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QUANTITATIVE HOMOGENIZATION OF
INTERACTING PARTICLE SYSTEMS

ARIANNA GIUNTI, CHENLIN GU, JEAN-CHRISTOPHE MOURRAT

ABSTRACT. For a class of interacting particle systems in continuous space, we
show that finite-volume approximations of the bulk diffusion matrix converge at an
algebraic rate. The models we consider are reversible with respect to the Poisson
measures with constant density, and are of non-gradient type. Our approach is
inspired by recent progress in the quantitative homogenization of elliptic equations.
Along the way, we develop suitable modifications of the Caccioppoli and multiscale
Poincaré inequalities, which are of independent interest.

MSC 2010: 82C22, 35B27, 60K35.

KEYWORDS: interacting particle system, hydrodynamic limit, quantitative homog-
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1. INTRODUCTION

The goal of this paper is to make progress on the quantitative analysis of interacting
particle systems. We consider a class of models in which each particle follows a
random evolution on R? which is influenced by the configuration of neighboring
particles. The models we consider are reversible with respect to the Poisson measures
with constant density, uniformly elliptic, and of non-gradient type. For similar models
in this class, the hydrodynamic limit and the equilibrium fluctuations have been
identified rigorously. In both these results, the limit object is described in terms of
the bulk diffusion matriz. The main result of this paper is a proof that finite-volume
approximations of this diffusion matrix converge at an algebraic rate.

Our strategy is inspired by recent developments in the quantitative analysis of
elliptic equations with random coefficients, and in particular on the renormalization
approach developed in [14, 13, 9, 10, 11, 7, 8]; see also [58] for a gentle introduction,
and [59, 56, 38, 39, 36, 40, 37] for another approach based on concentration inequalities.
This renormalization approach has shown its versatility in a number of other settings,
covering now the homogenization of parabolic equations [5], finite-difference equations
on percolation clusters [6, 24, 26], differential forms [25], the “V¢” interface model
[23, 12], and the Villain model [27].

Here as in the other settings mentioned above, we start from a representation of
the finite-volume approximation of the bulk diffusion matrix as a family of variational
problems, denoted by v(U,p), where U R? and p € R? encodes a slope parameter.
This quantity is subadditive as a function of the domain U. We then identify another
subadditive quantity, denoted by v*(U, q), with U € R? and ¢ € RY, such that v*(U,-)
is approximately convex dual to v(U,-). These quantities v and v* provide with
finite-volume lower and upper approximations of the limit diffusion matrix. Roughly
speaking, the algebraic rate of convergence is obtained by showing that the defect in
the convex duality between v and v* can be controlled by the variation of v and v*
between two scales; we refer to [58, Section 3] for some intuition as to why a control

of this sort is plausible.
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Besides the identification of the most appropriate subadditive quantities v and v*,
one of the main difficulties we encounter relates to the development of certain
functional inequalities. As is to be expected, we will make use of Poincaré inequalities,
which allow to control the L? oscillation of a function by the L? norm of its gradient.
However, we will need to be more precise than this. Indeed, we want to be able to
assert that if the gradient of a function is small in some weaker norm, then we can
control the L? oscillation of the function more tightly. In other words, we need some
analogue of the inequality |ul|z2 < C|Vu|g-1. Recall that in the current paper, the
functions of interest are defined over the space of all possible particle configurations.
The precise statement of our “multiscale Poincaré inequality” is in Proposition 3.8.

Another crucial ingredient we need is a version of the Caccioppoli inequality. In
the standard setting of elliptic equations, this inequality states that the L? norm of
the gradient of a harmonic function can be controlled by the L? norm of its oscillation
on a larger domain; one can think of this inequality as a “reverse Poincaré inequality”
for harmonic functions. If u denotes the harmonic function, then a standard proof of
this inequality consists in testing the equation for u with u¢, where ¢ is a smooth
cutoff function which is equal to 1 in the inner domain, and is equal to 0 outside of
the larger domain.

In our context, we need to “turn off” the influence of any particle that would come
too close to the boundary of the larger domain. In this case, a naive modification
of the standard elliptic argument is inapplicable. This comes from the fact that, as
the domains become large, there will essentially always be many particles that come
dangerously close to the boundary of the larger domain; so the cutoff function ¢
would essentially always have to vanish, except on an event of very small probability.
We therefore need to identify a different approach. In fact, we settle for a modified
form of the Caccioppoli inequality, in which we control the L? norm of the gradient
of a solution by the L? norm of the solution on a larger domain, plus a fraction of
the L? norm of its gradient on the larger domain; see Proposition 3.9 for the precise
statement.

At present, we think that the results presented here should allow to derive a
quantitative version of the hydrodynamic limit, as well as to derive “near-equilibrium”
fluctuation results. To be more precise, for a domain of side length R and an initial
density profile varying macroscopically, it should be possible to control the convergence
to the hydrodynamic limit at a precision of R™%, for some a > 0. Conversely, starting

from a density profile that has variations of size bounded by R‘g+°‘, it should be
possible to identify the asymptotic fluctuations of the density field. These would
represent first steps towards bridging the gap between these two results.

By analogy with the results obtained for elliptic equations and other contexts, see
in particular [58, Section 3] and [11, Chapter 2 and following], we hope that the results
obtained here will provide the seed for more refined, and hopefully sharp, quantitative
results. This will hopefully allow to improve the exponent o > 0 appearing in the
previous paragraph to some explicit exponent (ideally « = g), and thereby to bring
us closer to a full understanding of non-equilibrium fluctuations.

We now turn to a brief overview of related works on interacting particle systems.
The result in the literature that is possibly closest to ours is that of [49]. In
this work, the authors consider the diffusion matrix associated with the long-time
behavior of a tagged particle in the symmetric simple exclusion process, which is
called the self-diffusion matriz. The main result of [49] is a proof that finite-volume
approximations of the self-diffusion matrix converge to the correct limit. However,
no rate of convergence could be obtained there. The qualitative result of [49] was
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extended to the mean-zero simple exclusion process, and to the asymmetric simple
exclusion process in dimension d > 3, in [44].

An easy consequence of the results of the present paper is that the bulk diffusion
matrix is Holder continuous as a function of the density of particles. However, for
related models, it was shown in [70, 48, 15, 50, 68, 60, 61, 62] that the diffusion matrix
depends smoothly on the density of particles. The situation seems comparable to that
encountered when considering Bernoulli perturbations of the law of the coefficient
field for elliptic equations, see [57, 31]. Possibly more difficult situations for obtaining
regularity results on the homogenized parameters, with less independence built into
the nature of the perturbation, include the V¢ model [12], and nonlinear elliptic
equations [7, 8].

Two classical approaches to the identification of the hydrodynamic limit have been
developed. The first, called the entropy method, was introduced in [42], and extended
to certain non-gradient models in [69, 64]. The second, called the relative entropy
method, was introduced in [71], and was extended to a non-gradient model in [34].

The asymptotic description of the fluctuations of interacting particle systems at
equilibrium has been obtained in [18, 66, 29, 20, 22]. The extension of this result to
non-gradient models was obtained in [55, 21, 33].

We are not aware of any results concerning the non-equilibrium fluctuations of a
non-gradient model. For gradient models (or small perturbations thereof), we refer
in particular to [63, 28, 32, 22, 45]. We also refer to the books [67, 46, 47] for much
more thorough expositions on these topics, and reviews of the literature.

In relation to the purposes of the present paper, several works considered the
problem of obtaining a rate of convergence to equilibrium for a system of interacting
particles [54, 30, 16, 43, 51, 19, 41]. Heat kernel bounds for the tagged particle in a
simple exclusion process were obtained in [35].

In all likelihood, the results presented here can be extended to other reversible
models of non-gradient type, provided that the invariant measures satisfy some
mixing condition (an algebraic decay of correlations would suffice, see [13]). More
challenging directions include dynamics that are not uniformly elliptic, such as hard
spheres. Extensions to situations in which the noise only acts on the velocity variable
are likely to also be very challenging. Even further away are purely deterministic
dynamics of hard spheres, as considered for instance in [17]. For any of these models,
it would of course also be desirable to make progress on the quantitative analysis of
the large-scale behavior of a tagged particle.

The rest of the paper is organized as follows. In Section 2, we introduce some
notation and state the main result precisely, see Theorem 2.1. We then prove several
functional inequalities in Section 3, including the multiscale Poincaré inequality and
the modified Caccioppoli inequality. In Section 4, we define the subadditive quantities,
and establish their elementary properties. Finally, in Section 5 we prove Theorem 2.1.

2. NOTATION AND MAIN RESULT

In this section, we introduce some notation and state our main result.

Let Ms(R?) be the set of o-finite measures that are sums of Dirac masses on R,
which we think of as the space of configurations of particles. We denote by PP, the law
on Ms(R?) of the Poisson point process of density p € (0, 00), with E, the associated
expectation. We denote by Fi; the o-algebra generated by the mappings pu— u(V),
for all Borel sets V' ¢ U, completed with all the P,-null sets, and we set F := Fga.



4 ARIANNA GIUNTI, CHENLIN GU, JEAN-CHRISTOPHE MOURRAT

We give ourselves a function a, : Ms(R?) - R4 where R¥? is the set of d-by-d

Sym> Sym
symmetric matrices. We assume that this mapping satisfies the following properties:

o uniform ellipticity: there exists A < co such that for every p € M(s(Rd),

(2.1) VEeRY, | <& ao(p)é < AEP;

e finite range of dependence: denoting by B; the Euclidean ball of radius 1
centered at the origin, we assume that a, is Fp,-measurable.

We denote by 7_,u the translation of the measure p by the vector —z € R?; explicitly,
for every Borel set U, we have (7_,u)(U) = u(z + U). We extend a, by stationarity
by setting, for every p e Mgs(R?) and z € R?,

a(p, ) = ao(T-zp).

While it would be possible to provide with a direct definition of the asymptotic bulk
diffusion matrix, see for instance [46, Chapter 7], our purposes require that we identify
suitable finite-volume versions of this quantity. Accordingly, for every bounded open
set U ¢ R?, we define the matrix a(U) € R%? to be such that, for every p € R?,

(22) p-a)p

. 1 1
] ¢ei¢%ﬁu>E”[m [, 50+ oG 2)) -a(u,2)(p + To(u,2) du(a) .

In this expression, the gradient V¢(u,z) is such that, for any sufficiently smooth
function ¢, x € supp u, and k€ {1,...,d},

(e —0q + 5:E+hek) - ()

2. . =1li
(23) ek Vo(u,2) = lim : 7
with (ey,...,eq) being the canonical basis of R As will be explained in more

details below, the space %’f)l(U ) is a completion of a space of functions that are Fy-
measurable for some compact set K ¢ U. The expectation E, is taken with respect
to the variable u, a notation we will always use to denote the canonical random
variable on (M;(R?), F,P,) (an explicit writing of [y -+ dp(x) would actually involve
a summation over every point in the intersection of U and the support of u). For
every m € N, we let O, = Q3m denote the cube of side length 3™. We define the bulk
diffusion matrix a as
(2.4) a:= lim a(0d,).

m—00
Although we keep this implicit in the notation, we point out that the matrices a(U)
and a depend on the density p of particles, which we keep fixed throughout the paper.
The fact that this definition of & coincides with the more classical definition, which is
directly stated in infinite volume, is explained in Appendix B below. Our main result
is to obtain an algebraic rate for the convergence in (2.4).

Theorem 2.1. The limit in (2.4) is well-defined. Moreover, there exist an exponent
a(d, A, p) >0 and a constant C(d, A, p) < co such that for every m e N,

(2.5) a(0,,) - 8] < 037,

In the remainder of this section, we clarify some of the definitions appearing earlier,
and introduce some more useful notation.
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2.1. Continuum configuration space. For the purposes of the present paper, we
will not need to construct the stochastic process of interacting particles whose large-
scale behavior is captured by the bulk diffusion matrix &, so we contend ourselves
with brief remarks here. Intuitively, the dynamics is a cloud of particles, which we
can denote by

u(t) = 0x,0 e Ms(RY),  t>0,
=1

and each coordinate (X;(t))0 performs a diffusion with local diffusivity matrix given
by a(u(t), X;(t)). General properties of diffusions on the space Ms(R?) have been
studied using Dirichlet forms in [1, 2, 3, 4]; see also the survey [65]. In our current
setup, for a finite N number of particles, the diffusion process can be defined in the
standard way (say, using De Giorgi-Nash regularity results on the heat kernel, and
Kolmogorov’s theorems) as a diffusion on (R?)Y. For P,-almost every e Ms(R?),
one can then define the dynamics of the entire cloud of particles using finite-volume
approximations.

Although we have defined a(p,z) for every x € RY, we will in fact only need to
appeal to this quantity in the case when x is in the support of u. One possible
example of local diffusivity function is a.(u) := (1 + 1¢,(p,)-13)ld. For this example,
a particle at position x € R? follows a Brownian motion with variance 2 whenever
there are no other particles in the unit ball centered at x, while it follows a Brownian
motion with unit variance whenever there is at least one additional particle in this
ball (there are also reflection effects at the transition between these two situations).

For every Borel set U ¢ R?, we denote by By the set of Borel subsets of U. For
every pu e Ms(R%), we denote by supp p the support of pu, and by uL U € Ms(R%)
the measure such that, for every Borel set V ¢ RY,

(uLU)(V) = (U nV).

We will often use the following “disintegration” lemma for functions defined on M;(R?).
For definiteness, we state it for functions taking values in R, but this plays no par-
ticular role. Its proof is deferred to Appendix A. Whenever U ¢ R, we write U° to
denote the complement of U in RY.

Lemma 2.2 (Canonical projection). Let f : Ms(R%) - R be a function, and for
every Borel set U, measure p € Ms(R?), and n € N, let f,(-,ulLU®) denote the
(permutation-invariant) function

cy . ur - R
fn(v/“—U){ (.1317--'73771) = f(zzlzlfsxz—i_:u‘LUc)

The following statements are equivalent.
(1) The function f is F-measurable.
(2) For every n €N, the function f, is Bg™ ® Fye-measurable.

2.2. Lebesgue and Sobolev function spaces. We define .#? to be the space of
F-measurable functions f such that E,[f?] is finite.

Recall that for sufficiently smooth f: Ms(R?) - R, p e Ms(R?) and 2 € supp u,
we define V f(u, z) according to the formula in (2.3). We write Vf = (01 f,...,04f).

For every open set U ¢ R%, we define the sets of smooth functions € (U) and
¢>°(U) in the following way. We have that f € €°(U) if and only if f is an F-
measurable function, and for every bounded open set V ¢ U, u e Ms(R?) and n ¢ N,
the function f, (-, uL V) appearing in Lemma 2.2 is infinitely differentiable on V".
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The space €°(U) is the subspace of €°°(U) of functions that are Fx-measurable
for some compact set K c U.

We now define /! (U), an infinite dimensional analogue of the classical Sobolev
space H'. For every f € €°°(U), we set

1
2
s = (B 21+, | [ 194 n2) P du@) )

The space #'(U) is the completion, with respect to this norm, of the space of
functions f € €°°(U) such that | f[ ;1 is finite (elements in this function space
that coincide P,-almost surely are identified). As in classical Sobolev spaces, for
every f e #1(U), we can interpret Vf(u,z), with z € U, in some weak sense. We
stress that functions in S (U) need not be Fy-measurable. Indeed, the function f
can depend on pL U° in a relatively arbitrary (measurable) way, as long as f € £2.
If V ¢ U is another open set, then J#1(U) c (V).

We also define the space %! (U) as the closure in 71 (U) of the space of functions
f e (U) such that | f] ;1) is finite. Notice in particular that, in stark contrast
with functions in 21 (U), a function in ' (U) does not depend on pL U®. In the
notation of Lemma 2.2, when f € 5 (U), certain compatibility conditions between
the functions (fy,)nen also have to be satisfied. If V' € U is another open set, we have
that (V) € ' (U) (notice that the inclusion is in the opposite direction to that
for s spaces). We also have the following result.

Lemma 2.3. For every bounded open set U ¢ R® with Lipschitz boundary and
f e U), we have

(2.6) B, | [ 5Gn0) duta) 0.

Proof. By density, we can assume that f € €°(U). We use the functions (fn)nen
appearing in Lemma 2.2; moreover, since f(u) does not depend on L U, we simply
write f,(z1,...,2y,) in place of f,(z1,...,2,, uLU®). For every k € {1,...,d}, we
have

[ole] n
IEp I:\/U 8kf(ﬂ>x) dﬂ(w):l = Z PP[M(U) = n] E ]{]n €r - vmifn(xla 7xn) dxy---day,.
n=1 i=1
We use Green’s formula for the integral e - V4, f (21, 2,,) with respect to z;

—/Uek'vxifn(xly’”vxn)dxi:/(;Ufn(mla'”yxn)ek’n(xi)dxi,

where n(x;) is the unit outer normal. Since f € €:°(U), the quantity f,(z1,...,2,)
remains constant when x; moves along the boundary 0U. Denoting this constant
(which depends on (z;);+) by ¢, we apply once again Green’s formula to get

/ e Va, fu(x1, xpn) de; = f cer -n(x;)dx; = / e Vgcdr; =0.
U oU U
This proves the desired result. O

2.3. Localization operators. We now introduce families of operators that allow to
localize a function defined on /\/l(;(Rd). We state some properties of these operators
without proof, and refer to [41, Section 4.1] for more details.

. d
Recall that for every s > 0, we write by Qs := (—%, g) . We denote the closure

of the cube Q, by Q,, and define A, f := Ep[f\]-"@ ]. For any fe.Z?, the process
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(Asf)ss0 is a cadlag Z2?-martingale with respect to (M;s(R?), (.7:55)520,1%). We
denote the jump at time s by

As(Af) =Asf Ao f=Asf - lim Af.

t<s,t—s

We can have Ag(Af) # 0 only on the event where the support of the measure p
intersects the boundary 0Qs. The bracket process ([Af]s)sso is defined by

(2'7) [Af]s = Z AT(Af)

0<7<s
2 . . . -
We have that ((Asf)” —[Af]s)ss0 is a martingale with respect to (]:Q )s30-

Notice that the operator As can be interpreted as an averaging of the variable ,uL@i,
keeping 1L Q, fixed. As a consequence, for every open set Q, € U, if f € #'(U) and
x € Qs nsupp(p), there is no ambiguity in considering the quantity As(Vf)(u, ).
Moreover,

(2.8) VAsf (1, 2) = As(V ) (1, ),

and A, f belongs to #1(Q,), by Jensen’s inequality; see Proposition A.2 for details.
However, in general, this function does not belong to %%1(Rd), or any other J#!
space. This comes from the fact that the function Agf may be discontinuous as a
particle enters or leave @8. To solve this problem, we regularize this conditional
expectation in the following way. For any s, > 0, we define

]_ £
(2.9) Asef =2 fo Ageif dt.

As above, for every open set U containing Qs.c, f € 1 (U), and z € Q4. nsupp(p),
the quantity As-(Vf)(i,x) is well-defined. Irrespectively of the position of the
point = € supp(u), the gradient of Ag . f can be calculated explicitly. Indeed, writing
7(x):=inf{reR : z€Q,}, and 1 () for the outer unit normal to Qr(x) at the point
xz, we have

(2.10)
SE(Vf) (k) if 7 € Qs;

VAs,gf(,UﬂU) = 1 T(x) s Asit (vf(,u,a:)) dt - 7-(:1:) (Af) if ve (Qs+a\Qs)
O if z € Q.-

Recalling that Qs € U, one can check that A, . f € %’f)l(U). Similarly, one can define
another regularized localization operator A .

~ 2 €
(2.11) Rocl =5 fo (2= 1) Agse f dt,

which can be obtained by applying A . twice: A, e =As:0A; .. We have the identity

(2.12) E,[(Ascf)?] = Ep[f(Ascf)] = [ f (e - t)(AS+tf)2dt]

The operator Ks,e satisfies properties similar to those of A, ., and we have

(2.13) VA f(u, ) =
Asc (Vf(p,)) € Qs
%(f (2)-s(E = DAt (Vf(p, 2 ))dt—(s+€—7(w))AT<x)(Af)?f(x)) z € (Qse\Qs)
0 T € Qg
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3. FUNCTIONAL INEQUALITIES

The goal of this section is to derive functional inequalities that will be fundamental
to the proof of our main result. The first crucial estimate is a multiscale Poincaré
inequality, see Proposition 3.8. This inequality is an improvement over the standard
Poincaré inequality that substitutes the L? norm of the gradient of the function of
interest by a weighted sum of spatial averages of this gradient. It has a structure
comparable to that of |ul ;2 S ||Vu| -1, where we moreover decompose the H ™! norm
into a series a scales, in analogy with the standard definition of Besov spaces, or the
equivalent definition of H~! norm in terms of spatial averages, see for instance [11,
Appendix D]. The proof of this estimate is based on an H? estimate for solutions
of “~Au = f7, with “A” being the relevant Laplacian adapted to our setting; see
Proposition 3.4.

The second crucial functional inequality derived here is a Caccioppoli inequality,
see Proposition 3.9. In the standard elliptic setting, the Caccioppoli inequality allows
to control the L? norm of the gradient of a solution by the L? norm of the function
itself, on a larger domain; it can thus be thought of as a reverse Poincaré inequality
for solutions. In our context, we are not able to prove such a strong estimate, but
prove instead a weaker version of this inequality that allows to control the .#2? norm
of the gradient of a solution by the .£? norm of the function itself, plus a fraction of
the .22 norm of the gradient on a larger domain.

For every k < n € N, we define Z,, ; := 3¥Z¢n0O,. Up to a set of null measure,
the family (z + Og)zez, , forms a partition of O,. For any y € RY, we write O, (y)
to denote the unique cube containing y that can be written in the form z + O, for
some z € 3"Z%. This is well-defined except for some 3’s in a set of null measure;
we can decide on an arbitrary convention for these remaining cases. We also write
Z,1(y) =324 O,(y).

The following “multiscale spatial filtration” will be useful in the rest of the paper:
for every n, k € N with k < n, and y € R?, we define the o-algebra Qz’k by

(3.1) V=0 ({n(z + 00 }aez, (s 1L (RN\DW (%)) -

We use the shorthand G, ;. := ggﬁk and G, := G, . One can verify that, for every
n,n', k, k" eN and v,y € R?,

(3.2) n<n' k<k'and O,(y) cOn(y) = Qz: v SGY
We also define the analogue of G,, for a general Borel set U ¢ R as

(3.3) Gu = o (u(U), nL (RAD)).

The condition E,[f|Gy] = 0 will appear many times in this paper, usually in the
context of centering a function in #1(U). Using the functions (f,,) defined defined
in Lemma 2.2, we can rewrite the condition E,[f|Gy] = 0 as: for every n € N and
P,-almost every p e Ms(R?),

(3.4) /U oz, Tp, nLU) day -+ dxy, = 0.

3.1. Poincaré inequality. We present two types of Poincaré inequalities: one for
the space /! (U), and one for the space 5! (U). We first state an elementary version
for product spaces and functions in the standard Sobolev H' space. The proof is
classical and can be found for instance in [53, Theorem 13.36 and Proposition 13.34].
For any bounded Borel set U ¢ R?, we write diam(U) to denote the diameter of U,
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and for every f e L'(U), we denote the Lebesgue integral of f, normalized by the

Lebesgue measure of U, by
= Ut [ .
][U f=1U] U /

Proposition 3.1 (Poincaré inequality in classical Sobolev spaces). There ezists a
constant C(d) < oo such that for every bounded convex open set U C R?, neN, and
fe HYU™), we have

(3.5) £.(r-(£. f))2 <Cdiam(U)2§;]€n|inf|2.

A direct application of Proposition 3.1 gives the following proposition.

Proposition 3.2 (Poincaré inequality in 721 (U)). There exists a constant C(d) < oo
such that for every bounded convex open set and f € #(U), we have

(3.6) B, [(/ ~E,l7|601)?]  C diamn(UE, | [ v/ du].

Proof. Without loss of generality, we may assume that E,[f|Gy] = 0; subtracting
E,[f|Gu] from f does not change the right side of eq. (3.6). We use the functions
(fn) from Lemma 2.2, and recall that since E,[ f|Gy] = 0, we have that every function
fn is centered; see eq. (3.4). We can apply Proposition 3.1 to every f,: for a constant
C < oo independent of n, we have

]gn |fn(@1, - @, LU day--day,
< Cdiam(U)? i ]l;m [V, fu (1, -+, 2, p L US| dizy --dzy,.
i=1
We then sum over n and take the expectation to obtain the result. O
Functions in the space ji’f)l(U ) enjoy certain continuity properties as particles

enter and leave the domain U. For this reason, it suffices to center the function by
its mean value to have a Poincaré inequality.

Proposition 3.3 (Poincaré inequality in 74 (U)). There exists a constant C(d) < oo
such that for every bounded open set U € R, and every f € %1(U),

(3.7) B, [(/ ~B,[)?*] < € diam(@)?E, | [\ (97 d].

Proof. Without loss of generality, we assume that E,[f] = 0. By density, we may
restrict to f € €°(U). Applying [52, Theorem 18.7] to f, we have that

B (12 <o [ B[P+ 60) - 1)) o

By the Fubini-Tonelli theorem, and since f is Fy-measurable, this reduces to

B[] <08, | [ (00 - 1]

To establish Proposition 3.3, it thus only remains to show that

(35) B[ f (700 ras] « 28, [ [ osfau].



10 ARIANNA GIUNTI, CHENLIN GU, JEAN-CHRISTOPHE MOURRAT

We recall that

(39 [ E[(C+6) - ()] da

= S PG) =) £, ([ Cone @) - fuon ) e ) dan-da,

neN

where we used the notation (similar but simpler than in Lemma 2.2)

(3.10) fn(xl,...,xn) ::f(i 5$k)7 $1,~~-,.€Cn€U.
k=1

Let n e N be fixed. Since f € €°(U), for every T € OU we have that
fn($17...’xn) = fn+1(5617"',93n,f)-
That is, for every xq,--+, 2, € U", the (smooth) function
G:U-R,  G():= fo(z1,20,) = fl@1,20),

belongs to the (standard) Sobolev space H}(U). We may thus apply the standard
Poincaré inequality for functions in H}(U) to infer that

L|fn+1(l’1,"‘,ZEn,l')_fn(IEl,"',l’n)|2dl’
SC(d)diam(U)2fU|fon+1(:c1,---,xn,x)|2dx.

Inserting this into (3.9), using that P(u(U) =n) = e’p|U|(p|n¢ and relabelling n + 1
as n, yields that

L¢80 = 1)) de

To establish (3.8) from this, it only remains to observe that, by definition (3.10) each
function f,, is invariant under permutations, we have

—71(;"|Vz1fn|2: ﬁn|szfn|2 fOI“ all i: 17---7’[’)“
This concludes the proof of (3.8) and establishes Proposition 3.3. 0

3.2. #? estimate for the homogeneous equation. When the diffusion matrix
a is a constant, the solutions to the corresponding equation have a better regularity
than otherwise, and in particular, the following .2 estimate holds. One can define
the function with higher derivative iteratively: for x,y € supp(u),x #y

O (1= by + Oyrhe; @) = O f (p, )

ajak:f(luﬂxay) = ]111_1;% h )

and for the case = =y, it makes sense as
Ot (1= 5y + Oriney @+ hey) = Dpf (11, )
. .

We also denote by V?f(p,z,y) the matrix {0;0f (1, 7, y) }1<j k<> and its norm is
defined as

0,04 f (s, ) = lim

IV f(a )P = Y 1050k f (1@, ).

1<j,k<d
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Proposition 3.4 (2 estimate). Let f € 2, and let u € 1(Q,) solve ““Au = f”
in the sense that for any v e 71(Q,),

(3.11) B, | [ vulua) Vo(un.o)du] - E,[ o]
We have the 7#2(Q,) estimate
(3.12) B | [, o172 0P du(@)(n)| < B L1

Remark 3.5. By testing eq. (3.11) with v =1y,(Q,)=nuQc(v)=m}, We see that f has
to satisfy E,[f|Gq, ] =0 as a condition of compatibility.

Proof of Proposition 3.4. Although this is not really part of the statement, we start
by showing that for every f € 2 satisfying the compatibility condition E,[f|Gg, ] =0,
there exists a solution u to eq. (3.11), and we will show its link with the classical
elliptic equation. At first, we notice that the problem can be studied on the space of
functions

W={ge"(Q):E,[g]Gq,]=0}.

Because for a general function v e #1(Q,), E,[v|Gp,] can be seen as a constant in
eq. (3.11): its derivative is 0 so the left-hand side of eq. (3.11) is 0. For the right-hand
side, we have

EolfEo[v|Gq, 1] = E, [Ep[f1Go, JE,[v|Gq, ]] = 0.
Thus when applying the operation v = v —E,[v|Gg, ], we do not change eq. (3.11)
and we can restrict the Laplace equation on W. Moreover, with the notation in
Lemma 2.2, E,[v]|Gg, ] = 0 implies every vy, is centered; see eq. (3.4).

Secondly, we test eq. (3.11) with /U]'{I»L(Qr):n}1{(;/J_QC)(V)=m}’ which is conditioning
the number of particles (@), and also (uL QS)(V') for some bounded Borel set V/
as an environment outside @),. Then for arbitrary choices of n,m,V, in fact we have
a classical elliptic equation using the canonical projection Lemma 2.2

n
(3.13) f()nZkaun(xl,"-,xmul—Qﬁ)-mGvn(:rh---,xmuLQ?)dxl---d:cn
) k=1

= ‘/(Q ) fn(ﬁl, ~.~,I’nnu’|—Q$)'Un(fE1’-.-,.’En,MLQﬁ) dxldxn

Thus the solution u can be described as follows: we sample the environment outside
@, and fix the number of particle u(Q,) =n at first, then solve the classical elliptic
equation in H'(R") with mean zero. Finally we combine all the u,, and this gives
the solution of eq. (3.11). In other words, the statement of eq. (3.11) can be reinforced
as

VueW, EplfQ Vu(p, z) - Vo(p, z) du gQr]=Ep[f“|GQT]-

We now turn to study the #? estimate. We apply the classical H?(R"?) estimate
for eq. (3.13) (see for instance [11, Lemma B.19] and its proof)

n
r) 1<2,9<n

< n2 Ty, Ty Pl i dz dxnv
Jiguye Ul 0, L Q) s



12 ARIANNA GIUNTI, CHENLIN GU, JEAN-CHRISTOPHE MOURRAT
Taking the expectation of eq. (3.14) then gives the result. O

3.3. Multiscale Poincaré inequality. For cubes of size 3", the Poincaré inequal-
ities derived in the previous subsection (say with k£ = n in Proposition 3.2) have a
right-hand side that scales like 32", In this subsection, we derive a multiscale version
of the Poincaré inequality, that aims to improve upon this scaling, provided that
some local average of the gradient of the function is not too large. We recall that the
multiscale spatial filtration G, is defined in eq. (3.1). For every k<neN, z,y € R
such that x € O, (y), open set U containing Ox(z), and f € #1(U), the following
quantity is well defined
]

where we use the notation, for every Borel set V' such that (V') € (0, 00) and function
g defined on supp(p) NV,

1
(3.16) £ gan- o | gan.

and for definiteness, we also set f;, gdu = 0 if p(V) = 0. We use the shorthand
notation Sy, 1, := 52 p and S, :=S;, ;. This operator has a convenient spatial martingale
structure, as displayed in the following lemma.

(3.15) (S, V) (1,2) =E, !][DW) v/du

Lemma 3.6 (Martingale structure for S, ;). For every n,n’,k, k" eN, y,y’ € R?
satisfying

n<n', k<k, Ou(y)cOu(y),

every x € O (y'), and f e (O (y')), we have

!
gz/’k/] .

Proof. The key observation is eq. (3.2), stating that GY , is a finer o-algebra than

ggﬁ 4> SO that

SZ:WVf(MyﬂU)

(3.17) Sgﬁ’k,vf(u,x) :Ep[][D ( )(SZ,ka)du
A

[ 1 :
=Ep| —=—= vidu | Gl
1 1@k (2)) Jog (@) fdu ”’f]
[ w(z+0y) 1 y '
=E E Vidp | G2 | 90w |
g -zezn’kr][]k,(m) /"L(Dk’(x)) g [,LL(Z + Dk) Ok (2) ok ok

By the definition of thka(,u, 2), we obtain

’ |:|k)

Sy/ /Vf o, T =E //L(L Sy Vf W, 2

vV () p_Zezn,k;uk,<x>ﬂ<ﬂk'<w>>( Y V(1 2)
N , ’

. N gyll .

_M(Dk’(x)) Dk/(l‘) n'.k ]

This is eq. (3.17). O

!
gzl7kl]

=E, SZ,ka du
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FIGURE 1. The largest cube on this figure is O,/ (y"). The operator
SZ’,’k, computes the spatial average in every subcubeof size 3k', for
example the cube in red in the image. We can apply at first the
operator Sz’k, which works on the finer scales 3¥ and 3", represented
by the cubes with orange and blue boundaries respectively.

To prepare further for the multiscale Poincaré inequality, we also give the following
explicit expression for SY , v f. We use the notation

]l(\zi+|:|k)1<i<]\7 ]£i+|:|k ]£N+Dk

Lemma 3.7. Using the notation of Lemma 2.2 with pl_0,(y) = Zf\il 0z, for any
reO,(y) and any f € A#(0,(y)), we have

(3:18) (S5,VH ) [I Lguroo-n.

zezn,k(y)
: .
=—— Ve, fn(,pLlO7) 1eu(z+0p)=N. )5
/L(Dk(:v)) j:szIZ:;k(m) (2i+0k)1<isv ! " zeZl,:{(y) {u(z+0) }
with N =¥ ez, . (y) N> and {zi}1<icv any fived sequence such that
(319) VzeZn,k(y), |{7’€{17aN} : Zi:Z}lzNz-

Moreover, for every j,j' such that z;,z; € Og(z), we have
3.20 ][ Vo fn(,pLOC =][ Vo, fnC,plOo).
( ) (2+008)1<ien j fN( H n) (2i+00 ) 1<icn z; fN( o n)

Proof. Without loss of generality, we set y =0. Then let N =% ..z N, and we use
the canonical projection

SnkVH ) [T Yguerog-ny
zEZn,k(y)

gn,k

1
1l g Vo, in il 02) TT 1u(eemoen.
/‘L(Dk(x)) p [;z]eﬂzlz(x) “ Zeg,k: {H( +Dk) N }

The key point is to write [T,cz, , 1{u(z+0,)=N.} With respect to {z;}1<i<y such that
pul O, = Z£1 0z, Let {2 }1<q,<v be any fixed sequence so that every z in Z, \ appears
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exactly IV, times, as displayed in eq. (3.19). We have
N
H 1{M(Z+Dk):NZ} = Z Hl{l‘g(i)EZi'FDk}’
ZEZnyk O'ESN i=1

where Sy is the symmetric group. Moreover, under G, ;, every permutation has equal
probability, and then each x; is uniformly distributed in the associated cube z,(;) + O
Thus, we have

(Sn,kvf)(uax) H 1{,u,(z+I:lk):Nz}

ZGZnyk
! ! >, ][ Y VIl LDC)IJ_VII
s ——— JINCp . :
,U(Dk(x))|SN|U€SN (ZO'(i)+Dk)1SiSN 2yt (2) T n i1 {wzeza(z)Jer}

Notice that for every 1 < i < N, z; € Zo(i) + Ok means x,-1(;) € 2 + g, and
220 (z) Va, fn(,pL0f) is permutation-invariant. So we have

N
Z v;vij(xla“'vavul—D%)ql{xieza(i)ﬂjk}
1=

.TjEl:\k(LIJ)

N
= E VfoN(l‘l,axNvﬂLlj?C’l)Hl{
i=1

T __1,.€z;+0
ijDk(:l‘) RO k}

N

= Z vwa—l(j)fN(xU_l(l)v""IO'_l(N)”uLDfL)H1{33 L eziJer}
o1 €0k () =L U

N
= Z va:ij(mlf"vavMI—D?Cz)Hl{xieziﬂjk}'
ZjEDk(:E) =1

Therefore, the term for each permutation has the same contribution, and we thus
obtain eq. (3.18).
Then we prove eq. (3.20). To avoid possible confusion in the notation, we let y;, y;

be the j-th and j’-th coordinates, then we exchange them and use the invariance
under permutation of fu,

INCoyy +heg, -y ) = fnCos g,y )

eV, fIN(yjsyjr,) = 1i

h—0 h
(321) lim fN(’y]'7y]+hek:a)_fN(ayj'7y]7)
h—0 h

= ek . vxj’f']\[(...7 yj,7 y]) )
Moreover, the condition z;,x; € Oy (z) implies that z; = z;y and

(322) 1{yj€Zj+Dk}1{yj/€Zjl+Dk} = 1{yj/€zj+|:lk}1{yj€zj/+|:lk}'

We combine eq. (3.21) and eq. (3.22) to conclude eq. (3.20). O

We now use the operators SZ . as our locally averaged gradient to obtain the

following multiscale Poincaré inequality. Notice in particular the factor of 3* inside
the sum on the right side of eq. (3.23), which we aim to leverage upon later by
combining this with information on the smallness of S,, ;Vu for k close to n.
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Proposition 3.8 (Multiscale Poincaré inequality). There exists a constant C(d) < oo
such that for every function u e 71 (0,) satisfying E,[u|G,] =0, we have

623)  Julge < (B[ [ wuPan]) +e 23 (5] [ isurvalan])”.
n k=0 n

Proof. Let w € 7#1(0,,) be such that E,[w|G,] = 0 and that solves “~Aw = u”, in
the sense that

(3.24) Vo e (O,), E, [[Dn Vw-Vvdu] =E,[uv],

and this relation also holds conditionally on G,:

(3.25) Yo e (O,), E, [[D Vw - Vodpu

gn] =E,[uwv]|Gy].

Thanks to the condition E,[u |G, ] =0, these equations are well-defined; see the proof
of Proposition 3.4 for a detailed discussion. This proposition asserts that

(3.26) B[ [ V0P du()du(y) | < By o).

We test eq. (3.24) with u and write a telescopic sum with (S, x Vw)o<k<n to get
(3.27)
E,[u*] =E, [[ Vw - Vu du] =eq. (3.27)-a+eq. (3.27)-b + eq. (3.27)-c,
On

eq. (3.27)-a=E, [[D (Vw =Sy o0Vw) - Vu du] ,
n—-1

eq. (3.27)-b = Z E, [fu (SpnxVw =Sy, g1 Vw) - Vud,u] ,
k=0 n

eq. (3.27)-c=E, [_/Dn(Sanw) -Vu du] :

We treat each of these three terms in turn. For eq. (3.27)-a, we use the Cauchy-Schwarz
inequality to write

eq. (3.27)-a < (IE,,[/D |Vw — Sy, 0 Vw|? du])Q (IE,,[/D |Vu|2du])2.

The first term on the right side above can be rewritten as
gn,O]] .

(3.28)
E, [[ [Vw — Sy 0Vw]? du] =IEp[ > E, [[ |Vw - SpoVw|* du
Orn z+0Oo
We use the canonical projection Lemma 2.2 for w with pL 0O, = Zﬁl 0z, and the do
the decomposition conditioned on G, o that

ZEZmO

w(p) =), Y, wn(say, pl0n) [T 1ueeon-n.)-
N=0%,.5, o No=N 2€Zn0

It suffices to study one term wy(z1, -, xn, pL Oy) [Teez, o Liu(z400)=N.}- We can
apply eq. (3.18): let {z;}1<i<v be a fixed sequence such that eq. (3.19) holds (with
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y =0 there). For any x € O, we have

(3:29) SnoVw(p,z) [T lgurog-n.)

ZGZmO

1

= - €T ', LD’?’L 1 z = .
w(0p(x)) :c,;'eg(;(m) ‘fgzi+D0)1<i<N v ]wN( a ) H {n(z+D0)=N-}

ZGZn,Q

We apply eq. (3.29) in eq. (3.28) and just study the sum over one 2’ in Z,

gn,O]
1

Ve wn(,pldl) - — ][ Vo, wn (- pl O0C
i (ol B0) w(z"+0p) a:er;HI\o (zi+00)1cien 0 S

Ep [»/Z’-H:lo |Vw - Sn70vw|2 d[,L H 1{#(Z+DO):NZ}

ZGZn’o
]{ZﬁDO)lsisN

xj€z’+00

2

< [T Lguroo=n.y-

ZEZn’O

Then we use the symmetry proved in eq. (3.20), that in fact every V., wy has the
same contribution for all x; € 2"+ Oy,
gn,O]

vxij('a s D?L)

Ep[ fz% [Vw = SnoVeldp TT 1uceng-n)

ZGZn’()
]€Zi+Do)1si<N

zjez’+0o

2
[T Lpuerm-ny-

ZEZWO

vxij('a [ D?L) -

(z:+00)1<i<N

For the equation above, we can use the Poincaré inequality Proposition 3.1 because
it is centered and every x; lives uniformly in its associated small cube z; + Og. We
remark that the constant C here is independent of N

gn,O]

<C Z Z ][ |vmivm]-wN('7/“—D$L)|2 H 1{y(z+\:|0)=Nz}'
(2:+00)1<isN

1<i<N CCJ‘EZ'+D0 ZEZmO

Ep[/ . vw=Snovwldu [T Lpueiog)-n.y
z'+0o ZEZmO
We put this estimate back to eq. (3.28), do the sum over all 2’ € Z,
> E, / [Vw =Snovwldu T 1ueiog-n.y | Gno
Z’Ezn,() #'+0o ZEZn,O

2
<0y ][ Ve Vayon (L O TT Lpesmo)on.)
1<i,j<N (zi+00)1<i<n

ZEan
gn,O] .

Finally, we do the expectation and the sum over all [ ez, ; 1(,(z+00)=N.}, and use
the #-estimate eq. (3.26) to obtain that

E, [/D IVw - Sy o V) d,u]

(3.30) <CE, [[(Dn)Q |V2w(,u,1:,y)‘2 du(m)du(y)]

< CE,[u?],

2
=0Ep[/(D )2\V2w(u,w,y)l du(z)dp(y) TT Lguzroo=-n.)

ZEZH,O
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and this concludes that

(3.31) ed. (3.27)-a < C(E,[u?])? (Ep [ fD 7P du])é .

The term eq. (3.27)-b can be treated similarly. For every k, we apply at first the
conditional expectation with respect to G,
gn,k]]

E, [/D (SpxVw =Sy k1 Vw) - Vu du]

= Z E, [Ep |:]Z+Dk(sn7ka - Sn7k+1vw) -Vudp

ZEZn’k

Then we use the Cauchy-Schwarz inequality to obtain that

E, [[j7l(5n7ka - Sy k+1VWw) - Vu d,u]

< (Ep [ Z f |Sn,ka - Sn7k+1Vw’2 d,u:I) (Ep |: Z f |Sn,kVU|2 dﬂ])
2€Z, i Z+0g, 22 1 z+0g

We use the definition in eq. (3.15) and Jensen’s inequality for |S,, Vw - Sn7k+1Vw|2.
For every z € Z,, 1, since (S;, k+1Vw)(p, 2) is G, p-measurable,
2
gn,k])

gn,k] .

Then we sum over all z € Z, 1, and we can treat it like eq. (3.27)-a and eq. (3.30)
with the Poincaré inequality in the scale 3¥ and the .##%-estimate eq. (3.26), yielding

[SIES

Sy Vw - Smk”Vw]Q(,u, z) = (E,, [][{] (Vw =Sy, 41 Vw) dp
z+0g

(3.32)

<E, []l |Vw—Sn7k+1Vw|2 du
z+0g

E, [ Z / Sy Vw - SmkHVw]Q dujl <E, [[ |[Vw - SmkHVw]Z du]
ZeZn,k Z+Dk O,

< C3%E,[v?).
We have thus shown that

(3.33) eq. (3.27)-b < C(E,[u])2 (:Z; 3k (Ep [ fD ) |Sn,kVu|2d,u])é).

For eq. (3.27)-c, we use eq. (3.15) and the Cauchy-Schwarz inequality to get that

eq. (3.27)c=E, [ fD (S0 V0) - (S 0) du]

<(1Ep[ fD |sn,nw|2du])2(1ap[ fD |sn,nw|2du])2.

To treat the term E, [fDn |Sp.n Vw|? d,u], we define the random affine function

pi= (SnnVw)(p,0)
|(Sn.n Vo) (1, 0)[”

(3.34) too, = [ pradu(a).
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Notice that here p is random, but when the particles in O, move within O,, it does
mot change the value; more precisely, the slope p is G, ,-measureable. We test £, 0,

with eq. (3.25),
]

=E, A Vwdpy gn,n] P

= fD (SnnVw) - pdp.
Recalling the definition in eq. (3.34), we obtain that

fDn Sn,nVw|dp = E, [ufp,un ‘gnn]

< (B, [w*]Gnn])? (B, [f50, [ Gnn])
<CV/p(0,)3" (E, [u2 |Gnn])?

1
where in the last step, we use a direct calculation of (Ep [6'2)75” ‘g,,m])Q, and where
the constant C' may depend on d. Since S,, ,Vw is constant for every point in O,,
we have shown that

Vi(00)[Snn V| (1, 0) < C3™ (B, [4? | G ])

‘We thus obtain that
B, | [ 180Vl die| = B, [1(00)Snavul (s.0)]

<C3"E, [E, [v*|Gnn]]
= C3*"E, [v?],

E, [“gp,Dn ‘gn,n] =E, fDn Vw-pdu

[SIE
[SIES

[SIE

and therefore

(3.35) eq. (3.27)-c < C3"(E,[u?])2 (Ep [ fD ) |sn,nw|2du])

We now combine eq. (3.27), (3.31), (3.33), and (3.35), to obtain eq. (3.23). O

1
2

3.4. Caccioppoli inequality. For every bounded open set U ¢ RY, we define the
space of a-harmonic functions on Ms(RY) by

(3.36) A(U) = {ue%ﬂl(U): Vo e LU, Ep[[UVangod,u]:O}.

Recalling that, for any two bounded open sets V ¢ U, we have s#(U) c #1(V)
and 5 (V) ¢ 1 (U), so we see that A(U) < A(V). For the classical Caccioppoli
inequality, a standard proof is as follows: we multiply the harmonic function by a
cutoff function, and then use this as a test function against the harmonic function
itself. Adapting this argument to our space of particle configurations is not immediate.
A naive approach would be to introduce a cutoff that brings the value of the function
to zero whenever a particle approaches the boundary of the domain. But proceeding
in this way is a very bad idea, since as we increase the size of the domain, there will
essentially always be some particles near the boundary. We will instead rely on a
suitable averaging procedure for particles that fall outside of a given region, using the
localization operators defined in Subsection 2.3. Notice that our goal thus is not to
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bring the function to zero as a particle approaches the boundary of the box. Rather,
it is only to produce a function that stops depending on the position of a particle
that progressively approaches the boundary of the domain, in agreement with our
definition of the space /' (U) (and departing from the traditional definition of the
Sobolev H{ spaces).

Proposition 3.9 (Modified Caccioppoli inequality). There exist 6(d,A) € (0,1),
C(d,\) < oo, and Ry(d,\) < oo such that for every r > Ry and u € A(Qs,), we have

(3.37) E, [ fQ V(Arsou) - av(Ayou) du]

C
{——
T2P|Q37‘|

Remark 3.10. Inequality eq. (3.37) controls the norm of the gradient of a harmonic
function in the small cube @, by a sum of terms involving the norm of the gradient
in the larger cube Q3. This does not seem to be useful at first glance. However, the
key point is that the multiplicative factor # is smaller than one.

1
plQr|

E,[u®] +0E, [ Vu-avVu d,u] .

1
p|Q37‘| Q3T

The proof of Proposition 3.9 will be divided into two steps. In the first step,
provided by the lemma below, we prove a weaker Caccioppoli inequality, without
the normalization of the volume. In the second step we use an iterative argument to
improve the result and obtain Proposition 3.9.

Recall that A, is the regularized localization operator defined in eq. (2.9).

_ _2A

Lemma 3.11 (Weak Caccioppoli inequality). Fiz 6'(A) := 5355

r>0,s2r+2,e>0 and ue A(Qs+c), we have

€ (0,1). For every

TR By | [ () aT (s dy]

(3389 o
<0'( ! Ep[(As+Eu)2]+IEp[fQ Vu-aVud,u:I).

22

Proof. The proof of this lemma borrows some elements from [41, Lemma 4.8]; in
both settings, the main point is to construct and analyze an appropriate “cut-oft”
version of the function u. We use the function Ks,gu € %1(QS+E) defined in eq. (2.11)
as a cut-off of the function u and test it against u € A(Qs4c) to get

(3.39) E, [/Q V(Ascu)-avu d,u] =0.
Combining this with the decomposition
E, [/ V(Ascu) -avu d,u] =E, [/ V(Ascu) -avu du]
Qs+s QS—2
eq. (3.40)-a
+E [/ vﬂsu-awd]
P QS\QS—2 ( < ) M
eq. (3.40)-b
+E [f V(As ) -avud ]
P1JQua\Qs (Racu) :

eq. (3.40)-c

(3.40)
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we obtain that
(3.41) eq. (3.40)-a < |eq. (3.40)-b| + |eq. (3.40)-c|.

We now study each of these three terms. For the first term eq. (3.40)-a, since x € Q4_o2,
the coefficient a is Fg, -measurable. We can thus use eq. (2.8), eq. (2.11), (2.13) and
(2.12) to get

. (340)-a = SE [fQ 2fg(s—t)Asﬂg(Vu)-aVudtdu]

2
2

%E [/Qs 2] (e-1)E, [ st(Vu) -aAg(Vu) | Fg ]dtd,u]
-5, [ V(A av(Adn].

We then apply eq. (2.13) for the second term eq. (3.40)-b. We notice that in Qs\Qs-2,
a is no longer Fg,-measurable. So we use Young’s inequality and the bound a < Ald

2 €
eq. (3.40)-b| = =E [f [ € —t)Ast¢(Vu) -avudid ]
. (3:40)bl= 5B, | [ [ (e~ )Aw(Tu) !

A e
=L f f —1) (|As ? 2) dtd ]
e? p[ 0@ Jo ) ([Ase(Vu)|” + |[Vul®) dtdu

For the part with conditional expectation, we use Jensen’s inequality and the uniform
bound Id < a < Ald

A
e = 1) |Aui(Vu dtd] °E, [/ de]
52 p[‘[Q \Qs 2 / ( )| t( )| K QS\QS—2| ’ H

<-E, [/ Vu-avud ]
2 Qs\Qs—2 M

This concludes that |eq. (3.40)-b| < AE, [st\Qs_z Vu-avVu d,u].
For the third term eq. (3.40)-c, we use eq. (2.13) and obtain

leq. (3.40)-c| < (3 40)-cl + eq. (3.40)-c2

[me\QS /(x) (€= Asue(Vu)- aVUdtdu”
E, [[QW\QS (s+e- T(J}))AT(z)(AU) n(z)-avu d,u” .

The part of eq. (3.40)-c1 can be treated as that of eq. (3.40)-b, so that

:>w

eq. (3.40)-cl =

2

eq. (3.40)-c2 = 2

eq. (3.40)-c1 <AE, [jé) o Vu-aVu d,u] .

We study the part eq. (3.40)-c2 using Young’s inequality with a parameter 5 >0 to
be fixed later:

(3.42)

2 IE,)[ fQ S+E\Qs(s+s—T(x))AT(w)(Au)ﬁ(x)-aVudu]

22
BA

A r
B [, re @A Al FE| [ (see-r@)Ivuldf

A BA_ T
<—E [/ s+e—7(2)| A (Au)*d ]+—IE / Vu-avVud ]
Be? P Qs+a\Qs( @)l ( )( I du Qs+c\Qs a
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The first term above will be responsible for producing the .#? term on the right side
of eq. (3.38). We start by writing

A
B g, (5= T @NIA ) (A g

A E [ Z (S+E—T)|AT(AU)|2],

Be S<TES+E

where on the right side, the sum is over all 7’s that are jump discontinuites for (Asu)ss0-
Recalling the definition of the bracket process ([Au]s)sso defined in eq. (2.7), we use
Fubini’s lemma and the #? isometry E, [[Au],] =E, [(Asu)Q]:

A A [ s+e
25| B remninof |- 58| T[T 1 v ane]
SKTLS+eE | s<T<S+€E
[ s+
-2k, [Tz |AT(Au)|2dt]
Be | /s s<rst
A [ s+e
= B [ (- (A, ]

A

T B ) B [w?])
A

< Be (Ep [(Asscu)?] - B, [(Asu)?]).

Putting this estimate back into eq. (3.42), we conclude the estimating of the term
eq. (3.40)-c2, obtaining

A A
eq. (3.40)-c2 < 5 (B, [(Asren)?] - E, [(Asu)?]) + %}EP [ fQ o Vu-avu dﬂ] :

By choosing 8 = ¢, recalling eq. (3.41), and that r < s — 2, we can combine this
estimate with those of eq. (3.40)-a, eq. (3.40)-b, and eq. (3.40)-cl to get

;\—21[«:,) [(Asu)?]+E, [ /C; V(Ascu)-av(Aseu) du]

A

<5E [(Asicw)?] +2AE, [ f Vu-avu dﬂ] :

S+e T

We now proceed with a hole-filling argument: adding 2AE, [ny- VA u-aVA, u d,u]
to both sides of the equation above, and using Jensen’s inequality, we obtain

EA—QIEP [(ASU)Q] +(2A+1)E, [fQT V(Aseu) -av(Agcu) d,u]

A

< E_Q]EP [(As+su)2] +2AE, [[Qm Vu-avVu d,u] .

Dividing both sides by (2A+1), and setting 6’ := %, we obtain the desired inequality

eq. (3.38). O

We remark that eq. (3.38) does not imply directly eq. (3.37). For example, let r > 2
and we choose s = 2r and ¢ = r in eq. (3.38), then with a normalization of volume we
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get

0/
s 15|

1
plQr| JQ,

V(AZTJ“U) : av(A2r,7‘U) d,u:|

1 1
<3d9'(—1@ Az,u)?] +E [—
271Qa] I B T Ja,
Then another factor 3¢ will be added, and we typically do not have 396" ¢ (0,1), since

1 2A
we recall that 0’ = TALT"

Vu-aVudu]).

Proof of Proposition 3.9. We apply Lemma 3.11 iteratively, with very small incre-
ments of the volume. Let § > 0 to be fixed later, and choose s = (1+§)r,e = dr. For
convenience, we assume that r is sufficiently large that

(3.43) s=(1+6)r>r+2, thatis r»25 "

Equation (3.38) and Jensen’s inequality give us that, provided (1 +26)r < 3r,

(3.44) Ep[ /q; V(A(1+§)T,5ru)'av(A(1+6)r,6ru)dM:|

1
PQ:|
<§( ! Ep[u2]+IEp [; Vu-aVudu]),

2(57’)2P|Q(1+25)r| P|Q(1+25)r| Q(1+26)r

with @ = (1+26)%0". We choose the constant § > 0 sufficiently small that 0 < 1. In
order to obtain eq. (3.37), we will now apply eq. (3.44) iteratively, from the cube Q,
to the larger cube Q3.

We give the details for this argument—see also Figure 2 for an illustration. We
plan to use eq. (3.44) (N +1) times, and and let § € (0,1), N € N satisfy

(3.45) 6=(1+20)%" <1, (1+20)N* =3
Then we set the scale and the a-harmonic functions in every scale

T = (1+20)"r 0<n<N+1,
(3.46) UN+1 = U 5

Up = A(1+5)rn,5rnun+1 0<n<N.

We can prove by induction that u, € A(Q;, ) under the condition eq. (3.43). Then
for every 0 <n < N, we apply eq. (3.44) from u,, on @, to un+1 on @y, .,

1
(3.47) E [— Vun-aVund,u]
P p|QT‘n| an
<§( L E,[(tns1)?] + E [ ! Vi1 - AV d ])
= Un+1 A Un+1 - Unp+1 dpL| |-
2(6r0)%0|Qq1s25yra| P1oQral o, *

Iterating on eq. (3.47) until un41 = v on Q3,, we get

1
E —f Vuo-aVuodu]
p|:P|QT| Qr

37 X —on 1 27, (A\N+1 1
<(32(1+25) )— [u“] + (0) Ep[ Vu-aVud,u].

E
= (67)2p| Q5| ” Q3| JQs,

We notice that ug can be seen as as a weighted sum of Agu, for scales s’ satisfying
s'2(1+6)r=r+2, by eq. (3.43). So we apply once Jensen’s inequality for ug and
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obtain eq. (3.37) by setting

3d

Cld,A) =50

N
S(1+28)7", 0= (0N O
n=0
Although we will not use this later, we now give more explicit estimates for the choice
of the parameters in the proof above, resulting from the conditions listed in eq. (3.43)

_dlog3 | and then in
log(l+ﬁ)

and eq. (3.45). It suffices to pick an integer N larger than l
eq. (3.45) use 0 := %(31\7%1 ~1) to fix 6, and in eq. (3.43) we require 7 > 267!, which

gives the condition for the minimal scale Ry. A possible choice is the following

N:=2 Lg?’l Pl G (3T o 1)
log(1+ﬂ) 2 8dA

Ry =201 ~ 16dA,

- d N
Fim0'(1+25)" = (1 . i) 9= @)V a3l O 23—52 (1 +26) 72 ~ 239423,
n=0

D=

2A

Qrg = QT

Qr, Th=(1428)"r
QT_-\-‘+1 = QST

FIGURE 2. An illustration of the iterative argument for the proof of
Proposition 3.9. Since Lemma 3.11 can imply Proposition 3.9 only
for a comparison from scale r to (1 +2d)r with § very small, we add
many intermediate scales r,, = (1 +20)"r between r and 3r.

4. SUBADDITIVE QUANTITIES

We aim to adapt the strategy in [11, Chapter 2] for our model in continuum
configuration space. In this section, we define several subadditive quantities, denoted
by v,v*,J, and develop their elementary properties. We then we use them and
a renormalization argument to obtain a quantitative rate of convergence for a in
Section 5.

4.1. Subadditive quantities v and v*. For every bounded domain U ¢ R% and
p,q € R%, we define the affine function in U with slope p by

(4.1) Cou(p) = fUp-a:d,u(x),
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and introduce the subadditive quantities

1 1
inf E [ f Vv - aVvd,u]
vet, u+25(U) [ plU|

1 1
v'(U,q)= sup E [ / (——Vu avu+q- Vu) du]
werrr(vy - LPIU|

v(U,p):
(4.2)

The quantity v can be thought of as the average energy per unit volume of the solution
which matches with the behavior of the affine function £,y when a particle leaves
the domain U. The quantity v* is analogous to a Neumann problem with prescribed
average flux of ¢q. As will be seen below, the quantities v and v* are approximately
dual to one another; the quality of this approximation as the domain U grows to R?
will be central to the proof of Theorem 2.1. If the matrix a were constant, then by
eq. (2.6) the minimizer for v(U,p) would be ¢, 7, and we would have v(U, p) = %p-ap;
and similarly, were a constant, we would have v*(U, q) = %q -a”lq.

We start by recording elementary properties satisfied by v and v*. We recall that
Gu = o(w(U), pL (RNU)). For every r >0, we denote by B,.(U) the r-enlargement
of U, that is, B,(U) := {x e R? : dist(x,U) < r}.

Proposition 4.1 (Elementary properties of v and v*). The following properties hold
for every bounded domain U € R? with Lipschitz boundary and p,q,p’,q’ € R%.

(1) There exists a unique solution for the optimization problem in the definition of
v(U,p) that satisfies Ey[v—4£, 1] = 0; we denote it by v(-,U,p). For the optimization
problem in the definition of v*(U, q), there exists a mazimizer u(-,U,q) that is Fp, (ur)-
measurable and such that E,[u|Gy] =0. They are a-harmonic functions on U, i.e.
v(,U,p),u(-,U,q) € A(U).

(2) There exist two d x d symmetric matrices a(U) and a,(U) such that

1 _ . 1 __
(43) Z/(va) = §p a(U)pv v (U7Q) = iq : a*l(U)Qa
and these matrices satisfy Id <a(U) < Ald and Id <a.(U) < Ald. Moreover,
_ 1
(44) p/ : a(U)p = ]Ep [W f p, : a(H, w)vv(l% x, Uup) d,u(x):l )
49) OB | [Vl U duto)|

(3) Slope: v(u,U,p) satisfies

(46 [ £, votu.2.0.p) du(z)

] [ |U|va(u,w Up)dﬂ(x)]=

For the function u(-,U,q), there exists a d x d symmetric matriz 1d < a.(U;Gy) < Ald
such that

(4.7)

P ]{JVU(/J/,JJ,U,Q) dﬂ(x) gU] :a;l(U; gU)Q7

and 8,1 (U) = LU o2 (U; Gu)u(U)], so that

1 __
(48) Eﬂ [m LVU(M,x,U,Q) dﬂ(ﬂf)] :a*l(U)Q-
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(4) Quadratic response: for every v' € £,y + H#Z(U), we have

1

o0 /U %V(U' -v(w, U,p))-av(v' —v(p,U,p)) du]

1 1
:E _/ — ’. ,d - 9 .
0 [,0|U| 5 Vo' -aVov u] v(U,p)

(4.9) u-zp[

Similarly, for every u' € 1 (U), we have

1

o] _[U %V(U' —u(p,U,q))-av(u' —u(p,U,q)) d,u]

(4.10) Ep[

" 1 1
=v (UJI)—Ep[mfU(—EVu'-aVu'+q-Vu') d,u].

(5) The quantities v and v* are subadditive: for every n €N,
(411) V(Dn+1ap) <I/(Dnvp)v V*(Dn+17Q) <V>(-(|:|TL7Q)'

Proof. We prove each of these points in turn.

(1)We study at first the maximizer for the problem v*(U,q). A first observation is
that the maximizer can be found in Fp, (;r)-measurable functions. Because for any

ue#(U), its conditional expectation E,[u|Fp, )] reaches a larger value for the
functional in v* (U, q). We use Jensen’s inequality that

[ 1
B, | [ (-5 VEdulFo,0]-aVE, [u] Fo, 0] + a- VE,[u] Fi, (0] e
[ 1
B, B, | [ (-5EATI Fpi0]- 2Bl Py o)) + 0 EolVul Py ) die| Fiyco |

[ 1
2E, /U (—§Vu -avu+q- Vu) d,u] .

By a variational calculus, we know the characterization of a maximizer with elliptic
equation that for any ¢ € s#1(U)

(4.12) EP[[UVu-an)d,u]:Ep[qu-ngd,u].

Similarly to the discussion in the proof of Proposition 3.4, we know that a solution
for this problem also satisfies the more precise equation

(4.13) Ep[/;Vu-aVQSdM‘QU]=Ep[Lq-V¢du|gU],
and we can define its solution in the space

W={fex'(U):E,[f|Gv]=0}.

In this space, we have

B,[1216u] < Cdiam(U)’B, | [ v/ d|Gu ]

by the Poincaré inequality Proposition 3.2. Then the coercivity on left hand side
in eq. (4.13) is ensured and we can apply the Lax-Milgram theorem. We call this
maximizer u(y, U, q). Testing eq. (4.12) with ¢ € J4(U), eq. (2.6) implies that its
right hand side is 0, so we have u(p, U, q) € A(U).
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Then we turn to v(U,p). By a first order variation calculus, we know that a
minimizer v for v(U, p) is characterized by an elliptic equation that for any ¢ € %%I(U )

(4.14) E,,[va(v-eW)-awdu]=E,)UU-p-av¢du].

We remark that one cannot treat this equation as eq. (4.12), because E,[v|Gy] is not
an element in ;' (U) and we cannot subtract it. On the other hand, we can apply
the Lax-Milgram theorem on the space

V:{fe%l(U)3Ep[f]:0}7

to define the unique solution v — £, 7 € V. We notice that the right hand side of
eq. (4.14) is clearly a bounded linear functional, and the coercivity of the left hand
side of eq. (4.14) is ensured by the Poincaré inequality Proposition 3.3 on V. We
denote this minimizer by v(u, U, p), and eq. (4.14) implies that v(u, U,p) € A(U).

(2) We test at first eq. (4.14) with v(u, U,p’) - £y v € #31(U) and obtain that

(115) B, | [ vouo.Up) ) Vo, a.Up) duta) |

=E,,[fU w(u’w,U,p)~a(u7w)p'du($)]’

and this implies (p,p’) » E, [ﬁ Ju Vo(p,z,U,p)-a(p, x)Vo(p,z,U,p") du(m)] is a
bilinear map p-a(U)p’. This definition with eq. (4.15) proves eq. (4.4). We let p = p’
and obtain that v(U,p) = %p-é(U)p. To obtain the bound of a(U), we use the bound
of a and the definition of eq. (4.2)

1 1 1
vely,u+ 5 (U) p[plU! U 51Vl M] (U.p) = 5p-aU)p
1

< inf E, [—
vely, y+3-(U) p|lU| Ju

=X

A
§|V’U|2 d,u] .

We can check that £, ¢ is the minimizer for inf, ., v+t ) Ep [f]Rd %|VU|2 d,u] , then
it concludes the proof of the bound Id < a(U) < Ald.

The same argument works for v*(U,q). We test eq. (4.12) with u(u,U,q") and
obtain that

(1.16) B, [ vuGu2,U.0)-a(u)Vu(uo.U,q') du(a) |
=]Ep[qu‘VU(u,va, Q')du(w)]-

This proves that (¢,¢") » E, [ﬁ [ Vu(p,z,U,q) - a(p, z)Vu(p, z, U, q')] is also
a,

bilinear and we denote it by ¢-&;'(U)q’, and this also concludes eq. (4.5). Then we
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put ¢’ = ¢ and eq. (4.16) in the definition of eq. (4.2) that
v (U,q)

= ]Ep [ﬁ L (_%vu(ﬂ7 z, U7 Q) 'a(l'L7 Jj)vu(:ua xz, Uv Q) +q- Vu(,u, xz, Uv Q)) dﬂ(x)]

“E [ﬁ” L Yu(ur.0.0)- a@uwﬁhduaqu)@Axﬂ

1
- —q-a Y (U)q.
54 a,'(U)g

This proves the bilinear map expression for v*(U,q). Concerning the bound for the
matrix d;'(U), we use the bound for a and the equations above to obtain that

(4.17) sup E [ 1 /(—%|Vu|2+q-Vu) d,u]él/*(U,Q)

wer' vy LU
< s E[lf(1|v|2+ V)d]
< sup ——=|Vul|*+q-Vu| dul.
werrr(vy - LPIUI 2

One can check for the lower bound, ¢ U attains the maximum and for the upper bound
it is £, 7 that attains the maximum. Then we put the expression v* (U, q) = %q-é;l (U)q
and obtain that

At ) 1 __ 1
TIQIQ <v*(U,q) = §q-a*1(U)q < §Iql2,

which implies the bound for a,(U).

(3) The slope identity eq. (4.6) for v(u, U, p) is directly the result from eq. (2.6)

that
n(U) ] [][ pdu

For the function u(u,U, q), the identity eq. (4.8) comes directly from eq. (4.5), but
conditioned Gys, the averaged slope is not a;(U)q. In fact, we recall that u(u, U, q) is
also the conditioned maximizer for eq. (4.13), so we can define the matrix a;!(U;Gy),
the quenched slope eq. (4.7). The estimate for this matrix is then obtained by
repeating the argument in eq. (4.3) for eq. (4.13).

[fvwmepmmm () | =

(4) We test eq. (4.14) with (v' - ¢, /) and put it in the left hand side of eq. (4.9)

1 ,
E [P|U|f “9(o = o(- U,p))-av(v —v(-,U,p))d,u]

1 1
-E / du|+E f— LU.p)-ave(-U.p)d
[ 0] 2Vv avv' u]+ [ 01 UZVU( U,p) -avu(-,U,p) ,u]
(4.18) —EP[W/VU'-aVv(-,U,p)d,u]
=E, / —vv' -ave'du|+E, ! f 1Vfu(- U,p)-avu(-,U,p)d

-E —/p-aVv ~U,p)d ]
s forawetiman
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The term I, [ﬁ Jup-avo(-,U,p) du] also appears on the right side of eq. (4.4) with
p =p’, thus we obtain that

1 1
E —fp-aVv SUsp du]=p-ﬁ Up=E [—va »U,p)-avu(-,U,p du],

and we put it back to eq. (4.18) to conclude for the validity of eq. (4.9).

Similarly, we develop the left hand side of eq. (4.10) as eq. (4.18), and use eq. (4.12)
with ¢ = v’ to treat the inner product term of v’ and u(-,U, q).

1 /
E [ |U|[VU avu(., Uq)du] [meVu -qdu].

We put this term in the left hand side of eq. (4.10) and use the bilinear map expression
of v*(U, q) to obtain that

E [ |U\/ 2V(u -u(-,U,q))-av(u - u(-, Uq))du]

1
=E [ |U|/2Vu avu d,u]+E [ |U|f —vu(-,U,q) -avu(:, Uq)du]
-E [ ‘U‘[Vu avu(-, Uq)d,u]

1
=E,| — f —Vu'-avu'd,u] +v°(U,q) -E [— f vu’-qd,u].
p[p|U| U2 "Lelt] Ju
This concludes the proof of eq. (4.10).

(5) For v(Oy+1,p), we test the associated variational problem with the candidate
v'=Y ez .., v(z+0p,p), which is an element of £, 5, ., + 3 (Ops1), so that

v(Ons1,p) <E [—
" P ,0|Dn+1| Opnt1

vo'-ave d,u]

1
=374 Z E [ Vu(s,z+0Op,p) -avoe(s, z+0,,p) du
z€Z 41 n |Dn| z+0n
= V(Dnvp)‘

In the last step, we also use the stationarity of the coefficient field a.

For v*(Op+1,p), we also use that, for every z € Z,,1,, we have the inclusion
Y (Ops1) € (2 +0,), so its unit energy on every small cube z + O, is less than
the maximum v*(z + Oy, p), thus

V*(Dn+1;Q)

=3 3 Hﬂp[L —EVU(-,Dm,q)'aVU(-,Dnu,q)+q-VU(-,Dn+17q)dM
2€Zni1,n pan| z+0, 2

<374 Z v (z+0p,q)
ZGZnJrl,n

ZV*(DmQ)'

4.2. Subadditive quantity J. We now study the quantity J defined by

J(vaaQ) P= V(Uap) + V*(U7Q) -DP-q
(4.19) 1

_ 1 __
= 5p-a(U)p+ 5q-a*1(U)q—p-q-



QUANTITATIVE HOMOGENIZATION OF INTERACTING PARTICLE SYSTEMS 29

By the properties of v and v*, the quantity J is also subadditive. We briefly explain
why this quantity will be convenient for our purposes. If the functions v(U,-) and
v*(U,-) were exactly convex dual of one another, then we would have that J >0 and
that for every p € R?, the infimum of J(U,p,-) is zero. This would correspond to the
situation in which &(U) and &, (U) are equal, and for every p € R%, we would in fact
have that J(U,p,a(U)p) = 0. Instead, we will show below that, for any symmetric
matrix Id <&@ < Ald, we have

[~ (V)| +[& - a.(U)| < sup C(J(U.p,ap))=.
peBi1
The right side of the inequality above can be thought of as a measure of the defect in
the convex duality relationship between v and v*. For U = O,, and using & = a,(0,,),
we obtain that

2+ (0y) —8(0Om)| < seup C(J(U,p,a.(0m)p))?.

Since we know that {a(0,,)}ms0 is a decreasing sequence while {a,(0,,) }ms0 is a
increasing sequence from eq. (4.3) and eq. (4.11), each sequence has a limit. Therefore,
once we prove a rate of convergence to zero for J(U,p,a.(0,,)p), we get that the
two limits coincide, and also a rate for the convergence of {a(0,,) }ms0-

The rest of this section will present this strategy in details. We establish at first a
variational description for the quantity J and the properties mentioned above.

Lemma 4.2. (1) For every p,q € R?, we have the variational representation

1 1
(4.20) J(U,p,q) = sup E [ f (——Vw avVw-p-avVw +q- Vw) du]
weA(U) U]

(2) We have that J(U,p,q) 20 and a(U) > a.(U).

(8) There exists a constant C(d,\) < oo such that and for every symmetric matric &
satisfying |d <A< Ald, we have

(4.21) A-a(U)|+[@-a.(U)|< Csup(J(U p,ap))2

peBy
Proof. (1) We start by rewriting the expression of J(U, p,q) using the definition of

v*(U,q) and the quadratic expression of v(U,p). Noting also that the maximizer of
v* (U, q) belongs to A(U), we can write

(4.22) J(U,p,q) =E, [ fU %w(-, U,p)-avu(-,U,p) du]

1 1
+ sup [ /( —Vu-avVu+q- Vu) du]
weAw) LU

We claim that for any ue A(U), with w :=u —v(-,U,p), we have

L
plU|

1

(4.23) E [ T

1 1
f( vo(-,U,p)- aVv(-,U,p)—QVu-aVUW‘VU) du]—

1 1
=E, [ f (——Vw avw-p-aVw +q- Vw) d,u]
plU]
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To prove it, we can develop the right hand side of eq. (4.23)

E L[(—1V10 avVw - p-avVw + Vw)d
PLelul Ju\ 2 P ! :

(424) -E, [ﬁ

Ep [ﬁ j(j[ \% (U('7 U,p) _zpr) : (avu - aVv(-, Uap) —q ) diu:I .

1 1
-/U (§VU(7 Uap) : aVv(-, Uap) - Evu -avVu+q- vu) dli:| —-pP-q

Because (v(-,U,p) - £,1) € 5 (U), we apply u,v(-,U,p) € A(U) and eq. (2.6), the
last line of eq. (4.24) is 0 and we prove eq. (4.23). Then we take the maximum as
eq. (4.22) and obtain the definition eq. (4.20).

(2) The properties that J(U,p,q) > 0 comes from the definition of v*(U, q): we test
the functional in the definition of v* (U, ¢) with the minimizer v(-,U,p) of v(U,p)
and obtain that

v (U, q)

1 1
2 EP [m [] (_§VU(M7377 Uap) : a(u7x)vv(u7$7 Uup) +q- VU(M, z, va)) dlu’:l

=p-q-v(Up),
so that
J(U,p,q) =v(U,p)+v"(U,q) ~p-q>0.
Then we test J(U,p,q) >0 with that ¢ = a,(U)p and obtain that

0<I(U,p,a(U)) = 5p- AP+ 5@ (U)p) & () @ (0)p) - -8 (U

and therefore a(U) > a,(U).
(3) Using this property, we have

1

1
J(U,p,q) = =p-a(U)p+ Qq-é*l(U)q—p-q

WV
NI~ N~ N

1
A(U)p+5a-a (U)g-p-q

(A(U)p-q)a "(U)-(aU)p-q).

3

We put ¢ = ap and obtain |a(U) - 3| < CsuppeBl(J(U,p,?ip))%. The proof of the
statement concerning |a,(U) — @] is similar. O

In view of the definition of J, this functional enjoys properties similar to those
described in Proposition 4.1 for v and v*.

Proposition 4.3 (Elementary properties of J). For every bounded domain U ¢ R?
with Lipschitz boundary and p,q € R, the quantity J(U,p,q) defined in eq. (4.19)
satisfies the following properties:

(1) Characterization of optimizer: the optimization problem in eq. (4.20) admits a
unique solution v(-,U,p,q) € 1 (U) such that E,[v(-,U,p,q)|Gu]=0. This solution
is such that for every w e A(U),

(4.25) E, [/{; vou(-,U,p,q) -andu] =E, [fU (-p-avVw +q-Vw) du] ,
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and (p,q) = v(-,U,p,q) a linear map. The function v(-,U,p,q) can be expressed in
terms of the optimizers in eq. (4.2) as

(426) v(:““? UuP?Q) = U(M7 Uv Q) - U(:U‘v Uap) - ]E,O[U(M7 Uv Q) - U(:U‘v Uap) | gU]

We have the quadratic expression

1 1
T o '7U7 ) ' '7U7 ; d .
o0 fU 5 Vo Uipq)-ave(,U,p,q) dp

(2) Slope: v(-,U,p,q) satisfies

(4.27) J(U,p,q) =Ep[

E,D [][[; V’U(', UaP?Q) d:u’

QU] =a,' (U;Gy)q - p,
(4.28)

1
E —fVv(-,U,p,q)du]=511(U)q—p,
p[pIUI U

where the matriz a;*(U; Gy) is defined in eq. (4.7).
(3) Quadratic response: for every we A(U), we have

129) B | [ (5900000 2o o))

1 1
=J(U,p,q) - E, [m /U(—§Vw-an—p-an+q-vw) dﬂ]-
(4) Subadditivity: for every n € N, we have
(430) J(Dn+1apaq) < J(Dnapaq)

Proof. (1) The equation eq. (4.25) comes directly from the first order variation calculus.
The proof of the existence and uniqueness of the solution v(-, U, p, q) is similar as the
one for v*(U,q). Equation (4.25) also implies that the map (p,q) — v(-,U,p,q) is
linear because for any p1,ps,q1,¢2 € R?, and any w € A(U) we have

E, [/UVU(-,U,pl +p2aQ1+QQ)'andM:|
:Ep[/U—(pl +p2)-avVw + (¢ +q2).vde:|

= ]Ep I:/(; V(U(-, valvﬂh) + ’U(-7 U7p27£‘72)) -aVw dM:I .

Then (v(-,U,p1,q1) +v(-,U,p2,q2)) is also a solution for the problem eq. (4.25) with
parameter (pj + p2,q1 + g2). Notice that we have

EP[(U(W Uaplaq1) + U('7 Uap27q2)) | gU] = 07

it implies v(u, U, p1 + p2,q1 + q2) = v(1, U, p1,q1) +v(p, U, p2, g2) and the linearity of
the map.

The exact expression of v(u, U, P,q) comes from the equivalent definition eq. (4.20)
of J(U,p,q) and its proof. We put v(u,U,p,q) in the first order variation eq. (4.25)

1
E / (—p-avv(-,U,p,q)+q-VU(-,U,p,q)) dﬂ:|
p[pIUI U

1
=B _[VU(',U,p,q)-aVU(-,U,p,q)d,U-
”[pIUI U

Then we put this equation into eq. (4.20) to get eq. (4.27).
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(2) The slope identity eq. (4.28) comes from eq. (4.26), (4.6), (4.7), and (4.8).
(3) We use the expression in eq. (4.26) with w := v’ —v(-,U,p), then we use the
quadratic response for v*(U, q) eq. (4.10) that

Ep[ﬁ fU(§v<w—v<-,U,p,q>>-av<w—v(-,U,p,q>>) d#]
1 1 / /
:]EP [M»/U(év“L —u(-,U,q))-aV(u _u('an(I))) dM:|

1 1
=v*(U,q) -E —f(—— "avu +q- ’)d .
v (U, q) p[plU| g -ave v g va') du

Then we add back the term v(U,p) and it gives the desired result

1 1
Ep [m-[U(§V(w—v(-,U,p,q))‘aV(w—v(',U,p,q))) d/{|

1 1
= J(U,p,q) - (V(U,p) +Ep I:m /[; (—§Vu’.aVu’ +q- Vu’) dM:| —p.q)

1 1
=J(U,p,q) -E, [m _/U(—§Vw-an—p-an+q'Vw) d,u].
(4) Equation (4.30) is a consequence of eq. (4.11) and eq. (4.19). O

We conclude this section with the following lemma.

Lemma 4.4 (Comparison between two scales). For every n,k € N with k <n, and
p,q € RY, writing v(U) as shorthand for v(-,U,p,q), we have

1 1 1 )
4.31 E)|— =|Vo(O,) - Vu(z+0)|"d
( ) |Zn,k‘| zg;i,k P [P|Dk| 2+0,, 2| ( n) ( k)| K

< J(Dk7p7 Q) - J(Dn7p7 Q)

Proof. For any z € Z, , since v(0,) € A(z + Oy), we use the quadratic response
eq. (4.29) for J(z + O, p,q) that

1 1 )
E,|— — O,) - O d
o1 S 370@ - 90 BP0
1 1
<Ep| == 5(Vo(Op) - Vu(z +0O;)) -a(Vo(On) - Vo(z +0k)) dp
p|l:|k| z+|:|k2
=<](Z+Dk’7p7q)

1 1
o [ﬁ O (‘5W<Dn> -avu(0,) - p-ave(D,) +q- w(un)) du] .
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We sum this expression over all z € Z,, ;. to obtain that

1 1 1
E,| — ~|vu(d,) - Vo(z + 0O;) > du
EI [p|mk| wm 217 () )
1
<— > (J(z+ Ok, P, q)
|Zn»k| ZGZ;’W_’]C
1 1
o (——w(mn) cave(O,) - p-ave(D,) +q-Vv(E|n)) dy
,0|Dl<:| z+0y 2
= J(DkapaQ) - J(Dnapaq)
In the last step, we use the stationarity of J and also eq. (4.20) for v(O,,). O

5. QUANTITATIVE RATE OF CONVERGENCE

We are now ready to prove Theorem 2.1. We decompose the argument into a series
of four steps.

5.1. Step 1: setup. We use the shorthand &, := a.(0,), so that by eq. (4.28), the
average slope of the function v(-,0,,p,q) is a'l;llq —p, in the sense that

1
5.1 E—fv-,lj,,d:"l—.
(5.1) ”[p||]n| , VoG Ba,0,9) M] a,q-p
We let 7,, denote a measure of the defect in the subadditivity of J, precisely,
Tn = sup (J(On,p,q) = J(On+1,0,9))

(5 2) p,geB1
= Sup(u(Dn,p) - V(Dn+17p)) + Sup(V*(DWQ) - V*(Dn+17Q))-
peB; qeB1

A direct corollary from eq. (5.2) is that for any integers n < m,

m—1
(5.3) |a'1;1 - 5;3| =supgq- (5;1 - éjnl)q = sup (v (Op,q) - v (Om,q)) <C Z T
qeBy qeB1 k=n

We recall that {a(0,,) }mso0 is decreasing and {a. (0., ) }mso is increasing, with the
comparison a.(0,,) < a(0,,). From eq. (4.21), we know that

1&(0,,) - 8| < [3(0p) - & (Tm)| < C sup (J (T, ps Emp) ) 2.
peB1

From now on, we thus fix p € By, and focus on estimating J(O,,p, a,p). We also
assume without further notification that m is sufficiently large that 3™ > Ry, for
the constant Ry appearing in Proposition 3.9. We use Azm_ ov(-, 01, D, 8mp) to
compare with eq. (4.27) and apply the quadratic response eq. (4.29). In the rest of
Step 1, we write v(U) as a shorthand for v(-, U, p,a,,p), and decompose

(et o)
<eq. (5.4)-a+eq. (5.4)-b,

N =

(5‘4) (J(Dm,p,émp))

- (E [@ L 5(00(00) - Vs 20(@nen)) -a(V6(Bm) - TAgn 20(Bmr)) du])

1
2

Y
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and

1
2

€q. (5'4)'b:(E [P‘D ‘[ 2vA3m+2U(Dm+l) aVAS"‘+2U(Dm+1)dl{|)

We treat the two terms separately. For eq. (5.4)-a, since Agm ov(Opme1) € A(Oy,) (see
Proposition A.2 for details), we use eq. (4.29) to get

leq. (5.4)-a

1 1
=J(Om,p,amp) - E, [m /;m (_§VA3m+2U(Dm+1) 'aVA3m+2U(Dm+1)) d,u]

1
— Ep [— [ (—p . aVA3m+2’U(Dm+1) + 5mp' vA?;T”+2U(l:|m+1)) dﬂ:l .
Pl0m| Jom

Using Jensen’s inequality, we have
1
E, [fu (5VA3m+2U(Dm+1) 'aVA3m+2’U(Dm+1)) du]

<Ep[fum (%vfu(umﬂ) -aVv(Dm+1)) dﬂ],

and the conditional expectation also implies that
E, [/; (-p-aVAgzm2v(Opms1) + 8mp - VAzm 20 (Ome1)) du]

“B,| [ (-p-avu(@ne) + Bnp- Vo(Bua1)) dp].

Thus we combine these terms with the quadratic response eq. (4.29) to obtain

leq. (5.4)- a|2 J(Opm,p,amp) - E [ =N fm( —Vo(Oms1) - aV’L)(Dm+1)) d,u]

[pID I[ (=p-aVo(Oma) + &mp- V’U(Dmu))d“]

5y [ (5700 - 00.) -2T(@) - o3, i,
and we use Lemma 4.4 between O,, and O,,+1 to get
(55) ‘eq (5'4)_8“’2 < Sd(J(DTrupv E_lmp) - J(Dm+17p7 5mp)) < C(d7 A)Tm7

where the quantity 7, is defined in eq. (5.2).

For the term eq. (5.4)-b, we can apply the modified Caccioppoli inequality eq. (3.37):
there exist two finite positive constants C'(d,A) and 6(d,A) € (0,1) such that

(56) Ep [ﬁ /I;lm V(A3m+2U(Dm+1)) 'aV(A3m+2U(Dm+1))dM:|

C
< .
327 p| O |

1
Ple+1| Om+1

Eo[(v(Om+1))?] + 0E, [

Using eq. (4.27), we see that the averaged gradient term on the right side of eq. (5.6) is
J(Oms+1,p,amp), and eq. (4.30) asserts that J(Ops1, P, amp) < J(Opm, p, amp). There-
fore, we get the bound for eq. (5.4)-b
«— Y &
32m |D |

VU(Dm+1) . aVv(IZIm+1) d,u] .

(5.7) leq. (5.4)-b* < Eo[(v(Ome1))?] + 0J (T, p, &)
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We put eq. (5.5) and eq. (5.7) back to eq. (5.4), obtaining

1

1 C
(J(Dm,p,émp))% < 07_731 + (2— ”’U(Dm+1)”_2$2 + GJ(Dm,p, émp))
327 p| Oy
1 C 1 _ 1
<Cr2 + - [ v(@mer) || g2 + 02 (J (O, p, 8mp) ) 2.

3 (plOm+1l)?
Since 6 < 1, this gives

(5.8) J(Om, p, 8mp) <C (Tm (s O, ps ﬁmp)QzQ) :

+ —
32 p| D1 |

5.2. Step 2: flatness estimate. In this step, we estimate the .Z?-flatness of
optimizers of J. Notice that, using the result of Lemma 5.10 with v(-, Op41,p, &mp),
the corresponding affine function is 0 and we obtain from eq. (5.8) that

5.9 J (O, p, @mp <C 3—5m+ 3—ﬁ(m—n)7_n .
(5.9)

n=0
Lemma 5.1 (Z2-flatness estimate). There exist 3(d) >0 and C(d, A, p) < oo such
that for every p,q € By and m € N,
1

5.10
( ) p|Dm+l

P (3‘ﬁm +y 3‘ﬁ(M‘">Tn) :

2
| H’U('7 Dm+17p7 q) - eﬁ;}g—p7|:|m+1 =
Proof. In the rest of the proof, we write v(U) := v(-,U, p,q) as we will not change p, q
in the proof. Since E, [U(Dm+1) - Ka;,}qu,DmngH =0, we can use the multiscale
Poincaré inequality eq. (3.23)

U(Dm+1) B Eﬁ;qlq_pyl:‘mﬂ

N
(/)“:'m+1|)2 7

1
! :
5.11) <C|E _f To(On) (310 ) d ])
( ) ( p|::0“:|m+1| Dm+1| U( +1) (amq p)| o

m+1 1 1 9 %
voS (E [— et T0(Omt) - (Bl — ) du])

n=0 P|Dm+1| Om+1
The first term on the right side above is of constant order, by eq. (4.27). For the
second term, we use a two-scale comparison for every 0 < n < m + 1 that

(5.12)

1
E Sm n Dm — =1 _ 2d
( g [p|Dm+1| Ome1 | +1 Vv( +1) (amq p)| ,u:|)

S 1
< |aml — an1| + Ep “:'— Z [ |Sm+1,an(Dm+1) - Sm+1,nvv(z + Dn)|2 d/,t
P m+1| 2€Zm+1,n z+0n

1

1 2

+lE, | ——— f SmiinVu(z+0O,) - 5_1q—p 2d .
( p[ﬂ|‘3m+1\zez§+1m z+Dn| m+1,n ( n) = ( n )" du

For the first term |a,! — &,!| we have

&, -8, <C(d M), -a. < Y

N|=
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For the second term in eq. (5.12), recalling eq. (3.15), we use Jensen’s inequality and
eq. (4.31) to get

1
" / 5 Vo(O -5 vo(z+0,)d
| AT ——

p|Dm+1| 2€Z
m
< Z Ty
k=n

For the third term eq. (5.12), we use eq. (3.17), Jensen’s inequality, and stationarity.
Here we remark that the operator S?  is a conditional expectation with more
information than Sy,.1 .

1
<E [— Z [z+g [Vo(Ome1) _VU(Z"'Dn)‘2 dﬂ]

m+1,n

n,n

1 —
E, I:— Z /z+|:| Sm+1,n V(2 +0p) - (anlq —p)|2 d'“]

p||:|m+1| 2€Zm+1,n

1
<E,| —— f SZ vu(z+0O,) - (8 g-p)*d
p[p|Dm+1‘ zeZZ Z+Dn| n,n ( TL) ( n )| w

m+1,n

5| [ 5w @ - @t

The estimation of this term is postponed to the next step. We will prove in Lemma 5.2
below that

n-1
E [ f ‘S Vv(l]n) (a q- p)|2 dM:| Cg*ﬁn n Z 37ﬁ(n—k)7_k
|0, 2

We put these estimates back to eq. (5.11) and obtain that

—|
——— |v(Oms1) =l
(p||:|m+1|)2 a,, ¢—p,0m+1

We square the two sides and use the Cauchy-Schwarz inequality to obtain

1
2
P 023"(35"+23 (”’“>Tk+zm) :

k=n

[o(Ome) - 5

p\DmH\ &, ¢-p,Ome |l 22

C (;03") (Z 3" (35” + nf?fﬁ("*% + i Tk))

n=0 k=0 k=n

<C3*m (3-5’” + i 3‘5“"‘")7”) ,
n=0

as announced. O

5.3. Step 3: variance estimate. In this part, we prove the following variance
estimate, which was used in Step 2.

Lemma 5.2 (Variance estimate). There ezist 3(d) >0 and C(d, A, p) < co such that
for every p,qe By and neN,

1 n-1
(5.13) E, —f 1S, V0 (1, O, p, @) = (8, g - p)Pdp | <C377" + 37 3770 gy
p“:'n| On k=0
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Proof. In the rest of the proof, we write v(U) := v(-,U, p, q), as we will not change p, g
in the proof. From eq. (5.1), we know that the average slope of v(0,,) is (&,'¢—p), and
notice that v(0y) is Fp, (o, )-measurable. Thus the idea is to use {v(2+0k)}zez, , to
approximate eq. (5.13) in scale 3% with some error, and then apply the independence
for v(z+0y) and v(z’+0g) for dist(z, ') large. However, different from the standard
elliptic setting, here we will see a renormalization with random weights.

We start by relaxing eq. (5.13) to G, n-2. We observe that in fact S, Vo(O,) is
constant in O, so
2

fDn 1S, vo(0n) - (8,'q - p)P du = /;n (SuVo(On) - (8,'¢-p)) dp

1(Oy)
We denote by V,, the left hand side of eq. (5.13). By triangle inequality, we have
(5.14) (Vi)? <eq. (5.14)-a+eq. (5.14)-b +eq. (5.14)-c,
with

eq. (5.14)-a = [a ! —a-L,),

1 1
| pI0n| w(On) 2€Zn,n-2

eq. (5.14)-b=|E,

1 1

eq. (5.14)—C= E
p~p||:|n‘,u(|:|n) 2625 n-2

The term eq. (5.14)-a can be controlled by eq. (5.3):
(5.15) eq. (5.14)-a < C(Tng + Tn-1)?.

For the term eq. (5.14)-b, recalling eq. (3.17) and eq. (3.15), we use Jensen’s
inequality and the two-scale comparison eq. (4.31) to get

(5.16)

1
2

1
eq. (5.14)-b < (Ep f - S nVu(Op) — Spn-—2Vo(z + Dn_2)|2 du])
2+Up-2

| p|I:|n| zEZn,n,Q

- 1
1 2
D (EP 2 f O |vv(Dn)_vv(2+Dn—2)|2dN])
2 zZ+Unp-2

~p||:|'f7«| 2€Zn.n
1
< (Tn—2 + Tn—l)i-

The term eq. (5.14)-c is the key for our result. To simplify a little more the
notation, we write

{ X. = SnnaVu(z+0,2) (1, 2) - (E_i;ﬁgq -p),

(5.17) m. = p(z + Opla).

Notice that X,, m, are F,,g,_,-measurable. With this notation in place, we have
f+|] (Sn,n—QvU(Z + Dn—2) - (5—;32q - p)) dp=m,X,,
z n-2

and by eq. (5.1),
E,[m.X.] = 0.

5 f (S0 VU(O0) = Suna o=+ Baa) d
z n-2

f (Snn-2Vu(z + On-2) - (8, 5¢ - p)) du
z+0p-2

|
2]

D=

1
2

Y
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The term eq. (5.14)-c we want to estimate can be rewritten as

1
1 (Zzezn,n,z szz)2] ’

eq. (5.14)-c=|E
g p|Dn| Zzezn’n_g mg

If the coefficients m, were deterministic, then we would be able to leverage on the
finite range of dependence of X, in this variance term. However, since the number of
particles m, is random, we introduce the event

(5.18)
O,,—
Cn,p,6 = {/J] € MJ(Rd) :Vze Zn,an; M —

1
P|Dn—2‘

<9, and ‘LDH)—l‘ <5},
POy

thus we can divide eq. (5.14)-c into two terms

eq. (5.14)-c <eq. (5.14)-cl + eq. (5.14)-c2,

—1{(CH;P,5)C} (ZZEZn,n—Z mZXZ)2] ’
1
2

eq. (5.14)-cl1 =|E
P /0|Dn‘ Zzeznm_g my

eq. (5.14)-c2=|E,

l{c’fhpﬁ} (Zzezn,n—2 mZXz)2 ]

p“:'n’ ZzeZn,n,Q my

For the term eq. (5.14)-c1, we know that (C, ) is not typical in large scales, and
we have the Chernoff bound

Pyt ¢ Cnps] < 327 exp (

_pan_2|52
—4 .

Moreover, by the Cauchy-Schwarz inequality,

2
m, X
(Zzezn,n_z : Z) < Z mz|Xz|2'
Zzeznmfz mg 2€Zn n-2

We need a bound for the term | X,|?: recalling the definition in eq. (3.15) and eq. (4.28),

Vo(z+0p-2)dp
2

n—

Sr-2n-2VU(z+0n-2) (1, 2) = E, l]{m 952,112]

= a(z+0,2;G=40,,) - -
Using the martingale structure of eq. (3.17), we have

X, = Sn,n—QV'U(Z + Dn72)(:u7 Z) - (5-7_112(] _p)

=E, ][ Sp-2n-2VV(z + Op-2) dp
z+0p -2

gn,n—2:| - (5;12(] _p)

-1 =—1
= I['Ep a(z + 0Oy, —2; gz+[|n_2) —a,_-

gn,n2] q.

Then we use Jensen’s inequality and the bound of Id < a(z+ 0,-2;G.+n, ,) < Ald
|XZ|2 = |Snn-2Vo(z + Op-2) - (5552(1 —p)|2

(5.19) !
=E,[|a(z + On-2;Gesm, ) = 8310 [ Grna] < A
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This concludes that

1 2

(Cn.p.s)°} 1 p|0n—2|d

. (5.14)-cl < A%E, | e gy | < o(d, A _PEn210
€q ( ) C P[ p“:‘n‘ lu( )] ( )p||:|n_2| exp( 4

<C(d, A, p)37d".

(5.20)

Finally, we treat eq. (5.14)-c2. We calculate eq. (5.14)-c2 at first with the conditional
expectation with respect to G, 2. Clearly, Cy, , s i Gn n-2-measurable, and under
this condition p(0,) > (1 -9)p|03y], so we have

gn,nQ]]

2

1 1
< E E |1 X,
P07 | (1=8)pl0] Pl {cn,p,g}( > m )

2€Zp n-2

(5.21)

2
1 e,
leq. (5.14)-c2* = E { ’p’é}E [( > mZXz)

B (@) et

We would like to develop the term |¥,.z ~ m.X.[* and also drop out the indicator
term. The argument here is deterministic

2

Z mZXz = Z mzmerZ : er + Z mzmerZ . er
26Zpn n-2 Z,Z’Ean_Q Z,Z’EZnyn_Q
|z=2"|oo <371 |z=2"|oo 23771

1
<o Y ()X (ma)P X )+ Y mama X X,
Z,ZIGZ',L’n_Q Zyzlezn,n—2
|2—2"|00<3™ 71 |2=2"|oo 23771

where |2 - 2'|o = maxicica|zi — 21

We now add back the indicator 1 (Cops) and

develop it
(5.22)
2
1{cn,p,5} Z mZXZ
ZEZn,n72
1+06)p|0,-9
Ao [0 S PR s T mam XX
. szlezn,n72 Z7Z’€Zn’n,2
|z=2"|<3" 1 |z—2'|2371

< (1 +6)p|Dn—2| Z

5 (mZ|XZ|2 + mz’|Xz’|2) + Z msz/XZ . Xz’-

2,2'€Zy n-2 2,2'€Zp -2
‘Z*Z,|<3n_1 ‘Z*Z’|>3n_1

From the first line to the second line above, we use that m, < (1 +¢)p|0,-2| under

the event C, , 5. We then keep in mind that the quantity in () on the second line

. 2 o e .
of eq. (5.22) is always larger than |ZzeZn ., M X[, so it is nonnegative. Therefore,
from the second line to the third line, we can drop the indicator function in front.
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Inserting this estimate into eq. (5.21), we obtain that

1 (1+6)|0n 1
WO 5 g [ (e o)
P|Dn| (1 - 5)|Dn| 2,2 €Zn no 2

|z—2"|oo<3™ 71

1 1
+
p|On| (1 -6)(0n] 2

’
Z,2 GZn,'nﬁZ
|2=2"|o0 23771

leq. (5.14)-c2|? <

E,[m.m»X, - X.].

The sum in the second line is 0, because for |z — 2/|o > 3"t m, X, and m, X, are
independent,

E,[m.m, X, - X]=E,[m.X.]-E,[m.X,]=0.
For the sum in the first line, E,[m,|X,[*] is nothing but

B[ [ ISun-a¥o(e+ Ona) - (@ lag - )P
z+0p -2

We use Jensen’s inequality to shrink the operator to SZ?QW*Q that

Ep I:f ’Smn_gVU(Z + Dn—?) - (57;£2q - p)|2 dM:I
z4+0p—2
SB[ [ 1Si0naVu(ct D) - (@rlaa - p) dy]

B, | [ ISwave(@am) - @ la - p)P ]

There are at most 9¢ x 52 pairs 2, 2 € Z,, ,_o such that |z — 2| < 3"7}; see Figure 3
for an illustration. Therefore, we obtain

5\ (1+6 1 __
|eq. (5.14)—C2|2 < (5) (1—_5)Ep [m O, |Sn—2Vv(Dn—2) - (anqu _p)|2 dﬂ]

5\ (1+0
=(2) (=== v,
(5) (i5) v
where we recall that V,, is the left hand side of eq. (5.13). We put this estimate

together with eq. (5.15), (5.16), (5.20) back to eq. (5.14) to obtain the recurrence
relation

a 1

By choosing §(d) > 0 sufficiently small, we obtain the desired result eq. (5.13). O

5.4. Step 4: iterations. Once we obtain the estimate eq. (5.9), it remains to do
some numerical iterations, similarly to [11, Page 59-60]. For the reader’s convenience,
we recall the main steps here. Let {e;}i<i<q denote the canonical basis in R?, and
define

d
F,, = Z J(Om, €, ame;).
i=1

In order to obtain an exponential decay for (F,;)ms0, we first introduce a weighted
version of this quantity:

~ m 8
Ep=Y320mmpE,
n=0
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23

2

<1

FIGURE 3. In the cube O, and all its sub-cubes {z + On-2}2cz,, .,
for a chosen sub-cube zp + O,_2 (the cube in dark red), the support
of v(zo+0Op-2) is in zg + O,-1 (the cube in light red), so it has at
most 5% cubes of scale 3”2 whose associated function has a support
intersecting with z1+0,-1 (the cube in blue). For example, v(z2+0;,-2)
has correlation with v(zg + Op-2), while v(21 + Op-2),v(23 + Op—2) do

. . . d
not. This gives us the contraction factor (g) .

Here the exponent f3 is the same as in 1 eq. (5.9). Tt is clear that F},, < Fp,, so it suffices
to prove an exponential decay for (Fn)ms0- We will do so by proving a recurrence
equation of type F..<C (F Fm+1) for some constant C (d A) < 0o. Thus in the
following, we calculate some bounds for (F Fm+1) and F.q.

Starting with (Fm - Fm+1) we write
m+1 23__(7” n)(F Fn+1)_03_57m-

Noticing that a,.1p is the minimizer for the mapping ¢ — J(Op+1,p,q) in eq. (4.19),
we have

d

d
(5.23) Foi1 =) J(One1,€5,8n11€;) <, J(Opat, €5, 8n€;).
i=1 i=1

Using also eq. (4.19), that Id <&, < Ald, and that p » v(O,,p) - ¥(Op+1,p) and
g~ v*(On,q) - v*(Ops1,q) are positive semidefinite quadratic forms, we get

d
Fn—Fnp 2 Z(J(Dna e;,8,€;) - J(Ops1,€i,a0€;))

i=1
d
(V(Dn,ez) U(Dn+1,ez))+Z(V (O, a,€;) - v (Opy1,80€;))
=1
ZC‘I(SUP (v(Bp,p) = v(On+1,p)) + sup (V*(Dna‘I)_V*(Dnﬂ’Q)))
peB1 qeB1

-1
>C 1y,
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and thus

m
(5.24) B Fpy >0 Y 372 0375
n=0

For the upper bound of Fm+1, we use eq. (5.23) to see that F), < Fj41, so

= —8 (m+1) < =2 (m-n)
Fra=32 Fo+ ) 372 Fni
n=0

_Bm = _ﬁ(_)
<C372 + ) 3 2mVE,
n=0

Then we apply eq. (5.9) into the result above to get

Fm+1<03—%’”"+23 8 (m- n)(3 5n+23ﬁ(n 0. )

(5.25) O3 43Iy 7 3 hen)

We combine eq. (5.24) and eq. (5.25), to obtain C'(Fy, - Fpns1 +53_ﬂ7m) > Fyni1, which
implies

for some 6(d,A) € (0,1). We thus conclude for the exponential decay of (F,)mso,

and thus also of F,,, since F}, < F,. By eq. (4.21), this completes the proof of
Theorem 2.1.

APPENDIX A. SOME ELEMENTARY PROPERTIES OF THE FUNCTION SPACES

Lemma A.1l (Canonical projection). Let f: Ms(R?) - R be a function, and for
every Borel set U, measure p € Ms(R?), and n € N, let f,(-,u L U) denote the
(permutation-invariant) function
ur - R
SuLU%):
Ju pLU) { (@1, an) > f(Xh 00, +pLUS).

The following statements are equivalent.

(1) The function f is F-measurable.

(2) For every n €N, the function f, is Bg™ ® Fye-measurable.

Proof. We start from (1) = (2). Because F = Fy ® Fye, it suffices to study the
product function

F = Luiy=ny Luva)=na} Lu()=n}
for some Borel sets V4 € U, V5, € U€. In this case, we have

{fn =1} ={u(V1) = na} 0 {n(V2) = na} n{pu(U) = n}

= U (ﬂ{%(z) eVi} ﬂ {250y € (U\V)} [ {u(Va) = nz})

oeSy, \i=1 j=ni+1

where S, is the symmetric group. This proves that f, is BS” ® Fye-measurable.
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We turn to (2) = (1). Let us pick a suitable f,, and ulLU = X1 ; d,, then the main
point is to establish the F-measurable property. Since f, is Bﬁ” ® Fye-measurable
and permutation-invariant, it suffices to study the function of type

(A1) fn= 2, ( 11{%(1-)6\/1-})1{uLUC(V0)=n0}1{H(U)=n}’

oeSy \i=
for {V;}o<i<n Borel sets. This is still a complicated function, but we can add one
more condition

(A.2) Vi<i,j<n, Vi=VjorV;nV;=g2.

For example, let {V;}ocjcm be all the different elements in {V;}o<i<n, and V; appears
n; times. For the functions of type eq. (A.1) satisfying the condition eq. (A.2), the
F-measurable property is easy to treat since we have

> (H 1{%@%}) L{ve (vo)=no} L (u(v)=n)

oeS, \i=1

= (q 1{u(17j)=nj}) 1{MLUC(V0):TLO}1{H(U):"}’
j=

which is an F-measurable function.

Finally, let us conclude that for a general f,, in eq. (A.1), they can be decomposed
into the sum of the functions with the propriety eq. (A.2). Let us see the case n =2,
where we have the following decomposition

L evit Lmoern) = (Mare(vi\ia)) + Lizre(vinva)}) (Laoe(va\vi)} + Laae(vinta)})
= Lz c(vi\ve)} Laae(va\vi)) + Lare(vi\va)) Haae(vinta))
+ 1{$1€(V1I’1V2)}1{$2€(V2\V1)} + 1{$1€(V1I’1V2)}1{$2€(V1I’1V2)}‘

For a general n, one can use induction and this concludes the proof. O

Proposition A.2. For every s >0 and f € #1(Qs), we have A f € #(Q,), and
for every x € supp(p) N Qs

(A.3) V(Asf) () = As(V ) (1, ).

Moreover, if s >2 and f € A(Qs), then Asf € A(Qs—2).

Proof. At first, we should remark the well-definedness of the right side of eq. (A.3).
Notice that the Poisson measure can be decomposed as a sum of the independent
parts p=pLQ,+ uLQZ, we have

Asf = LQ, + 4 LQy)dP,(i').

f M(;(Rd)f(u Qs+ 'L QL) dPy(1)

Thus the right-hand side of eq. (A.3) is defined as
A4 A (V) (i, ::f VF(uLO, + 1’ LO" ) dP, (1)
(A.4) (V) z) s () FpL Qg+ p'L Qg ) dPp(u')

We prove eq. (A.3) and A,f € #(Q,) for the functions in € (Qs) nA#HQs) as
they are dense, and we can focus on the case u(Q,) = n fixed. We use Lemma A.1 to
write

f (i 6931 + MLQE) = fn(xla "',l‘n,ML@Z)-

i=1
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Following the property of product measure, for every (z1,z2,,2,) € (@S)”, the
mapping

M'—@i = fn(xlv vty T, :U'I—@Z)a
is faz—measurable. Thus for every (z1,x2,-,2y) € (Qs)", the mapping

,U/LQE = kafn(xl,”'afmﬂl—ag)a

is also féc—measurable because it is the limit of Féc—measurable functions. Then we
observe that

[un

n — 2
T P ol SV AR ATy
(Qs)™ \k=1
n 3
= sup (Z‘Vikan(xh’xnnu'l—Qz)’Q) )
(Q@NQs)™ \k=1

as a supremum of a countable number of F=c-measurable functions, is finite and
f@c—measurable. Thus we can define a cut-off version of f that

n,M _ _
P = T @) 19l oy <M}

and we can establish eq. (A.3) at first for f™*. For every = € Qs nsupp(u), we have

O (As ™M) (1, )

i [ S (=00 + Orene, )L @y + 1L QL) = F(uL Qy + 1L QL)
h—0 J Mg (R?) h

LB () g, ) )

x 1
{19l oo ((@uymy <M

for h small enough such that = + hey € Q5. Since f € €°(Qs), we use Lemma A.1
and the mean value theorem

f(/l - 51 + 5x+hek) - f(/«‘)
h

= akf(,u - 537 + 5x+99kax + Qek)a

for some 6 € (0,1). With the indicator 1 { b this term is bounded by

IV fnlLoo((@oymysM
M, so we can use the dominated convergence theorem that

O (As ™M) (1, )
) [ i £ = 0 + O iney) LQ,+u'LQY) - f(uLQ,+u'LQ5)
M

s(R4) h=0 h

, p—
x 1{va"”L°°((QS)")<M} de(M )1{N(Qs):n}

_ e} A I .
_fMJ(Rd)akf(uLst NOMED VI APy (1) 11,5 )y

oo ((Qaymy <M}
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which establishes the eq. (A.3) in the sense eq. (A.4). By Jensen’s inequality and
Fubini’s lemma, we observe that

B[ [ WA 2 dp(a)|
5[
<E, o S |97 Qs i L) 0,0 ()|
“E, | [ 9] () anta) .

nM
L L dP
v/,/-\/l(;(Rd) (/'L Q +/’L Qsax)

du<x>]

which implies that A, f™M € 7#'(Qs). Then we use once again Jensen’s inequality
for M and fM' with M < M’

B[ [ V(AL = T(AL )P () )]
<E,[ [ [vr - v (o) duta)|

-_— 2 —
- EP [LS |Vf| (/,L,IL') dM(I)l{#(Qs)="}1{M<IanLm((QS)n)éM’}] .

So {f™M} 150 gives a Cauchy sequence in #'(Q;), and the only candidate is
f1 (1(@,)=n) because it is the limit in .#?. By this and a linear combination, we

establish eq. (A.3) for f in €°°(Q,) N H#*(Qs), and we can then extend to a general
function in #7'(Q,) by the density argument.

For the part of a-harmonic function, we suppose f € A(Qs) and test ¢ € 7' (Qs-2)
with eq. (A.3),

B[ [ (VA o0)-a(n ) V0 ) o)
5, [ A(T)(2) a0 V() du(a) |

5-2

B[ (e 0L QL@ ) B, ) i) V001 0) di() .

Restricted on x € Qs_2, we have a(u, x), Vo(u, z) are Fo, ® Bg,-measurable, so we
have

Vo esupp(p) N Qs—2,  a(p, 2)Vo(p, ) = a(ul Q, 2)Vo(uL Q,, ).

We can enter the part in the integration, and then use Fubini’s lemma

B[ [ (VA 0) -2 ) V0 2) o)

[ 0. 2( My (RY) f(ML@+M’L§§,w)-a(uL@’x)Wﬁ(ul—@s,m)de(u')) du(fr)]

. [ Y (,2) -, 2) V6, 2) o)

In the last step, we use f € A(Qs) and this finishes the proof. O
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APPENDIX B. EQUIVALENT DEFINITIONS OF THE EFFECTIVE DIFFUSION MATRIX

Recall that we defined a(U) and a.(U) according to eq. (4.1)-eq. (4.3). The proof
of Theorem 2.1 ensures the existence of a constant C' < oo and an exponent « > 0
such that for every m e N,

(B.1) |a(d,,) - a| + |a.(0,,) —a] < C37%™.
Throughout this appendix, we will only rely on the qualitative statement that
(B.2) a= lim a(d,,) = lim a,(0,).

m—oo m—oo

The first main goal of this appendix is to demonstrate that the definition we
chose for the bulk diffusion matrix indeed coincides with the “stationary” definition
appearing in works such as [69, 34]. Adapted to our context, this alternative definition
takes the following form. For

(B3) Po{um [ meg(n)ds, ge6 @) 04 @),
we let & be the d-by-d matrix such that for every p € R?,
(B.4) p-ap:=inf B, [(p+ Vu(u+00,0)) -a(p+ do,0)(p + Vu(p+d,0))],

where in eq. (B.3), we used the notation 7,9(un) = g(7—zp). Notice that for
g€ €2(RY) A (RY) and u 2 p = [paTrg(p)dr € T, the function p ~ u(p)
is typically not well-defined unless g is of finite support. However, the quan-
tity Vu(u,-) makes sense whenever the measure p is o-finite, since in the sum
Vu(p,y) = [ra V(729) (@, y)dz, the function g is local, and thus the integrand
V(729)(p,y) is non-zero only for z in a bounded set. With this interpretation
of Vu, the right side of eq. (B.4) is well-defined.

Theorem B.1. We have a = a.

The second main goal of this appendix is to demonstrate that the infimum
in eq. (B.4) is achieved in a suitable completion of the space I'. We also show
that the optimizer, which we call the (stationary) corrector, can be obtained as a
limit of approximations based on the finite-volume optimizers for v or v*. Denoting

M (RY) = {(n,z) € Ms(RY xR : ze supp p}
we introduce the space
L2 .= {f : MJ(R?) > R : f is measurable and E, [fRd |f ()2 d,u(x)] < oo},

and its local version

Jloc

(B.5) L= {f : MJ(RY) >R : f is measurable and
for every compact K cR?, E, [/}; |f ()2 d,u(:c)] < oo}.

In these definitions, we say that f: M,(R?) - R is measurable provided that the
mapping
MR xR - R
(,LL,LU) e f(u’x)l{:L’Esuppu}v
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is F ® B-measurable. The space .Z?

wloc 15 naturally endowed with the family of
seminorms )
{ go,loc - R

f oo B[Sl f ()P dux)]?

indexed by all the compact sets K ¢ R%. This family of seminorms turns .£>

e .loc nto
a complete space.

For every p e R and m e N, we let ¢(-,0,,,p) be such that the minimizer in the
definition of v(O,,,p) is £pa,, + ¢(-,0m,p), where we recall that ¢, 5, was defined
in eq. (4.1). Similarly, we let ¢*(-,0,,,p) be such that ¢, o, + ¢*(-,0,,p) is the
maximizer in the definition of v*(0O,,,a.(0,,)p). More precisely, using the notation
introduced in Proposition 4.1, we have

v(-, 0O, p) = gp,U +¢(-,0m,p),
and
u(-, Dm75~*(|:|m)p) =/ Om T <Z>*(', Dm,p).
Finally, we define V(Ep,m according to the formula

~ 1 1
(B-G) ¢p,m N m .[Rd ngf)(/i, Dmap) dx = m .[Rd d’(ﬂ)x + Dmap) dz.

Notice that, while ¢y, (x) is ill-defined when g ~ Poi(p), the quantity Vépm(u,-) is
still well-defined, for the same reason as in the discussion following eq. (B.4). Our
second main result is as follows.

Theorem B.2. The following statements hold for every p € R%.

(1) The sequence (Vpm)men is a Cauchy sequence in ("iﬂo%loc)d' Its limit, which
we denote by Vo, satisfies

(B.7) Vo e A (RY), EPUW Vv-a(p+V¢p)d,u] -0,
(2) We have
1
B i B [ [ 19000 D) - 9,09 a0
( ) m—00 p[p|Dm| Om P
as well as
1
B.9 lim E —f Vo (1, Om,p) =V (u,-)Qdu]:O
A o)
(3) The effective diffusion matriz a satisfies
(B.10) p-ap=E,[(p+ V(1 +d0,0)) - a(u+do,0)(p+ Vop(1+do,0))],
as well as
(B.11) ap =K, [a(p+00,0)(p + Vop(1+d0,0))] -

As a preparation towards the proof of these results, we state in the following
proposition a number of elementary properties about the function space I'.

Proposition B.3. Let g € € (RY) n 3 (RY) be an Fn, -measurable function, and
let u:= [paTpgdz €. The following properties hold:

(1) y= Vu(p+9dy,y) is a stationary field, i.e. Vu(u+6y,y) = Vu(T—yp + do,0).
(2) Vu has mean zero, that is,

(B.12) E, [Vu(u + 60,0)] = 0.
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(3) Vu satisfies the estimate

(B.13) E,[Vu(p+00,0)-a(u+ dp,0)Vu(p + dp,0)]

plénl /;n Vg(/%y)-a(M,y)Vg(u,y)dM(y)].

Proof. (1) We use the definition to write

1
(8 ) = i = [ o9+ Byune) = 7o+ 6,)

h—0 h
1
= }ng(l) 7 (fymn Teg (o + Oyshey ) — Tog (1 + 6y) dx)
1
= lim ( fy o, Tev9(Toytt + Ohe, ) = Tamyg Tyt + Oo) dw) -

From the first line to the second line, we used the fact that g is Fg,-measurable, so
if the transport vector x does not belong to y + O,,, then the integrand vanishes (up
to a boundary layer that vanishes in the limit h — 0). We then do the change of
variables z =z — y to get

o1
Opu(p +9y,y) = }}1_{{)10 X (A Tog(Toypt + Ope, ) — T2g(T—ypt + o) dz)
= 8ku(7—y,u + 507 0)7

which means that y » Vu(u +d,,y) is a stationary gradient field.

(2) We use the equations developed in the last question. Since g € € (R?), we
can exchange the integration and derivative and get

(B.14) Vu(p+ 0y, y) = [Rd VTg9(T_ypt + 60,0) dz.

We evaluate this gradient at y =0

E, [Vu(p+00,0)] =E, _/Rd VT.9(1+ do,0) dz]
=E, _/Rd Vg(T_ZMJr(F_Z,—z)dz]

=E, _/Rd Vg(,u+5z,z)dz]
=0.

From the second line to the third line, we used the stationarity of the Poisson point
process. Because g € €°(R?), then Jra Vg(p+9d.,2)dz =0 and the integration in the
third line vanishes.

(3) We pick a cube Qr, = (—%, %)d with L > 0, make use of the stationarity of
y = Vu(p+9y,y) and Mecke’s identity (see [52, Theorem 4.1])

E, [Vu(p + d0,0) - a(p + 0o, 0) Vu(p + 9o, 0) ]

1
:Ep[_/ Vu(u+5y,y)-a(u+5y,y)w(u+5y,y)dy]
|QL| QL

=E, [@ fQL Vu(p,y) -a(M,y)VU(uvy)dM(y)] -

We put the definition u = [p4 759 dz into the equation. For the gradient at y, as g is
Fn,-measurable, thus only the term V(7,9)(,y) for x € y + O, contributes. This



QUANTITATIVE HOMOGENIZATION OF INTERACTING PARTICLE SYSTEMS 49

gives

E, [Vu(p + 09,0) - a(p + 6o, 0) Vu(p + 6o, 0) ]

=E, [@ fL (fymn V(7:9) (1, ) dﬂf) -a(u,y) (fymn V(7:9) (1) dﬂf) du(y)]-

We next apply Jensen’s inequality to obtain that

(B.15)
E, [Vu(p + d0,0) - a(p + 6o, 0) Vu(p + 9o, 0) ]

= [1E.P

=E, 0] Jo (]gmn V(7:9) (1, ) dw) ~a(i,y) (]gmn V(7:9) (1, ) dw) du(y)]
[ 2

<E, :;|)|Dc§|L| 0, (]gmn V(7:9) (1, ) - alp, y)V(r2g9) (1, y) dm) du(y)]

<E, _;E;LH . (fxmn V(7:9) (1, y) - alp, y)V(T29) (11, y) du(y)) dm]-

In the last line, we use Fubini’s lemma and exchange [ (-+-)dz with [(--)du(y). In
this procedure, we have to enlarge the domain from Qr to Qr.3n, because for the
gradient at y € Qr, V(729)(u, y) contributes for the transport x € Qr.3n (see Figure 4
as an illustration). Using the stationarity of the Poisson point process, we have

B[ [, V@) )9 (ro) () du) |

=Ep[fD vy, y)-alp,y)Ve(p,y) du(y)},
which helps us conclude that
E, [(§+ Vu(p+00,0)) -a(p + d0,0) (€ + Vu(p + 6o, 0))]

n|QLegn 1
< 3% Qrvs ’Ep P ‘fu Va(p,y) -alp,y)Vg(u,y) duy) |-

1Qrl
We take L — oo and obtain the desired result. O

Remark B.4. The inequality eq. (B.13) is essentially sharp when Vg itself is close to
a stationary field. Indeed, if g is close to a stationary field, then

VT29(1,y) = Vg(Toapt, y — ) ~ Vg(i,y),

which implies that the application of Jensen’s inequality in eq. (B.15) is essentially
sharp. The error introduced by a boundary layer in a subsequent step of the proof
disappears as we take L. - oo at the end.

As a corollary of Proposition B.3, we can also propose the following equivalent
definition of a.

Corollary B.5. For any open set U € R%, we have
-~ 1
(B.16) 5-5£:£161£Ep [m /U(£+Vu)-a(§+Vu)du .

Proof. 1t is a direct result of Mecke’s identity (see [52, Theorem 4.1]) and the
stationarity of y — Vu(u + dy, ). O

With the help of Proposition B.3, we can now prove the first main theorem of this
appendix.
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Qryan

FIGURE 4. The red cube represents the cube @)1, and the blue cubes
represent the transport of small cubes z + O0,. It is clear that for
x € (Qr,.3n, the blue cubes and the red cube intersect.

Proof of Theorem B.1. We decompose the proof into two steps.
Step 1: Bound from below a > . We fix m € N and a sequence of approximate

minimizers {gb;,i)}i;l for the variational problem in eq. (B.4), which we write in the
form

() = [, Tegiln) da

for some g; € €°(RY) n s (R?). Now we propose a modified version in #1(0,,)
defined by

)= [ o) d,
with K; € R? a large compact set so that ¢~5§,i) e1(0,,) and
YyeOm, VoL (1) = Vol (1.y).
Then we test p + Vaz(f) in the optimization problem for v*(0O,,,¢) to get that
1

-1 1 1 ~i ~(i ~;
50 A (Dm)q2ﬂ‘3p[mfum(—§(p+v ;()))-a(p+V¢>§,))+q-(p+V¢§))) dp

1 1 : , :
=E, [m fDm (—5(19 + Vo) -a(p+ o)) +q- (p+ V(ﬁ,(f))) du] :

We use the stationarity of y qug)(,u +0y,Y), eq. (B.12) and let ¢ - oo to obtain
1 =-1 1 =
54 8 (Om)a>-5p-ap+p-q.
Taking ¢ = a.(0,,)p leads to
p-ap>p-a.(0n)p.
Finally, we let m — oo and conclude that a > &.
Step 2: Bound from above a < a. We hope to prove a < a by testing the variational

formula eq. (B.4) with a suitable candidate, namely the function ¢, ,, introduced in
eq. (B.6). Since ¢(-,Op,p) € 1 (0,,), and using eq. (B.13), we can approximate



QUANTITATIVE HOMOGENIZATION OF INTERACTING PARTICLE SYSTEMS 51

v&ﬁp,m in (fﬁloc)d arbitrarily closely with elements of I'. It thus follows that we

can use ¢pm, as a candidate in the variational problem in eq. (B.4), and use the
comparison inequality eq. (B.13) to get that

(B.A7) p-Bp<Ey[(p+ Vdpm (1 +00,0)) - alp+60,0)(p+ Vépm(p +60.0))]

<E, [ﬁ fum (p+ V(1,9 O, p)) - alp + Vo(p, y, Om, p)) du(y)]

=p-a(0m)p-

Finally, we let m — oo and conclude that a < &. U

In the proof above, we used {5p,m}m>1 as a sequence of approximate minimizers
for the variational problem in eq. (B.4). This already gives us a good hint for the
validity of at least some of the statements in Theorem B.2. We now turn to the proof
of the first part of this result.

Proof of part (1) of Theorem B.2. We decompose the proof into four steps.
Step 1: {Vdp.m}ms1 is a Cauchy sequence in (L2, We fix n < m and, recalling
the notation Z,, , = 3"Z% " 0,,, we observe that

~ 1
Vépn (1, y) = =N fRd Vo(u,y, @ + Op,p) do
n

1
ZE'[M > Vo(u,y,x+z+ 0y, p)da
m

2€Zm.n
1
=ﬁfw VT ®pmn(it,y) dz,
m

where the function ¢, is defined as

(B.18) ¢p,m,n(ﬂ) = Z é(p, 2+ Op, ).

2€Zm.n

For any compact set K, we use Mecke’s identity (see [52, Theorem 4.1]) and the
stationarity of Vo, m

Ep [/l; |V$p,m - V‘Zp,nﬁ(ﬂa Y) dﬂ(y)]

= pEP [ﬂ( |V$p,m - vQ’Z\gp,n 2(:“/ + 6y7 y) dy]
= p|K|E,0 [lva;p,m - vap,n|2(ﬂ + 507 O)] .

Then we use the comparison inequality eq. (B.13) and obtain that

E, [fK IV Gpm = Vol (11,) du(y)]

1 2
SPIKIEp[m fDm|V¢(u7y,Dm,p)—V¢p7m,n(ﬂ,y)| du(y)]
S p|K|(V(Dn7p) - V(Dmap))

By eq. (B.2), this shows that {V¢pm }ms1 is a Cauchy sequence in (.,2”.27100)“1.

Step 2: Harmonic property - setting up. Denote the limit by Vé,, we set things
up to prove the harmonic property eq. (B.7) by approximation. We fix s > 0 and
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v e €2 (RY) n o4 (RY) which is Fg,-measurable, and observe that
Ep [/Rd Vu-a(p+ Vép) du]
= lim E, [fQ vu-a(p+ V&Tp,m)du]

m—00

Jdim B, [fQ Vo(u,y) -a(p,y) (]gmmp + Vo (1, Yy, + O, p) dx) du(y)] :

We then use Fubini’s lemma to exchange the order of integration,

E, [/Rd Vu-a(p+Vep) du]

= lim —
m—00 |

<K [—/Qsm+5 (/:;H]m Vo(p,y)-a(p,y) (p+Vo(i, Y, @ + Om,p)) Liyeq,) d,u(y)) dx] )

For m sufficiently large, we can decompose the domain of integration in z in the
expression above into Qgm_g and Q3m,s\@Q3m_s. We analyse the contribution of each
of these quantities in each of the following two steps.

Step 3: Integration in Qsm_s. Notice that for x € Q3m_s, we have Qs € x + O,y
(see Figure 5 for an illustration), thus we can drop the indicator 1 {yeQ,) In the inner
integral and use the a-harmonic property of p+ Vé(x + Oy, p) to get that

ﬁE” [fc;)gm_s (/ac+Dm Vu(p,y) -a(p,y) (p+ Vé(u,y, 2+ Om,p)) du(y)) dx]
- 0.

B[ [ Te)-a,y) (04 T, 0,2 + O ) du(y)]

o

o T

23+ Qi x Q
s

2y o

F1GURE 5. The red cube represents ()5, and the blue and green cubes
represent respectively Q3m.s and Q3m_s. For xz € QQgm_s, we have
Qs C T+ Opy; for x ¢ Qgmys, (z+0,) NQs =; for z € Qzmis\Q3m_s,
T + O0,, and Qs have non-empty intersection but (s is not totally
contained in x + O,,. These three cases are represented by z1, 22, 23.
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Step 4: Boundary layer Qsm,s\Qsm_s. We use Young’s inequality to bound the
term with the integral over x € Q3m s\Q3m_s by

A
B oo (oo 700800 4 90001+ B ) () ]
m 3mis\gm_g T+Um s

AlQ3ms\Q3m—s| 2
< HEte, [ [ 9y duty)]
(A)

A 9
+—F [] (f +Vo(u,y,x + Opy, d )dx]
TN I TV U ey lp+vVo(uy p)|” du(y)

(B)

For the term (A), we have, for a constant C' that may depend on s,

() <CA3 B, | [ [vu(nu)Pdu(y) | -

For the term (B), we use the stationarity to observe that

E / +V Y, T+ Oy, 2q ]
p[ (2+00m)N S’p ¢(M Yy, p)| :U'(y)
=E [ +Vo(u,y, O, 2q ]
p[ — S)|p (ks y )" du(y)

We apply once again Fubini’s lemma to (B) and get that

A
(B) = mEp [ngm-\ng_, (fmm p+ Vé(i, Y, O, p)| 1{y€(—x+Qs)}dN(y)) dm]

A
= —|Dm|Ep I:‘/E“m |p + V¢(/J,, Y, Dmyp)|2 (L3m+ \Qam 1{y€(—x+Qs)} d.’L’) d/.l:(y):l

AlQs
< ||—LQ ||EP [L ’p + v¢(u7 Y, Dm')p)|2 l{dist(y,aﬂm)gs} d/,l/(y):l .

That this term converges to zero is a consequence of the stronger estimate given by
Lemma B.6 below. This concludes the proof for v e € (R%) n s (R?), and then we
can use density argument to extend to general v e ! (R?). O

In the proof above, we appealed to the following boundary layer estimate, which we
state as a separate lemma for future reference (and which is stronger than what was
needed for the purpose of the proof above, since the boundary layer size is allowed to
increase with m).

Lemma B.6 (Boundary layer estimate). For every sequence (Sm)men Such that
Sm < 3™ and limy, 00 378, = 0, we have

, 1
(B.19)  lim Ep[—f D+ Vot y, O, ) Lt (.00 )25} () | = 0.
Pl0m| Jom

m—00

Proof. The idea is to make use of the renormalization argument. We define a
mesoscopic scale n associated to m such that s, <3", n - oo and m —n — co. Then



54 ARIANNA GIUNTI, CHENLIN GU, JEAN-CHRISTOPHE MOURRAT

we immediately have

1

Ep |:p||:|m| /‘;‘m |p + VQS(M’ Y, Dmap)|2 1{diSt(y76Dm)<sm} d[t(y):l

1 2
<E, [m _/Dm lp+Vo(u,y, Om,p)| 1{dist(y,amm)<3n}dﬂ(y)]-

We propose to compare ¢(+, Oy, p) With ¢p ., € 7 (O,,) defined as in eq. (B.18):
¢p,m,n(ﬂ) = Z d(p, 2+ Op, p).

2Zm,n

Then we have

1 2
51 [ . D) Loy
p[p|Dm| o p+Vo(u,y P Lidist(y,00m)<3m) u(y)]

_1 2
<2E D+ V(i q
p[p|Dm| 0am\Qamangn PV Epmin (11:9) u(y)]
(B.20)
eq. (B.20)-a
! 2
+2E,| —— Vopmmn(t,y) = Vo, y, Om,p)|” d y:|
g [p|Dm| Q3m\Q3m,2x3n | p (N ) (,LL )| :LL( )

eq. (B.20)-b

For the first term eq. (B.20)-a, we do partition of sum into cubes of size 3", then we
have

. 2
| o e p+v WP d ]
”[p|um| o P4 V) dio)

=5

|Dm| 2€Zm,nN(Q3m\Q3m _ox3n) pl:p||:|n| #+0n
_ Q3 \Q3m_ox3n|
|Q3m|
<3 M.

Ip+ V(1,2 + Op, p)° du(y)]

v(0On,p)

For the second term eq. (B.20)-b, we have

1 2
Ep| —— Vopmn(it,y) = Vo, y, Om,p duy]
p[pIDm\ ng\ngmgn' panan (£ Y) ( m:P)I” duly)

SE r—— V m,n ) —V 9 7Dm7 2d
p[p|Dm| ngl Dpman (1Y) = Vo (i, y )| u(y)]
= V(Dnap) _V(Dmap)’

Therefore, when we take m,n — oo, both eq. (B.20)-a and eq. (B.20)-b go to 0, so
the boundary layer in a mecroscopic scale can be neglected. O

Now that the gradient of the whole-space corrector V¢, is well-defined, we can
proceed to complete the proof of Theorem B.2.

Proof of parts (2) and (3) of Theorem B.2. We start by discussing the validity of the
identities eq. (B.10) and eq. (B.11). We use the stationary approximate corrector ¢, ,
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defined in eq. (B.6), and observe from eq. (B.17) and Theorem B.1 that

p-ap=lim E,[(p+ Vépm(pt+00,0))a(u+00,0)(p+ Vpm(u+8,0))]

. 1 ~ ~
= lim Ep [m \/I;lo(p'i‘VQsp’m)'a(p+v¢p7m)d/,£:|.

The identity eq. (B.10) then follows from the convergence of Vap,m to V¢, in (.,5,”_210 . d,
For the second identity, we can use the fact that

m—>0oo

. 1 _
lim Ep[—/ a(p+Ve(p,-Omn,p)) du] = ap,
0| Jom

the estimate eq. (B.8), and the stationarity of V¢,. The identity eq. (B.9) can also
be deduced from eq. (B.8) because

1
Ep[ Vo™ (1, Om,p) = Vop(p, -)I2d#]

p|80m| Jom

1
) 2Ep I:m -[:Im |V¢(,u7 K Dm7p) - vqsp(:uﬂ )’2 d/l,:|

1
2E —[ ¥ a'va7 - a'aDma 2d .
+ p[p“jm| Dmlvcb (1 p) = Vo(u )| u]

By eq. (4.26) and eq. (4.27), the second term can be bounded by J(O,,,p, 8« (0m)p);
and by eq. (4.19) and eq. (B.2), this quantity converges to 0 as m — co. From now
on, we thus focus on the proof of eq. (B.8).

The idea of the proof of eq. (B.8) is very close to that for eq. (B.7) and eq. (B.19).

We fix a mescroscopic scale n = [%J, and then use the decomposition
E [—1 [ 19y - vo(n, -0 >|2d]
M) — 2208 » D 19
P £|0m| Jon P "

1 - 2
<2E, [m fDm [V op(tty) = Vpn (i) dﬂ]
(B.21)

eq. (B.21)-a

1 ~
+2E —f V¢ n 5" -V 7'7Dmap 2d ]
o[ o 19 = 96 D)

eq. (B.21)-b

For the first term eq. (B.21)-a, we use the stationarity to transform to the integration
on unit cube g, and then use the fact that V¢, , converges to V¢, in (.,Sf.zloc)d to
get that

m—00 n—oo

. . 1 ~
lim eq. (B.21)-a= lim E, [— f IV pn(pts) = Vo (p,)|* dp| = 0.
p|0o| Joo
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Thus it suffices to finish the second term eq. (B.21)-b. We use the definition in
eq. (B.6) and Jensen’s inequality to get that

eq. (B.21)-b

1
- 28,

o] Jo ‘(]gm V¢(M7y,$+|:|nap)d$)—Vé(u,yﬂm,p)
m m n

2
du(y)]
1
<2E, [m fm ]imn Vot ys &+ Opyp) = Vo, ys O, p)|* da du(y)]

dn 1
<2x3"E, [— f f Vo (1, + Oy p) = V11,9, Oy )| dpa(y) dw]
P|Dm| Qszmygn Jz+Op

<2x(eq. (B.21)-bl +eq. (B.21)-b2 + eq. (B.21)-b3),

where in the last line we decompose once again the integration into three terms with
respect to the domain

i |1
€q. (B21)'b1 =3 d IE’p AT / ‘vé(/’L7 Y, T+ D?’Mp) - v¢(:“7 Y, Dm7p)|2 dlu(y) dx:l ’
_p||:1m| Q3m_1ox3n Jo+0n
_ [ 1 2
eq. (B.21)-b2=3""E | —— f p+ Vo(u,y, o +0n,p)|” du(y d:r],
( ) P | 20| JQsmisn\Qam_10x3n Ja+O, | (s I duly)
_ [ 1 2
eq. (B.21)-b3 =3 ng | —— f p+V 9, 0m,p)|” d dm:|.
( ) P _p||:1m| Q3mi3n\Q3m_10x3n Jx+0n | iy )| #w)

The terms eq. (B.21)-b2 and eq. (B.21)-b3 are easy to treat as they are boundary
layer terms. For eq. (B.21)-b2 we can use the energy bound

eq. (B.21)-b2 < €3~ ™™y (O,, p) —— 0.

For eq. (B.21)-b3, since the function [p + Vo (u,y, IZ|m,p)|2 does not involve x, we use
Fubini’s lemma that

eq. (B.21)-b3

=-37I"E, [ﬁ o ( fQ e\ sogn ED) d-%') Ip+ V6 (1, y, O, ) du(y)]

<E, [ﬁ Oumm\ Qo aan Ip+ V(4 y, O, p) du(y)]

=E, [ﬁ oo\ Gum s P VO Opm, p)| du(y)] +E, [m o\ Qo Ipl? du(y)]
— 0.

m—00

Here from the second line to the third line, we use the fact that the gradient
contributes only on Q3m3n\@Q3m_20x3n. Then we do a decomposition: the integration
on Q3m.3n\@3m can be calculated directly, since ¢(u, Oy, p) is Fn,,-measurable and
the gradient vanishes; the integration on Qgm,3n\@Q3m_20x3» can be bounded by the
boundary layer estimate in Lemma B.6.
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Finally, we focus on eq. (B.21)-bl. We rewrite the integration [ng_IOXSn as

eq. (B.21)-bl
L 2
<E,| —— > f Vo, y, z+ 2+ 0, p) = Vo, y, Om, p)* d dz |.
g p“:'m’ Un 2€Zm.n x+z+Dn| ¢('u Y&z " p) ¢('u Y, Hm p)| :u(y) €L

dist (2,00, )>5x3™

For each fixed x € O,, we can propose a sub-minimizer ¢, o, +w, for v(0,,, p) defined
by (see Figure 6 for an illustration)

Wy = ¢('5Dm\UI)p)+ Z gb(-,1:+z+|3n,p),

2€Zm.n
dist (2,00, )25x3™

where

U, = U (z+2z+0,).
2€Zm.n
dist (2,00, )25x3™
The gradient of w, and ¢(-,z + z + O,,p) coincides on every cube z + z + O,, SO we
can write

1

r p|l:| | Z L+2+D |V¢)(,U,, Y, r+z+ Dn;p) - V¢(M, Yy, Dm,p)|2 dlu,(y)
m n

2€Zmn
dist (2,00, )25x3"

1
SE —f x ) - ) aDm7 2d
pl:p“jm’ o [Vwe (1, y) = Vo(p,y p)|"du(y)

(] O, \U.
s By e B\l g v |- o0 )
2€Zm.n |Dm| |Dm|
dist (2,00, )25%x3™

IN

<v(0n,p) - (O, p) + 5 x 375 Alp]%,

where we used the quadratic response (4.9) from the second line to the third line. This
implies that lim,,, . eq. (B.21)-bl = 0, and thus completes the proof of eq. (B.8). O
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