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Abstract

We study the mean field Schrodinger problem (MFSP), that is the problem of finding
the most likely evolution of a cloud of interacting Brownian particles conditionally on the
observation of their initial and final configuration. Its rigorous formulation is in terms of an
optimization problem with marginal constraints whose objective function is the large deviation
rate function associated with a system of weakly dependent Brownian particles. We undertake
a fine study of the dynamics of its solutions, including quantitative energy dissipation estimates
yielding the exponential convergence to equilibrium as the time between observations grows
larger and larger, as well as a novel class of functional inequalities involving the mean field
entropic cost (i.e. the optimal value in (MFSP)). Our strategy unveils an interesting connection
between forward backward stochastic differential equations and the Riemannian calculus on the
space of probability measures introduced by Otto, which is of independent interest.
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1 Introduction and statement of the main results

In the seminal works [46, 47] E.Schrodinger addressed the problem of finding the most likely
evolution of a cloud of independent Brownian particles conditionally on the observation of their
initial and final configuration. In modern language this is an entropy minimization problem with
marginal constraints. The aim of this work is to take the first steps in the understanding of the
Mean Field Schrodinger Problem, obtained by replacing in the above description the independent
particles by interacting ones. _

To obtain an informal description of the problem, consider N Brownian particles (X, ’N)te[o,T],lgig N
interacting through a pair potential W
dx;N = Ly vw(xN - xpN)dt + dB; .
{ XpN ~ .

Their evolution is encoded in the random empirical path measure

& i Oy 2)

At a given time T, the configuration of the particle system is visible to an external observer that
finds it close to an “unexpected” (écart spontané et considérable in [47]) probability measure pfi?,
namely

1 N
N Z(SX;,N ~ Mﬁn (3)

i=1



It is a classical result [49, 20, 4] that the sequence of empirical path measures (2) obeys the large
deviations principle (LDP). Thus, the problem of finding the most likely evolution conditionally
on the observations is recast as the problem of minimizing the LDP rate function among all path
measures whose marginal at time 0 is 4™ and whose marginal at time 7" is pf*. This is the mean
field Schrodinger problem (MFSP). Extending naturally the classical terminology we say that an
optimal path measure is a mean field Schrédinger bridge (henceforth MFSB) and the optimal value
is the mean field entropic cost. The latter generalizes both the Wasserstein distance and the entropic
cost.

The classical Schrédinger problem has been the object of recent intense research activity (see
[36]). This is due to the computational advantages deriving from introducing an entropic penaliza-
tion in the Monge-Kantrovich problem [19] or to its relations with functional inequalities, entropy
estimates and the geometrical aspects of optimal transport. Our article contributes to this sec-
ond line of research, recently explored by the papers [17, 28, 34, 44, 32, 43]. Leaving all precise
statements to the main body of the introduction, let us give a concise summary of our contributions.

Dynamics of mean field Schréodinger bridges Our mean field version of the Schrédinger
problem stems from fundamental results in large deviations for weakly interacting particle systems
such as [49, 20] and shares some analogies with the control problems considered in [16] and with
the article [2] in which an entropic formulation of second order variational mean field games is
studied. Among the more fundamental results we establish for the mean field Schrédinger problem,
we highlight

e the existence of MFSBs and, starting from the original large deviations formulation, the
derivation of both an equivalent reformulation in terms of a McKean-Vlasov control problem
as well as a Benamou-Brenier formula,

e establishing that MFSBs solve forward backward stochastic differential equations (FBSDE)
of McKean-Vlasov type (cf. [10, 11]).

The proof strategy we adopt in this article combines ideas coming from large deviations and stochas-
tic calculus of variations, see [18, 52, 23]. Another interesting consequence of having a large devia-
tions viewpoint is that we can also exhibit some regularity properties of MFSBs, taking advantage
of Follmer’s results [25] on time reversal. Building on [17, 28] we establish a link between FBSDEs
and the Riemannian calculus on probability measures introduced by Otto [41] that is of indepen-
dent interest and underlies our proof strategies. In a nutshell, the seminal article [31] established
that the heat equation is the gradient flow of the relative entropy w.r.t. the squared Wasserstein
distance. Thus, classical first order SDEs yield probabilistic representations for first order ODEs
in the Riemannian manifold of optimal transport. Our observation may be seen as the second
order counterpart to the results of [31]: indeed we will present an heuristic strongly supporting the
fact that Markov solutions of “second order” trajectorial equations (FBSDEs) yield probabilistic
representations for second order ODEs in the Riemannian manifold of optimal transport.

Ergodicity of Schrédinger bridges and functional inequalities Consider again (1) and
assume that W is convex so that the particle system is rapidly mixing and there is a well defined
notion of equilibrium configuration ps. If N and T are large, one expects that

(i) The configurations 4 Zf\il dx; at times ¢ = 0,7/2,T are almost independent.



(ii) The configuration at T/2 is with high probability very similar to fiso.

Because of (i), even when the external observer acquires the information (3), he/she still expects
(ii) to hold. Thus mean field Schrédinger bridges are to spend most of their time around the
equilibrium configuration. All our quantitative results originate in an attempt to justify rigorously
this claim.

In this work we obtain a number of precise quantitative energy dissipation estimates. These
lead us to the main quantitative results of the article:

e we characterize the long time behavior of MFSBs, proving exponential convergence to equi-
librium with sharp exponential rates,

e we derive a novel class of functional inequalities involving the mean field entropic cost. Pre-
cisely, we obtain a Talagrand inequality and an HWT inequality! that generalize those previ-
ously obtained in [12] by Carrillo, McCann and Villani.

Regarding the second point above, we can in fact retrieve (formally) the inequalities in [12] by
looking at asymptotic regimes for the mean field Schrodinger problem. Besides the intrinsic interest
and their usefulness in establishing some of our main results, our functional inequalities may have
consequences in terms of concentration of measure and hypercontractivity of non linear semigroups,
but this is left to future work.

The fact that optimal curves of a given optimal control problem spend most of their time around
an equilibrium is known in the literature as the turnpike property. The first turnpike theorems have
been established in the 60’s for problems arising in econometry [39]; general results for determin-
istic finite dimensional problems are by now available, see [50]. In view of the McKean-Vlasov
formulation of the mean field Schrédinger problem, some of our results may be viewed as turnpike
theorems as well, but for a class of infinite dimensional and stochastic problems. An interesting
feature is that, by exploiting the specific structure of our setting, we are able to establish the turn-
pike property in a quantitative, rather than qualitative form. The McKean-Vlasov formulation also
connects our findings with the study of the long time behavior of mean field games [7, 8, 5, 9].

Concerning the proof methods, our starting point is Otto calculus and the recent rigorous
results of [17] together with the heuristics put forward in [28]. The first new ingredient of our
proof strategy is the above mentioned connection between FBSDEs and Otto calculus that plays
a key role in turning the heuristics into rigorous statements. It is worth remarking that using a
trajectorial approach does not just provide with a way of making some heuristics rigorous, but it
also permits to obtain a stronger form of some of the results conjectured in [28] which then simply
follow by averaging trajectorial estimates. The second new ingredient in our proofs involves a
conserved quantity that plays an analogous role to the total energy of a physical system. For such
quantity we derive a further functional inequality which seems to be novel already in the classical
Schrodinger problem (i.e. for independent particles) and allows to establish the turnpike property.

Structure of the article In the remainder introductory section we state and comment our main
results. In Section 2 we provide a geometrical interpretation sketching some interesting heuristic
connections between optimal transport and stochastic calculus. The material of this section is not
used later on; therefore the reader who is not interested in optimal transport may avoid it. Sections

LA Talagrand inequality states that a transportation cost is dominated by a divergence, whereas a HWI inequality
states that a divergence is dominated by a transportation cost and a Fisher information.



3 and 4 contain the proofs of our main results, the former being devoted to the results concerning
the dynamics of MFSBs and the latter one dealing with the ergodic results. Finally an appendix
section contains some technical results.

1.1 Frequently used notation

e (Q, F;, Fr) is the canonical space of R%-valued continuous paths on [0, 7], so {F;}i<7 is the
coordinate filtration. 2 is endowed with the uniform topology.

e P(Q) and P(RY) denote the set of Borel probability measures on 2 and R¢ respectively.

® (X¢)tejo,r) is the canonical (i.e. identity) process on Q.

e R* is the Wiener measure with starting distribution pu.

e H(P|Q) denotes the relative entropy of P with respect to Q, defined as Ep [log (%)] if
P <« Q and +oco otherwise.

e P, denotes the marginal distribution of a measure P € P(Q) at time t.

e P3(Q) is the set of measures on Q for which sup,p |X¢|? is integrable. Pg(R?) is the set of
measures on R? for which the function | - |? is integrable.

o The $-Wasserstein distance on Pg({) is defined by

. 1/8
Po()? 5 (P,Q) > Ws(P, Q) i= (infynpznqE [supsepor [Yi — ZiJ°] ) .

With a slight abuse of notation we also denote by Wj the 3-Wasserstein distance on Pg(R?)
defined analogously.

e For a given measurable marginal flow [0,7] 3 ¢ — p; € P(R?), we denote by L*((1)sejo,1))
the space of square integrable functions from [0, 7] x R? to R associated to the reference
measure p;(dz)dt and the corresponding almost-sure identification. We consider likewise the
Hilbert space

Ho1((#e)eefo,m)s

defined as the closure in L?((u1¢)¢efo,77) of the smooth subspace
{U:[0,7] xR - R s.t. W = Vo, ¢ € C°([0,T] x R%)}.

e ~ and \ are respectively the standard Gaussian and Lebesgue measure in R,

o Cl(]0,T] x R4 R¥) is the set of functions from [0,7] x R? to R*¥ which have I continuous
derivatives in the first (ie. time) variable and m continuous derivatives in the second (ie.
space) variable. The space C™(R% RF) is defined in the same way. C°([0,7] x R?) is the
space of real-valued smooth functions on [0,7] x R? with compact support. The gradient V
and Laplacian A act only in the space variable.

e If f is a function and p a measure, its convolution is @ — f * u(x) := [ f(z — y)p(dy).



1.2 The mean field Schrodinger problem and its equivalent formulations

We are given a so-called interaction potential W : R¢ — R, for which we assume

W is of class C?(R% R) and symmetric, i.e. W(-) = W (—-), (H1)

sup v V2W(2)-v < +oo.
z,vERY |v|=1

Besides the interaction potential, the data of the problem are a pair of probability measures p™, ;i
on which we impose ‘ _ o o
't pft € Po(RY) and F(u™), F(u™) < +oo (H2)

where the free energy or entropy functional F is defined for p € Py (RY) by
o = e 0B ) + [ W < plohalde). i "
+00, otherwise.

In the above, and in the rest of the article, we shall make no distinction between a measure and
its density against Lebesgue measure A, provided it exists.
We recall that the McKean Vlasov dynamics is the non linear SDE
dY; = —=VW x i (Yy)dt + d By, (5)
Yo ~ p',  wy = Law(Y;), Vte[0,T].

Under the hypothesis (H1), it is a classical result (see e.g. [13, Thm 2.6]) that (5) admits a unique
strong solution whose law we denote PMXV. The functional F plays a crucial role in the sequel.
For the moment, let us just remark that the marginal flow of the McKean-Vlasov dynamics may
be viewed as the gradient flow of 3F in the Wasserstein space (P2(R?), Wa(-,-)).

If P € P1(Q) is given, then the stochastic differential equation

m

{ dZt = —VW * Pt(Zt)dt + dBt7
Zy o~ )

admits a unique strong solution (cf. Section 3.2) whose law we denote I'(P). With this we can now
introduce the main object of study of the article:

Definition 1.1. The mean field Schrédinger problem? is
inf {H(P|T(P)) : P € Pi(Q), Po =™, Py = pi"}. (MFSP)

Its optimal value, denoted Cr(u'™, uf™), is called mean field entropic transportation cost. Its opti-
mizers are called mean field Schrédinger bridges (MFSB).

It is not difficult to provide existence of optimizers for (MFSP). In the classical case, uniqueness
is an easy consequence of the convexity of the entropy functional. However, the rate function
H(P|T'(P)) is not convex in general.

2The choice of W as interaction mechanism is a particular one. Thus (MFSP) is not the only mean field Schrédinger
problem of interest. It would have been easy to include in the dynamics a confinement (single-site) potential. However,
since one of the goals of this article is to understand the role of the pair potential W, we preferred not to do that, as
the single site potential may be the one that determines the long time behavior of mean field Schrédinger bridges.



Proposition 1.1. Grant (H1),(H2). Then (MFSP) admits at least an optimal solution.

Remark 1.1. The dynamics of the McKean Viasov dynamics for the particle system (1) displays
a wide array of different behaviors, including phase transitions, see [51] for example. Thus, we do
not expect uniqueness of mean field Schodinger bridges in general. However, in the case when W
is convez, although the rate function H(P|T'(P)) is not convex in the usual sense, the entropy F
is displacement convex in the sense of McCann [38]. This observation was indeed used to prove
uniqueness of minimizers for F, and could be the starting point towards uniqueness for (MFSP).

1.2.1 Large deviations principle (LDP)

We start by deriving the LDP interpretation of (MFSP). Recall the interacting particle system
(XZ’N)te[o,T],lgigN of (1). The theory of stochastic differential equations guarantees the strong
existence and uniqueness for this particle system under (H1),(H2). In the next theorem we obtain
a LDP for the sequence of empirical path measures; in view of the classical results of [20], it is not
surprising that the LDP holds. However, even the most recent works on large deviations for weakly
interacting particle systems such as [4] do not seem to cover the setting and scope of Theorem 1.1.
Essentially, this is because in those references the LDPs are obtained for a topology that is weaker
than the Wi-topology, that is what we need later on.

Theorem 1.1. In addition to (H1),(H2) assume that
Jra exp(r|z|)p (dz) < oo for all 7> 0. (6)
Then the sequence of empirical measures
{% Zz]\il oxin; N € N}=
satisfies the LDP on P1(Q) equipped with the Wi -topology, with good rate function given by

HPIT(P)) ,P<T(P),

400 , otherwise.

P1(Q) 5P — HA(P) := { (7)

In fact we will prove in Section 3 a strengthened version of Theorem 1.1 where the drift term is

much more general. For this, we will follow Tanaka’s elegant reasoning [49].

Remark 1.2. Having a rate function implies Prob|[+ Zfil dyin = P]~ exp(=NJ(P)) heuristi-
cally. Hence Problem (MFSP) has the desired interpretation of finding the most likely evolution of
the particle system conditionally on the observations (when N is very large).
1.2.2 McKean-Vlasov control and Benamou-Brenier formulation

We now reinterpret the mean field Schrodinger problem (MFSP) in terms of McKean-Vlasov
stochastic control (also known as mean field control).

Lemma 1.1. Let P be admissible for (MFSP). There exists a predictable process (o )iejo,r) 5-1-

Ep [ s |af|2dt} < 400 8)



and so that
Xy — [y (=YW xPy(X,) +aF) ds (9)

has law R"" under P. The problem (MFSP) is equivalent to
inf {%Ep [fOT |af|2dt} : PePi(Q), Po=pu™, Pr=pufi® af asin (9)}7 (10)
as well as to

inf JEp [foT |®; + VIV Pt(Xt)|2dt} o
s.t. P e 'Pl(Q)7 Py = luin’ Pr = ,uﬁn, Po (X _ fo (I)Sds)*l _ Ruin.

The formulations (10)-(11) can be seen as McKean-Vlasov stochastic control problems. In the
first case one is steering through af part of the drift of a McKean-Vlasov SDE. In the second case
one is controlling the drift ® of a standard SDE but the optimization cost depends non-linearly on
the law of the controlled process. In both cases, the condition Py = pfi* is rather unconventional.
By analogy with the theory of mean field games, one could refer to (10)-(11) as planning McKean-
Vlasov stochastic control problems, owing to this type of terminal condition.

The third and last formulation of (MFSP) we propose relates to the well known fluid dynamics
representation of the Monge Kantorovich distance due to Benamou and Brenier (cf. [53]) that has
been recently extended to the standard entropic transportation cost [27, 15]. The interest of this
formula is twofold: on the one hand it clearly shows that (MFSP) is equivalent and gives a rigorous
meaning to some of the generalized Schrodinger problems formally introduced in [28, 34]. On the
other hand, it allows to interpret (MFSP) as a control problem in the Riemannian manifold of
optimal transport. This viewpoint, that we shall explore in more detail in Section 2, provides with
a strong guideline towards the study of the long time behavior of Schrodinger bridges.

We define the set A as the collection of all absolutely continuous curves (u)sejo,r] C P2(R?)
(cf. Section 4.2) such that po = p', ur = ™ and

(t,2) = Vlog puy(2) € L*(dpdt),
(t,2) = VW % puy(2) € L (dpedt).
We then define

in n . T 2
CEB (™, 1) i=nf (), comed, 3 Jo Jpa [0i(2) + 5V 10g i (2) + VW s g (2)|” e (dz)dt.
Orpt+ V- (wepe)=0

(12)

Theorem 1.2. Let (H1),(H2) hold. Then

Gr(u™, 1) = GF P (U, ptm).
If P is optimal for (MFSP) and the latter is finite, then (Py)icjor) is optimal in (12) and its
associated tangent vector field w is given by

—VW % Py(2) + U4(2) — 1 V1og Py,

where U is as in Theorem 1.3 below.
Conversely, if (pt)icjo,r) s optimal for CEBB (1™, uf™) and the latter is finite, then there exists
an optimizer of € (™, ufin) whose marginal flow equals (1t)eefo,m)-



1.3 Mean field Schrodinger bridges

Leveraging the stochastic control interpretation, and building on the stochastic calculus of variations
perspective, we obtain the following necessary optimality conditions for (MFSP).

Theorem 1.3. Assume (H1),(H2) and let P be optimal for (MFSP). Then there exist ¥ €
H_1((P¢)tejo,r)) such that
(dt x dP-a.s.) af = U(Xy), (13)

where (atp)te[o,T] is related to P as in Lemma 1.1. The process t — W, (X;) is continuous® and the
process (My)iejo,1) defined by

My =, (X,) — [ Ep [VQW(XS = Xo) - (Ta(X,) = Wo(X,))| ds (14)

is a continuous martingale under P on [0, T[, where (Xt)te[O,T] is an independent copy of (Xt)iepo, 1

defined on some probability space (0, §,P) and fEf) denotes the expectation on (€, §,P).

We shall refer to ¥ as the corrector of P. Correctors will play an important role in the ergodic
results. In this part, we give an interpretation of Theorem 1.1 in terms of stochastic analysis
(FBSDEs) and partial differential equations.

1.3.1 Planning McKean-Vlasov FBSDE for MFSB

We consider the following McKean Vlasov forward-backward stochastic differential equation (FB-
SDE) in the unknowns (X,Y, Z):

dX, = —~E[VW (X, — X,)|dt + Y;dt + dB,
dY; = E[V2W (X, — X;) - (Y — Y)]dt + Z, - d B, (15)
Xo ~ p™, Xp ~ pim,

As in the stochastic control interpretation of the mean field Schrodinger problem, here too the
terminal condition X7 ~ pfi" is somewhat unconventional. We hence call this forward-backward
system the planning McKean-Viasov FBSDE.

Thanks to the results in Section 1.2.2 we can actually solve (15). If P is optimal for (MFSP)
with associated ¥ as recalled in Theorem 1.3 above, all we need to do is take Y; := ¥;(X;) and
reinterpret (9) for the dynamics of the canonical process X and (14) for the dynamics of Y (in the
latter case using martingale representation).

One remarkable aspect of this connection between Schrédinger problems and FBSDEs is that
one can prove existence of solutions to such FBSDEs by a purely variational method. Indeed, we
remark that (15) is beyond the scope of existing FBSDE theory, such as Carmona and Delarue’s
[11, Theorem 5.1]. Further, we also obtained for free an extra bit of information: the constructed
process Y lives in H_1((P¢)e[o,77). This is in tandem with the usual heuristic relating FBSDEs and
PDEs (where Y is conjectured to be an actual gradient) as explained in Carmona and Delarue’s [10,
Remark 3.1]. In fact, if we make the additional assumption that Y; = Vi, (X;) for some potential

3More precisely, it has a continuous version adapted to the P-augmented canonical filtration.



Ye(z), and we set p; = (X;)4P, then after some computations we arrive at the PDE system*:

O () — 3Ap(x) + V- (VW * py () + Vi (x )) t(x)) =0
VY (z) + AVAY(2) + V() - (= VWV * py(2) + Vi (2))
= Joa VW (x = Z) - (Vi () — Vb () p1s (A7),

po(z) = pi"(z), pr(x) = pi(z).

1.3.2 Schrdédinger potentials and the mean field planning PDE system

The PDE system (16) is the literal translation of the planning McKean-Vlasov FBSDE in the case
when the process Y is an actual gradient, Y = V1. In the next corollary we show that if this is the
case, and if ¢ is sufficiently regular, then (16) can be rewritten as a system of two coupled PDEs; the
first being a Hamilton-Jacobi-Bellman equation for 1, and the second one being a Fokker-Planck
equation. This type of PDE system is the prototype of a planning mean field game [33].

Corollary 1.1. Let P be an optimizer for (MFSP), W.(-) be as in Theorem 1.3 and set puy = Py
for all t € [0,T). If pu.(-) is everywhere positive and of class C2([0,T] x R%:R) and V.(-) is of
class C12([0,T] x R%RY) then there exists 1 : [0,T] x RY — R such that Wy(z) = Vi) (z) for all
(t,x) € [0,T] x RL. Moreover, (1.(-), u.(+)) form a classical solution of

O (@) + 50U (2) + 3|V (@) = [pa VW (2 = 2) - (Vip(@) — Vb (2)) e (A7),
O () — IAMt( )+ V- ((= VW*Mt( )+ Vi (@) e () = 0, (17)
po(@) = p*(x), pr (@) = 1 ()
A fundamental result [57][26] concerning the structure of optimizers in the classical Schrodinger
problem is that their density takes a product form, i.e.
pre = exp(e + p),

where ¢ (z), ¥i(z) solve respectively the forward and backward Hamilton Jacobi Bellman equation

{ O+ 320 + 3[Vol* =0, 8)

~Owp + 5Ap + 5 |Vel* = 0.
It is interesting to see that this structure is preserved in (MFSP), at least formally. The effect of
having considered interacting Brownian particles instead of independent ones is reflected in the fact

that the two Hamilton Jacobi Bellman PDEs are coupled not only through the boundary conditions
but also through their dynamics.

Corollary 1.2. Using the same notation and under the same hypotheses of Corollary 1.1, if we
define ¢ : [0,T] x R? = R wvia

e = exp(=2W * py + ¢ + )
then (¥.(+),.(+)) solves

e () + 5 A (2) + 2 LV (@)]? = [ VW (2 — &) - (Vi (x) — Vb (8)) e (d),
—Opi(m) + 3A04(x) + \V% = [VW(x - %) (Voi(x) = Vr () e (dT).

4The Laplacian of a vectorial function is defined coordinate-wise.
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1.4 Convergence to equilibrium and functional inequalities

Our aim is to show that MFSBs spend most of their time in a small neighborhood of the equilib-
rium configuration i, to study their long time behavior, and to derive a new class of functional
inequalities involving the mean field entropic cost €7 (u'™™, ufi™).

Throughout this section we make the assumption that W is uniformly convex, ie. that

3k >0 st VzeRY VQW(Z) > klaxas (H3)

where the inequality above has to be understood as an inequality between quadratic forms. Under
(H3) the McKean Vlasov dynamics associated with the particle system (1) converges in the limit
as T' — 400 to an equilibrium measure p,, that is found by minimizing the functional F over
the elements of Po(R?) whose mean is the same as pi®. Existence and uniqueness of i, has been
proven in [38].

We shall often assume that ;'™ and pfi® have the same mean:

S @ 17 (d2) = a2 (da). (H4)

Remark 1.3. Assumption (H3) is a classical one ensuring exponential convergence rates for the
McKean-Viasov dynamics. It may be weakened in various ways, see the work [12] by Carrillo,
McCann and Villani or the more recent [3] by Bolley, Gentil and Guillin, for instance. It is an
interesting question to determine which of the results of this section still hold in the more general
setup. Hypothesis (H4) can be easily removed using the fact that the mean evolves linearly along
any Schradinger bridge (see Lemma 4.2 below). We insist that the only key assumption is (H3).

Long time behavior of mean field games: The articles [7, 8, 5, 9] study the asymptotic be-
haviour of dynamic mean field games showing convergence towards an ergodic mean field game with
exponential rates. Following [33], we can associate to (17) an ergodic PDE system with unknowns
(A, 9, i). Such PDE system expresses optimality conditions for the ergodic control problem corre-
sponding to (10). It is easy to see that (0,0, teo) is a solution of that ergodic system. Therefore, we
are addressing the same questions studied in the above mentioned articles. However, the equations
we are looking at are quite different. A fundamental difference is that the coupling terms in (10)
are not monotone in the sense of [6, Eq.(7) pg. 8].

1.4.1 Exponential convergence to equilibrium and the turnpike property

A key step towards the forthcoming quantitative estimates is to consider the time-reversed version
of our mean field Schrédinger problem. For Q € P(£2) the time reversal Q is the law of the time
reversed process (X1 _¢)icjo,7])- In Lemma 4.5 we prove that if P is an optimizer for (MFSP), then

P optimizes
inf {H(QI'(Q)) : Q € Py(Q), Qo = 1™, Qr = u™} . (19)

The optimality of P implies the existence of an associated process U as described in Theorem
1.3. We show at Theorem 1.6 below that the function

(0,7] 5t Ep[Wy(Xy) - Up_o(Xp_y)] (20)
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is a constant, that we denote &p(u'™, ui*) and call the conserved quantity. Naturally this quantity
depends also on T but we omit this from the notation.

Theorem 1.4 confirms the intuition that mean field Schrodinger bridges are localized around pieo
providing an explicit upper bound for F(P;) along any MFSB, where

F(n) = F(p) = Flhoo)- (21)

We recall that po is found by minimizing F among all elements of P»(R?) whose mean is the
same as p. If F is thought of as a free energy, then F should be thought of as a divergence (from
equilibrium). A graphical illustration of Theorem 1.4 and the turnpike property is provided in the
appendix.

Theorem 1.4. Assume (H1)-(H4) and let P be an optimizer for (MFSP). For all t € [0,T] we

have
F(P,) < % ( Flu™) — gp(#;nﬁ")) n ;iﬁl((;:% ( F(ufn) — gp(u;*;,ufm)) I éap(u;';u““). (22)
Moreover, for all fized 6 € (0, 1) there exists a decreasing function B(-) such that
F(Por) < B(r)(F(u™) + F(u)) exp(—2kmin{h, 1 — 6}T) (23)

uniformly in T > 1.

In particular, since F(Pyr) dominates Wa(Por, tioo) (see e.g. [12, (ii), Thm 2.2 1]), we obtain
that Pgr converges exponentially to uo, with exponential rate proportional to k. The proof of (22)
is done by bounding the second derivative of the function t — F(P;) along Schrédinger bridges
with the help of the logarithmic Sobolev inequality established in [12]. To obtain (23) from (22) we
use a functional inequality for the conserved quantity and a Talagrand inequality for € (u'™, ufi),
that are the content of Theorem 1.6 and Corollary 1.3 below. It is worth mentioning that the
estimates (22),(23) (as well as (32) below) appear to be new even for the classical Schrodinger
bridge problem and have not been anticipated by the heuristic articles [28, 34]. Conversely, the
above mentioned estimates admit a geometrical interpretation in the framework of Otto calculus
that allows to formally extend their validity to the whole class of problems studied in [28].

Remark 1.4. The exponential rate in (23) has a sharp dependence on k. To see this, fix '™ and
choose it = PYKV. Then it is easy to see that the restriction of P¥<" to the interval [0,T] is an

optimizer for (MFSP). Setting 6 = 1/2 and considering (23) for T = 2t we arrive at
Vi >1/2, F(Py™) < B(k)exp(—2kt)

Thus, we obtain the same exponential rate as in [12], that is easily seen to be optimal under the
assumption that W is k-conver. A similar argument can be used to show the optimal dependence
of the rate in 6.

In the previous theorem we showed that, when looking at a timescale that is proportional to T,
the marginal distribution of any Schrodinger bridge is exponentially close to p.. Here we show that
for a fized value of t, we have an exponential convergence towards the law of the McKean-Vlasov
dynamics PM¥V, see (5).

5Some doubt on the numeric value of the exponential rates may arise from the fact that in our definition of F,
there is no 1/2 in front of W, as it is the case in [12, Eq. 1.3]. However, as we pointed out before, the McKean-Vlasov
dynamics for the particle system (1) is the gradient flow of 1/2F and not of F.
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Theorem 1.5. Assume (H1)-(H4) and let P be an optimizer for (MFSP). For all t € [0,T] we
have

i) <o (U ) ewCHT ) T Y

exp(2kT) — 1 exp(2k(T —t)) — 1 exp(2kT) — 1

In particular, the above theorem tells that W3 (P, P}<V) decays asymptotically at least as fast
as exp(—2kT) when T is large.

1.4.2 Functional inequalities for the mean field entropic cost

It is well known that analysing the evolution of entropy-like functionals along the so-called dis-
placement interpolation of optimal transport has far reaching consequences in terms functional
inequalities [55]. Since (MFSP) provides with an alternative way of interpolating between prob-
ability measures, it is tempting to see if it leads to new functional inequalities involving the cost
Cr(u™, ufi™). Here, we present a Talagrand and an HWT inequality that we used in order to study
the long time behavior of MFSBs. They generalize their respective counterparts in [48],[42]. Both
inequalities are based on another upper bound for the evolution of F along MFSBs, whose presen-
tation we postpone to Theorem 4.1.

The following Talagrand inequality tells that the mean field entropic cost grows at most linearly
with F:

Corollary 1.3 (A Talagrand Inequality). Assume (H1)-(H4). Then for all T > 0 we have

N 1 ; exp(26(T —t)) q
vte (0,7), Cr(p™ p™) < —————F(u™ F(pm). 25
€ ( ) )a T(,u' ) ) = exp(2f$t) 1 (/’[’ )+ EXP(QK(T _ t)) 1 (/-L ) ( )
In particular, choosing pfi™ = s leads to
. 1 .
(g mn o < mn . 26
T(:U/ y ) = exp(QHT)fl]:('u ) ( )

Unlike the classical case, in the entropic HWI inequality the Wasserstein distance is replaced by
the conserved quantity &p in the first term on the rhs and by the mean field entropic cost in the
second term. An extra positive contribution %I F is present in the first term. Our interpretation is
that this compensates for the fact that in the “gain” term we put the cost %, that is larger than
the squared Wasserstein distance. In order to state the HWI inequality, we introduce the non linear
Fisher information functional Zr defined for u € Py(R%) by

2
Tr(p) = Joa |V1og o+ 2VW s ()| p(dz),  if Vegu € L?

+o0 otherwise.

(27)

where by Vlogu € Li we mean pu < A\ and that logp is an absolutely continuous function on
R? whose derivative is in Li. The non linear Fisher information can be seen to be equal to the
derivative of the free energy F along the marginal flow of the McKean Vlasov dynamics.
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Corollary 1.4 (An HWI Inequality). Assume (H1)-(H3) and choose pf® = . If P is an
optimizer for (MFSP) and t — Zz(Py) is continuous® in a right neighbourhood of 0, then

< 1 —exp(—2xT)

1/2
Fi) < LB () (L2 = G i) ) ) = (1= expl= 20T ).

(28)

It is worth noticing that by letting T' — +oco in the above HWI inequality we obtain the
logarithmic Sobolev inequality [12, Thm 2.2]. Indeed, €7 (u'™, jiso) is always non negative and we
shall see at Thoerem 1.6 below that &p (', jiso) — 0. The short time regime is also interesting.
Indeed, if W = 0, €7 (u'™, oo ) is the standard entropic cost and we have under suitable hypothesis
on pim (see [40])

limy o TCr (4™, poo) = %WQQ (1™, froo)- (29)

The heuristic arguments put forward in [28] tell that (29) is expected to be true even when W is a
general potential satisfying (H1). Following again (29), one also expects that

limg o Lo Zr (™) — T260 (1™, jios) = W3 (1™, o) (30)

Putting (29) and (30) together we obtain an heuristic justification of the fact that in the limit as
T — 0 (28) becomes the classical HWT inequality put forward in [12], namely

F(u™) < Wa(i™, proe) I (™) 2 — kWG (1™, pioc).

Our last result is a functional inequality that establishes a hierarchical relation between the
conserved quantity and the mean field entropic cost: the former is exponentially small in 7" and
k in comparison with the latter. We may refer to this as an energy-transport inequality since the
conserved quantity may be geometrically interpreted as the total energy of a physical system (cf
[17, Corollary 1.1]).

Theorem 1.6. Assume (H1)-(H4) and let P be an optimizer. Then the function
0,7 > t = Ep[0(Xy) - Ur_(Xry)] (31)

is constant. Denoting this constant by &p(u'™, ufi™), we have

4K

1/2
exp(kT) — 1 '

| (™, )| < (Cr(u™, u™)Cr(u™, 1)) (32)
In general the term € (p™, pfi") 67 (1, 1) in (32) cannot be simplified further, since typically
Cr(p, pfin) # Cr(pin, i), E.g. €1 (0, v) = 0 if v is the law of the unconstrained McKean-Vlasov

SDE at time T started at zero, whereas ér(v, dy) > 0, as it takes effort to drive such SDE to zero.

2 Connections with optimal transport

In this section we shall see how the results of this article relate to the Riemannian calculus on
P(RY) introduced by Otto [41], at least formally. The reader not interested in optimal transport

6We were not able to conclude that in general (H1) and (H2) imply this, although we could establish the continuity
of Zr(P¢) on any open subinterval of [0, T.
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per se is encouraged to skip this section in a first reading. The link is rooted in a seemingly novel
connection between (McKean-Vlasov) FBSDEs and second order ODEs in the Riemannian manifold
of optimal transport that we find of independent interest. To better understand this connection,
let us begin by recalling that in the seminal article [31] it is proven that the marginal flow of the
trajectorial SDE

can be interpreted as the gradient flow of the entropy functional

s 3 fralog pla)a(de) + o U(2)p(da)

w.r.t. the 2-Wasserstein metric. Thus, first order It6 SDEs provide with probabilistic representations
for first order ODEs in the Riemannian manifold of optimal transport. Of course, since a path
measure is not fully determined by its one time marginals, the SDE (33) contains more information
than the gradient flow equation. It has been shown in [17] that the marginal flow of a classical
Schrodinger bridge satisfies a second order ODE, more precisely a Newton’s law in which the
acceleration field is the Wasserstein gradient of the Fisher information functional. The natural
question is then: What trajectorial (second order) SDE governs the dynamics of a Schrodinger
bridge and yields a probabilistic representation for the associated Newton’s law? In order to answer
this, let us first recall some notions of Otto calculus.

2.1 Second order calculus on P,(R%).

In the next lines, we sketch the ideas behind the Riemannian calculus on Py(R?). It would be
impossible to provide a self-contained introduction in this work and we refer to [53] or [29] for
detailed accounts. The main idea is to equip P2(RY) with a Riemannian metric such that the
associated geodesic distance is Wa(+,-). To do this, one begins by identifying the tangent space
T, P2 at i € P2(R?) as the space closure in LZ of the subspace of gradient vector fields

L2
TPy = {Vp,p € C(RI)} ™.

The velocity (first derivative) of a sufficiently regular curve [0,7] > t > p; € Po(R?) is then defined
by looking at the only solution v;(x) of the continuity equation

Oppit + V- (vepe) = 0

such that v; € T, P, for all t € [0,T]. Finally, the Riemannian metric (Otto metric) (-, )7, p, is
defined by

(Ve.Vi)rm, = [ V- V(o) uldo). (3)

It can be seen that the constant speed geodesic curves associated to the Riemannian metric
we have introduced coincide with the displacement interpolations of optimal transport and that
the corresponding geodesic distance is indeed Wh(+, ). This makes it possible to carry out several
explicit calculations. In particular, we can compute the gradient grad””? F and the Hessian Hess"? F
of a smooth functional F : Py(R?) — R. At least formally, we have

(gradw2]:, Vo)r.p, = %}-((id—’_ hV(p)#M)‘hZO

2 .
<V<p,Hess};V2}“(V90)>TMP2 = %f((ld‘f’ hV@)#u)’hzov
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where we used the notation # for the push forward. In particular, setting W = 0 for simplicity
in (27) we obtain that the classical Fisher information functional Z has a gradient that can be
computed with the rules above. One obtains that (cf. [54])

grad™?Z(p) = —2VAlog i — V|V log p)?.

The Levi-Civita connection associated to the Riemannian metric (34) can also be explicitly
computed with the help of the orthogonal projection operator II,, : Li — TuP2. To do this, consider
a regular curve (j)efo,r] With velocity (vt)iepo,r) and a tangent vector field ¢ +— u; € 7, P2 along
(1) ejo,r)- It turns out that if one defines the covariant derivative 2u; of (us)sepo, 7] along (pe)sefo, 7]
as the vector field

%ut = Hut (8tut + Dut . Ut)

then this covariant derivative satisfies the compatibility with the metric and the torsion-free identity,
i.e. it is the Levi-Civita connection. The acceleration of the curve (ji)e[o,) is then the covariant
derivative of the velocity along the curve, i.e.

%’Ut = 8tvt + %V|’Ut|2. (35)

2.2 Newton’s laws and FBSDEs

According to the above discussion the Newton’s law in (P2 (R?), (., .)7p,)

Du= égradWZI(ut) (36)
po = ™, pr = p*
provides with a geometrical interpretation for the PDE system (see [17] for more details)
Oy () + V- (Vo (2) e () = 0
OV (x) + 3VIV(2)]? = —3VAlog e (x) — $V|log py(z)|? (37)

po = p™, pr = pt,

where to derive the latter equation we observe that the requirement that v, € 7, P for all t € [0,T]
is formally equivalent to vy, = V¢, for some time dependent potential (¢, x) — ¢:(x).
As we have seen in section 1.3.1, solutions of the FBSDE
dX; =Yidt +dB;
dY; = Z, - dBy (38)
XO ~ Min7 XT ~ Mﬁn>
having the additional property that ¥; = Vi, (X;) yield a probabilistic representation for

Oppe () — 5 A () + V- (Vb () e () = 0,
OV (z) + AVAY(2) + V2 (2) - Vi (z) = 0, (39)
po(x) = p™ (), pr(x) = p"™(2).

Some tedious though standard calculations allow to see that the change of variable ¢, = —% log s +
¢y transforms the PDE system (39) in (37). Summing up, we have obtained the following
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Informal statement We have:

(i) If (X1, Y3, Zi)iepo,) s a solution for the FBSDE (38) such that Y; = Vi (Xy) for some time-
varying potential 1, then the marginal flow (it )efo,r) of Xt is a solution for the Newton’s law
(36).

(ii) If P is the (classical) Schrédinger bridge between p™ and pfi®, then under P the canonical
process (Xt)iejo,r) 95 such that there exist processes (Yi)ic(o,11,(Zt)tejo,r) with the property
that (X, Yy, Zt)repo,) is a solution for (38) and Yy is as in (i)

We leave it to future work to prove a rigorous version of the informal statement above. On the
formal level, there is no conceptual difficulty in extending it to include the interaction potential
W. Essentially, the only difference is that one has to deal with the non linear Fisher information
functional Zr instead of 7.

Beside its intrinsic interest, the parallelism between Newton’s laws and FBSDEs is very useful
when studying the long time behavior of the latter. Indeed, the Riemannian structure underlying
(36) allows to find tractable expressions for the first and second derivative of entropy-like functionals
along the marginal flow of the FBSDE.

Remark 2.1. Classical Schridinger bridges are h—transforms in the sense of Doob [22]. Therefore,
one can also describe their dynamics with a first order SDE and a PDE that encodes the evolution
of the drift field. This is not strictly speaking a probabilistic representation of (36) since there is
already a PDE involved. Our FBSDE approach may be viewed as a way to interpret in a trajectorial
sense the PDE governing the drift in the h—transform representation.

3 The mean field Schrodinger problem and its equivalent
formulations: proofs

In this part we complement the discussion undertaken in Section 1.2 and provide the proofs of the
results stated therein. This section is organized into four subsections so that

e Subsection 3.1 contains the proof of Theorem 3.1, which generalizes Theorem 1.1, along with
several useful lemmas,

e Subsection 3.2 is where we prove Proposition 1.1, Lemma 1.1 and Theorem 1.3.
e Theorem 1.2 is proven in subsection 3.3.

e Finally, Corollary 1.1 and 1.2 are proven in Subsection 3.4.

In the whole section, apart from subsection 3.1 that has its own assumptions, we always assume
that (H1),(H2) are in force, even if we do not write them down explicitly in the statements of the
lemmas and propositions.
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3.1 A large deviations principle for particles interacting through their
drifts

We consider for N € N the interacting particle system
ax;N = LSV b (XN, XM dt + dB;
XN~ pm oi=1,...,N.

where {B? : i = 1,...,N} are independent Brownian motions and {Xé’N i =1,...,N} are
independent to each other and to the Brownian motions. Regarding the drift b, we assume

[0,T] x Q x Q3 (t,w,@) — b(t,w, ) € R? is progressively measurable, (40)
[b(t, !, @") = b(t, w?, &%) < C {sup,<; [w} — wi| +sup,<, @) — 2|} (41)
Jo 1b(s,0,0)|ds < C, (42)

2 1

for some constant C' > 0 and all (t,w!,w? &', @?) € [0,T] x Q*. Finally, regarding the measure p™™

we assume that
Jga exp(r|z|?)p™ (dz) < oo for all r > 0. (43)

We stress that the usual theory of stochastic differential equations guarantees the strong existence
and uniqueness for the above interacting particle system. Furthermore, if P € P;(2) then the same
arguments show that the stochastic differential equation

dXf = [[b(t, X", ©) P(dw)] dt + dB;
Xg o~

admits a unique strong solution. We denote I'(P) the law of X¥. We can now state the main result
of this part, which contains Theorem 1.1 as a very particular case.

Theorem 3.1. Let 8 € [1,2) and assume (40),(41),(42),(43). Then the sequence of empirical
measures

{% Zf\il 5X§,N N € N} R
satisfies a LDP on Pg(Q) equipped with the Wg-topology, with good rate function given by

H(P[T(P)) ,P < I(P),

400 , otherwise. (44)

Ps(Q) 5P — 7(P) = {

The result is sharp, in that it fails for 8 = 2; see [56]. We follow Tanaka’s reasoning [49] in order
to establish this large deviations result. We remark that the assumption on exponential moments
(43) is only used in the proof of Theorem 3.1, and not in the results preceding this proof.

For Q € P3(2) we consider the equation

Yi(w) = wi + Jo [ b(s,Y (), Y (@))Q(dw)] ds. (45)
Lemma 3.1. Take Y;” (w) := wy, Q € P3(R), and consider the iterations
Y @) = w4 fy [ b(s, Y (), Y (@))Q(dw)] ds, s < T.
Then
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a) The iteration is well-defined w-by-w (in particular, the Q-integrals are well-defined and finite)
and in fact sup, Eq [sup,<r [Y;"|?] is finite.

b) For each w € Q the sequence {Y ™) (w)}nen is convergent in the sup-norm to some limiting
continuous path Y(*)(w). Purther Eq {suptST |Yt(°°)|ﬁ] < o0, Eq [SuptST \Yt(oo) - Yt(n)q —
0, and Y(*) is adapted to the canonical filtration.
Proof. From the Lipschitz assumption on b we first derive
SUP < IYS(HH)| < sup,<y |ws| + fOT |b(s,0,0)|ds + Cfot SUp,.< \Yr(n)|dr + Cfot Eq {suprSS |Yr(")|} dr.
(46)
Raising this to 3, taking expectations and using Jensen’s inequality, we derive
Eq [sups<, D@(nﬂ)ﬂ < (1 +Eq [SuPng jws |7] + fot Eq {SUPrgs |Y7"(n)|6} dr) )

where C’ only depends on T and 8. From this we establish for some R > 0 that

sup,, EQ [Supsﬁt |Y5(n) ‘B] < ReRt'

Now denote A} := sup,, |Ys(n) — Ys(n_l)|. Again by the Lipschitz property
AP < C [T{AT +EqlAl]} ds,
which we can bootstrap to obtain
AP+ EQ[APT] <30 [y {AL + Eq[AL]} ds.
Observe that A} < 2sup,<q |ws —wo|+C, so from the above inequality we obtain by induction that

AT L EQ[APT] < O From this {AZ + Eq[A%]}nen is (for each w) summable in n, so the

n!
same happens to {A%},cy and therefore the uniform limit of the Y (") exists for all w. We denote

by V() this limit. By Fatou’s lemma Eq {suptST |Yt(°°)|ﬁ} < oo. Since (Eq[A%]),, oy is summable

we must also have Eq |sup,<p |Yt(°°) - Yt(")q — 0. Since clearly each V(™) is adapted so is Y (>°)
too. O

Lemma 3.2. For any Q € Pp there exists a unique adapted continuous process satisfying (45)
pointwise. Denoting YR this process, we further have

Qo (Y™ € Ps(Q).
Proof. If X and Y are solutions, then the Lipschitz assumption on b implies
t
Eq [SuPsgt |Ys — XSH < Kfo Eq [SuPrgs Y, — XT” dr,

so from Gronwall we derive Eq [SupsST Yy — Xs|] = 0. With this, and using again the Lipschitz
assumption on b, we find

¢
sup,< |Ys — Xo| < K [, sup,.< |y — X |dr,
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so by Gronwall we deduce that X = Y pointwise. For the existence of a solution we employ
Point (b) of Lemma 3.1, taking limits in the iterations therein (the exchange of limit and integral
is justified by the Lipschitz property of b). Finally Qo (Y?)~1 € Ps(f) follows by Point (b) of
Lemma 3.1 too. 0

Thanks to this result we can define the operator
© :(Ps, Wg) = (Ps, Ws)
Q= 0(Q) :=Qo (Y,

where Y@ denotes the unique solution of (45).

Lemma 3.3. YR®' is the unique strong solution to the McKean-Vlasov SDE

Az, = [[b(t, Z,w)P(dw)] dt + dB;
Z~ P, Zy~ p™

Furthermore, if {X®N : i < N, N € N} is the aforementioned interacting particle system, which is
driven by {B" : i € N} independent Brownian motions started like p™, then

O(% 2 05:) = £ XK, dyn, as. (48)

Proof. That YR is a solution to the McKean-Vlasov SDE is clear since w is a Brownian motion
under R*". That the solution is unique follows by observing that the drift in this SDE is Lipschitz
jointly in Z and P = Law(Z), from where usual arguments apply. For the second point, consider
first w!,...,w" continuous paths and define Q = % Zf\il 0. Then for all 1 <7 < N we have

YAw) = wi+ fy (F Lien bls, YUw), YH) ) ds.

Replacing the deterministic paths w?,...,w" by those of B',..., BN we conclude. O

The key observation is that % ZZ]\LI dp: satisfies a large deviations principle in Pg(€2) equipped

with the Wjs topology, with good rate function given by the relative entropy 7—[(-|R“m). This is true
for f < 2 under our exponential moments assumption (43), but fails for § = 2, as follows easily
from [56]. By Lemma 3.3 we may derive, via the contraction principle ([21, Theorem 4.2.1]) a large
deviations principle for

N
{% Zi:l oxin : N € N},
if we could only establish the continuity of ©. This is our next step.

Lemma 3.4. O is Lipschitz-continuous and injective.

Proof. We first prove the Lipschitz property. Let 7 be a coupling with first marginal Q and second
marginal P. Denoting (w, @) the canonical process on € x €, and by the Lipschitz assumption on
b, we have

Ex [sup,<, [Y2(w) - YF(@))] < K [{Ex [[VR(w) = Y (@))°] ds + Ex [sup,<, |ws — @4”] .
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By Gronwall we have
ETF [Supng |Y9Q(w) - Ysp(w”ﬁ] < K/Eﬂ' [Supng |w$ - (Ds‘ﬁ] )
so taking infimum over such 7 we conclude that

Ws(0(Q),0(P)) < K'Wg(Q,P).

We now prove that O is injective. Let P = ©(Q) = O(Q). By definition we have Q-a.s.
wr = Y2w) = [ [ b5, YRw), YR(@)Q(dz)] ds = Y2 (w) — Ji [ bls, Y(w), &)P(d)] ds,
and the same holds for Q instead of Q. Denoting
F(w) =w = [; [J b(s,w,®)P(d@)] ds,

we therefore have

Hence Q = O(Q) o (F) ' =Po (F)"'=0(Q)o (F)'=Q. O
We can now provide the proof of Theorem 3.1:

Proof of Theorem 3.1. As we have observed, if {B' : i € N} is and iid sequence of R*"-distributed
processes, then % Zil dp:i satisfies a large deviations principle in Pg(€) equipped with the Wg
topology, with good rate function given by the relative entropy 7—[(-|R“m). By (48), and since
© : (P, Ws) — (Ps,W;) is continuous, the contraction principle establishes that {4 vazl Oyin =
N € N} satisfies a large deviations principle in P3(£2) equipped with the Wg topology. Since © is
injective the good rate function is given by

FP) = H(O©-L(P)[R*") if P € range(©)
’ 400 otherwise.

In fact observe that if P € range(©) and ©~(P) < R*" then” P < R*", so

F(P) = H(O~L(P)[R*") if P € range(©) and P < R*"
' +00 otherwise.

Now take P € range(©) and call Q = ©71(P). It is immediate by the definition of I'(-) that

I'P) = R"" o (Y@)~1. On the other hand observe that the filtration generated by Y'? is equal to
the canonical filtration: indeed Y9 is adapted and conversely

w =Y~ fot [[b(s, Y2, 0)P(dw)] ds =: hy(Y?),

Let P = ©(Q) for Q < R4". The process YQ satisfies pointwise dYtQ = dwt + b(t, YQ)dt, where b(t,y) =
[b(t,y, YR(@))Q(d®). We have R*" o (YQ)~1 <« R*" since in fact their relative entropy is finite. Hence, if
RH"(A) = 0 then R*"((YQ)~1(A)) = 0, and so Q <« R*" implies Q((YQ)~1(A)) = 0 therefore P(4) = 0 as
desired.
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so the canonical process is Y @-adapted. From this

d(Qo(Yer)
A ——— = ER“in [dli%n
d(RH"‘o(YQ)*l)

O’(YQ)i| = d;i{/%“ oh.

Hence

in

H(PIT(P)) = H(Qo(YY) R o(Y Q) ™) = Equ(va) -+ [log 7ds o h] = H(QIR"

and therefore .
=y _ ) H(P|IT'(P)) if P& range(©) and P < R*
S (P) = .
400 otherwise.

The next step is to show that P <« RH" implies P € range(©). In fact, denote by 7 the adapted
transformation
we (W) =w — fg Jb(s,w,@)P(dw)ds.

On the other hand call X the unique adapted pointwise solution to
XP =wo+ [y [[b(s, X", @) P(dw)] ds + wi,

which exists by Lemma 3.2 applied to the drift [ b(-,-,@)P(d@). As we recall in Lemma 5.4, X* and
7 are P-a.s. inverses if P < R*", since the above drift is Lipschitz. Now introduce Q := P o (1)~ 4,

so that Q o (XT)~! = P and in particular
XP =wo+ [T [[b(s, X7, XP(@)) Q)] ds + ;.

By Lemma 3.2 we have O(Q) := Qo (YQ)*1 =Qo(XP)"1=P.
We have arrived at .

F(P) = { H(PIP(P)) if P < RV

400 otherwise.

To obtain the desired form (44) of the rate function it suffices to use Lemma 5.2 in the Appendix.
O

3.2 McKean-Vlasov formulation and planning McKean-Vlasov FBSDE
Proof of Lemma 1.1 and Proposition 1.1 Under (H1) for any P € P;(Q2) the vector field
[0, 7] xR > (t,2) —» —VW % P(z) :== — [ VW(x — 2)Py(dz),
Rd
is very well-behaved. Precisely:

Lemma 3.5. Let P € P1(Q) and grant (H1). Then the time-dependent vector field (t,z) —
—VW % Py(x) belongs CO1([0,T] x R%GRY) and is uniformly Lipschitz in the space variable.
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Proof. We begin by proving continuity. Fix ¢,z and (¢,,2z,) — (¢,2). The sequence VW (2, — X )
converges pointwise to VIV (xz — X;), since X is the (continuous) canonical process. By the funda-
mental theorem of calculus and (H1) we have [VW (z, — X, )| < C1 + Cosup,epo 1 | Xs|- Since P €
P1(Q2), we may use dominated convergence to conclude Ep[VW (z,, — X; )] — Ep [VIW (x — X})].
The space Lipschitzianity of —VW * P, follows from (H1). Space differentiability follows similarly
from (H1) and dominated convergence. O

We will often make use of the next technical lemma, whose proof we defer to the appendix:

Lemma 3.6. Let u € P2(R?) and b be of class CO1([0,T] x R%;RY) and such that
Vt € [0,T), z,y € R |b(t,z) — b(t,y)| < Clz -y (49)
for some C < 4+00. Define R as the law of the SDE
dX; =b(t,Xy)dt +dBy, Xo~p (50)
and let P € P(Q) with Xo ~ u. The following are equivalent
(i) H(P|R) < +oo0.
(ii) There exist a P-a.s. defined adapted process (aut)ieo, 1) such that
Bp [y laoPdt] < +oo (51)

and

Xi = [y lb(s, X,) + @] ds (52)

is a Brownian motion under P.

Moreover, if (i), or equivalently (ii), holds, then we have
H(PR) = LEp [fOT |o7t|2dt] (53)
and B
Ep [ supicio.zy Xl + B(t, X0)?| | < +oc. (54)
In particular, if (i), or equivalently (ii), holds we have that P € P2 (Q).
We turn to proving Lemma 1.1 stated in the introduction:

Proof of Lemma 1.1. Define the vector field b(t,2z) := —VW * P;(z). Lemma 3.5 grants that b
fulfills the hypotheses of Lemma 3.6, giving the desired conclusions. O

We can prove Proposition 1.1 of the introduction, concerning the existence of MFSBs. Recall
the definition of I'(P) and (MFSP) from the introduction.
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Proof of Proposition 1.1. Let R*" be the law of the Brownian motion started at p™. (H2) grants
that the classical Schrodinger problem (namely wrt. Brownian motion) is admissible. To see this, it
suffices to verify that the coupling p'™ ® pfi™ is admissible for the static version of the Schrodinger
problem [36, Def 2.2] and then use the equivalence between the static and dynamic versions [36,
Prop 2.3]. Therefore, there exist some P € P(Q) such that Py = p™ and H(P|R*") < 4o0.
Lemma 3.6 (or its specialization Lemma 5.1 in the appendix) yields that P € P1(Q). On the other
hand Lemma 5.2 in the appendix proves that for any P € P(Q2) H(P|T'(P)) < 400 if and only if
H(P|R*") < +o0. Thus (MFSP) is admissible as well. Now observe that P — H(P|['(P)) is lower
semicontinuous in Pg(f2), since on the one hand the relative entropy is jointly lower semicontinuous
in the weak topology, and on the other hand I is readily seen to be continuous in P;(£2). Recalling
the definition of the operator © given in (47), to finish the proof we only need to justify that

Or = {P € PL(Q) : H(O '(P)R*") < M, Py = p™},

is relatively compact in P(Q2) for each M, since the proof of Theorem 3.1 established® that
H(OL(P)R*") = H(P|T(P)) if P « R*". Now remark that

0 € © ({Q: HQIR™") < M. Qo = 4} ) € © ({Q: HQIRY) < M, Qo = 4™})
where 7 denotes the standard Gaussian, since by the decomposition of the entropy we have
H(PRY) = H(u™ ) + H(P[R),
and by Assumption (H2)

H(p"|y) = [log p™(z)p™(dz) — [log(y(z))pu™(dz) = [log p™(z)p™(dz) +c— [ 15 ‘zl n(dr) <

As © is per Lemma 3.4 Lipschitz in P;(f), it remains to prove that {H(QRY) < M} is W;-
compact. This can be easily done by hand, or by invoking Sanov Theorem in the W;-topology for
independent particles distributed according to R” (see e.g. [56]), finishing the proof. O

Proof of Theorem 1.3 We split the proof into two propositions, namely Propositions 3.1 and
3.2. We begin by addressing the issue of Markovianity of the minimizers. Recall the definition
of H_1((#t)eefo,r)) given under ‘frequently used notation.” We rely strongly on the work [14] by
Cattiaux and Léonard for the proof of the following result:

Proposition 3.1. Let P be optimal for (MFSP). Then there exists ¥ € H_1((P¢)icjo,r]) such that
(dt x dP-a.s.) af =¥, (Xy), (55)

where (of )tejo,r) is given in Lemma 1.1.

Proof. If P be optimal for (MFSP), then it is also optimal for

inf {H(QIT(P)) : Q € P1(R), Qs =P, for all t € [0,T]}, (56)

8This part of the proof did not use the existence of exponential moments for p'®. If we assume existence of
exponential moments, then the compactness of 6, follows from Theorem 3.1, since the rate function must be good.
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since T'(P) only depends on the marginals of P. The above problem is an instance of [14], ie.
its optimizer is a so-called critical Nelson process. However, the drift of the path-measure I'(P)
may not fulfill the hypotheses in [14]. For this reason we need to make a slight detour. Let
6" € C([0,T] x R%) and R™ be defined as in Lemma 5.3 in the appendix, meaning that V6" (-)
converges to —VIW * Py(2) in H_1((Pt):eo,r7) and that R™ is the law of

dY, = VO (Y,)dt +dB;, Yy ~ p" € Po(RY).
For any n consider the problem
min {H(QR™) : Q € P1(Q), Q: =P; for all t € [0,T]}. (57)

Using [14, Lemma 3.1, Theorem 3.6] we obtain that for all n the unique optimizer P of (57) is the
same for all n, and is such that there exists ® € H_1((P¢)sefo,77) such that

Xi— [o ®4(X,)ds (58)

is a Brownian motion under P. Lemma 3.5 grants that if we set b(t,z) = —VW * P;(z) then the
hypotheses of Lemma 3.6 are met. Since H(P|I'(P)) < 400, we derive from (54) therein that

Ep {fOT \VW*Pt(Xt)th} = Ep UOT \VW*Pt(Xt)th] < +00.

Hence .
Ep [fo 1,(X,) + VW *Pt(Xt)Pdt} < +00. (59)

Using the implication (ii) = (i) of Lemma 3.6 we finally obtain that H(P|I'(P)) < oo and therefore
that we can use Lemma 5.3 for the choice Q = P therein.

Now consider @ admissible for (56) and such that H(Q|T'(P)) < +oo. Using Lemma 5.3 twice
we obtain

H(PIL(P)) = lininf #(PR") < liminf H(QR") = H(QIL(P))

Thus P is also an optimizer for (56). But then P = P since (56) can have at most one minimizer
by strict convexity of the entropy and convexity of the admissible region. Combining (58) with (9)
we get that fg (=VW % Py(X,) + ol — ®,(X,)) ds is a continuous martingale with finite variation.
But then it is constant P-a.s. The conclusion follows setting W.(z) := ®4(z) + VW * P4(z) and
observing that VW « P.(-) € H_1((P¢)rep0,17)- O

Notice that the above proposition proves the first half of Theorem 1.3 from the introduction.
We now establish the second half of this result:

Proposition 3.2. Assume that P is optimal for (MFSP). Then :(X;) has a continuous version
adapted to the P-augmented canonical filtration, and the process (My)icjo,r) defined by

My = Wy(X) = fy By [P2W (X, — X0) - (9(X,) = Wy(X,)] ds (60)

is a continuous martingale under P on [0,T[ and satisfies Ep [fT

o |Mt\2dt} < Fo0.
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To carry out the proof, we will use a well-known characterization of martingales (see e.g. [23])
which is as follows: an adapted process (M;);ec[o, 1) such that Ep [fOT |Mt\2dt] < 400 is a martingale
in [0, 7 under P if and only if

Ep [ fy Mihdt] =0 (61)
for all adapted processes (h¢)c[o,r] such that
Ep [f) [haf?dt] < +oo, and [ hedt=0 P-as (62)

Proof. Define (My)icjo,r) via (60). Using (H1),(8) and (54) we get that Ep[fOT |M,2dt] < +oc.
Therefore, using the characterization of martingales [23, pg. 148-149] in order to show that M; is
a martingale on [0, T we need to show (61) for all adapted processes (h¢)¢cjo, 7] satisfying (62).
By a standard density argument, one can show that it suffices to obtain (61) under the additional
assumption that (h¢):e[o,7) is bounded and Lipschitz, i.e.

vt e [O’T]’ w,w e Qv SUPse(0,t] |h8(w) - hS(‘D)‘ < CSU'pse[OJ] |w5 - "58|7 SUDy¢(0,T] |ht(w)‘ < Ca
(63)
for some C' > 0. Consider now a process (h¢)c(o,r) satisfying (62) and (63) and for € > 0 define
the shift transformation

€0 —Q, (W) =w+ efg hs(w)ds. (64)

Under the current assumptions, 7° admits an adapted inverse Y¢, i.e. there exists an adapted
process (Y;7).e[o,r7 such that

P—as 7(Yw)=Y(r°(w)) =w; Vte[0,T]. (65)

Indeed, since H(P|T'(P)) < 400, Lemma 5.2 in the appendix yields that P < R*"; this entitles us
to apply Lemma 5.4 in the same section, providing the existence of the inverse Y©.

If we set P = P o (75)~! we have that P¢ € P;(Q) is admissible for (MFSP), thanks to (62).
Moreover, Lemma 1.1 and (65) imply that

X, — [ (ehs(YE) FUL(YE) — VIV Ps(Yj))ds
is a Brownian motion under P¢. Combining (8), (63) and (H1) we get that
1p. [fOT [0, (V) + ehy (Y2) — VIV 5 Py(YE) + VIV Pg(Xt)|2dt} < +00. (66)

Lemma 3.5 grants that b(¢,z) = — VW % P$(z) fulfills the hypothesis of Lemma 3.6 and (66) allows
to use the implication (i7) = (¢) which yields that H(P¢|I'(P¢)) is finite and equals the left hand
side of (66). Using the definition of P¢, we can rewrite H(P¢|['(P¢)) as

1Ep [fOT lehe + Uy (Xy) + VIV %P5 (15) — VIV % Pt(Xt)\zds} .

Imposing optimality of P and letting € to zero, using Taylor’s expansion

HEPED(P®)) —H(P|T(P))
g

= Ep [fOT U, (X,) - (ht +Es {VZW(Xt ~ X)) [h, - Esds]) dt} .

0 < liminf._,o
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In the above equation, (Xt7ht)t€[0 7] is an independent copy of (Xt,ht)te[o 71 defined on some

probability space (Q, §, P) and Es denotes the expectation on (2, 5, P). Moreover, the exchange of
limit and expectation is justified by (49), (8) and the dominated convergence theorem. Using the
symmetry of W, and taking +h, we can rewrite the latter condition as

0=Ep [fOT U,(X,) - htdt} +Ep [fOT s [ (T (Xy) — Uu(Xy)) - VW (X, — Xt)} L hods dt} .
By integration by parts and the boundary condition (62), we arrive at
0=Ep [fy (Wa(X0) — fy Bp [(9a(X,) = Wo(X,)) - VPW(X, = X,)| ds) - hect]

proving the desired martingale property. By [45, Theorem IV.36.5] we know that a martingale in an
augmented Brownian filtration admits a continuous version. Using again Lemma 5.2 we have that
P <« R#, and we so obtain a continuous version of our martingale (60), and a fortiori of ¥4(X;). O

3.3 Benamou-Brenier formulation

We finally turn to the Benamou-Brenier formulation. Recall that €7 (u™, 4fi") denotes the optimal
value of the mean field Schrodinger problem. We define the set A as the collection of all absolutely
continuous curves (p)¢epo, 7] C P2(R?) (see Section 4.2) such that

(t,2) = Vlog u(2) € L*(dpedt),
(t,2) = VW % iy (2) € L2 (dpedt).
Recall from the introduction the problem
2
BB/, in , fin : 1 1
e (u" ) = inf 3 wi(2) + 5 Viog ue(2) + VW ok pu(2)| pu(dz)dt  (67)

(Ht)tefo,T1EA,
Ot pt+ V- (wepe)=0

n (67), solutions to the continuity equation Oyus + V - (wepy) = 0 are meant in the weak sense.

Proof of Theorem 1.2. We first show that €7 (u'®, pfi*) > €BB (4", ufin). To this end, we may
assume that the 1.h.s. if finite and denote P an optimizer. As established in Theorem 1.3, the drift

of X under P is equal to

JEw (X)) — VW % Py(X,)ds,

where U € H_;((P¢)se[0,77) and

%T<Minaﬂ =3 ff|\pt |2Pt dz)d

As we will see in Lemma 4.4 and Remark 4.1, the flow of marginals (P¢)cjo,7) is absolutely contin-
uous and its tangent velocity field v is given by

vi(2) := —=VW % Py(2) + ¥y(z) — 3V 1og P;.
Hence

Cr(p™, 1) =1 [ [|v(z) + 3VIiog Py + VW x Py(z )f P;(dz)dt.
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We conclude the desired inequality by noticing that Vlog P; € L?(dPdt) and VW xP; € L?(dP,dt).
To wit, the first statement follows from [25, Thm 3.10] combined with Lemma 5.2 in our ap-
pendix, and the second from (54) used with b = —VW % P;(z). We now establish €7 (p'®, ufi*) <
CEB (1™, ufi™), so we may assume that (tt)teo, 1) is feasible for the r.h.s. and leads to a finite
value. Denote by © its tangent velocity field. We define ®;(z) := 9,(2) + 2V log p14(2), so from the
continuity equation for (u):eo0,7) we deduce the following equation in the distributional sense

8tut + V- (,ut@t) — %A/J,t =0.

Observing that ® € H_1((1t)e[0,17), we may apply the equivalence “(a) iff (c)” in [14, Theorem
3.4] . We thus obtain a measure P whose marginals are exactly (4t)teo, 17, and by the uniqueness
statement in [14, Theorem 3.4] we also know that the drift of X under P is precisely ®5(X,). Hence

LI |ou(z) + 4V 1og pe(2) + VW s ()| pe(dz)dt = L [ [ [@4(2) + VW 5 pug(2)] pe(d2)dt
= 1Bp [ [y 19(X0) + VW 5 Py(X,) ]

> Cr(p™, p™),

where the inequality follows from the equivalent expression of €7 (ui®, ufi*) given in (10).
We have proven €r(p'™, pufi*) = €8 (1™, ufin), and the other statements follow from the previ-
ous arguments. O

3.4 Schrodinger potentials and mean field PDE system: proofs

We start with an observation concerning the link between (15) and (16):

Remark 3.1. It is worth stressing that the link between (15) and (16) can be established if the
FBSDE solution Y; is a gradient vector field depending only on t and X;. We have gathered
preliminary evidence that (15) admits non Markov solutions even in the simple case when W = 0.
More precisely, we expect that all processes in the reciprocal class of Brownian motion (meaning
that they share the same bridges, but see [37] for details) fulfilling the marginal constraints of (1.1)
are solutions to (15). This is in contrast with what is expected for standard FBSDEs [10, Lemma
3.5] whose boundary conditions are not of planning type.

We now provide the belated proofs:

Proof of Corollary 1.1. We know by Theorem 1.1 that ¥ belongs to H((u))te[o,r]- The regularity
hypothesis imposed on ¥(z) and p:(z) allow us to conclude that U is a true gradient, i.e. there
exist 9 such that U,(x) = V() for all (t,z) € [0,T] x RY. Lemma 1.1 together with Theorem
1.3 yield that y; is a weak solution of the Fokker Planck equation in (17). Because of the regularity
assumptions we made on ¥ and p, we can conclude that p; is indeed a classical solution. For the
same reasons, we can turn the martingale condition (1.3) into the system of PDEs

Vi=1,....d 0:05,%t(x) + L(0w,¥e(7)) = [ga Oz, (VW (2 — 7)) - (Vib(2) — V(Z))pe(dT) = 0,

9That is for the construction of a Nelson process with marginals (Ht)te[o,T]v with respect to the reference measure

given by Wiener started at u'™.
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where £ is the generator A+ (V(—=W x, +1))- V. After some tedious but standard calculations
we can rewrite the above as

Oz, (e () + 3 A0 () + 5V (@) + foa VW (2 — Z) - (Vibr(2) — Vibi(2)pe(d7))) = 0

Since v is defined up to the addition of a function that depends on time only, the conclusion
follows.
O

Corollary 1.2 can be proven with a direct calculation using the definition of ¢; and (17).

4 Convergence to equilibrium and functional inequalities:
proofs

In this part we complement the discussion undertaken in Section 1.4 and provide proofs for the
results stated therein. This section is organized as follows:

e Subsections 4.1,4.2,4.3 are devoted to stating and proving some preparatory results that we
shall use at different times in the proofs of the main results.

e In Subsection 4.4 we prove Theorem 1.6, and we state and prove Theorem 4.1 together with
its corollaries: the Talagrand (Corollary 1.3) and the HWT (Corollary 1.4) inequalities.

e Finally, in Subsection 4.5 we prove Theorem 1.4 and Theorem 1.5.

In all the lemmas and theorems in this subsection we always assume (H1)-(H2) to hold, and
throughout P,a", ¥, M are as given in Theorem 1.3. We refer to Sections 1.2 and 1.4 for any
unexplained notation.

4.1 Exponential upper bound for the corrector

Recall that we called ¥ the corrector. The goal of this part is to quantify the size of the corrector,
as stated in Lemma 4.3 below. Before doing this we prove two preliminary lemmas. As usual, we
denote by () the quadratic variation of a semimartingale.

Lemma 4.1. We have

Vi € [0,T], Ep[|M|*] =Ep[(M)] < +o0. (68)
Moreover the function t — E [(M):] is continuous on [0,T[ and

Ve [0,T] sup.epo BrllWa(X,)[] < +oo (69)

Proof. We have shown at Theorem 3.2 that Ep UOT \Mt|2dt] < 400 which gives that Ep [[M,[*] <

+oo for almost every ¢ € [0,7[. But since Ep [|Mt|2} is an increasing function of ¢, we get
Ep [\Mtﬂ < oo for all t € [0,T[. To complete the proof of (68) it suffices to observe that by
definition of quadratic variation and since M; is an L?-martingale on [0, 77, we have Ep [|M;]?] =
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Ep[(M;)]. To prove the continuity of ¢t — Ep[(M);] we start by observing that since M; is a con-
tinuous martingale, then (M); has continuous and increasing paths. Thus, we obtain by monotone
convergence that Ep[(M);r] — Ep[(M):] as h | 0, which gives the desired result. The proof of
(69) follows from (60), the bounded Hessian of W (see(H1)) and the first part of Theorem 1.3. O

Lemma 4.2. The function t — Ep[X] is linear, the function t — Ep[U(X})] is constant, and
Vt € [0, T, Ep[X:] =Ep[Xo]+Ep[¥o(Xo)]t
Proof. Using the symmetry of W and the martingale property (60) it is easily derived that Ep [¥;(X})]
is constant as a function of ¢. Therefore we get for all ¢ € [0, T
t
Ep[X,] = Ep[Xo] - / Ep[VIV # Py (X,)lds + Ep[Wo(Xo)lt

0
Using again the symmetry of W we get that fot Ep[VW %P, (X;)]ds = 0, from which the conclusion
follows. O

We can now provide some key estimates on the corrector:

Lemma 4.3. Assume (H1)-(H4). If P is an optimizer for (MFSP) and U the associated corrector,
then for any t € (0,T) we have

t X K in n
$Ep [Jy 19:(X0)Pds] < SR i, i), (70)
and 2 B (")
Ep [|We(Xe)I?] < SoGrir—h1- (71)

Proof. Consider the function ¢ — ¢(t) defined by

(1) = Bp [y 10, (X,)Pds] .

Fubini’s theorem allows to interchange the time integral and the expectation to get that ¢ is an
absolutely continuous function with derivative

¢ (t) =Ep [[e(X,)["] - (72)
From It&’s formula and Theorem 1.3 we get that for all ¢ € [0, T
T4 (X0)[2 — [Wo(Xo)|? =2 [ T, ~dM,+
2 fo [VQ (X, — Xr) (R (Xr) - \I'T(XT))] dr + (M);.

We observe that the fact that M, is a martingale together with (69) and (68) make sure that

Ep Uot U.(X,) - dMT} = 0. Thus, taking expectation on both sides of the above equation yields

2(1) ~ ¢/(0) = Bp [2 f1 0,(X,) - Bo[V2W(X, — X,) - (0,(X,) — 0, (X,))] dr]| + Ep[(M)]. (73)
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Because of (69) we can use Fubini’s Theorem and write
Ep [2 Jo U(X,) - Bp[VPW(X, = X,) - (0,(X,) — U, (X)) dr}
=2 [y Bp [0,(X,) - Ep[V2W (X, = X,) - (W,(X,) = W,(X,)] | ar
:f(;5 IEP(X)}5 {(\PT(XT) - \IIT(XT)) : V2W(Xr - XT) ' (\I/T‘(XT‘) - leT(XT’)):| dT, (74)

where we used the symmetry of W to obtain the last expression. Plugging it back in (73) and using
that ¢ — ¢/(t) is

e continuous on [0, T because so are (74) and E[(M),] (cf. Lemma 4.1),
e increasing on [0, 7] since W is convex and the quadratic variation is an increasing process,

we conclude that t — ¢’(t) is absolutely continuous on the same interval. Moreover, using the
k-convexity of W and again the fact that the quadratic variation is an increasing process we get

" (t) > 2 Ep[|W:(X1)]*] = 26 ¢/ (1) (75)

where to establish the last inequality we used that the hypothesis on p'™ and pfi" together with
Lemma 4.2 imply Ep[¥,(X;)] = 0. The bound (70) follows by integrating the differential inequality

(75) as done for instance in Lemma 5.5 in the Appendix, and observing that $Ep [fOT |U,.(X,)|2dr| =
H(P|T'(P)). To prove (71), we begin by observing that (75) also yields that

Vs € [t,T], Ep [|¥s(X,)|?] > exp(26(s — t))Ep [ (Xy)[?] . (76)

Next, by definition of entropic cost we get the trivial bound
Cr (i, u) = SEp [ ) 10, (X0)Pds| = 3Ep | [ 19,(X,) Pt

The desired conclusion follows by plugging (76) in the above equation and some standard calcula-
tions. 0

4.2 First derivative of F

We compute the first derivative of F along the marginal flow of Q, assuming that H(Q|I'(Q)) < +o0
and that Q is Markov. To do this, we use an approach based on optimal transport, and some results
of [25]. To be self-contained, we recall the basic notions of optimal transport we need to state the
results. We refer to [1] for more details.

Tangent space Let yu € Po(RY). The tangent space Tan, P at p is the closure in L2 of

{Vi; 0 e C(RY)} .

Since Li is an Hilbert space, given an arbitrary ¥ & wa there exists a unique projection IT,(¥) of
¥ onto Tan, Pa(RY).
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Absolutely continuous curves and velocity field Following [1, Th 8.3.1], we say that a
curve (pu)iefo,r] € P2(R) is absolutely continuous if there exists a Borel measurable vector field
(t,z) — wy(z) such that

o (w¢)¢ejo,r) solves (in the sense of distributions) the continuity equation
atut + V- (’LUt,LLt) =0. (77)
e w; satisfies the integrability condition

IT (oo e (2)Pa(d2)) 2 dt < o0,

Consider an absolutely continuous curve (Mt)te[o,T]~ It is a consequence of the results in Chapter
8, and in particular of Proposition 8.4.5 of [1], that there exist a unique Borel measurable vector
field v;(z) solving (77) and such that z — v;(2z) belongs to the tangent space Tan,, P, for almost
every t € [0,T]. We call such v; the (tangent) velocity field of (iit):eo,1)-

Remark 4.1. Let (p1)icjo,r) be an absolutely continuous curve and wi(z) be in H_1((1)refo,r)). It
is rather easy to see that z — w¢(z) belongs to Tan,, Py for almost every t € [0,T7].

Throughout the rest of the paper, if Q € P(Q) is such that H(Q|T'(Q)) < +oo, we say that Q is
Markov if a2 is o(X,)-measurable for all ¢ € [0, 7], (a?)te[o’T] being defined by (8). In that case
we write Z2(X;) instead of a .

Lemma 4.4. Let Q be such that H(QIT'(Q)) < +o00 and Markov. Then
(i) (Qt)eefo,) 15 an absolutely continuous curve. Its tangent velocity field is given by
vi(2) = =VW % Qu(2) + g, (E1(2)) — 3V 1og Qu(2). (78)

Moreover,
S o [0:2dQudt < +oc. (79)

(i) The function t — F(P) is absolutely continuous and
VO <s<t F(Q)-F(Qs)= fst fRd (V log Q +2VW x Q7)(Z) v (2)Qr(dz) dr.  (80)

Proof.
Proof of (i) To show that (Qt):e[o, 7] is absolutely continuous it suffices to show that there exists a
distributional solution of the continuity equation

0: Qi + V- (w;Qt) =0 (81)

with the property that
T 1/2
Jo (Jaa lwe(2)PQu(2)) 4t < +oo. (82)

Let now ¢ € C2°(]0, T[xR?). Using It6’s formula and taking expectation we obtain
Jy oo (V. 2) (= VW 5 Qu(2) + ER(2) + 580 (1, 2) + Bugp(t, 2)) Quldz) = 0. (83)
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Lemma 5.2 in the appendix grants that under the current assumptions H(Q|R“m) < 400, where
R#" is the Wiener measure started at p™. But then, using [25, Thm 3.10]'° we obtain that log Q,
is an absolutely continuous function for almost every ¢ and that (¢,z) — VlogQ:(z) belongs to
H_1((Q¢)¢tefo,r])- Therefore we can use integration by parts in (83) to obtain

VE € [0,T], 3 [pa Vo(t,2)Qi(dz) = =3 [pa Alog o(t, z) - Viog Qu(2) Qi(dz)

which gives, using the definition of the projection operator Ilq,, that the rhs of (78) solves the conti-
nuity equation in the sense of distributions. Next, we observe that (8) grants that g, (E2(t, 2)) €
H_1((Q)tefo,r))- We have already shown that VlegQ; € H_1((Q)icjo,r)), and (54) used with
b= —VW % Q¢(z) yields that —VW * Q:(2) € H_1((Q)¢ejo,77)- Thus vs(2) € H_1((Q)teo,17) as
well, which gives (82) and (79). Finally, Remark 4.1 yields that (v;);c[o,r] is indeed the tangent
velocity field.

Proof of (ii) From point (i) we know that z — Vlog Q:(z) belongs to L% for almost every ¢; this
implies that V log Q;+2VW xQ; belongs to the subdifferential of F at Q; for almost every ¢ (see e.g.
[1, Thm. 10.4.13]). The chain rule [1, sec. E, pg. 233-234] gives the desired result (80), provided
its hypothesis are verified. We have to check that (a) (Q¢)e[o,7] is an absolutely continuous curve
and F(Q;) < 4oo for all t € [0,T], (b) F(-) is displacement A-convex for some A € R, and (c) that

foT (Jga |Ut‘2th)l/2 (fRd

To wit, (a) follows from point (i) and the fact that H(Q|T'(Q)) < 400, and (b) is a consequence of
displacement convexity of the entropy and (H1). Finally, (c) is granted by (79) and the fact that
Vlog Qi(z) + 2VW x Qq(2) belongs to H_1((Q¢)sefo,77) (see the proof of (i)).

5 1/2
vmy%+ﬂmuQ4d@> dt < 400

O

4.3 Time reversal

For Q € P(Q)) the time reversal Q is the law of the time reversed process (X7_¢)icjo,r)- In this

section we derive an expression for H(Q|T'(Q)) and use it to derive the bound (91) below, which
plays a fundamental role in the proof of Theorem 4.1.

Proposition 4.1. Let Q € P1(Q2) be Markov and such that H(Q|T'(Q)) < +oc.
(i) If Qo = p™, Qp = p™ then H(QIN(Q)) < +o00 as well and

H(QIT(Q)) = H(QIT(Q)) + F(u'™) — F(u™) (84)
(ii) If Qo = p™, Qr = ™ then H(QIT(Q)) < 400 as well and
H(QIT(Q)) = H(QIT(Q)) + F(u'™) — F(u™) (85)

Proof. We only prove (i), (ii) being completely analogous. Recalling (see Lemma 5.2) that H(Q|T'(Q)) <
400 implies H(Q|R*") < 400, we can use [25, Thm. 3.10, Eq. 3.9] to obtain that there exist a
Borel measurable vector field b;(x) such that

Xy — [y bs(X,)ds

10Strictly speaking, Follmer’s result is only concerned with the case u™ = 8y. However, a simple adaptation of his
argument show that its validity extends to any p'™ satisfying (H2).
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is a Brownian motion under P and that
Q—as. b(Xy) = —br_(Xy) + Viog Qr_¢(X;) Vt e [0,T], (86)

where b;(z) is the drift of Q, that, in view of Lemma 1.1 we write as —VW x Q; + 22(z). Thus, we
deduce that under Q we have that

= Jo VW Qu(X,) + ER(X,)ds
is a Brownian motion, where
Q-as. ER(X,) =-5F (Xo) + Vg Qr_(X,) +2VW x Qr (X)) V€ [0,T].  (87)
In the proof of Lemma 4.4, it was shown that (V1og Q¢)cjo, 7, (VW *Q.)se[o,r] and (E?)te[o’T]

are all in H_1((Q¢)¢ejo,77)- This implies that (é?)te[[),T] € Hq((Qt)tg[o,T]) as well. But then using
(ii) = (i) in Lemma 3.6 for the choice b(t, z) = —VW % Q;(z) we get that H(Q(Q)) < +oc and

HQID(Q) = $Eq [y [ERCX)Pdt]
Using (87) in the above equation we get
HQINQ) = 1EBq [[y [E],(X0) — (ViogQr_o(Xy) + 29W + Qr_(X,))Pdt]
= 1Eq |fy IER(X)2a]
+ SEq|fy (V1egQu(X0) +2VIW 5 Qu(X)) - (- 22R(X,) + V1og Qu(Xy)

A Qt(xt))dt}

T HQINQ) ~ o [ (Viog Qu(Xe) + 29I # Qu(X)) - vi(X,)at]

The conclusion follows from point (ii) of Lemma 4.4. O
A consequence of Proposition 4.1 is that optimality is preserved under time reversal.

Lemma 4.5. Let P be an optimizer for (MFSP). Then P optimizes
inf {H(QIN(Q)) : Q € P1(Q), Qo = 1™, Qr = p™} . (88)

Proof. Let us observe that since (H2) makes no distinction between u™ and pfi®, the problem (88)
admits at least an optimal solution by Proposition 1.1. Applying Proposition 3.1 inverting the roles
of ™, i we get that the optimizers of (88) are Markov. So it suffices to show that for any Markov
Q admissible for (88) we have #(Q|T'(Q)) > H(P|T(P)). Take any such Q. We have

. Opt. of P X
HQID(Q) + F(u™) = F(u™) > (P|F( )+ F (i) — F(u™)

)
Pron 0 4y B0 (P)).

Prop 4.1(41)

H(QIT(Q))
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4.4 Functional inequalities: proofs and the behaviour of F

The goal of this section is to prove Theorem 1.6 as well as the Talagrand and HWI inequalities.
The latter are colloraries of the following new result concerning the behaviour of F along bridges:

Theorem 4.1. Assume (H1)-(H4) and let T > 0 be fized. If P is an optimizer for (MFSP), then
for allt € [0,T] we have

exp(2k(T —t)) — 1 exp(2kT) — exp(2k(T — t))

F(Py) < exp(26T) — 1 Fu) + exp(2kT) — 1 P
B (exp(QK(T ;(;)()2;1})) (f);p(2l'€t) - 1) %T(/J/in, Mﬁn)- (89)

This bound generalizes to the mean field setup the results of [17], and may be seen as a rigorous
version of some of the heuristic arguments put forward in [28] and [34], upon slightly modifying the
definition of €.

4.4.1 Proof of Theorem 4.1

Using a time reversal argument, we prove the bound (91) which is the key ingredient of the proof
of Theorem 4.1 together with the bound for the correction term (70).

Tthe backward corrector W is obtained by the same argument used in Proposition 4.1, replacing
(MFSP) with (88) to obtain that there exist a Borel measurable vector field ¥y (z) € H,l((f’t)te[oj])
such that

X, — [ (—VW «PL(X,) + \I/S(Xs)) ds
is a Brownian motion under P. Moreover, the following relation holds

P—as. Uy(Xy) = —Up_o(Xy) 4+ ViegPr_(Xy) + 2VW « Pr_y(X;) Vt €[0,T]. (90)

Lemma 4.6. Assume (H3),(H4) and let P be an optimizer for (MFSP). Then

T xp(2k(T—7))—1 in n
F(P,) + 3Bp | [ 10,(X,)2ds| < ST (i, i) (91)
exp(2k(T—7))—1 in exp(2kT)—exp(26(T—7r fin
+ E:((p(énT)l)l ‘F(M )+ 2 ex)p(ZH;()—l( ))]:(M )
and (i
~ 2,{/ 7 11\7 J/ln
YEp [[ro, (X)) < 2friee) (%2)

hold for all r € (0,T).
Proof. Using (78) we can rewrite the above equation (90) as

P—as. U (Xy) = Up_(Xy) — 200 (X)) Vte[0,T] (93)

From Proposition 4.5 we also know that P is optimal for (88) and hence that H(P|T(P)) =
Cr(ufi™, ™). Therefore, by inverting again the roles of x'™ and ufi", we can use Lemma 4.3 for the
problem (88) setting t = T — r to derive that

T—r g exp(2k(T—r))— ~ ~
LB [fy 710X, Pds| < SREESLy(PIn(P)). (94)
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Thanks to (93) we can write
1R, [ e |\115(X5)|2ds} = lEp [fTT |\I/S(Xs)|2ds} —Ep [fTT (20,(X,) — QUS(XS))’US(XS)dS}
(9+LE 1, [fTT |\115(Xs)|2ds} ~Ep [fTT (ViogPo(X.) + 2VIV % Po(X.)) - vs(X.) ds}

1B 17 1w, (X)Pds] + F(P,) - F (). (95)

The bound (91) follows by plugging in (95) into (94) using the above equation, (84) and recalling
that H(P|L'(P)) = €7 (u™, ufi"). The proof of (92) goes along the same lines: Since P is optimal
for (88) we also get from Lemma 4.3, and in particular from (71) for the choice t = T — r that

I K € fin’ in
£ WT_T(XT"”)'Q} < St
O

Now the proof of Theorem 4.1 and its corollaries in the introduction is an easy task, given all
the preparatory work.

Proof of Theorem 4.1. Tt amounts to add (70) and (91) with the choice r = ¢, and use the relation

H(P|T(P)) = 1Ep [fOT |\Ilt(Xt)|2dt} = Gp(u®, un).

Proof of Corollary 1.3. Tt follows from Theorem 4.1 (Eq. (89)), observing that F(P;) > 0.

Proof of Corollary 1.4. Combining (90),(93),(31) we get that
Jra [0e?(@)Pe(de) = —p (4™, pio) + 7Z7(P).

Using the above relation, Cauchy Schwartz inequality and the continuity of Zx(P;) in a neighbor-
hood of 0, (80) we get that

1/2

liminf, o L(F(P;) — F(Po)) > — (Zr(1™) (AZr (™) — & (1™, p1o))) (96)

Consider now the bound (89). Observing that F(us) = 0, subtracting F(u™) on both sides,
dividing by t, letting t — 0, using (96) and finally rearranging the resulting terms we get (28). O

4.4.2 Proof of Theorem 1.6

We prove here Theorem 1.6 of the introduction. In the proof we will write

Joa VEW(X; = y) - (04(Xy) — Ty (y)) Po(dy),

instead of _ B -
EF’ [VZW(XS - Xs) : (\IIS(XS) - ‘IIS(XS)) ’

which is used in the rest of the article. This is done in order to better deal with time reversal.
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Proof of Theorem 1.6. Let M, be the martingale defined at (14). Since P is optimal for (88), from
Proposition 3.2 we get that

My = Wi(Xe) = fy Joa VPW(Xy = y) - (B4(X,) = Uy(y)) Pu(dy) ds
is an L?-martingale on [0, 7 under P. We define the stochastic processes
At = f]Rd VzW(Xs - y) . (\IIS(XS) - \Ijb(y)) Ps(dy)

and
At = fRd V2W(Xs - y) ' (\ijs(Xs) - \ils(y)) Ps(dy)

We have, using the Markovianity of both P and P, that

Ep |V, (Xy) - @T—t(XT—t)} = Ep :(Mt + fJ Ayds) - (Mp_y + foTit Asds)]
= Ep [(BelMr|Xjoq] + [y Asds) - (Ep[Vr Koz a] + fy " Auds)]
= Ep :EP[‘I’T(XT) - ftT Agds | Xp4] - Ep[Ur(X7) fT tA ds |X0T t]ﬂ
— Ep :IEP[\I/T(XT) — [T Auds| Xy Bp[r(X7) — f1, A ds\Xt]]

= B [(0r(Xr) - ;7 Asds) - (¥r(%r) - [, Asas)].

Therefore,

4 \I/t(Xt)-xi/T,t(XT,t)] — Ep [—At (U (Xp) = [ A + Ap_y - (Wp(Xp) — [T Asds)}

=Ep [*At . (MT - MT—t + \I’T—t(XT—t)) + AT—t : (MT — M, + \Ijt(Xt))i| .

Taking conditional expectation w.r.t. (X[ ) and using that both A; and Ap_, are X [0,(-measurable
we get that the above expression equals

p |:_At W (X)) + Ap_y - \I]t(Xt>:| .

Using the fact that W is symmetric and the definition of A;, A7, one easily obtains that the latter
expression is worth 0. Indeed it holds that

Ep [At : ‘i/T—t(XT—t)} =Ep [AT—t : \I]t(Xt)] =
Jpawpa(Pr—i(z) = Ur_y(y)) - V2W (2 — ) - (Wy(z) — Uy (y))Py(dz)Py(dy).

The proof that the function (31) is constant on (0,7) is now concluded. In order to establish (32)
we set t = T'/2 in (31) and Cauchy Schwartz to get that

ol )| < (o[ Wrya (o) PIER (2 (Sr)?])

The desired conclusion follows from (71) and (92). O
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4.5 Convergence to equilibrium: proofs
4.5.1 Proof of Theorem 1.4

Proof of Theorem 1.4. Lemma 4.4 provides with

80
4 FP) L Ep (ViogPi(Xy) + 2V  Py(X))) - 0r(X)]
90)+(93 R . . .
OOV A [(wa(X0) + (7)) - (Wi(X0) = By (Xr0))]
= 4B [ (X)) — [Fro(Kr0) ]
Reasoning as in the proof of Lemma 4.3 we get that both Ep [|¥;(X;)*] and Ep {|¢/T_t()A(T_t)\2}
are differentiable as functions of ¢ in the open interval (0,T"). Moreover

N R (72)+(75)
S4B (19X = [r-o(Xr-0) ]

= KEp || (X) + Fp ()2 = 204(X0) - By (Xry)]

D L Ep [[V1og Py(X,) + 2VW % Py (X,)[2] — 26 &b (i, 7).

kEp [|\I/t(Xt)|2 + |\i/T7t(XT7t)|2}

The k-convexity of W and the fact that the center of mass Ep[X;] is constant (see Lemma 4.2)
allow to use the logarithmic Sobolev inequality [12, (ii), Thm 2.2] to obtain!

KEp [|[V1og Py(Xy) + 2VIW # Py (Xy) ] > 46> F(Py).
Thus we have proven that for almost every t € [0, T
azF(Pr) 2 4w>F(Py) — 266p (1™, p/™"),

from which (22) follows by integrating this differential inequality (see Lemma 5.6). Setting t = T in
(22) and using (32) to bound the conserved quantity gives (23) after some standard calculations. O

4.5.2 Proof of Theorem 1.5

Proof of Theorem 1.5. Let P be optimal for (MFSP) and ¥ be given by Proposition 3.1. Then if
we define
By =X, — [y VW % Py(X,) + W (X,)ds

the process (Bi):co,r] is a Brownian motion under P. Since the McKean Vlasov SDE admits a
unique strong solution, there exists a map Y : Q@ —  such that Y o B. := Y satisfies Yy =
Xo (P —as.) and

P—as. Y, =Yy~ [} VIV« PY<V(Y,)ds + B.

Define now §(t) = Ep[|X;—Y;|?]. Using Itd’s formula we get that §(¢) is differentiable with derivative

§'(t) = —2Bp[(X; — Y3) - (VW % Py(Xy) — VIV % PYY(Y;))] + 2Ep[(X; — Vi) - Wy(X7)]

11 Again, the apparent mismatch between the constant in the Log Sobolev inequality from [12] and the one we use
here is due to the fact that in our definition of F, there is no 1/2 in front of W.
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The same arguments as in Lemma 4.3 give
QEp[(X; — Y3) - (VW % Py(Xy) — VIV % PYSV(Y;))] > 2xEp[| X; — Y;|?] > 0.

Moreover, by Cauchy Schwartz:

Ep[(X, — Y1) - (X)) < Ep [|X, - il?) " Ep [|9.(x0) ]
Therefore -
3'(t) < 20(0)"*Ep [[0o(X0) ]
which gives
1/2

(Vo) (t) <Ep [0, (Xy)[?]
Integrating the differential inequality and using that §(0) = 0:

1/2 1/2

Va(t) < Jy Be [|W,(X,)12] ds < 0/2( [y B [|9,(X,)?] ds)
(70) o) RN
< 172 (2820 G (i, )

The conclusion follows from (25) and the observation that W3 (P, PY¥V) < §(¢). O

5 Appendix

We begin with the promised graphical illustration of Theorem 1.4:

10 1

Flie)

Figure 1: A qualitative illustration of the turnpike property expressed by Theorem 1.4: at first
F () decreases exponentially fast and then it stays close to the minimum value for a long time;
towards the end it abruptly increases to reach its final value

The following lemma is well known. For simple proofs see [35] or the appendix of [24].
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Lemma 5.1. For ji € Po(RY) let R* be the law of the Brownian with initial law p. For P € P(Q)
with P o (Xo)~! = u the following are equivalent

(1) H(P|R") < +o0.

(i) There ezist a P-a.s. defined adapted process (at)te[o,T] such that

Ep {fOT \at|2dt} < 400

and
— fg asds
is a Brownian motion under P.
Moreover, if (ii) holds, then
H(PIRM) = $Ep | [y Jau?at] . (97)
and
Ep |:Supt€[O,T] ‘Xt|2:| < +o0. (98)

With the help of Lemma 5.1 we can readily prove its generalization given in Lemma 3.6 con-
cerning the case when R¥ is replaced by the law of a diffusion with Lipschitz drift.

Proof of Lemma 3.6. The proof of (i) = (ii) follows the arguments in [35]. Now assume that (i)
holds. Because of the continuity of ¢ + b(t,0) and (49) we get that

V(t,z) € [0,T] x RY,  |b(t, x)] < C'(1 4+ |z]) (99)

for some C” < +o00. Consider the sequence of stopping times T;, = inf{t > 0: | X;| = n} AT. Using
(99),(52) and some standard calculations we find that there exist C” < +oco such P almost surely

t t
Vn e Nt €[0,7T] : sup|XT/\Tn|2 <" <|X0|2 +1 +/ sup | XAt | ds+/ |6zs|2ds +sup|BMTn|2>
0 r<t

r<t r<s

where B is a Brownian motion. Taking expectation, using (8), using Gronwall’s Lemma, and
eventually letting n — 400, one obtains

sup;epo, 1) Ep [Supte[O,T] |Xt|2} < Fo0. (100)

But then, thanks to (99) and (51) we also obtain that Ep [fOT |b(s, Xs) + @s|?ds] < +o00. Lemma 5.1
yields then (as usual R* is Wiener measure started like p)

H(P|R¥) < +00, and H(P|RM) = 1Ep [fo Ib(t, X;) + at|2dt] (101)
Under the current hypotheses on b, R* and R are mutually absolutely continuous and

dry exp< It x,) - dx, + L [T |l_)(t,Xt)|2dt) .
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Therefore, using some standard calculations and (i7) we get
Ep [log %] = —Ep {fOT (c + 1b(t, X)) -E(uXt)dt} < foo. (102)

Since R* and R are mutually absolutely continuous and H(P|R*) < +o0o we get that P < R and

H(P|R) = Ep [log {5 + log 45| (103)
Thus, H(P|R) < +oo if both H(P|R*) and Ep [log %] are finite. But this is indeed the case,
thanks to (102),(101). The proof that (%) = (i) is now complete. The desired form of the relative
entropy follows by plugging in (101) and (102) into (103). Finally (54) follows from (100) and (99),
and the last statement from (54). O

Lemma 5.2. Let ' € P(RY) and P € P1(Q) with Py = ™. Then H(P|T'(P)) < +oo if and only
if H(P|R*") < 400,

Proof. Define b(t,z) = —VW % P;(z). Lemma 3.5 ensures that b is of class C%! and that (49) holds.
Assume that H(P|['(P)) < +oco and let (&¢)e[o,7] be given by the implication (i) = (i) of Lemma
3.6. If we define (ay)icjo, 1) by

P —a.s. ¢y = B(t,Xt) + Oy, Vit € [07T]7

then (54) together with (51) entitle us to use the implication (i7) = (7) of Lemma 5.1 to obtain the
desired result. The converse implication is done inverting the roles of Lemmas 3.6 and 5.1. 0

Lemma 5.3. Assume (H1),(H2) P,Q € P1(R2) be such that H(P|T(P)), H(QIT'(P)) < +oo and
(Qo)iejo,r) = (Pe)eepo,r)- If (0™ )nen € CE([0,T] x R?) is such that VO™ converges to —NV'W % Py(z)
mn Hfl((Pt%e[O’T]), i.e.

limn_)+oo f[O,T]XRd \V@f(z) + VW % Pt(2)|2Pt(d2) dt = 0, (104)

then
lim H(QIR™) = H(Q|T(P)),

n—-+oo

where R™ is the law of
dY; = VO (Y;)dt +dB;, Yo ~ p™ € Po(RY).

Proof. By Lemma 5.2 we have H(Q|R*") < 400, where R*" is the law of the Brownian motion
with initial law ™. Using implication (i) = (i7) from Lemma 5.1 and then (i) = (i) together with
(53) from Lemma 3.6 for the choice b = V0™, we get for all n € N:

1
H(QIR") = SEq

T
/ e — venxt)?dt] , (105)
0

where «; is the dirft of Q (see Lemma 5.1). Moreover, using H(Q|I'(P)) < +o0 and Lemma 3.6, we
also get that

H(QIT(P)) = 3Eq [ [ law + TW + Py(X,)[dt] . (106)
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Using (Q¢)tefo,r] = (Pt)iefo,r) and (104) we get
limy, 400 Eq { I |V€)?(Xt)|2dt} = Eq { J oW « Pt(Xt)|2dt} . (107)

On the other hand, let @&;(X;) be a measurable version of Eqlay|X;], the existence of which is
guaranteed e.g. by [30, Proposition 4.4]. Using conditional Jensen and Eq [fOT |at\2dt} < +00, it is
easy to verify that & € H_1((P¢)¢ejo,r7). Moreover

Eq [foT a -W?(Xt)dt} = Joo.1xme @(2) - VO (2)Py(dz)dt.

Since & € H_1((Pt)sepo,r7) we get from (104), (Qt)iefo,r] = (Pt)tejo, ) and the basic properties of
conditional expectation

lim s o g e 04(2) - VOF(2)Pr(d2)dt = Eq [ JE - W Pt(Xt)dt} . (108)

Gathering (106),(108),(105),(107) the conclusion follows. O

Lemma 5.4. Assume P < R* and that (h¢)icjo,r) is an adapted process satisfying the Lipschitz
condition in (63). Then the shift 7. defined at (64) admits an almost sure inverse, i.e. there exists
an adapted process (Y )iejo,r) such that

P—as 7(Yw) =Y (r"(w))=w: Vte|0,T]. (109)

Proof. Let R* be the law of the Brownian motion started at p. The fact that (109) holds R* almost
surely under the Lipschitz condition (63) is a classical result, see e.g. [52, pg 209-210]. In this case
the a.s. inverse is nothing but the strong solution of the SDE

AYF = —ehy(YF)dt + dB,
We conclude by P < R*. O
The next lemma follows from [17, Lemma 4.1]:
Lemma 5.5. Let ¢: [0,T] — R be twice differentiable on (0,T) with ¢(0) = 0 and let k € R. If

%c(t) > 2k c(t) for allt € (0,T), then

Vi€ [0,T], ) < 22ED=Le(T). (110)

The following lemma is also useful for the quantitative estimates:

Lemma 5.6. Let ¢ : [0,T] — R be twice differentiable on (0,T) and assume that ©(t) satisfies the
differential inequality
2
S0 > Ny — A&
where & is a constant. Then we have for all 0 <t < T,

£\ sinh(A(T— sinh (A
et < (o — §)s sirEhE/\T)t)) + (er — §)ssinh(()\7t“)) + § (111)
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Proof. Consider the function v = ¢; — ¢, where 1; is the right hand side of (111). It is easily
verified that <. P = A2, — A& and vy = @, ¥ = @r. Consequently, we have that ;—;% > A2y,

de?
for t € [0,T] and v9 = yr = 0. Assume 7, > 0 for some ¢;. Since vy = 0, there must exist g < t;
such that v, > 0 and %*yto > 0. But this contradicts Lemma 5.7 below. O

Lemma 5.7. Assume that A > 0. Let 0 <ty < T and v :[0,T] — R be a function satisfying

2
%% Z )"yta te [t07T]7
Vto > O?’VT =0.

Then %'yto <0.

Proof. Assume ad absurdum that %%O > 0. Since vy = 0 it must be that ¢; = inf{¢t > ¢o; %'yt =0}
belongs to (tg, T']. By definition of ¢1, and since %’yto > 0 we have that v > v, > 0forall t € [to, t1].
But then

t 2 t
0> %%ﬁ - %%fu = tol (??tht 2 Aftol F)/tdt Z 07

which is absurd. O
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