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PROPAGATION OF CHAOS FOR INTERACTING PARTICLES
SUBJECT TO ENVIRONMENTAL NOISE

BY MICHELE COGHI AND FRANCO FLANDOLI
Scuola Normale Superiore and University of Pisa

A system of interacting particles described by stochastic differential
equations is considered. As oppopsed to the usual model, where the noise
perturbations acting on different particles are independent, here the particles
are subject to the same space-dependent noise, similar to the (noninteracting)
particles of the theory of diffusion of passive scalars. We prove a result of
propagation of chaos and show that the limit PDE is stochastic and of invis-
cid type, as opposed to the case when independent noises drive the different
particles.

1. Introduction. We prove a propagation of chaos result for the interacting
particle system in R? described by the equations
. A . - 00 .
dxiN = N KXY = x/N)de + > on(X1N) o d B,
j=1 k=1

(0
i=1,...,N,

where K, 0 : RY - RY k € N, are uniformly Lipschitz continuous and (BMren
are independent real-valued Brownian motions on a filtered probability space
(2, F, F:, P); the additional assumption Hypothesis 1 will be imposed on oy ’s, in
Section 2. In (1), we chose Stratonovich stochastic integration since the final result,
in Stratonovich form and under Hypothesis 1, is more clear and elegant. However,
at the price of additional terms, the results hold for the Itd case and under more
general assumptions (e.g., time-dependent oy ); see Section 2.3.

The classical propagation of chaos framework considered in the literature deals
with the system

. 1 N , , ‘
dxiN = v S KXY — X)) dr +awi,
j=1

2
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where (Wi);en are independent R9-valued Brownian motions; see, for in-
stance, [14]. Unlike this classical case, in (1) the same space-dependent delta-
correlated-in-time noise v (¢, x), formally given by

dBk
dt

v(t, x) = Zcfk(x)
k=1

acts on each particle. This type of space correlated noise was introduced in physics
to describe small scale motion in a turbulent fluid, as in the famous Kraichnan
model of the sixties. The physical intuition in this case, for equation (1), is that the
particles are embedded in a turbulent fluid with velocity v(¢, x). Each particle is
subject to the transport effect of the fluid and to the motion caused by the inter-
action with the other particles. Among other examples, we may also think of the
case of smoothed point vortices (think of relatively large scale vortex structures in
ocean or atmosphere), subject to the transport effect of each other (the interaction)
and of a background, small scale, turbulent perturbation. Instead of considering
all fluid scales as a whole, described by classical equations of fluid dynamics, one
could try, phenomenologically, to separate the large scale vortex structures from
the small scale more irregular fluctuations and consider the small scales modeled
independently a priori, and the vortices just influencing each other and influenced
by the small scales without feedback on small scales. In such an example, to fit
with the assumptions of model (1), we have to assume that the interaction between
vortices is described by a smoothed Biot—Savart kernel since the singularity of the
true Biot—Savart kernel introduces additional difficulties which cannot be handled
with the techniques of this paper. On the other hand, the more classical model
(2) is more suitable when each particle has its own internal origin of randomness
(like certain living organisms) or the external sources of randomness can be con-
sidered to be totally uncorrelated at the scale of the particles, like for very light
macroscopic particles interacting with the molecules of a gas.

If the covariance of the noise is suitably concentrated (see Hypothesis 1 in Sec-
tion 2), the random field v(z, x) is poorly space-correlated, except at very short
distances, and thus particles which occupy sufficiently distant positions are sub-
ject to almost independent noise, a fact that makes the two systems (1) and (2) not
so different when the collection of particles is sufficiently sparse.

However, in the limit when N — oo, the behavior is completely different. Let
(X")ien be a sequence of i.i.d. random vectors in R? with law po; assume that
the families (B¥ YeeN [(W);en for equation (2)] and (X HieN are independent and
take Xé’N = X' as initial conditions for system (1). Denote by SV the empirical
measure defined as

1 N
N _ § : .
(3) St — N I(SX;,N
i=
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The random probability measure S(J)V converges weakly to g in probability. In
both cases of equations (1) and (2), one can prove [cf. [14] for case (2) and the
present paper for case (1)] that S converges weakly, in probability, to a probabil-
ity measure u;. However, in case (2), u, is deterministic, the weak convergence
of S,N to u; is understood in probability with respect to both initial conditions and
noise, and u; is a distributional solution of the nonlinear equation

oy . 1

o7 +div(by, ur) = EAMD
where, for a generic probability measure v, the vector field b, : R? — R is defined
as

by = [ K= vy,

On the contrary, in case (1), u; is a random probability measure and, under the
particular assumptions of Section 2.1, it satisfies in the distributional sense the
stochastic PDE

o
4) dp + div(by, o) dt + ) div(og/ar) odBf =0
k=1

and the weak convergence of S,N to u; is understood in probability only with re-
spect to the initial conditions. In Section 2.1, we give the It6 form of this stochastic
partial differential equation and in Section 2.3 we show the modifications when
we start from (1) in [t6 form or when the assumptions on o} are more general than
those of Section 2.1.

The main result of this paper is the following theorem, by which one can relate
the convergence of the empirical measure of the system with the convergence of
the empirical measure of the initial conditions.

THEOREM 1. Let T > 0 and assume Hypothesis 1, given in Section 2, on the
noise. There exists a constant Ct > 0 such that

E[W1 (. $7)] < CrE[Wi (1o, 55)].

where W is the Wasserstein distance (see Definition 9).

In Section 4 we give a more precise statement of Theorem 1, as well as a short
discussion on recent results on quantitative estimates on the rate of convergence of
S(])V to po which can be applied in our model.

From Theorem 1 we deduce a conditional propagation of chaos result: Condi-
tional to (B¥)en, the particles tend to be independent as N — co. One can find
other works in literature dealing with conditional propagation of chaos, but refer-
ring to different objects and in different contexts. In [2] and [8], the authors treat
propagation of chaos conditionally to produce measures on the Kac’s sphere and
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in the latter are given quantitative estimates. In other works, the conditionality is
given with respect to the o -field of the permutable events; see, for example, [15]
and [4].

The precise statement about conditional propagation of chaos in this work is
given by the following theorem.

THEOREM 2. Let FtB be the filtration associated to (Bk)keN. We suppose
that the noise satisfies Hypothesis 1 in both equations (1) and (4). There exists a
random measure-valued solution y; of equation (4) such that

Jim E[(S], ¢) = (i #)[] =0

forall ¢ € Cp(RY).
Moreover, givenr e Nand ¢1, ..., ¢, € Cp(R?), we have

r

Jim Elgn(Xp ) g (X IF] = [Tt )

i=1
in LY().
In particular, for every r € N and ¢ € C;,(Rd), Iimpy— oo E[¢(XI’N)|]-“ZB] =

(s, @), namely the conditional law of Xtr’N given .7-}3 converges weakly to u;.
We can also prove the following.

THEOREM 3. Given u; as in Theorem 2 and r € N, if X; is the unique strong
solution of the SDE

o0
dX;=b,,(X)dt + > or(X)dBf,  Xo= X,
k=1

where the noise satisfies Hypotesis 1, then
Jlim E[[X;Y - x,[]=0.
Moreover, [y is a version of the conditional law of X; with respect to .EB , namely
(e d) € E[¢(X)IF]]
for every ¢ € Cg‘o(Rd).

The result is similar to the case of a deterministic environment acting on the
particles, which could be modeled by the equations

0 GRS iN N i\N
dr :NZK(Xt = X)X,
j=1
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As shown by [5], this system satisfies a propagation of chaos property with the
limit deterministic inviscid PDE

% + div(by, ) dt + div(v(x) ) =0.
Also some technical steps of our proof are strongly inspired by [5]. Moreover, with
a different proof and partially a different purpose, some of the technical steps about
existence and (especially) stability results for measure-valued stochastic equations
have been proved before by [10, 11, 13].

We do not treat here a number of additional interesting questions that are post-
poned to future works, like: (i) the fact that ; should have a density with respect to
Lebesgue measure if this is assumed for ug; (ii) the uniqueness of solutions to the
SPDE (8) (which seems to be true in some class of integrable functions when g
has an integrable density, but it is less clear in spaces of measure-valued solutions);
(ii1) possible generalizations to non-Lipschitz continuous interation kernel K. In

particular, the problem of propagation of chaos for system (1) when K (x) = ﬁ,

corresponding to point vortices in 2D inviscid fluids, has been posed by [7] and
seems to be a challenging question.

In Section 2, we give some information about the settings in which we study the
problem. Section 3 is devoted to the study of existence and uniqueness of equa-
tion (4) using its It6 version. Finally, in Section 4 we study the convergence and
propagation of chaos results.

2. Precise setting of the problem.

2.1. Assumptions on the noise. 'We will now state the assumptions which we
will consider on the noise. Recall that o} : R — R? is a vector field, for every
keN.

HypoTHESIS 1. (i) o : RY — R? are measurable and satisfy
payat lox (x)|?> < 400, for every x € RY.

(ii) oy is a C? divergence free vector fields, that is,
divoy =0 Vk > 1.
Define the matrix-valued function Q : R? x R4 — R4*4 g
) Q" (x,y) =) 0j ()i ().
k=1

(iii) With a little abuse of notation, there exists a function Q : R — R4 sych
that:
(@) QO(x,y) = Q(x — y) [space homogeneity of the random field ¢(t,x) =
Y02 ok (x) Bf1;
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(b) Q(0)=1d;

(c) Q() is of class C 2 with second derivatives uniformly bounded in the
euclidean norm of R4 that is, sup, cga |3§[xj Q)| < +o0. Here, we
are using the Hilbert—Schmidt norm on the space of the matrices.

One can find examples of this model in several references, for example, [3]
and [9]. We recall here the most important properties of this type of noise and we
give an explicit example.

REMARK 4. Under the previous assumptions, we have

o0
©) Y lon) — ok < L2lx —y[>  forallx,y e R
k=1

for some constant L, > 0. Indeed,

(0.0]

> low(x) — Gk(y)|2 =2Tr(Q(0)) —2Tr(Q(x — y)).

k=1
The function f(z) = Tr(Q(z)) has the property f(—z) = f(z), hence from the
identity 2 f(z) = f(z) + f(—z) and Taylor development of both f(z) and f(—z)
we get 2f(z) = 2£(0) + (D?f(0)z, z) + o(|z|?) which implies Yieg lok(x) —
or(y)|> < Ci|x — y|?if |x — y| < 1, for a suitable constant C; > 0. When |z| > 1
we have f(z) < C»|z|? for a suitable constant C, > 0, because Q(-) has bounded
second derivative. Hence, > 72 | |0k (x) — o*k(y)l2 <Chlx — y|2 when |x — y| > 1.
This proves (6) with L% =max(Cq, Cp).

It is also important to notice that the covariance function Q can be given first.
Indeed Theorem 4.2.5 of [9] states that any matrix valued function Q : (x, y) —
Q(x, y) satisfying (6) can be expressed in the form (5). A very common example
of this kind of noise is the isotropic random field, which we present now.

EXAMPLE 5. Letd >2and f € L'(R;) such that [pa |y|>f(ly])dy < +oo.
Given 7 (y) ad x d matrix defined as

7(y)=1—=pldg+|y|2(pd —1)y®y  foryeR? pel0,1],
we consider

Q(X):/Rd e () f(ly))dy, x e R4,

It is easy to see that property (iii)(a) is satisfied. Property (iii)(c) is true after a
renormalization in L! of f and (iii)(c) can be verified with a straightforward com-
putation.
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REMARK 6. A strong solution of system (1) is a continuous process (X 'V,
o XN, adapted to (.EB),ZO, such that

P(Z/ o (XN 2 dr < oo) —1
0
k=1

for every i = 1,..., N (so that the series of stochastic integrals converge in
probability) and identity (1) holds in the integral sense. But Y 22 | |ox (X ﬁ’N )2 =

Tr(Q(0)) = d, hence the sum of stochastic integrals in equation (1) always con-
verges, even in mean square.

2.2. Ito formulation. In the Introduction, for the benefit of interpretation,
we have formulated the interacting particle system and the limit SPDE both in
Stratonovich form. However, for the sake of rigor and mathematical simplicity,
it is convenient to work in the corresponding Itd6 form. Under Hypothesis 1, the
interacting particle system in It6 form is

N . 00 )
S KXY = XNy dr+ > or(xN) dBE,
j=1 k=1

; 1
dX;’N = N

(N
i=1,...,N

and the SPDE (4) in It6 form is

. = i1
(8) dps +div(by, o) di + ) div(ox(¥)m) dB; = S A,
k=1

which will be interpreted in weak form in Definition 11 below. At the rigorous
level, these are the equations to which the statements of the Introduction apply.
Let us motivate the fact that (7) and (8) correspond to (1) and (4) under Hypothe-
sis 1. This correspondence can be made rigorous but it requires [especially for (4)]
proper definitions of solutions and a number of details. If we accept that (1) and
(4) are given only for interpretation ad the rigorous setup is given by (7) and (8),
an heuristic proof of their equivalence is sufficient. The correspondence between
(1) and (7) is due to the fact that the Stratonovich integral fé or(X ’VN Yod Bf is
equal to

‘ , 1 rt .
/0 Uk(X;’N)dBf + 5/(; (Do*k-ak)(X;’N)ds

(see [9]) where (Doy - op)i(x) = Z?:l okj (x)o J'Gli (x). This correction term van-
ishes thanks to the assumption

divo, =0 foreach k e N



1414 M. COGHI AND F. FLANDOLI

[it is natural if we interpret v(z, x) as the velocity field of an incompressible fluid]
along with the assumptions on Q made above. Indeed,

d oo d . )
0= (Z a,-) QYO =) d(of 0oy (x))
j=1

k=1 j=1

d
Z [ (x)80} (x).

IIPH18

Therefore, the Stratonovich and It6 formulations coincide for the interacting parti-
cle system.

Let us discuss now the correspondence between (4) and (8). The Stratonovich
integral fé div(og(x)us) o d Bf is formally equal to (one should write all terms
applied to test functions)

t 1 t
/0 div(ox (x) i) dBf — 5/0 div(ox (x) div(ox (x)is)) ds

[the second term, with heuristic language, is initially given by % ](; div(or(x)d{u,
B¥),) where (i, B¥), is the mutual quadratic covariation; then we use again equa-
tion (4) to compute d{u, Bk)s and get d(u, Bk)s =div(or (x)us) ds]. Now we see
that

> div(ox (x) div(ox (x) s ))
k=1

)
d 00
= Z 8aaﬁ(Qaﬂ(x,x)Ms) _diV<<Z Doy 'Wc)lh'),

o,f=1 k=1
where Doy, - oy is the vector field with components
d

(Doy. - 01)* = 2(35‘7/?)0153
Indeed,

Z div(ork(x) diV(Gk(x)MS)) = Z

k=1 k=10{
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and Y 72 1 0% (x)cr (x) = 0*F(x, x). Moreover,

00 oo d
Y (Do) - or ()" =3 Y (30 ()l (x)
(10) k=1 k=18=1

U

Z 35 0% (x,x) — > o (x) div oy (x).

B=1 k=1

In view of the next section, we stress that until now we have not used Hypoth-
esis 1. Under Hypothesis 1, we have 0% (x,x) = dqp and divop = 0, hence
Yl (Dog(x) - o (x)*=0forallee =1,...,d, and finally

> div(ox(x) div(ox (x) is)) = Apss.
k=1

Therefore, the Itd formulation of equation (4) is (8).

2.3. Extensions and variants. As we remarked in the Introduction, we chose to
work under Hypothesis 1 since it leads to particularly simple and elegant equations
and relations between Itd and Stratonovich formulations. However, all the results
hold in more general cases, some of which we discuss here.

Assume u, oy : [0, T] x R4 — R4, k € N, are measurable vector fields such that,
for some constants C, L > 0

u(r, 0>+ Y Jor . 0> < C(1+ Ix]?),

k=1
o0
e, x) — ut, p))* + Y |ow(t, x) — oxt, )| < Llx — yP?
k=1

forall x,y € R and all 7 € [0, T]. Under these conditions, always with K Lips-
chitz continuous, consider the system of equations in Itd form

KXY — xPNydr 4 u(e, xBV) dt—i—Zo*kt (r, X'V d B,
= k=1

|M2

an
i=1,...,N.

Set

07 (x,y):= 3o (t, )0l (1, ),

k=1

a“f(t,x) = Q;x’g(x, x).
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All results of the present paper hold true in this case with the corresponding SPDE
given by

o
ds +div((by, +upe) dt + Y diviogus) d Bf

k=1
(12) |
=3 > 3adp(a®P(r, ) dt
o, f=1
(to be interpreted in weak form similar to Definition 11 below). The connection
between these two equations can be seen informally in a few lines by applying Itd

formula to ¢ (X\™), with ¢ € C°(RY); the result is that SV satisfies

(SN, ¢)=(SN. Ve (b, +w)dt + Y (S). Ve - ox(t,)dBf
k=1

1 d
+<S,N, 5 2 aa -)80,8,3¢)>dt,
o, f=1

which is the weak formulation of the SPDE (12) above.

REMARK 7. Assuming a suitable differentiability of oy (z, -) in the ¢ variable,
we may rewrite the SPDE (12) in Stratonovich form. We keep this remark at heuris-
tic level, to avoid unnecessary details. As in the previous section, the Stratonovich
integral [§ div(oy (s, x)is) od BX is equal to the Itd integral [; div(o (s, x)us) d BX
plus the correction term
(13) H[div(ox (-, x).), BX],.

Now, o (¢, x)u; formally satisfies the identity (by It6’s formula)

doy
d(ow(t, X)) = = O di ot x) dpy

hence only the term

o0
—ox(t,x) Y div(op (7, x)e) d BX
K'=1
contributes to the quadratic covariation (13), which is thus equal (as in the previous
section) to

1 rr . .
—5/0 div(ox (s, x) div (o (s, x) ps)) ds.

From identity (9), where now Q"‘/3 (x, x) is replaced by a®f(t, x), we get that u,
satisfies (in weak form) the Stratonovich equation

o.¢]
(14) dp; = —div((by, +wp)dt =Y div(ox(t, ) 0 dBf +D(t, Y, dt,
k=1



PROPAGATION OF CHAOS 1417

where the first-order differential operator D(¢, x) is given by

Df = %div(i Doy, -akf).

k=1

REMARK 8. The Stratonovich reformulation (14) reveals that the true nature
of the SPDE (12) is not parabolic but of a first-order equation, informally speaking
of hyperbolic type.

If we start from the beginning with the Stratonovich equation,

1

N . . w .
2 KXY —xP™Myar +u(e, xpN)ydr + 3" o(t, XpV) 0 d B

j=1 k=1

dxiV =
in place of (11), we may rewrite it in the It6 form

dxiN = KX —xIMYdr +u(r, XYY di

Z| =
™M=

~
I
=

, 1 & ;
+Y o (t, X0 dBF + > > (Do - op)(t, xp")dt,

1 k=1

M2

»
I

where (Doy, - 03)* = Z‘ézl Bﬂa,g‘a,f . This is the case because the correction term
of the o-component is

1 & o i\N\ pk . o i,N iN

3 2 dlof X)) = 3 Y Vo (. X0 onle, X s

N —

since, under suitable differentiability assumptions on ok, we may apply It&’s for-
mula to o (¢, X;’N) and see that for the quadratic covariation [0}’ (-, X LNy, B,k]t
only the following term [part of Vo' (z, X;*N ) -dXi’N ] matters:
. oo . ’
Vo (e, XpV) - > ow(t. XpN) dBY .
k'=1
Thus we see that under appropriate regularity and summability (in k) properties on

ok, we may transform the Stratonovich equation into the Itd one (11) and apply the
previous result. The additional drift

1 o0
(15) 3 > (Doy - oy)(t, x)
k=1
appears in the Itd formulation.

Finally, we have seen that two annoying correction terms appear in the com-
putations above, namely D(¢, -)iu; in the SPDE (14) and the additional drift (15).
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Both are related to passages from It6 to Stratonovich forms. Both of them are equal
to zero if we assume

o0
Z Doy -0, =0.
k=1
Similar to (10), this can be rewritten as
d 00
Z Bﬁaaﬂ (t,x) — Z of divoy =0.
p=1 k=1
A sufficient condition thus is the pair of assumptions
a*®(t, x) independent of x,
divey =0 for every k,
which are part of Hypothesis 1.

2.4. Some definitions. Recall the definition of the empirical measure SIN =
% ZlN: 10 xiN s which can be used, as we did in the Introduction, to rewrite the drift
t

coefficient as bStN (x) =K % StN(x) = % Z?’:l K(x — X,j’N). We can thus write
equation (7), fori =1,..., N, as

o0
axyV =bey (i) dt + Y o (X V) d BY.
k=1

If we take a test function ¢ € Cg (RY) and we apply Itd’s formula, from the as-
sumptions on Q it follows, fori =1,..., N,

. . 4 1 .
ab(xi) = | VHXIY) by (XEY) 4+ 5 86(Xi) | ar
e . .
+ 2 Vo (x;") o (X V) dBY.
k=1
which becomes, adding over N and dividing by N,

1 o0
(SN, ¢)= [(S;V, Vo -bgv)+ 5(S,’V, A¢)} dt+Y (SN, Ve - or)dBY.
k=1

Hence, StN is a measure-valued solution of equation (4), in the sense of Defini-
tion 11 below.
We define now the space over which we will study equation (4).
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DEFINITION 9. (P (R%), W)) is the space of probability measures (g on R4
with finite first moment, that is,

liolli= [ duo=1,  Mi(uo)i= [ Ixldpo(x) <o
R4 R4
endowed with the 1-Wasserstein metric defined as

Witn.uo)= _inf [l yim@x.dy), oo € Pr(RY).

mel (o,v0)

Here, I' (110, vo) is the set of the finite measures on R4 with first and second
marginals equal respectively to o and vy, namely

[ (10, vo)
= {m e P1(R*) :m(A x RY) = uo(A), m(R? x A) = vg(A), VA € B(RY)].
S will be the space of the stochastic processes taking values on (P; (R%), Wy),
w0, T]x Q— Pl(Rd)

such that E[sup, g 7 Jra lx1d s (x)] < oo and (1, ¢) is F;-adapted for every test
function ¢ € C}° (R?). We endow S with the following distance:

ds(u,v) = E[ Sgp Wl(m,vt)],
t€0,T]

where i = (14s)ref0,71, V = (Vi)refo, 7] € S.

REMARK 10. The metric space (P (R), W1) has been well studied in opti-
mal transportation theory and extensive results on it can be found in the literature,
(see, e.g., [1]). In particular, this space is complete and separable (Proposition 7.1.5
of [1]). Hence, follows from standard arguments that (S, ds) is also a complete
metric space.

HYPOTHESIS 2. Concerning the initial condition jg : 2 — P1(R?) of equa-
tion (4) we shall always assume that:
(1) o is Fo-measurable;

(ii) Elfga lx|dpo(x)] < oco.

For every pu that satisfies the previous hypothesis, we call S, the setof u € S
such that pt|;—o = uo.

DEFINITION 11. A family {u;(w); t > 0, w € Q} of random probability mea-
sures taking value in P (R?) is a measure-valued solution of equation (4) if:

(i) forall ¢ € Cp (R, (ur, @) is an adapted process with a continuous version,
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(i) forall ¢ € CZH(RY)

t 1 rt
(e ) = <uo,¢>+/0 (s by, -V¢>ds+§/0 (5. M) ds
3 [ usoox- Vo) aBL.
k=170

REMARK 12. Notice that the infinite sum in the previous equation converges
under our assumptions. Indeed, if ¢ € Cg(Rd ), it holds, by Itd isometry and Jensen
inequality,

2 ©
=FE ws,ok-vwzds}
J-=z ]
b l(us,m-vmz)ds]
by

O ot
> [ .o V) B!
k=10

2

[A

Now, by the assumptions on oy, we have
- 2w 2 2 2 2
D lok@) - Ve[ < Y [Vo )| [or ()] = [V )|~ Y [ow(x)]
k=1 k=1 k=1

< C|Vp(x)|* < +o0.

3. Well posedness of the stochastic PDE. In this chapter, we study the well
posedness of equation (4), and thus we prove the following.

THEOREM 13. Let T > 0 and ug : Q@ — Pi1(RY) be as in Hypothesis 2. There
exists a unique solution . = (W )ref0,1] 0f equation (4) in the sense of Definition 11
starting from o and defined up to time T, that can be seen as the only fixed point
of the operator (27) defined below.

We have already seen that the empirical measure StN defined in (3) satisfies in
the distributional sense (4) for every test function ¢, moreover it is a probability
measure with finite first moment and the process

1 Y :
sV d) = > o(xi")
i=1

is F;-adapted. This is true since the processes X i’N are solutions of the SDE (7),
and hence are adapted and continuous. Hence, the empirical measure StN satisfies
(4) in the sense of Definition 11.
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3.1. Stochastic Liouville equation. In order to investigate the solutions of
equation (4), we first want to study what happens when the drift coefficient does
not depend on the solution but it is instead a priori defined (but random). We hence
consider the following stochastic differential equation:

o0
dX, =b(t, X)) dt + > ox(X;)dB},

(16) ¢

X0=x€Rd,

where the oy ’s are defined as before. Here, b = b(t, x, w) is an F;-adapted process,
continuous in (¢, x), which satisfies:

e b Lipschitz continuous in x uniformly in (¢, ), with Lipschitz constant L, not
depending on w and ¢, that is,

|b(t, x,w) —b(t,y, w)| < Lplx — | Vx,y e R Vi e R, P-ass.
e For every fixed w, b has linear growth in x uniformly ¢, that is,
|b(t, x, w)| < c1lx] + c2(w) Vx € R?, ¥t € R, for P-ae. w,

where ¢1 € R and ¢ (w) is a random variable such that E[|c2 (w)]] < oo.

By classical results on SDEs (see, e.g., [9]), this equation admits a unique so-
Iution X; = X (¢, x, w) which is continuous in time. Moreover, taking into account
the following lemma, it follows from Kolmogorov continuity theorem that there
exists a modification of X (¢, x) which is continuous in x. It is also jointly continu-
ous in (¢, x) by Kolmogorov theorem for processes taking values in Banach spaces,
precisely in the space C ([0, T']; R?). This results on continuity of the stochastic
flow of equation (16) can be found in the literature as in [9]. However, we want
to stress in the following the dependence on the different parameters and outline
more explicitly the constants.

We define now some constants depending on the coefficients b and oy of the
problem, which we will use in the following results. For a fixed real number p > 1,
we call C), the constat which appears in the Burkholder-Davis—Gundy theorem.
Moreover, for t > 0 and p > 1, we define

(17) C(p,t):=C,TV*P L, +TVPLy,

Finally, for a fixed T > 0, let n € N be the minimum such that C(p, (T/n)) < 1,
so that we can define

(18) Cpr:=(1—=C(p,(T/n)) ™.
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From our choice of n € N, this last constant is well defined and depending only on
T, p and the coefficients of problem (16).

LEMMA 14. Let p>1,T >0 and let X(t, x) be a solution of equation (16)
up to time T. Then

p

’

(19) E[ sup |X(t,x) = X(1,x')|"|Fo] < Cprlx — ¥
te[0,T]

where the constant Cp, 7 is defined in (18).

PROOF. Letn € N be the minimum such that C(p, (T/n)) < 1, where C(-, -)
is defined in (17). Now we divide the temporal interval [0, T'] in n subintervals.
We set X(O)(t, x) = x and we call X™ form=1,...,n, the solution to

&)
dX,=b(t, X, dt +Y_ ox(X,)dBf,
k

n/m—1
X(m—nymr = X"V (—T, x)

n
on the interval [’”T_l T, 7 T]. We prove by induction that, forevery m =1,..., n,
1/p
E[ sup }X(m)(t,x)—X(m)(t,x/)|p|]:o]

tel(m=1)/m)T.(m/m)T]
(20)

lx — x|
< )
—A=C(p, (T/m)"

It follows from the uniqueness of solution of the stochastic differential equations
that the solution X, of equation (16) coincides on each interval [’"T_IT, %T] with

the process X ,(m). The thesis follows noting that the worst constant in (20) appears
when m = n and it coincides with C, ;.
Step 1. Now we prove (20) for m = 1. By a triangular inequality, we get

1/
IE[ sup |X(1)(t,x)—X(l)(t,x/)|p|fo] !
t€[0,(T/n)]
< |x = x|
t P 1/p
+IE|: sup fb(s,X(l)(s,x))—b(s,X(l)(s,x/))ds ’]:01|
1€[0,(T/m)]1Y0
t p 1/p
+E[ sup | [ 3 0x (X065, ) — o1 (X Vs, 3) d B |f0] .
rel0,(T/mlJo
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In order to estimate this, we first notice that, by the Lipschitz continuity of b one

can get
p I/p
E[ sup ‘]:0:|

t
/ b(s, xWgs, x)) = b(s, X(l)(s, x'))ds
1e[0,(T/m)]1J0

1
< ((T/n))l/prIE[ sup |X(1)(t,x) - X(l)(t,x/)]p}]:o] /p.
1€[0,(T/n)]

Now, using the conditional Burkholder—Davis—Gundy inequality (Proposition 27),

we obtain
p 1/p
E[ sup ’-7:0]

t
/ > 0w (XD (s, x)) — o (XD (s, x")) d B
t€[0,(T/m)]1Y0

k

< CpEK/O(T/n) Z|Uk(X(1)(s,x)) _ Gk(X(l)(s,x’))|2ds>p/2’]__0]l/p
k

1/ 1/p
< Cp((T/m) "V LE[ sup XD (t,x) = XD (e, )7 |Fo]
1€[0,(T/n)]
We have hence proved the base step of the induction.
Step 2. Now we suppose (20) true for m and we prove it for m + 1. First, thanks
to a triangular inequality we obtain

1
E[ sup | X"+ 2, x) — X(’"+')(t,x/)|p|}'0] /p

tel(m/n)T,((m+1)/n)T]
P 1/p
7]

< ]EHX(’”) (ﬂT, x> _ X<m>(ﬂT, x/>
n n

t
/ b(s, XD (s, x))
(m/n)T

—HE[ sup
te[(m/n)T,((m+1)/n)T]

I4 1/p
)

/(t Zok(X(mH)(s,x))

m/n)T &

p 1/p.
)

Now, as in step 1, we use the Lipschitz property of » and o} and Lemma 27 to get

—b(s, X"V (5, x")) ds

—HE[ sup
te[(m/n)T,((m+1)/n)T]

— o (X" (s, x')) dBE

1
IE[ sup XD (1 x) — X(m+1)(t,x/)|17|]_-o] /p
tel(m/m)T,((m+1)/n)T]

_ EOX™(n/m)T. x) — X ((m/m)T, x")|7| Fol''”
- (1= C(p. (T/n))? '
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Now estimate the right-hand side using (20) for m, and we conclude this last step,

1
E sup ]X(m“)(t,x) — X(m+l)(t,x/)|p|}"0] '
tel(m/m)T,((m+1)/n)T]
|x — x'| 1
< . .
(I =C(p,(T/n))" (1 —C(p,(T/n)))

Using the continuous version in x of the solution of equation (16), we are going
to define a solution for equation (4) in the case in which the drift coefficient is
fixed. This is shown in the following proposition. The push forward described in
the next statement has to be understood w-wise: for a.e. w and for each ¢t € [0, T],
we take the initial measure po(w) = wo(w, dx) and we consider its image measure
(or push forward) under the continuous map x — X (¢, x, @), denoted by u,;(w) or
M (w, dx).

PROPOSITION 15. Given o which satisfies Hypotesis 2, the push forward of
o with respect to the solution of (16) namely

me(w) = X1, -, w)apno(w)

solves the following equation in the sense of Definition 11:

. S ¢ 1
dpy = —div(bu,)dr — ) div(ogu,) d Bf + EAW,
k=0
Mt|;—9 = MO-

PROOF. First, notice that u € S. By definition, for every ¢ € [0, T'] and P-a.s.,
W; is a finite and positive measure. We show that the first moment of u; is finite,

B[ [ widin | =E[ [ X1 duo(o |
@) <[ [ Ixlduo(o |

(22) +E|:/Rd /(;[|b(X(s,x))|ds duo(x)]

t o0
(23) +E[/Rd‘/o > (X (s, x)) d B
k

It follows from the choice of g that (21) is finite. We can bound (22) if we notice
that the Lipschitz continuity assumption on b implies |b(x)| < 1+ |x|, which gives

(24) E[/Rd /Ot|b(X(s,x))|dde0(x):| <CT + C/OtIE[/Rd |x|d,us(x)] ds.

dMo(X)]-
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In order to bound (23), we use Propositions 28 and 27 and we do the following:

t X L
IE|:IE|:‘/R[1 /0 kg(:)ok(X(s,x))st d,uo(x)‘}"o:H

_ E[/Rd EH/Otéak(X(s,x))dBk }duo(x)]

| oo 12
ECE[/RdE[/O /;)}Gk(X(s,x))|2ds’foj| duo(x)}
<CWT.

Here, we used > 72 |ok (X (s, x)) 12 < +o00. Taking into account (24) and (25), we
can apply the Gronwall lemma to deduce that the first moment of y; is finite for
every t. Let us stress a detail. In order to apply Proposition 28 of the Appendix, we
need to know that the random field (¢ here is fixed)

(25)

t o0
f(x):/o > ok (X (s, x))dBE

k=0
is continuous, or it has a continuous modification. This is true because by the BDG
inequality,
p:|

< CPE[</ Z(Uk X(s,x)) — ok (X (s, )| d5>p/2]

t p/2
<C,LPE X(s,x)—X(s,y)| ds
s (f) Pas) |

<CprCpLEiT|x —y|P.

This last inequality follows from Lemma 14. Thus, for p > d we may apply Kol-
mogorov regularity theorem and deduce that f has a continuous version.
We show now that u, satisfies the conditions of Definition 11:

E[|f(x)—f»|"] [ Z ok (X (s, x)) — ok (X (s, y))) dBY

(i) to prove that (u;, ¢) is continuous and adapted, it is sufficient to notice that
(4.9 = [, $(X@ )o@

(ii) Let ¢ € CI% (R9), we apply Itd’s formula

d¢(X:) =V (X)) -dX; + = Z Z 02 10(X0)of (X1)o (Xp)d.

k i,j=1
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Under the homogeneity assumption over oy, we obtain the following:
1 0
dp(X,) = [vmxt) (X)) + 5A¢><x,>} di +Y Ve (X)ox(X) dBE.
k
Integrating now over 10, we get
1 s k
dijir. ) = [mt, Vo b+l A¢>] ar+ Y [ Voo (X0 dBtdpo
k

Using the stochastic Fubini’s theorem, we interchange the stochastic integral and
the integral in ©o and we obtain the desired equation. [J

3.2. The contraction mapping. In this section, we will construct a solution of
equation (4) by means of a fixed-point argument. Given pg : 2 — P;(R?) as in
Hypothesis 2, we define now an operator ®,,, : S — S. In Theorem 17, we prove
that it is a contraction and we see that his unique fixed point is a solution to (4).

Let i = (ir)re0,7] € S. We define the following as the convolution between pi,
and K:

bu(t,x,w) = /]Rd K(x —y)u(w,dy).

Notice that b, (¢, -, ) is Lipschitz continuous with Lipschitz constant L g, which
is the Lipschitz constant of K and does not depend on ¢ and w. Moreover, since
|K (x)] = Lk (K(0) + |x]),

butt.0.0)| < [ |Klnio.dy) <L [ (KO +Iy)m@.dy)

< LkKO) + Ly [ 1¥lus(@. dx)

and the random variable [pa |x|u/(w, dx) is integrable. Hence, b,, satisfies the
assumptions required in Section 3 to have strong existence and uniqueness of so-
lutions. Let now X ;L be the solution to equation (16) with drift coefficient b,
namely

dX; = by (X)) dt +_ ox(X,)dBf,
k
(26)
X() =X.
Let X*(¢, x, w) be a modification of X f‘ continuous in x. We define, for every ¢,

(27) (Puoi)i(w) = XH(t, -, 0)ppo(w), w-a.s.

REMARK 16. Notice that the range of &, is included in S, and that ®,, 1
is a solution of equation (4) in the sense of Definition 11, thanks to Proposition 15.
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From Lemma 19 and Proposition 15, we deduce the following theorem, which
18 the main result of this section.

THEOREM 17. Given T > 0, the operator ®,, has a unique fixed point jt =
{ts}iero, 11 in Sy, This fixed point is a solution of equation (4).

PROOF. From Lemma 19, we have

ds(® o, ®uyv) < yrds(i, v) Yu,ves,

where yr is defined in (28) as yr := LxTC; . Hence, there exists a time ¢*
up to which the operator &, is a contraction, thus it has a unique fixed point
w = ((r)refo,+]- It follows from Proposition 15 that w is a solution, in the sense
of Definition 11, to equation (4) on the interval [0, #*], starting from wg. We can
repeat this method on the interval [¢*, 2¢*] with initial condition w,+, and iterate
it up to any finite time T because t* depends only on the Lipschitz constants of
the coefficients, and not on the initial condition. In this way, we have shown that
we can construct a solution p on the interval [0, T'] which is a fixed point for the
operator ®,, , on the interval [nt*, (n + 1)t*], for every n € N such that nt* < T.
Moreover, we can prove that any two fixed points u, v of the map ®,, on the
interval [0, T'] coincide. Indeed, if #y € [0, T'] is the largest time such that u =
v, one proves typ = T by contradiction, by applying the contraction argument on
[0, to + 8] for a suitable § > 0, ifrop < T. O

LEMMA 18. Set T > 0. Let v = {41 }1>0, v = {vi}1>0 € S and let X", X" be
the solutions of equation (26) with drift coefficients b, and b,, respectively. The
following holds true:

E[ sup |X“(t,x)—X“(t,x)||fo]S)/TIE[ sup Wl(uz,vt)lfo],
t€(0,T] t€l0,T]

where
(28) Yr ‘= LKTCLT.
The constant C1 t is defined in (18).

PROOF. Given T > 0, we call n the smallest positive integer such that
C(1,(T/n)) <1 [see (17)]. We split the interval [0, T'] in n subintervals, namely
[’"T_l T, > T], for m <n. We will give the proof by induction over m.

First, we prove our claim on the interval [0, (T /n)]. We start our estimation by
giving bounds for the drift and the noise of equation (26). It holds, P-a.s.,

/(:|bﬂ(s, XH(s,x)) = by(s, XV (s,x))|ds

(29) < /Ot|bu(s, XH(s,x)) — by (s, XV (s, x))|ds
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t
—|—/ b (s, XV (s,x)) — by(s, XV (s,x))|ds
0

<Lg /Ot‘X’“‘(s,x) — X"(s,x)|ds + Lg /Ot Wi (s, vg) ds.
Here, we used that, for every ¢ € [0, (T/n)], x € R and P-a.s.,
(30) by (t, x) — by(t, x)| < Lg Wi (e, vy).
To prove this, we apply first the definition of by,:
b (2, x) — by(t, x)|
= [ K@= - [ K= y)ant)

Given w € @ a.s. and ¢ € [0, (T/n)] for every m € I'(u;(w), v (w)) so we can
rewrite the right-hand side as follows and then apply the Lipshitz continuity of K
to obtain, for P-a.e. w,

|bu(s,x) —by(s, x)|
- ‘/RdXRdK(X —y)a'm(y,y/) _/RdXRdK(x —y/)dm(y,y’)
= /ll‘wad}K(x —y)—K(x—Y)|dm(y,y")

<L —v'|ldm(y,y".
< K/Rdedw y'|dm(y,y')

Now (30) follows since m 1is arbitrary.
Using the conditional Burkholder-Davis—Gundy inequality (see Proposition 27)
and the Lipschitz continuity of the noise, we can estimate the following:

E[ sup
t€[0,(T/n)]

7

/(;t Zak(X“(s,x)) — ok (X" (s, x))dBf
k

< CﬂE[(/(;(T/n) Z(ak(X“(S, x)) — or(X" (s, x)))zds>l/2‘.7:0:|
k

%]

12
<C(T/m"PLE[( sup [xFx) - X o) | F]
tel0,(T/n)]

1/2

(T/n) )
31) scngE[(/o X1, %) — XV(2, %) dt)

§C1(T/n)l/2LUIE[ sup |X“(t,x)—X”(t,x)||]-"o].
t€[0,(T/n)]
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We now use (29) and (31) to estimate the following:

E[ sup {X“(t,x)—X”(t,x)H}-o]
1€l0,(T /)]

t
EE[ sup /|bM(S,X“(t,x))—bv(s,X”(t,x))|ds‘]:o]
1€[0,(T/n)] /0

/O > (0 (X" (5, 1)) — o (X" (5. x))) d BF

—HE[ sup
k

1€[0,(T/n)]

)

< (Lx(T/m)+CLo (T/m)' B[ sup X% (s.) = X"(5.0)|| 0]
tel0,

+Lx(T/mE[ sup  Wi(u,v)|Fo)
1€[0,(T/n)]

Hence,

E[ sup |X"(t,x)—X”(t,x)H~7:0]
1€0,(T/m)]

L T ]E W I K -F )
=T=cq, aymy I [,e[os,‘(l%’/m (e, )| o)

where C (1, (T /n)) is defined in (18).
We now prove the inductive step. Suppose that for some m — 1 < n, it holds

E| sup | XM (8, %) = X¥ (2, )| Fo]
te[((m=2)/m)T,((m—1)/n)T]

m—1 1 i
< (LK<T/n> D (=) )E[ sup Wiy vp)| o |

te[0,T]

(32)

we will prove the same for m. In the same way as in the first step, one can deduce

E[ sup | XH(t, x) — X”(t,x)H}"o]
a3 tel(m—1)/m)T,(m/m)T]
<E[|X*(m — DT /n,x) — X"((m — )T /n, x)||Fo]

+ (Lg(T/n) + C1 Lo (T/n)'/?)
(34)

XE[ sup |X“(s,x)—X"(s,x)H.7:0]

rel(m—1)/n)T,(m/m)T]

(35) +L(T/mE[  sup WiGue v0)| o -

te[((m—=1)/m)T,(m/n)T]

Now we use the inductive hypothesis (32) to estimate (33). We put (34) on the
left-hand side and we note that the supremum in (33) is less than the supremum
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over the whole interval

CilrmE[  swp (XM = X*(0)||R]
’ te[(m—1)/m)T,(m/m)T]

(m—1) 1 i
= (LKT 2 (I—C(l,(T/n))> )E[ sup Wit w)l )

tel0,7T]

+ L (T/mE| sup Wi, vo)|Fo]
te[0,T]

(m—1)

1 i
=LK(T/n)< > (I—C(l,(T/n))) +1>E[ sup Wl(Mz,Vz)|-7:0]-

i=1 t€[0,T]

So, (32) is proved for m.

Finally, to obtain the constant of Lemma 18 notice that > 1, hence

1
. 1—C(,(T/n))
(l—C(ll(T/n)))l < (l—C(ll(T/n)))n when i < n. Thus, the constant in (32), in the

case m = n, can be further estimate by

m | i " 1 i
<LK(T/H);<1 —cd. (T/n))) ) = (LK(T/n)i:ZI(l —Cq, (T/I’l))) )

< Ly (T ! !
= Lx( /”)”<1—C(1,<T/n>>> '

This last term is exactly yr because of the definition of Cq 7 [see (18)]. U

LEMMA 19. Forevery T > 0, we have
ds(® o, ®uyv) < yrds(u,v) Yu,ves,
where yr is defined in (28).
PROOF. Let w € Q2 and ¢ € [0, T'] be fixed. The measure m = (X*(t, -, w),
XV(t,-, ))#uo belongs to T'((P ) (), (Pyyv):(w)). Indeed, for every A e

R it holds m(B) = pofx € RY : X*(t,x, w), X"(t, x, w) € B}, which implies,
for every A € B(R?),

m(A x RY) = po{x € RY: XMt x,w) € A}
= X" (t, -, 0)#io(A) = (P )i () (A).
In the same way, m@R? x A) = (P oY)t (@)(A). Thus, from the definition of the

Wasserstein metric Wy, it is easy to see that

ds(® 1, CDMOU)SE[ sup / |X”“(t,x)—X“(t,x)|duo].
1€[0,T]/RY
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From the Fy-measurability of the initial condition p¢ and applying Proposition 28,
we have the following:

E[E[ sup / \X“(r,x)—X"(t,x)}duo‘}"oﬂ
1€[0,T] /R4

— EURd E[les[gPT]|X“(t, x) = X" (t, )| Fo] duo].

Now we complete the proof applying Lemma 18 as follows:

dS(CDMO;L,CDMOv)gE[/ E| sup |X“(t,x)—X”(t,x)H]—'o]duo}
RY Lie[0,7]

< yrds(u,v). O]

4. Convergence and propagation of chaos. In this section, we will show
that the distance between two solutions of (4) can be estimated by the distance
between the respective initial conditions. Since we have shown in Section 2 that
the empirical measure solves (4) with the appropriate initial condition, we will be
able to deduce from 20 some results of propagation of chaos.

Last we will give a review on recent quantitative results that can be applied
together with Theorem 20 to obtain a more explicit rate of convergence to approx-
imate the solution of SPDE (4) with the solution of SDE (1).

THEOREM 20. Given T > 0, let g, vo : 2 — P (R?) be as in Hypothesis 2,
and let p € Sy, v € Sy be the respective solutions of equation (4) given by the
contraction method described before, there exists a constant Ct > 0, such that

ds(i, v) < CrE[Wi(wo, v0)]-

PROOF. Given T > 0, we define

n
Cr :=< 1 ) ,
(I = va/m)d —CA, (T /n)))
where n € N is the smallest integer such that y(7,,) = Ly TCy,7 < 1; see (18)
for the definition of Cy 7, and C(1, (T/n)) < 1, defined in (17). We will give the
proof in the case when T is small enough such that n = 1 and we refer to the
inductive procedure used in Lemma 14 for the general case. Notice that under this
assumption

~ C
Gpom CLT
1 —yr

where Cy,7 is defined in (18).
Notice that, since ||uoll = [[voll = 1, the Lipschitz constants of b, and b, are
the same, L. Moreover, recalling the definition of the operator ®, (resp., ®,),
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it holds that its fixed point w (resp., v) can be written as w, = X*(¢, -)#uo [resp.,
vy = XV(t, )#vo] where X*(¢, x, w) [resp., XV (¢, x, w)] is a continuous version
of the solution of equation (16) with drift coefficient b, (resp., b,). Let now
be fixed. Notice that the infimum in the definition of the Wasserstein metric is
indeed a minimum (see [1], Chapter 6), that is, there exists a measure m(w) €
I"'(uo(w), vo(w)) such that

(36) A{d Rd|x —x'|m(w,dx,dx") = Wi (vo(®), no(w)).

Moreover, the function w — m(w) is Fo-measurable. Indeed, for every couple of
measures (i, v) € P; x P; we can construct a measurable map (u,v) = m €
I"o(u, v) using Proposition 29 in the Appendix, and then we can see that the func-
tion w — (uo(w), vo(w)) — m(w) is Fp-measurable since it is a composition of
measurable functions. If we define m,;(w) = (X" (¢, -, w), X" (¢, -, w))sm(w), we

getm; € F((CD/L()M)I’ (q)v()v)t)-
As a particular case of Lemma 14, we have that

37) E[ sup |X*(t,x) — X" (t,x)||Fo] < Curfx =],
1€[0,T] ’

where x, x’ € R? are two initial condition for equation (26).
In the following estimates, we use the definition of the Wasserstein metric, the
definition of m,, Proposition 28, inequality (37) and identity (36),

E[ sup Wl((q)uoli)ts(quoM)t)]
tel0,T]

<E| su / x —x'|dm x,x’]
_ZE[OPT] R2d| | dm( )

=F E|: sup / |X“(t,x)—X“(t,x/)|dm(x,x’)‘]-'o:|:|
L Leeo, 71 /R
(38) _
§E/ IE[ sup |X“(t,x)—X“(t,x/)H}"o]dm(x,x/)}
R2 L4ef0,7]

/ /
SIE_ ~ Cir|x —x'|dm(x, x )]

= C1,7E[W1 (1o, v0)].

Using now the definition of the operators ®,,,, ®,, and a triangular inequality, we
obtain

ds(p,v) =ds(®y,m, ©yyv)
(39) = dS((D/LoMa cho,Uv) + dS(cho,Uv, CDVOV)
< C1,7E[Wi(1o, v0)] + yrds(i, v).
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In the last inequality, we have used (38) and Lemma 19. Inequality (39) leads to

Cir
ds(p,v) < ——FE| Wi (1o, vo)|.
l—yr [ ] .

Reading the proof of this theorem, one may wonder if it is really necessary to
add the complication of splitting the time interval in subintervals. Indeed a more
simple calculation can lead to a global estimate, although it can only be obtained
if the initial conditions belong W», which is a stronger assumption. Nevertheless,
we will give now the proof in that case so that the reader can compare the two
different approaches. Moreover, if one is interested in the W, norm, one can apply
this method to other results within this paper. We are indebted to an anonymous
referee for suggesting us this idea.

At the end of this subsection, we will stress what is the difficulty encountered
using W1 which prevents us to obtain a straightforward global estimation in time.

THEOREM 21. Under the same assumptions of Theorem 20, suppose that the
random measures L, vy take values in P(R?), namely they have finite second
moments. Then it holds, forallt <T,

2 2
E[W3 (s, vp)] < 4 P LA CLORIWE (1o, v0)],

where Lk and L, are the Lipschitz constants of the coefficients of the system and
C» is the constant appearing in Burkholder—Davis—Gundy inequality with expo-
nent 2.

PROOF. Proceeding as in the proof of Theorem 20, we can find a random mea-
sure m € oo, vo), such that W22(,uo, V) = [pdypa |X —x'|dm(x, x"). Moreover,
it holds

E[WZZ(MN Vt)] < E[f|XM(t’x) _ Xv(t’x/){dei|

_ E[/ E[|x* (t.3) — X*(r.x') | 7o) dm(x,x/)].

Hence, we proceed estimating the conditional expectation in the last term using

that X* (¢, x) and X" (¢, x") solve (26) and a parallelogram inequality,
E[| X" (t, x) — X" (t, x')|*| Fo]

(40)

<2x —x')?

@1) + 2E[(/Ot|bm (XP(5,0)) — by (X" (s, )] ds)zjfo]

(42) + 2E[(/Ot ;}ak(X”(s, X)) — ok (X (s, x’))|dBf>2’]-"0].
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Using a Burkholder—Davis—Gundy inequality and the Lipschitz continuity of oy,
we can estimate (42) as follows:

2E|:</Ot Z|o*k(X“(s,x)) — ok (X" (s, x/))}dBf)z‘}"o}
k
- < 2C2L§E[/()Z|X“(t,x) - X“(;,x/)|2ds‘fo]

To estimate (41), we first apply the Jensen inequality, then we need to split the drift
using a triangular inequality and then use the Lipschitz continuity of K,

25 ([ 0760, — b (XG5 )]s ) [ 7]
< 205 [0, (676 9) = b1, (0 (5.3) P s| 70|
<] [ ds [1K(0G.00 =) = K(X(5.) =) das(2)
+ [k (x6.2)- )
— KO (5x) =) s () = ()

2
%]

@) <4l /(:E[|X“(s,x) - X"(s.x') | Fo] ds

t
(45) + 4rL,%/0 E[W3 (s, vs)|Fo] ds.

We used here a property of the Wassertein metric which we already used and
proved in the proof of Lemma 18 [see (29)] for Wy, but which can be straight-

forwardly readapted to W».
We now put together (41), (44), (45) and (43) to obtain

E[WZZ(MI’ Vl‘)]
= E[/|X“(z, x) — X" (r, x/)|2dm(x, x/)i|
< 2E[W3 (110, vo)]

t
+4tL,%/ E[sz(us, vy) +/|X“(s,x) —XV(s,x’)|2dm(x,x/):| ds
0

t
+2C2L§/ E[f|X“(s,x)—X”(s,x/)|2dm(x,x/):|ds.
0



PROPAGATION OF CHAOS 1435

Adding at the end the positive term 2C2L(2, fé IE[W22 (s, vs)]ds, we can apply the
Gronwall inequality and obtain

E[sz(,u;, ) + /|X“(I,x) — X”(t,x/)|2dm(x,x/)}
< 4e4t(2tL%+C2L§)E[W22(MO’ vo)]- 0

REMARK 22. Reading the proof of the previous theorem, one can be led to
think that it is possible to do the same calculations using the norm Wi, which is
true up to some point. In particular, following the idea of the proof of Theorem 21
one can reach the inequality

E[Wi (e, vr)] < E[/|X;‘ - X/| dm}

t
< E[Wi (10, v0)] + Lk/O E[Wl (5. vy) + /|X§‘ _ x| dm} ds

t 5 1/2
+C1L0E[f(/ | X — XY ds) dm].
0

The difficult term is the last one, indeed we do not see a way to get rid of the
powers or to switch them with the integrals. What we indeed do in most of the
proofs in this paper is to take the supremum in time inside the integrals to obtain

t 1/2
E[/(/ | XK — X:‘st) dm] < tClL(,IE[/ sup | XY — X;’]dm].
0 5€[0,1]

At this point, it is no longer possible to apply the Gronwall lemma, but this last
term can be subtracted in both sides of the estimations to get something of the
form (1 —rC1L,)E[[ SUPge[0./] | X — X{|dm] < ---, from which the need to do
the estimations in small intervals first.

4.1. Propagation of chaos. Let (2, F, F;, P) be a filtered probability space,
and (Xé),-eN be a sequence of symmetric R?-valued random variable on this
space that are measurable with respect to JFp. We consider a collection B,k,
k > 1, of independent Brownian motions on this space, independent from
the Xé, and we call (}}B),Zo the filtration generated by (Btk)kzl- For every
NeN, xV =" ... xNN).o is the solution of equation (1) with ini-
tial condition (X é, s X(’)V ). We will further suppose that the empirical measure
S(/)V = % ZzNzo ) xi, converges to a random probability measure (g, in the met-
ric E[W; (-, -)]. Under these settings, we will now prove Theorems 24 (which is
slightly more general then Theorem 2) and 3, but first we need the following
lemma.



1436 M. COGHI AND F. FLANDOLI

LEMMA 23. Leto :{l,...,N}—{l,..., N} be a permutation. Then
1 i),N N),N
46)  ELF(XY L XTNIFP =Rl (7O XTI,
for every f € Cp((RHN),

PROOF. Let XN := (Xf(l)’N, ey Xf(N)’N)tzo. Since XV is a strong solu-
tion of equation (1) with initial condition (X1, ..., Xy) it is easy to see that X o.N
is a strong solution of equation (1) with initial condition (X4 (1), ..., Xs(n)). Since
the coefficients b and o} have the necessary Lipschitz properties (see [9]), we have
strong uniqueness at fixed initial data x € R?. Thus, we can apply Proposition 1.4

of [12] (notice that X"V and XV have the same initial law) and we obtain unique-
ness in law. More precisely we have

N
(XN, (BY)ren)sP = (X7, (BY)pen)s®  VE=0.

This implies, for every A € F such that A = ((BX);>1 € A} with A € B((R9)™)
and for every ¢ € Cp(RHN),

E[I]'Af(XtN)] = E[ﬂ{(gf)kzlex}f(XzN)] = E[l{(B,’()kzleX}f(XtN’a)]
=E[1af (X))

Since the integrals of f(XN) and f (XtN "?) coincide on every element of a basis
of .7-"tB , their conditional expectation coincide also; hence, (46) follows. [

Using the previous result, we can now prove Theorem 2 which we restate here
for simplicity.

THEOREM 24. There exists a random measure-valued solution [, of equa-
tion (8) such that

Jim E[ls. 9} (ur. )] =0

for all ¢ € Cp(RY).
Moreover, givenr e Nand ¢1, ..., ¢, € Cb(Rd), we have

lim E[¢1(X;N) - ¢ (XIN) FE] =E[]‘[<m,¢i> EB]

N—o00 e
in LY().

PROOF. Since the convergence in the Wasserstein metric Wy implies the weak
convergence, the first statement follows from Theorem 20.
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Without loss of generality, we prove the second statement in the case » = 2. Let
@1, P> < M. By a triangular inequality, we obtain

E[p1(X; ™) (X7 ™)FE] = E[ (e, 1) (1e, 92) | FE]|
(47) < [E[¢1 (X))o (XD NFP] = E[(SY. ¢n)(SY . o) FE]|
(48) + [E[(SN, i)Y, )| FP] - [wt, o) (s, ¢z>|fB]|

Using Lemma 23, we can estimate (47) as follows:

E[¢1 (X, )po (X7 M) FET = E[(SY . p1)( SV, )l 7P

1 N

:‘m Y Elsi (e N)IFE
i j=1,i#j
1 N N N B
——QZ XiM)ga (X1 FP]
1 1 ) 2 I,

<’<N2 N NQ)(N - N)M +’NM

2

=2——=0 as N — oo.
N

The convergence to zero of (47) follows from the first statement of this theorem.
Indeed,

E[|E[(S". ¢1)(SY. o) FP] — El (s ¢1) (e 62) | 7]

E[[(S, é1) = (e, o0)[|(SY s o)1 +ELISY s d2) = Grers 92)[G1er, p1)]]
< ME[|(SY. ¢1) = (s, ¢1)|] + ME[[(S) . ¢2) — (. )]
=2ME[|(SY, ¢1) — (s, 1)|]] >0 as N — oo. O

PROOF OF THEOREM 3.  First, notice that X"V is the strong solution of equa-
tion (26) with drift coefficient by, where v = S = {SV};c0.7], and initial condi-

tion X;. We can thus write X" N =Xx"@, X" o(w), w).
If we apply Lemma 18, we obtain

E[|XPN = X|] < yrds(u, SV).
This last quantity goes to 0 as N — oo thanks to Theorem 20. [J
4.2. Quantitative estimates. As already mentioned, there are several recent re-

sults in literature that deal with the rate of convergence of an empirical measure.
In this section, we want to give some examples of how these results can be applied
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in our model using Theorem 20. Under the assumption in the beginning of the sec-
tion, we further define G(I)V the law of the initial condition (X(l), e X(I)V ) and we
denote by Gé\f 5 its first two marginals. Given a p > 0, we suppose that Gév and po
have finite first p moments M, (Gé\’ ) and M, (o).

Using Theorem 2.4 of [8] on the initial conditions and our estimates of Theo-
rem 20, we can compare the rate of convergence of the empirical measure of the
solution to the rate of convergence of just two initial particles.

COROLLARY 25. For every exponent y < (d + 1+ %)_1, there exists a finite
positive constant I depending only on p and d such that, for every N > 1,

~ 1\”
B (Y1) = CT (M, (GY) + My 420) """ (W (Gl o) + ;)

When the initial condition consists of a sequence of i.i.d. po-distributed ran-
dom variables (X(i))ieN, a quantitative estimate can be derived from [6]. Under
this stronger assumptions one can obtain a slightly stronger result, however in this
case we must suppose that the measures which we are working on have finite p
moments with p strictly greater than one.

COROLLARY 26. Let p > 1. There exists a constant I" depending on p and d
such that, for all N > 1,

E[Wi (S, )]
< CTMp(po)'/?
N=12log(1 + N)+ N~ @=D/r ifd=2and p#2,

X N—l/d + N_(P_l)/p’ lfd > 26mdp #

d-1

APPENDIX

PROPOSITION 27. Given (2, F, (Ft)icfo,1], P), let M; be a continuous mar-
tingale with respect to F;. If we define M| = supy_,, |M;|, it holds

E[| M| | Fo] < CLE[IMI?1F),

for some constant Cj, > 0.

PROOF. We fix an A € Fq and we prove the following:

E[14]M;|"] < C,E[141M1]"7].
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First, we note that N; := M,1 4 is a continuous J;-martingale, indeed A € Fy C
Fs implies

E[la M| Fs] = LAE[M; | Fs] =1aM;.
We can thus apply the Burkholder—Davis—Gundy inequality to N, and we obtain
E[|N;|"] < C,E[INT"?].
Notice that 14 commute with sup, .o 7}- The thesis follows from the equality

(49) [TaM]; = 1aM];. O
Throughout the paper, we repeatedly used an identity of the form

(50) £ [ @] = [ Elreiz]duoco.

This identity may look at first sight completely general but it requires appropriate
assumptions of continuity in x and integrability. Just in order that all objects are
well defined, we need:

(i) f:Q — C(R?) measurable,

(i) E[fga |f(x)ldpo(x)] < oo,
(iii)) E[sup,cg | f(x)]] < oo for every compact set K C R4,

Indeed, under (i)—(ii), the integral [pa f(x)dpo(x) is first well defined and fi-
nite a.s. (f has to be continuous in x since g is a general probability measure),
and also L' (), so the conditional expectation E[ Jra f(x)dpo(x)|Folis well de-
fined. As to the right-hand side of (50), on any compact set K C R4, from (i)
and (iii), we have w — f(w, -) of class LY(Q:; C(K)) [the space C(K) of contin-
uous functions on K endowed with the uniform topology], hence by the defini-
tion of conditional expectation of random variables with values in Banach spaces,
E[ flk|Fo] is again a well-defined element of LY(Q: C(K)); and, as shown below
in the proof of next proposition, taking as compact sets the sequence of closed balls
B(0, n) one gets a definition of E[f(x)|Fo] as a measurable function from 2 to
C (R%); notice in particular that continuity in x of E[ f (x)|Fo] is essential to define
Jra ELf (x)|Foldumo(x) because jig is a general probability measure. Finally, the
finiteness of [pa E[f(x)|Foldpo(x) is ultimately a consequence of (ii) again, as
proved in the next proposition.

PROPOSITION 28. Under assumptions (1), (ii) and (iii), identity (50) holds
true almost surely.

PROOF. As already noticed, given n € N, E[ f|p(0,n)|Fo] is a well-defined
element of L!($2; C(B(0,n))). Moreover, if g is in the equivalence class of
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E[f|Bw.n|Fol, then at any x € B(0,n) we have that g(x) is in the equiva-
lence class of E[f(x)|Fo] [understood as the conditional expectation of the r.v.
o+ f(w,x), x given]. Indeed, for every A € Fy,

E[g(x)1a] = Elglal(x) =E[f1al(x) = E[f(x)14].

We can choose a sequence f ) = Y7t fila, such that f; € C(B(0,n)), A; €
JF and f(m) — fin LY(Q, C(B(0,n))), as m — oo. Moreover one can choose,
up to subsequences, f ™ such that the convergence is almost sure and || f || oo <
I £1B0.m) lloos a.s. It is easy to see that E[ f ™| Fy] =3, E[ fi|Fol14,. From this it
follows that

E[/ o dlL0|]:0:| =/ E[f(m)‘}'o] d o, P-a.s.
B(0,n) B(0,n)

Notice that, for every fixed w, it holds f ") (w) — f(w) uniformly in x on the
compact B(0, n), and hence, by the dominated convergence theorem

/ ™ (@) @)po(w, dx) — / f(@) () po(@, dx).
B(0,n) B(0,n)

Thus, [p.n) ™ duy— JBo.ny [ dioin L' from which follows that, up to a sub-
sequence, E[ [ £ dpolFol — E[[B(O’n) f duolFol, P-a.s. On the other hand,
we can first apply conditional dominated convergence and then the traditional ver-
sion of it to obtain [, ELf ™| Foldo = [ ELf1Foldpo.

We have proven (50) on a closed ball of R4, we want to extend it on the whole
space. Given n € N, we call f, the restriction of f on B(0, n). It holds, as already
noted, f, € L'(2, C(B(0, n))) for every n € N.

We construct now the sequence {g,},en such that g, : 2 — C(B(0, n)) and

gn € LY(Q; C(B(0,n)))  foreveryn €N,
gn € E[fulFol for every n € N.

We will show that there exists a function g : & — C(R?), such that for every
x €R?, g(x) € E[f(x)|Fol and g|ax B0.n) = &n- Moreover, if g, g’ : @ — C(RY)
have the same properties, then g = g’ a.s.

First, let us prove that g,41lQxB(,1), as a function from € to C(B(0, n)),
is equal to g, on a set 2, of measure one. The function g, is characterized
by two properties: it is Fo-measurable, and E[g,+114] = E[fn4+114] for every
A € Fo. Here, E[gn+114] and E[ f;,4+114] are elements of C(B(0,n + 1)). Simi-
larly, g, is Fo-measurable, and E[g,14] = E[ f,14] for every A € Fp. Obviously,
8n+1lQxB(0,n) 18 Fo-measurable. Moreover,

Elgn+iloxBonlal = Elgu+11allB0.n)-

To show this, notice that the function

Gn(x) = E[gnr1(®)|axB0,m1A]
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is well defined by Fubini theorem as a function from B(0, n) to R4 In the same
way, one can define G(x) := E[g,+1(x)14] as a function on B(0,n + 1). Now
G, (x) = G(x) for every x € B(0,n), hence G,, = G|p(0,n)- Now,

Elgn+11allB0,n) = Elfa+11allB0.n) = Elfut1l@xB0,m 1Al
=E[fulal =El[gs14]

and thus g,11]oxB(0,n) 18 almost surely equal to g,.

On the set (), 2, we have g, |QxB(0.k) = gk forevery m >k > 0. Let g: Q x
R? — R be defined on M, 2n as g(x, w) = gm(x, w) where m is the smallest
integer such that x € B(0, m) (and arbitrarily on the complementary of (), 2,).
For every w € (), 2,, the function x — g(x, ®) is continuous on each B(0, m)
(easy to check by the previous properties). Hence, g : 2 — C(R?).

Now, if g’ : @ — C(R?) is such that, for every n € N, it holds g'|qoxp0.n) €
E[ f41Fo], then there exists a set €2, C €2, such that P(2,) =1 and g, = g, on
Q. Then for every w € (), 5, and for every x € B(0,n), g(w, x) = gh(w, x) =
gn(w,x)=g'(w,x); hence, g = g’ a.e. Finally, if x € B(0, n), and A € Fo,

E[g(x)14] =E[g,(x)14] = E[gx1a1(x) = E[ folal(x) =E[ f(x)14]
=E[f(x)14].

Hence, g(x) € E[ f (x)|Fo]. To conclude, we notice that applying Lebesgue domi-
nate convergence theorem to the sequence f,, the random variables [ B(O.n) fnduo
converges a.s. to the random variable [pas f djio, as n — oo. Thus, by the condi-
tional version of dominated convergence theorem,

s | [, £duolo| = tim B [ fuduol o],

By the definition of g, we have that, as n — 0o, the positive part g, increases
to g1 a.s., and the negative g, increases to g~ . Thus, by monotone convergence
theorem, it holds a.s.

- + _ -
fRdgduo—/Rdg dpo fRdg d o

= lim g duo— lim &, d1o.

n—0o0 B(O,n) n—0o0 B(O,n)

(52)

The thesis follows from the equalities (51) and (52). Notice that this also implies
that fpa E[ f (x)|Foldpo(x) is finite, because it is equal to a finite quantity. [

PROPOSITION 29. Let (1, v) € P1(R?). If we define the set
FCo(u, v)

= {m eT(u.v)| fR = ldintey) = nf fR x — yldm(x, y)}
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then there exists a measurable function f : Pi(R?) x Pi(RY) — P1(R*) such
that f(u,v) € Lo(u, v).

PROOF. The set {(, v, m)|m € To(u, v)} is closed in P (R?) x P;(R?) x
P1(R*) endowed with the weak topology (see, e.g., [1], Proposition 7.1.3), thus
the proposition follows from Von Neumann theorem on measurable selections. [
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