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1 Introduction

In this paper we study the semiclassical limit of the Schrédinger equation. Under mild regularity
assumptions on the potential U which include Born-Oppenheimer potential energy surfaces in
molecular dynamics, we establish asymptotic validity of classical dynamics globally in space and
time for “almost all” initial data, with respect to an appropriate reference measure on the space
of initial data. In order to achieve this goal we study the flow in the space of measures induced
by the continuity equation: we prove existence, uniqueness and stability properties of the flow
in this infinite-dimensional space, in the same spirit of the theory developed in the case when
the state space is Euclidean, starting from the seminal paper [13] (see also [1] and the Lecture
Notes [2], [3]).

As we said, we are concerned with the derivation of classical mechanics from quantum me-
chanics, corresponding to the study of the asymptotic behaviour of solutions ¢°(t, x) = ¢ (x) to
the Schrédinger equation

P20 = —5 AP + U = Hoy,
(1)
¢8 = Tl}o,s,

as ¢ — 0. This problem has a long history (see e.g. [26]) and has been considered from a transport
equation point of view in [22] and [19] and more recently in [7], in the context of molecular
dynamics. In that context the standing assumptions on the initial conditions vy . € H2(R™; C)
are:

A;hmﬁpd321, (2)

sup/ \H€w076\2 dx < oo. (3)

e>0

The potential U in (1) is assumed to satisfy the standard Kato conditions U = Uy, + U with

Us@)= Y Vaplza—mp),  Vap € L*(R®) + L¥(R?) (4)
1<a<f<M
and
Uy € L= (R™), (5)
VU, € L®(R™ R"). (6)
Here n = 3M, x = (x1,...,2y) € (R®)M represent the positions of atomic nuclei. Under

assumptions (4), (5) the operator H, is selfadjoint on L?(R";C) with domain H?(R";C) and
generates a unitary group in L?(R"; C); hence Jgn 105 2dr = 1for all t € R, t + 9)§ is continuous
with values in H?(R"; C) and continuously differentiable with values in L?(R"; C). Prototypically,



U is the Born-Oppenheimer ground state potential energy surface of the molecule, that is to say
Vag(ta — 28) = ZoZs|ta — 28|, Za, Z € N, Up(z) = inf spec Hep(x), where

N M
1 _ _
Heo(z) = Z(_iAm - Z Zalri = xa| 1) + Z |rs — 75 !
=1 a=1 1<i<j<N

is the electronic Hamiltonian acting on the antisymmetric subspace of L2((R? x Z)";C) and
the r; € R? are electronic position coordinates. For neutral or positively charged molecules
(N < Zglzl Zy), Zhislin’s theorem (see [18] for a short proof) states that for all z, Up(x) is an
isolated eigenvalue of finite multiplicity of Hey(x).

In the study of this semiclassical limit difficulties arise on the one hand from the fact that
VU is unbounded (because of Coulomb singularities) and on the other hand from the fact that
VU might be discontinuous even out of Coulomb singularities (because of possible eigenvalue
crossings of the electronic Hamiltonian Hy). Fortunately, it turns out that these two difficulties
can be dealt with separately.

If we denote by b : R?" — R?" the autonomous divergence-free vector field b(x,p) :=
(p, -VU (a:)), the Liouville equation describing classical dynamics is

If we denote by W, : L*(R"; C) — L>®(R2 x R?) the Wigner transform, namely

Wep(z,p) := (27lr>n - Y(w + %y)w(fv - gy)e‘“’ydy, (8)

a calculation going back to Wigner himself (see for instance [22] or [7] for a detailed derivation)
shows that W1 solves in the sense of distributions the equation

8tW57JJ§ +p- waswf = g&(U7 Q/)zf)a (9)

where & (U, ¢)(x,p) is given by

U wp) = o [ PRI gy Syt = e may. o)

Adding and subtracting VU (z) - 4 in the term in square brackets and using ye= Y = ine_ip’y,

an integration by parts gives &.(U, ¢) = VU (z) -V, Wp+ &.(U, 1), where &/ (U,v)(x,p) is given
by

gsl(U7w)(x7p> =

i / [U(x +5y) — U(z — 5y)

(2m)™ e —(VU (), y>]¢<m+y)¢(x—€y)6_ipydy.

2
(11)

Hence, W1)§ solves (7) with an error term:

OWerh§ + Vyp - (BWo5) = EL(U,95). (12)



Heuristically, since the term in square brackets in (11) tends to 0 when U is differentiable, this
suggests that the limit of W17 should satisfy (7), and a first rigorous proof of this fact was given
in [22] and [19] (see also [20]): basically, ignoring other global conditions on U, these results state
that:

(a) C! regularity of U ensures that limit points of W, as ¢ | 0 exist and satisfy (7);

(b) C? regularity of U ensures uniqueness of the limit, i.e. full convergence as ¢ — 0.

In (a), convergence of the Wigner transforms is understood in a natural dual space A’ (see (43)
for the definition of A).

In [7] we were able to achieve the existence of limit points even when Coulomb singularities
and crossings are present, namely assuming only that U, satisfies (5), (6), and (a) when Coulomb
singularities but no crossings are present, namely assuming that U, € C'. If one wishes to
improve (a) and (b), trying to prove a full convergence result as £ | 0 under weaker regularity
assumptions on b (say VU € WY or VU € BV out of Coulomb singularities), one faces
the difficulty that the continuity equation (7) is well posed only in good functional spaces like
L ([0,T); L' 1 L°(RY)) (see [13], [1], [12]). On the other hand, in the study of semiclassical
limits it is natural to consider families of wavefunctions 1. in (1) whose Wigner transforms do
concentrate as € | 0, for instance the semiclassical wave packets

boe(x) = e /2, (m)ei(”m)/& ¢ € C2(RM), 0 < a < 1 (13)

which satisfy lim. Wb = || ]|? 720(z0,p0)- Here the limiting case a = 1 corresponds to con-
centration in position only, lim. Wy, = 5500 x (271) 7" Fol?(- — po)L™, and the case a = 0
yields concentration in momentum only, lim. W.tbo. = |¢o(- — 20)|* X Jp,. Here and below,
(Feo)(p) = Jgne g (x) dr denotes the (standard, not scaled) Fourier transform. But, even
in these cases there is a considerable difficulty in the analysis of (10), since the difference quotients
of U have a limit only at .Z"-a.e. point.

For these initial conditions there is presumably no hope to achieve full convergence as € — 0
for all (x0,po), since the limit problem is not well posed. However, in the same spirit of the
theory of flows that we shall illustrate in the second part of the introduction, one may look at the
family of solutions, indexed in the case of the initial conditions (13) by (z¢, po), as a whole. More
generally, we are considering a family of solutions ¢; ,, to (1) indexed by a “random” parameter
w € W running in a probability space (W, F,P), and achieve convergence “with probability one”,
using the theory developed in the first part of the paper, under the no-concentration in mean
assumptions

sup sup / WS, G2 dP(w) < 00, (14)
e>0 teR[|J W ' Lo (R2n)
sup sup / |Vf w * G/\82 12 dP(w) <CN)<oo  VA>0. (15)
e>0 teR Loo(R™)

Here G[(:«Qn) is the Gaussian kernel in R?" with variance /2. Under these assumptions and those
on U given in Section 7.2, our full convergence result reads as follows:

lim sup  da (Wt o p(ts pw)) dP(w) =0 VT >0 (16)
el0 Jw te[-T,1] ’



(here d 4 is any bounded distance inducing the weak® topology in the unit ball of A’) where
p(t, ) is the flow in the space of probability measures at time ¢ starting from pi,,, and g, =
lim. We¢5,, depends only on the initial conditions. For instance, in the case of the inifial
conditions (13) with [[¢oll2 = 1, indexed by w = (20,p0); fw = 0w and p(t, pw) = Ox(tw),
where X (¢, w) is the flow in R?" induced by (p, —VU). So, we may say that the flow of Wigner
measures, thought of as elements of A", induced by the Schrédinger equation converges as € — 0
to the flow in @(Rgn) C A’ induced by the Liouville equation, provided the initial conditions
ensure (14) and (15).

Of course one can question about the conditions (14) and (15); we show that both are implied
by the uniform operator inequality (here p¥ is the orthogonal projection on 1))

6% . p¥ie dP(w) < CId  with C independent of t, e.
In turn, this latter property is propagated in time (i.e. if the inequality holds at t = 0 it
holds for all times), and it has a natural quantum mechanical interpretation. In addition, the
uniform operator inequality is fulfilled by the classical family of initial data (13) when P is a
bounded probability density on R?". These results indicate also that the no-concentration in
mean conditions are not only technically convenient, but somehow natural.

An alternative approach to the flow viewpoint advocated here for validating classical dynamics
(7) from quantum dynamics (1) would be to work with deterministic initial data, but restrict
them to those giving rise to suitable bounds, in mean, on the projection operators p¥%<. The
problem of finding sufficient conditions to ensure these uniform bounds is studied in [17]. Another
related research direction is a finer analysis of the behaviour of solutions, in the spirit of [14], [15].
However, this analyis is presently possible only for very particular cases of eigenvalue crossings.

It is likely that our results can be applied to many more families of initial conditions, but this
is not the goal of this paper. The proof of (16) relies on several apriori and fine estimates and
on the theoretical tools described in the second part of the introduction and announced in [6].
In particular we apply the stability properties of the v-RLF in @(R%), see Theorem 5.2, to the
Husimi transforms of ¢§,,, namely W7, * G?n). Indeed, w*-convergence in A’ of the Wigner
transforms is equivalent, under extra tightness assumptions, to weak convergence in @(Rzn) of
the Husimi transforms.

We leave aside further extensions analogous to those considered in [22], namely the conver-
gence of density matrices p®, whose dynamics is described by i€0;p° = [H,, pf], and the nonlinear
case when U = Up * 1, 1 being the position density of 1 (i.e. [1/|?). In connection with the first
extension, notice that the action of the Wigner /Husimi transforms becomes linear, when seen at
this level.

Let us now describe the “flow” viewpoint first in finite-dimensional spaces, where by now the
theory is well understood. Denoting by b; : R* — R? t € [0,T], the possibly time-dependent
velocity field, the first basic idea is not to look for pointwise uniqueness statements, but rather
to the family of solutions to the ODE as a whole. This leads to the concept of flow map X (¢, x)
associated to b, i.e. a map satisfying X (0,z) = x and X (¢,x) = 7(¢), where v(0) = x and

A(t) = be(y(t))  for L'ae. t€(0,T). (17)



for Z%a.e. x € R It is easily seen that this is not an invariant concept, under modification of b
in negligible sets, while many applications of the theory to fluid dynamics (see for instance [23],
[24]) and conservation laws need this invariance property. This leads to the concept of regular
Lagrangian flow (RLF in short): one may ask that, for all ¢ € [0, 7], the image of the Lebesgue
measure ¢ under the flow map = +— X (t,z) is still controlled by £¢ (see Definition 3.1).
It is not hard to show that, because of the additional regularity condition imposed on X, this
concept is indeed invariant under modifications of b in Lebesgue negligible sets (see Remark 3.8).
Hence RLF’s are appropriate to deal with vector fields belonging to Lebesgue LP spaces. On the
other hand, since this regularity condition involves all trajectories X (-, z) up to .Z%negligible
sets of initial data, the best we can hope for using this concept is existence and uniqueness of
X (-,z) up to Z%negligible sets. Intuitively, this can be viewed as existence and uniqueness
“with probability one” with respect to a reference measure on the space of initial data. Notice
that already in the finite-dimensional theory different reference measures (e.g. Gaussian, see [5])
could be considered as well.

To establish such existence and uniqueness, one uses that the concept of flow is directly
linked, via the theory of characteristics, to the transport equation

d
257 (5:2) + (bs(2), Vo f(s,2)) = 0 (18)
and to the continuity equation
d
it + V- (bype) = 0. (19)

The first equation has been exploited in [13| to transfer well-posedness results from the transport
equation to the ODE, getting uniqueness of RLF (with respect to Lebesgue measure) in R?. This
is possible because the flow maps (s,z) — X (¢, s,2) (here we made also explicit the dependence
on the initial time s, previously set to 0) solve (18) for all ¢ € [0,T]. In the present article, in
analogy with the approach initiated in [1] (see also [16] for a stochastic counterpart of it, where
(19) becomes the forward Kolmogorov equation), we prefer rather to deal with the continuity
equation, which seems to be more natural in a probabilistic framework. The link between the
ODE (17) and the continuity equation (19) can be made precise as follows: any positive finite
measure 1) on initial values and paths, n € @(Rd X C([O,T];Rd)), concentrated on solutions
(x,7) to the ODE with initial condition x = v(0), gives rise to a (distributional) solution to (19),
with g given by the marginals of 1 at time ¢: indeed, (19) describes the evolution of a probability
density under the action of the “velocity field” b. We shall call these measures n generalized flows,
see Definition 3.4. These facts lead to the existence, the uniqueness (up to L% negligible sets)
and the stability of the RLF X (¢, z) in R? provided (19) is well-posed in L ([0, T]; L'nL>(R?)).
Roughly speaking, this should be thought of as a regularity assumption on b. See Remark 3.2
and Section 6 for explicit conditions on b ensuring well-posedness.

We shall extend all these results to flows on W(Rd), the space of probability measures on
RZ. The heuristic idea is that (19) can be viewed as a (constant coefficients) ODE in the infinite-
dimensional space @(Rd), and that we can achieve uniqueness results for (19) for “almost every”
measure initial condition. We need, however, a suitable reference measure on W(Rd), that we
shall denote by v. Our theory works for many choices of v (in agreement with the fact that no



canonical choice of v seems to exist), provided v satisfies the regularity condition
/ pdv(p) < CL7%
Z(R4)

see Definition 3.5. (See also Example 3.6 for some natural examples of regular measures v.)
Given v as reference measure, and assuming that (19) is well-posed in L ([0, T]; L' N L>®(R%)),
we prove existence, uniqueness (up to v-negligible sets) and stability of the regular Lagrangian
flow of measures p. Since this assumption is precisely the one needed to have existence and
uniqueness of the RLF X (¢,z) in R%, it turns out that the RLF p(t,p) in 22 (RY) is given by

pltn) = [ Oxadnte)  VEEW.T) we 2R, (20)

which makes the existence part of our results rather easy whenever an underlying flow X in
R? exists. On the other hand, even in this situation, it turns out that uniqueness and stability
results are much stronger when stated at the Q(Rd) level.

In our proofs, which follow by an infinite-dimensional adaptation of 1], 2|, we use also the
concept of generalized flow in &2 (Rd), i.e. measures 7 on & (Rd) xC ([O, T); 2 (Rd)) concentrated
on initial data/solution pairs (i, w) to (19) with w(0) = p, see Definition 3.9.

Acknowledgement. We thank Dr. Marilena Ligab6 for pointing out a serious gap in a pre-
liminary version of Theorem 7.1. The first author was partially supported by ERC ADG Grant
GeMeThNES and the second author was partially supported by NSF Grant DMS-0969962.

2 Notation and preliminary results

Let X be a Polish space (i.e. a separable topological space whose topology is induced by a
complete distance). We shall denote by B(X) the o-algebra of Borel sets of X, by @(X) (resp.
M (X ), My (X )) the space of Borel probability (resp. finite Borel, finite Borel nonnegative)
measures on X. For A € B(X) and v € .#(X), we denote by vLA € .#(X) the restricted
measure, namely vL A(B) = v(AN B). Given f : X — Y Borel and p € .#(X), we denote
by fiu € //Z(Y) the push-forward measure on Y, i.e. fyu(A) = u(f~1(A)) (if u is a probability
measure, fiu is the law of f under p) and we recall the basic integration rule

/ ddfypu = / ¢o fdu ¢ bounded and Borel.
Y X

We denote by x4 the characteristic function of a set A, equal to 1 on A, and equal to 0 on its
complement. Balls in Euclidean spaces will be denoted by Br(zg), and by Bp if 29 = 0.

We shall endow & (X ) with the metrizable topology induced by the duality with Cy(X), the
space of continuous bounded functions on X: this makes & (X) itself a Polish space (see for
instance [4, Remark 5.1.1]), and we shall also consider measures v € .Z, (Z(X)).

Typically we shall use greek letters to denote measures, boldface greek letters to denote
measures on the space of measures, and we occasionally use dg for a bounded distance in Q(X )



inducing the weak topology induced by the duality with Cy(X) (no specific choice of d4 will be
relevant for us). We recall that weak convergence of p,, to p implies

lim fdu, = / fdu for all f bounded Borel, with a u-negligible discontinuity set.
X X

n—oo
(1)
Also, in the case X = R?, recall that a sequence (u,) C ,@(Rd) weakly converges to a probability
measure g in the duality with Cy(R?) if and only if it converges in the duality with (a dense
subspace of) C.(R?).

We shall consider the space C’([O, T]; W(Rd)), whose generic element will be denoted by w,
endowed with the sup norm; for this space we use the compact notation Q7 (2 (R%)). We also
use e; as a notation for the evaluation map at time ¢, so that e;(w) = w(t). Again, we shall
consider measures 1 € . (Qr(2(R?))) and the basic criterion we shall use is the following:

Proposition 2.1 (Tightness). Let (n,) C 4 (Qr(2(R?))) be a bounded family satisfying:

(i) (space tightness) for all € > 0, sup,, nn<{w . sup w(t)(R?\ Bgr) > 5}) — 0 as R — oo;
te[0,T

11) (time tightness) for a S n > the map t — [,q4 @dw(t) is absolutely continu-
(i) ( ghtness) for all ¢ € C°(RY), 1, the map Jra @ dw(t) is absolutely

ous in [0,T] for n,-a.e. w and
T /
li : dw(t dt>M;: ) =0.
bl [(Low)leo )
Then (n,,) is tight.

Proof. For all ¢ € C°(RY) we shall denote by I : Qr(2(RY)) — C([0,T]) the time-dependent
integral w.r.t. ¢. Since the sets

T
pewﬂmwwmmmsc,/LNMﬁSM}
0

are compact in C'([0,77]), by assumption (ii) the sequence ((I)sm,,) is tight in .44 (C([0,T]))
for all ¢ € C°(R?). Hence, if we fix a countable dense set (¢r) C C(RY) and £ > 0, we can
find for k > 1 compact sets Ki C C([0,T7]) such that sup, n,, (Qr(Z(R9)) \ I(;;(K,i)) <27k,

Thus, if K¢ denotes the intersection of all sets I(;kl(K ©), we get
supn, (r(Z(RY) \ K°) < e.
n

Analogously, using assumption (i) we can build another compact set L¢ C Qr(Z2(R?)) such
that sup,, 1, (Qr(Z(R%)) \ LF) < € and, for all integers k > 1, there exists R = Ry, such that
w(t)(R?\ Br) < 1/k for all w € L¢ and t € [0, T].

In order to conclude, it suffices to show that K¢ N Lf is compact in Qr(2(R9)): if (w,) C
KN L we can use the inclusion in Iq;kl (K;) and a diagonal argument to extract a subsequence
(wp(ey) such that [ ¢y dw,(t) has a limit for all ¢ € [0,7] and all & > 1 and the limit is
continuous in time. By the space tightness given by the inclusion (w,) C L, wp(e)(t) converges
to w(t) in & (RY) for all t € [0, 7], and t — w(t) is continuous. O



The next lemma is a refinement of [2, Lemma 22| and [30, Corollary 5.23], and allows to
obtain convergence in probability from weak convergence of the measures induced on the graphs.

Lemma 2.2. Let f, : X — Y, f: X — Y be Borel maps, v,, v € QZ(X) and assume
that (Id x fn)svn weakly converge to (Id x f)sv in X x Y. Assume in addition that we have
the Skorokhod representations v, = (in)sP, v = P, with (W, F,P) probability measure space,
in, 1 : W — X measurable, and i, — i P-almost everywhere.

Then fn 0i, — f o in P-probability.

Proof. Let dy denote the distance in Y. Up to replacing dy by min{dy,1}, with no loss of
generality we can assume that the distance in Y does not exceed 1. Fix ¢ > 0 and g € Cp(X;Y)
with [y dy (g, f) dv < €. We have that {dy (f, oin, f 0 i) > 3¢} is contained in

{dy(fnoin,goin) >e}U{dy(goin,goi)>etU{dy(goi, foi)>e}.

The second set has infinitesimal P-probability, since g is continuous and 4, — ¢ P-a.e.; the third
set, by Markov inequality, has P-probability less than ¢; to estimate the P-probability of the first
set we notice that

P({dy (o oing2in) > ) = va({dy () >eD < 2 [ xdlldx f)om,
XxY

with x(z,y) := dy(g(x),y). The weak convergence of (Id x fy)svy yields

timsupP({dy (fo oingoin) <)) < 1 [ xdldx p
XxY

n—00 €

= 2 [ ivloo). f@)dvta) < =

3 Continuity equations and flows

In this section we shall specify the basic assumptions on b used throughout this paper, and the
conventions about (19) concerning locally bounded respectively measure-valued solutions. We
shall also collect the basic definitions of regular flows we shall work with, recalling first those
used when the state space is R? and then extending these concepts to @(Rd).

3.1 Continuity equations

We consider a Borel vector field b : [0,T] x RY — R? and set by(-) := b(t,-); we shall not work
with the Lebesgue equivalence class of b, although a posteriori our theory is independent of the
choice of the representative (see Remark 3.8); this is important in view of the fact that (19)
involves possibly singular measures. Also, we shall not make any integrability assumption on
b besides L] ([0,7] x R?) (namely, the Lebesgue integral of |b| is finite on [0,7] x B for all

loc



R > 0); the latter is needed in order to give a distributional sense to the functional version of
(19), namely
%wt + V- (byw) =0 (22)
coupled with an initial condition wy = w € Lﬁfc(Rd), when w; is locally bounded in space-time.

It is well-known and easy to check that any distributional solution w(t,z) = w(x) to (22)
with w; locally bounded in R? uniformly in time, can be modified in a .Z'-negligible set of times
in such a way that ¢ — wy is continuous w.r.t. the duality with C.(R?), and well-defined limits
exist at ¢ = 0, t = T (see for instance [4, Lemma 8.1.2] for a detailed proof). In particular
the initial condition wy = w is then well defined, and we shall always work with this weakly
continuous representative.

In the sequel, we shall say that the continuity equation (22) has uniqueness in the cone of
functions L ([0, T]; L' N L>°(R%)) if, for any @ € L' N L>°(R?) nonnegative, there exists at most
one nonnegative solution wy to (22) in L>([0,T]; L' N L>°(R?)) satisfying the condition

Coming to measure-valued solutions to (19), we say that ¢ € [0, T] — u; € .4+ (R?) solves (19)
if |b] € LL.((0,T) x R% p,dt), the equation holds in the sense of distributions and t — [ ¢ dp

loc

is continuous in [0, 7] for all ¢ € C.(R?).

3.2 Flows in R?

Definition 3.1 (v-RLF in R%). Let X : [0,7] x R* — R? and v € A, (RY) with v < L% and
with bounded density. We say that X is a v-RLF in R? (relative to b € L{ ((0,T) x RY)) if the
following two conditions are fulfilled:

(i) for v-a.e. x, the function t — X (t,z) is an absolutely continuous integral solution to the

ODE (17) in [0,T] with X (0,x) = x;
(i1) X (t, )y < CL? for all t € [0,T), for some constant C independent of t.

Notice that, in view of condition (ii), the assumption of bounded density of v is necessary
for the existence of the v-RLF, as X (0, )y = v.

In this context, since all admissible initial measures v are bounded above by C.#?, uniqueness
of the »-RLF can and will be understood in the following stronger sense: if f, g € L'(R%) N
L>*(R?) are nonnegative and X and Y are respectively a f.Z%RLF and a ¢.2%RLF, then
X(-,z) =Y (-, z) for L%ae. zc{f>0}n{g>0}.
Remark 3.2 (BV vector fields). We shall use in particular the fact that the v-RLF exists for all
v < C%% and is unique, in the strong sense described above, under the following assumptions on
b: |b| is uniformly bounded, b; € BVjy.(R%* R?) and V - by = ¢;. 2% < £ for L-ae. t € (0,T),
with

gell Lo ray € LH(0,T), |Dbs|(Br) € L'(0,T) for all R > 0,

where |Db;| denotes the total variation of the distributional derivative of b;. See [1] or [2] and
the paper [12] for Hamiltonian vector fields.
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Remark 3.3 (Z%RLF). In all situations where the v-RLF exists and is unique, one can also
define by an exhaustion procedure a .Z4-RLF X, uniquely determined (and well defined) by the
property
X(,2)=X'(-,z) ZL%ae on{f>0}

for all f € L™ N L'(R%) nonnegative, where X/ is the f.#%flow. Also, it turns out that if (22)
has backward uniqueness, and if the constant C' in Definition 3.1(ii) can be chosen independently
of v < .29, then X (t, ~)ﬁ,§fd < CZ?* We don’t prove this last statement here, since it will not
be needed in the rest of the paper, and we mention this just for completeness.

In the proof of stability and uniqueness results it is actually more convenient to consider a
generalized concept of flow, see |2]| for a more complete discussion. We denote the evaluation
map (z,w) € R? x C([0,T];R?) — w(t) € R? again with e;.

Definition 3.4 (Generalized v-RLF in RY). Let v € 4, (R?) and n € 2 (R? x C([0,T};R?)).
We say that 1 is a generalized v-RLF in R? (relative to b) if:

(/L) (60)1177 =V

(ii) m is concentrated on the set of pairs (x,7), with v absolutely continuous solution to (17),
and v(0) = x;

(ii) (er)ym < CL? for all t € [0,T), for some constant C independent of t.

3.3 Flows in Z(R9)

Given a nonnegative o-finite measure v € .//+(,@(Rd)), we denote by Ev € ., (Rd) its expec-
tation, namely

¢dEv = / ddpdr(p) for all ¢ bounded Borel.
R4 2 (R4) JRE

Definition 3.5 (Regular measures on %J,_(L@(Rd))). Let v € ///Jr(,@(Rd)). We say that v is
regular if Ev < C.Z% for some constant C.

Example 3.6. (1) The first standard example of a regular measure v is the law under p.£¢ of
the map x + &, with p € L*(R?) N L>(R?) nonnegative. Actually, one can even consider the
law under .Z¢, and in this case v would be o-finite instead of a finite nonnegative measure.

(2) If d = 2n and z = (z,p) € R™ x R™ (this factorization corresponds for instance to
flows in a phase space), one may consider the law under p.£" of the map x +— &, X v, with
p € LY(R?) N L°°(R?) nonnegative and vy € @(RZ) with v < C£"; one can also choose ~
dependent on z, provided x — 7, is measurable and v, < C.Z" for some constant C' independent
of z.

(3) We also expect that the entropic measures built in [28], [29] are regular, see also the
references therein for more examples of “natural” reference measures on the space of measures.
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As we explained in the introduction, Definition 3.1 has a natural (but not perfect) transpo-
sition to flows in L@(Rd):

Definition 3.7 (v-RLF in & (R%)). Let p: [0,T] x Z(R?) — P(R?) and v € M (P (R?)).
We say that p is a v-RLF in & (R?) (relative to b with |b| € L ((0,T) x R p,dt) ) if

loc

(i) forv-a.e. p, t — py == p(t, p) is (weakly) continuous from [0,T] to 2 (R?) with p(0, ) =
w and py solves (19) in the sense of distributions;

(i) E(u(t, )sw) < CZL for all t € [0,T), for some constant C independent of t.

Notice that no v-RLF can exist if v is not regular, as p(0,-); = v. Notice also that
condition (ii) is in some sense weaker than pu(t,-)sr < Cv (which would be the analogue of (ii) in
Definition 3.1 if we were allowed to choose v = Z?, see also Remark 3.3), but it is sufficient for
our purposes. As a matter of fact, because of infinite-dimensionality, the requirement of quasi-
invariance of v under the action of the flow p (namely the condition pu(t,-)sr < v) would be a
quite strong condition: for instance, if the state space is a separable Banach space V', the reference
measure 7 is a nondegenerate Gaussian measure, and b(¢,z) = v, then X (t,z) = x + tv, and
the quasi-invariance occurs only if v belongs to the Cameron-Martin subspace H of V', a dense
but y-negligible subspace. In our framework, Example 3.6(2) provides a natural measure v that
is not invariant, because its support is not invariant, under the flow: to realize that invariance
may fail, it suffices to choose autonomous vector fields of the form b(x,p) := (p, —VU (x)).

Remark 3.8 (Invariance of v-RLF). Assume that p(t, 1) is a v-RLF relative to b and b is a
modification of b, i.e., for Z'-a.e. t € (0,T) the set N; := {b; # b;} is Znegligible. Then,
because of condition (ii) we know that, for all t € (0,7), p(t,pu)(Ny) = 0 for v-a.e. p. By
Fubini’s theorem, we obtain that, for v-a.e. p, the set of times ¢ such that p(t, u)(Ny) > 0 is
ZL'-negligible in (0,T). As a consequence t — p(t, ju) is a solution to (19) with by in place of by,
and p is a v-RLF relative to b as well.

In the next definition, as in Definition 3.4, we are going to consider measures on ,@(Rd) X
Qr(2(R%)), the first factor being a convenient label for the initial position of the path (an
equivalent description could be given using just measures on Qp(Z(R?)), at the price of an
heavier use of conditional probabilities, see |2, Remark 11| for a more precise discussion). We
keep using the notation e; for the evaluation map, so that e;(u,w) = w(t).

Definition 3.9 (Generalized v-RLF in & (R?)). Let v € 4, (P (R?)) and n € A (P (R?) x
Qr(2(RY))). We say that n is a generalized v-RLF in 2 (R?) (relative to b with |b| €
L ((0,T) x RY; pudt) ) if:

(1) (eo)ym =v;
(1) m is concentrated on the set of pairs (u,w), with w solving (19), w(0) = u;

(iii) E((er)ym) < CL? for all t € [0,T), for some constant C independent of t.
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Again, by conditions (i) and (iii), no generalized v-RLF can exist if v is not regular. Of
course any v-RLF p induces a generalized v-RLF n: it suffices to define

n = (Ypu)v, (24)

where

Vy: P(RY) — 2R x Q@ (PRY),  Culn) = (. pl ) (25)

It turns out that existence results are stronger at the RLF level, while results concerning unique-
ness are stronger at the generalized RLF level.

The transfer mechanisms between generalized and classical flows, and between flows in & (Rd)
and flows in R? are illustrated by the next proposition.

Proposition 3.10. Let n be a generalized v-RLF in W(Rd) relative to b. Then:
(i) En is a generalized Ev-RLF in R relative to b;
(i) the measures jiy :=E((er)sm) = (er)sEn € A4+ (R?) satisfy (19).

In addition, py = w2 with w € LL([0,T]; L' N L (R%)).

Proof. Statement (i) is easy to prove, since the continuity equation is linear. Statement (ii),
namely that (single) time marginals of generalized flows in R? solve (19), is proved in detail in
[2, Page 8]. The final statement follows by the regularity condition on 7. O

4 Existence and uniqueness of regular Lagrangian flows

In this section we recall the main existence and uniqueness results of the v-RLF in R, and see
their extensions to v-RLF in @(Rd). It turns out that existence and uniqueness of solutions
to (22) in L°([0,T]; L' N L>(R?)) yields existence and uniqueness of the »~-RLF, and existence
of this flow implies existence of the v-RLF when v is regular. Also, the (apparently stronger)
uniqueness of the v-RLF is still implied by the uniqueness of solutions to (22) in LY ([0, T); LN
L=(R%)).

The following result is proved in [2, Theorem 19] for the part concerning existence and in [2,
Theorem 16, Remark 17| for the part concerning uniqueness.

Theorem 4.1 (Existence and uniqueness of the v-RLF in R%). Assume that (22) has existence
and uniqueness in L ([0, T]; L* N L (R®)). Then, for allv € #(R?) with v < Z% and bounded
density the v-RLF in RY exists and is unique.

Now we can easily show that existence of the v-RLF implies existence of the v-RLF, by a
superposition principle. However, one might speculate that, for very rough vector fields, a v-RLF
might exist in @(Rd), not induced by any v-RLF in R?.
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Theorem 4.2 (Existence of the v-RLF in 2(R%)). Let v € 4 (R?) with v < £ and bounded
density, and assume that a v-RLF X in R? exists. Then, for all v € %+(L@(Rd)) with Ev = v,
av-RLF p in @(Rd) exists, and it is given by

pltn) =[x dute). (26)

Proof. The first part of property (i) in Definition 3.7 is obviously satisfied, since the fact that
t — X(t,x) solves the ODE for some x corresponds to the fact that t — Jx(; ) solves (19).
On the other hand, since v is regular and X is a RLF, we know that X (-, z) solves the ODE
for Ev-a.e. x; it follows that, for v-a.e. p, X (-, x) solves the ODE for p-almost every z, hence
p(t, ) solves (19) for v-a.e. p. This proves (i).

Property (ii) follows by

o(z) dE(u(t, ))(z) = / odpa(t, 1) dur ()
Rd 2(R4) JRd
_ / (X (¢, 2)) du(x) dv (1)
2(R4) JRd
— [ sxtaoya@ <cL [ o
Rd Rd

where C is the same constant in Definition 3.1(ii) and L satisfies v < L., O

The following lemma (a slight refinement of [1, Theorem 5.1] and of [5, Lemma 4.6]) provides a
simple characterization of Dirac masses for measures on C, ([0, T; E) and for families of measures
on E. Here F is a closed, convex and bounded subset of the dual of a separable Banach space,
endowed with a distance dg inducing the weak™ topology, so that (F,dg) is a compact metric
space; Cy, ([0, T]; E) denotes the space of continuous maps with values in (F,dg), endowed with
sup norm (so that these maps are continuous with respect to the weak* topology). We shall
apply this result in the proof of Theorem 4.4 with

E .= {N e M(RY : |u|(RY) < 1} > 2(RY), (27)

thought as a subset of (C’O(Rd))*, where Co(R?) denotes the set of continuous functions vanishing
at infinity (i.e. the closure of C.(R?) with respect to the uniform convergence).

Lemma 4.3. Let E C G*, with G separable Banach space, be closed, conver and bounded, and
let o be a positive finite measure on Cy, ([0, T); E). Then o is a Dirac mass if and only if (e;);o
is a Dirac mass for all t € QN [0,T].

If (F,F,\) is a measure space, and a Borel family {v.}.cr of probability measures on E (i.e.
z — vy (A) is F-measurable in F for all A C E Borel) is given, then v, are Dirac masses for
A-a.e. z € F if and only if for all y € G and ¢ € R there holds

v.{z e E: (x,y) <chv.({x € E: (x,y) >c})=0 for A\-a.e. z€F. (28)
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Proof. The first statement is a direct consequence of the fact that all elements of C’w([(), TY; E)
are weakly* continuous maps, which are uniquely determined on Q N [0,7]. In order to prove
the second statement, let us consider the sets A;; := {x € E: (z,y;) < ¢j}, where y; vary in a
countable dense set of G and ¢; are an enumeration of the rational numbers. By (28) we obtain
a A-negligible set N;; € F satisfying v,(A;;)v.(E\ Ai;) = 0 for all z € F'\ N;j. As a consequence,
each measure v,, as z varies in F'\ N;j, is either concentrated on A;; or on its complement.
For z € F'\ U;N;; it follows that the function x — (x,y;) is equivalent to a constant, up to
v,-negligible sets. Since the functions z — (x,y;) separate points of E, v, is a Dirac mass for all
z € F'\ U; jNj; as desired. O

The next result shows that uniqueness of (19) in L ([0, T]; L' N L*°(R?)) and existence of
a generalized v-RLF imply existence of the v-RLF and uniqueness of both, the v-RLF and the
generalized v-RLF.

Theorem 4.4 (Existence and uniqueness of the v-RLF in & (R%)). Assume that (22) has
uniqueness in LE?_O([O,T];L1 N Loo(Rd)). If a generalized v-RLF in W(Rd) 1 exists, then the
v-RLF p in 2 (R?) exists. Moreover they are both unique, and related as in (24), (25).

Proof. We fix a generalized v-RLF 1 and we show first that n is induced by a v-RLF (this
will prove in particular the existence of the v-RLF). To this end, denoting by 7 : ,@(Rd) X
Qr(2(R?)) — Z(R?) the projection on the first factor, we define by

n, =Em|r = p) € 2(Qr(2(RY))

the induced conditional probabilities, so that dn(u,w) = dn,(w)dv(u). Taking into account the
first statement in Lemma 4.3, it suffices to show that, for t € Q N[0, 7] fixed, the measures

0, = E((e)|w(0) = p) = (ep)em, € A+ (P (R?))

are Dirac masses for v-a.e. p € 2 (R?). Still using Lemma 4.3, we will check the validity of (28)
with A = v. Since 6, = §,, when t = 0, we shall assume that ¢ > 0.

Let us argue by contradiction, assuming the existence of L € B(W(Rd)) with v(L) > 0,
¢ € Co(R?), ¢ € R such that both 0,(A) and HM(@(R”Z) \A) are strictly positive for all p € L,
with

A= {pe PRY | ¢dp< c}.
R4

We will get a contradiction with the assumption that the equation (22) is well-posed in L ([0, T; L'
LOO(Rd)), building two distinct nonnegative solutions of the continuity equation with the same
initial condition w € L' N L>°(RY). With no loss of generality, possibly passing to a smaller set
L still with positive v-measure, we can assume that the quotient g(u) := 6,(A)/0,(2(R?) \ A)
is uniformly bounded in L. Let Q; C Q7(Z2(R?)) be the set of trajectories w which belong to A
at time £, and let Qy be its complement; we can define positive finite measures n?, i = 1, 2, in
2 (RY) x Qp(2(RY)) by

dn' (1, w) = d(xa,m,)(W)d(xLv) (),  dn*(p,w) = d(xa,m,)(w)d(xLgv)(p).
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By Proposition 3.10, both n' and 52 induce solutions w;}, w? to the continuity equation which are
uniformly bounded (just by comparison with the one induced by 1) in space and time. Moreover,
since

(e0)en' = Ou(A)xr(u)v
and analogously
(eo)en” = 6,(2 (RT) \ A)xr(w)g(p)v,
1

our definition of g gives that (eo)yn' = (eg);m?. Hence, both solutions w}, w} start from the
same initial condition w(z), namely the density of E(6,(A)x.(1)v) with respect to Z%. On the
other hand, it turns out that

/ (bwtl dx
Rd

/L/a /R ¢ deo({) dn,, (w) dv (1)

- [ () [ 6do(®)dn, (o) dv(w)
L JQp (2 (R%)) R

= [ [ [ sdodtioyavin) < ¢ [ ou(a)dvin)
LJA JR4 L

Analogously, we have

/ pw? dx > c/ GM(@(Rd) \ A)g(p) dv(p) = c/ 0,(A) dv(p).
R4 L

L
Therefore wt1 #* w% and uniqueness of the continuity equation is violated.
Now we can prove uniqueness: if o is any other generalized v-RLF, we know o is induced
by a v-RLF, hence for v-a.e. p also the measures E(o|w(0) = ) are Dirac masses; but, since

the property of being a generalized flow is stable under convex combinations, also the measures
(corresponding to the generalized v-RLF (n + o)/2)

SE(0) = ) + 3B(1el0) = ) = 5( "5 Tol0) = 1)

must be Dirac masses for v-a.e. p. This can happen only if E(n|w(0) = u) = E(o|w(0) = )
for v-a.e. p, hence o = 1. Finally, since distinct v-RLF g and p/ induce distinct generalized
v-RLF 1 and 0, uniqueness is proved also for v-RLF. 0

5 Stability of the v-RLF in 2 (R

In the statement of the stability result we shall consider varying measures v,, € Q(W(Rd)),
n > 1, and a limit measure v. (The assumption that all v,, are probability measures is made in
order to avoid technicalities which would obscure the main ideas behind our stability result, and
one can always reduce to this case by renormalizing the measures. Moreover, in the applications
we have in mind, our measures v,, will always have unitary total mass.) We shall assume that the
v,, are generated as (i, );P, where (W, F,P) is a probability measure space and i, : W — 2 (R?)
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are measurable; accordingly, we shall also assume that v = 4P, with 7,, — ¢ P-almost everywhere.
These assumptions are satisfied in the applications we have in mind, and in any case Skorokhod’s
theorem (see [11, §8.5, Vol. II]) could be used to show that weak convergence of v,, to v always
implies this sort of representation, even with W = [0, 1] endowed with the standard measure
structure, for suitable i, 7.

Many formulations of the stability result are indeed possible and we have chosen one specific
for the application we have in mind. Henceforth we fix an autonomous vector field b : R4 — R¢
satisfying the following regularity conditions:

(a) d=2n and b(z,p) = (p,c(z)), (x,p) € RY ¢: R® — R" Borel and locally integrable;
(b) there exists a closed Z"-negligible set S such that ¢ is locally bounded on R™ \ S;

(c) the discontinuity set X of ¢ is £ -negligible.

Lemma 5.1. Let S C R" closed, and assume that b is representable as in (a) above. Let
pe 2 [0,T] — 2 (R?) be solving (19) in the sense of distributions in (R™\ S) x R™ and assume

that
r 1
——————du(x, p)dt < 0o VR>0
/0 /BR dist?(z, S) el p)

for some 5 > 1 (with the convention 1/0 = +00). Then (19) holds in the sense of distributions
in RY.

Proof. First of all, the assumption implies that (S x R") = 0 for Z!-a.e. t € (0,T). The proof
of the global validity of the continuity equation uses the classical argument of removing the
singularity by multiplying any test function ¢ € C°(R%) by x, where yx(z) = x(kdist(z, S))
and x is a smooth cut-off function equal to 0 on [0, 1] and equal to 1 on [2, +00), with 0 < y/ < 2.
If we use ¢k as a test function, since yx depends on x only, we can use the particular structure
(a) of b to write the term depending on the derivatives of yj as

T
K / o (kdist(x, $))(p, Vdist(z, 5)) dpue(x, p)dt.
0 R4

If K is the support of ¢, the integral above can be bounded by

T 20+t maxy [pp| [T 1
2 max p(;S/ / kdup(x,p)dt < / / ————dp(z, p)dt
K Ip?l 0 J{zeK:kdist(z,5)<2} t(z.P) kPt 0o JK dlstﬁ(l',S) t(@:p)

and as B > 1 the right hand side is infinitesimal as k& — oo. O

The following stability result is adapted to the application we have in mind: we shall apply
it to the case when p,,(t, ) are Husimi transforms of wavefunctions.

Theorem 5.2 (Stability of the v-RLF in &(R%)). Let in, i be as above and let p, : [0,T] x
in(W) — P (R?) be satisfying p,,(0, in(w)) = in(w) and the following conditions:
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(i) (asymptotic reqularity)

lim sup /W /Rd ddp,(t,in(w)) dP(w) < C » pdx

n—~o0

for all ¢ € C.(RY) nonnegative, for some constant C independent of t;

(1) (uniform decay away from the singularity) for some 3 > 1

T
1
6 p/w/o /BRdistﬁ(:c,S)+5 P (i () dt dP(w) (29)

6>0 mn—oo

(1) (space tightness) for all 6 > 0, P({w eW : sup p,(tin(w))(R?\ Bg) > 5}) — 0 as
t€[0,T]
R — oo uniformly in n;

(iv) (time tightness) for P-a.e. w € W, for alln > 1 and ¢ € C(RY), t — [u ¢ dpt,, (t,in(w))
is absolutely continuous in [0,T] and, uniformly in n,
dt > M}> —0;

Al}%op< (/ ¢ dpy (t, in(w))>/

(v) (limit continuity equation)
T
[ e [ ottt + o) [ 6,56 vin))] e apiu) =0
0 R4 R4 (30)

lim
n—oo W

for all g € CX(RT\ (S x R™)), ¢ € C(0,T).

Assume, besides (a), (b), (c) above, that (22) has uniqueness in LL ([0, T]; L' N L>°(R)). Then
the v-RLF p(t, p) relative to b exists, is unique, and

lim [ sup do(p,(t, in(w)), p(t, i(w))) dP(w) = 0. (31)
=00 JW telo,T)]
Proof. Let (n,) C 4 (2 (R?) x Qr(2(RY))) be induced by u,, pushing forward v, = (i,)¢P
via the map p — (i, p,, (¢, 1)). Conditions (iii) and (iv) correspond, respectively, to conditions
(i) and (i) of Proposition 2.1, hence the marginals of ,, on Q7 (2 (R?)) are tight; since the first
marginals, namely v, are tight as well, a simple tightness criterion in product spaces (see for
instance [4, Lemma 5.2.2]) gives that (n,,) is tight. We consider a weak limit point n of (n,,) and
prove that 1 is the unique generalized v-RLF relative to b; this will give that the whole sequence
(m,,) weakly converges to m. Just to simplify notation, we assume that the whole sequence (n,,)
weakly converges to 7.
We check conditions (i), (ii), (iii) of Definition 3.9. First, since p,,(0, ) = p vy-a.e., we get
(€0)gM,, = Vn, hence (e9)ym = v and condition (i) is satisfied. Second, we check condition (iii):
for ¢ € C.(R%) nonnegative we have

L otenm) = [ ot ) = [ [ odutinw)ap)
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and we can use assumption (i) to conclude that

/qﬁdE((et)ﬁn)gC/ sdz  Vtelo,T], (32)
R4 R4

so that condition (iii) is fulfilled.

Finally we check condition (ii). Since m),, are concentrated on the closed set of pairs (u,w)
with w(0) = p, the same is true for n; it remains to show that w(t) solves (19) for n-a.e. (u,w).
We shall denote by o € #1(Qr(2(RY))) the projection of  on the second factor and prove
that (19) holds for o-a.e. w.

We fix ¢ € C°(R?\ (S x R")) and ¢ € C2°(0,T); we claim that the discontinuity set of the

bounded map ]
wH/ [ /¢dw + o )/ <b,V¢>)dw(t)] dt (33)

is o-negligible. Indeed, using (21) with X = R? this discontinuity set is easily seen to be
contained in

{w € Qr(Z(RY)) : /OTw(t)(E x R™) dt > 0} : (34)

where ¥ is the discontinuity set of ¢. Since Z¢(X x R™) = 0, by assumption (c), for all ¢ € [0, T]
the inequality (32) gives w(t)(X xR"™) = 0 for o-a.e. w; by Fubini’s theorem in [0, 7] x Q7 (2 (R?))
we obtain that the set in (34) is o-negligible.

Now we write assumption (29) in terms of 7,, as

T
1
suplimsup/ / / ————dw(t)dtdn,(pt,w) < 0o VR >0,
550 n—oo Jp(Rd)xQp(2(®RD) Jo By dist? (2, 8) + 6 © (k)

and take the limit thanks to Fatou’s Lemma and the Monotone Convergence Theorem to obtain
/ / / dw(t)dtdo(w) < oo VR > 0. (35)
Qr(2(R)) Br dlst (x,9)
Next we write assumption (v) in terms of n,, as

lim
=00 J 2R xQp (2(RY))

[v’(t) /R pdult) + (1) /R {5.9) dw(t)] dt‘dnn(u,w) _0

with ¢ € Cy(2(RY) x Qr(2(R?Y))) nonnegative; then, the claim on the continuity of the map
in (33) and (21) with X = Z(R?) x Qr(2(R?) allow to conclude that

[ o0 [ otstr+ oo [ 0,96 o] i anu) <0

/W(Rd)xﬁT(W(Rd))

Now we fix A C C(R?\ (S x R")), B C C(0 T) countable dense, and use the fact that ¢ is
arbitrary to find a o-negligible set N C Q7(Z2(R?)) such that

/OT [gol(t> /Rd¢dW(t)+S@(t) /Rd<bt,v¢) dw(t)] dt=0 VéecA YoeB
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for all w ¢ N, and by a density argument we conclude that o is concentrated on solutions to
the continuity equation in R?\ (S x R™). By Lemma 5.1 and (35) we obtain that o-a.e. the
continuity equation holds globally.

By Theorem 4.4 we know that the v-RLF p(t, 1) in Q(Rd) exists, is unique, and related to
the unique generalized v-RLF n as in (24), (25). This proves that we have convergence of the
whole sequence (1,,) to n. By applying Lemma 2.2 with X = 2 (R?) and Y = Q7 (2 (R?)) we
conclude that (31) holds. O

In the next remark we consider some extensions of this result to the case when b satisfies (a),
(b) only, so that no information is available on the discontinuity set 3 of c.

Remark 5.3. Assume that b satisfies (a), (b) only. Then the conclusion of Theorem 5.2 is still
valid, provided the asymptotic regularity condition (i) holds in a stronger form, namely

| [ eduin@)arw < [ sas Yo CurD, 620,021
W JRA Rd

for some constant C' independent of ¢. Indeed, assumption (c) was needed only to pass to the
limit, in the weak convergence of m,, to m, with test functions of the form (33). But, if the
stronger regularity condition above holds, convergence always holds by a density argument: first
one checks this with b continuous and bounded on supp ¢, and in this case the test function
is continuous and bounded; then one approximates b in L' on supp ¢ by bounded continuous
functions.

6 Well-posedness of the continuity equation with a singular po-
tential

In this section we shall assume that d = 2n and consider a more particular class of autonomous
and Hamiltonian vector fields b : R — R? of the form

b(z) = (p, —VU(:U)), z=(z,p) € R" x R"™.

Having in mind the application to the convergence of the Wigner/Husimi transforms in quantum
molecular dynamics, we assume that:

(i) there exists a closed .Z"-negligible set S C R™ such that U is locally Lipschitz in R™ \ S
and VU € BVjo.(R™\ S;R™);

(ii) U(x) —» o0 asz — S.

(iii) U satisfies
esssu V@)
p

VM > 0. 36
U)y<m 1+ |zl (36)

Theorem 6.1. Under assumptions (i), (i1), (111), the continuity equation (22) has existence and
uniqueness in L% ([0,T]; L' N L°(R%)).
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Proof. (Uniqueness) Let w, € LL([0,T]; L' N L>®(R?)) be a solution to (22), and consider a
smooth compactly supported function ¢ : R — RY. Set E = E(z,p) := 1|p|*> + U(z). Then,
since U is locally Lipschitz on sublevels {U < ¢} for any £ € R (by (i)-(ii)), ¢ o E' is uniformly
bounded and locally Lipschitz in R%. Moreover

(V(¢oE)(2),b(z)) = ¢'(E(2))(VE(2),b(z)) = 0 for Z%-a.e. z € RY,

and we easily deduce that also (¢ o E)w;, € LS ([0,T]; L' N L>®(R?)) solves (22). Let M > 0 be
large enough so that supp ¢ C [—M, M|, and let ¥ : R — R be a smooth cut-off function such
that ¥ =1 on [-M, M]. Then ¢ o E = (¢ o E)(¢ o E), which implies that (¢ o E)w; solves (22)
with the vector field b := (1) o E)b. Now, thanks to (i)-(iii), it is easily seen that the following
properties hold:

. b
b € BVi,.(R%;RY), esssup 3 _L(T; < 0. (37)

Indeed, the first one is a direct consequence of (i)-(ii), while the second one follows from (ii)-(iii)
and the simple estimate

b
ess sup [b(2)] < (sup i > + (esssup ]VU(m)\) < 00 VM > 0.
B(z<m 1+ 2] 1+ [p| U< 1+

Thanks to (37), we can apply [2, Theorems 34 and 26] to deduce that (¢ o E)w; is unique, given
the initial condition g = (¢ o E)wo-Z?. Since F(z) is finite for #%-a.e. z, by the arbitrariness
of ¢ we easily obtain that w; is unique, given the initial condition wy.

(Existence) We now want to prove existence of solutions in L ([0, T]; L'NL>®(R?)). Let w € L'N
L>(R?) be nonnegative and let us consider a sequence of smooth globally Lipschitz functions V}
with |[VV; — VU| — 0 in L] _(R™); standard results imply the existence of nonnegative solutions
w” to the continuity equation with velocity b* := (p, —VV;) with wf = w, Jra wf dx dp =
Jga wh dzdp and with ||wf|le < [wfllso (they are the push forward of wf under the flow map
of b*). Since ¢ — [pwF¢dzdp are equi-continuous for all ¢ € CH(R?), we can assume the
existence of w € L ([0, T]; L' N L*°(R?)) with w} — w; weakly, in the duality with C}(R?), for
all ¢ > 0. Taking the limit as k — oo immediately gives that w;y is a solution to (22). O

Theorem 6.2. Under assumptions (i), (ii), (iii), the v-RLF (m(t,m,p),p(t,m,p)) in R?" and
the v-RLF p(t, ) in 2 (R*) relative to b(xz,p) := (p, —VU(x)) exist and are unique. They are
related by

M(@ H) = /de 5(m(t,x,p),p(t,x,p)) d#(fcap)- (38)
Proof. Existence and uniqueness of the v-RLF in R? follow by Theorem 6.1 and Theorem 4.1.

The uniqueness of the v-RLF in Q(Rd) and its relation with the v-RLF are a consequence
respectively of Theorem 4.4 and Theorem 4.2. O
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7 Estimates on solutions to (1) and on error terms

In this section we collect some a-priori estimates on solutions to (1) and on the error terms
&(U 1), &(U, 1), appearing respectively in (9) and (12).

We recall that the Husimi transform i — W_4 can be defined in terms of convolution of the
Wigner transform with the 2n-dimensional Gaussian kernel with variance ¢/2

—(l=[>+Ip[?)/e
e
G (z,p) == T G (@)GM (p), (39)

namely W,y = (W) * G?n). It turns out that the asymptotic behaviour as € — 0 is the same
for the Wigner and the Husimi transform (see also (45) below for a more precise statement).

For later use, we recall that the z marginal of W1 is the position density [)[2.Z". Also, the

change of variables

r+5y=u

2V =" (40)
T — %y =

and a simple computation show that the p marginal of W, is the momentum density, namely

(27me) | Fap|?(p/e) L™ (strictly speaking these identities are only true in the sense of principal
values, since W 1), despite tending to zero as |(z,p)| — oo, does not in general belong to L!).

Since the Gaussian kernel G (x,p) in (39) has a product structure, it turns out that

| vtadp= [ 0P —a)6E @) i, (a1)

[ Watenar=(5)" [ 1P )60 @) ar (42

Since W1 is nonnegative (see Section 8 for details) the two identities above hold in the standard
sense.
As in [22] we shall consider the completion A of C2°(R?") with respect to the norm

lolla = /}R up [Fgl(e,)dy € O (R, (43)

where 7, denotes the partial Fourier transform with respect to p. It is easily seen that sup |¢| <
|44, hence A is contained in Cy(R?") and .# (R?*") canonically embeds into A’ (the embedding
is injective by the density of C2°(R?")). The norm of A is technically convenient because of the

simple estimate
1

/ oW dxdp\ < Lol (44)
RQn (271’)
(2n)

Since for all ¢ € C®(R?") one has ¢ *x Gt~ — @ in A as ¢ | 0, it follows that

lim eWetp dx dp — / oWepdrdp =0 uniformly on bounded subsets of L%(R%; C).
R4

€l0 Jpd
(45)
This will obviously be an ingredient in transferring the dynamical properties from the Wigner
to the Husimi transforms.
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7.1 The PDE satisfied by the Husimi transforms

In this short section we see how (9) is modified in passing from the Wigner to the Husimi
transform. Denoting by 7(, ;) the translation in phase space induced by (y,q) € R™ x R", from
(9) we get

N7y, Weti + (P — @) - VaT(y,q Wetlf = T(y,9)62(U, %)

in the sense of distributions. Since W.v¢ is an average of translates of W.1, we get (still in the
sense of distributions)

OW§ + p- Vo Weth§ = E:(U, 45) + G 4+ \/eV,, - [Woy§ + G, (46)
where - q
GP(y,q) = %GS’“ (y, ). (47)

Indeed, we have

- /R - VTl Weti G2 (y, q) dydg = —/eV, - [Wet§ + GEM).

Although we will not use it here, let us mention that it is possible to derive a closed equation
(i.e. not involving W) for Wee)§ (see [8] and [9], [10] for applications to the semiclassical limit
in strong topology).

7.2 Assumptions on U

We assume that n = 3M, z = (z1,...,7y) € (R})M and U = U, + Uy, with Uy the (repulsive)

Coulomb potential
Us(z) = Z _ZiZ; (48)
s - ’.’1: o "L’| )
1<i<j<m " J

with Z; > 0, and U, globally bounded and Lipschitz, with VU, € BVj,.(R™;R™).
In this context the singular set S of Section 5 and Section 6 is given by

S = U Sij with Sij ={x e R": z; =z;}
1<i<j<M

and therefore .
Us(x) > ———r
s(@) 2 dist (z, 5)
with ¢ > 0 depending only on the numbers Z; in (48).
The vector field b = (p, —VU) satisfies the assumptions (a)-(b) of Section 5 and the assump-
tions (i)-(iii) of Section 6, so that the »-RLF in R*" and the v-RLF in & (R?") relative to b
exists and are unique, and the stability result of Section 5 can be applied, as we will show in
Section 9.

(49)
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7.3 Estimates on solutions to (1)

Conserved quantities.

1 1
/ SV + Ul de = / SEVUEl + Ul dr ViR (50)
R7 Rn

/Rn e 2 do = /R \H.g2dz  VteR. (51)

A priori estimate. |7, Lemma 5.1].

sup/ Ufrwf|2dxs/ \ngsﬁdw+2sup\Ub|(/<w8,ng8>dar+sup!Ub\)- (52)
n Rn

teR

Tightness in space. [7, Lemma 3.3].

1 ¢ H_Yg)d
o [ piPdrs [ i@ er + 6 Bt d (53)
R™\Bar R™"\Bgr

te[-T,T)

with ¢ depending only on n.

7.4 Estimates and convergence of &.(Uy, )

In this section we prove estimates and convergence of the term &.(Uy, ), as defined in (10). In
particular we use averaging with respect to the “random” parameter w to derive new estimates
on &:(V, %), with V' Lipschitz only, so that the estimates are applicable to V' = U,.

The first basic estimate on &.(V, 1), for 1 with unit L? norm, can be obtained, when V is
Lipschitz, by estimating the difference quotient in the square brackets in (10) with the Lipschitz
constant:

[ 1ol sup 17,01z 0) d. 59

zeR

1
/R% E(V,)pdx dp' < G

In order to derive a more refined estimate we consider families 15, indexed by a parameter
w € W, with (W, F,P) probability space, satisfying:

sup sup / Woabe (x, p) dP(w) < oo, (55)
>0 (z,p)eR2"
sup sup / 5, « GO (2) dP(w) < C(\) <00 VA > 0. (56)
e>0 zeR™

Under these assumptions, our first convergence result reads as follows:
Theorem 7.1 (Convergence of error term, I). Let 15, € L?(R™; C) be normalized wavefunctions

satisfying (55), (56) and let V : R™ — R be Lipschitz. Then

lim
e—0 w

E(V, 45 ¢ daxdp + / (VV, V) Weths, dedp|dP(w) =0 VYo € CZ(R™). (57)
RQn RQn
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Proof. The proof is achieved by a density argument. The first remark is that linear combinations
of tensor functions ¢(z,p) = ¢1(x)p2(p), with ¢; € C°(R™), are dense for the norm considered
in (54). In this way, we are led to prove convergence in the case when ¢(z,p) = ¢1(z)p2(p). The
second remark is that convergence surely holds if V is of class C? (by the arguments in [22], [7],
see also the splitting argument in the y space in the proof of Theorem 7.3). Hence, combining
the two remarks and using the linearity of the error term with respect to the potential V', we can
prove convergence by a density argument, by approximating V uniformly and in W2 topology
on the support of ¢1 by potentials V3, € C?(R") with uniformly Lipschitz constants; then, setting
A = (V — Vi)¢1 and choosing a sequence A\ in Proposition 7.2 converging slowly to 0, in such
a way that ||[VAg|l2 — 0 much faster than 1/C(\x), we obtain

lim sup/

k—oo e>0 Jw

As for the term in (57) involving the Wigner transforms, we can use (55) to obtain that
lim sup sup/

k—oo e>0JW

can be estimated from above with a constant multiple of

R2n

BV — Vi) (@, D)1 (2)62(p) d:cdp] IB(w) = 0.

/R WALV(V — Vo), Ven)on dxdp\ 0P (w)

lim sup / 61][VV — Vi de / Vel (p) dp = 0.
R” R»

k—o0

We shall actually use the conclusion of Theorem 7.1 in the form

lim
e—0 w

/ E(V,05)6 * G2 ddp + /
R2n

vV, vp@m%dmp‘dmw) —0 VoeCEE™
R2n

(58)

with ¢ replaced by ¢ * ngn) in the first summand, in the factor of &.(V, % ); this formulation is
equivalent thanks to (54).

Proposition 7.2 (A priori estimate). Let 15, € L?(R";C) be unitary wavefunctions satisfying
(56) and let g1, p2 € CX(R™). Then, for all V : R™ — R Lipschitz and all X > 0, we have that

Jo

can be estimated from above with

[ S @ (0)6a() dodp| () (59)

61l 9V 1o /R Nl Foba(y) = For # G (9) dy + VAV Aol Fypa /R |G (u) du
+V/CN VA /R J2lIFp2(2) dz + V]l V1 oo /R Nyl Fos2 « Gl (y) dy. (60)
where A :=V ¢y and C(X) is given in (56).
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Proof. Set ¢o = Fp2; since (54) gives that

/Rzn (V)01 (w) d2(p) dedp — /Rgn E(V,05) o1 () d2(p)e PN daedp

can be estimated from above with |[¢1]lco||VV o [ |yl|d2(y) — da * Gg\n)(y)] dy we recognize the

first error term in (60) and we will estimate the integral of &%(V, ) against ¢1(x)p2 (p)e~lpI*A/4,
namely

/ / V(z+5y) = V(z - 5y) 1 () * Gf\n)(y)wa(aj + iy)mclxdyd]?(w).
w Jr2n < 2 ?

In addition, we split this expression as the sum of three terms, namely

= [ AEEEAESE G GO e+ S0vee - S dedydPw), (6)
W JR2n €

e oO1(x) — d1(x + Sy) - n € g
1= [ ] i s OO G0 o Sy o — ) dedydP), (62)
w JR2n £ 2 2
_ _ ) . _
== [ [ vie- ST AT G0t Sue - ) dedydete),
w JR2n 9 2 2
(63)
The most difficult term to estimate is (61), since both (62) and (63) can be easily estimated from

above with 1(|V e[| Vé1lloo [n |y|| o Gg\n)](y) dy. We first perform some manipulations of this
expression, omitting for simplicity the integration w.r.t. w; then we will estimate the resulting
terms taking (56) into account.

We expand the convolution product and make the change of variables (40) to get

1 A(u) — A(u') _lez—@u—u)? - .
/ / Alw) = AW) =2 e )T () duduldz. (64)
(77')\)”/2€n Rn JR2n 9
Now, the term containing A(u) is equal to
[ (400 6L + W ()i s (65)
R2n

and the term containing A(u') is equal to

% / A(u" )b, * G&Z)Q (u' + e2)s, (W) o (2)du' dz. (66)
R2n
Now, subtract (66) from (65) to get that (64) equals R | + R, 5, where
e . 1 € (n) /1 - / € (n) /1 AN /
R, = . [(Ag,) * G\ (W +ez) — A(u' + e2)y, x Gy (U + e2) [, (u') pa(2)du’dz
R2n
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and
1

R, ::/R%[A(u’—l—sz) AW, * GO (! + e2)P5, () ol 2)dud dz.

£

Thus, the apriori estimate on the expression in (61) can be achieved by estimating the integrals
of the error terms R; ; w.r.t. w.
Writing R, ; in the form

[ty [ AR A G0 g o + s - ) dudd:

e

we can estimate from above [, [R, || dP(w) by

HVAlloo/ / | ol (2 /R . '“'G“‘ () [5 | (u) |5 | (v + 2 — w) dudu’ dzdP(w)
and then by
VAIV A / / 1Bl (= /R IO + 22 — ) dudu ddP()

where 7. (u) := G ()

Ac2\U

i \u!G&n) (u) du. Using the convolution estimate ||a * n:||2 < ||al|2||n:]|1 we can finally bound this

term with V| VA[loolldall1 [ |u|GV (u) du.
We can estimate from above [, |R, 5| dP(w) using (56) to get

m/w ’(ZBQKZ)/W |A(W + e2) |\// e |2 (u') dP(w) dud'dz.

Then we can use the standard L? estimate on difference quotients of W12 functions to bound

this last expression with
VOITALL [ [2ldel(2) s

This completes the estimate of the term in (61) and the proof. O

ul/(V/Ae) is a family of convolution kernels uniformly bounded in L! b
Yy y y

7.5 Estimates and convergence of &.(Us, )

In the case of the Coulomb potential we follow a specific argument borrowed from [7, proof of
Theorem 1.1(ii)]), based on the inequality

1 |w|
= +w/2| !Z—w/QI _\Z+w/2llz—w/2|

(67)

with 2 = (z; — 2;) € R3, w = ¢(y; — y;) € R3. By estimating the difference quotients of Uy as in
(67) we obtain:

[ awansaa] <c. [ splnde s [ ook, (63)
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with C, depending only on the numbers Z; in (48).

Now we can state the convergence of &;(Us,9?); the particular form of the statement, with
convolution on ¢ on one side and convolution on W.* on the other side (namely the Husimi
transform), is motivated by the goal we have in mind, namely the fact that the Husimi transforms
asymptotically satisfy the Liouville equation.

Theorem 7.3 (Convergence of error term, II). Let 1 € L?>(R™;C) be unitary wavefunctions
satisfying

sup/ U2[¢f|? dx < oo. (69)
e>0 n
Then
lim E(Ug, %) % G dadp + / (VU,, Vpd)Werp® dodp =0 Vo € C°(R*™\ (S x R™)).
E— R2n R2n

(70)

Proof. First of all, we see that we can apply (45) with ¢ = (VU;, Vp¢) to replace the in-
tegrals [pon (VUs, Vp@)Wetp® dadp with [po, (VUs, V) Wetp® dedp in the verification of (70).

Analogously, using (69) and (68) we see that we can replace [go, &2(Us, )¢ * G dxdp with
fRQn (Us, ¥®)¢p dzdp. Thus, we are led to show the convergence

lim [ &(Us,4°)¢ dudp +/ (VU,, V)W) dadp =0 Y € CX(R>™\ (S x R™)). (71)

e—0 Jp2n

Since

/R (U 7Y dadp =

i / Us(z + 5y) — Us(z — 5y)
R2n g

oD U (oSl = Sy)Fpd(x,y) dady

2

we can split the region of integration in two parts, where y/g|ly| > 1 and where y/e|y| < 1. The
contribution of the first region can be estimated as in (68), with

c. ylsup | Fl(a’ ) dy [ U2 da,
{Velyl>13 & R"
which is infinitesimal, using (69) again, as ¢ — 0. Since

Us(z + 5y) — Us(z — 5y)
&

— (VUs(2),y)
uniformly as /e|ly| < 1 and x belongs to a compact subset of R™ \ S, the contribution of the
second part is the same as that of
1
(2m)"

[ (FU0) 00 (o + Syt — S0 Fydlay) dady
R2n

which coincides with

B /R% (VUs, V) Wetp* (, p) dadp.
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8 L™-estimates on averages of ¢

In this section we consider a family of solutions 1§, to the Schrodinger equation (1) indexed by
a parameter w, and derive new estimates on their averages. In particular we obtain pointwise
upper bounds on Husimi transforms.

One of the main advantages of the Husimi transform is that it is non-negative: indeed, with
the change of variables (40) and simple computations (see [22]| for more details), it can be written
as

~ 1 1
W = Y AE € — € 2
where (-, -) is the scalar product on L?(R™; C),
1 1 2 ,
€ - —lz—yl?/(2¢) gilp-) /e < [2(R™-
op(T) = e (71_6)”/46 e e L*(R™";C), (73)

and p¥ : L?(R";C) — L?(R"; C) is the orthogonal projector onto ¢ € L2(R™;C):
ol(e) = ( [ ole)i@as’) (o)

Proposition 8.1 (L™ estimates). Let ¢S, € L?(R™;C) be satisfying the operator inequalities

1 .
— [ pYdP(w) < CId Ve >0.
en 157

Then:

(a) for ally € R™ and e, A > 0 we have

(n) |2 c
[ Wi+ GRAP ) aBw) < 5o
(b) for all (y,p) € R*™ and ¢ > 0 we have

/ W, (4, p) dP(w) < C.
1%%4

Proof. The proof of (a) follows by applying the uniform operator inequality to the functions

(25)”/2(70\)”/4(?&7;)52( — 1), whose L? norm is 1, to get

E /W s, GO, () dP(w) < Cem.

The proof of (b) is analogous, it is based on (72) and on the insertion of the functions ¢; , in
(73) in the operator inequality, taking into account that [|¢f [l2 = g2, O
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The assumption made in Proposition 8.1 is compatible with the families of wavefunctions
given in (13), i.e.

vila) = ol (T TNl gy e CERY), 0<a<l (T

with w = (20, po). Indeed, in this case one can choose W = R?" with the Borel o-algebra and

P = p.#?", with p € L' N L™, see [17] for details. In the extreme case o = 1 no average w.r.t.

po is needed and one can fix it and choose W = R", obtaining convergence for almost all x,

so to speak. The other extreme case o = 0, corresponding to concentration in momentum, is
analogous.

9 Main convergence result

In this section we combine the theory developed in Sections 2-6 with the estimates of the Section 7
and Section 8, to obtain convergence of the Wigner/Husimi transforms of solutions to (1). In
particular we shall apply Theorem 5.2.

We consider the assumptions on U stated in Section 7.2 and “random” initial data 5, €
H?(R™; C) with unit L? norm in (1) indexed by w € W, where (W, F,P) is a suitable probability
space. Denoting by 97, the corresponding Schrodinger evolutions, the basic assumptions we
need for the initial data are

Sup// L, [ de dP(w) < oo, lirnsup// e PdrdP(w) = 0;  (75)
w JR» ' w JR\B

e>0 Rloo >0
1 c
= pYow dP(w) < CId  with C independent of ¢; (76)
w
i(w) == 111101 Wedjaw.ﬁfd exists in @(Rd) for P-a.e. w e W. (77)

As we discussed in Section 8, (75), (76), (77) are compatible with several natural families of
initial conditions, for instance those described at the end of the introduction, see (13) or (74).
In addition, the unitary character of the Schrodinger evolution immediately gives

1 .
= pViw dP(w) < CIld Ve >0, t >0, (78)
W
where C' is the same constant as in (76).
We state (79) below using the Husimi transforms, but (45) can be used to show convergence
of Wigner transforms, in the form used in (16) in the introduction.

Theorem 9.1. For U as in Section 7.2, and under assumptions (75), (76), (77), we have

lim [ sup dop (Wathf o ol i(w)) dP(w) = 0, (79)
=0 Jw te[-T,17 ’

for all T >0, where v = ;P € 2 (P (R*™)) and p(t, p) is the v-RLF in (38).
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Proof. Our goal is to apply Theorem 5.2 (with a continuous parameter €) and Remark 5.3 with
ie(w) = ~g¢87w$2” and p(t,i(w)) = Wgwﬁwiﬂ?n. The convergence (79) will be a direct
consequence of (31). We shall work in the time interval [0,7], the proof in the time interval
[—T,0] being the same, up to a time reversal. First of all we notice that (75) and (51) give

sup sup/ / |Hopf | da dP(w) < oo. (80)
e>0 teR Jw JRrn ’

In particular, by an integration by parts, we have also
supsup/ / eVYE |2 dz dP(w) < oo. (81)
e>0 teR Jw Jrn ’

(i) (asymptotic regularity). By (78) and Proposition 8.1(b) we have the uniform estimate (in e,
t and (z,p))

/ Wt (2, p) dP(w) < C. (82)
w

In particular we have uniform and not only asymptotic regularity, therefore Remark 5.3 applies.

(ii) (uniform decay away from the singularity). We check (29) with § = 2 and S equal to the
singular set of U, namely

T
1 -
5>g EHOP w o Jpg dist?(z,8) + 6 =V, p (w) (83)

We use (41) and the inequality

1
- - @ G(n) <
dist?(x,S) + 6 T dist?(z, S)

which holds in Bpg, for € < (6, R) to deduce (83) from

T
1
li Wi, P dadt dP(w) < . 84
H;l_félp/w/o /n dist2(x7s)!¢t,w! z (w) < o0 (84)

In turn, this inequality follows by (52) and (49), taking (75) into account.
(iii) (space tightness). We have to check that for all § > 0 it holds:

lim IP’<{w€W: sup sup / W€¢t5wd:cdp>5}) =0.
R—o0 £>0 t€[0,T] JR2"\ Bg ’

Considering the cube Cr containing Bp, this tightness property can be checked separately for
the first and the second marginals of W€wt€,w; using (41), (42), it is not hard to see that it suffices
to check the analogous property for the marginals of the corresponding Wigner transforms; for
the first marginals, tightness is a direct consequence of (53) and (75). For the second marginals,
we use (81) and the identity

2 _ 1 N
[ wbwedsar= [ | L)
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pl2dp = / VP da (5)
Rn




with ¢ = ¥5 .
(iv) (time tightness). We need to show that for all ¢ € C2°(R?") it holds

Al/{i&ﬂ”({wew:/oT dt>M}>:0;

uniformly in ¢. Equivalently, we can consider the limit

T
lim P({w cW: /
MTOO 0

where ¢s = ¢ * Gézn). According to (9), the time derivative in the formula above consists of two
terms, [(p, Vooe)Weib§,, dedp and [ &(U,95,,)¢: dzdp and we need only to show a property
analogous to (86) for these two terms. Since ¢ € C°(R?"), ||(p, Vo¢:)|| 4 are easily seen to be
uniformly bounded, hence the first term can be estimated using (44). The second term can be
estimated using (54) for U, and (68) for Us, taking (52) and (75) into account.

(v) (limit continuity equation). We have to show that

!
< W5, dae dp)
RQn ’

!/
( e Wethi  da dp>
R2n

dt > M}) —0, (86)

lim
el Jw

T ~
/ [@’(t) Wl dndp+ o(0) [
0 R2n R

(b, VO)Wet)5 d:ndp] dt‘ dP(w) =0

2n

for all ¢ € C2°(R?*™\ (S x R™)), ¢ € C(0,T). Taking (46) into account, this is implied by the
validity of the limits

/ E(U,5.)6 % G2 didp + /
R2n

(VU500 dodp| () =0, (87)
R2n

lim sup /
€l0 tefo, 1] JW

vz [ [ et

Verification of (87). We can consider separately the contributions of Uy and Us. For the U,
contribution we apply Theorem 7.1, in the form stated in (58); the assumptions (55) and (56) of
that theorem are fulfilled in view of (76) and Proposition 8.1. For the Uy contribution we apply
(70) of Theorem 7.3; the assumption (69) of that theorem is fulfilled in view of assumption (75)
on the initial data and (52), ensuring propagation in time.

Verification of (88). This is easy, taking into account the fact that

OV - [Wetf,, + G dxdp’ dtdP(w) = 0. (88)
RQn

/RQ,KWE@M « G V.0 drdp = — /R Wt V- [0 G dzdp

are uniformly bounded because GS”), defined in (47), are uniformly bounded in L!(R"). O
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