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PROPAGATION OF CHAOS AND POINCARE INEQUALITIES
FOR A SYSTEM OF PARTICLES INTERACTING
THROUGH THEIR CDF
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Ecole des Ponts and Université Rennes 1

In this paper, in the particular case of a concave flux function, we are
interested in the long time behavior of the nonlinear process associated in
[Methodol. Comput. Appl. Probab. 2 (2000) 69-91] to the one-dimensional
viscous scalar conservation law. We also consider the particle system ob-
tained by replacing the cumulative distribution function in the drift coefficient
of this nonlinear process by the empirical cumulative distribution function.
‘We first obtain a trajectorial propagation of chaos estimate which strengthens
the weak convergence result obtained in [8] without any convexity assump-
tion on the flux function. Then Poincaré inequalities are used to get explicit
estimates concerning the long time behavior of both the nonlinear process
and the particle system.

Introduction. In this paper, we are interested in the viscous scalar conserva-
tion law with C! flux function —A
2
o
(1 0 Fi(x) = 78xth(x)+ax(A(Ft(x))» Fo(x) = H *m(x),

where m is a probability measure on the real line and H (x) = 1{,>0y denotes the
Heaviside function. As a consequence, H * m is the cumulative distribution func-
tion of the probability measure m. Since A appears in this equation through its
derivative, we suppose without restriction that A(0) = 0. According to [8], one
may associate the following nonlinear process with the conservation law:

t
) Xt=X0+aB,—/0 A/(H*PS(XS))ds,
Vt > 0, the law of X, is P;,

where (B;);>0 is a real Brownian motion independent from the initial random vari-
able X with law m and o a positive constant. The process X is said to be nonlinear
in the sense that the drift term of the SDE depends on the entire law P; of X;. More
precisely, according to [8], this nonlinear stochastic differential equation admits a
unique weak solution. Moreover, H * P;(x) is the unique bounded weak solution
of (1). For ¢ > 0, by the Girsanov theorem, P; admits a density p; with respect to
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the Lebesgue measure on the real line.

We want to address the long time behavior of the nonlinear process solving (2)
by studying convergence of the density p; (see [2] and [3] for a similar study
in a different setting). Since the cumulative distribution function x — H * Pg(x)
which appears in the drift coefficient is nondecreasing, convexity of A is a nat-
ural assumption in order to ensure ergodicity. Then the flux function —A in the
conservation law (1) is concave.

In the first section of the paper, after recalling results obtained in [8], we show
that trajectorial uniqueness holds for (2) under convexity of A. Then we introduce
a simulable system of n particles obtained by replacing in the drift coefficient the
cumulative distribution function by its empirical version and the derivative A" by a
suitable finite difference approximation. When A is convex, existence and trajecto-
rial uniqueness hold for this system. Moreover, we prove a trajectorial estimation
of propagation of chaos which strengthens the weak convergence result obtained
in [8]. Unfortunately, because the empirical cumulative distribution function is a
step function and therefore not an increasing one, this estimation is not uniform in
time.

The second and main section deals with the long time behavior of both the
nonlinear process and the particle system. We address the convergence of the
density p; of X; by first studying the convergence of the associated solution
H x p; of (1) to the solution F, with the same expectation of the stationary equa-
tion %zax +Foo(x) + 05 (A(Foso(x)) = 0 obtained by removing the time derivative
in (1). For this result, no convexity hypothesis is made on A. Instead, one assumes
A) <0 foru e (0,1), A/(0) <0, A(1) =0 and A’(1) > 0. In contrast, to prove
exponential convergence of the density of the particle system uniform in the num-
ber n of particles, we suppose that the function A is uniformly convex. This hy-
pothesis ensures the existence of an invariant distribution for the particle system.
In [14], a necessary and sufficient condition on the drift sequence is established
for existence of the invariant measure and convergence in total variation norm for
the law of the particle system at time ¢ to this measure. In the present paper, the
key step to derive quantitative convergence to equilibrium consists in obtaining a
Poincaré inequality for the stationary density of the particle system uniform in 7.
This density has exponential-like tails and therefore does not satisfy a logarithmic
Sobolev inequality. So the derivation of the Poincaré inequality cannot rely on the
curvature criterion, used, for instance, in [5, 6, 12] or [13] for the granular media
equation. Instead we make a direct estimation of the Poincaré constant using the
specific analytic form of the invariant density. To our knowledge, our study pro-
vides the first example of a particle system, for which a Poincaré inequality but no
logarithmic Sobolev inequality holds uniformly in the number n of particles.

ASSUMPTION. Throughout the paper, we assume that A is a C! function on
[0, 1] s.t. A(0) =0.
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1. Propagation of chaos.

1.1. The nonlinear process. Let us first state existence and uniqueness for the
nonlinear stochastic differential equation (2).

THEOREM 1.1. The nonlinear stochastic differential equation (2) admits a
unique weak solution ((X;, P;));>0. For t > 0, P, admits a density p; with respect
to the Lebesgue measure on R. The function (t,x) — H x P;(x) is the unique
bounded weak solution of the viscous scalar conservation law (1). Moreover,

3) V>0 X, — Xo is integrable and B(X; — Xo) = —A(1)t.

Last, if the function A is convex on [0, 1], (2) admits a unique strong solution.

PROOF. The first and third statements are consequences of Proposition 1.2 and
Theorem 2.1 of [8] [uniqueness follows from uniqueness for (1) and existence is
obtained by a propagation of chaos result].

According to the Yamada—Watanabe theorem, to deduce the last statement, it is
enough to check that when A is convex, then trajectorial uniqueness holds for the
standard stochastic differential equation

dX; =UdB[ — A,(H * Qt(X[))dt

where (Q;);>0 is the flow of time-marginals of a probability measure Q on
C([0, +00), R). Since for each ¢ > 0 the function x — A’(H * Q;(x)) is non-
decreasing, if (X;);>0 and (¥;);>0 both solve this standard SDE, then | X; — Y| is
bounded by

t
| Xo — Yol +/0 sign(Xs — Y5)(A'(H x Qs (Yy)) — A'(H % Q4(Xy))) ds,

and then by |Xo — Yp| which concludes the proof of trajectorial uniqueness.
Existence of the density p; for ¢+ > O follows from the boundedness of the
drift coefficient and the Girsanov theorem. To prove (3), one first remarks that by
boundedness of the drift coefficient, for each ¢ > 0, the random variable X; — Xg
is integrable and
t

E(X, — Xo) = /0 E(A'(H * Py(X,))) ds

:_/OZ/RA’(f_; Ps(dy)>Ps(dx)ds.

For s > 0, since by the Girsanov theorem P does not weight points,

/RA/(/OO Ps(dy)> Py(dx) = [A(H * Py(x))] T2 = AD). .
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COROLLARY 1.2.  Assume that A is C2 on [0, 1]. Then the function H * P;(x)
is C12 on (0, 4+00) x R and solves (1) in the classical sense on this domain.

PROOF. By the Girsanov theorem, for 7y > 0, the law P, of X;, admits a
density with respect to the Lebesgue measure on R. Hence (¢, x) — H * P;(x) is
a continuous function on (0, 400) x R with values in [0, 1]. According to [11],
Theorem 8.1, page 495, Remark 8.1, page 495 and Theorem 2.5, page 18, there
exists a function u with values in [0, 1], continuous on [0, +00) x R and C12 on
(0, +00) x R such that

Vx e R, u(0,x) = H * Py (x),
2
IV(t,X) € (0, +00) x R, dru(t, x) = %axx“(t»x) + 0x (A(u(t, x))).

By the uniqueness result for bounded weak solutions of this viscous scalar conser-
vation law recalled in Theorem 1.1, Vt > 1y, H * P;,(x) = u(t — tp, x). The conclu-
sion follows since #g is arbitrary. [

1.2. Study of the particle system. For n € N*, let (a,(i))<;<, be a sequence
of real numbers. In this section, we are interested in the n-dimensional stochastic
differential equation

. n .
@ dX;’”ZUdBZi —an( 1{X{‘"<X§’”}> dt, X(l)’ané, 1<i<n,
j=1
where (B');>1 are independent standard Brownian motions independent from the
sequence (Xé),-z 1 of initial random variables.

In the next section devoted to the approximation of the nonlinear stochastic
differential equation (2), we will choose a, (i) equal to the finite difference ap-
proximation n(A(i/n) — A((i — 1)/n)) of A’ (}%). For this particular choice, the
nondecreasing assumption made in the following proposition is implied by con-
vexity of A.

PROPOSITION 1.3.  Assume that the sequence (ay,(i))1<i<n IS nondecreasing.
Then the stochastic differential equation (4) has a unique strong solution. Let

(Yl’n, ..., Y"™) denote another solution starting from (Y3, ..., Y") and driven
t t 8 0
by the same Brownian motion (B', ..., B"). Then
n n
) as. V=0 Y (X" —Y"T <> (X, - Y)R
i=1 i=1
In addition, if the initial conditions (X(l), ..., Xpy) and gl ..., Yy) are s.t. a.s.,

Viell,..., n}, Xé < Yé (resp. X6 <Yy), then
(6) as,Vt>0,Vief{l,...,n} X" <Y (resp. X" < Y'™).
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Existence of a weak solution to (4) is a consequence of the Girsanov theorem.
Therefore, according to the Yamada—Watanabe theorem, it is enough to prove (5)
which implies trajectorial uniqueness to obtain existence of a unique strong solu-
tion. To do so, we will need the following lemma.

LEMMA 1.4. Let (a(i))1<i<n and (b(i))1<i<n denote two nondecreasing se-
quences of real numbers. Then for any permutation T € 4§,,,

(7 Y ab(r() <Y a@)b).

i=1 i=1
PROOF. For n = 2, the result is an easy consequence of the inequality

(a(2) —a(1)(b(2) — b(1)) > 0.

For n > 2, we define 71 as t if (1) = 1 and as T composed with the transposition
between 1 and 77! (1) otherwise. This way, 71 (1) = 1. In addition, using the result

forn=2,weget) ! a(i)b(r(i)) <Y i ;a()b(ri(i)).
For 2 < j <n — 1, we define inductively 7; as t;_jif t;_1(j) = j and as t;_;

composed with the transposition between j and rj__ll (j) otherwise. This way, for
1 <i <j,t;(i)=1i.Again by the result for n = 2, one has

S ab()) <Y a)b@ () <Y ai)b) < < Y a@)b(E—1(i).

i=1 i=1 i=1 i=1

We conclude by remarking that 7,,_ is the identity. [J
We are now ready to complete the proof of Proposition 1.3.

PROOF OF PROPOSITION 1.3. Let (X", ..., X™") and (Y1",..., Y™") de-
note two solutions. The difference

n n
DX =Y = Y (X - ¥g)?
i=1 i=1

is equal to

t n ) . n n
(8) 2/0 Z}x;’" - Ys””)<an(zl 1{Ysj,nfys,«_n}> —an(zll{xg,nfxé,n))ds.
i= J= J=

By the Girsanov theorem, for any s > 0O the distributions of (X sl’”, o XY™ and
(Yln, ..., ¥™") admit densities w.r.t. the Lebesgue measure on R" and there-
fore dP ® ds a.e. the positions X!, ... X" (resp. Y, ..., Y"") are distinct

X
. . . 1
and there is a unique permutation ‘L'SX € 4, (resp. tsY € 4,) such that X;“ (.
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Xﬂcé 2),n -. XrA Xm),n (resp. YTA Y(),n YTJ Y(2).n -... f Y(n),n ) Therefore
dP®ds ae.,

Z(Xln Ylﬂ)(an<21Y/n<YStn}> an<z 1{X1n<in)>

i=1
is equal to

X (; X /-
Zan(l) T Y(i)n _ r Y (i), n) _ (Xsfs @n YSTS (1),;1)).

The sequence (a,(i))1<i<n 1S nondecreasing. Applying Lemma 1.4 with b(i ) =

X;‘X(l)’n and T = (rx) Vo 7Y then with b(i) = and T = (ry) Io
obtains that the 1ntegrand in (8) is nonpositive le ® ds a.e. Hence (5) holds.
Let us now suppose that a.s. Vi € {1,...,n}, Xi < Yi and define v = inf{r >
0:3i €{1,...,n}, X" > Y™} with the convention inf @ = +oc. From now on,
we restrict ourselves to the event {v < +oo}. Leti € {1, ..., n} be such that Yl’, M=
X f)” There is an increasing sequence (si)x>1 of positive times with limit v such
that Vk > 1,an(2’}:1 1{X§;”5X§;(”}) < an(Z’}zl 1{Y3!,:”SY§,;"})' Since (a, (i))1<i<n 18
nondecreasing, by extracting a subsequence still denoted by (sx)x for simplicity,
one deduces the existence of j € {1,...,n} with j # i such that Vk > 1, X é;{” <

Xﬁk’n and Y.J,;" < Ysi" Since s < v, Xl < XJ < YJ < Yl ' By continuity of

the paths, one obtains X’" = X Moyl =y i.n Now since the probability of the
event

r i),n
'O, , One

Ji1, iz, i3 dist.in {1,...,n},3r >0 X' +0B;' =X + o B> =X + o B

is equal to 0, the Girsanov theorem implies that as. vie{l,...,n}\{i,j}, X f)" *

Xin = Xy /™ In the same way, Y £y, in Yv . By continuity of the paths and
definition of v one deduces that for k large enough, and for every ¢ € [sg, v],

n n n n
Z I{Yt],nSYti,n} 5 Z I{Xl{.tlEX;',n}; Z I{Ytl,nsytj,n} S Z I{Xi,nSth,n}.
=1 =1 = =1

I#i,j I#i,] I#i,j I#i,]

Since a.s. dt ae., Y, # Yt] ™ and (ay (i ))1<i<n 1s nondecreasing, one obtains that
a.s. dr a.e. on [sg, v],

n n
an (Z 1{Ytl,nSYti.n}) + an (Z 1{Ytlln§Ytj,n}>
=1 =1
=dan <Z 1 (xhn<x/m ) + an (Z I{Xl "<X§"}>

=1
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By integration with respect to ¢ on [s, v], this implies that a.s. Y2 — Xin 4 ij -
X{’n > YS’Z” — X;"k” + YSJ;” — X{:k’" > (. Therefore P(v < +00) =0.

When a.s. for i € {I,...,n}, X < Y|, one obtains that for & > 0 the solution
(Y, "E L Y o (4) starting from (Y] +e&,..., Y +e) is such that

as., Vi >0Vie{l,..., n} Xﬁ’” < Yti,n,g‘

Since by (5), ¥/ < Y/ + /ne, one easily concludes by letting ¢ — 0. [

1.3. Trajectorial propagation of chaos. From now on, we set

® VneN'.vie(l,....n) an(i>=n(A(%)—A(i_l>)

n

and assume that the initial positions (X 6)121 of the particles are independent and
identically distributed according to m. We prefer to define a, (i) with the above
finite difference approximation of the choice A’(i /n) made in [8] because the sum
Y7, an(i) which plays a role in the long time behavior of the particle system
is then simply equal to nA(1). One could also obtain trajectorial propagation of
chaos estimates similar to Theorem 1.5 below for the choice a, (i) = A'(i/n).

In the present section, we also suppose that A is a convex function on [0, 1]. By
Theorem 1.1, for each i > 1, the nonlinear stochastic differential equation

. , . t .
(10) X;:Xf)—l—aB,’—/o A'(H x Py(X})) ds,
V¢ > 0, the law of X! is P;,

has a unique solution and for all ¢ > 0, the law P; of X' does not depend on i.

Under a Lipschitz regularity assumption on A, we obtain the following trajectorial
propagation of chaos estimation.

THEOREM 1.5. IfA:[0, 11 — R is convex and A’ is Lipschitz continuous with
constant K, then
K?t?
6n

Vn>1,Vl<i<nVi>0 E( sup (X" — X;')z) <
s€[0,1]

PROOF. Let us write Zl’-’:l(Xf’" — X;')2 as
tn i . n n
2f0 g(x?n - Xi‘)(“" (Zl l{xsfsx;'}) B “"(Zl l{xsf’"sx?"}» ds
i= J= J=

t " . .
+2f0 DX —XDC(s, X, .. XD ds
i=1
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where C (s, X;, ..., X?) is equal to

1 & 1
A'(H x Py(X))) _"< ( le’<x1>_A<;ZI{X.{§X"}_;>>'
j=1 ’

Like in the proof of trajectorial uniqueness for (4), because of the convexity of A,
the first term of the r.h.s. is nonpositive. Moreover, by Lipschitz continuity of A’,

2
1 1
<A (H * Py(X))) —n( ( ZIXS@«)—A(;Zl{x-!sxg}_Z)))
j=1

1 . 1< 01 i
- (fo A'(H * Py(X})) — A’(; 2 Liyiaxy T) de)
j=1

2
K* ! i i
=7 (Z(H*PS(XS)—I{ijfxé})—k(H*Ps(Xs)—G)) do.

" j#i
For s > 0, as the variables X ; are i.i.d. with common law P; which does not weight
points and H * Pg(X}) is uniformly distributed on [0, 1],

1 . | ,
/0 E((Z(H*PS(XD — I{X!SX{}) + (H * Py(X)) _9)) )d0

j#i
=Y E((H * Py(X}) — Lxi<xi) +/ E((H * Py(X}) — 6)%)do
J#
=(n— DE((H * Py(X))(1 — H * Py(X)))) + 1/6
=n/6.

Using the Cauchy—Schwarz inequality, one obtains

n t 2
E( sup Y (xim— X§)2> <2 (( (X" ) )ds
(se[O,t] ; /(; lZI

2K E( sup Xn:(Xi’" —Xi)2> ds
\/_ uel0,s]; 1 !

By comparison with the ordinary differential equation o' (r) = 2K “(’ , one con-

cludes that

n ) ) KZZ,Z
Vt>0 E[ sup Z(X?”—X;)z < =

SE[O,Z] i=1
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Exchangeability of the couples ((X"", X i))ie{l,...,n} completes the proof. [

REMARK 1.6. One could think that assuming that A is uniformly convex:
(11) Jo>0,V0<x<y=<l A'(y)—Ax)>aly—x)

would lead to a better estimation. Indeed, then for every i € {1,...,n — 1},

(i+D/n
a,,(i—i—l)—an(i)znf ' [A/(x)—A'<X—%)]dX2%-

/n

But since even in this situation, the nonpositive term
n . . n n
Ln l . _ . s
>0 2 (0 3 1ty) = (2 o))
i=1 j=1 j=1

vanishes as soon as the order between the coordinates of (X Sl’”, oo, XM s the
same as the order between the coordinates of (X:, ..., X?), we were not able so
far to improve the estimation.

COROLLARY 1.7. Under the hypotheses of Theorem 1.5, let m be a probabil-
ity measure on R such thatVx € R, H xm(x) < H xm(x). If for some random vari-
able Uy uniform on [0, 1] independent from (Bi)izl, X(l) =inf{x: H xm(x) > Uy}
and (Ytl),zo denotes the solution of the nonlinear stochastic differential equation

t
1 1 1 D 1
(12) [Y, =Y, + 0B —fo A/~(H>|< Py(Yy))ds,
vVt > 0, the law of Y,1 is Py,
with Yy = inf{x : H i (x) > Uy}, then
PVt >0,X, <vH)=1.

Moreover ¥t > 0,Vx € R, H * P, (x) < H % P;(x). Last, the function t IElYtl —
X} is constant.

REMARK 1.8. At least when m and m do not weight points, one has a.s.
A'(H % Py(X})) = A'(H % Py(Y))) since H ¥ m(X}) = H *m(Y}) = U;. There-
fore a.s. d(Y!' — X')g = 0 and one may wonder whether a.s. ¥,! — X! does not
depend on ¢. If this property holds, necessarily, a.s. dt a.e. A'(H * P,(th)) =
A/(H*};,(Ytl)). If A’ is increasing, a.s. forall t > 0, H % p,(X}) = H % p,(Y,!) with
p; and p, denoting the respective densities of P; and P;. If A is C2, the Brown-
ian contribution in d (H * p;(X tl) — Hxp,(Y, [' )) given by Itd’s formula vanishes,
that is, p,(X;) = p;(¥;') and Yu €10, 11, pi((H * p)~"' ) = py(H * p1) ™' (w))
or equivalently ((H * p,)~") (u) = ((H * p;)~") (u). Hence Y,! = X! + ¢ for a
deterministic constant ¢ which does not depend on ¢ according to (3). Letting
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t — 0, one obtains YO1 = X(l) + c. This necessary condition turns out to be sufficient
as (X tl + ¢);>0 obviously solves the nonlinear stochastic differential equation (2)
starting from X (1) +c.

PROOF OF COROLLARY 1.7. For (U;);>2 a sequence of independent uniform
random variables independent from (U7, (Bi)iz 1), we set

Vi>2  Xh=inf{x:H*m(x)>U;} and Y} =inf{x:H %m(x)>U}.

Since H xm < H *m, a.s. Vi > 1, Yoi > Xé. From Proposition 1.3, one deduces

that the solutions (X", ..., X"y and (¥,""", ..., Y"") to (4) respectively starting
from (X, ..., X3) and xr, ..., Y()) are such that

as,Vn>1Vie{l,...,n,Vt>0  Y'">xi"

Since, by Theorem 1.5, for fixed ¢t > 0, one may extract from (X,l’”, Y,l’”)nzl a
subsequence almost surely converging to (X ,1, Y, ll), one easily deduces that P(Vt >
0, le < Ytl) = 1. Hence

Vi>0,VxeR  Hx*P(x) =P <x) <P(X! <x)=Hx P, (x).

Since |Y,' — X} —|Yy — X} =Y = Y] — (X! = X[), (3) ensures that E|Y,! — X | €
[0, +00] does not depend on 7. [J

2. Long time behavior. In this section we are interested in the long time be-
havior of both the nonlinear process and the particle system. According to (3)
and the equality >, a,(i) = nA(1) which follows from (9), we have to suppose
A(1) =0 in order to obtain convergence of the densities as ¢ tends to infinity. We
address the convergence of the density p; of X; by first studying the convergence
of the associated cumulative distribution function F; under the following hypoth-
esis denoted by (H) in the sequel:

A0)=A(1)=0,  A(0) <0,
(H)
A()>0 and VYue(,1)  Au) <0.

These assumptions determine the spatial behavior at infinity of the drift coefficient
in (2).

To prove exponential convergence of the density of the particle system uniform
in the number n of particles, we make the stronger assumption of uniform convex-
ity on A. The key step in the proof is to obtain a Poincaré inequality uniform in
n for the stationary density of the particle system. This density has exponential-
like tails and therefore does not satisfy a logarithmic Sobolev inequality. So the
derivation of the Poincaré inequality cannot rely on the curvature criterion, used,
for instance, by Malrieu [12, 13] when dealing with the granular media equation.
Instead, we take advantage of the following nice feature: up to reordering of the
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coordinates, the stationary density is the density of the image by a linear trans-
formation of a vector of independent exponential variables. And it turns out that
the control of the constant in the n-dimensional Poincaré inequality relies on the
Hardy inequality stated in Lemma 2.18 which is a one-dimensional Poincaré-like
inequality. To our knowledge, our study provides the first example of a particle sys-
tem, for which a Poincaré inequality but no logarithmic Sobolev inequality holds
uniformly in the number # of particles.

2.1. The nonlinear process. In this section, we are first going to obtain nec-
essary and sufficient conditions on the function A ensuring existence for the sta-
tionary Fokker—Planck equation obtained by removing the time-derivative in the
nonlinear Fokker—Planck equation

2
o
(13) o pr = 78”1% + 0 (A'(H * pr)pr)

satisfied by the density of the solution of (2). Under a slightly stronger condition,
the solutions satisfy a Poincaré inequality.

LEMMA 2.1. A necessary and sufficient condition for the existence of a prob-
ability measure | solving the stationary Fokker—Planck equation

2
i+ 80 (A'(H % ) ) =0

in the distribution sense is A(1) =0 and A(u) < 0 for all u € (0, 1). Under that
condition, all the solutions are the translations of a probability measure with a C'
density f which satisfies

VxeR  f(x)= —%A(H % f(x)) and
(14) "2
f'0) == A (H x f (@) f @).
If A'(0) <0 and A'(1) > 0, then
_2A’(0)

2
S(x) ~ 2A/?1)

f f(y)dy, when x — —o0,
—00

+00
B / fydy, when x — +00,
(o X
(15) 5
N L, when x — —o0,
dy | 24(0)f(x)
o f(») o’

when x — +00,

24D f(x)
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and all the solutions satisfy a Poincaré inequality and have a finite expectation.
Last, if the function A is C? on [0, 1], then f is C? and satisfies

[ (x)
fo)

PROOF. Let p be a probability measure on R solving the stationary Fokker—

Vi 2 " 2
(16) f1@) = =5 AT (H  f(0)) f7 () +

Planck equation. The equality ";ax = —0 (A" (H*u(x)u) ensures that u does

not weight points. Hence the stationary equation is equivalent to 9, (% M + A(H *
w(x))) = 0. One deduces that u possesses a c! density f such that

(17) Vx e R f(x):—%A(H*f(x))+ax+,3,

for some constants « and 8. Since A(0) = 0, letting x — —oo then x — 400 in
the last equality, one obtains o« = 8 = A(1) =0. Foru € (0, 1), since u = H * f(x)
for some x € R and H * f is not constant and equal to u, the Cauchy-Lipschitz
theorem and (17) imply that A(u) # 0. Since f is nonnegative, A(u) < 0. Hence
A(l)=0and A(u) <O for all u € (0, 1) is a necessary condition.

Under that condition, a probability measure @ solves the stationary Fokker—
Planck equation if and only if its cumulative distribution function H * p(x) is a
C? solution to the differential equation

2
(18) ¢/(X)=—;A(¢(X)), x eR.

By the Cauchy—Lipschitz theorem, for each v € [0, 1] this equation admits a unique
solution ¢, defined on R with values in [0, 1] such that ¢, (0) = v. Moreover, as
A0)=A1)=0,¢9p=0and ¢; =1 and

(19) Yve (0,1),VxeR 0<py(x) < 1.

For v € (0, 1), since ¢, is nondecreasing and ¢, (x) = v — % f(;c A(py(y))dy, nec-
essarily limy_, o @y (y) = 1. In the same way, limy_, _~ ¢, (y) =0 and ¢, is an
increasing function from R to (0, 1) with inverse denoted by ¢, !. The unique-
ness result for (18) implies that Yv € (0, 1), Vx € R, ¢y (x) = ¢1,2(x + (pl_/lz(v)).
Therefore the solutions to the stationary Fokker—Planck equation are the probabil-
ity measures obtained by spatial translation of the probability measure with density
fx)= (p; 2 (x) which satisfies (14) according to (18).
Let us now suppose that A’(0) <0 and A’(1) > 0. When x — 400,

ro=-2a0- [T rma)~ 2 [T s

By (14), ’}((;)) = (log f(x)) = —%A/(wl/z(x)) converges to — 24° (l) as x — +00.
log(f(x)) 24’ (1)
X

This implies that converges to — and that x f (x)1{y>0y is integrable.
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i foo dy _ xdy o> x_fO)) g 0o’
Moreover, since 7oy = 10 fo 7o)~ T4 Jo 20) dy ~ sz (075G a8
x — +o00. In the same way, one obtains the equivalents given in (15) when x —
—o0 and checks the integrability of the function xf (x)1{y<o}. From (15), one has

) x 0 dy _ o
LY IR / ) 4AN0))?

and

. +00 4 X dy 0-4
im = .
Jim [ o | F) Ay
By Theorem 6.2.2, page 99 of [1], one concludes that the measure with density f
satisfies a Poincaré inequality.

By (14), the function f is C 2 as soon as the function A is C? on [0, 1]. More-
over, f"(x) = —%A”(H x f(x) f2(x) — %A/(H * f(x)) f'(x) which combined
with (14) implies (16). [

REMARK 2.2. When A is a C! convex function on [0, 1] such that A(0) =
A(1) =0 and A’(u) < 0 for some u € (0, 1), then the necessary and sufficient
condition in Lemma 2.1 is obviously satisfied. Since (14) implies

f’(x))’ B <—2/02A/(H * f(x))f(x)>/
f(x) fx)

2
:—;A (H = f(x))f(x) <0,

(log f(x))" = (

the probability measures solving the stationary Fokker—Planck equation admit log-
concave densities with respect to the Lebesgue measure. Log-concavity is a prop-
erty stronger than the existence of a Poincaré inequality (see [7]).

EXAMPLE 2.3. Using (18) and (19), the following two choices for A lead to
exact computations and different tails for the stationary densities:

o if A(x) = 1x(x — 1), one gets 1og(1‘_"g+/(2"(l)) =x /0?2, that is,
ex/az , 1
x) = and x) = ;
#1120 1 + ex/0? 120 402 cosh®(x/202)
o if AX)=x3—x=x(x—D(x+1),
1 26—4)6/02

@ (X)=———— and ¢ ()= .
T ke VI 021 ey
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When A(1) =0 and A(u) < O for all u € (0, 1), a natural question is how to
link the translation parameter of the candidate long time limit of the marginal P,
solving the stationary Fokker—Planck equation to the initial marginal m. When
Jr IxIm(dx) < 400, by (3), for all r > 0, E(th) = E(Xé). Therefore the transla-
tion parameter is chosen in order to ensure that the invariant measure has the same
mean as the initial measure m.

Let us denote by p; the density of P; and by F; = H * P; its cumulative distri-
bution function.

THEOREM 2.4. Let A be C? on [0, 1] satisfying (H). Assume that m admits
2
a density po such that [ |x|po(x)dx < +o00 and [ P =poc ) g5 s small

Poo(x)
enough where poo denotes the stationary distribution with same expectation as

po. Last, we suppose that A and pq are such that p is a smooth solution of (13).

2
Then [y W dx converges to 0 exponentially fast as t — +00.

By a smooth solution of (13), we mean that p possesses enough regularity and
integrability so that the formal computations made in the proof below are justified.

EXAMPLE 2.5. When A(x) = %(x2 — x), one easily checks that the function
¢, x)=—F/(x + %) solves Burgers’ equation

o2 1 2
01 = 7%@ - §3x¢ ; $(0,x) = —Fp(x).

By the Cole-Hopf transformation, (¢, x) = exp(—gl2 ffoo ¢(t,y)dy) solves the
heat equation

2

=29 0.x) = L AN
="t ,x)—exp(;/m 00 y).

Since F;(x) = ozafp'/’ (t,x — %), one deduces that

e~ G220 20% Fy (34 (0, y) dy /(0 /271)
Jp e~ C=12=0220%0, 0, y) dy /(6 +/271)

If x denotes the expectation associated with the cumulative distribution function
Fo, one has [*_ Fo(z)dz = [+°°(1 — Fy(z)) dz. Since

(20) Fi(x) =

jx Fo(z)dz=/x Fo(z)dz—fx(l — Fo(@)dz+ (x — §),

X

one deduces that the function ¥ (0, x) = e—<x—f>/f’2w(0,x) [resp. ¥ (0, x)] is
bounded on R (resp. R_) and converges to 1 as x tends to 400 (resp. —o0).

Let us deduce the limit of F;(x) as ¢t — 4o0o. Writing the integral for y € R as
the sum of the integrals for y € R_ and for y € R, and making the change of
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y—x+t/2 y—x—t/2

variables z = v (resp. z = T) in the first (resp. second) integral, one
obtains
—(v=x+1/2*/20°0) dy
oMY, y)
f 0.y o 21t

= / P es o)/

x Fo(oviztx = 5 )y (0.0viz - %)%

o2 —Z2/2
4 ex—D)/o fR I VY e Y
dz

X Fo(a«/?erx + %)&(O,oﬁzﬂc + %)E

By the Lebesgue theorem, the first term of the right-hand side converges to O
whereas the second term converges to e~/ o2 Replacing Fy by 1 in the above

computation, one obtains that the denominator in (20) converges to 1 + =9/ "2.
Therefore
ei—9)/a
Vx e R lim F, =
X €  Jm 1 (x) ey

Notice that in the same way, one may also obtain the limit of the density
2 2
Jo(O +1/2 = x)/(@%1)e” T2V /CTD Ry () (0, y) dy/ (o /2 1)
Jr e OBy (0, y)dy /(o /21)

1 (fRe—“—f”—”z/@“z”Fo(y>w(o, y>dy/<a«/2m>>2
o2\ [pem 1200y (0, y)dy(o/2mr) )

pr(x) =

One easily checks

|/ ol—D)/o? Q2(6—5)/0?
VxeR 1
X € lm Pz(x) <1+€(x —X)/o2 (1+e(x—)2)/02)2)
1

" 402cosh((x — 3)/202)

In order to prove Theorem 2.4, we are first going to check exponential conver-
gence of F; to the cumulative distribution function F, of peo. Let Gy = F;y — Fix.
Since for a random variable X with cumulative distribution function F, E(X) =

(1= F(x))dx — f_ooo F(x)dx, the equality of the expectations associated to
F; and Fy writes [ G;(x)dx = 0. This very convenient expression of the link
between p; and po is one main reason for first considering the convergence of G;
to 0. In order to prove this convergence, we need the following result.
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LEMMA 2.6. Under the assumptions of Theorem 2.4, one has

G2(x) G,(x) \”
21D /]Rpoo(x) dxsc/ﬂi{(]%dX)) Poo(x)dx

where c denotes the constant in the Poincaré inequality satisfied by po,. Moreover

(P1(x) — poc(x))?

) dx
(22) R PoolX i
= G;(X) / i 24
- [ (poo m) P dn 25 [ G4 (Fr) () d
and
(23) / G [ (@) = peo))
R Poo(X) —Jr DPoo(X) ’

REMARK 2.7. When A is convex, (23) is a consequence of (22) and (21).

PROOF OF LEMMA 2.6. As [ G;(x)dx =0, (21) is the Poincaré inequality

satisfied by po written for the function G/ pc.
Gi(x) v _ Gi(x) - Gi(x)pl(x)

Since (poo(x) =55 o) one has
/2 _ 2 20\ 1/
/ (Gt(x)> Do () dit = (Pt (%) = Poo(x)) dx—/ Gi (xg Po®)
R \ Poo(X) R Poo(X) R P5(x)
G(x) pho(x)°
+/R pgo(x) dx
[ (pi(x) = poo(x))? G} (x)pl,(x)
_A; o () d”/Rde
2 ’ 2
~ f G WP
R P3(x)
Since poo solves (16), one easily deduces (22).
Writing Gtz(y) as
+00

y
2(1{y50} [ Gulpr = prx)dx = 1y /y Gi(ps — pooxx)dx),

one obtains

G2 x 1
(24) jﬂ% T @dx =2 fR G1(Pr — Poo)(@) /0 v
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By (15), and since — p is bounded from below and above on each compact subset
of the real line,

C
iC > 0,Vx e R ‘/ ‘ < .
0 Poo(y) Poo(X)

Using the Cauchy—Schwarz inequality in (24), and inserting the latter bound, one
obtains

2 2 1/2 _ 2 1/2

/ Sy < 2C(/ i(x)dx> ( (P (%) = Poo(x)) dx) .
R Poo R Poo R Poo(X)

One easily deduces (23). [

2
According to (23), the exponential convergence of [ (p’(x;;%’(’;‘;m) dx to zero

is a stronger result than the exponential convergence stated in the next lemma.

LEMMA 2.8. Under the assumptions of Theorem 2.4, there is a positive con-
2
stant C such that if [ %(x) dx is small enough, then

G2 e*Cl G2
Vi >0 / —L(x)dx < f =0 (x)dx.
R Poo C JR px

PROOF. According to (14), one has %ZFC;/O + (A(Fx))' = 0 which also writes

% = —%A/ (Fx). Combining these equations with (1), then using Young’s in-
equality, one easily obtains for & > 0,

1d

—(x)d
2dt/ s
2 2
G
-5 (3 s

(25) -

Gi(x) )/d

Poo(X)
2 /2

<(e=5) L (2w) pewas+ 5 [ 5

- [ A - AR = A (F)G) o
R

Since
|Pr(x) = Poo(x)] >2
G co(x)d
N || tnoo_( e () dx
(pt(x)_poo(x))zd
X,

~JR Poo(x)
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|G;| is bounded by 1 and pooA” (Fso) = —%A x A" (Fs) is bounded, one deduces
from (22) that
2

4 G2 G
||Gz||iosFHAA”HOO/RP—’(x)dH(M/R(p—’m) poo<x)dx).
o0 o0

Inserting this bound in (25) and using Young’s inequality, one deduces that for
n >0,

1 d
2dt/ _(x)dx

2

62 Gl’
< (e— 7) [ (,;O(")) Poo(x) dx

AA” A 2 G2 2
+|| llool ||oo</ S )dx)

4eot R Poo

G 72 2 A// 4 G2 2
—|—n(1/\/R(p—t(x)) poo(x)dx> + 1”024['3;0” (/ p_( )dx)
2

< (s+n- %z)fR([%(x)) Poo(X) dx

+(||AA”||oo||A”II§o L 1A )(/ G, )dx>2
40t 102425/ \J& poc '

One easily concludes with (21) and Lemma 2.10 below. [J

REMARK 2.9. (i) After reading this proof, one may wonder whether one could
replace the upper bound in (25) by

o2 G\ ||A“||
(e—;)é(p;(x)) poo(x)dx + f—( ) dx

using ||G,||OO < 1. If the constant ¢ in the Poincaré 1nequa11ty (21) was smaller

2
than i A”HZ , one could deduce exponential convergence of fR G = (x) dx to 0 even

for large values of [ pTg(x) dx.Incase A(x) = z(x — x) (see Example 2.5), one
has ||A” || = 1 and

2 +00 x2
2 — =
€= fo Poolx) dx <A§xp°0(x)dx) /0 202 cosh?(x/(202)) dx

ot

I1A712,

+00
>4a4/ y2 2ydy—a“—
0

and this approach does not work.
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(i) Convexity of A implies nonnegativity of the term A(F;) — A(Fso) —
A’ (F5)G; which appears in the right-hand side of the first displayed equality in
the proof. One may wonder if one could exploit this property to obtain exponential
convergence of p; to poo even if pg is not close to p,. We have not been able to
do so.

PROOF OF THEOREM 2.4. By (14), p,, = —%A’(Foo)poo and || poolloo <
2| Al
02

. The Fokker—Planck equation (13) for p; ensures that
(1 (x) = poo(x))?

-4 d
2dt Jr Poo(X) o

72
_ (P
=-Z[ (poo (x)) Poo(x)dx
— [ = A F) ) (1 - poo)<x>(ﬁ<x>) dx
R Poo

’ / Dt !
~ [y - (Foo>)(x)poo<x>(p—<x>> dx

e}

Then, using Young’s inequality and (26), one easily checks that for ¢, n > 0,

1d [ (pi(x) = poo(x))?
2dt Jr Poo(X)

2 2
< (77+8— %)/R(;—I(XO Poo(X)dx

1 ) , (1 (%) — Poo(x))?
+£/R(A<Ft)(x>—A<Foo><x))2 Prl) = PootO)”

Poo(X)

dx

1
o /R (A (F)(x) — A (Fso) (@) poo () dix
2

2 /
< (n+8— %)fR(pp—m) poo () dx

"2 _ 2 2
n A IIOO( (pr(x) — poo(x)) dx)
R

4e Poo(x)
||A”||2 4||A||
47 / _( )dx.

By (23) and Lemma 2.8, for [ W dx small enough, the last term of
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the r.h.s. is smaller than & f (o) =peot))? 7 Gince Iz ([%’o(x))/zpoo(x)dx

Poo(X)
dx, one easily concludes by Lemma 2.10 below.
g

is greater than % Ir 7(1’ ! (xz)voo[g;(;(x )

LEMMA 2.10. Assume that u:R; — Ry satisfies
du _st
V>0 E(r)fﬂu(r)(u(t)—a)—i—ye

for some constants «, 3,8 > 0 and y > 0.
If y =0and u(0) < «, then
au(0)e P!
o+ u(0)(e=ht —1)

Vi>0  u(r) <

2
Ifu0) < 5 and y < ﬂ%, then u(t) converges to 0 exponentially fast as
t — +00.

PROOF. When y =0, as long as u(t) € (0, «), one has

_()(u(t) oe%u(t))< —ap

and after integration one obtains the desired estimation. Since the upper bound is
not greater than #(0) and u () =0 = Vs > ¢, u(s) = 0 one easily concludes.

Now when y € (0, ﬂ%z), one has Ba(a — a) = y for some a € (0, %) and

d( A2 )+ 1 du ) <o
- ~ —a = <u(t)< - = VU
dr\" 2 ta<u(y<a/2)"

Hence when u(0) < %, Vr >0, u(¢) <u(0) va and
E(t) < —Bla—u0) v a)u(t) +ye™®.
For v(r) = eP@— 4OV, (1) one deduces

V) < elBla—uOva-y
i =

and one concludes by integration of this inequality that u(¢) is bounded by
C(1 + t)e [Bla—u@va)rslt O

2.2. The particle system (4). Let us suppose that A(1) = 0 and that the first-
order moment associated with the initial probability measure m is defined and
equal to x. As in the case of the granular media equation considered by Malrieu
[12, 13], the direction (1, 1, ..., 1) is quite singular for the particle system. Indeed,

n
dX;"+--+ X"y =0 dBl,
i=1
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which prevents the law of (X", ..., X"") from converging as t — ~+oo. Follow-
ing [12, 13], one introduces the hyperplane M, = {y = (y1,...,yn) € R*:y; +
-+ + y, = nx} orthogonal to this singular direction and denotes by P the orthog-
onal projection on M, and by P the orthogonal projection on {y = (y{,..., y») €
R":y1 +--- 4 y, = 0}. Since }7_, a,(i) =n(A(1) — A(0)) = 0, the orthogonal
projection (Y;" =x + X;" — % ?:1 X/"™)1<i<n of the original particle system
on M, is a diffusion on this hyperplane solving

in n—1 . o j n
(27) dYt ondBtl - ;ZdBl‘ — dy (Z I{Yrj.nsYti,n}> dt.
J#i j=1
Propagation of chaos for the projected system is a consequence of the following

estimate.

PROPOSITION 2.11. Assume that A is convex, such that A’ is Lipschitz con-
tinuous with constant K and A(1) = 0 and that the initial measure m has a finite
second order moment. Then, Vi € {1, ...,n},Vt >0,

. 2.2
E[(X! - Y/ ™? < l[K—t +E[(Xo — %)*]+ 0%t + 2/t/ A(Fs(x))dx ds],
nlL 6 0 JR

where X' is solution of (10).
PROOF. Denoting X”(t) = (X}, ..., X", X""(t) = (X"",..., X]"") and
Y = (x'", ... ¥™"), one has
28) IX[(@t) =Y (O = X[ () — PX" (1)
= |X[(t) — PX}(0)* +|PX} (1) — PX" ()]

2
1 n . _ n . .
(29) < (Z(X; - x)) - Z(X; — X2,
i=1 i=1

Since (X; — )2 < 3((Xo — ¥)% + 023,2 + ||A’||§Ot2), the variable X; is square
integrable. As

Vx>0 |(x = X)AF(x)] < [|A loo (1 — Fr(x))(x + | X])
E(X?)

< ||A’||oo( +|i|(1—Ff(x))),

one has limy_, y 5o (x — X)A(F;(x)) = 0. Similarly (x — x) A(F;(x)) also vanishes
as x > —oo and [p(x — X)A'(F;(x))p:(x)dx = — [ A(F;(x)) dx. Computing
(X; — ¥)? by Itd’s formula and taking expectations, one deduces that

E((X, —)2)2):IE((XO—)?)2)+02t+2/0l/RA(Fs(x))dxds.
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Moreover, by (3), E(X; —x) = —A(1)t = 0. One concludes by taking expectations
in (29) then using Theorem 1.5 and exchangeability of the particles. [

Let us now study the long time behavior of the projected particle system.

THEOREM 2.12. Assume that the function A is uniformly convex on [0, 1]
with constant o [see (11)] and such that A(1) = 0. Then, the probability measure
with density

pl(y) = Le*Q/GZ Yisran(@ya
Zy
with respect to the Lebesgue measure dy on M, is invariant for the projected
dynamics (27). Here y(1) < y@) < -+ < Y@) denotes the increasing reordering of
_2ymn )y
the coordinates of y = (y1, ..., yn) and Z,, = an ¢~ o2 Zim1 i@y dy. Moreover,
if (Yo1 S Y(;Z Y admits a symmetric density Po(y) with respect to the Lebesgue

measure on Mp, then for all t > 0, (Yzl’n, .., Y'Yy admits a symmetric density
pi(y) which is such that

n 2
Vi >0 f (p—;(x)—l) P (x) dx
Mo \ P
(30)

pn 2
< e_k”t/ (—O(x) — 1) Pho(x)dx
M \ P36

where the sequence (L), is bounded from below by %

In order to deduce long time properties of the nonlinear process from long time
properties of the projected system, it is not restrictive to assume that pg is sym-
metric (see Remark 2.15 to get some intuition about this hypothesis). But the lack
of uniformity in time of the estimation given in Proposition 2.11 is a real problem.

REMARK 2.13. In case n =2, the process Y; = Ytz’2 — Y,l’2 solves the sto-
chastic differential equation

dY; =o(dB? —dB)) — sgn(Y)(a2(2) — ax(1)) dt

and the density of ¥; converges exponentially to %e(_(“zm_“zm)/ o)yl

when the density of Y is close enough to this limit. As (Ytl’z, Ytz’z) =X+
%(—Z;, Z;), one easily deduces exponential convergence of the density of

1,2 2.2 . . Q) —ar () —(ar(2)/52)2 1)/ (=2y,
(Y, %, Y;7) on the straight line M to %e (@2(2)/0)2y2) pla2(D/o ) (=2y1))

The proof of Theorem 2.12 relies on the following Poincaré inequality.
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PROPOSITION 2.14.  Under the assumptions of Theorem 2.12, the density

n!l{}’lf)’zf"'fyn}e—(2/(rz) S an ()i

Poc (V) = Z,

on M, is such that for f:R" — R regular enough,

/” (f(y)—/mn f(y)ﬁﬁo(y)dy>2,ago(y)dy

31) X
< / PV ()25 (y) dy
T A I M, *

where the sequence (\y); is bounded from below by %

PROOF OF THEOREM 2.12. Let us first check the following Green formula:
for f:R" — R and u: R" — R”" regular enough,

(32) /M £V - (Pu)(y) dy = — /M PYf - (Pu)(y)dy.

Let 1 € R" denote the vector with all coordinates equal to 1. For ¢ : R — R and
v:R" — R” one has
z1
n

/Rw(«/ﬁZ)/MnV-(Pv)(er f)dydz

=/Rn o1+ +x, —nx)V - (Pv)(x)dx
= _/ o' (x1+ -+ x, —nx)l- (Pv)(x)dx =0.
]Rn
The function ¢ being arbitrary, one deduces that [ M, V- (Pv)(y)dy = 0. Since

V-P(fuy=Vf-(Pu)y+ fV-(Pu)=PVf-(Pu)+ fV-(Pu), (32) follows
for the choice v = fu.

By weak uniqueness for (27), when (Y,”", ..., ¥J"") has a symmetric density
pg with respect to the Lebesgue measure on M, the particles Yir iefl,...,n)
are exchangeable and for each t > 0, gY,l’", ..., ¥/""") has a symmetric density p”.

By composition with the projection P, one obtains an extension of p} on R" that
we still denote by p}'. Since Y7, a, (i) =n(A(1) — A(0)) =0, setting

can(t71(1))
an(z71(2))

9’

b(y) = Z l{yz(l)Syz(z)S“Syz(n)}
T€4, '1
ap(t="(n))



INTERACTING PARTICLE SYSTEM THROUGH THEIR CDF 1729

one has Pb = b and the infinitesimal generator associated with (27)is Ly = %ZV .

(PVy) — Pb - V4. Computing dy (Y,"", ..., Y/*") by 1to’s formula and taking
expectations then using (32), one obtains

f V()8 Pl () dy = / Ly () pl'(y) dy
My My

2

:an YOV - P(%

Hence the densities solve the Fokker—Planck equation

atpt:V-P 7

Vpi + bp?)(y) dy.

vp! —I—bp,”).

2 n
Now using (32) and b = —Z Zz,f’ % one deduces

n 2
o [ (Lo -1) phordy
My \ Poo

i o’
=2/ —— V- P(—th" +bp:’>(y)dy
Mn Po

2

(33)
AV 2bp" 2
_—0/ PV () P pt+(np’/0)(y)p’f.o(y)dy
Poo
2
2 Pz
=-0 /M " P () dy.

By symmetry of the function 57;1 and (31),

2

02/ v o[ s dy=o f —(y)‘ ") dy
n 2
= [ (Lo -1) pdy
My, poo
P ?
= [ (2= 1) Py
My poo

and the conclusion follows. [

Notice that the computation in (33) is formal and can only be justified when p}
is a smooth solution of the Fokker—Planck equation.

REMARK 2.15. Let us denote by Y,(l)’" <... < Y,(n)’" the increasing reorder-
ing of (Ytl’", ..., Y"™). According to [9], the reordered system is a diffusion
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process normally reflected at the boundary of the closed convex set {y € M, : y1 <
y2 <--- < y,}. More precisely,

Y(l) "= Ud:Bt —ay()dt + (J/, - yl‘l+1)d|K|l‘s
(/ (Vs lﬂ)dlKls 1<i< n) is a continuous process
t>0

(34) : L =
with finite variation equal to |K|;,
)/1 = yn—i-l =0,
d|IK|; ae.V2<i<n,yl =0and y} (Y — v~ D" =0,
where (B!, ..., ) is a Brownian motion such that w =14=;—1/n.

If the initial condition (Yél)’" <...< Yé")’") admits a density pg with respect
to the Lebesgue measure on M,,, then the law of (Y,(l)’”, e Yt(n)’") is the image
by increasing reordering of the symmetric law of the solution (Y, ..., ¥/"") to
(27) starting from (YO1 " Yy with density pj) obtained by symmetrization of

i Therefore (Y, ¥ has the density j(y) = n!p"(y)1{y,<..<y,) and
(30) holds with p" replaced by p".

In order to prove Proposition 2.14, we take advantage of the specific form of the
density pJ,. Remarking that p/_ is the density of the image of a vector of indepen-
dent exponential random variables by a linear transformation, one first obtains the
following result.

LEMMA 2.16. The Poincaré inequality (31) holds with the constant \,

greater than f;—zz multiplied by the smallest eigenvalue X, of the (n — 1) x (n — 1)
matrix Q" defined byV1 <i,j<n—1, Q”- =b, (l)L” b, (j) where

2 -1 0 .. 0

-1 2 -1 0 0

o -1 2 -1 0 0

. i(n—i) ) ) ) ) ) ) )
by (i) = and L"=] : : : : : : :
" 0 ... 0 —1 2 —1 0

0 e ... 0 =1 2 =1

0 ee eee ... 0 =1 2

The last statement in Proposition 2.14 then follows from the next lemma which
is obtained by interpreting Q" as a finite element rigidity matrix associated with
the operator —x(1 — x)dy,(x(1 — x).) acting on functions on (0, 1). The Hardy
inequality stated in Lemma 2.18 ensures that it is enough to bound the small-
est eigenvalue of the corresponding mass matrix from below. The resort to this
one-dimensional Poincaré-like inequality in order to estimate the constant in the
n-dimensional Poincaré inequality (31) is striking.
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LEMMA 2.17. The sequence (A is bounded from below by 1/(16 x 27).

PROOF OF LEMMA 2.16. Let f be such that an fps(y)dy =0. Since
the left-hand side in the Poincaré inequality (31) only depends on the restric-
tion of f to M,, one may assume that Vx € R", f(x) = f(I_’x), which ensures
that for (x1,...,x;) € R® such that x; +--- 4+ x, =0, f(X +x1,..., X + x,) =
f(xt,...,xy) and PVF(x + x1,...,X + x,) = Vf(x1,...,x,). Therefore the

Poincaré inequality (31) is equivalent to I (f) < "—jl (|V f1]) where

I(g)= A‘Qn_l (&P ) (=2 + -+ x), x5) dx} with x§ = (x2, ..., Xn).

To integrate the coordinates over independent domains, we make the change of
variables 75 = Mx7; where

S
—

—_
O -
O =

0o -1 1 0 0
M=\ . : : : T
0 ... 0 -1 1 O
0 . ... 0 -1 1

One easily checks thatfor2 <i <n,z;+---+z; = x2 4+ - -+ x, +x; and deduce
that(m — DNzo+(m —2)z3 + -+ 2241 + 2o =n(x2 + - - - + x,). Therefore

1 2—n 3—n 4—n -1
1 2 3—n 4—n —1
-] 111 2 3 4—n ... -1
T n| : : : : :
1 2 3 ... n—2 -1
1 2 3 n—1

and denoting

one has
n
de

I’l' 2 n :
I1(f)= _/ f2(NZﬂ)e(—2/0 )2 in Bu()zi
Zn J iy 2 M|

where

} 1. . .
Bn(i) = ;[(l — D(an@) + - +an(n))

—(m+1—=i)(an() 4+ +ani —1))]

= —nA((i — 1)/n) > 0.
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Here |M| denotes the determinant of the matrix M; it is equal to n by an easy
computation. The one-dimensional exponential density with parameter ¢ satisfies
the Poincaré inequality with optimal constant 4 /c2. Tensorizing this inequality (see
Chapters 3 and 6 in [1] for further details), one obtains

I(f)f— Z

Ry 52(1)

2 1
_ 2 n P ¥4
(ZNk, 18kf(Nz2)> (7210 i Pu(D)zi IMZI

n n 4

o
B /Rn71 klzljzz 132( )

Since A is uniformly convex with constant « and A(0) = A(1) =0,

NiG—1Nij 10 fO f P (—(x2 + -+ -+ x,), x5) dx.

Bui) = —nA((i — 1)/n) > —% (=1 (i -1 1) - %bn(i — .

n n

Therefore

Y
=y Z iy WSS P2k ). ) dd

1
R =1
2

where %, denotes the inverse of the largest eigenvalue of the symmetric positive
semidefinite matrix NN* defined by N; = % To prove Proposition 2.14 with
a possibly modified lower bound, it is enough to check that the largest eigenvalue
is bounded from above uniformly in n. Unfortunately, the trace of the matrix can
be bounded from below by a positive constant multiplied by log(n). Therefore one
has to be more precise.

Let w be an eigenvector associated with the largest eigenvalue: N N*w = %w.

n

Of course N*w is nonzero and multiplying the previous equality by N*, one ob-
tains that N *w is an eigenvector of N*N associated with the elgenvalue . By

symmetry, is also the largest eigenvalue of N*N. We are going to check that
the latter matnx is invertible with inverse equal to Q" in order to conclude the
proof. Because of the definition of N, it is enough to check that N*N is invertible
with inverse equal to L,,.

By construction of the matrix N, for the equation Nz5 = x where x € R" to
have a solution z7, it is necessary and sufficient that x; = —(x2 + -+ + x,,) and
then 7 = M x5.
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Now for fixed y € R"~!, let us find xy € R*~! such that N*x = y where x =
—(x2 4+ -+ 4+ x,, x5). This equation writes

Ny Niq Nii1

_ Nis Ni> Ni2
(M~ — : : : : Xy =

Nip-1 Nip—1 ... Nip—i

One easily checks that the (n — 1) x (n — 1) matrix in the left-hand side is equal
to

1 1 1 ... 1 1 -1 0 0 ... 0
0 1 1 o 1 -1 0 ... O
0 O 1 . . . . . N N :

. . with inverse R = | : : : : :
Coor s 0 ... 0 1 -1 0
0O ... 0 1 o ... 0 0 1 -1
0O ... 0 0 1 o ... 0 0 O 1

Combining x37 = Ry with the solution of the previous problem, one obtains that
the unique solution of the equation N*Nz5 =y is z; = M Ry. One concludes by
checking that the matrix MR isequalto L,. [

PROOF OF LEMMA 2.17. Fori €{l,...,n — 1}, the functions
—1 i+1
0, ﬁxe«LD\r s }
(1 — i) (x — (i — 1)/n) 1
\n—1)(x—u— n 1 — l
: = , if x € ,— |,
i (x) J/nx (1 —x) e [ n n:|
in—i)(({+1)/n—x) . [i i+l:|
, ifxe|—, ,
J/nx(1 —x) n n

are such that

1
Vi,jefl,...,n—1} ngﬁ;uﬂ—xmAMYQﬂ—xMﬁMYJL

By the Hardy inequality stated in Lemma 2.18 below, the smallest eigenvalue of
the matrix Q" is greater than the smallest eigenvalue of the (n — 1) x (n — 1)
tridiagonal matrix R;’j = fol ui(x)uj(x)dx divided by 16.

Fori e {l,....n— 2} let rf' = [ uj(u — ui11)(x) dx and

r

! —1)? [l 1 —1
n—l = “ﬁ_l(x) dx = (n— 1) / —dx= 1 .
(n=1)/n n Ja-D/n X n

Using the change of variables y = 1 — x, one easily checks that

. n n n n n
Vle{l,...,n—l} Rii_ ii_l—Rii+1=ri +r”_l~,
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3 n __ n
where by convention Ry =R},

= 0. We are going to prove that

Vn>=3Viel2,...,n=3) rf>L

and that r{’ and rZLQ are nonnegative. For y € R"~! one deduces that
n—1 n—2
2
Y*R'y = RLy7+2) R, \yiyiti
i=1 i=1
lyI?

n—l1 n—2
= Z(Rznz — R — R?i—i—l)yiz + Z R?j+1(yi + yi+1)2 = 57
i=1 i=1

and the conclusion follows.
Let us first suppose that i < |5] — 1, which ensures that the function f(x) =

x2(1 — x)? is increasing on [i/n, (i + 1)/n). Let g(x) = u; (u; — ui+1)(x). One
easily checks that

/(i-i—l)/n )d i2(n—i)2(1 (i+1)(n—i—1))
X)dx = ———F¥—| 7 —
im° n# 3 6i(n —i)
0, ifi =1,
Qo N2
= M ifi >2.
12n4

Since there is some x; € [i/n, (i + 1)/n] such that the function g(x) is non-
negative on [i/n, x;] then nonpositive on [x;, (i + 1)/n], and f is positive and
increasing, one deduces that for all x € [i/n, (i 4+ 1)/n], fl’;n wdy > (. This

)
ensures that Vx € [i/n, (i + 1)/n]
d gy ) , * g(y)
— 2" dy| = 2= dy+ .
T (f(X) n £ y)=1x) n T y+gx)>gx)
Therefore
(+D/n g(y) 1 (+1)/n
= -z _— d
= o PG om l EOP
0. i ifi=1,
Z{ : l(n_l), zi, ifi > 2.
12G4+D2(m—i —1)2 — 27

Let us now suppose that i > L"THJ so that the function f is decreasing on
[i/n, (i + 1)/n]. We deduce that

s L

v > u;)(x)ax

CT S ) Jign ’

1 (i+1)/n
fGE+1D/n) Jisn

(fujuiy1)(x)dx
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1 i(n—1i)

T3 6i+hn—i—1)
and the left-hand side is greater than 1/12 for i <n — 3 and nonnegative for i =
n—2.
We still have to deal with the case n odd and i = (n — 1)/2. Then, f is not
monotonicon I, =[i/n, (i+1)/n]=[1/2—1/2n,1/2+1/2n]. But by symmetry,

; (n—1D2n+ D2 124120 (1/241/2n — x)(1 — 2x)
Fn—1y2 = VTR dx
16n 1/2—1/2n x=(1—=x)
=1+ 1)? /1/2+1/2n (1—2x)*
N 32n 1/2-1/2n x2(1 — x)?
— 12 D2 rl1/2+1/2n 2_1)2
Z(n )= (n+1) / (l—2x)2dx:g,
2n 1/2—1/2n 6n

which completes the proof. [J

LEMMA 2.18. For all u € L*(0,1) such that the distribution derivative
(x(1 — x)u(x)) belongs to L*(0, 1),

Lldx <16 [ (1 ) d
/Ou (x)dx < /()((x( —x)u(x))) dx.

PROOF. For v a C* function with compact support on (0, 1), by the integra-
tion by parts formula,

172 p2(x) 1/2 92(x) _ 172 yv'(x) )
/0 7dx§4/0 - dx_8</0 - dx—v(l/Z))

x2(1 —x)?
5 8(/01/2 vi(zx) dx)1/2<f01/2(v/(x))2dx>1/2_

Dealing with the integral on (1/2, 1) in a symmetric way, one deduces

1 2 1
(35) /O % dx < 16 /0 W' ()2 dx.
Now approximating v € H(} (0, 1) by a sequence of C* functions with compact
support converging in the H' norm and almost everywhere, one deduces with the
Fatou lemma that the inequality still holds for v € Hol.
For u satisfying the hypotheses in the lemma, v(x) = x(1 — x)u(x) belongs to
H'(0,1). According to Theorem VIII.2, page 122 of [4], v admits a representative

continuous on [0, 1] still denoted by v. Moreover, since u(x) = xfl(f)x) belongs

to L2(0, 1), necessarily, v(0) = v(1) = 0. By Theorem VIIL.11, page 133 of [4],
v belongs to HO1 (0, 1) and the conclusion follows from (35). [
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