding one particle at position z € R",
orientation w € S and time ¢ > 0. The mean-field version of (2.3)-(2.4) is given by

hf+w-Vuf + Vi, (Ff) =V, (Vdp)Vur/d(p)f), (3.1)
with
F(z,w,t) =v(p) (Id — w @ w)w(z,w,t),
plrwt)= [ K (-l g w) fo0 0 dydo,

ly—=|

_ _ y—x
Jwwty= [ Ky g w) v i) dyde.

The first equation (3.1) is the so called Kolmogorov—Fokker—Planck equation. The
force term F'(x,w,t) corresponds to the orientation interaction.

First of all, if there is no noise (that is d(p) = 0 in equations (2.3)-(2.4), which
become ordinary differential equations), the formal derivation of this system is easy:
the usual methodology shows that the empirical distribution (see [38]) satisfies the
equation (3.1), with d = 0.

Difficulties appear when the noise is added. A method consisting in writing the
BBGKY hierarchy (see [25], applied to the Cucker-Smale model of self-propelled
particles) would not in that case reduce to a evolution equation involving only the
one-particle and the two-particles distributions, since the interaction is not a sum
of binary interactions.

We could slightly change our model to make the interaction as a sum of binary
interactions, replacing @y, by J; (defined in equation (2.1)) in the system of parti-
cles (2.3)-(2.4). In that case the model present an interesting phenomenon of phase
transition and is the subject of current work in collaboration with P. Degond and
J.-G. Liu [14] (the homogeneous version has been studied with him in [21]). In that
case, writing the BBGKY hierarchy and using exchangeability of particles gives
a system of evolution equations, the first one involving only the one-particle and
the two-particles distributions. The classical assumption of propagation of chaos
amounts to consider the two-particles density as the tensor of the one-particle den-
sity f by itself (in the limit of a large number of particles, two particles behave as
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if they were independent), and this gives exactly the evolution equation (3.1). Ac-
tually, it has been recently proved [9] that the mean-field limit of this model is the
partial differential equation (3.1), where @ is replaced by .J in the definition of the
force F' (in the case where v and d are constant). The main point to derive this limit
is to adapt the classical theory of propagation of chaos [32, 39] in a framework of
stochastic analysis in a Riemannian manifold (the unit sphere in the present case).

In the case of a non-linear diffusion, some results are given in [10] for other sys-
tems of self-propelled particles, under assumptions which would have to be adapted
in our framework. We can expect to have conditions such as to be Lipschitz for
the function v/d, and to be Lipschitz and bounded for the kernel K. Since we
use the Stratonovich formulation in order to work on the unit sphere, we get the

term V- (1/d(p)Vuy/d(p) f) (instead of A,(d(p)f) when the velocity v € R? satisfies
the SDE in the usual Ito formulation, see the sections 4.3.5 and 4.3.6 of [22] for the
correspondence).

Finally, when the drift is not under the average form, it is sometimes possible
to get a mean-field limit, under regularity assumptions on the coefficients [35], or
with weaker assumptions, but assuming uniqueness of the solution of the mean-
field model [34]. These results could to be adapted in the framework of stochastic
differential equations on the sphere, but dealing with the singularity of w (when J
is close to zero) seems to be slightly more complicated.

With these considerations in mind, it is however very reasonable that the limit
of the particle system (2.3)-(2.4), when the number of particles is large, is given by
the mean-field model (3.1). So we start with this model as a base for the derivation
of the continuum model. A rigorous proof of the derivation of such a mean-field
model from the individual dynamics is left to future work.

Remark 3.1. If we want to take into account some “ability to turn”, we just have
to replace v(p) by v(p,w - ).

The next step consists in observing this system at large scale, in both space in
time.

3.2 Step 2: hydrodynamic scaling

The hydrodynamic scaling consists in the same rescaling for the time and space
variable. We introduce a small parameter ¢ and we set ©' = ez, and t' = «t.
We define f¢(2',w,t') = f(x,w,t), and we rewrite the equation (3.1) in this new
coordinates.

The kinetic equation has the same form, with a factor € in front of each of the
terms with space or time derivative:

(O f° +w - Vaf) + Vo - (FfF) = Vi - (d(7°) Vo [d(7) ),

with
Fe(2'w,t') = v(p®) (Id — w @ w)w® (2, w, t'),



where the local rescaled density and orientation are given by

ﬁe(xlawut/> :/ R/(‘y_'r,|7ﬁ 'w) fa(y>vat/>g_gdva

yeER™ vES
_ JE (2w, t)
€ / t/ _ Y 9
w (JJ y W, ) ‘Jg(x/7w’t/)‘7
e/ no__ ly—2'| y—a . € 1\ dy
J (JI 7w7t> o AGRW7UESK( e 7 |y—a/| w) Uf (y’U’t) en dv.

The important point is to realize that the average density p° and orientation w*®
now depend on &, and can be easily expanded in terms of e, the non-locality only
appearing at high order. Omitting the primes for simplicity, we have the following
expansions, the proofs of which are given in Lemma 3 of Appendix A.1:

O (m,w,t) = QF (2,1) + ea (w- V) Q(x,t) + O(e?)
5 (0,w,1) = p5(@,8) + 2Gw - Vg (1,0) + O,
where p* = pye and ° = Q- are the local density and mean orientation associated

to the function f¢ (these quantities, depending only on the space and time variables,
are related to the first moments with respect to the variable w) given by

pr=[ fw)dw, (3.2)
a-JES

Q; = 2L with jfz/ w W) dw, (3.3)
‘]f‘ weS

and the constants a and & depend only on the observation kernels K and K. These
constants are positive if the kernel is directed forward, and the more acute the “angle
of vision”, the bigger the constant related to the kernel.

Now we can introduce these expansions in the mean-field model, and after some
easy algebra, the rescaled model can be written in the form

e(O0f +w Vo f +aP(f)+aP(f)) = Q(f°) + O, (3.4)

where @), P and P are the operators given by the following equations (where 7 and d
are the derivatives of v and d with respect to p):

Q(f) = —v(ps)Ve  (Id —w@w)Q; f) + d(ps)Au f,
P(f)=v(ps)Ve - ((Id —w @ w)((w - V) Q) f),
P(f) =v(pf)Ve - (W Vapy) (Id — w @ w)Qy f)

—d(ps)Ve - (5(Id —w @w)Vups f + (W Vaps) Vo f).

Notice that the operator @ (giving the only term of order 0 in €) only acts on the
variable w, and the study of its properties will be important for the following.

Remark 3.2. If v also depends on w-w, the expression of the operator () is the same
with v(ps,w - Q) instead of v(ps). But then the expressions of P and P complicate
in a significant way, since there are also terms with the derivative of v with respect
to this second variable.

Now we are ready to study this system when ¢ — 0.



3.3 Step 3: limit as ¢ — 0

This is the main step, where we give the link between the continuum limit (2.6)-(2.7)
and the rescaled kinetic equation (3.4) of the particle dynamics.

Theorem 1. The limit when ¢ — 0 of f¢ is given (formally) by f° = pM e
where p = p(x,t) > 0 is the total mass of f* and Q = Q(x,t) € S its mean orienta-
tion:

plx,t) = /wES Oz, w,t) dw,

Q:i.a ](Iat):/ fo(x,w,t)wdw,
‘j‘ wEeS

where Mo is a given function of w -2 and k = % which will be specified later
on (see (3.5)). Furthermore, p(x,t) and Q(z,t) satisfy the following system of first

order partial differential equations:

Op+ V- (c1p02) = 0.
p (O +c(Q2-V,)Q) +A(Id—Q®Q)V,p =0,

where the convection speeds c1, co and the parameter A depend on p. Their expres-
stons will be given in this section (see (3.17) and (3.19)-(3.20)).

The method to obtain this result follows closely [15], and is only summarized
here. We will focus on the details which are specific to this study.

3.3.1 Equilibria

The first important point is to determine the null space £ of @), since it contains the
limits of (3.4). We find, as in [15], that it is a n-dimensional manifold consisting of
functions analogous to Maxwellian distributions in the classical Boltzmann theory:

& ={pMypa(w)|p>0,QeS},

where
Kw-Q

v e
k(p) = % > 0 and Mqo(w) = Teidp’ (3.5)
The main difference with [15] is the dependence on p for this equilibrium in a nonlin-
ear way, coming from the dependence of v and d on p. This will result in additional
terms in the computations, and so in additional terms in the expressions of the
constants in the macroscopic model.

The normalization constant [ e dw depends only on x (not on ) and so
the total mass of M.q(w) is 1 and its mean direction is €2, that is to say pa, = 1
and Qy, = (2. Indeed we can easily compute the flux ju;, of this equilibrium,
defined by (3.3), and we get:

JM,.o = (cos @)y, 2, (3.6)

10



where for any function vy(cos#), the notation (y(cos®))y, stands for the mean of
the function w — y(w - Q) against the density Mg, i.e.
Jsv(w - Q)er? dw

fS ek w-£2 dw

(v(cos0))ar, = /weS Muo(w)y(w - Q) dw =

Notice that (y(cos#))ys,. depends only on x, not on

J5 y(cos B)er st sin"=2 0 df
0 =
<7(COS )>M"~ f(;f encosé' Sinn_2 6deo

(3.7)

Remark 3.3. In the case where v depends on p and w -2, we have to replace in all
this point kw - Q by B(p,w - Q), where &(p, p) = f“ V(pf dr.

3.3.2 Collisional invariants

The second important point is the determination of generalized collisional invariants.
Indeed, since there is no other conservation relation than the conservation of mass,
the collision invariants reduce to the constants, and the integration of the equation
against these invariants only gives one equation, which is not sufficient to describe
the behavior of the equilibrium (which lives on a n-dimensional manifold). The main
idea in [15] was to overcome this problem with a generalization of the concept of
collisional invariants.

A collision invariant is a function 1 such that for all function f of w, the inte-
gration of Q(f) against 1) is zero. So we ask for a generalized invariant to satisfy
this definition only for a restricted subset of functions f. In the case where the
dependence on p in the equilibria is linear, restricting to all functions with a given
orientation 2 is sufficient to obtain the remaining equation. Here we also have to
restrict to functions with a given density too (actually, we impose a given k(p)). We
will have then a set of generalized coefficients indexed by €2 € S and s > 0.

More precisely, to have a good definition, we have to work with linear opera-
tors (this point has been mentioned in [17], since the result given in [15], with the
definition therein, was slightly incorrect). We first define the linear operator L,q by

Lea(f) = —Buf + £V, - (1d — w @ w)Qf) = —V, - [vaw ( / )] 7
MF\ZQ

and then the generalized collisional invariants C.q (associated to x € R and 2 € S)
as the following vector space:

Cra = {QM/ f)vdw =0, Vf such that (Id — Q®Q)]fzo}

We remark that the operator Q(f) can be written as Q(f) = —d(py)Lx(, )0, (f)-
Hence, for any generalized collisional invariant ¢ € C.q, we have

Vf such that Q; = Q and k(p;) = &, /wGS Q(f) ¢ dw = 0, (3.8)

and this is the only property of generalized collisional invariants we will need in the
following.

The computation of the set of generalized collisional invariants has been done
in [15] in dimension 3. We give here the general result in any dimension.

11



Proposition 3.1. Structure of the generalized collisional invariants.
Any generalized collisional invariant 1 associated to k € R and Q) € S has the
following form.:

P(w)=C+ hy(w- QA - w,

where C' € R is a constant, the vector A € R™ is orthogonal to S, and h, is a given
positive function on (—1,1), depending on the parameter k, which will be specified
later on. In particular, the generalized collisional invariants form a vector space of
dimension n.

Proof. We first rewrite the set {f| (Id —Q®Q)j; = 0} as the set of functions f such
that for all A € R™ with A-Q = 0, we have that [ A-wfdw = 0. Finally this is
the orthogonal of the set {w — A - w for A-Q = 0}, for the usual inner product
on L?(S). We can then rewrite the set of generalized collisional invariants:

Croy = {w/ fLigbdw=0,¥f € {wr—>A-wforA~Q:O}L}
weS
= {Y|Ligv € {wr A-wfor A-Q=0})*4}
={¢Y|L;o(w) = A -w with A-Q =0},
the operator LY, being the adjoint of the operator L,q, which can be written

1
MF\ZQ

Ligt = =Dyt — kQ-Vp = ———V,, - (M V1)) (3.9)

It is then easy to show that the problem L', ¢(w) = A w, for A-Q =0 has a
unique solution in the space H'(S) (functions of H'(S) with mean zero), using Lax-
Milgram theorem and the Poincaré inequality. Hence, if we show that this solution
has the form ¥ (w) = h.(Q - w)A - w, the solutions in the space H'(S) are equal to
this solution plus a constant C.

We search a solution of this form. We identify €2 with the last element of an
orthogonal basis of R™, and S,,_, with the elements on the unit sphere S which
are orthogonal to Q. We can then write w = cosf + sinf v, where v € S, _»
and 6 € [0, 7] (this decomposition is unique when w is different from © and —2). In
this framework we try to find a solution of the form 1 (w) = h,(cosf)sinf A - v.

For ¢(w) = g(0)Z(v), we have, in dimension n > 3:

Vob(w) = ¢ 0)eozw) + 205, 2(0),

sin 6

where the unit vector e is V.0 = ——(Id — w @ w)Q. A tangent vector field can
always be written a ey + A where A is a vector field tangent to the sphere S,,_s, and

we have

1
Ve - (aeg+ A) =sin® " 00 (sin" 20 a) + '—QV” - A.
sin
Finally we get, using the second part of (3.9),

Ligy=— sin?™" 6’6_’“‘“’59(1%(sin”_2 fe" C"Sé’g'(e))Z(U) — ﬁ—@g(é’)AvZ(v).

12



In our case we have Z(v) = A - v, so we get A,Z = —(n —2)Z (this is a spherical
harmonic of degree 1 on S,,_3). So L%, is also of the form L%¢g(0)Z(v), where

Lg(0) = — sin® " e~ L (gin™=2 gm0 g/ (9)) 4+ 252 g(f). (3.10)

Finally, solving L*, (h(w-Q)A - w) = A-w comes down to solving
Lig=sinf, with g(6)= h(cos6)sinb. (3.11)

When A # 0, it easy to see that the function w +— h(w-Q)A-w belongs to H'(S) if and
only if the function g : 6 — h(cos ) sin # belongs to the space V' (a “weighted H;”)
defined by

V=A{g|(n—- 2)(sin«9)%_29 € L*(0,7), (sin 9)%_19 € Hy(0,7)}. (3.12)

Using again Lax-Milgram theorem in this space V', we get that the problem (3.11)
has a unique solution, denoted g,., which is positive (by the maximum principle).
Writing h, (1) = (1 — p2) 2g.(arccos(i)) gives that ¢(w) = he(w - Q) A - w is a
solution to the partial differential equation L, 1 (w) = A -w. We could write the
elliptic equation on (—1, 1) satisfied by h, to have another definition, but this does
not give a more elegant formulation.

In the case of dimension 2, we write ¥(w) = g(0)A - vy, where v is one of the
two unit vectors orthogonal to  and g is an odd 27-periodic function in H} (R),
which can be identified with a function g € H}(0,7) = V. We still have that the
elliptic problem L¥,1¥(w) = A - w is equivalent to (3.11) with ¢ € V| with the
same definitions (3.10)-(3.12) of L, and V. But since this elliptic equation reduces
to (e"°%¢())" = —sin 0 e"*? we now have the following explicit expression of g,:

0 7 [0 e reosed
gl = L - Tl e Y (3.13)

K K Jyereosedy
O

Remark 3.4. If we take into account the “ability to turn”, we just replace K cos @
in equation (3.10) by K(cos®). In dimension 2, we still have an explicit expression:

0 92(r)

9:(0) = g:(0) — ol (6), (3.14)

where
A0) = — /06 /: ehlcos 9)=r(cos¢) gipy ¢ do do, (3.15)
g2 (0) = /0 ! R g (3.16)

3.3.3 Computation of the limit as ¢ — 0

The third and final important point is taking the limit € — 0 in the equation (3.4),
after integrating against the collision invariants. Since we do not have results of
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existence, uniqueness and regularity of the solution, all the limits in this section
have to be understood as formal limits. A rigorous proof of convergence is left to
future work.

When ¢ — 0, if we fix  and ¢t > 0, we have that Q(f¢), as a function of w,
tends formally to zero, so f¢ tends to an equilibrium of the operator ), of the
form pM, )0, where p > 0 and 2 € S are given functions of x and ¢. This is the
first part of Theorem 1. So we have p° — p, and 2* — €2. When there is no possible
confusion, we will write k for x(p).

For the mass equation, we use the constant invariant: we have, since the opera-
tors @, P and P are given as the divergence (with respect to w) of a function,

/ Qf°) dw = / P(f%) dw = / P(f)dw = 0.

wEeS weS weS

Hence, integrating the equation (3.4) with respect to w, we get:
Op”+V-75=0(e).

Actually, we can even replace the O(e) by zero in this equation since in the original
model (3.1) we have conservation of mass. We get in the ¢ — 0 limit:

Op+ V- (cai(k)pQ) =0,
where (see (3.6)):

. " cos 0er 050 sin™—2 9 46
C]_ ("i) = |jMn52| - <COS 0>Mn = fofoﬂ' et cos 6 Sinn72 0do N (317)

This gives the second part of Theorem 1, with the equation on p and the definition
of C1.

To get the equation on 2, we use the non-constant part of the collisional invari-
ants. By Proposition 3.1 and using the result at equation (3.8), we get that for all A
such that A - Q° =0, we have

/eS Q) h(pey(w- Q) A-wdw = 0.
So we have that the vector X¢ = [

es Q) hu(pey(w - %) wdw is orthogonal to A
for all A orthogonal to €2, that is to say that X¢ is in the direction of Q¢ which is
equivalent to (Id — Q° ® Q°) X = 0. Using (3.4), we get that

X = g/ (O w0 Vaf* + aP(f9) + GP(f) by @) w i + O(&2).
we
Dividing by € and taking the limit ¢ — 0, we get (Id — Q ® Q) X = 0, where
X = S(at(pM,{Q)_‘_W‘vx(pM,{Q)+OKP(pM,{Q)+&ﬁ(pMKQ)) h(w-Q)wdw. (3.18)

we

The main point is then to compute (Id — Q ® Q) X, in terms of p, Q and their
derivatives, using mainly the chain rule. The computation is similar to [15] for some
terms, but additional work is required for the terms coming from the nonlinearity
of M.q in p and the operators P and P. We give the result of the computations
under the form of a proposition:
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Proposition 3.2. (Id —Q® Q) X =0, where X is given in (3.18), is equivalent to
p (O +c(Q2-V,)Q) +A(Id-—Q®Q)V,p =0,
where
co =¢ —ad(né + k (cos’ 0)5i.), with ¢ = (cosf)y (3.19)
A=14pb[G —cr+ad(k(sin’®0); —na)]l+iapdn—1+ka), (3.20)
with the notation

P f07r ’Y(Cose)hﬁ(coSe)eHcose sin™ 6 do
((cos0)) 7 = J7 o (cos B)e<o50 sin .6

This proposition is exactly the last part of Theorem 1, with a precise definition
for coefficients ¢ and A, and this ends the derivation of the continuum model (2.6)-
(2.7).

The computations to get this result are given in Appendix A.2, the idea is to
compute (Id — Q ® Q) X using the chain rule and the change of variable w ~~ (0, v)
where w = cos 6 2 + sin # v, with v orthogonal to €2, which simplifies a lot of terms.

Remark 3.5. The computations have also been done in the case where v depends
on w - (and not on p) and where d is a constant. We get the same results, except
that the constants are given (with analogous definitions) by:

c1 =(cos®),, (3.21)
¢y =(cosb) 7 — avcos®§ — 1/ cosfsin® ) -
- , , - . (3.22)
— ad <ncos€ + Z((n 4 2) cos” 0 — 1) — “- cos O sin 8>1\71A’
AN=d (%), (3.23)

M~
K
where here we use the notation

Jo v(cos B)v(cos ) hx(cos O er(cosd) ginm 44
<’Y(COS(9)>J\7[A: 0 (7r ) ( ) ( /R\C)Osg — )
P Jo v(cos 0)h~(cos 0)er s sin™ § A0

Since v is supposed to be positive, the constant X\ is positive, and we will see in the
next section that its possible change of sign with the dependence on p is important.
This is why we focus on the dependence on p and not in w - § in this article.

4 Properties of the macroscopic model

4.1 Hyperbolicity
We recall here the macroscopic model (2.6)-(2.7):

Op + V- (e1(p)pf2) =0,
p (92 + c2(p) (2 - V1)) + Alp) (Id = Q ® Q) V,p =0,
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where the functions ¢y, ¢, and A are given by (3.17) and (3.19)-(3.20). A first remark
is that it is not possible to do another scaling to get rid of ¢, like in [15], because ¢;
depends on p.

The main result about this model is that if d or v depends on p, the coefficient A
can become negative in some regions of the state space, and in that case the system
loses hyperbolicity. Let us first discuss here the interest and the problems due to
the non-hyperbolicity.

The first thing to remark is that the model is not always well-posed. Indeed,
in general, we cannot ensure that a solution will stay in the region of hyperbolicity
for all time, even with smooth initial conditions in the hyperbolic region (actually,
even with hyperbolicity everywhere, dealing with the discontinuities is a challenging
issue, see [33]).

The property of hyperbolicity is linked with the fact that perturbations propagate
with finite speed. Here the presence of a region of non-hyperbolicity means that we
could have propagation with infinite speed across this region. This leads to a second
remark: it may be possible to construct non-classical shocks, using the crossing of a
zone of non-hyperbolicity, see [29], and [28]. The interest is that we may construct
some travelling waves, as observed in [11]. Actually we did not manage to construct
such solutions yet, this is part of our future work.

We should also construct models with formation of coherent structures from
such non-hyperbolic models, if we could use stabilization with diffusion. But here
the expansion at higher order in ¢ in the rescaled mean-field model (3.4), in order
to obtain diffusion terms in the macroscopic model becomes too much complicated
to perform some study (see [18] for the case of the original model of [15]).

We now turn to the description of the regions of non-hyperbolicity. We consider
a system satisfying (2.6)-(2.7), but evolving only along one space direction e, € S
(the density p and the orientation 2 depending only on z = e, - x and t). We
write then 2 = cosf e, + sin f v,where v € S,,_5 (identified to the set of unit vectors
orthogonal to e,). In this framework, the system is equivalent to

Op + 0.(pcy1(p) cosh) = 0. (4.1)
p[0;(cos ) + c(p) cos 0 .(cos 0)] + A (1 — cos? ) D.p = 0. (4.2)
0w + ca(p) cos @ 0.v =0, with [v| =1 and e, - v = 0. (4.3)

In the special case of dimension 2, the system reduces to (4.1)-(4.2), with 6 € (—m, )
and €2 = cosf e, + sin 0 vy, where vy is one of the two unit vectors orthogonal to e..

The general definition of a quasilinear hyperbolic system [37] gives that the
system (2.6)-(2.7) is hyperbolic if and only if this system (4.1)-(4.3) is hyperbolic
for all unit vector e, € S. We give the result in the following statement:

Theorem 2. Hyperbolicity.
e The system (2.6)-(2.7) is hyperbolic if and only if X\(p) > 0.

o The system (4.1)-(4.3) is hyperbolic if and only if

[tanf| < 3=l if A <0,

A(p) >0 or
0# 3 and cy #c3,  if A=0.
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where c3(p) = d%(pcl(,o)) =c1(p) + pk ((cos2 0) a1, — (cos 9>%\/1H)-

Proof. The system (4.1)-(4.3) can be written as the following first order quasilinear
system of partial differential equations

8tp azp
Orcost | + A(p,cosB,v) | O,cosf | =0,
OV 0,v
with
cs(p)cost  ci(p)p 0o -~ 0
% sin?@  cy(p)cosf 0 -+ 0
A(p,cosb,v) = 0 0 :

: : ca(p) cosO1d,,_o

0 0

and this system is hyperbolic in case A > 0. The eigenvalues are 4 and - (of
multiplicity n — 2), given by

1 1/2
Yo = caco80, L = 5 (€2 + c3) cosf + ((02 — ¢3)? cos® 0 + 4\cy sin® 9) / } :

Now if A < 0, asking v+ to be real and distinct is exactly equivalent to the equa-
tion (4.4). In this case the matrix A is diagonalizable. If v, = ~_, then A is
diagonalizable only if its top left corner 2 x 2 submatrix is scalar (only one eigen-
value), which is not the case since ¢;(p)p > 0. For the same reason, if A = 0, we
immediately get that A is diagonalizable if and only if the first two diagonal coef-
ficients co(p) cos 6 and c3(p) cos@ are different, which ends the proof of the second
statement.

Now we turn to the general case. If A > 0, the system (4.1)-(4.3) is hyperbolic for
all unit vector e, € S, which gives that the system (2.6)-(2.7) is hyperbolic. Suppose
now that the system (2.6)-(2.7) is hyperbolic in an open region of the state space,
with A < 0 at some point (p, 2). Since n > 2 we can find e, such that e, -2 = 0. Then
we have cos# = 0, which gives, by the condition (4.4) that (p,€?) is in the region of
non-hyperbolicity of the problem (4.1)-(4.3), and this is a contradiction. O

Actually, the positive functions d and v being arbitrary, it is possible to have a
lot of qualitatively different shapes for the region of non-hyperbolicity of the reduced
system (4.1)-(4.3). We give here some examples in the case of dimension 2, where the
coefficients are easy to compute numerically (using the explicit formulation (3.13)

for g,.).
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4.2 Influence of the anisotropy

On the final macroscopic model, the influence of the anisotropy in the observation
kernels is only visible through the values of the speed ¢, and the coefficient .

We remark that the parameter o, which is related to the kernel K used to define
the local orientation w, only appears in the expression (3.19) of the velocity cs,
making it smaller when « is a large positive constant. The difference between ¢,
and cg, which is one of the differences between the macroscopic model (2.6)-(2.7) and
the classical Euler system, is then enhanced when « is a large positive constant. This
can be interpreted as follows: if the observation kernel is strongly directed forward,
then the information on the orientation moves rapidly backward. This could be
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compared to results on modelling of traffic flows, where the speed of a congested
phase depends on the distance of anticipation of the drivers (see [4, 8, 13]).

The parameter a, related to the kernel K which is used to define the local
density p, only appears in A, and obviously has an influence only if the relaxation
frequency v or the noise intensity d depends on this density (in the expression (3.20),
we must have & # 0 or d # 0). So the anisotropy of the kernel K can have an
impact on the region of non-hyperbolicity for the system (2.6)-(2.7). The anisotropy
of the kernel K does not play a role in this global hyperbolicity, but, through the
condition (4.4), it can change the shape of the region of non-hyperbolicity for the
one-dimensional reduction (4.1)-(4.3).

Since the expression (3.20) involves a lot of terms which can take different signs, it
is not easy to directly quantify the influence of the parameter a on the coefficient A,
as it was the case for a and c¢;. In the next section, we perform an asymptotic
study of the coefficients of the macroscopic model (2.6)-(2.7), as the concentration
parameter k tends to infinity (in the case of strong alignment, or low noise) or to
zero (when the noise is high, or the frequency of alignment).

5 Asymptotic study of the coefficients

We want to obtain an asymptotic expansion of ¢;, ¢o and A given by the expres-
sions (3.17), (3.19), (3.20) as the parameter x tends to infinity or to zero.

Since we do not know explicitly the dependence on p for the coefficients v
and d, the only quantities we can study in the expressions of this coefficients are
the averages ¢; = (cosf)u,, &1 = (cosb)y , and (cos? 0) i1, (since the last average
is (sin®6) ;= 1 — (cos®0) ; ). The purpose of this section is to give a method to

get the Taylor expansion up to any order in x or % of the following averages:
I5 f(@)ercos? sin"=2 6 df
0 =
<f( )>MK f07r ek cos 0 Sinn—29d9 ’

[T f(0)h,.(cos 0)er<s? sin™H df
<f(0)>]\f2,4 = Ofﬂ—(h) (C(ES e)ezcosg sin™ 6 do )
0 K

where h,, is the function providing the generalized collisional invariants (see Propo-
sition 3.1). We first give the method to obtain the expansion of the first type of
average, and we apply it to get an expansion of ¢; in x and %

5.1 Asymptotics of (f(0))n.

The first expansion, when k — 0, is just a basic Taylor expansion. For a function f
such that fsin"26 € L'(0,7), we define

| L
b, = _/ f(0) cos” § sin""26df and a,=— [ cos’f sin" 26 de.
p!Jo p!Jo
Then we get
SN byrP + O(KN T
A — p P . 5.1
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If we take f(0) = cos@, we have b, = (p + 1)a,+1 and integrating by parts, we
get the following induction relation: (p + 2)(p + n)ay+2 = a,. Since a; = 0, the odd
terms vanish and we get

l'%_‘_ 2n71 K3+O(K5)

_ _n (n+2) _ 1 1 3 5
c1 = (cos @)y, = T S 2k~ i T O(R). (5.2)

We now turn to the expansion of ¢; when x — oco. We will use the following
lemma, the proof of which is elementary, see [7] for examples and variants:

Lemma 1. (Watson’s Lemma)

Let p be a function in L*(0,T), with T > 0, and let I.(p) = [ p(t)e " dt.
Suppose that, in the neighborhood of 0, we have p(t) = th( Notagtt —i—O(tN)),
with g > —1.

Then I.(p) = kP! (ZiN:_Ol al(B+i+ 1)+ O(FL—N)) as kK — 00.

We use this lemma, after the change of variable t = 1 — cos 6, in the integrals of
the form [f(0)]. = J5 f(8)e®? sin"~260dh. We get

[f(0)]x =" /02 flarccos(1 —t))e " (2t — t2)"773 dt.

So if we can expand the function ¢ — (2t—t2)"%" f(arccos(1—t)) in the neighborhood
of 0, we can apply directly Watson’s Lemma to get an expansion of [f(#)]., and then
to [1],, which gives finally the expansion of (f(0)) s, .

We take here the example of the function f(6) = 1—cos 6, so f(arccos(1—t)) = t.
We want an expansion with two terms (since we have ¢; = 1 — (f(0))y, we will
actually get three terms for ¢;). We have

n—3
2

(2t —12)"F = 2T 4T (1 - L)% = 2" 4°7 (1 — 2231 + O(?))

Applying directly Watson’s Lemma to this function and to the same function mul-
tiplied by t, we get

237 en 1 )
1= = () — 22T ()~ + 0 (53
2%736[{ n+l1 n—3 n+3 1 -2
FO) = = (T2 - 22T~ + 0™
Since I'(p + 1) = pI'(p), we finally get
_ O _ T 12220y 3
O =T = Aty - et FO
n—1 (n—1)(n—-23) 3
2% 8k2 O™
In particular we get the expansion of ¢; as kK — oo:
q:1—”_1+““Jx”_a+om*y (5.4)

2K SK?

Using this method we can easily get the following lemma, which will be useful in
the next subsection.
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Lemma 2. Estimation of (f(0))u,-
Suppose that 0 — f(0) sin" 20 belongs to L*(0,7), and that |f(0)| = O(0%) in
the neighborhood of 0, with § > —25%. Then (f(0))m, = O(k™?) as K — 0.

We now turn to the method to compute averages of the form (f(6)) 1 -

5.2  Asymptotics of (f(0))5;

We first decompose h,(cosf) as a polynomial in x or in £~ whose coefficients are
polynomials of cos 8 plus a remainder which will be negligible.

Proposition 5.1. Ezpansion of h,.
We define the two linear operators L and D on the space of polynomials by

L(P)=—-1-X)P"+(n+1)XP' +(n—1)P
D(P)=—(1-X*P + XP.

We have the two following expansions:

H,(cos8)kP + R,{Xo(cos 0),

=

hy(cos®) =

=3
Il
o

M=

hi(cosf) = > GN(cos )k + R (cosb),

3
Il
—

where the H,, (resp. G;V) are the polynomials of degree p (resp. at most N —p) given
by the following induction relations (the second one being in the neighborhood of 0):

L(Hy) =1 und D(GY)(cosf) =1+ O(6*) (5.5)
L(Hyys) = ~D(H,) (D(G) + L(GY))(cost) = Oy, >

and where the remainders satisfy the following estimations, for any function f such
that 6 — f(0)sin2 0 belongs to L*(0,7) and such that | f(0)| = O(6?°) in the neigh-
borhood of 0:

(f(O)RY,(cosO)sin® 0);, = O(k"*1) as k — 0,
(f(O)RY . (cos0)sin®0)p, = O(k "N 72) as k — oc.
The proof of this proposition is given in Appendix B.1. The first thing to do
is to prove that the inductions relations (5.5) make sense to define the sequence of

polynomials (an induction relation is given in Appendix B.1 to compute easily the
polynomials G;V and H,). The operators L and D are made so that

L¥(P(cos6) sinf) = (L(P) 4+ xD(P))(cos ) sin 6,

where the operator L* is defined in (3.10). Since we have L* (h,(cos ) sin #) = sin 6
by definition, we are then able to obtain the estimates on the remainders, using
Poincaré inequalities in adapted spaces.
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With this proposition, it is then easy to get an expansion for (f(#)) i, using

expressions of the form (g(#)) s, which can be expanded by the tools of the previous
section:

N J(F(6)Hy(cos 0) sin? )y, 7
SN o (Hy(cos 0) sin? )y, kP

p=0

+ O(kN ) as k — 0,

(O, =
, (f(0)G) (cos ) sin® 0) g, w7

p=1

O(k=P—N '
;;v:1 <GéV(COS «9) sin? 9>Mﬁ/§—p + (K“ ) as Kk — 00

As an example, we can compute the first polynomials, we get

1 -X

4-X
) H1:77 T
2n(n —1)

3 Y

2(n—2)

2 2 __
G2 Gy ==

Hence,

—L_{cosOsin? )y, — 5" (cos® Osin® ),
(cosb) g = "= ) +O(K?),
" 1 (sin® O)ar, — m(cos&sm 0) 1,

1 0 4 _ 9 fa2 8 2(n—2) 8 ) 0
(cosf— 1) = 3H<CO? (4 — cos )SI.DQ ), 23:_22)(0932 sin® 0) ps,. 1o,
" 3-((4 — cos0) sin®0) py, + Z55= (sin? 0) g,

As before, in the second equation, we computed (cos — 1) i1, instead of (cos ) i
in order to have a remainder of order 3 instead of 2.

Finally, we have to compute terms of the form (cos’ @ sin?6) ;.. Instead of using
the method of the previous subsection, we can actually express all these terms in
function of ¢; = (cosf) ., by integrating by parts. We get

(sin® ) nr, = Loy, (cosfsin® )y, = (1 — 2ey)
(cos® @sin® )y, = (sin® )y, — (sin® 0) py, = 22 (e — ZE(1 = Z¢y)).

Using the previous expansions (5.2) and (5.4), we finally get the expansions of ¢;:

2=l + O(K?) as kK — 0,

¢ = (cost)y; = {2”(”+2) (5.6)

1—zt 4 7("“2)4(33_7) +O(k™3) as k — oo.
In addition, we can compute an expansion of {sin® #) e order to get expansions for
the coefficients ¢y and A of the macroscopic model, given in equations (3.19)-(3.20).
Using only Hy and G1 = 1, we get that

2 102
(cos® @sin” 0) . +0(k) =" L O(k) ask —0,

, (sin2 9>MK n+2
<sin 9>J\7[ =
(sin4 0) 1, 2 n+1 2
M‘i‘O(K ):T—l-O(K, ) as kK — 00.

22



So, using the expressions (5.2), (5.4) and (5.6), we get the following expansions:

%H—nz(nJrz)/i + O(K°) as Kk — 0,

G = 1 n— 1+(n 1)(n—3) +O( _3
-5 Tt K™%) as kK — o0,

o, _ L mtmrgr + OF) = av (ggy + O()) as k> 0,
1-H i+ 02 —av(l—rk 1+ 0(?) ask— o0,
Kl+pt Fu+O +av +0

1~p [ 2n(n+2 ( in_l (2(n+2 ())] as k — 0,
-1 1 A -1 O -1 ~ 1 O 1
K (+pﬁ[ + (n )+ av(l+ (/<a N N

+iapdv(1+ 2351+ 0(k?))

This shows that in any dimension, there are some simple cases were we actually
have A < 0 and the system loses hyperbolicity, even if & = 0 (for example if the
kernel of observation K is isotropic). For example if we have k = p? with 3 > 0, we
have as rho — oo that A\(p) = (1 — B8)p~? + O(p~2#), which gives that A(p) < 0 if
we take > 1 and p sufficiently large.

These expansions also give a more precise estimation on the difference between ¢;
and ¢, as the noise is small or large: when the kernel of observation is isotropic, we
have ¢; > ¢ in the two expansions, in any dimension n. That means that the
information on the orientation propagates slower than the “fluid”.

Remark 5.1. We can also do an expansion in the more general case where v depends
on p and w- Q. When d — 0, the expansion of the coefficients depends only on the
local behavior of the function x w— v(p,x) near 1. In Appendiz B.2 we give tips to
perform this expansion. Here we only give the final expansion in the case where v
and d do not depend on p, so the coefficients are given by (3.21)-(3.23). In this case
we can suppose v(1) =1 (up to a rescaling), and denote v = v/'(1). We finally get,
when n = 2:

C1 = 1— %d—}‘ O(d2>,
o=1—a+(1+2y)a—-2)d+ O(d?),
A=d+3yd+O(d).

6 Conclusion

In this article, we have seen that the introduction of a dependence on the local den-
sity for two parameters at the microscopic level implies a significant change in the
macroscopic limit: the possible loss of hyperbolicity in some regimes. The introduc-
tion of a non-isotropic kernel of observation, without this dependence on the local
density, is not sufficient to imply a strong difference of behavior for the continuum
model. However, it enhances some properties, such as the difference between the
velocity of the fluid and the velocity of the perturbations of the orientation.
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It is important to note that the method introduced in [15] works to derive the
macroscopic model. In particular the concept of generalized collisional invariants is
still valid, with some adaptations, and we get the same macroscopic model, except
for the definition of the coefficients.

Some questions are left open. The limit here is formal, and we are still looking for
an appropriate functional framework to obtain more precise results of convergence.
The rigorous derivation of the mean-field limit of the dynamical system of particles
is also part of our future work.

Finally, the next step to this study consists in numerical simulations, in order to
see how the difference between ¢y and ¢; can be observed in simulations of the discrete
dynamical system, or how the particles behave in the regions of non-hyperbolicity.

A Proof of some statements for section 3

A.1 Expansion of the local density and orientation

We recall the expressions of w® and p°:

€ t
(1) = D) (A1)
|Je (2, w, t)]
J (2, w,t) = / K ('r;@"', = -w) v (y,v.t) ¥ do, (A.2)
yER” veS
Flowt= [  K(= e w) fye ) Y, (A3)
yeER” vES

Lemma 3. We have the following expansions:

O (m,w,t) = QF (2,1) + ea (w - V) (2, 1) + O(?)
P (z,w,t) = pf(z,t) + caw - Vop(x,t) + O(e?).

where the constants a and & depend only on the observation kernels K and f, and

QF (z,t) = 2220 with §°(x, t) :/ v fé(z,v,t)dv,

@Dl es

p(x,t) = /veg fe(z,v,t)dv.

Proof. After change of variable y = z+¢¢&, let us expand f at first order in € in (A.2).
We get

F(ewt) = [ () w) v (0,0 +2€ - Taf(o,0.0) + O(E) dg do.

ER™, vES

We have to compute

Kofw) = [ K(el§-w)de and  Kiw)= [ K€l - w)€de

£eR
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For any rotation R, the change of variable 5 = R(&) gives on one hand
Ko(w) = Ko(R(w)),
and so K does not depend on w. On the other hand, we get
R(Ky(w)) = Ki(R(w)),

which shows that Kj(w) is a vector invariant by any rotation which let w invariant,
so it is parallel to w. Given a vector e of S, we have K;(e) = kje. Then taking one
rotation mapping w to e, we get R(K;(w)) = Ki(e) = kie = R(kyw), so finally we

get K (w) = kjw for all w € S. Let then o = Ik{—lo, and we have

Jé(z,w, 1)

7 :/ Sv(fa(x,v,t)+€aw-fog(x,v,t))dv—i-O(gQ)
0 ve

=z, t) +ea(w- V)i (x,t) + O(e?).
Putting this expression into (A.1), we get

%] @ O + 220 (@, f) - (- V)i (1) + O,
Jé(x,w, 1) _1_ 1 LB <(y 9
K | @ (l @ op? @ @ Vaitl ’”)*OM
and finally
)
) = i)
(w'vw)jg(xvt) _ jg(x7t> . (w~Vw)j5(x,t) jg(x7t> 62
“a< Feol @0l ) |jf<x,t>|> +OE)

But we also have

(- V) (1) = @ V) <w V. (ﬁ)) Pt

(
€, ) x,t
W Va)j(z, ) - ! w - i< (x i (r i€ (1
‘j (g; t)‘ ‘ja(x7t>‘3 ((( vx)] ( >t)) J ( >t))] ( >t)'

Therefore
O (1, w,t) = QO (2,1) + ea (w- V) Q(x,t) + O(e?)

and this is the first part of the lemma.
After the same change of variable y = = + £ and expansion in (A.3), and using
the same techniques, and the normalization condition (2.5), we get

7 (z,w,t) = - Fe(x,0,8) + e Ky(w) - Vo fo(z, v, t) dv + O(e?)

= pf(m,t) Feaw - Vypi(z,t) + O(?).
This is the second part of the lemma. O
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A.2 Proof of Proposition 3.2
We have to compute (Id — Q ® Q) X, where

X = ((at +w- vx)(pMnQ) + CMP(,OM,{Q) + &ﬁ(pMnQ)) hn(w ’ Q) wdw.

weS

For convenience, we will write v, d for v(p), d(p) in the following. We first give some
useful formulas to work on the unit sphere. For V' a constant vector in R", we have:

Volw-V)=(Id —wew)V,
Ve (d=-w@w)V)=—-n-1w-V.

Then we have that for any constant matrix A
Ve (Id—w®@w)Aw) = A: (Id — nw @ w),

where the notation “:” denotes the “contraction” of two operators (if A = (A4;;)

.....

be shown when A is of the form Vi ® V5, using the previous formulas, and then
extended by linearity.
We recall the definition of Mg, given in equation (3.5):

6/@:0-9

Myo(w) = ———=—.
Q( ) IS er v dou
We get, writing cos  for w - 2, and using the notation (-),, given in (3.7),

VWM,{Q = K(Id —w®® W)QMNQ,
VQM,{Q = K(Id —Q & Q)(JJM,{Q,
0 My = (cos O — (cos 0) py, ) Mq.

Using the chain rule, we then get

(O +w- V) (pMuq) = (1 + (cos@ — (cos ) s, ) pi) Mo (0r +w - Vi)p
+ pr(Id — Q@ Q)wM.q - (0 +w - V),

where £ is the derivative of xk with respect to p. Since €2 is of norm 1, we have
that (0 + w - V) is orthogonal to €, and the term Q ® €2 vanishes. We get

(O +w - Vi) (pMuq) = (1 + (cos — (cos0) pr,. ) pi) Mo (Osp + w - Vaip)
+ prMyo(w - 00+ w @ w : V,Q),

where V€ is the gradient tensor of € that is to say (V,);; = 0,,€2;. We then have

P(pMya) = v(p)V. - ((Id —w @ w)((w - Vi) Q)pMyq),
= pv(p)[rQ - (Id — w @ W)(V.Q) w) + V,, - (Id — w @ w)(V,Q) w)]|M,q,
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where the notation 7 denotes the transpose of operators. Hence, using the fact
that (V,Q)Tw = (w-V,) Qis orthogonal to €2, and the formula given in the beginning
of this section, with A = (V,Q)%, and we get
P(pM,q) = pv(p)[—kcosfw @ w : (V) + (V.2)" : (Id — nw @ w)]|Myq,
= [V, - Q—(n+ rcost)w @w: V., QM.

Similarly, for the operator P, we get

P(pMyqa) = 0(p)Ve - (w - Vap) (Id = w @ w)QpMyq)
— d(p)Ve - (3pMra(Id = w @ W)V,p + (w - Vap) VupMeo),
= p( — kd)V, - (Id — w ® W) (Q® Vop)wMeq)
—1pd[V, - (1d — w @ w)Vyp) + k2 - (Id — w @ W) V0| M.
But we have v = kd, so  — kd = d;. And we have

Ve (Id=w®w)(Q® Vep)wM)
=V, (Id-w®@w)(Q® Vep)w)Meq + £Q2 - (Id — w @ w)(Q® Vep)w]
=[(Q® V) : (Id —nw @ w) + k(1 — cos® ) w - V,p| Mg
=[Q-V,p+ (ksin® 0 — ncosd) w- V,p|Mq.

Hence

P(pM,q) = pdfis[Q - Vop + (ksin? 0 — ncos ) w - Vap| Mg
+ 1pd[(kcos® +n—1)w- Vup— kQ - V,p| M.

Finally we can write X = X; + X5 + X3, where
X, = /weS hy(cos 0)vy1(cos ) w Modw,
X, = /weS hi(cos0) w @ w(ya(cosB) Vp + prdyQ) Myodw,
X5 = /weS hy(cos 0)vys(cos ) w(w @ w : V. Q) Mqdw,

with (using the notation ¢; = (cos )y, )
7 (cos@) = (14 (cos@ — c1)pkr)Oip + aprV, - Q + ap(di — %d/ﬁ)Q - Vap,
Yo(cos ) = 1+ (cos O — c1)pi + ap(dic(rsin® @ — ncos ) + tdr(kcos +n — 1)),
v3(cos @) = pk — apr(n + kcosb).

To do the computation we write w = cosf 2 + sinf v, with v € S,,_5 (identified
with the set of unit vectors which are orthogonal to §2). We take the following
convention: | ,dv =1, and we have

VES,
1 T son—2
/ a(w)dw:—/ / a(f,v)sin""* 0 dv do,
WESn_1 Vi, Jo Jues,_s

1
/ vdv =0, and v@udy = 1(Id—Q®Q),

ESn_2 VESH_2 n —
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where V,, is a normalization constant (we will not need it in the following). These
results are still valid when n = 2, with [,cs, dv = £(a(vo) +a(—vp)), vy being one of
the two unit vectors orthogonal to 2. Using these formulas, we get

/Sv(cosé’) Mo wdw = (cosfvy(cos b)), 2,
we

/wesw ® wy(cos ) Mo dw = {cos? 07) . Q@ Q + (su;&#ad -Q®Q).
So we have (knowing that 0, is orthogonal to 2):
(Id-Q®Q)X; =0,
in? 0 vl in?0 h,
(d—Q®0) X, = S - 121 M (10— 0 & Q)W + M(Slz — Jit ..

To compute (Id — Q ® Q) X3, we first remark that
(Id—Q@Qwwew: V,Q) =sinfv(w- (w-V,)Q) =sin?0v(v- (w-V,)Q),

since (w- V)2 is orthogonal to Q. But we have [, v(v®v:V,Q)dv = 0, because
the integrand is odd with respect to v, and then we get

(Id — Q® Q) X3 = (sin26 cos 3 b, / v ude (- V,)0
VES, 2
_ (sin? 0 cos O3 hy) . Q- V)0,

n—1

since (Q - V,)Q is orthogonal to €.
So we have that (Id — Q2 ® Q)X = 0 is equivalent to

pr(sin® 0 hy) ar, 0, + (sin? 0 cos 0 vs hye)ar, (- Vi )Q 4 (sin? 09k, ) 11, Vap = 0.

For any function y(cos#), we denote by (y(cos#)) ;; the mean of y(cos ) follow-

ing the “weight” sin? 0 h,(cos @) M,q, that is to say
J5 (cos O)hy.(cos B)ercos? sin™ 0 df

(v(cost)) ;= Jo hu(cos B)ereost sin™ 6 df

We have
(sin? 0 h(cos 0)y(cos ),

(sin® 0 h(cos0))n,
we finally get that (Id — Q ® Q)X = 0 is

(v(cos8)) 37, =

and so, dividing by x(sin®0h, (cos0))
equivalent to

K

P02+ (- V,)Q) + A(Id—Q® Q)V,.p =0,
where the coefficients are given by
ca(p) = (cosﬁvg(cos 0)) i, and A(p) = = (7o(cos 0)) i1,
We finally get, writing ¢; = (cos ) R
ca=¢ —ad(né+k <COSQG>A7[N),
A=L4p2(a—¢ +5zd(m<sin29)]\7[K —né&)|+iadke +n-1),
(3.2

which are exactly the expressions given in equations (3.19)-(3.20), and this ends the

proof of Proposition 3.2.
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B Asymptotics of the coefficients

B.1 Proof of Proposition 5.1

We recall that the two linear operators L and D on the space of polynomials are
defined by

L(P)=—-1-X)P"+(n+1)XP' +(n—1)P
D(P)=—(1-X*)P + XP.

We first give a preliminary lemma which will be helpful to construct the polynomi-
als H, and GY.

Lemma 4. Definition of the polynomials.
Let @) be a polynomial and N € N. Then

e There exists one unique polynomial P such that L(P) = Q.

o There exists one unique polynomial PN of degree at most N such that

D(PM)(cos ) = Q(cos ) + O(0* VMDY as 6 — 6.

Proof. For the first point, if the leading term in a polynomial P is a; X*, with a;, # 0,

then the leading term in L(P) is [k(k—1)+k(n+1)+(n—1)]ax X", and so L(P) # 0.

So the linear operator L is injective from R,[X] to R,[X], and therefore it is bijective.
For the second point, the idea is to remark that

D(1—=X)") = 2k+1)1 - X))+ (k+1)(1 — X)*1,

so we write the polynomials in the basis {(1 — X)* k € N}. We get that a poly-
nomial R is such that R(cosf) = O(0*™+Y) if and only if, in this basis, its first
coefficients up to order (X — 1) are zero (because 1 — cos = 62 + O(0*) in the
neighborhood of 0). We write Q = S22 b(1 — X)¥ and PN = S0 jap(1 — X)F,
and we get that

CL():bO

N _ 2(N+1)
D(PY)(cos6) = Q(cos ) + O(F W{(mnak—kak_l:bk vk € [1,N].

Since this induction relation defines in an unique way the coefficients a; for k €
[1, N], this ends the proof. O

With this lemma, we can now define the following sequences of polynomials H,
and Gfgv , this last ones being of degree at most N — p:

L(Hy) =1 and D(GY)(cos ) =1+ O(6*N)
L(Hp1) = —D(H,) (D(G}) + L(G)))(cos 0) = O(6>N=7).

Since the operator L is odd and D is even, it is easy to show that the polynomials H,,
have the same parity as p. If we express the operator L in the basis {(1—X)*, k € N},
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we are able to get the induction relation for the coefficients of the polynomials in
this basis. We have

LA=X)"=m+k—-1)k+1)1-X)—kn+2k—1)(1—-X)"

So we have N
P —p
=Y (1 - X)* and G = > ap(1 — X)*, (B.1)
k=0 k=0

where a} and 0} are given by the following induction relations for (with the conven-
tion that by, = b, =a”, = 0):

bO 1
n—1’
{(n+k— DY — (n+2k+ D) = Aetlpy — by, VpeNVEk=[0,p+1].

+1

Wtloptl _ k_gbth — (n 4k —1)ak — (n+ 2k +1)ab,,, VYpeN,VkeN.

0 _ k! _ 2k(k)
{ak = @ktD(k-D..3  @k+)
k1

k+1

We define then the remainders RY, and RY by

RYo(1) = hi(p) = > Hy(p)s?, Ry (w) = hy(p) — Zl Gy

It is an easy matter to see that, for a given polynomial P, we have

sin 60y (P(cos ) sinf) = D(P)(cosf)sin b, (B.2)
—0y(sin" 200y (P(cos #) sin 6)) + (n — 2) sin™ > @P(cos#) = sin" " OL(P)(cosb),

and then we get
L¥(P(cosf)sinf) = (L(P) + kD(P))(cosf) sin 6,
where the operator L* is defined in (3.10) by
L:g(f) = —sin>™ fe 50 L(sin™ 2 g 0 ¢’ (6)) + 229(0).

Since we have by definition L (h,(cos ) sin f) = sin §, we get

L (RE(cos ) sinf) = sin 6 — Z )+ xD(H,))(cos ) sin Ok?
0
= — NH;(HN)(COS 0) sin 6,
EZ(RN (cos®)sinf) = sinf — Z )+ HD(G ))(cosB) sin O ™7
" N-1
= —L(GY)(cosO) sin 0™ + 3 kPO(6* V7)) sin .
p=0
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. (with ¢
standing for 0 or co) we first remark that, for a function g belonging to the space V'
(a “weighted H]”) defined in (3.12) by

To get estimations for the averages of the form (f(0)R}_(cos®)sin®0)y,

V ={g|(n—2)(sinf)>%g € L*(0,7), (sinf)> g € H}(0,7)},
we have the following Poincaré inequality:

(9(O) Lrg(9))ar, = (9'(0)*) s, + (0 = 2)(Grg9(0)* s, > (1 — 2)((9(6))*) ..

Hence, for n > 3 and g € V, using Cauchy-Schwarz inequality, we get that

@01, < ——/(9(0)2) a1, ((E29(8) ),

n—2
Since g,.(0) = hy(cos8) sin belongs to V', we get that g/ () = R} (cos#)sin 6 also
belongs to V.
We are now ready to do the estimations. For f such that 6 ~ f(6)sinz 6 belongs
to L*(0,7), we get, using Cauchy-Schwarz inequality,

[(f(O)RYo(cos ) sin®6) yy, | < \/<(RN (cos0))2sin? 0) pr,. (f(0)2 sin? 0) oy,
—\/ L*R (cos 6))? sin? H)MK\/U(H)? sin? ) .

LoV (D (Hay) (cos 0) )2 sin? 6) g /( (6)2 sin? 6) .

n—2

~

Hence using the expansion as k — 0 given in (5.1), we get the final estimation:
(f(O)RY,(cosO)sin®0)yy,, = O(k" 1) as k — 0. (B.3)

Similarly, if | f(0)] = O(6*) in the neighborhood of 0, using Lemma 2, we get

N . 2 2 1 2 2
[(f(O)R, s (cos B) sin® ), |* < (n—2)2<f(9) sin” 0) 5,
<[ (GN)(cos )™ + Z k7PO(0* N P))? sin? 0>

< 0(5_2’8_1) % O(H_2N_1),
which gives
(f(O)RY (cos ) sin® 6) 5y, = Ok V1) as k = o0.

Now, since we have the expression (B.1) of the polynomials G , we get, by
definition of RY

K,00)

N
Ry oo(p) = RiZ () + 3 (G = G ()™ + G (s~

p=0
N+1

= RYZ () + X ey (1= )V TR
p=0
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Since (1 — cos8)F = O(6?%), we finally get, using Lemma 2,

N+1
<f(«9)R,]XOO(cos 0)sin? )y, = <f(9)R,]X:01 (cosO)sin®O)ny, + > kPO (k™PTITNIR)
p=0

=0k P N2 as k — oo.

This ends the proof of Proposition 5.1, in the case n > 3.
We suppose now that n = 2. The case k — 0 is easy, since we have the following
Poincaré inequality:

. ) e F 7rg/ 0 2dt9 e "F fﬁg [ 2dt9 Y
(O Lia(O) s, = (66, > AL > I oy o)

We get the same estimations, replacing (n — 2) by e=2":

[(f(O)RY o(cos 8) sin®6) | < kN \/<(D(HN)(COS 0))2sin? ) 5y (f(0)2sin? ) py,,

which gives the estimate (B.3) since e** = O(1) when x — 0.
The case Kk — oo is different, since we are not able to get a better Poincaré con-
stant. But we have an explicit expression for g, (6) = h(cosf)siné, given by (3.13):

0w ereseq
gu(0) = & T E

K K f(;r e—rcos gpdgp :
It is also easy to see that, in this case, the coefficients af appearing in the defini-
tion (B.1) of the polynomials G, are zero when p > 1. Therefore we get that G = 0
for p > 1.
We have D(GY)(cos#) =1+ O(6?V), so with the formula (B.2), we obtain

Dp(GY (cos ) sinf) = 1+ O(6*N),

so we get that G (cos@)sin@ = 0 + O(6?V*1) since § — G (cosf) is continuous
as 8 — 0. Actually, this is the Euler formula for arctan: if we write ¢t = tang

we get 1 — cosf = 124i2’ sinf) = littQ, and then, using the expression (B.1) of the
polynomials GV with a;, = %, we obtain
N 922 2k
arctant = (k) + O,

L+12 = (2k+ 1) (1 +22)*
Now, using the explicit expression of g, we have

R,]Xoo(cos 0)sinf = g,.(0) — GV (cos#) sin
0 —

B . ,ﬂ_f e ncosapdgp

= K 1(8 — G?(COS@) Sll’le) — ;W

=Kk L0 —r(0).

K

We have

2 —kKcos 0
o ™ e
re(0) < T eeedy
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and so, using the estimate (5.3) with n = 2, we get

71'4 ™ —2/40059650059(19 4

00 (9 2 < o 0 € < T
<(T/£ ( )) >M*”~ K,Q (IO e—ncoscpdgp)Q f(;r encos@de 52(‘]‘(?- encos@d@)

5= O(k~te ).

Therefore, using Cauchy-Schwarz inequality and Lemma 2,

[(FO)r(8) sin O) s, | < (F(0)2sin® 0) ar, (12 (0))2)as, = O(s~" 1),
so we get the final estimate
(f(O)RY (cos B) sin® 0) , = O(kPN72) as k — o0,

and this ends the proof of Proposition 5.1.

B.2 Tips for the general case

Here we give some tips to perform an asymptotic study of the coefficients when v
depends also on w - 2. ~
We will have to take averages against functions of the form 6 — e"(#:cos?)

Rp, ) = ﬁ /Ou v(p, x)da.

, Where

We want to get for example an expansion as the noise d is large or small. So we are
only interested in the dependence on cos#, and we will drop the dependence on p
for clarity. We suppose that the function 6 — v(cos ) is positive, smooth, bounded
below and above, and we introduce the parameter K = é, trying to expand with
respect to k. We write o(u) = [§' v(z)dz, so we have k(u) = ko).

The first step consists in the expansion of (f(#)); given by

e f()erocos?) sin"=2 0 dp
SO, = o erolcos®) gin™=2 9 d

As before, we can easily do a Taylor expansion when x — 0, and we get a result
similar to (5.2) involving quantities of the form [ f(6)o(cosf)Pdf. Unless we know
explicitly o, we cannot say anything interesting.

When k — oo, the strategy is the same: we do the change of variable, setting ¢t =
o(1) — o(cosh)), and a(t) = o~ (o(1) — t), where 07! is the inverse function of o
(which is increasing since v > 0, actually we have a(t) = cosf). We get:

—kKt

(arccosa(t))e ,
0 Ua(®)(1—alt)) T

where T' = (1) — o(—1). Since a(0) = 1, if we know the expansion of f around 0
and v in the neighborhood of 1, it only remains to get a Taylor expansion of a
around 0 to use Lemma 1 (Watson’s Lemma). We can compute the derivatives of a
by induction. We have

)

/ﬂ— f(e)eﬁcr(cos 0) sin”‘z 0do = encr(l)
0




and this gives immediately a™ = F,(a(t)), with the following induction relation

for F, . -
——, Faa(p) = —m@(Fn(M))-

This gives us the Taylor expansion of a at t = 0 up to order N:
N "
at) =1+ a1+ OV *h).
n=1 :

Since we have a/(0) < 0, it is possible to get the analogous of Lemma 2: for a

function f such that f(0) = O(6*"), then (fO) g = O(k=P) as k — oo. Finally,

we get an expansion of (f(6)) i1, which depend only on the first derivatives of v at 1
and on the local behavior of f around 0. R
The second step consists in expanding (f(6)g,(0) sin0) 1; , where L g.(0) = sin 6,
the operator EZ being defined by
z:g(e) — Sin2—n ee—na(cosé?)c%(sinn—Q eena(cose)g/(e)) + ﬁg(e)
It is easy to see that we have

L:(P(cos ) sin @) = (L(P) + kv (cos ) D(P))(cos ) sin 6,

so if we set G (0) = hy.(cos0) sin 0, we can decompose hy in a way similar to Propo-
sition 5.1:

N

hi(cos0) = > Hy(cos )P + Ego(cos 0),
p=0

~ N ~ ~

hi(cosf) = > G (cos )k + R (cosh),

=
Il
—_

where Ep are the functions (not necessarily polynomials) and CAT’Z])V the polynomials
of degree at most N — p given by the following induction relations:

{L(ﬁo) =1
L(Hy 1) (1) = —v(p) D(H,) (1)

(D(G,) + 25 LIGY)) (cos 6) = O(6*N 7)),

v(cos )

{D(G{V)(cose) — 1+ 0(6?N)

Again, the remainders satisfy the following estimations, for any function f such
that 6 +— f(0)sin2 @ belongs to L?(0,7) and such that |f()] = O(#*) in the
neighborhood of 0:

<f(9)]§,i\fo(cos 0) sin’ 0) . O(KN+1) as k — 0,
<f(9)§fioo(cos 0) sin H)MK = O(k N2

as kK — 00,

and this allows to get an expansion of (f(6)h,(cos ) sin?6) i, When £ — 0 and
when Kk — oo.
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