N

N

A spectral dominance approach to large random
matrices: part II

Charles Bertucci, Jean-Michel Lasry, Pierre Louis Lions

» To cite this version:

Charles Bertucci, Jean-Michel Lasry, Pierre Louis Lions. A spectral dominance approach to large
random matrices: part II. 2024. hal-04474892v1

HAL Id: hal-04474892
https://hal.science/hal-04474892v1

Preprint submitted on 23 Feb 2024 (v1), last revised 19 Mar 2024 (v2)

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-04474892v1
https://hal.archives-ouvertes.fr

A SPECTRAL DOMINANCE APPROACH TO LARGE RANDOM
MATRICES: PART 11

CHARLES BERTUCCI #, JEAN-MICHEL LASRY®, PIERRE-LOUIS LIONS®:©

ABSTRACT. This paper is the second of a series devoted to the study of the dynamics
of the spectrum of large random matrices. We study general extensions of the partial
differential equation arising to characterize the limit spectral measure of the Dyson
Brownian motion. We show that several results of part I extend to cases in which
there is no spectral dominance property. We also provide several modeling extensions
of such models. Finally we establish new regularizing results for the case of the Dyson
Brownian motion.
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1. INTRODUCTION

In this paper, we precise and extend some results and proofs introduced in part I [3].
Our main interest is the study of the partial differential equation (PDE)

om + Oy (mH[m]) = 0 in (0,00) x R,
m|t=0 € P(R)a

(1.1)

and of some of its extensions. We shall call (1.1) the Dyson equation in the rest of the
paper. In (1.1), H[m| denotes the Hilbert transform of m and P(R) denotes the set
of probability measures on R. This equation naturally arises in the theory of random
matrices as the limit equation for the spectral measure of the Dyson Brownian motion.
We refer to [1] for a comprehensive and detailed introduction to the theory of random
matrices.



For the moment, most of the literature on random matrices on equations of the form
of (1.1) has been focused on the exact nonlinearity mH[m]. In this paper we provide
significant improvements on the results obtained in this case. Furthermore, following
part I, we also present results on other nonlinearities of the same form. Let us insist
upon the fact that we believe that, for practical applications, it is fundamental to de-
velop techniques which are robust to small changes in (1.1).

The rest of the paper is organized as follows. In Section 2, we recall notations and
results of the first part which shall be used here. We then precise and correct some
results and proofs of the first part I in Section 3. In Section 4, we extend the results
of part I to more general equations, before presenting new regularizing properties of
the pure equation (1.1) in Section 5. We then conclude this paper by indicating some
extensions which are natural from a modeling perspective in Section 6.

2. NOTATION AND RESULTS OF THE FIRST PART

2.1. Notation. The set of Borel probability measures on R is P(R), when not specified
otherwise, it will be endowed with the weak * convergence. For any 1 < p < oo,
u € LP(R), we denote by H[u] its Hilbert transform, that is the linear anti-self adjoint
operator on LP defined on smooth function with the formula

Hlu(z) = / Mdy.
R T—Y
Recall that for m € P(R), H[m] is the distribution p.v.(1) x m, defined against smooth

test function ¢ through
1
<p.v.() *m, ¢> = —/ H[pldm.
€z R

We denote by Ag the half-Laplacian operator, defined by Ag = %H . On smooth func-

tions, it is thus given by
u(z) — u(y)
Aplul(z) = / ———=—=dy
A A
Let us also define for > 0 the operators As and A_s with

L[ @), e [ s )
A(;[u](ac)—/wmz(S @ =92 dy, A-slu)(z) /|zy|<5 (z—y)? dy.

For a locally bounded function u on a subset Q of R?, we define for all z € Q

us(x) = hg;i;lf“(y)v u*(x) = thnjglUlp u(y).

2.2. Characterization of solutions of the Dyson equation. As in part I, we are
going to going to say that m is a solution of (1.1) if u(¢, ) := my((—o0, z]) is a viscosity
solution of the primitive PDE

(2.1) Ou + dyuAp[u] = 0 in (0,00) X R,
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which is simply obtained by integrating (1.1) with respect to z. Naturally, the previous
equation is associated with boundary conditions

YVt >0, wu(t,—o00)=0, wu(t,co)=1,

and the initial condition ug := mg((—o0,x]), which is thus non-decreasing. We showed
in part I that, in this context, this equation is well suited for the theory of viscosity
solutions since it has a comparison principle. Moreover, this comparison principle does
not rely on the exact form of Ay (hence of H[:]), but rather on the fact that it is an
elliptic operator. Hence, it extends naturally to more general equations, namely PDE of
the form

(2.2) Oru + Oguc(x)Ag[u] + b0yu = 0 in (0,00) x R,

where ¢ : R — R is a non-negative continuous function and b : R — R is continuous. We
now give a precise definition of viscosity solutions for (2.2).

Definition 1. An usc (resp. lsc) function u : Ry X R is a viscosity sub-solution of (2.2)
(resp. a super-solution) if for any T > 0, for any ¢ € C’;’l, 0 <9 < oo (tg,xo) € (0, T]xR
point of maximum (resp. minimum) of u — @,

¢(to, zo) + 02d(to, To)c(z0) (A-5]d(t0)](z0) + As[u(to)](x0))
+ b(20)029(to, z0) < 0 (resp. > 0).

Definition 2. A wiscosity solution of (2.2) is a locally bounded function such that u* is
a viscosity super-solution and u, is viscosity sub-solution of (2.2).

Below we shall also use the notion of viscosity solutions for slightly more involved PDE
and in those cases, the adequate notion of viscosity solution is the natural extension of
this one. In part I, several results were introduced on equations of the form of (2.2),
namely the propagation of Lipschitz estimates as well as comparison results for viscosity
solutions.

Let us remark that equations of the same form as (2.2) have been considered in-
dependently of random matrices, namely because of their applications in dislocations
problems. We refer the reader to [6, 7, 5] for more detailed and such equations and their
uses.

2.3. Derivation of the Dyson equation. We briefly recall the usual derivation of
(1.1), using the so-called Dyson Brownian motion. Consider a collection (B%);en of
independent Brownian motions and a sequence (AY)yen such that for all N > 1, AN €
RY with AN < )\é-v as soon as i < j. It is well known (see e.g. [4, 11, 1]) that when, in
law,

N
lim N™') " 6,~ =mg € P(R),

N—oo P
then for all t > 0, N1 Zfil 5)‘Nt converges in law toward m; € P(R), where the processes

(()\%)tzo)lgz‘gN are the unique strong solutions of

1 1 V2
(2.3) AN, = = dt + ——dB;

=% Y e S
3
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and (m¢)i>0 € C(R4,P(R)) is the unique solution of the Dyson equation (1.1) with
initial condition my.

3. CORRECTIONS ON THE FIRST PART

The first correction we make is on the convergence result presented in Theorem 3 in
[3]. At the beginning of the proof, we considered an element F' given as a limit point
of the sequence (Fi)n>2 through a compactness argument. If this sequence is indeed
relatively-compact almost surely, the problem is that the limit point depends on w € 2.
The exact same argument can be made correct by simply considering instead

F*(t,x) = lim sup Fn(tn,xn).
N—oo,xny—x,tNy—t
The exact same computations we presented in [3] then establishes that, almost surely,
F* is a viscosity sub-solution of the equation. The same argument can be made to show
that F, the liminf of (Fy)n>2, is almost surely a viscosity supersolution. We conclude
as usual in viscosity solution theory, using the comparison result (Proposition 4.4 in [3])
to establish that almost surely F* < F, and thus the result follows.

Corollary 2.2 of [3] is proved and detailed in Section 4.4 below.

The equations (4.31) and (4.32) of [3] should read differently, as a negative sign should
be in front of the constant C. In (2.43) and (4.52), it lacks the condition = > y.
4. GENERAL EXTENSIONS OF THE DYSON EQUATION

In this Section, we present various results of well-posedness for equations of the form
of (2.2).

4.1. Propagation of Lipschitz regularity for non-parabolic equations. We come
back here on Theorem 7 in [3], namely to make precise how to adapt Proposition 4.2 of
[3] to the case of an equation of the form

(4.1) Oru + Oguc(x)Aplu] + B(z;u)0yu = 0 in (0,00) X R,

where ¢ : R — (0,00) is a smooth function such that inf; ¢(z) > 0 and B is given by
Baiw) = [ Ae.pyul)ds

for a smooth 3 : R? — R which is smooth but not necessary non-negative. We recall
that this type of equation models large interacting systems, similar to (2.3), in which the

pairwise interaction is given by f)(j‘%i‘\j) In such a case, we obtain that c¢(x) = f(z,x)
e @) + (= )0, (2.) — 2.2
z,y + (& — Yy z,Y)— Z,T

which is smooth as soon as f is smooth. In [3], we explained in details the case in which

(4.1) has a comparison principle. We now investigate in details the case in which such

a comparison does not hold. In this situation, to overcome the lack of parabolicity of

the equation, we have to use some regularity. Namely, we show that a Lipschitz bound
4



propagates for (4.1), and that we can apply a Gronwall like result on Lipschitz viscosity
solutions to show a uniqueness result.

Let us recall the usual 72 (R) Sobolev semi norm defined by
(4.2) ul? . == / u(z)Ao[u](z)dz.
H? R
The Fourier representation of this semi-norm is
g = [ Ielite)Pde.
We have for any u,v € H?
(43 Lt <l g ol y [ wole] < gy ol

We shall use the following (standard) Lemma several times.

Lemma 4.1. Let u and v be a bounded functions such that HUHH% + ||1)HH% < 00. Then
2 2 1,112 2 2
luoll% 4 < 2(llulls vl 5+ llull 3 [1v115):
where C' depends on v.

Proof. 1t suffices to Verify it with the Fourier transform.

\fl’/ — 2)0(2)dz dg /‘/ (& — 2)V/|€|o(2 dz
<[ ‘ [ ile = HE=AT + VDo)
<‘/ — 2)VJ€ — z|0(2)dz| + ‘/ — 2)0(2)\/|2]d=

< 2(|fullZ Nl y + lullZlivl?, )

)

O

Before proving the propagation of a Lipschitz estimate, we state a regularity regime
for the nonlinear coupling B. The requirements are stated on S with the convention that
x is the first argument of 8 and y its second. Furthermore, the operator Ay is always
used on the x first argument. We assume that [ is smooth and that

(4.4) B, 023, 0y € LY (Ly).

(4.5) AO/B7 A()aazﬁa AOaa:a:/B € L;}:,y

The first condition (4.4) ensures that B(-;u), 0;B(-;u) and 0, B(-;u) are bounded func-
tions as soon as u € L. The second condition implies that all those functions have

a bounded H? semi-norm depending only on ||u|]|oo. This last fact simply follows from
(4.2).
5



Proposition 4.2. Assume that (4.4) and (4.5) hold. Let u : [0,00) X R be a smooth
function solution of (4.1) such that for all t > 0,u(t,-) is non-decreasing, bounded, and
u(—o00) = 0,u(oc0) = 1. Then, for any T > 0, there exists C > 0 depending only T c, B
and ||u(0,)||cr.e such that ||0zu(T, )|l < C.

Proof. The proof follows the same idea as in Proposition 4.2 in [3]: ultimately, the result
follows from a maximum principle like-estimate on the PDE satisfied by 0,u, which itself
depends on an estimate on Jdyu obtained in a similar fashion.

Step 1: A fist estimate on the singular term. We start by multiplying (4.1) by
Ap[u] and by integrating over space, we then obtain

G2 DA O@r + [ et 2) Aofu(b) @) d

(4.6)
_— /R Ao[B(su(t)eult, )] (@)ult,x)da

Let us now remark that

/ Ao[B(+ u(t)dyult, )| (x)u(t, z)dz = / Oz (Ao[u(t) B(-; u(t))](z)) u(t, v)dz
R R
- /R u(t, ) Aol0s B u(t)u(t)] (v)dz,

from which we obtain

) / Ao[B( u()duu(t, ] (2)ult, x)dz — / Ao[B(s u()duu(t, ] (2)ult, )dz
R R
+/3a: (Ao[u(t)B(+;u(t))|(z)) u(t, v)dz
R
—/Ru(t,a;)Ao[amB(-;u(t))u(t)](a;)d:c,
= [ duutt.a) (Aafu(® BCsu(t)o) - Blo.ul) Aafu(t]) ) o
R
- /R w(t, ) Ao, B(-s u(t)u(t)] () dz.

From Lemma 4.1,

/Ru(t, x)Ao[0xB(+; u(t))u(t)](z)dx

2
<O+ [ul?,y).



Let us now compute

['(z) : = B(z)Ao[u(t)](z) — Ao[Bul(x)
/B x)(u(z) —u(zx + z)) — (B(z)u(x) —B(w—i—z)u(x—i—z))dz
52
(r+ 2z B(x))u(x + z
_[Bl= B,

= 0,B(x) /R wetz) - u(x)dz + /R O(z, z)u(z + z)dz,

z

where © is a smooth function, given by the Taylor expansion of B(-;u). In the previous,

we lost the dependence of B in u to lighten the notation. The second term of the right
1

side is smooth and has a finite H2 seminorm. The first one is the product of a smooth

integrable function and H[u]. Since H is a bounded operator in H %, we can deduce from
the Lemma 4.1 that HI‘HiIl <C(1+ ||UHZ;) Hence, returning to (4.6), we deduce that
2 2

Gl + [ oot o) (Aou(®l(@)Pde < OO+ [l )

Thus, from Gronwall’s Lemma, we obtain that there exists C' > 0 such that

sup ||u(t) i / / 2)Opu(t, z)(Ao[u(t)](z))?dzdt < C.

t<T

Step 2: Estimate on the time derivative of the solution. Let us remark
that since for all ¢ > 0, u(t) is non-decreasing and bounded, we deduce that d,u in
bounded in L$°(LL). Hence, since B is uniformly bounded, we also deduce that (¢,z) —
B(z;u(t))0yu(t,x) is bounded in L°(LL). On the other hand, we have that for all
t>0,xe€R

[e(@)0zult, 2) Ao[u(®)) ()] = v/Ozu(t, 2)/c(w)Dsult, )| Ao[u(®)] (x)].

Remark now that Holder’s 1nequahty yields that (¢,z) — c(z)0zu(t, z)Ao[u(t)](x) is
bounded in L?(L!). Recalling the bound on Bd,u, we deduce from the equation (4.1)
that Oyu is also bounded in L?(Ll). Applying 0; to (4.1) and introducing v = dyu, we
find

Opv+c()0zulplv(t)](x)+(c(z) Ao[u(t)]+B(x; u(t)))dzv(t, z) = —B(x,v(t))dyu(t, ) in (0,00)xR.

Hence, from the maximum principle (recall that Ay preserves comparison results and
that both ¢ and d,u are non-negative), we obtain that

/Rﬁ(x, 2)u(t, z)dz

Then, since v is bounded in L?(L}), it follows that (t,z) — B(x,v(t)) is bounded in
L?(LS®). Hence we obtain from Gréwall’s Lemma that

[0(t)lloo < C + M(#)[|0zu(t, 7)o,

where M is a bounded function of L?((0,00),R). Note that C here depends on ||v(0)|
which depends on ||cd,upAp[ug]||so, Which can be bounded by ||ug|c1.a-
7
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Step 3: Bound on d,u. Then, from (4.1), we obtain
(4.7) ||le(x)OruAplullloo < C 4+ M(1)||0pu(t, )| co-

We now apply 9, to (4.1) and, with the notation w = d,u, we find
Orw~+0yw(c(x)Ap[u(t)] + B(x;u(t))) + c(x)w(t, x) Ag[w(t)]
= —(z)w(t, z)Ao[u(t)](x) — 0. B(z;u(t))w(t,z) in (0,00) x R.
Recall now that since inf, ¢(z) > 0 and ¢ is bounded, we can use the bound (4.7) to

obtain with Gronwall’s Lemma that w is bounded which proves the claim.
O

In fact, we have even proven more regularity as the next result explains.

Proposition 4.3. Under the assumptions of the previous result, there exists C > 0
which depends only on T, ¢, B, ||u(0,)||c1.« and n € (0,1) such that the norm of u in
C"([0,T],C™(R)) is bounded by C.

Proof. Recalling the previous proof, there exists C' > 0 such that
[0ulloo + [[0zulloe < C.

Hence, since ||ul|co < ||t|t=0]|co, We deduce from the so-called Aubin-Lions Lemma the

required result. O

4.2. Uniqueness of Lipschitz continuous viscosity solutions. We now establish a
uniqueness result for viscosity solutions of (4.1) which satisfy the regularity established
in the previous Section.

Theorem 4.4. Assume that (4.4) holds. Consider T > 0, u; and uz two viscosity
solutions of

Oru + c(x)0pudolu] + B(z;u)0yu =0 in (0,T) x R,
such that Oyuy, dzuz € L and such that uy and ug are both continuous, bounded and
satisfy u1(0, ) = uz(0,x) for all x € R. Then uy = us.

Proof. Let us first remark that (4.4) is clearly sufficient to show that there exists C' > 0
such that for v,w € L™,
I1B(;;v) = B(;;w)loo < Cllv = w]loo-
We denote by M (t) := ||ua(t) — u1(t)||eo and, for €,7 > 0, we consider
1
Me,’/‘($7t7x7 y) = ul(tv x) - u2<37 y) - 2(($ - y)2 + (t - 3)2) - Tw(x)7

where 9 (z) = (22 + 1)% We want to show that M (t) = 0 for all ¢ > 0. In order to do
so, we are going to prove that M(t) < C fot M (s)ds for some C' > 0, which is sufficient
to establish the claim since M (0) = 0. Recall that from the time regularity of u; and
ug, M (-) is continuous. Assume that the previous inequality does not hold, hence, up to
exchanging u; and wusg, there exists «,~,T > 0 > 0 such that for any €, > 0 sufficiently
small,

t
sup {Me,r —y(t+s) — C’o/ M(s)ds|x,y € R,t,s € [O,T]} > K,
0
8



where C is a constant to be chosen later on. Since u; and ug are bounded, there exists
a point of maximum (t., Sy, T«, yx) of M, (¢, s,2,y) —y(t +s) — Co fg M (s)ds. We are
going to assume that s.,t. > 0. The case in which one of the two is 0 can be treated by
standard arguments quite easily.

Since w1 is a viscosity solution of (4.1), it is in particular a viscosity sub-solution of
this equation. Hence, we obtain that for any § > 0

() (90* — Y m//(ac*)) / ©1(x4) — 921(96* + Z)dz +/ Uy (b, ) — 2 V(tey e + 2)
‘ {Jz1=} z {12]>} 2

Ty —
+

Sy b CoM (1) + Bz ur (t) 22 <o,

where ¢1(z) = & (z — y+)? + rip(z). Similarly, since uy is a viscosity super-solution of
(4.1), we also deduce that

c(y )x* — Yx / 902(9*)902(3/*+Z)d2+/ UZ(S*vy*)* S*,y*+z
€ {I=]<6} 2 {I2]>6} 2?

ty —
+ — 7+ Blye us(s:) >0,
where @5 (y) = —3 (2. — y)%. Combining the two relations yields
2y + () = </ P1(2+) — 2(yx) — %0156* t2)tea(yet2)
€ {|=I<a} z
+/ u1(t*,x*) - uz(s*,y*) - U1(2t*71‘* =+ z) —+ UQ(S*,y* + Z) dz>
{|z>6} z
+ (r@b'(m*)c(x*) 1 lele) —elw)) (e —y*>) ( / erl@) = erfe ) )
€ {|21<5} z
+/ u1(t*,x*)—u;(t*,x*+z)dz>
{|z|>6} z

Ty — Yx
€

_l’_

(B(@ai i () — Byaiua(s.))) + CoM(t.) <0
Using the definition of ¢; and (2, we obtain that

/ 01(+) — P2(Ys) — ©1(T4 + 2) + 2(ys + 2)
{l=I<6} 2

dz < CS(r+eh).

From the definition of (¢, S«, 4, yx) we deduce that
/ ul(t*,m*)—uz(s*,y*)—ul(t*,x*+z)+uQ(s*,y*+z)dZ<T/ ¢($*)_¢($*+2)dz
{lz|>6} {|2]>6}

22 - 22

<r(1+67Y.

From the same argument, it also holds true that

/ P1(7x) — p1(ws + Z)dz+/ u (te, i) — U (s, Tu + 2)
{l=1<6} {Iz|>6}

dz < CS(r+e 1)+C5™1

22 22



Finally, thanks to the regularity of B,
B4 ur(t)) = Bys; ua(s:))| < Crllwe — yal + lua(te) — ua(s:)loo)-

Using the four previous estimate, we deduce that

2y + CoM (t,) <C (M +r+ w(e)> (S(r+e ) +r(l+51)

Tx — Yx

+ C1(jen = gl + flua (te) — uz(s4)lloo) | =

As usual in this kind of arguments, we always have (¢, — s,)% + (2+ — yx)? < w(e)e, where
w(e) — 0 as € — 0. Let us take K > 0 such that u is, uniformly in ¢, K Lipschitz in
xz. For such a K, |z, — y«| < Ke. Moreover, using the time regularity of u;, we can
compute

[ur (t2) — wa(se)lloo < M(te) + [luz(te) — ua(se)lloo < M () + @ (|tx — s4l),

for a modulus of continuity w, which depends only on uo. Hence, using those relations,
we arrive at

2y + CoM(t,) < C(K +w(e) +7)(r(1+67Y) + 6™ + Oy (Ke + M(t,) + Co(V/e)

Hence, taking Cy > C7 and simplifying by C1M (t.), we arrive at a contradiction by
taking first the limit » — 0, and then setting § = €? and taking the limit ¢ — 0.
The previous contradiction implies that M(t) < Cy f(f M (s)ds, from which the result
follows. O

Putting together Propositions 4.2 and 4.3 and Theorem 4.4, we then arrive at the
following.

Theorem 4.5. Assume that (4.4) and (4.5) hold and that ugy is a non-decreasing func-
tion such that ||ug||ci.e < co. Then, there exists a unique viscosity solution u of (4.1)
which is continuous and such that Oyu is a bounded function, locally in time.

4.3. Comments on the cases in which ¢(-) vanishes. Let us note that the case in
which ¢(+) vanishes can lead to more complex situations. To justify our claim, we recall
the so-called Wishart case. In this situation, the PDE at interest is given by

(4.8) O+ x@xu/R Wdy + (n — 1)0zu + b(t,x)0yu = 0 in (0,00) x (0,00).

In the previous, n > 1 is a parameter of the model, b is a standard drift term and the
previous equation is associated to the Dirichlet boundary condition

u(t,0) =0 for all ¢ > 0.

When b is simply given by b(t,x) = —z, there are explicit stationary solutions of the
previous equation. There are given by means of the so-called Marcenko-Pastur distribu-
tions, which we recall here. Consider the density m : (0,00) — R4 given by

/Oy )@ )

2nx
10
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where A+ = (1£+/n~1)%. Then, define F(z) = [;" m(y)dy. This function F satisfies for
all z >0
(9xF(a:)<n—1—a:+:c F<$)_F<y)dy>:0.
Ry (x —y)?
Hence, F is a stationary solution of (4.8) when b(t,x) = —=x.

Note that for any n > 1, this stationary solution is Lipschitz continuous, but that this
property fails for n = 1, because F' is only C A singularity is then present at x = 0,
precisely the point where both ¢(-) and b(-) vanish. In our opinion, this singularity is a
strong argument in favor of the non-propagation of Lipschitz regularity. Even though, we
insist upon the fact that even if: i) F' is the unique stationary solution of this equation,
ii) it is the limit in long time of any solution of (4.8), it is still not sufficient to establish
the fact that we cannot propagate Lipschitz regularity as it could simply deteriorate in
time.

In this case, because the singularity happens at the boundary of the domain of interest,
it is fairly immediate to overcome this possible singularity at the boundary by using the
Dirichlet boundary conditions. However, in general, if ¢(-) vanishes inside of the domain,
the situation seems to require new arguments.

4.4. The case of a singular drift. We explain in this Section how the previous study
naturally extends to the case of

(4.9) Oyu + c(x)0yuAplu] + b(x)0zu = 0 in (0,00) X R,
where ¢ is still a smooth function satisfying inf¢ > 0 but now b : R — R is only a
measurable function on which we impose that there exists C > 0 such that

b(z)| < Cy, a. e. for z €R,

4.10
( ) b+ Cyld is a non-decreasing function.

The last assumption on b implies in particular that for any = € R, one has b(z™) :=
limy - ey b(y) < limyyp4 0 b(y) =: b(zh). With a slight abuse of notation, we
shall denote the interval [b(z~),b(z")] = b(x). We can then reformulate the second
assumption on b with

(4.11) Vz,y e R,peb(z),qebly) (p—q)(z—y)>—-Clz—y)?

(4.12) 0zb > —C.

We refer the interested reader to [8] for a systematic study of transport equation with
drifts presenting this kind of regularity. In our framework, we adapt slightly the notion
of viscosity solution we already gave for this case. Namely, we are concerned with the
following Definition.

Definition 3. An usc function u : Ry X R is a viscosity sub-solution of (2.2) if for any
T > 0, for any ¢ € C’;’l, 0 <0 < oo (th,zg) € (0,T] x R point of mazimum (resp.
minimum) of u — ¢, there exists py € b(xg) such that
9 d(to, x0) + Ozd(to, xo)c(xo) (A-s[d(to))(w0) + As[u(to)](zo))
+ po0zd(to, o) < 0 (resp. > 0).

We can provide the following result.
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Theorem 4.6. Given a non-decreasing bounded initial condition ug, there exists a
unique bounded, non-decreasing in x, viscosity solution of (4.9).

The uniqueness part relies essentially on those two Lemmas.

Lemma 4.7. Let u; and uy be two bounded functions, non-decreasing in x for allt > 0,
which are respectively viscosity sub and super solutions of (4.9). Assume that one of them
is, uniformly in time, Lipschitz continuous in x. If for all x € R, u1(0,2) < u2(0,z),
then for allt > 0,z € R, ui(t,z) < us(t, ).

Proof. The proof of this Lemma is a straightforward extension of Lemma 4.1 in [3].
Indeed, the localization argument can be done exactly as in the proof of Theorem
4.4, namely by the addition of the term in 7. The terms involving b will simply be
e 1(b(xs) — b(yx)) (x4 — yi), where b(x,) and b(y,) could be replaced by any element in
those sets. By the assumptions on b, this term is greater that —Cpe~'(z4 — y.)? which
converges toward 0 as € — 0. Hence the proof can be carried on in the same manner. [

Lemma 4.8. Let ug : R — R be a non-decreasing bounded smooth function. Then, there
exists a viscosity solution u of (4.9) such that u € L (Ry, WH™(R)).

loc
Proof. Fix a time horizon T" > 0. The proof of this result is once again an extension
of the case b = 0. The main argument consists in proving an a priori estimate on the
propagation of Lipschitz regularity for solutions of (4.9). This reduces to proving an
estimation on the supremum of non-negative solutions v (which is in fact v = 9yu) of
(4.13)
O + c(x) Ag[u]Opv + c(x)vAp[v] + b(x)0pv + ¢ (x)vAp[v] + Ob(x)v = 0 in (0,00) X R,

with bounded initial condition. Note that in the previous equation, the first four terms
are clearly compatible with maximum principle like arguments. From the assumptions
made on b and the non-negativity of v, we know that

Ozb(x)v > —Cv in (0,00) x R.

Concerning the term in ¢/(-), arguing as in Proposition 4.2 in [3], we can obtain an
estimate by bounding d;u = w. Indeed, taking the time derivative of (4.9) and denoting
w = Oyu, we arrive at

Oyw + ¢(x)0pwAplu] + ¢(x)dpuAo[w] + b(x)d,w = 0 in (0,00) X R,

which clearly yields comparison with constants. Hence, we can bound ||dsu|| with its
initial value which is ||cOyuoAo[uo] + b0zup||co. From this bound on dyu, we obtain a
bound on cdyuAp[u] + bd,u. We now use that ¢ is uniformly bounded from below and
that b is bounded to obtain

I/ (@)vAo[v]lloe < Clup,p(1 + [[v]loo)-

Coming back to (4.13), we are now able to conclude using, Gronwall’s inequality, that
there exists C' > 0 depending only on ug and b such that ||0,ullec < C.

Now that this a priori estimate is established, the existence of a solution satisfying
such requirements is classical and we do not detail it here. O

With the help of those two results, the uniqueness part of Theorem 4.6 is proven
exactly by following the lines of Theorem 6 in [3]. Concerning the existence part, the

proof now follows.
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Proof. Consider up, and u§ two Lipschitz non-decreasing functions such that for all
e>¢€ >0, upe < Ug e < Uy < uf)/ < uf together with uf — uge < €. For any € > 0,
denote by u, (resp. u¢) the solution of (4.9) given by Lemma 4.8 with initial condition
ug,e (resp. uf). From Lemma 4.7, we know that (uc)eso (resp. (u)es0) is a non-
decreasing (resp. non increasing) sequence. Hence it converges toward some function
(resp. u*). We clearly have u, < u*. On the other hand, thanks to Lemma 4.9 below,
we know that the lsc regularization of u, is a viscosity super solution of (4.9) and that
the usc regularization of u* is a viscosity sub solution of (4.9), hence we deduce from
the comparison principle that u, > u® — € since the inequality holds at the initial time.
Passing to the limit € — 0, we deduce that u, = u* is a viscosity solution of (4.9) with
initial condition ug. O

Lemma 4.9. Let (up)n>0 be a bounded sequence of bounded viscosity sub solutions of
(4.9) (resp. wiscosity super solutions). The function u* = limsup,,_,. un (resp. u* =
liminf,, o0 up, 5 a viscosity sub solution (resp. a viscosity super solution) of (4.9).

Proof. Let ¢ € C; ! such that u* — ¢ has a point of maximum at (ts, xx). Without loss of
generality, we can assume that this is a point of strict maximum. Once again, without
loss of generality, we can assume that u, — ¢ has a point of maximum at some (t,, x,).
Remark that (t,,x,) — (t«, x«) as n — 0o. Since u, is a viscosity sub solution of (4.9),
it holds that for all n > 0, there exists p,, € b(x,) such that

at¢(tn7 xn) + C(xn)az(b(tn’ xn>A0 [¢(tna )]($n> + b(xn)az(b(tm :Un) <0.

Thanks to the regularity of b, we deduce that, extracting a subsequence if necessary,
Pn — Px € b(xy) as n — oo. Passing to the limit in the equation, we deduce that u*
is viscosity sub solution of (4.9). The case of viscosity super solutions follows the same
argument. ]

5. SOME REGULARIZING PROPERTIES OF THE DYSON FLOW

In this Section, we prove various results around the so-called Dyson flow, i.e. the
equation

(5.1) om + 0x(mH[m]) =0 in (0,00) X R,

when the initial condition my is in P(R). In each of the following cases, the strategy of
proof is the same: we show an a priori estimate, or a certain property, for smooth solu-
tions of (5.1) ; we then proceed by a regularizing argument to show that the associated
a priori estimate, or property, is also valid for solutions m characterized by the fact that
u(t,x) = m(t, (—oo,x]) is a viscosity solution of (2.1)

5.1. Regularizing effect in L°>°. We show a L regularizing effect of the Dyson flow.
We begin with the following.

Proposition 5.1. Let m be a C' function, C? in space, and globally Lipschitz continu-
ous, classical solution of (1.1). Then, for any t > 0, m(t,-) belongs to L*° and
1
Im(t, Yoo < -
13



Proof. For any t > 0, consider a point Z of local maximum of m(t, -). From the regularity
of m, such a point exists. Evaluating (1.1) at this point, we obtain that

aiml(t, T) + m(t, z)(H[0ym(t, T)]) = 0.

Hence,

_ _ m(t,z) —m(t,y)
orm(t, +mt,:c/ ~ dy = 0.
) + i) [ TED gy
Let us compute for § > 0

m(t,z) — m(t,y) m(t,z) —m(t,y)
/R R /u_ym W

. 1 m(t,y)
> m(t, ac)/ - dy—/ dy
|z—y|>d (T —y)? |z—y|>0 42

> 2m(t,z)0 "t — 672

Choosing § = m(t,z)~!, we obtain that
orm(t, ) < —m(t,z) "2,
from which the required estimate follows since it implies

(5.2 D (e, Yoo < ~m(t. ]2

It now remains to justify that the previous estimate is valid for non-smooth m.

Lemma 5.2. Let e > 0 and my a C¥ non-negative function® in L*(R). Then there exists
a (unique) solution of

(5.3) Orm — €0gzm + Oz (mH[m]) = 0 in (0,00) X R,
mn 02’2 which satisfies the initial condition m|—y = my.

Proof. Fix a time horizon T' > 0. We start by assuming that such a smooth function
exists and we want to show an a priori estimate (depending on € > 0 obviously). We
denote by C' > 0 a constant which depends only on mg and e. First, since the term in €
does not perturb the proof of the L> a priori estimate above, there exists C' > 0 such
that ||m||e < C. Since m(t,-) is in L' for all time ¢ > 0, we also deduce that it is in all

the LP, for 1 < p < oo. Multiplying (5.3) by m and integrating over space and time, we

then obtain
t t
d/m2+6/ /(axm)Q:/ /(&cm)mH[m]
dt Jr o Jr o JrR

Since m € L*(L?), there exists C' > 0 such that ||m(t)H[m(¢)]||;: < C. Moreover,
mH[m] € L*. Indeed, recall that ||m(t)| < C. Furthermore, by simply splitting the
integral defining H[m| around the singularity, we also have that for all K > 0, there

103 is the subspace of C? of bounded functions with bounded first and second order derivatives
14



exists Cy; > 0 such that for all 4, ||H[u]||eo < k|lpllce + Ckllpllp1, for o € (0, 3). Hence,
recalling the energy estimate, we obtain

d t
G [mtee [ [ @m)? < s (slimlsaey + Colmallso).
dt Jr o JRr

From the usual embedding of H' into C®, we deduce that Il g2y < C.

Further regularity can be obtained by looking at the equation satisfied by w = d,m.
Multiplying this relation by w and integrating yields

% Rw2+e/0t/R(6xw)2:—2/0t/Rw2H[w]—/Ot/Raxw(H[m]W—H[mw])-

Arguing as in the previous case to bound |H[mw]||e, we deduce that ||w| e(r2) +
|wl|z2(1y < C. Further regularity can then be obtained in a similar fashion by boot-
strapping techniques.

Once regularity is obtained, the existence of a solution of (5.3) with this regularity is
classical and we do detail it here. Furthermore, in this situation, the uniqueness of such
a solution is immediate. O

We can now establish the main result of this Section.

Proposition 5.3. For any mg € P(R), the unique solution m of (5.1) satisfies that for
any t > 0, m(t) has a density with respect to the Lebesgue measure, which is bounded by
t—L.
Proof. Take d,€ > 0, and consider the us,, the unique viscosity solution of

Opus e — €0pzus e + (Opuse)Ao[us,e] = 0in (0,00) x R,

with initial condition u; (0, z) = ms((—o0, z]), where m; is a smooth approximation of
mg. Thanks to Lemma 5.2, this viscosity solution is in fact smooth. Moreover, from
Proposition 5.1, it is (uniformly in €, d) Lipschitz continuous in space. Taking the limit
€,0 — 0, we deduce that the sequence (us¢)se~0 converges toward the unique viscosity
solution of

Oru + (Ozu)Aplu] = 0 in (0,00) X R,

with initial condition u(0,z) = mo((—oc, z]). Hence, we deduce the result. O

5.2. Decay of LP norms. We prove here the following statement.

Proposition 5.4. For any mg € Pa(R), the unique solution of (5.1) with initial condi-
tion mg is such that for any 0 <t <s, 1 <p< o

lm @)y = [lm(s)ll,-

Proof. We only prove the statement for smooth solutions, the general results can be

obtained by approximation like the previous one, provided some sort of continuity in

time for the narrow convergence of probability measures. Such a continuity holds since

mo € P2(R). The relation is clearly true for p = 1 and, recalling the proof of Proposition
15



5.1, it is also true for p = oo. Hence, it only remains to prove it for 1 < p < oo.
Multiplying (5.1) by mP~! and integrating we obtain

O = [ @y i

By
—/mpAo[ ]

/ m(x) m2(y dyda
(z — y)
P(z) — mP
) / W) = m' @)y,
(z—y)
The last term being clearly non-positive since m > 0, the result follows. O

5.3. Around the free entropy. We introduce the function E : P2(R) - RU {—o0}
which is often called the free entropy of the physical system associated to the Dyson

flow. It is defined by
1
— 5 | [ 1ostle = shutdontay).
R JR

For sufficiently smooth u, we have the following

V,E(u,z) = /R log(|z — yl)u(dy),

D, E(u,z) = Hlpil(x).
Hence, this quantity is deeply linked with (5.1). We shall prove later on that it is
increasing and continuous along the Dyson flow. We begin by remarking that E can be
easily expressed in terms of the Fourier transform. Indeed, denote by f the normalized
Fourier transform of a distribution f and by g(x) = log(|z|). Recall the classical relation

96) =~ f. <‘§|> o).

where f.p. (%) denotes the finite part of ¢ — |¢|~! and + is the Euler constant. Hence,
1
2

since E(m) = 5(m % g,m)r2, it holds that

Bm) = =3 (4 (1) #),, =

This remark leads us to the following result.

Proposition 5.5. o Take m € Py, then E(m) > —oo if and only if m € H .
e For any m € Py such that E(m) > —oo, there exists a sequence (m™)n>0, valued
in Pz, with smooth bounded densities, such that m™ — m and E(m™) — E(m)
as n — oo.

e The function E(-) is upper semi-continuous for the narrow topology.
16



Proof. Since m € Pa, it follows that 1 belongs to CZ(R). Hence

< <|s|> > <°°<=*|lm|!2;:=/reﬁ%<oo

This proves the first part of the claim. For the second part, it suffices to remark that
the result is true if we can choose (m™),>o such that

(o () ), =l (g) o),

which is true since m € Py and E(m) > —oo. The third part of the claim is obtained
by remarking that (z,y) — log(|z — y|) is upper semi continuous. O

The first part of this result states that F(:) can indeed be used to measure some
regularity while the second one shall be helpful later on. We now pass to the main result
of this Section.

Proposition 5.6. Let (my)i>0 be a smooth solution of (5.1) valued in Po such that
E(mg) > —oco. Then for any 0 <t <t

E(my) = E(my) / /Hms msds.
t/

Proof. We start by proving the claim in the case of smooth solutions. We can compute

%E (my) / VE(myg, x)0ym(t, x)dx
(5.4)

= /R D, E(my, x)H[my](z)m(t, z)dz.

From which we deduce

//log |z—y|)my(dx)my(dy) = //log |x—y|)my (dz)my (dy) / /Hms |“msds.
t/

It remains to justify the relation in the case of non smooth solutions. Let mg € Po
and assume first that my € L. Take a sequence (pc)eso of smooth functions which
converges in Lloc toward log, for any p € [1,00), which is of the form p. = log*p.. It
then follows that

//pE |z — y|)m(dz)m(dy) = //pE |z — y|)my (dx)my (dy) + / /Hpe*ms Hmg|mgds.
t/

Hence, the claim is proved for mg € L° N P, if we can pass to the limit € — 0 in the
previous inequality. The passage to the limit is indeed valid in the first two terms from
my, my € L and the fact that my, my € Pa(R). For the third terms, it suffices to recall
that H is continuous in any L?, 1 < p < oo and that p. * mgs — mg as € = 0, uniformly
in s, in L? for any 1 < p < oo.

Consider now a general mg € Pa(R) with E(mg) > —oo and a sequence (myg) as in
Proposition 5.5. For all n > 0, ¢t > 0, we have

t
E(m}) = E(mg) +/0 /RH[m?Pm?ds.
17



Passing to the limit n — oo, we deduce that for all £ > 0

MW%EWMZKAHW$WM

Hence, (E(m¢))i>0 is indeed increasing in time. Since it is upper semi continuous for
the weak topology, we deduce that it is continuous at ¢ = 0. On the other hand, thanks
again to the L* regularizing effect, we have for any 0 < t’ < ¢.

t
E(my) = E(my) +/ /H[ms]2msds.
t JR
Thus we finally obtain the result by passing to the limit ¢ — 0. ]

Remark 5.1. In this case, the approximation is made on the log and not on the solution
of the equation itself.

Corollary 5.1. Let mg € Py be such that E(mg) > —oco. Then (E(my))e>0 is a contin-
uous increasing function.

Remark 5.2. Let us insist upon the fact that the continuity was not obtained for the
LP norm in the previous subsection.

5.4. Contraction in the Wasserstein space. We also recall the following result, of
which we provide a new proof in the case p = 2.

Proposition 5.7. Let 1 < p < 0o, and (ut)i>0, (V)e>0 be two solutions of (1.1) valued
in Py, then for any t <'s, Wy(us,vs) < Wp(pe, ).

We start by recalling Cotlar’s identity for smooth functions v : R — R,
H[u)* = n°u? + 2H [uH [u]].
Multiplying by u and integrating, we obtain

/RH[u]2u:7T2/Ru3+2/RH[u]2u
=7 [
3 Jr

In particular, for a probability measure m € P, H[m] € L?(m) if and only if m € L3.

Proof. We start with the case in which (j1);>0 and (v4);>0 are valued in L3. Consider an
optimal coupling v between 1y and 1 for 2-Wasserstein distance and (X, Yp) a couple
of real random variables on a standard probability space such that £((Xo,Yp)) = . Be-
cause the processes are valued in L?, we deduce from Cotlar’s identity that H[£(X()](Xo)
is a squared integrable random variable. Consider now the ODEs

d d
4= L) Svi= ),
By construction, for any ¢ > 0, £(X;) = u and L£(Y;) = 4. It then follows that for all
t>0
d o d 2
pTAAL (s i) |t=0 < %EHXt — Y3|*]|¢=o-

18



We now compute

L e, — YiP]liso = E[(Xo — Yo) (HIL(X0))(Xo) — HIL(Y)](Yo)]

2 dt
=[] [e=0 (20 - )t duntasay)

L st

Recall that since v is an optimal coupling, (z — 2')(y — ') > 0 holds v x ~ almost
everywhere. Using 2(z — 2')(y — y') < (x — y)? + (2' — ¢/)?, we obtain that

li _ 2 1 (IL’/ — y/)2 — (w — y)2 2 2 /
sl =villeo < [ [ [ [ B rdy)n ().

The term on the right side vanishes by symmetry, hence %EHXt — Y:}]}t=0 < 0 from
which the result follows since the same argument can be made for any time.

In the general case, thanks to the L regularizing property, we deduce that for any
e > 0 such that ¢ + ¢ < s, we have Wa(pus, vs) < Wa(pirte, Vite). Hence, by continuity of
the Dyson flow in (P2, W2), we obtain the required result. O

Remark 5.3. A similar approach could have been used in the case p # 2 but we do not
present it here.

5.5. A conjecture. We end this Section on several properties of the Dyson flow by
mentioning the following property, that we are only able to conjecture at the moment.

Conjecture 1. For any initial condition my € P(R), the unique solution m of (5.1) is
such that for allt >0, m(t,-) € C%(R).

Such a property would clearly be a maximal type regularizing property of the Dyson
flow since it is precisely the regularity we obtain in the case mg = &y.

6. COMPLEMENTS ON MODELING

We now present various independent extensions of the Dyson model.

6.1. A bulk of eigenvalues interacting with spikes. If the N x N matrix from
which derives the spectral measure m is perturbed by a matrix of rank one, it has been
observed in [2], that we can identify an outlier of the spectrum. That is an eigenvalue
which corresponds to the perturbation. We explain the effect of a similar perturbation
in this dynamical setting. Consider that the usual N x N Dyson model is perturbed by
the addition of the matrix ate; ® eq, for (at)i>0 is a given smooth process. Since the
rank of this perturbation is only one, it does not alter the limit spectral measure, which
is then given by the usual Dyson equation. However, if we can identify the ”outlier”
associated to this perturbation, its evolution shall naturally depend on the rest of the
19



spectral measure. This leads us to the system
d\¢ = H[my|(A)dt + day,
(6.1) om + Oy(mH[m]) =01in (0,7) x R,
Ao = ap + H[mg](No), mli=0 = mo.

Note that the main mathematical difficulty in this system lies in the fact that we do
not know in general if H[m;| is sufficiently smooth to characterize (\;);>0 as the unique
solution of the first equation. Indeed, even if the Conjecture 1 were true, we would only
have a Holder estimate on H[m;] which would give existence but not necessary unique-
ness of such a solution.

A case which is of particular importance in our opinion is the one in which the special
eigenvalue ) is greater than all the other one, more specifically when my; is supported on
a set of the form (—oo, R;] for some R; € R and when \; > R;. Indeed, in such a context,
H{[my] is locally Lipschitz and decreasing around )\; as the next elementary result states.

Lemma 6.1. Let m € P(R) be supported on (—oo, Rg]. Then, H[m] is decreasing on
[Ro,0) and it is C' Lipschitz continuous on [Ry + «,00) and C' depends only o > 0.

Proof. Let m be such a measure. Take A > X\ > Ry and compute
1
Hm](\) — Hm](\) = (N — ) /mdaz.
) = () = (¥ =) | )
Hence the result follows since for all z in the support of m, z < Ry < X < \. U

This implies that if we can guarantee that A stays strictly outside the support of
m, then the ODE satisfied by A is well-posed under standard assumptions on (a:)s>o.
Note that in several situations, this can be checked by an explicit computation. Indeed,
consider for instance the case in which mg is supported on (—oo, Rg]. Then, thanks
to Proposition 4.4 in [3], we can compare the cumulative distribution functions of the
solutions of (5.1) associated to mg and dg,. The latter is given by the semi-circular law.
Hence we know that for all ¢ > 0, m; is supported on (—oo, Ry + \/ﬂ Hence, if \g > Ry
and da; > 2%/{, we know that for all t > 0, Ay > R;.

An interesting feature is that in general, the fact that (\);>0 stays outside of the
support of m; does not simply follow from the fact that this holds at the initial time as
the next result shows.

Proposition 6.2. Consider mo = dp and Ao > 0 and assume that (at)e>0 is constant
with ag > 0. The system (6.1) is locally well posed in time and there exists ty > 0 such

that )‘to = \/%

Proof. Since A\g > 0 the system is well posed at least locally in time. Introduce Z; :=
)\? —t. We want to show that there exists to such that Z;, = 0. Since my is Dirac mass,
the solution of the Dyson equation is given by my(dz) = 2/t — 3321[_ Vi (z)dr and
thus for any = > v/t

v — VT 1

Himi)(x) = =
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Hence we deduce that

 Zi- MV

t
=N+t
t

Hence (Z;) is decreasing, while it is positive. Remark that it cannot have a positive
limit. Moreover, as it gets closer to 0, the previous ODE as a similar behaviour as

X <VvX \/i_l, which reaches 0 in finite time, hence the result. O

6.2. An extension to other non-linearities. Consider the equation
(6.2) oym + O (mo(m)H[m]) = 0 in (0,00) X R,

where o : Ry — Ry is a continuous function. Then we claim than an analysis of this
equation by means of the viscosity solutions of the PDE

(6.3) Ou + 0(0pu)dpuH [Oyu] = 0 in (0,00) x R

can be done following the lines of [3]. Indeed, the function o does not perturb the proof
of the comparison of a viscosity super-solution and a viscosity sub-solution. Note that
this is due in large part to the fact that, since we are considering here the exact Hilbert
transform, and not some other singular operators, we do not need to show that the
Lipschitz regularity propagates in (6.3). We can provide the following result.

Proposition 6.3. Let u; be a viscosity super-solution of (6.3) and uz a viscosity sub-
solution of the same equation. Assume moreover that both are non-decreasing in x.
Then if for all x € R, u1(0,2) > u2(0,x), it holds that for all t > 0,2 € R, ui(t,z) >
ua(t,x). In particular, there exists at most one viscosity solution of (6.3) given an initial
condition.

Proof. We only sketch the main lines of the proof. For e > 0, consider a point (%, S«, Z«, Y« )
of maximum of
1
(t5,2,9) =ty 2) —ua(s,y) — 5 ((t -~ s)> + (z — y)?),
and assume that ¢, s, > 0. Using that u; is a viscosity sub-solution and ug a viscosity
super-solution, we obtain that for all § > 0

(b — 52) + o€ (2 — y))e (o — y2) (As[od () + Aslua (1) () <0,

€t = s0) F (7 (@ — ya))e (@ — ya) (A0 () + As[uz(s:))(ye)) = 0,
where ¢¢ () = 3 (z — y.)? and e (y) = — (y — z4). Since uy (%, ) is non-decreasing we
deduce as usual that x, > y,. Recall that from the definition of the point of maximum,
Asur (te)] () — As[ua(s«)](y«) < 0. Hence, taking the difference of the two relations
leads to

Co(e (e — yo))e e — 1) 0,
where we used the regularity of ¢. and . to estimate the terms in A_g5. The previous is

the main argument to prove a comparison principle and the rest of the argument follows
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what we did in the proof of Theorem 4.4, namely to localize the point of maximum or
to arrive at a contradiction if it not reached for t.s. = 0. O

6.3. Two systems in interaction. Another natural extension concerns the interaction
of two systems governed by two equations of the type of (1.1). Namely, consider the
system

(6.4) omy; + Op(miH[my]) + 05 (bs[mq, ma]m;) = 0 in (0,00) X R,

for i € {1;2}. This system models two systems who are each driven by the Dyson
Brownian motion but who also feels an additional force (b; for the equation i) which
depends on the state of the two systems. The following holds.

Proposition 6.4. Assume that by, by : P(R)? — C%L(R) are smooth and bounded oper-
ators, and consider two probability measures mo1 and mo 2 in P2(R). Then, there exists
a unique solution (mqy,ms) of (6.4) which is characterized as being the derivative of the
couple (Fy, Fy), unique viscosity solutions of

O F; + 6xFZH[8sz] + b,;(azFl, 8Q;F2)(91FZ =01 (0, OO) X R,
with initial condition F;(0,x) = mgi((—o0,z]).

Proof. The existence follows easily from a compactness argument. Fix T' > 0 and denote
by B := b1 (P(R)) Uby(P(R)). Take b: R; — B and consider the solution m® of

dym® + 8,(mP H[m®]) + 0, (bm®) = 0 in (0,T) x R.

Take a time t € [0,7] and an optimal coupling (X;,Y;) for the squared Wasserstein
distance between m” (t) and m®(t). Consider now the SDE

dXs = H[L(X)](Xs)ds +V (s, Xs)ds
dY, = HIL(Y,)](Ya)ds + b(s, Y)ds.

Then it follows from the computation of Proposition 5.7 that
%E[!Xs = Yal*] S E[(Xs = Yo)( (5, Xs) — b(s, Ys)]
= E[(Xs = Y5)(b(s, Xs) — b(s, ¥3))] + E[(Xs — Vo) (' (s, X) — b(s, Xs))]
< CE[IX, — Yif?) + 3 Ib — ¥
From Gronwall’s Lemma, we obtain that there exists C such that
W3 (m®(8),m” (1)) < (e = 1)b - ¥'||%.
Since there exists C' > 0 such that for all b € B,

W3 (m"(t),m’(s)) < CV/It — s,

we deduce the existence of a solution of the system from standard fixed point theorems.

The uniqueness part follows the line of the Gronwall estimate used in the proof of
Theorem 4.4. Denote by (mi,m2) and (m1,m2) two solutions of the system (6.4).
We define ui(t,z) = [*__m(t,y)dy and similarly for up, @ and ag. Define M(t) :=
I(ui(t),ua(t)) — (ai(t), @2(t))||co. From the regularity we assumed on b; and by, we
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deduce (from the proof of Theorem 4.4) that there exists C' > 0 such that for i = 1,2,
t>0

t
[Jui(t) — @i (t)[loo < G/ M((s)ds.
0
Hence, we obtain the uniqueness of a solution of (6.4) 0

6.4. Reflexion at the boundary. We explain how we can model the reflexion of eigen-
values at a certain boundary. This classical question in stochastic analysis is now well
understood, especially since the seminal works [9, 10]. Namely, we want to explain why
the reflexion of the eigenvalues of the matrix on a certain maximum level Ry does not
perturb the mathematical analysis. We do not provide the full study of such a phenom-
enon but rather explain why this kind of reflexion does not create a singularity near Ry.
We follow the approach of [10].

To make the matter more precise, consider an element my € P(R) with bounded
density, still denoted mg and consider for € > 0 the following equation

€

(6.5) om + O (mH[m]) + 0, <1 (x — Ro)+ml(t, :c)) =0 in (0,00) x R.

This kind of penalization is well known to approximate the reflexion at Ry, or equiv-
alently the Neumann Boundary condition at Ry. We can prove the following result.

Lemma 6.5. For all € > 0, the solution m of (6.5) satisfies for all t > 0,z > 0
m(t, ) < [[mo||oc-

Proof. The result follows form a standard a priori estimate once again. It is immediate
to check that, if m is smooth, for any ¢ > 0, at any point of local maximum Z of m(t, ),
_ _ _ 1 _
om(t, z) + m(t, z)Ao[m(t, )] (Z) + El{szo}m(t7 z) = 0.

Which implies the result since the same kind of argument as in Lemma 5.2 can be carried
on to justify this computation. O

With the help of this Lemma, it is now entirely classical to establish the following.

Theorem 6.6. Let ug € WH°(R). The sequence (uc)eso of solution of (6.5) converges
locally uniformly toward the unique viscosity solution of
Oyu + OyuAplu] = 0 in (0,00) X (—o0, Rp),
Oru(t,Ry) =0 for all t > 0.

Moreover, this solution satisfies

u(t,z) =1 for allt > 0,2 > Ry.
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