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This tome, a challenge to the weight lifter, and undertaken as a tribute to the late Radu
Balescu, consists of nineteen articles by experts on various approaches to the formulation
and solution of problems suggested by the mathematical and physical aspects of anomalous,
i.e., non-diffusive transport. These range from the realm of pure mathematics to experiments,
but heavily weighted towards the former. I'm not familiar with all of the topics discussed,
and learned a lot, if not all of the subtleties inherent in them, as I’'m sure will the reader.
Only a few of the articles can be mentioned in a finite review which might hopefully serve
to provide as a useful soupcon of the subject.

A first article that struck my attention is one on fractional derivatives by R. Hilfer which
pointed out such derivatives were first defined by Leibniz, but also that the theory has been
considerably enlarged by an army of distinguished mathematicians up to the present era.
This plethora of possible definitions raises the question of what might be the physical con-
sequences of analysis based on fractional diffusion equations in which the definition of frac-
tional derivative differs from the almost standard Liouville-Riemann definition that appears
in all analyses. This general question, as far as I'm aware, has neither been raised nor con-
sidered in any detail in the literature of statistical physics. One obvious advantage of dealing
with fractional diffusion equations is that solving them often involves the same techniques
as solving standard diffusion equations, except that the exponential functions of time that
appear in eigenfunction expansions using the Liouville-Riemann definition are generally
replaced by Mittag-Leffler functions.

In contrast to this approach, possibly the most popular phenomenological model in cur-
rent use in an extensive variety of applications in the physical sciences and in finance is the
continuous-time random walk (CTRW)), originally suggested in 1965 [1]. Early applications
include applications to transport in amorphous solids [2], and to transport in amorphous
semiconductors [3]. Various peripheral details related to the CTRW are described in several
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articles in the book, e.g., R. Gorenflo and F. Mainardi describe properties of the Mittag-
Leffler function which arise both in the use of fractional diffusion equations and the CTRW.
It should be emphasized that neither of the general approaches mentioned reaches the level
of fundamental physics, so that it is impossible to fully analyze their strengths and weak-
nesses. The most comprehensive efforts along these lines has been done in the case of the
CTRW by the group led by B. Berkowitz and H. Scher at the Weizmann Institute of Science.
They have extensively applied CTRW formalism to a variety of phenomena in hydrology
[4-6]. Contributions from this group are in both the theoretical and experimental areas, the
latter of which confirm main points of the formulation in terms of the CTRW. Unfortunately
this work is given only peripheral mention in the volume under review, whereas it has pro-
vided a major contribution to the field of hydrology. However, it should also should be noted
that a formulation in terms of fractional derivatives can be found from the CTRW by retain-
ing the lowest order terms in an expansion of the characteristic function corresponding to a
pausing time density having the asymptotic form t~+% 0 < < 1.

Closely related to the formulation of anomalous transport problems in terms of fractional
derivatives are models based on Lévy flights, in which the probability density of steps of
a random walk decay asymptotically with length, |x]|, as |x|~1+® with 0 < & < 2. Such
flights have been observed in a number of situations in nature as cited by A. Chechkin,
R. Metzler, J. Klafter and V. Yu. Gonchar in their very readable tutorial review of aspects of
the theory. A related article by D. del-Castillo-Negrete discusses fractional diffusion models
of anomalous transport, i.e., based on fractional derivatives. However, as mentioned, these
seem to me to be always open to the objection that they are purely theoretical, and not tied
to experimental data in the same sense as have CTRW-based models. Indeed, difficulties
which manifest themselves as negative concentrations are mentioned in the article by S.
Yuste, K. Lindenberg and J. Ruiz-Lorenzo and in [7].

E. Barkai has given a brief discussion of a property that I would call the occupation time
of a stochastic process. Suppose one is given a trajectory of such a process for a time ¢ and
a specific volume V. The occupation time is the fraction of time spent by the trajectory in
V during ¢ in the limit # — co. In the case of Brownian motion a well-known result is that
this is given by the arcsine law [8]. Barkai’s article focuses mainly on recent investigations
of changes of the assumptions that imply the arcsine law, such as those which arise in the
case of subdiffusive mean-squared displacements and when a force field acts on the particle.
There is much of interest in this introductory article, which might also have benefited by
a discussion of more physical applications rather than the more abstract notion of weak
ergodicity breaking.

The second part of the monograph is devoted to what the editors term deterministic theo-
ries of anomalous transport. Perhaps the most familiar example of a member of this class is
a system that evolves chaotically [9], i.e., the time-dependent behavior of the system can be
calculated exactly, but whose qualitative behavior can be described as being stochastic. The
background and some elementary results for possibly the most widely studied model in this
class, that of Fermi, Pasta and Ulam [10], is summarized by S. Lepri, R. Livi and A. Politi.!
In the FPU model rather crude simulations showed that nonlinear coupling between atoms in
a one-dimensional lattice produced soliton-like behavior in the interchange of energy rather

IThe calculations were made on the MANIACI at Los Alamos, which the authors cite as being the first pro-
grammable computer. However, the pride of place is generally given to the ENIAC at the Aberdeen Proving
Grounds in Maryland which was in operation approximately ten years earlier. I was stationed there at its
termination in 1954.
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than the thermalization initially anticipated by the distinguished investigators. A rich col-
lection of further problems related to heat conduction is reviewed in the remainder of the
article which is a useful introduction to an area of physics with problems whose solutions
still pose significant challenges.

A third section of the book is devoted to transport in disordered systems, e.g., glasses or
porous materials such as occur in hydrology. The section is prefaced by a clear introductory
article by J-P. Bouchaud which summarizes his and his collaborators’ work over a period of
approximately fifteen years on physical models leading to what I would term non-standard
relaxation behavior. These are exemplified by models in which lattice random walks may
be restrained by randomly located trapping lattice points for random amounts of time. This,
in turn, leads to quite intricate relaxation behavior characterized by multiple phases, as is
observed in a number of disordered systems.

The final section gets down to what I consider the meat of anomalous transport; that is;
applications to complex systems and experimental results. A prominent theme in this class
of investigations is whether the language of physics can provide any insights into what are
primarily problems of curve fitting in non-physics contexts. The surprising answer to this
that indeed it can, at least in some interesting cases. One of these is discussed in an article by
D. Brockmann on the development of models for statistical properties of human travel based
on data on the geographic circulation of bank notes. A study of a considerable amount of
such data indicated that the dispersal of bank notes, initially at Omaha, Nebraska was quite
satisfactorily described in terms of a Lévy flight except at very short distances. Brockmann
concludes his discussion by relating the pdf for having traveled the scalar distance r in time
t, W(r, ), derived from a CTRW, provided that the pdf’s of a single displacement and a
single interjump time have the asymptotic forms p(r) ~ r=?# 0 < B <2 and ¥ (r) ~
0+ )< < 1.

In summary, this collection of articles will give the reader a feeling for some, but hardly
all, of the approaches currently being used to model anomalous transport. Only a few articles
have been mentioned, which is not to belittle the remainder which all contain at least some
information of interest, but possibly with greater technical detail than those mentioned.

References

Montroll, E.W., Weiss, G.H.: J. Math. Phys. 6, 167 (1965)

Scher, H., Lax, M.: Phys. Rev. B 1, 4491-4502 (1973)

Scher, H., Montroll, E.-W.: Phys. Rev. B 12, 2455 (1975)

Berkowitz, B., Kosakowski, G., Margolin, G., Scher, H.: Ground Water 39, 593 (2001)

Dentz, M., Berkowitz, B.: Water Resour. Res. 39, 1111 (2003)

Berkowitz, B., Cortis, A., Dentz, M., Scher, H.: Rev. Geophys. 44, 1 (2006)

Henry, B.J., Langlands, T.A.M., Wearne, S.L.: Phys. Rev. E 74, 031102 (2006)

Redner, S.: A Guide to First-Passage Processes. Cambridge University Press, Cambridge (2001)
Dorfman, J.R.: An Introduction to Chaos in Nonequilibrium Statistical Mechanics. Cambridge Univer-
sity Press, Cambridge (2001)

Fermi, E., Pasta, J., Ulam, S.: In: Collected Papers of E. Fermi. Univ. Chicago Press, Chicago (1965)

el N O e

_.
e

@ Springer



	R. Klages, G. Radons, I.M. Sokolov (eds.): Anomalous Transport: Foundations and Applications
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 600
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 5.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


