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We obtain rates of convergence to stationarity in L!-Wasserstein distance
for a d-dimensional reflected Brownian motion (RBM) in the nonnegative or-
thant that are explicit in the dimension and the system parameters. The re-
sults are then applied to a class of RBMs considered in (Blanchet and Xinyun
(2016)) and to rank-based diffusions including the Atlas model. In both cases,
we obtain explicit rates and bounds on relaxation times. In the first case we
improve the relaxation time estimates of O (d4 (logd )2) obtained in (Blanchet
and Xinyun (2016)) to O((log d)z), In the latter case, we give the first results
on explicit parameter and dimension dependent rates under the Wasserstein
distance. The proofs do not require an explicit form for the stationary mea-
sure or reversibility of the process with respect to this measure, and cover
settings where these properties are not available. In the special case of the
standard Atlas model (In Stochastic Portfolio Theory (2002) 1-24 Springer),
we obtain a bound on the relaxation time of O(d6 (log d)2).

1. Introduction. A d-dimensional obliquely reflected Brownian motion with drift in the
nonnegative orthant plays a central role in Queuing Theory where it arises as a diffusion limit
of scaled queue length processes when the system is in the heavy traffic regime (namely the
arrival rate and the service rate are approximately equal) [5, 14, 15, 24, 29]. Such a process
is also used to describe the behavior of rank-based diffusions, namely a system of particles
whose trajectories are given by Brownian motions with drift, where the drift and diffusion
coefficients of a given particle at any given time depend on its relative rank in the system at
that time. These models appear frequently in mathematical finance, for example, the Atlas
model [2, 18, 23]. There has been extensive work in the study of stability of such reflected
Brownian motions (RBM) that gives explicit sufficient conditions for positive recurrence for
the RBM and the corresponding queuing systems [1, 8, 9, 16, 27]. In this work, we obtain
explicit exponential convergence rates (in Wasserstein distance) to equilibrium for multidi-
mensional reflected Brownian motion (RBM) under a key stability condition identified in
[16] (see Assumption (A2)). This assumption is known to be “almost necessary” for stability
(see Remark 1 for a precise statement). The convergence rates obtained in this work are ex-
plicit (up to some universal constants) in the dimension and system parameters. The system
parameters are given by the drift vector, the covariance matrix of the Brownian motion, and
the reflection matrix. Stationary distributions of RBM are rarely explicit and the convergence
rates of the form obtained in this work provide important information for the construction of
numerical schemes that sample from these stationary distributions.

There has been some prior work in this area. Exponential ergodicity was proved in [7] for
semimartingale reflecting Brownian motions under the stability condition of [9]. This class
includes RBM of the form considered in this work. The paper [7] also established exponential
ergodicity of certain reflected diffusions with state dependent drift and diffusion coefficients.
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The key ingredient in the proof was the construction of a suitable Lyapunov function along
with establishing a minorization condition on a sufficiently large compact set (referred to as
a “small set”). The Lyapunov function provides good control on the exponential moments
of the return times to the small set while the minorization condition implies the existence
of abstract couplings of two copies of the process (via construction of “pseudo-atoms” as
described in Chapter 5 of [22]) which have a positive chance of coalescing inside the small
set. Together, they furnish exponential rates of convergence (in a weighted total variation
distance). However, due to the somewhat implicit treatment of the process inside the small
set, the rates obtained by this method shed little light on how they qualitatively depend on
the system parameters or the state dimension. The paper [18] obtained explicit convergence
rates for a class of reversible rank-based diffusions with explicit stationary measures using
Dirichlet form techniques (which crucially use reversibility). See also the discussion in Sec-
tion 5.2. The convergence considered in [18] corresponds to that of time averages of bounded
functionals of the state process to the corresponding stationary values in probability (see
Theorem 1 of [18]), which is considerably weaker than the L'-Wasserstein distance consid-
ered in the current work. The setting of one-dimensional RBM was considered in [28] where
(among other results) an estimate on the spectral gap was provided as a function of the drift
and the diffusion coefficient. In a recent work, [3] obtained dimension dependent bounds
on rates of Wasserstein convergence for a class of RBM. Under conditions on the drift vec-
tor, the covariance matrix of the Brownian motion, and the reflection matrix (see Conditions
(BC1)—~(BC3) in Section 5), [3] analyzed the behavior of the RBM inside the small set ex-
plicitly by considering synchronous couplings (namely, couplings where the RBM starting
from different points are driven by the same Brownian motion). Using explicit couplings to
obtain better convergence rate estimates is a relatively recent but developing area. See [4,
10-12] for such results for other classes of diffusions. In this work, we revisit the idea of
constructing synchronous couplings for RBM. Under quite general conditions (specifically,
the ones introduced in [16] that guarantee the existence of strong solutions and positive re-
currence), we construct a suitable Lyapunov function and identify (an appropriate analogue
of) a small set that both depend crucially on the process parameters and the state dimension.
This, along with a careful treatment of excursions from the small set, enables us to quantify
contraction rates in L'-distance for synchronous couplings starting from distinct points and
thereby obtain rates of Wasserstein convergence that are given explicitly in terms of the sys-
tem parameters, the state dimension, and some constants (that do not depend on dimension
or model parameters). These convergence rates, together with bounds on relaxation times of
the RBM that follow from it, are the main results of this work and are given in Theorem 1.
In Section 5 we apply these results to the class of RBMs considered in [3] and rank-based
diffusions considered in [18]. In the former case, we substantially improve the relaxation
time estimates from O (d* (log d)?) obtained in [3] to O((log d)?). In the latter case, we give
the first results on explicit parameter and dimension dependent rates under the Wasserstein
distance. The proofs do not require an explicit form for the stationary measure or reversibil-
ity of the process with respect to this measure, and cover settings where these properties are
not available. In the special case of the standard Atlas model [13], we give a bound on the
relaxation time of O(d6(log d)?) (see Remark 6).

2. Model, notation and assumptions. Let B be a d-dimensional standard Brownian
motion and let u € R? and D, R € R?*4_ Consider for x € ]Ri := [0, 00)? the Ri—valued
continuous stochastic process given by the equation

(D) X(t;x)=x+DB(t)+ nut + RL(t),
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where L, referred to as the local time process, is a nondecreasing continuous process satisfy-
ing

t

) L(0) =0, / Xi(s:X)dLi(s)=0 forallt>0and1<i<d.
0

We will make the following basic assumptions.

ASSUMPTIONS.

(A1) The matrix P := I — R is substochastic (nonnegative entries and row sums bounded
above by 1) and transient (P" — 0 as n — 00).

(A2) b:=—R'u>0.

(A3) The matrix ¥ = DD is positive definite.

The paper [15] shows that under (A1) there is a unique strong solution to (1)—(2), namely
for each x € Ri there is a unique pair of continuous stochastic processes (X, L) satisfying
the above equations. This assumption is satisfied by the routing matrix of any single-class
open queueing network [15] and consequently diffusion limits of such networks can be char-
acterized by (1)—(2). The collection { X (:; X)}xeR‘i defines a strong Markov process (see [16])
which we denote as RBM(u, X, R) and refer to simply as the reflected Brownian motion
(RBM). The matrix R describes the reflection mechanism, specifically, the ith column of R
gives the direction of reflection on the ith face of the orthant. The conditions on P in particu-
lar say that its spectral radius is strictly less than 1. The matrix ¥ = DD gives the covariance
matrix associated with the diffusion term of (1).

NOTATION. Although i, ¥ and R depend on the dimension d, this dependence is sup-
pressed to avoid cumbersome notation. We will write b= —R~! 1. The entries of b will be
denoted by b;, and the diagonal entries of ¥ will be denoted by 01-2, where 1 <i <d. All
constants appearing in the statements of lemmas and theorems will be universal in that they
do not depend on model parameters or the dimension d, unless noted otherwise.

REMARK 1. Unique strong solutions of the RBM that follow from (A1) imply that any
coupling of the driving Brownian motions translate into a coupling of the processes them-
selves. Throughout this work we will take the family {X (-; X)}xeRi to be notationdriven by

the same Brownian motion, namely we will consider a synchronous coupling of the processes
starting from different initial conditions. Assumption (A2) is the well-known “stability con-
dition” which is sufficient for the existence of a stationary measure [16]. The condition is
almost necessary for stability in that if b; < O for some i then the RBM is transient [6]. As-
suming (A3) in addition to (A1)—(A2) gives that the strong Markov process RBM(u, X, R)
has a unique stationary probability distribution [16].

3. Main result. Following [3], define the following stopping times: 1°(x) = 0 and

nk(x) = inf{r > n*~1(x) + 1: X;(z,x) =0}, nF(x) =sup{nf(x): 1 <i <d).
Define
N(t;x) = suplk > 0: nF(x) <1}.

Also define the contraction coefficient

3) n(R):=inf{n >1:|P"1| <1/2},
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where 1 is a d-dimensional vector of ones and for u € R?, ||u]lo0 := SUpj <<y lui|. By As-
sumption (A1), n(R) < oo. This quantity plays a key role in quantifying the convergence rate
to equilibrium.

We now present the main result of this work. Given probability measures @ and v on Ri,
a probability measure y on Ri X Ri is said to be a coupling of p and v if y (- x Ri) =u()
and y (]Ri x -) = v(-). The L'-Wasserstein distance between two probability measures @ and
v on Ri is given by

Wi, v) = inf{f Ix —yll1y(dx, dy) : y is a coupling of u and v},
RE xRE
where for a vector z e R?, ||zl = Zf’zl |zi|. We will denote the law of a random variable X
by L£(X). Recall that from [16], under Assumptions (A1)—(A3), there is a unique stationary
distribution of the RBM. Denote by X(oco) a random vector sampled from this stationary
distribution. Define the relaxation time, te)(Xx) for the RBM starting from x € Ri as

te1(X) :=1inf{r > 0: W (L(X (1; %)), L(X(00))) < 1/2}.

We will abbreviate the parameters of the RBM as ® := (u, X, R). Recall that these parame-
ters are required to satisfy (A1)—(A3). We will quantify rate of convergence to equilibrium in
terms of the following functions of ®, d. Fix x € (0, 00). Let

a(®) := sup
I<i<d
R1(©.d):=n(R)(1 +a(©)*log2d)),  Ra(®):=a(®)’b(®),
Ci(x, ©) :=2|x]l; +a(©) Y (R™),05.

i,j

172
Ca(x, O, k) :=2[|x]| > *@PO XL 4 4(@) [201(1 +d) (Z(R—l)fj>< a}>] :
- —

LJ J=

b(®) := sup

1<i<d

[Z?Zl(R_l)ijUj}

[23{21(13_1)170;]
b; ’

Oi

For any x € R?, define [X[15 :=sup;<i<qg al._lx,-.
THEOREM 1. There exist a tg € (0, 00) and Dy, Dy € (0, 00) such that for every d € N,
X € Ri, every parameter choice ©, and t > ty(1 + (a(©))? log(2d)),
Wi(L(X (t;x), L(X(0)))
=E(|X %) = X(1:X(c0)[)

__ Dy ot —_—
< Ci(x,0)(2e F©D 4 ¢ BORE)) 4 Cy(x, @, Dy)e D2R®)
In particular, the relaxation time satisfies

tre1(x) < max{D; ' R1(®, d)log(8C) (x, ®))
+ 16Dy Ry (®) 10g[4(C1 x,0)+0C(x,0, Dz))],

to(1 + (a(®))*1og(2d))}.

REMARK 2. The universal constants 7y, D; and D, will be identified in Sections 6 and 7.
Specifically, tp and D; are introduced in Lemma 8 (see (43)) and D; := max{Ag, 9}, where
A is introduced in Lemma 5.
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REMARK 3. The proof of Theorem 1 (see Remark 8) will show that one can, in fact,
obtain a better bound of the form
Wi(L(X (1; %), L(X(00))) <E(| X (#; %) — X (1; X(c0))| ;)

7D|n(R)t 732(10g2)D]t _ t
S Cl (X, @)(e R1(0,d) +e R (©,d) +e 1602R2(®))

+Ca(x, O, Dy)e 5O,

This bound leads to a better choice of the universal constants appearing in the exponents
of the bound when n(R) is large. As a consequence the bounds on relaxation times and the
bounds given in the examples of Section 5 can be slightly improved using the above estimate.
However, this improved bound leads to cumbersome expressions in the bounds and relaxation
time estimates in Section 5. Moreover, our main goal is to highlight the dependence of the
convergence rates on system parameters which is completely captured by Theorem 1. Hence,
we do not give details on how the improved bound can be obtained, however see Remark 8
for some additional comments.

An important ingredient in the proof is the following analogue of Lemma 3 from [3] which
shows that the synchronous coupling gives an a.s. contraction of the L!-distance || X (t; x) —
X (¢; 0)||; which can be quantified as follows. The proof is similar to that in [3] and so only a
sketch is provided.

LEMMA 2 (See [3]). ForxeR% andt >0,

| X (13 %) — X(1;0) |, < 2|x||;2~NEO/B),

PROOF. The main idea is to associate the substochastic matrix P with a Markov chain
on states {0, 1,...,d} absorbed at O and show that ||x||1_1||X(t; X) — X (¢;0)||; (assuming
|Ix]|1 # 0) is bounded above by the maximum over the initial state i of the probability that,
starting from i, the Markov chain is not absorbed by time A/ (z; x). Using this idea, Lemma 2
in [3] and the proof of Lemma 3 in [3] establish

) |X (%) = X (5 0)], < [PYEOT lix]h
The lemma now follows from the definition of n(R) given in (3) above. [

REMARK 4. The quantity n(R) ™! defined in (3) gives an explicit bound on the exponen-
tial decay rate of || P"1|» with n. Note that n(R) possibly depends on the dimension d, but
the dependence is solely through R. Sometimes (as we will see in the first example of Sec-

tion 5) it is possible to get a better bound in the sense that we can obtain positive constants
C(R,d) and n'(R) < n(R) such that

|P"1] < C(R,d)27""®  pn>o.
In this case, we can replace the bound in Lemma 2 by

o) | X ;%) — X (2;0) |, < C(R, d)|x|[; 2~V E0/M R,

REMARK 5. In cases where we can obtain the better bound (5), the constants R{(®, d)
and C(x, ®) appearing in the bounds on Wasserstein distance and relaxation time in Theo-
rem 1 can be replaced by R (0, d) and C}(x, ©, d) respectively, where

1(©,d) :=n"(R)(1 + a(©)?log(2d)),

®)C(R,d _
C1(x,0,d) :=2|x[l; + % D (R0

i,j
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4. Outline of approach. We now give an outline of our approach.

(1) We use a key idea from [3] which shows that, under the synchronous coupling, the
L'-distance between the two processes X (-; 0) and X (-; x) decreases with time. Using this
idea, we provide an estimate on the rate of decay of this L' -distance in terms of a “contraction
coefficient” which quantifies the decay rate of || P"1||s with n. The precise statement was
formulated as Lemma 2 in Section 3.

(i) We use the fact that for any v > 0 in R¢ satisfying R~!'v < b, one can dominate
the process X (-; X) in an appropriate manner by a normally reflected Brownian motion with
drift —v in Ri. This process, written as X;(-; x), is technically simpler to analyze. The
idea of dominating an RBM(u, ¥, R) by a normally reflected RBM is due to [16]. Next,
we choose an appropriate compact set (which plays a role similar to the “small set” in the
terminology of [22]) such that one can obtain a tight control over return times to this set (this
is done via Lyapunov function techniques in Lemma 5) and, loosely speaking, is such that
the L!-distance between the synchronously coupled processes X (-; 0) and X (-; x) decreases
by a constant factor each time the process X j (-; x) visits this set (this result is formulated in
Lemma 7). A crucial ingredient here is the Introduction of a suitable weighted norm (see (16))
whose sub-level sets are the appropriate “small sets” with the desired contraction property.
The definition of this norm is guided by an analysis of how the maximum process for each
coordinate scales with the system parameters. This weighted norm is used to construct the
small set and also an appropriate Lyapunov function. These constructions and their properties
are studied in Section 6.

(iii) In Section 7, we obtain the rate of decay of || X (¢; x) — X (¢; 0)||; with time ¢, in terms
of the parameter v of the dominating normally reflected RBM, by decomposing the path of
X j(-; X) into excursions from the small set obtained in (ii) and using the estimates from
Section 6 for probabilities of certain events associated with these excursions.

(iv) Finally in Section 8 we prove our main result, namely Theorem 1, where we obtain
explicit parameter and dimension dependent rates of decay in L!-Wasserstein distance be-
tween the processes X (-; 0) and X (-; x) with time ¢ by optimizing the rates derived in (iii)
over the parameter v > 0 of the dominating RBM.

Before proceeding to the proof we apply Theorem 1 in two settings, the first is that of RBM
satisfying the assumptions of [3] and the second corresponds to that of rank-based diffusions
such as the Atlas model.

5. Examples. We will use Theorem 1 (and Remark 5) to obtain bounds on the rate of
convergence to equilibrium in two examples that are discussed in Sections 5.1 and 5.2 below.

5.1. Blanchet—Chen RBM. This refers to the class of RBM under the set of assumptions
in [3], namely:

(BC1) The matrix P is substochastic and there exist ¥ > 0 and g € (0, 1) not depending
on the dimension d such that |17 P"||oc < k(1 — B)" for all n > 0.

(BC2) There exists § > 0 independent of d such that R < —51.

(BC3) There exists o > 0 independent of d such that o; := 4/X;; satisfies o l<oi <o
forevery 1 <i <d.

Under the above conditions [3] give a polynomial bound of O (d*(logd)?) on the relaxation
time of the RBM. As shown in the following theorem, Theorem 1 gives a substantial im-
provement by establishing a polylogarithmic relaxation time of O ((logd)?).
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THEOREM 3. Under Assumptions (BC1), (BC2) and (BC3), there exist positive con-
stants E1, E3, E3, E4, t1 such that for any X € R, t>n1 max{||X|lc0,log(2d)},

E(|X (%) — X(::X(00) )
<2(2|Ix|l; + E1d?)e”E21/108C2D o (4)1x||; + Ejd?)e B4/ 4 Ezd?e E4l,
In particular, the relaxation time satisfies
trel (X) < max{Ez_l log[8(2|1x|l1 + E1d?)]log(2d)
+ E; ' [21og[8(41Ix]l1 + E1d?)] +log(8 E3d?)],
1 max{||X||oo, log(2d)}}.

PROOF. Observe that
|P"1|, <1" P"1<d|1" P"|  <dik(1—p)".
Thus, the hypothesis of Remark 4 is satisfied with

__ 1oe()
 log(1—p)~!

Now we will use Theorem 1 in conjunction with Remark 5.
Under Assumptions (BC1), (BC2) and (BC3), we have the following bounds:

C(R,d)=«d, n(Ry=n': +1.

Y4 (R0 7 IR Mo ko
a(®)= su |: 1= }S < -
1§i§pd bi B B8
d —1 _
! (R ;0 R 11 2
b(®) = sup [21_1( )i j} < | |1|OOG < £ ,
l<i<d Oj o B
22
/ / 2 / K=o
1©,d)=n"(R)(14+a(®)”log(2d)) <n (1 + W1og(201)),
2 K3O'4
R2(©) =a(®)"b(®) < e
a(®)C(R,d) _
Cix, ©.d) =2lx]l + "= ==Y (R7) o
i, ]
Klod? _1 K3o2d?
<2|x[l; + 2,‘#8 !R IHOOU <2[x|l1 + 2,3728’

where we have used the observation that under Assumption (BC1), one has || R0 <k /B.
Next, observe that ||x||%, < o ||X|loo. This, along with the bound on a(®) obtained above, im-

lies that for ¢ > 48o” Xl 00, 3(D2a(@)b(O))'x||%, < t/(16D> R2(®)). Hence, for such ¢,
p B8 o0

I S
Cr(x, 0, Dr)e 3P2R©

— t
=2|Ix|| 163(D2a(@)b(@)) ! IXII% , ~ 8D, Ry (@)

1/2 .
+a(©) [Zd(l +d) (Z(R_'),-Zj) (Z sz)] ¢~ 2Ry

i,j Jj=1
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< 2]l PR 4 ’;—(;[Zd(l +d)d(|R™1| ) (do?)] e 502a®

2 .2

<2xle” TEE 4 2 s
B 2.2 B2
<2|x|lie 16Dy 304 +2K o d%e 8Dak30%
B3
Take E Ey=Di[n2+ & )] I py= 2292 | B Using the above
1= 2/325’ 2= ﬁzaz 3= Tprs 0 B4 = gD g

bounds in Theorem 1 (modified as in Remark 5), for any x € Rd, t > max{r(l +
er 0g(2d)), % x]loc),

E(|X (15 %) — X (; X(00)) )

<Ci(x,0,d)(2e R ICEI '6D2Rz(®)) +Ca(x,®, Dy)e” Sy
< (2lIxll + E1d2)(26_E2t/1°g(2d) + e_E4’/2) +2Ix|[ e E4/2 4 Eyqle Eut

This proves the first part of the theorem upon taking ¢ = max{zp(l + % 8’“’ =<—1}. The

5252
bound on the relaxation time follows immediately from the first part. [J

5.2. Gap process of rank-based diffusions. Rank based diffusions are interacting parti-
cle systems where the drift and diffusion coefficient of each particle depends on its rank.
Mathematically, they are represented by the SDE

d+1 d+1
(6) dX(r) = <Z 8j1[X,~(t):X(j)(t)]> dr + (Z Ojl[Xi(t)ZX(j)(t)]) dW;(1)
j=1 j=1

for 1 <i <d+ 1, where {X(;)(¢) : t > 0} denotes the trajectory of the rank j particle as
a function of time # (X(1)(¢) < --- < Xg41)(¢) forallz > 0), 6;, o; denote the drift and
diffusion coefficients of the rank j particle, and W;, 1 <i < d, are mutually independent
standard one-dimensional Brownian motions. We will assume throughout that o; > 0 for all
1 <i <d + 1. Rank-based diffusions have been proposed and extensively studied as models
for problems in finance and economics. A special case is the Atlas model [13] where the min-
imum particle (i.e., the particle with rank 1) is a Brownian motion with positive drift and the
remaining particles are Brownian motions without drift (i.e. §; = 0 for all i > 1). The general
setting considered in (6) was introduced in [2]. In order to study the long time behavior, it
is convenient to consider the gap process ¥ = (Y1, ..., Yy), given by ¥; = X ;1) — X(;) for
1 <i <d.Theprocess Y =Y (t;y) isaRBMin R+ given as

Y(@;y) =y+DB(t) + ut + RL(¢),

where y is the initial gap sequence, B is a standard d-dimensional Brownian motion, u; =
Six1 — 8 for 1 <i <d, D eR¥4 L is the local time process associated with Y and R
satisfies Assumption (A1l). The covariance matrix ¥ = DDT has entries X;; = a + ‘71 1
when 1 <i <d, Zi_1)=—of for2 <i <d, Zii41y=—0f  forl <i<d—1land £;; =0
otherwise. In particular, (A3) is satisfied, namely ¥ is positive definite. Moreover, R is given
explicitly as R=1 — P T where P is the substochastic matrix given by P;i11) = Pii-1) =
1/2 forall2<i<d-—1, P, = Pd(d—l) = 1/2 and P,‘j =0if |i — J| > 2. From [16] the
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process is positive recurrent and has a unique stationary distribution if Assumption (A2) is

satisfied, namely b= —R ™1 > 0, which is same as the following condition:
k 3 B d+1
(7) bi=) (6 —8)>0 forl<k=<d, wheres=(d+1)""') 4.

i=1 j=1
In the special case where

(8) ol —o}=0f—o} foralll<i<d,

the stationary distribution is explicit and takes the form £(Y(o0)) = ®z:1 Exp(2by (o*k2 +
sz +1)_1) (see Section 5 of [19]). For the general case (i.e., o; are strictly positive and (7)
is satisfied) explicit formulas for stationary distribution are not available, however from [7],
the law of Y (¢; y) converges to the unique stationary distribution in (weighted) total variation
distance at an exponential rate. As noted previously, this result does not provide information
on parameter or dimension dependence of the rate of convergence. The paper [18] provides
explicit rate of convergence to stationarity, that shows a clear parameter dependence, under
the stability condition (7) and the assumption that o; = 1 for all 1 <i < d. In this case
the stationary measure takes an explicit form and the process is reversible with respect to
the stationary measure. The proofs in [18], which are based on Dirichlet form techniques,
crucially make use of these properties. The explicit representation of the stationary measure
is available only under the skew-symmetry condition (see [17]) guaranteed by (8) and the
reversibility of the process with respect to this measure is not available if the o; are not all
equal. The convergence considered in [18] corresponds to that of time averages of bounded
functionals of the state process to the corresponding stationary values in probability (see
Theorem 1 of [18]), which is considerably weaker than the L!-Wasserstein distance or total
variation convergence.

From Theorem 1 we have the following bound on the rate of L!'-Wasserstein convergence
of the gap process to Y (00). Note that we do not require reversibility or an explicit expression
for the stationary measure.

Two key quantities appearing in the rate of convergence are
C)) a*:= sup M, o =< sup (7,-) \/( sup oi_l),

l<i<d b; l<i<d l<i<d

where b; are defined in (7) and o; is the standard deviation of the rank i particle (see (6)).

THEOREM 4. There exist positive constants F|, F», F3, Fa, to such that for any 'y € Rf{_
and any t > to max{o2a*||y|lco, 1 + 0%a**log(2d)},

E(|Y(5;y) = Y (1 Y(00) ) < 2QIyll1 + Fioa*a?)e /1 (Lo loe@d))
+ (4||y||1 + FlOZa*d3)e—F4t/[2(r4a*2(d+])2]
I F3Uza*d7/2e—F4z/[a4a*2(d+1)2]_
In particular, the relaxation time satisfies
trel(y) < max | F; '[d*(1 + o2a*? log(2d))] 1og[8(2lly Il + Fioa*d®)]
+ Fy lota*?(d + 1)*[21og[8(4llyll1 + Fio?a*d?)] + log(8 F3o*a*d"/?)],
max{o2a*||ylleo, 1 + 02a**log(2d)}}.
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PROOF. Direct calculation shows that R~ takes the form
2jd+1-1i)

if j <i,
(Ril)..: d+1)
ij 2id+1—-j) ... .
— if j >
d+1)
Therefore,
d
(10) YR =R, =id+1-10).
j=1

Using (10) and recalling (9), we obtain

[Z?:l(R_l)ijO'j}SU idt1=i) .

a(®) = sup sup )
1<i<d bi I<i<d bi
d -1
! (R Y0 d+1)>2
b(®) = sup [M} 502 sup i(d+1—i)§02( +1) ,
l<i<d Oi I<i<d 4
4 %2 2
d+1
R2(®) = a(0©)2h(®) < M,
(11) 4
Ci(y. ©) =2lyli +a(®) ) (R™"),;0;
ij
d
<2llylli +0%a* Y i(d +1—i)
i=1
dd+1)d+2
2|yl + o2 LA DEED)
6
To compute R{(®,d), we need to estimate n(R). To do this, let {S;},>0 denote a simple,
symmetric random walk on Z starting from Sg €{l1,2,...,d} and absorbed when it hits 0 or

d + 1. Then, for any n > 0,
(P"l)l.=]P’(S;';¢{O,d—|—1}|SS:i):IP’(S,fgé{O,d%—l}forany1§k§n|S6‘=i).

For j €{0,1,...,d + 1}, define r]‘s* =inf{fk >0: S,f = j}. By Chapter 10, Example 10.17

of [21], forany i € {1,...,d}, E(t,, ATy | S§=i)=i(d+1—i). Using this observation
and Markov’s inequality, foralld e Nand i € {1, ..., d]},

]P)(Sl><k¢{0,d+l}f0rany1§k§2d2|sas=i)
<P(tfy ATy >2d%| S5 =1)

<E(rﬁlmg*|Sg;=i)_i(d+1—i)<<d+1)2
- 2d? - 2d* T 8d?

and consequently,

<1/2

(12) n(R) <2d°.
Using (11) and (12), we obtain
(13) R1(©,d) =n(R)(1 + a(®)*log(2d)) < 2d°(1 4 o*a** log(2d)).
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For t > 4802a*||y||00, using the bound on a(®) obtained in (11), and noting b(®) > 1 and
Y115 < o ll¥lloos

-1 * -1 !
3(D2a(©)b(©)) "yl <3(D2R2(®)) " a(@)0¥lloo < (e

Moreover, from the explicit form of R, > j(R_l)izj < 4d*. Using the above two bounds
along with (11), for t > 6a*(d + 1)?[|¥|loo>

Co(y, @) D@
= 2||y||le3(Dza(®)b(@)))*l||y\\&e—m
d 1/2 [
+a(@)| 200 +a) (DR (S03) | ¢
(14) & | <

R 12
<2yl 16D2R2(®)+‘72a*[2d2(1+d)(Z(R_1)?j)} o~
i,j

I S N S
<2lyllje *P2otel@in? 4 Gza*[8d6(1 +d)]1/2e 205002 (d+1)?

Take F1 =1, Fo = D1/2, F3 =4, Fy = (2D2)*1. Using the bounds obtained in (11), (13)
and (14) in Theorem 1, for any y € R? , r > max{to(1 + o2a*?1og(2d)), 480%a* ||yl 00}

E(|Y@:y) — Y (1: Y(c0))],)

Dyt
< Ci(y, ©)(2¢ FIOT 4 ¢ THRHE) 4 Cy(y, ©, Dy)e” P

< (2|IYI|1 + F102a*d3)(zengt/[dz(l+02a*210g(2d))] +efF4t/[2cr4a*2(d+l)2])

2yl le—F4t/[2a4a*2(d+1)2] + F3O_Za*d7/Ze—F4t/[o4a*2(d+1)2]‘

This proves the first part of the theorem upon taking t, = max{zp, 48}. The bound on the
relaxation time follows from the first part. [

REMARK 6. The standard Atlas model [13] is a special case of (6) with §; =1, §; =0
for alli > 2 and o; =1 for all i. For this model, using (7), for any k > 1,

k

- d+1-k)

by = 6i—8)=——F—

k gl( )=
and
A1 —i
a*:= sup u: sup i(d+1)=d(d+1), o=1.
1<i<d bi 1<i<d

Using these in Theorem 4, we obtain positive constants G1, G2, G3, G4, t3 such that for any
y € RY and any 1 > 13{d?||y|loc, | + d*log(2d)},

E(|Y(r;y) = Y (; Y(0)]|,) < G1(lIyll1 + d%)e=G2t/d°108Qd) 4 G g11/2,=Gat/d®

In particular, the relaxation time for the standard Atlas model is 0(d6(1og d)?) as d — oo.
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6. Bounding processes, small sets and return times. Fix a vector v > 0 satisfying
R~ v < b and consider the collection {Xj(-; X)}xeRfI,_ = RBM(—v, X, I), where [ is the
identity matrix, given as

(15) XF(t;x) =x+DB(t) —vt + LT (1),

where B is the same Brownian motion as used in the synchronous coupling of {X (-; x)}, R >
and L™ is the local time process associated with X;. Observe that X" (-; x) can be written as

XF(t;x) =x+DB(t) + ut + RL*(¢),

where L*(1) = R™'LT(t) + b — R 'v)risa nondecreasing process. By minimality of the
local time process (see [25], Appendix), L*(t) > L(¢) for all # > 0 implying R 1X(1;x) <
R~!X}(¢;x) for every t > 0. Since in this section v will be fixed, we abbreviate X' (-; )
as X" (-; X). An optimal choice of v will be made later in Section 8. We will hereby refer to
X7 (-; x) as the bounding process.

We now introduce an appropriate compact set that depends on system parameters and
for which one can obtain useful bounds on exponential moments of return times to the
set. In order to motivate the choice of the set consider a one-dimensional Brownian motion
Wap(t) =bW () — at with variance b? and drift —a (here W is a standard one-dimensional
Brownian motion). Standard techniques using scale functions (see [26], V.46) show that for
any a >0 and b € R, ab~?sup, _., W, (¢) has an Exponential distribution with mean 1/2.
This result says that the maximum of the ith co-ordinate of X (-, x) scales like viofz. This
scaling property suggests considering the following weighted supremum norm:

-2 d
(16) [Xlloo,v = sup vio; “x;, xXe€RY.
I<i<d

This weighted norm will play a central role in our analysis. Also define

(17) b (v) = 2Zv o) 2/ inf v7o;

1<i<d
Note that ¢ (v) > 2d. For A > 0, consider the compact set
Ka:={xeRL:|xllso,y < Alogg(v)}
and define the following stopping time for the process X (-; x):
(18) 4 (x):=inf{r>0: X" (1;x) € Ka} =inf{t > 0: | XT(1; %), , < Alogp(v)}.

The following lemma gives bounds on the exponential moments of the hitting time of the
compact set K 4, namely 74 T(x).

LEMMA 5. There exists Ao > 0 such that for any A > Ay and any x € R%

A _+ 3A71
E(e 54 TA (X)) <e HXHOO,U’

v2

where A(v) :=1inf]<;j <y 0—’2

i

PROOF. Fix A > 0 and without loss of generality assume that [|X|| o0,y > Alog ¢ (v). Con-
sider the “Lyapunov function”

d
V(y) = log (Z et (2A1”f"f—2y")>,

i=1
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where g is any nonnegative, nondecreasing C? function defined on R such that g’(0) =
gu)<u, g'(u)<2,¢g"(u)<9forall u >0 and g(u) = u for all u > log2. An example of
such a function is g(u) = (log2)h(u/10g2) 1y <iog2] + Ulju=10g2] Where h(u) = u* — 3u® +
3u?. The definition of the Lyapunov function is motivated by a similar function introduced in
[3]. The main difference is that here different coordinates are weighted differently depending
on system parameters. We will prove that for sufficiently large A,

T 1 2 ! AQ) d
(19) —v' VV(y) + ETr(EV V(y))+ E(VV(y)) T(VV(y) < BRI eRY,
where V denotes the gradient and V2 denotes the Hessian. By Itd’s formula, this will imply
that M (t) := exp(V(XT(¢; X)) + A(v)t) is a positive supermartingale and therefore, by the
optional sampling theorem, for such A,

A(v)

E(e ST 1) < E(eV(x+(r (X):X)+ 5 rj(x)) <e"®,
Since [|X||oo,v > Alog¢(v) > Alogd, we have
V(%) <247 Xlloo,u + logd <347 [X]loo,0-
Combining the two displays we have that for A that satisfy (19)
(20) E(e 3% T 1) < 347 IXloe,
Thus, in order to prove the lemma, it suffices to establish (19) for sufficiently large A. Let
wi(y, A) = €2

follows that

PR I By similar calculations as in the proof of Lemma 4 of [3], it
&8 Yk, Yk

d
Te(EV2V(y) <4A72Y (vPo, *wi(y, Aot (g" (A wio, yi) + &' (2A™ o %))
i=1

d
<52A477 Z vizal._zw,- (y, A)
i=1

using g”(u) <9 and g’(u) <2 for all u > 0. Moreover,

(VVvy) =(VV(y)

=4A7? Z v,-al._zw,-(y, A)g'(2A_l v,-ai_zyi)E,-j w;(y, A)vJ-<7j_2g/(2A_l vjoj_zyj)
1<i,j<d

d 2
<4A72 <Z vio; twi(y, A)g’ (2A oy ))

i=1

d
< 164723 vio; “wily, A),
i=1
where we have used X;; < 0;0; in the first inequality on the second line and the Cauchy-

Schwarz inequality, the fact that g’(u) < 2 for all u > 0, and the fact that Z?Zl wi(y, A) =1
in the last inequality. From the above bounds, we obtain

d
(21) TH(EV2V(y) + (VV ) E(VVE) < 68472 vlo, 2wi(y, A).
i=1
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Using the definition of w; and the monotonicity of g,

d
—vIvv(y) =—-24"" Zg/(2A_]v,-ol._zyi)vizal._zw,- (y, A)
i=1

d
-1 2 =2
=247 ) vioy twi (Y, Al g1y o2y 102
i=1

d
=—-24""! Z vio; twiy, A) + 2471 vie Pwiy, A, A v~y <log2]
i=1

e8log2) yod 12 =2
5‘2A_12v30i_2wi(y, A)+247! Liz1 Y%
i=1

Y4 esCAT uo )

Next, note for any |[ylleco,wv > Alog¢(v), there is 1 < j < d such that vjoj_zyj >
2z:tdl 121

5= > 2d > 2, we obtain
infi<;<q vio;,”

2
Alog(iz’ L7 Y. Hence, since
2 2
inf<j<q v;0;

2 =2

E : V0.

—UTVV(y) S —2A_1 ’Ulzo’l_zwl(y’ A) +2A—1 Zl ldl 1

= egm"g(m))
d . 2 _2 2
- _ _, (infi<j<qvio; ©)
=-—-2A I E U.za. 2w~(y,A)—|—A 1 ==a T i
= YL o’
(22 —247! U o; Zwi(y, A)+ A~ lnf vza -2
y

i=1

d
—247" Z vio Pwily, A)+ AT Y vio wi(y, A)
i=1 i=1

d
=—A"" Y vlo wiy, A).
i=1
From (21) and (22),

1 1
—'VV @) + S T (EVIV ) + 5 (YY) Z(VV ()
d d
<—AT 0o P wi(y, A) + 34472 vio Pwi(y, A).

i=1 i=1
Hence, for any A > 68, we obtain

1 1
—I'VV(y) + Tr(EVzV(y)) + 5(VV(y))Tz(VV(y))

1 & 1 2,72 _ _AQ)
S_—AZ 2o 2w (y, A) < —57 inf vio, o

proving (19) and hence the lemma holds with Ag =68. [

The next lemma gives an estimate of the running maximum of a reflected Brownian motion
with drift.
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LEMMA 6. Let X; = x + o'B; — 't — min{infs<;(x + o'Bs — u's), 0}, where x > 0,
o', > 0 and B is a one-dimensional standard Brownian motion. Then for any A, T > 0
and any x € [0, A/2],

_& !/ !
IP’( sup X; > A) <e 27 + (4u’TA_1 +2)e—Au o

0<t<T

PROOF. Fix A,T > 0 and x € [0, A/2]. We define the following stopping times: 7o =0,
and for k > 0,

k41 :=1nf{t > 54 : X; =0},
Tokyo i=inf{t > 141 : X = A/2}.

Let N :=inf{k > 0 : SUP; ey, tay 1] Xt = A}. By the strong Markov property, {Tor4+1 —
Tokhk>1 are i.i.d., each being distributed as the hitting time of the level —A/2 by the pro-
cess o’ B; — u't. By [20], Exercise 5.10, for any @ > 0, k > 1,

/ n”
WA _ A [pe
E(e—a(rzk+1—f2k)) — 2072 207\ o2 +2°"

Thus, for any n > 0,

" nA n ’
P(Z(Qkﬂ — ) < 4_M/ < ]p(e—azk:](fzkﬂ—'@k) = ganA/(p ))
k=0

< eanA/(4pL/)]E(e—(¥ ZZ:I (T2k+1 —TZk))

anA n;/A_ﬂ ﬁ
=€4M/+20’2 20’ 0/2+2a.

Optimizing the above bound in « yields the following bound:

n nA _nA/l/
(23) P 2(72k+1 —Tp) < — | <e 8",
k=0 A

Moreover, recalling that the scale function for the process ¢ + o’ B; — 1/t is given by s(z) =
ezu/z/arz i
1 . e_Al‘«//U/z

P(o'B; — 't hits A/2 before — A/2) = —AW /o7

AW [0 _ p—Ap' /0" =
and hence, forn > 1,

(24) PN <n) < (n+ De 4417,

From (23) and (24), for any n € N,

" nA
P sup XtZA|X0:x>§P<Z(TZk+1 —fzk)<—,,N>n>+P(N§n)
(25)  O=r=nA/Gu) k=0 4

_M —A //0_/2
<e 872 +(m+ e /7,

The result follows on taking n = [4/TA™' | 4+ 1in (25). O

Recall the quantities A (v) defined in the statement of Lemma 5 and ¢ (v) defined in (17).
Define

M) := A(w) +log¢o(v), TWw):=M®w)/Av).
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The next lemma shows that for any Cp € (0, co) there are positive constants Cy, Co
such that whenever x;, X € Ri satisty ||X1|lco,0 < CoM (v) and R~ 'x, < R~ Ix;, with (uni-
form) positive probability, all the coordinates of X (-; X») hit zero by time C>7 (v) and the
weighted supremum norm || - ||, of X (+; X1) is bounded by C1 M (v) over the time interval
[0, C2T (v)].

LEMMA 7. For any Co > 0, there exists C1 > Co and Cy > 0 such that for any x1,X; €
R4 satisfying ||1X lloo,y < CoM (v) and R™'x, < R71xy,

NI'—‘

P sup  [XF(x0]y, < CLM@), 7' () < CT () =
tel0,C>T (v)]

PROOF. Let {¢;}1<i<q denote the unit coordinate vectors in R? and let S; := { R‘ly 1y >
0,yi=0}forl <i<d.LetU(t;x) = R~ x4+ R™'DB@1) + R‘l,ut. We first claim that for
any l <i<dandT >0,

(26) [Ui(1;x) =0forsome 0 <t < T} C{R™!X(r;x) € S; forsome 0 <7 < T}.

To see this, suppose R™!X(1;x) ¢ S; for all 0 < < T. Then X (¢;X) is strictly positive
over [0, T]. Since (R™1X); (¢; x) = U; (¢, x) + L;(r), we have from (2) that (R~ X); (7: x) =
Ui(t,x) forall 0 <t < T. For any y € S\ S;, there exists z € Rﬁ with z; > 0 such that
y= R~1z. Hence,

d

Vi = Z(R_l)ijzj >(R™");z>0

j=1

as (R™D;i=U + PT + (PT)2+...);; > 1. Therefore, U; (t; X) = (R~ X); (t; x) > 0 for all
0 <t < T. This proves (26).

Note that U(-;x) is a Brownian motion with drift in R¢ with covariance matrix
RIS(R™HT and drift vector —b. Write c}iz = (R7'Z(RHT);; for the variance of the
ith coordinate process U; of U. Define for each 1 <i <d, l'l-U (x) = inf{r > 0: U;(z; x) = 0}.
Also define the vector w given by w; = crizvl-_1 forl <i<d.

For any i, recalling R~'v < b, note that

d 12 Ukz 1 C’k2
=Y (R7");;=L < sup —ZZ(R_ )ijvi 5( sup —2)b,-.
i=1 v I<k<d Vi =1 I<k<d Vi
Moreover, using ¥ jx < ojoy forall 1 < j, k <d,
~2 —1 ~1
0; =Z(R )ijEjk(R )ik
ok
d 2 o2 /(4 2 o2
< (RN, 0] < sup £ (R71), v, 5( sup —k)b-z.
(; Y ‘/> 1<k=d V} ]2 o 1<k=d v}/

From the above two bounds, we conclude from the definition of 7' (v) that for any i,

—1 ~2
@7) T(v)z<( . )v‘;—>M<v)
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Fix C’ > 0 and take y € RY satisfying R~y < C'(R™'W)M (v). Using (27) and writing
N (0, 1) for a standard normal random variable, we obtain that for any C” > max{2C’, 1},

P(z¥ (y) > C"T(v)) <P((R"'y), + (R™'DB(C"'T(v)) + R~ n(C"T (v))), > 0)
P(C'(R™'),M (v) + &;B;(C"T (v)) — b;C"T (v) > 0)
6;B;(C"T(v)) > (h:C"T (v) — C'(R™'b), M(v)))

4

2

<P

6:B;i(C"T (v)) > T(v))

(28)

(
(

IP’(N(O 1> C”T(v))
(

<P(N©,1)> - C”logqb(v))

1
<N(0 1> \/C”Tg(zd)> DT

where on the last line we have used (27) in the first inequality and ¢ (v) > 2d in the second
inequality.

Recall the upper bounding process X* from (15). Note that the ith coordinate process
X l+ is a one-dimensional reflected Brownian motion with variance aiz and drift —v;. Now let
Co > 0 be arbitrary and consider any C’ > max{2Cy, 1}, any C” > max{C’, 2}. Then, from
Lemma 6, for any x € Ri satisfying ||X||co,» < CoM (v),

P( sup X%y, > CM®)
te[0,C"T (v)]

d

o2
< ]P’( sup X ;%) > C' L (A(v) +log¢(v)))
T \te0.C"T(v)] v

(29)

2T (v)

d , _Z % W "2
SZ(e 207 +( ACTv T (v) +2>e—c/<A(v>+1og¢<v)>)

C'o?(A(v) +log ¢ (v))

I
—

A Vald 4CNT(U) /
<d —271C"log ¢ (v) _l 2d —-C 10g¢(”)’
=ae + C/M(U) Z 2 + €

where we have used T (v) > (al-2 / UI-Z)M (v) > (cri2 / viz) log ¢ (v) in the last step. From the def-
inition of ¢ (v) and T (v) respectively,

2
Zv_z mA() and —T((?)))=1/A(v).

Using these observatlons in (29), we obtain

IP’( sup ||X+(t;x)||oov>C’M(v)>
te[0,C"'T (v)] ’

< de=Clogd(@)/2 4 <2C 'p(v) 42 ) ~C'logp(v)

(30) i

- 1 n <2C” n 1) 1
- (Zd)%//—l C’ (2d>C/—1’

where once more we have used ¢ (v) > 2d to obtain the last bound.
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Note that for any C’,C” > 0, for any xi,x; € Ri satisfying [|X1|loo.v < CoM (v) and
R_1X2 < R_1X1,

P( sup | Xz X1)||oo’v >C'M®v) or n' (x2) > C”T(v))
1€[0,C7 T (v)]

31) =]P’( sup Hx+(l;X1)HOO’U>C'M(v)>
tel0,C"T (v)]

4 ]P’(nl(xz) >C'T(), sup  |XT@x)]0, < C/M(v)).
t€[0,C"T (v)]

Note that for z|, 2z, € Ri, if ||Z1]| 0o,y < CM (v) for some C > 0, and R~ 'z, < Rz, then

R~ 'z; < C(R~')M (v). Using (26) and (28), choosing any C” > 1 + max{2C’, 1}, we ob-
tain by the Markov property applied at time 1,

P(n'() > C'T@), sup  [XT(t5x0)], < CM@)
te[0,C"T (v)] ’
(32) <> sup P(zV (y) > (C" = )T (v))
i=1yeRL:R~y<C'(R~'w)M (v)
d 1

= Q2d)C™=D/8 = 2024)C"=9/8"

Using the estimates (30) and (32) in (31), we obtain for C' > max{2Cy, 8}, C"”" =2 +
max{2C’, 33}, and any x|, x; € Ri satistying ||X1 [loo,» < CoM (v) and R~ 'xy < R7'xy,

P sup  [XF(x)] 0, > CM@) orn!(x2) > C'T())

t€[0,C"T (v)]

_ ! +<2c"+1) Lo 1 1
77 < —.

T ans-t \C 2d)C -1 " 2(2d)(C"-9/8 T 2

The lemma follows on taking C; =C’, C, =C". 0O

REMARK 7. Recall the quantity Ap from Lemma 5 and consider Cy > Ag. Let C; be as
in Lemma 7 associated with this Co. Then the set S := {y : ||¥|lco.v < C1M (v)} plays a role
similar to that of a ‘small set’ in the theory developed in [22], in the following sense. For
any x > 0, (i) by Lemma 5, we have tight control over return times of the bounding process
XT(;x) to the set S = {y : [|¥|loo.v < CoM(v)} C S, and (ii) by Lemma 7, given that the
bounding process X T (¢; x) lies in " for some ¢ > 0, then with probability at least a half,
all the co-ordinates of X (-; x) hit zero at least once in the time interval [z, ¢ + T (v)] without
Xt (;x) leaving S. This, in view of Lemma 2, says that || X (-; x) — X (-; 0)||; is reduced by a
factor 2~ 1/"(R) gver this time interval.

7. Excursions from the small set. In the following lemma, we combine the estimates
from Sections 3 and 6 to decompose the path of X (-; x) into excursions from the small set
(described in Remark 7) and quantify the rate of decay of || X (¢; x) — X (¢; 0)]|; as ¢ increases.

LEMMA 8. For any A > Ag, where Ag is the constant appearing in Lemma 5, there
exist positive constants ty, D1 such that for any X € Ri, any v > 0 with R~'v <b, and any
t=1T (v),

Dyt v — v
E(| X x) — X(#0)],) < 2||X”1(26_n—(R)1T(v) —i—e_%) 42l e oo, = A2
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PROOF. Fix A > Ap and consider constants C;, Cp from Lemma 7 that are associ-
ated with Cp = A. We also consider the following stopping times. Let 7o = inf{r > 0 :
1 X (#; %) ||oo.v < C1M(v)}. For k > 0, having defined the stopping times Ty, ..., Tok, define

Topt1 :=inf{t > o 0 | X T (@15 %), , < CoM (v)

. 2

Tokp2 i=inf{t > g1 | X %) o, = CIM ()]} A (T2k41 + C2T ().
Define N; :=inf{k > 0 : tp; < t}. For k > 0, define the event

Ej :={tok+2 = Tor41 + 1, and all the co-ordinates of { X (#; x)},., hit zero

t>0

in the time interval [tox41 + 1, Tok421}.

On the event Ey, all the coordinates of X (-;x) hit zero in the time interval [nN (T2k5%) 4
1, Toks2] as it contains the interval [togs1 + 1, Toga2]. Consequently, N (Toxt2;X) —
N (t2; X) > 1. Thus, for any k > 0,

N (t242;X) — N (1 %) > 1,

Hence,
N;—1
(33) N@x) = > 1.
k=0

Let F; :=0{B(s) : 0 <s <t} be the filtration generated by the Brownian motion. For k > 0,
let

n—1

My =) (1g —E(g, | Fryp)).
k=0

Then (M, F+,,)n>1 1s a martingale with increments bounded by 1. By Lemma 7, for every
k>0,E(g, | Fry) > 1/2. Thus, for any 8’ > 0, using the Azuma—Hoeffding inequality with
t>4T (v)/&,

Ne— 1 8't
]P( > 1g <81/(4T @), N, > )

k=0 T(v)

IA

L2 1-1
IP’( > 1Ek<5/t/(4T(v))>

k=0

(34)

I
=

L7y )1
E(lg, | F
Lm)J 4T(v) I;) (g | rzk)>

IP( 8't 1{ 8't J)
LT(u)J 4T (wv) 2L T(v)
( 't ) 031/ (1287 ()
LT(v)J 8T(v)

A

P(M

IA
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Note that for any 8" € (0, C; ' /2],

L] ey
P(N; <8't/T(v)) < IP)(TO + D (ra— ) + Y (g — ) > t)
k=0 k=0

(35)

|75
< ]P’(ro + ) (1 — ) > t/2>,

k=0

where the last inequality follows because tor+2 — Tor+1 < C2T(v) and hence, as § €
0.¢5' /21,
L]
(36) D (kg2 — Tok41) <1/2.
k=0
Since Cp = A and M (v) > log¢(v), for any k > 0, conditionally on Fr,, Tok+1 — T2k 18
stochastically dominated by 1:AIr (Xt (121; X)) where 1::(-) is defined in (18).
For any n > 0 s > 0, using Lemma 5, we obtain

n
_AW)s A®)
P(Z(72k+l — %) > S) <e 24 E(e24

k=0

O h—o (2641 —Tzk)))

— e_%E(e Az(j) (C4Z) (Tt _f2k))E(e%(f2n+l —Ton) |]:T2n))
< o MR (B (IS 2k —1200) 34 X (20w

< eI SATI CIMOE (28 (S0 (ki — 7)),

where we have used || X1 (12, X)|loo.,y < C1M(v) by definition of 1,, and we take
ZZ;(I)(QH 1 — 72k) = 0 when n = 0. Iteratively using the same argument, we obtain

- Aw)s _
(37) P(Z(TZIH_l — ) > s) <e 24 DA 'CiM ()
k=0

From (37), for any positive §’ < min{Cz_l/2, (64C1)" " and t > 3T (v)/8’, taking n = L%J
and s =1/4,

L5
P( > (T — T2k) > t/4> < o R ATICIMW/TW) 3MWATICy

(38) k=0

<e Ay AIATICIM )/ T (v)

Ay -1 AWy
= o FHMIATICIAW) < N

where we have used 7' (v) = M (v)/A(v) in the equality above. Moreover, as 79 < ‘L’j{ (x), by
Lemma 5,

(39) P(to > 1/4) < e~ ST E(e 25 T4 M) < o= 55 34 Xl
Using (36), (38) and (39) in (35), for any 8’ and 7 as above,
318/ T @)
P(N; <8't/T(v)) < P( Z (Tok+1 — T2k) > t/4> +P(rg > t/4)
(40) =
<o T 4o NA A IXlloe
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From (34) and (40), for positive §’ < min{C;1/2, (64C1)" '} and r > 4T (v) /8,

N;—1
IP( > g < S/I/(4T(v)))

k=0

A1) Ne ! ) §'t )
<P > 1g <8't/(4T (). N; > +P(N; <8't/T(v))
k=0 T
< V1/0BTW) | =Tt 4 =T 34 IXlloon

Now, using Lemma 2, (33) and (41), for positive §’ < min{CQ_]/Z, (64C1)~"} and ¢ >
4T (v)/8',

E(|X (%) — Xt 0)],)
< 2||x|[{ B2~V X/n(R))

1 N;—1
= 2]l IE(Z_W Yo lEk)

N;—1

8/
< 2||X||11P’< > g < 8’t/(4T(v))) +2||x|[ 2" TR
k=0

(42)

At At -1 _
< 2||X|| 1 (6_8/1/(128T(v)) + e 16vA + e 82 €3A 1%l 00, v +2 4n(R)T(v))

N _ Ay -1 A
<2|Ix|l1 (2 TERTE 4 ¢ 164 )+2||x||1e3A IXlloo.v =57

This proves the lemma with

(43) to=4/8', Dy =8/128. O

8. Main result: Optimizing over v. In this section, we state and prove our main theo-
rem. This will involve optimizing the bound obtained in Lemma 8 over all possible choices
of v along with making an appropriate choice of A.

PROOF OF THEOREM 1. Fix any A > Ag whose value will be appropriately chosen
later. Recall from Lemma 8 that the quantities ( R?} ] and Ag”) govern the rate of decay of
E(IX(;x) — X(;0)]|;) forany x € Ri. To obtain the result in the theorem, we first obtain

D A(v)
n(R)Tl"(v) i
satisfying R~'v < b. For any such v, define the vector s(v) > 0 by

over all vectors v > 0

and

a value v(®) of v which simultaneously maximizes

. Uk .
=0 — <i<
(s(v));, =0 1512;10,(’ 1<i<d.

Then, from the definition of A we see that A (s(v)) = A(v). Moreover, ¢ (s(v)) =2d < ¢ (v)

from definition of ¢. Therefore,

As(v) +10g(2d) _ Av) +1og(¢(v)
A(s(v)) B A(v)

Thus, for maximizing the rate, it suffices to restrict attention to vectors v of the form v; = v,0;
for 1 <i < d. From the constraint R~!v < b, we obtain

T(s(v)) =

=T (v).

d
b; > (R_lv)i = v, Z(R_])l.jaj, for all i,
j=1
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and hence,

b; 1
Vg < inf[ 7 }: .
1sizdlLy>% | (R™D)0;1  a(©)

From this observation, it follows that for any such vector v, A(v) = vf < (@(®))"2 and
T(v) > 1+ (a(©))?1log(2d). The vector ¥ given by 7; := (a(®))lo; for each i satisfies

R™'% < b and hence, simultaneously maximizes — D1 and Af(‘”). Also note that T'(v) =

n(R)T (v)
1+ (a(®))%log(2d) and A () = (a(©)) 2.
From Lemma 8 with 7 in place of v, we obtain for any x € Ri and r > ro(1 +

(a(©))log(2d)),
E(|X@x) - X@0),)

(44)

_ Dt _ _ e
< 2||X||1(2e RI©d 4 ¢ 16A(a<(~)))2) +2|x| 1e3A l”X”‘X’*Ue SA@@)

Consider the dominating process X T(rx) = XU+ (;x) with v = V. Since R1x (t;x) <
R~1X*(s;x), for each i,

Xi(t;%) < (R7'X(1: %)),
< (R7'XT(1;x)),

j=1
X X)) »
<| sup —— R™). .o;
= <1§k2d o1 jgl( )lj J
and hence,
”X(I;X)“oo,ﬂSb(G)HX-’_(t;X)”oo,E’ 1=0.
Moreover,

. —1 . —1 .
[ X@0, <D (R X% <Y (R, X%, =0
ij ij
Denote by X (c0) and Xt (00) the random vectors sampled from the stationary distribution of
X (-; x) and Xt (-; x) respectively. By [7], the laws of X (¢; x) and X (¢; X) converge in total
variation to those of X (00) and X (00) respectively. Consequently, || X (00)||; is stochas-
tically dominated by »; J-(R_l),-_,- X;r(oo) and || X (00)|lc0,5 1s stochastically dominated by
b(O) | X1 (00)[loo.5- As X l+ (00) is the stationary distribution of a one-dimensional reflected
Brownian motion with drift —v; and variance aiz, it is a standard fact that X l+ (00) follows an
exponential distribution with mean aiz/ (2v;) = 0;a(®) /2. This implies

_ © -
E([X(c0);) < E(Z(R l)in;r(oo)> = a(2 ) Z(R l)ijaj’
i,j i,j
2 d(a(®))? d
Ex el <B(S(R ), X 00) < 42 (5 ) (3 07)
iJ i,J j=1

and
d
P(|XF(00)] 005> 1) < D P(X[ (00) > a(®)o;t) = de™™.
i=1
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Using the above estimates we have for any Dy > 9,

E(e2P2bO) 7 IX(©)lo7) < (P2 1XT (00 0.7
o0
< / P(| X" (00)| o 5 > D2log?/9) dt
) :

o0 (e ¢]
51+df e_2Dzl°gt/9dt§1+d/ t2dr=1+d.
1 1
Now fix Dy = max{Ag, 9}. Using the above estimates and (44) with A = D>b(®) (noting
that b(®) > 1), we obtain for any x € R% and ¢ > #9(1 + (a(©))*log(2d)),
E(]X (15 %) — X (1;: X(c0)) ;)
<E(|X:x) = X(#0],) +E(| X (#: X(00)) — X (#: 0)[ ;)

__Dyir ot - S S
<2|x[|1(2e ®©D 4 ¢ 16D2RO)) —|—2||X||1€3<D2b(@)) Hxlloo,5 , ~ 85 R70@)

+ ZE(HX(OO)Hl)(ze_% + e_m)

+ 2E([| X (00) | ;3 P2t @) 1X (2907 o~ ¥D3H7E)
Dyt

e L I S — ___t
§2||x||1(2e R©d 4 ¢ 16D2R2<®>)_|_2||X||le3(Dzb(®)) 1||X||oo,ie 8D, R, (0)

Dyt
+2E(|X (00)] ) (2 FOD 4 TT)

+ 2(E(]| X (c0) ”%)) I/Z(E(eg(Dzb(@)))_l ”X(Oo)”oo.i))l/ze_m

__ Dyt N S - ot
<2|x]|1 (2e F©@D 4 ¢ THBR®) 4 2||x|| ;3 P20O) Hxlloo,5 , ~ 85 R70@)

1 _ Dlt _ '
+ a(®) Z(R_ )ija.f (23 R©.d) 4 ¢ 16D2R2(®))
iJ

d 12 ,
+a(®)[2d(1 +d)<Z(R_1)i2j) (Z (7].2>1| e SDyRy(©)
=1

i,j

which proves the Wasserstein bound in the theorem upon noting that |X|eo5 =
(a(©))~! Ix||%,- This, in turn, implies the stated bound on the relaxation time. [

REMARK 8. To obtain the better bound displayed in Remark 3, note that we can replace
the bound in Lemma 8 by

) At At

(| X (13 %) — X (15 0)[}) < 20xl|1 (7 70 4 e~ T3 4 ¢ Fa" 34 I¥lews 12~

which follows from the second-to-last inequality in the calculation (42). The vector ¥ in
the proof of Theorem 1 still optimizes the above bound over all v and leads to the bound
displayed in Remark 3.
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