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Long run convergence of discrete-time interacting particle
systems of the McKean-Vlasov type

Pascal Bianchi, Walid Hachem and Victor Priser

March 20, 2024

Abstract

We consider a discrete time system of n coupled random vectors, a.k.a. interacting parti-
cles. The dynamics involves a vanishing step size, some random centered perturbations, and
a mean vector field which induces the coupling between the particles. We study the doubly
asymptotic regime where both the number of iterations and the number n of particles tend to
infinity, without any constraint on the relative rates of convergence of these two parameters.
We establish that the empirical measure of the interpolated trajectories of the particles con-
verges in probability, in an ergodic sense, to the set of recurrent Mc-Kean-Vlasov distributions.
A first application example is the granular media equation, where the particles are shown to
converge to a critical point of the Helmholtz energy. A second example is the convergence
of stochastic gradient descent to the global minimizer of the risk, in a wide two-layer neural
networks using random features.
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1 Introduction

Given two integers n,d > 0, consider the iterative algorithm defined as follows. Starting with the
n-uple (Xg", ..., X;"") of random variables X;™ € R%, the algorithm generates at the iteration
k41 for k € N the n-uple of R valued random variables (X;’”, ., X, referred to as the

particles, according to the dynamics:

im | Vk+1 i,n n
X =X Zb (X" XP™) + V291600 + MG (1)
J=1
for each i € [n] where [n] := {1,...,n}. In this equation, the function b : R x R? — R? is

a continuous vector field, (y;)r is a vanishing sequence of deterministic positive step sizes, and
((§k )ic[n] ) ken+ and ((Ck )icn] Jken= are R4*"—valued random noise sequences in the time param-

eter k. We assume that for each n, the n—uple (Xé " LX) is exchangeable and that the same
holds for the n—uple of sequences ((fi’n)keN*;---a( A )keN*) and (G Vken-s - - - (" ken-)-
Defining, for each n > 0, the filtration (F})ren as

Fi o= o((Xg™iem)s (€ iem))eshs (G ierm)e<h), (2)

we furthermore assume that for each 7, the sequence ((£5 ")icmn))k is a (Fy)x—martingale increment
sequence i.e., E(¢ k+1|.7:" = 0. Finally, we assume that E(§k+1(§k+1)T|f£) = 0211, for some
o2 > 0.

The aim of the paper is to characterize the asymptotic behavior of the empirical measure of

the particles
1 n
= - E_l 6X’i,n (3)

in the regime where both the time index k and the number of particles n tend to infinity (denoted
hereinafter as (k,n) — (00,00)), without any constraint on the relative rates of convergence of
these two parameters. To this end, we consider for each i € [n] the random continuous process
X [0,00) = R9, ¢t — X" defined as the piecewise linear interpolation of the particles (X,")y.

Specifically, writing
k
Tk - — Z i (4)
j=1

for each k € N, we define:

. . t— .
Vt € [T, Ti), X=X+ —— (X;ﬁ X;c,n) ' (5)
Ve+1
The interpolated processes X", for i € [n], are elements of the set C of the [0, 00) — R? continuous
functions, equipped with the topology of uniform convergence on compact intervals. This paper
studies the empirical measure of these processes:

n = %Z&X’i,n. (6)
i=1

For each n and each p > 1, m™ is a random variable on P2(C), where P3(C) is the set of Borel
probability measures on C, such that their restrictions to compactly supported functions admit
a finite second order moment. The space Po(C) is naturally equipped with the metric Wy of
Wasserstein convergence over functions of compact intervals. Our aim is to analyse the convergence
in probability, of the shifted random measures

I



when both n and ¢ converge to infinity with arbitrary relative rates, where for every m € P2(C),
®,(m) € P2(C) is defined by ®,(m)(f) = [ f(z(t+ - ))dm(z) for every bounded continuous function
fonC. Under mild assumptions on the vector field b, and some moment assumptions on the iterates
and on the noise sequence (({;")icin])k» ensuring that the effect of the latter becomes negligible in
our asymptotic regime, we establish the following result, which we explain hereafter.

Main theorem (informal). The sequence (®.;(m"™)) ergodically converges in probability as
(t,n) — (00, 00) to the set of recurrent McKean-Viasov distributions.

Let us explain what the terms McKean-Viasov distribution, recurrent, and ergodic convergence
mean in this paper. Here, a McKean-Vlasov distribution p is defined as the law of a R%valued
process (X : ¢t € R) satisfying the following condition: for every smooth function ¢, the process

o(X) - / L(p2)(6)(X.)ds

is a martingale, where p; the marginal law of X;, and where the linear operator L(p;) associates
to ¢ the function L(p;)(¢) given by:

x> (b(x, pr), Vo(x)) + c*Ad(x),

where A is the Laplacian, and where we use the slightly abusive notation b(z, p;) := [ b(z,y)dp:(y)-

A McKean-Vlasov distribution p is said recurrent if, for some sequence (ty) — oo, p =
limy 00 Py, (p). The Wa-closure of the set of recurrent McKean-Vlasov distributions will be refered
to as the Birkhoff center, and denoted by BC, following the terminology used for general dynamical
systems.

Finally, by ergodic convergence, we refer to the fact that the time-averaged Wasserstein distance
between the measures ®;(m™) and the Birkhoff center converges to zero. Our main theorem can
thus be written more precisely:

1 t
n / Wy (®,5(m™),BC)ds ———— 0, in probability.
0

(n,t)—(c0,00)

The Birkhoff center can be characterized in a useful way, provided that one is able to show the
existence of a Lyapunov function, namely a function F' on P2(C) such that, for every McKean-
Vlasov distribution p, F(®:(p)) is non-increasing in the variable t. Indeed, in such a situation,
the Birkhoff center is included in the subset A of McKean-Vlasov distributions which satisfy the
property that t — F(®:(p)) is constant whenever p € A. We provide two important examples of
McKean-Vlasov distribution admitting useful Lyapunov functions.

Granular media. Our first example corresponds to the scenario where the vector field b takes
the form:

where V and U denote two real differentiable functions on R%, whose gradients satisfy some
linear growth condition. In this case, a Lyapunov function exists, which can be expressed
as a function of the so-called Helmholtz energy. As a consequence of our main result, we
establish that, when ¢ > 0, the empirical measures (u}) converge ergodically in probability
as (k,n) — (00, 00) to the set S of critical points of the Helmholtz energy, namely:

K n
i1 1Wa(pg, S)
S (k) = (00,00)

0, in probability.

where, this time, W5 represents the classical Wasserstein distance, and where S is the set of
probability measures p on R? which admit a second order moment and a density du/d.Z?
w.r.t. the Lebesgue measure, and such that:

dp
d

(e =0,

VV(z) + /VU(ac —y)du(y) + o*Vlog

for p-almost every x. Our result hold under mild assumptions, and does not require the
rather classical strong convexity or doubling conditions on U and/or V.



Stochastic gradient descent (SGD) in two layer neural networks. An other archetypal ex-
ample where a useful Lyapunov function exists is encountered in the field of Machine Learn-
ing, when studying the convergence of the popular SGD algorithm. As an illustration, we
consider the problem of optimizing the coefficients of the output layer of a two layer network,
assuming that the coefficients of the first/hidden layer are sampled, once for all, from a given
iid distribution. This scenario is known as the random features setting. It captures the
asymptotic regime of networks where the width n of the hidden layer goes to infinity, and
the ability of the network to reach near perfect reconstruction of a target function, under
some hypotheses. More specifically, the output of the neural network for an arbitrary input
x of dimension ¢ is assumed to have the form:

1~ ;
h’(x;avwg) = E Zazw(wiz)ﬂ)v
=1

where n is the number of neurons at the output of the hidden layer, a = (a',...,a™) are the

coefficients of the output layer, wo = (wy™, ..., wy™) are (random but fixed) R4 !-vectors
of the hidden layer, and ¢ is a real bounded continuous function. We consider the regularized
risk minimization problem:

. A
iy [ (i, wf) — 9dv(e.) + 5 al?. g
acRn” n

where v is a probability measure on R? x R, and where A > 0 is a regularization parameter.
We assume that the distribution v is unknown by the observer, but that iid random samples
(T}, 1, Yp 1 Jken with distribution v are revealed during the iterations of the algorithm. For a

fixed n and a learning rate set to nyg, the SGD iterations generate a sequence (a,lv’", coa™)
of random variables. Defining the particles as X;™ := (a},”, wg") for each i € [n], it turns
out that the SGD iterations can casted into the form of Eq. (), for a well chosen vector field
b. In this case, the variables ( ;fl, ..., (") of Eq. (@) are centered random perturbations
whose first components represent the difference between the stochastic gradient derived from
the new sample (z}!,,,y}, ) and the true gradient of the objective (7). Potentially, we also

include the case where a random additive noise of variance o2, scaled by 1/27z, is artificially

added at each iteration to each of the variables (a,lc’”, ...,a;"), in the flavor of a Langevin
algorithm. We establish that a Lyapunov function exists, which is built upon the map R,
given by:

Row)i=3 [ < [ aptaw)duta,w) - y)Qdu@,y) +5 [ @duta,w)

ro? 1o (%20 ) dutaw).

for every probability u on R x R?~! which admits second order moments. Here, u(dalw)
is the conditional distribution obtained from the disintegration of p w.r.t. its marginal
in the variable w, and % represents its density w.r.t. the Lebesgue measure on R
(setting R, (1) = +0o when no such density exist). Specifically, a Lyapunov function can
be expressed as the function which, to every McKean-Vlasov distribution, associates the
value R, (pe) for an arbitrary € > 0. By further studying the subset A of McKean-Vlasov
distributions on which this Lyapunov function is constant, we obtain our main corollary.
Given some prescribed distribution w for the fixed parameters w(", the empirical measure
wik of the points (ai’",wé’") for i € [n], converges ergodically in probability to the unique
minimizer of the risk R, (1) among all probability measures p with the prescribed marginal
p(- x R = .

Contributions. Compared to existing works, our contributions are threefolds. First, our
results hold under mild assumptions on the vector field b aside from continuity and linear growth,
whereas most of the existing works (see below) rely on stronger conditions, such as Lipschitz,
doubling or even global boundedness conditions. Second, we address the case of discrete time
systems, whereas the continuous time model is more often considered in the literature. Discrete
time algorithms are important in applications, such as neural networks, transformers, MonteCarlo



simulations or numerical solvers. In particular, stability results are more difficult to establish in
this setting. Finally, our result focus on a double limit (k,n) — (co0,00). At the exception of
some papers listed below, the results of the same kind generally consider the case, where the time
window is fixed, while the number of particles growth to infinity, ignoring long time convergence,
or assume certain constraints on the relative rate of convergence of the two variables.

About the literature. The first results addressing the limiting behavior of a finite system
of particles, are provided in the setting of the propagation of chaos. These results are reviewed in
[CD22]. Such results can be applied to a large class of particle systems, where the interacting term
b can take various forms [MRCS87 [Oel84] [Szn84| [ELL21]. In our case, if we disregard the transition
from continuous to discrete time, such results typically establish the convergence to zero of the
expectation of the squared Wassertein distance between the empirical measure of the particles, on
some fixed time interval [0, T], and a McKean-Vlasov distribution with the same initial measure.
Under classical assumptions, the convergence holds at rate 1/n, where n is the number of particles,
but with a constant that is growing exponentially with 7. This type of result behaves poorly in
the long run, and achieving the double limit in both the time and the number of particles, becomes
unattainable. By imposing additional assumptions, [Mal01l BGMT0, [CGMO08|, [ BRTV98| [DEGZ20)]
obtain a bound which is uniform in time, and thus make the double asymptotic regime explicit.
However, these works require strong assumptions on the vector field b. For instance, as pointed
out in [DMTI9], uniform propagation of chaos over time can only be achieved when a unique
McKean-Vlasov stationary distribution exists, which [Tugl3] has shown is not always the case.
In that sense, our assumptions are weaker, as they allow for the existence of multiple stationary
distributions for the McKean-Vlasov distribution.

Few works address discrete-time particle systems. The paper [Mal03] uses an implicit Euler
scheme for the granular media case, assuming that the potential function is zero and the interaction
is strongly convex. The contribution of the paper [VerQf] is the closest to the present one, as
it consider an equation very close to Eq. (Il]. However, this paper assumes that b is globally
bounded. Moreover, it does not address the convergence in probability of the empirical measure
of the particles, but rather the convergence of its expectation. Lastly, an other paper which is
close to our work is [BS00]. This paper is not specific to the case of McKean-Vlasov processes. In
particular, it does not consider a system of particles, and does not consider double limits. However,
it establishes, in the same spirit as ours, the ergodic convergence of the empirical measure of a
so-called weak asymptotic pseudotrajectory, to the Birkhoff center of a flow on a metric space.

Finally, let us review some applications of our model. Particle systems are historically motivated
by statistical physics. However, in the last decades, particle systems have found utility in many
models: neural networks, Markov Chain Monte Carlo theory, mathematical biology, mean fields
game, etc. A well-known model in statistical physics is the granular media [Vil06]. This model
is widely studied as it has the nice property of being a gradient system, and uniform in time
propagation of chaos works well in this model. This model can also be described by a gradient flow
[AGS08]. In Markov Chain Monte Carlo theory, the Stein Variational Gradient Descent estimates
a target distribution with a particle system [LW16] [SSR22], and the convergence of this algorithm
remains an open question. Wide Neural Networks can also be represented by particle systems.
We can obtain a convergence result to the minimizers of the risk when the time and the number
of particles grow to infinity [CBI8|. Here, the authors establish the convergence to the gradient
descent in continuous time and in the double asymptotic regime. The paper [MMNTIS8] establishes
the convergence of a noisy stochastic gradient descent when the number of iterations depends on
the number of particles, see also [RVE22, [SS20]. The case where the parameters of the hidden
layer are random but fixed along the optimization process, is also known as the random features
model [RRO7, [CRR1S§].

2 The setting

We begin by introducing some notations and by recalling some definitions.

2.1 Notations

General notations. We denote by (-,-) and || - || the inner product and the corresponding norm
in a Euclidean space. We use the same notation in an infinite dimensional space, to denote the
standard dual pairing and the operator norm.



For k € NU {oo}, we denote by C*(R%,RY) the set of functions which are continuously differ-
entiable up to the order k. We denote by C.(R% R) the set of R? — R continuous functions with
compact support. Given p € N* U {oc}, we denote as CP(R?, R) the set of compactly supported
R? — R functions which are continuously differentiable up to the order p.

We denote by C the set of the [0,00) — R? continuous functions. It is well-known that the
space C endowed with the topology of the uniform convergence on the compact intervals of [0, c0)
is a Polish space.

Random variables. The notation fxu stands for the pushforward of the measure p by the map
f, that is, fap=po f=1

For t > 0, we define the projections 7y and g as m : (Rd)[o"’o) — R% 2+ 2, and o,
(R:20) — (RO (2, : u € [0,1]).

Let p > 1. For p € P,(C), we denote

pt = (Te)pp.

Let (Q, F,P) be a probability space. We say that a collection A of random variables on  — F
is tight in F, if the family {X4P : X € A} is weakx-relatively compact in P(E) i.e., has a weak
compact closure in P(FE).

We say that a n—uple of random variables (X1,...,X,) is exchangeable, if its distribution is
invariant by any permutation on [n].

Let T represent either N or [0,4+00). Let (U* : t € T, n € N) be a collection of random variables
on a metric space (F,d). We say that (U}') converges in probability to U as (t,n) — (00, 00)
if, for every ¢ > 0, the net (P(d(U*,U) > ¢€) : t € T,n € N) converges to zero as ¢ and n both

converge to co. We denote this by U;* —F U Moreover, assuming that the collection of
(t,n)—(c0,00)

random variables (U]* : t € T,n € N) are real valued, we say that the latter collection is uniformly
integrable if:

lim su E UM 1n =0.
a_ﬂ’ote’]l‘,nI;N* H ¢l Ui ‘>a]

Finally, for any d € N*, #? stands for the Lebesgue measure on R,

2.2 Spaces of probability measures

Let (E,d) denote a Polish space. If A C E is a subset, we define d(x,.A) := inf{d(x,y) : y € A},
with inf ) = co. We say that a net (uq) converges to A if d(zq,.A) —4 0.

We denote by P(F) the set of probability measures on the Borel o-algebra B(E). We equip
P(E) with the weak* topology. Note that P(FE) is a Polish space. We denote by dj, the Levy-
Prokhorov distance on P(E), which is compatible with the weak* topology. We define the intensity
of a random variable p : Q — P(FE), as the measure I(p) € P(E) that satisfies

VAeF, I(p)(A):=E(p(A)).

Lemma 1 ([MRCR8T7]). A sequence (pn) of random wvariables on P(E) is tight if and only if the
sequence (I(prn)) is weakx-relatively compact.

Let p > 1. If F is a Banach space, we define
Pu(E)i={n e P(E) 5 [ lallPdu(z) < oo},

We define the Wasserstein distance of order p on P,(E) by

1/p
W)= (ot [ e = lrasten) 0

where II(u, v) is the set of measures ¢ € P(E x E), such that ¢(- x E) = pand ¢(E x -) =v. We
denote by Hg (1, V) the set of optimal transport maps i.e., the set of measures ¢ € II(p, ) achieving
the infemum in Eq. ). The set P,(E) is endowed with the distance W),. Define:

Po(C) = {pe P(C) : VT >0, / sup ||z |[Pdp(x) < oo}
te[0,T]



For every p, p' € Pp(C), we define:

W (p,p') =27 (1 AWy ((mo,n)) 4 (W0 ) P') -
n=1

We equip P,(C) with the distance W,,. We say that a subset A C P,(C) has uniformly integrable
p-moments if the following condition holds:

VT >0, lim sup/ll sup |lz¢]>a < s[up] ||zt||p> dp(z) =0. (p-U)
] te[o,T

a—=00 he A te[0, T

)

In the same way, a sequence (p,,) has uniformly integrable p-moments if the condition ([p-UI) holds
for the sequence (p,) in place of A. Following the same lines as [Vil09, Th. 6.18] and [AGS08|
Prop. 7.1.5], we obtain the following lemma. The proof is provided in Appendix [AT]

Proposition 1. i) The space P,(C) is Polish.

ii) A subset A C P,(C) is relatively compact if and only if, it is weakx-relatively compact in P(C),
and if A has uniformly integrable p-moments.

Finally, we will also consider P,(C)-valued sequences of random variables. Therefore, the
following extension of Lemma [I will be useful. It is established in Appendix

Lemma 2. Let (p,) be a sequence of random variables valued in P,(C). Assume that (I(p,)) is
relatively compact in Pp(C). Then, (pn) ts tight in Pp(C).
2.3 Spaces of McKean-Vlasov measures

Consider a non-negative number o2 and a vector field b : R x RY — R? satisfying the following
assumption:

Assumption 1. The vector field b : R x R? — R? is continuous. Moreover, there exists C' > 0
such that for all x,y € RY,
[b(z, )l < CA+ [zl + llyl) -

For every p € P1(R?), we define b(x, p) := [ b(x, y)du(y), with a slight abuse of notations. We
define L(u) which, to every test function ¢ € C2(R%,R), associates the function L(u)(¢) given by

L(p)(¢)(x) = (b(z, p), V(@) + o* Ad(z). 9)

Let (X; :t € [0,00)) be the canonical process on C. Denote by (F;* );>0 the natural filtration (i.e.,
the filtration generated by {X;: 0 < s < t}).

Definition 1. Let p > 1. We say that a measure p € P,(C) belongs to the class V, if, for every
¢ € CZ(R,R),

H(X,) — / L(p2)(6)(X.)ds

is a (F7*)i>0-martingale on the probability space (C,B(C),p). We denote by V, the set of such
measures.

In the sequel, it will be convenient to work with the following equivalent characterization. The
martingale property implies that every measure p € V, satisfies G(p) = 0, for every function
G : P,(C) — R of the form:

G(p) = / <¢(wt) — ¢(xs) /:L(pu)(fb)(wu)dU) ﬁha‘(%)dﬂ(x)v (10)

where 7 € N, ¢ € C2(R4,R), hy,...,h, € Co(RLR)", 0 < vy < --- < v, < 5 < t, are arbitrary.
We denote by G, the set of such mappings G. Assumption [l ensures that these mappings are well
defined. By Def.[I] every p € V,, is a root of all G € G,. As a matter of fact, a measure p € P,(C)



belongs to the set V), if and only if G(p) = 0 for every G of the form (I0). In other words, Def. [T
is equivalent to the following identity:

= (1 ¢7({o}). (11)

Geg,
The following lemma is proved in Appendix [A3]
Lemma 3. Let Assumption[d hold true. Every G € G, is a continuous function on P,(C) — R.
The following result is a consequence of Lemma [3] and Prop. [l

Proposition 2. Under Assumption[d, V,, is a closed subset of Pp(C). Moreover, equipped with the
trace topology of Pp(C), V, is a Polish space.

Proof. For all p,, € V, = pso in Pp(C), it holds by Lemma Bl that G(ps) = 0 for all G € G,,, which
shows that po, € V), by (). Hence, V,, is closed. A closed subset of a Polish space is also Polish.
By Prop.[] V, is Polish. O

2.4 Dynamical systems

Recall the definition of the shift ©;(x) = x;4. defined on C. Let us equip the space V,, assumed
nonempty with the trace topology of P,(C), making it a Polish space (see Prop. 2)). With this at
hand, one can readily check that the function ® : [0,00) x V,, — V,, defined as (¢, p) — P:(p) =
(O4)#p is a semi-flow on the space (V,, W,,), in the sense that ® is continuous, ®q(-) coincides with
the identity, and ®;ys = P, o @, for all ¢, s > 0, see [Ben99] for a nice exposition of the concepts
related to semi-flows. The omega limit set of p € V,, for this semi-flow is the set w(p) defined by:

= {®:(p) : s> 1}
t>0

Equivalently, w(p) is the set of W,,-limits of sequences of the form (®, (p)) where ¢, — co. A point
p €V, is called recurrent if p € w(p). The Birkhoff center BC, is defined as the closure of the set
of recurrent points:

BCp:={peV, : pew(p)}.
We say that a nonempty set A, C V,, is invariant for ® if ®,(A,) = A, for each ¢t > 0.
Consider a non-empty set A C V,,.

Definition 2. Consider the semi-flow ®. A lower semi-continuous function F :V, — R is called
a Lyapunov function for the set A if, for every p € V,, and every t > 0, F(®:(p)) < F(p), and
F(P¢(p)) < F(p) whenever p ¢ A.

The following result is standard.
Proposition 3. Let p > 0. If F is a Lyapunov function for the set A, then BC, C A.

Proof. The limit £ := lim;_, o F(®¢(p)) is well-defined because F(P;(p)) is non increasing. Consider
a recurrent point p € Vp, say p = lim,, @, (p). Clearly F(p) > F(®,,(p)) > ¢. Moreover, by lower
semicontinuity of F', £ = lim,, F'(®;,(p)) > F(p). Therefore, ¢ is finite, and F(p) = £. This implies
that ¢t — F(®:(p)) is constant. By definition, this in turn implies p € A, which concludes the
proof. O

3 Main results

3.1 Interpolated process and weakx limits

Let (£, F,P) be a probability space. Let d > 0 be an integer. For each n € N*, consider the
random sequence () starting with the n—uple (X;™,..., X"") of random variables X" € R,
with ((fz’n)ie[n])keN* and ((Ci’n)ie[n])keN* being R?*"—valued random noise sequences. For each
of integer n > 0, define the filtration (F}’)ren as in Eq. @) or, more generally, as any filtration
such that the following random variables

(X ietn]: (€™ ierm)e<k: (G ™ ierm)e<k)

belong to F;'. Consider the following assumptions:



Assumption 2. The sequence (k) is a non-negative deterministic sequence satisfying

klinéo Y =0, and ;% = +oo.

Assumption 3. The following hold true.

i) For each n, the n triplets ((Xé’",(C,i’")keN,(52’")%@)1—6["] is exchangeable as a n-uple of
R? x (RHN x (RN -valued random variables.

i) It holds that sup E||€,"||* < oo. Furthermore, for each n > 0, and each i,j,
k.n

1,n
E|6s

) N\T
7| and E {5,@’;’1 () |]-‘,’§} = 02114,
for some number o> > 0.

iti) For each k, and each n, it holds that E||¢,™| < oo, and

. 1,n n
(k,n)l—l)l?oo,oo) E HE |:Ck+1 | ]:k:|

‘:o.

Remark 1. Assumption[3-() holds under the stronger assumption that the n-uple (Xé’", L Xg)
is exchangeable, (§;")icin)ken s an i.i.d. sequence independent of (Xy")icn), and C;’" =0 for
every k.

Assumption 4. We assume either:
: 1, 1,
i) supy, B[ X2 + 16" 7] < oo,
or the stronger condition:

7 e collections of r.v. ’ : c N,n € , an ’ : c N,n € are
i) The collections of r.v. (IX;"|” : k € Nyn € N*), and (|G;"|* = k € Non € N)
uniformly integrable.

Recalling the definitions of the interpolated processes X“™ in (&), and the definition of the
occupation measure m™ in (@l), we shall consider the shifted occupation measure

n 1 &
Py (m") = o Z do,(Xim) ;
=1

for each n € N* and each t € (0, +00). Note that ®;(m") is a r.v. on Pp(C). We refer to the set

M= ace ({(®(m"))4P}) (12)

(t,n)—(c0,00)

as the set of accumulation points of the probability distributions of ®,(m"™) as (t,n) — (o0, 00).
In other words, M is the set of measures M € P(P,(C)) for which there is a sequence (¢, on)n
on (0,00) x N*, such that t, —, 00, ¢, —, 00, and and (®;, (#m®")) converges in distribution
to M.

The following two results show that the collection (®;(m™)) of random variables is tight (proven
in Section B.J]), and that their limits in distribution are supported by the set of McKean-Vlasov
distributions (proven in Section ):

Proposition 4. Let 1 < p < 2, and let Assumptions[,[2, [3, and[J}-[@) hold true. Then, the collec-
tion of shifted occupation measures {®(m™) : t > 0,n € N*} is tight in P,(C). If Assumption[f}-(i)
additionally holds, the result remains valid when p = 2.

Proposition 5. Let 1 < p < 2, and let Assumptions [, 3, [3, and Q) hold true. Then, V, is
a nonempty closed set, and for every M € M, it holds that M(V,) = 1. If Assumption [J}-{)
additionally holds, the result remains valid when p = 2.



3.2 Ergodic convergence

We provide the proof of the following theorem in Section 5.3l
Theorem 1. Let 1 < p < 2, and let Assumptions[d, [2, [3, and[J-@) hold true. Then,

1 t
;/ W, (D, (m™), BC,) ds .
0

(t,n)—(00,00)
If Assumption @) additionally holds, the result remains valid when p = 2.

Recall the definition uj := %Z?:l 1 xim The proof of the following corollary is provided in
Section (.41

Corollary 1. Let 1 < p <2, and let Assumptions[D, [2, [3, and[{-@) hold true. Assumptions[d, [3,
and[J-@) hold true. Then,

Sy W, (m0) #(BCp)) P
Zle v (k,n) = (00,00)

If Assumption[J}-[@) additionally holds, the statements remains valid also when p = 2.

4 Examples

4.1 Granular media

The proofs of the results relative to this section are provided in Section [6
In this paragraph, we review some properties of the set Vo of McKean-Vlasov processes, in the
case where
b(x,y) = -VV(x) = VU(x —vy), (13)

where V,U : R? — R are two functions satisfying the following assumption.

Assumption 5 (Granular media). The functions V,U belong to C*(R%,R). Moreover, there exists
A\, C, B >0, such that for every x € R?, the following hold:

i) (2, VV (@) > X z|® - C,
ii) Ux) = U(~2), and (z,VU(z)) > —C,
iii) |[VV (@) + VU (2)[| < C(1 + [[=])),
w) |VV(z) = YV (@)l + VU (@) = VU] < C(llz = yl|” V |z = ), for every (z,y) € (RY)2.

Under Assumptions[5] the vector field b satisfies Assumption[Il We will see later, as a byproduct
of Th. 2 that the set Vo of McKean-Vlasov distributions associated to the field b in Eq. (I3), is
non empty. The following central result provides a central properties of the elements of V.

Proposition 6. Let Assumption[d hold true, and let b be defined by (13). Assume o > 0. Consider
p € Vo. Then, for every t > 0, p; admits a density x + o(t,x) in C*'(R? R) w.r.t. the Lebesque
measure. For every t > 0, the functional

Hp)i=o* [logetaletado+ [Vap+ 5 [V —panan@) a9

is finite, and satisfies for every to >t > 0,

ta
Hpe) = Hip) == [ [ @t o)dzar, (15)
t1
where vy is the vector field defined for every © € R by:

v(x) := =VV(z) — /VU(:E, y)dpt(y) — 0?V log o(t, ) . (16)

10



Define P5(RY) as the set of measures u € Pa(R?) which admits a continuously differentiable
density w.r.t. the Lebesgue measure %, which we denote by du/d.#?. Define:

d
S:={peP;RY : VV + /VU(- —y)du(y) + 0?Vlog d,,;d =0p-a.e.}. (17)
Finally, for every € > 0, define:
Ac:={peVe : Ine S Vt>e pr=p}. (18)

Proposition 7. We posit the assumptions of Prop.[d For every e > 0, the function p — H(p.)
1s real valued on Vo, lower semicontinuous, and is a Lyapunov function for the set A.. Moreover,

BCs C A_o
We consider the iterations:

in in Vk+1 in j,n in @n
X = X — T+ Z VU(XE" = X0") = et VV (X)) + V296418 (19)
j€ln]

for each i € [n]. This is a special case of Eq. ([{l) with b(x,y) given by Eq. (I3) and C,i’" =0 for all
k. For simplicity, Assumption Bl will be replaced by the following stronger assumption:

Assumption 6. The n-tuple (Xo™, ..., X3"™) is exchangeable and satisfies sup,, E(]| X" [|*) < co.

Moreover, (gl?n)ie[n],kGN are i.i.d. centered random variables, with variance o214, and such that
1,114

E(ll& %) < oo.

The next proposition implies that the condition ii) in Assumption @ holds.

Proposition 8. Let Assumptions[d, [A and[@ be satisfied. Then,

sup E [HX;"HZL} < 0.
neN+ keN

Putting Assumptions 2] [B] and [6] together, the hypotheses of Th. [ are satisfied for p = 2.

Theorem 2. Let Assumptions (2, [A and [@ be satisfied. Assume o > 0. Then, the set S given by
Eq. (I7) is non empty, and furthermore,

k n
i1 WWa(yg', S) P
PN (k,m)=(00,00)
Proof. Use Cor. [l with p = 2, together with Prop. [7 O
4.2 Random features
Consider two integers ¢ > 1, d > 2. For any fixed n-uple w = (w',--- ,w") of R4~ 1-valued vectors,

we consider the following regularized risk minimization problem:

1 A
win Raw) =5 [(aa,w) -y dvley) + 5 al?, (20)
where v € Po(R? x R), A > 0 is a regularization parameter, and where for every z € RY, every
a=(al,...,a") in R,

N ,
h(z;a,w) = E Zach(:c,wz),
=1

where ¢ : RIxR4~! — R is a function, refered to as the feature map. In the sequel, we consider the
process of searching for a minimizer of ([20]), when the coefficients w are set to an iid sample w{ :=
(wg™, ..., wy™) of n random variables on R*~!, following a prescribed distribution. We consider

the stochastic gradient descent (SGD) on the a-parameter, obtained by randomly selecting, at

11



time k, a sample (2}, ,,y},,) according to the distribution v. Denoting by a} = (allc T ap™)

the updated parameters, we consider the iterations:
n n 1 n n n n 2 )‘HG’ZHQ &
a1 = A — Vk+1MVa §(h($k+1§akawo) —Ypy1) o, | TV 2%k+1& k415 (21)

where &, b1 = (ﬁfl, .. ,5Z+"1) are centered iid random variables with variance o > 0, where
Y17 is the learning rate, and V,, stands for the gradient w.r.t. variable a. In the algorithm given
by Eq. 1), only the parameter a is updated, while the parameter w is set once for all, at the
initialization step. In this setting, the values (¢(z,wy"))ic[n) are refered to as the random features
associated with an input x. Note that the learning rate y;4+1m is chosen in order to vanish with k,
but also to scale with parameter n. Due to the presence of the term /2754 1&;, 41, the iterations (21))
should be considered as a noisy version of the classical SGD, in the flavor of a Langevin algorithm.
The standard SGD case is obtained by setting o = 0. The following assumption summarizes the
stated conditions on the above random variables.

Assumption 7. The following holds.

i) The rv. (§™ -k € N*i € [n],n € N*) are real iid, centered, random variables with variance
02 >0, and satisfy B((£]")*) < 0.

i) The rov. ((zy",yy™) : k € N*,i € [n],n € N*) are iid, with distribution v € P(R? x R).
iii) The r.v. (a§™ :i € [n],n € N*) are iid real r.v., and satisfy E((ay')*) < oc.

w) The rv. (wi™ :i € [n],n € N*) are iid, and satisfy E((wy")?) < 0.

v) The families of r.v. respectively mentioned in the four above points[Hid are independent.

Eq. ZI) can be expanded, for every i € [n], as

) MNYetl o i Vil — . ) . -
aplty = (1- " Jag" + n Z(ZIZH = ay" (T, wy™)e(@p 1 we) + V27160 -
j=1

We introduce the following vector field for every (a,w), (a/,w’) € R x RI~1:

b((a,w), (a’,w")) = /(y —a'p(z,w'))p(z, w)dv(z,y) — Aa
=Q(w) —d K(w,w') — Aa,

where we set:
K(w,w') = /(p(x,w)go(x,w')du(x,y)

Q(’LU) = /ygo(m,w)du(m,y).

Then, the SGD iterations can be written as:

n

. ) 1 . -
Aty = " s OB W), (o ™) + G+ V€
j=1

where 5,1}:1 is the random perturbation given by:

n

1 , , , o . , 4
Gty = 23 [0 — ool ud ol w0f") - B ), (e )]
j=1
The above iterations can be casted into the general form (I)), by setting X" := (a;",wén),

along with b((a,w), (a/,w")) = (b((a,w), (',w")),0), GFy = ((i,0) and &7, = (§7,,0).
Consequently, Th.[lcan be used in order to characterize the long run convergence of the occupation
measure of the updated parameters. We define F}' as the o-field generated by the r.v. a’o ,wé"

and (27, y7", lln,..., ;") for | € [k]. Note that(k s C") is F-measurable.

12



Remark 2. Although the particles X;’" = (ai’",wé’") satisfy Eq. [d), the notable difference with
the model considered in Section[3 lies in the fact that the variables «E,ifl here satisfy:

E(& (6T |1F) = o2diag(1,0,...,0),

whereas our results have been proven under the assumption that E(f;fl (f;fl)ﬂf,?) = 02I,. This
difference is minor, and our results can be extended without any difficulty to the former case. The
most important modification lies in the definition of the McKean-Viasov distribution V), in Def. (),
where one should replace the Laplacian term A¢(x) in the definition (9) of L by the second order
partial derivative w.r.t. the first component. This gives rise to the definition:

L0 (1)(9) (a, w) = (b(a, w), 1), V(@) + 0?02 p(a, w). (22)

To avoid any confusion, we now denote by V,(,UZ’O) the set of McKean-Viasov distributions defined
as in Def. {dl), replacing L by L("Z’O), and we denote by BC}(,‘TQ’O) the corresponding Birkhoff center.
Assumption 8. The following holds.

i) The function ¢ is bounded and continuous.

i) [yldv(z,y) < co.
Proposition 9. Let Assumptions[d, [] and[8 hold true. Then, sup,, E((a;,™)* + (™)*) < oo.
Proof. The proof is provided in Section [Z.11 O

We denote by 7 : (a,w) — w the projection R x R4~* — R?~! on the last d — 1 components.

Due to Prop. [ the conditions of application of Th. [ are satisfied. As a consequence of Th. [I],
2
the set BCég %) is non empty. Moreover, as the marginal distribution of the particles w.r.t. the
w-variable is a constant, fixed once for all to the distribution of wé’l, we obtain the following result.
2

As long as Assumptions @l and B hold true, for every w € Pa(R971); there exists p € Bng 0)
that Tup; = w for all t > 0.

For every p € Pa(R x R471), define:

such

Rolu) =5 [ ( [ aeta,w)duta,w) - y> dvie.y) + 5 [ @duta,w).

The functional Ry is related to the initial minimization problem through the identity:

1 n
R(a,w) = RO (% ;(5((11'71”1')) s

for every @ = (a',---,a") and w = (w',--- ,w"). For any u € P(R x R471), we write the
disintegration of the measure p as:

(da, dw) = p(dalw)yp(dw).

For every o > 0, we define the functional R, as follows, for every u € Pa(R x R471):

dp( - |w
Ro() = Ro) +* [ 10g (5 @) ) dita ). 29)
whenever yu(-|w) is absolutely continuous w.r.t. the Lebesgue measure !, and R, (u) = +oo
otherwise. For every u € Py(R?), we define:

e ) = (e, ) + 00,10 (10 @) )
whenever p( - |w) < £, or o = 0.

If p, u* € Po(RY), by [AGS08, Lem. 12.4.7], there exists a Borel map on R4™! — P,(R x R)
which, to every w € R?~! associated a probability measure v(-|w) € TS« (-|w), u(-|w)), where we
recall that II3(u*(-|w), u(-|w)) is the set of 2-Wasserstein optimal transport maps between p*(-|w)
and p(-|w), as introduced after Eq. (8).
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Lemma 4. Let Assumptions(2 and[8 hold true. Consider w € P2(R~1) and u, u* € Po(R?) such
that Typ = Tpp* = w. Assume that either o = 0, or that the following holds for w-almost all w:

(- w) < £ and ,
/ <8a log%(a)) du(alw) < 0.

Let w— ~y(-|w) be a measurable selection of the correspondence w — T3 (s (-|w), pu(-|w)). Then,

Ra()~Ro(1) 2 = [ [ (s w)a—a)dy(awsalwideatw) + 5 [ WG 0. - ) dso(w)

Proof. The proof is provided in Section O

2
Lemma 5. Let Assumptions[@ and[8 hold true. Consider w € P2(R?), and p € ng 0 such that
Tupo = w. In that case, Typ = @ for all t. If o > 0, then, for every t > 0, pi(-|w) < L for
w-almost every w. Morever, for every t > 0 and w-almost every w,

/ <8a log % (a)) : dps(alw) < o0 (24)

Finally, R, (pe) is finite for all t > 0, and for all to > t1 > 0,

ta
RU(ptz) - Ra(ptl) S - / //Dpt (a’w)2dpt(aaw)dt' (25)
t1
Proof. The proof is provided in Section O

For every @ € Pa(R91), define the set
S(w) == {p € Po(RY) : #yp = w and 3, = 0, p-a.e.} .

Corollary 2. Let Assumptions[d and[8 hold true. For every ¢ > 0, the map p — Ry (pe) is well

defined on Véaz’o) — R, lower semicontinuous, and is a Lyapunov function for the set:
Ac:={pe VéaZ’O) 3w € Po(RYY),3p € S(w),Vt > €, py = pu} .

2 R
Moreover, BCgU 0 Ag.
Proof. Tt is an immediate consequence of Lem. O

Proposition 10. Let Assumption [§ hold true. Then, for every w € Po(RI™1Y), there emists a
unique minimizer, denoted by p*(w), of Ry among all i € P2(R?) such that Tup = w. Moreover,
w*(w) is the unique measure p satisfying v, =0 p-a.e., and Typ = w.

Proof. As discussed after the statement of Prop. [ there exists a recurrent point p such that
wupo = w. By Cor. [ p € Ao, which implies that py € S(w). This shows that, for every
w € Po(RI71), S(w) is non empty.

Consider an arbitrary p* € S(w). By Lem. [ p* is a minimizer of R,, among the set of
measures with marginal . This shows existence. Let u be another such minimizer. By Lem. [l
Wa(p* (+|w), u(-|w)) = 0 for w-almost every w. Thus, p = p*. O

We are now able to state the main result of this paragraph. Define:

P =3 2; (ay"wg™)
-

Theorem 3. Let Assumptions 3, [7 and[8 hold true. Assume that wé’l has the distribution w €
Po(R4=1Y). Then,
k n *
Yoy Wa (uft, 1t (w)) P
S (1) — (00,00)

Proof. Put together Prop.[@ Cor[ll Cor. 2 and Prop. [0 O

0.
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5 Proofs of Section

5.1 Proof of Proposition [

In this paragraph, consider 1 < p < 2. Note that (®;(m™)) belongs to P,(C). In the light of
Lemma [l and Prop [l we should establish two points: first, the weakx-relatively compactness of
the family of intensities {I(®;(m™))}+.n; second, a uniform integrability condition of the pth order
moments of the measures I(®;(m™)(x)). These results are respectively stated in Lemmas [6] and [7]
below.

Lemma 6. We posit the assumptions of Prop. [{} The family of intensities {I(®¢(m™))}sn s
weakx-relatively compact in P(C).

Proof. Let us establish the first point. For every bounded continuous function ¢ : C — R, we have

1@ )(@) =B | [ sta(@m)e)| =+ 3 Ba(xi) =B [o(x17)]

z€ [n]

where we used the exchangeability stated in Assumption BF{). Let us define the measure ]T? €
P(RY) as
[7(¢) = E [w(X0")]

for each measurable function ¥ : R — Ry. According to Theorem 7.3 in [Bil99], the weakx-
relative compactness of the sequence (I});,, in P(C) is guaranteed if and only if the weakx-relative
compactness of (I?');,, in P(R?) is ensured, and if the following equicontinuity condition

lim limsup P (w}s.,(6) > £) =0 26

Jing T sup Wi (8) 2 € (26)
is met for every e, T > 0, where wX (§) is the modulus of continuity of a function x on the interval
[0,T]. The weakx-relative compactness of (I1');, in P(R?), follows directly from Assumption Hl
Using the notation k; := inf{k : Zi-c:l vi > t}, and using the definition in Eq. (), we obtain the

decomposition:

Xth_Xsl’n P+ N+ UG, (27)

n ki—2
Pzt:—Z(waX X+ (7, = )X X)) + (7 — 0L X))

ki—2
1 Tk, —t 1,
Nsn,t = E v7k+1§k+1 + \/'Yk fk " ’t)’k \/'thgktn
k=ks t

n ky—2
n 1 N0 i,m i,m
U=~ > <Z Vit1Chpr + (Thy — 8) G+ (T, — 8) G, ) :

i=1 \k=ks

Let the sequence (7x) be defined by: g, := 7k, — 8, Y&, := Tk, — t and g := i for all k # k;_, ke, .

Note that:
ke—1

> Akpr=t—s. (28)

k=ks—1

Moreover, we have:

= T, — L =
=V Vks s and kjy vV Yk S vV Yk - (29)

t

Vks

The term N, is expressed as a sum of martingale increments, with respect to the filtration J7!.

Let || - ||« denote the a-morm in R%. We apply Burkholder’s inequality stated in Theorem 1.1
of [BDGT72] to the components of the vector N, in R?. As Eq. 28) and (29) hold:

ke—1 4
~ 1,n
Z Ve+1 §k+1 4|

k=k,—1

E([[vzy) <ct - 9)E
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where C' is a constant independent s,¢ and n. As Assumption B} holds, there exists a constant
C > 0 independent of s, t, and n, such that

supIE(H i ) < C(t—s)2. (30)

Furthermore, using Jensen’s inequality along with Eq. (28], we obtain

ke—1

PP < =2 Z ST e ot x4

n] k=ks—1

Using Assumptions [Il and Bl there exists a constant C', independent of s, t, n, such that
supE(H | ) < C(t—s)?. (31)

Also, by Jensen’s inequality, we have

ke—1

loz* <

Vhk+1 HCkJrlH
[n] k=ks—1

Since, by Assumption [3, we have supy ,, E[||§,i”||2] < 00, there exists a constant C' independent of
n, s, and t, such that:

supE(HUQtW) < C(t—s)2. (32)
neN
Combining Equations (31I), (0) and (B2), we have shown:

sup R 1Pzl INzall* + Uzl < ot = s, (33)

where 0 < s < t < oo, and C is a positive constant, independent of s,¢,n. Using [Leo23, Th. 2.8]
and Markov’s inequality, Eq. (26]) hold. O

Lemma 7. We posit the assumptions of Prop.[{ For every T >0,

lim sup E
a— o0 tER+, neN*

/ sup ||.T5||p 1supsg[0,T]I|rs|>ad¢t(mn)($)1 =0.

s€[0,T]

Proof. By the exchangeability stated in Assumption Bl({), we obtain:

E 1

sup (1 X1 |>a1 ’
u€[0

/ sup ||$u|| 1 Sl[lp ||%H>adq)t( )(55)1 =E

u€[0,T]

sup HthLu
u€[0,T]

for every k,t,n. Recalling the decomposition introduced in Eq. 27), for every u € [0,T:

Hthﬁl 4p1(HX1" + | N[+ [P t+qu+HUtt+uH)
Hence
Xk p11 preaid (ST NP1
[l 2 pinse <47 ([0 0o + IVl o
u€elo,

+||Pt7,lt+qu]l sup ||ngt+u||>a/4+HUtT,ltJrqul1 sup ||Ugft+u||>a/4) :
wel0,T] uw€[0,T]

Therefore, for each T' > 0, it suffices to obtain the uniform integrability of the four collections
of random variables: (|X."||? : t € Ry,n € N*), (Supyepo,r) IV gullP =t € Ryyn € NY),
(SupuG[O,T] ||Ptr,lt+u||p tte R+,TL € N*)v and (SupuE[O,T] ||Utr,lt+u||p 1 te R+,TL € N*)
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(IX} "™? : t € Ry,n € N*) is uniformly integrable by Assumption E-(@) when p < 2, and by
Assumption [@-({) when p = 2. As obtained in Eq. (B0, Burkholder inequality stated in Theorem
1.1 of [BDGT72] yields:

E| sup [Ny, <017,

we[0,T]

where C is a constant independent of n,¢, and T'. Hence, since p < 4, we obtain the uniform
integrability of {sup,cjo,7) [|N{'14.ll” : t € Ry,n € N*}. As obtained in Eq. (1) and Eq. (32), we

derive:
cTr-1 n n
sup || Pl " < Z Z Ve+1 (1+HXJ +HX1 ) :
u€[0,T] €ln] k=ks—1
and —
sup HUtntJruH < - Z Z Y ||CI } ;
uel0.T] 1] k=ki—1

where C remains a constant independent of n and ¢. Using Assumption @) when p < 2, and
Assumption @) when p = 2, by de la Vallée Poussin theorem, there exists a non-decreasing,
convex, and non-negative function F': R} — R such that
P
)} < oQ.

Hence, by Jensen’s inequality, and the exchangeability stated in Assumption [B]

F(h
lim £ =oo0,and sup E {F (HX;’"
h—o0 keN,neN*

kt+T 1
P
e (o I7l)] < 3 seam[r (em (1 Jxie]))]
u€[0,T] =k, —1
Consequently,
P
sup  E F( sup HPZTMH”N < sw E[F(cr (14| x"))")] < 0.
teERL,nEN* u€[0,T] kEN,neN*

Therefore, de la Vallée Poussin theorem yields the uniform integrability of the collection

( sup [Py, [P - t€Ry,neNT).
u€[0,T]

The uniform integrability of the collection (sup,efo 77 [[Uf'40ll” @ t € Ry, n € N¥) is obtained, by
the same arguments. This completes the proof. O

To conclude the proof of Prop.[] it is sufficient to remark that the tighntess conditions provided
in Lemma [2] are satisfied, thanks to Lemmas [6l and [7, with Prop. [l

5.2 Proof of Proposition
The core of the proof is provided by the following proposition.
Proposition 11. Let Assumptions[d, [2, [3 and [J-{) hold,

lim E|G(®:(m™))| =0,
m EIG(@m)

for each function G € Gp,.

Proof. We need to show that for each R x N—valued sequence (t,, ¢,) — (00,00) as n — oo, the
convergence E|G(®;, (m#"))| — 0 holds true, where G = Gr ¢ hy.....hy t,5,01,...,0. has the form of
Eq. @), with 0 < v; < -+ <w, < s <t We take ¢,, = n for notational simplicity, and we write
my, = @, (m") € P,(C). We have

1 i
Glma) = 3 (o) —oXit) - [ L ki Kirau | @ (s

n
i€[n) J€[n]
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where se set ¥(x,y) := (Vé(x),b(z,y)) + c?A¢(x), and
Q=] hi(Xl,)-
j=1

We note right away that |Q""| < C where C depends on the functions h; only, and furthermore,
the random variables {Q“”}ie[n] are Jy Hfmeasurable, where we recall that the integer k; is

defined by k; := inf{k : S5~ >t}.

In the remainder, we suppress the superscript (™ from most of our notations for clarity. To
deal with the right hand side of (34]), we begin by expressing ¢(X{ ;) — ¢(X{ ,,) as a telescoping
sum in the discrete random variables X :

ki, +t—2

NX] )= o(X) 1) = > (¢(Xipr) = o(XP))

k=kt, +s
+ ¢(Xtin+t) - ¢(Xlitn+t71) + ¢(Xlitn+s) - ¢(in+s)'

The summands at the right hand side of this expression can be decomposed as follows. Remember
the form (I)) of our algorithm. Denoting as Hg(x) the Hessian matrix of ¢ at =, we know by the
Taylor-Lagrange formula that there exists 011 € [, Tk+1] such that

. . ) ) . 1 ) . _ . . .
O(Xi1) = S(XD) = (VO(XE), Xir = X) + 5 (Kin — X0) Ho(Xi,,,) (Xiys - Xi)

1 in - i
= ’7k+15 Z <V¢(Xk’ ),b(XkaXzi» +’Yk+102A¢(Xk)
JEn]

+ V2041 (VO(XL), 1) + Vea1 (VO(XL), Gp)

L i i\ T i i i i
+ 3 (Xiy1 — Xi) Hy(Xg,,,) (Xis1 — Xi) — Yes10°Ap(X])
1 i oyd iy i i\ i
== Z V(X5 X7) + V27041 (VE(Xp ), Ekqr) + V41 (VO(XR), Gpr)
JEln]
1 i i T i i i i
+ 3 (Xip1 — X7) Hy(Xg,,,) (X — Xi) — V102 Ad(X})
1 S o
== > XL X)) + e (VO(XR), G
JEln]

Lo i\ T i i i i iy ei
+ 5 (Xk+1 - Xk) ch(XeHl) (Xk+1 - Xk) - 7k+1(§k+1)TH¢(Xk)§k+1
V201 (VO(XL), Epr) + W1 (G )T Ho (XD &k — Yer102A(X}).

In this last expression, the terms n=' 3~ i V(X i, X1) will be played against the integral term at

the right hand side of (34)), and the other terms will be proven to have negligible effects. Notice
that since tr(Hy(X})) = Ap(X}), the term

U/ic+1 = 27k+1<v¢(X]i)7§]i+l> +7k+1(§,i+1)TH¢(X,i)§,i+1 - 7k+102A¢(X1i)

in the expression above is a martingale increment term with respect to the filtration (F}!)s, thanks
to Assumption B}-().
To proceed, considering the integral at the right hand side of ([B4]), we can write

tn+t . .
/ YK, X2 )du =
tn+s

tn+t

Thip+t—1 . Thi, +s . .
/ B(XE, X3)du + / B(XE, X3 du + / B(X1, X3)du,

Thip s tnts Thiy, +¢—1
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and with these decompositions, we obtain G(m,,) = 218:1 X[, where:

Kpt—2

DN DD SEIC IR / U2 Z Y (XL, Xi)du ) Q'

ze[n] k=k¢, +s ]E[n] Thin+s

X5 = — Z{ in—i-t ¢(X]itn+t_1) + ¢(X7itn+s) - ¢(XZH+S)}Qi’

z€ [n]

x§::*—z /ktw—ZwXZ deu+/t"+t —ZwXZ Xi)du }Q',

Tkip+t=1 " j€[n]

Kty +t—2
n 1 i i i
Xi = Z Q Z Yes1 (Vo (X)), Gy,
i€[n] k=k¢,, +s
Kty +t—2 . . . .
X5 = — Z Z Vk+1 §k+1 (H¢(Xék+1) - H¢(Xlzc>) (lechl) Q"
le[n] k=kt, +s
ktn+t 2
n 3/2
G 2 (VR XD HK, ) ) @
i,j€[n] k=k¢t,, +s
Kty +t—2 . . .
LYY (b (XD b (XD ) @
7p7q€[n]k Kt +s
1 ki, +t—2 CZ T
n 3/2 i j (
X7 = —3 Z Z 'Ykil <\/7k+1 (b(XkaXli) + k2+1> + \/§€k+1>

i,J€[n] k=ki, s

Hy(X5, )G ) Q' and
ki, +t—2

Xg = — Z Z 77k+1Ql

ze[n] k=kt, +s

To prove our proposition, we show that E|x}'| — 0 for all I € [8]. The notation E will be
generically used to refer to error terms.
Let us start with E|x}|. For ¢,j € [n], writing

Kty +t—2

. . Tkt +t—1 .
S (X X]) - / B(XE, X )du

k=ks, +s Thtp+s

and using the boundedness of Q* and the exchangeability as stated by Assumption Bl ({l), we obtain
that

Elx7| < C (E|E?2| =+ E|E?1|/”) .
We begin by providing a bound on the second moments of EY'; and ET,. Recalling the definition
of 1, and using the compactness of the support of ¢ along with Assumption [Il we obtain that

E(E7;)? <2(t-s)*  max  Ellp(X,, X))
UE [tn+8,tn+1]

<C(t—s)? (1 + supE()_(i)Q)
u>0
< C(t—s)?
thanks to Assumption @-({). To obtain that E[x}| — 0, we thus need to show that E|ET 5| — 0.
By Prop. @l above, the sequence (m,,) of P(C)—valued random variables is tight. By Lemma

[ this is equivalent to the weakx-relative compactness of the sequence of intensities (I(m,,)). For
each Borel set A € B(C), we furthermore have that

T(m,)(A) = % Sp [X;’;f;_ € A} =P [Xt{;’; € A]

i€[n]
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Sl

by the exchangeability, thus, the sequence of random variables (thn "\ )n is tight. Let us work
on the random variables Uy := mo—g#X} oy and U2 := m g # X2 oy defined on the set
C([0,t — s]) of continuous functions on the interval [0,¢ — s]. Since ()_(tlﬁr)n is tight, given an
arbitrary € > 0, there is a compact set . C C([0,¢ — s]) such that

vneN*, P[U, ¢K.] <e.

Writing 7y, = supy>; 7k, We now have

ktp4+t—2

ol € 30 e max [U(E] 5 K2 L) - w(KL. X))
k=Fke, 1 sVe+1
<(t—s) max  |P(U,(u), Ui(u) = ¢ (Uy(v), U (v)] -

u,v€[0,t—s]
lu—v|<Fr,,

‘We thus can write
E|ET,| =E || Lwa,vz)exz + E|E]s| Lws vz)gxs
S(t—s) sp max () () — B ), 6] + /BB VIR TOT £ Kol

f,9€Ke u,UE[Ojt—s]
lu—v|<Fr,,

(35)

By the Arzela-Ascoli theorem, the functions in K. are uniformly equicontinuous and bounded.
Since v is a continuous function, one can easily check that the set of functions S on [0,t — s]
defined as

Si={u—=(f(u),g(w) : fg€ke}

is a set of uniformly equicontinuous functions. As a consequence, the first term at the right hand
side of the inequality in (B5]) converges to zero as n — oo, since 7, ,, — 0. The second term is
bounded by C+/e thanks to the bound we obtained on E(EﬁQ)Q. Since ¢ is arbitrary, we obtain
that E[ET | — 0, thus, E[x}| — 0.

The terms x2, x3, and x> are dealt with similarly to x.. Considering x2, we have by the
exchangeability that E|x2| < CE|E}|, with

E{l = (z)(thn-‘rt) - ¢(X/itn+t—l) + d)(X]itnﬁ,s) - d)(thn-‘rs)
= (X, 10) — O(X] )+ p(X} ) — (X} 1)

Thip4t—1 Thip+s

Keeping the notations U} := W[O,tfs]#thn 1s+. and 7, introduced above, we have

Bil<2 | max | [0000) ~ UL
lu—v|<Fr,, .,

Taking € > 0, selecting the compact K. C C([0,t — s]) as we did for x7, and recalling that the
function ¢ is bounded, we have

E|ET|<2sup  max  [¢(f(u)) = o(f(v))]| + CP[U, & K],
fexe, u7v|€<[03t7s]
L] S I

and we obtain the E|x2| — 0 by the same argument as for x..
The treatment of x3 is very similar to x2 and is omitted. Let us provide some details for x?.
Here we have by exchangeability that

Ky 4 e—2

Elxz| < Z W BB,

k=k¢p, +s

where

By = (6h) " (Ho(X3,.,) = Ho(XD)) (ki) @"
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satisfies
1,n
By < Cllégall? max | | Ho (U, () = Hg (U (v))]] -

w,v€E[0,t—s
lu—v[<Fr,, .

Therefore,

E ‘E,y"

=E ‘Ei"‘ Lytex. +E ‘Ei"‘ Ly gx.

< C]Ellék+1ll2fsup max 1Ho(f () = Ho(f ()| + \/E(E,™)2VPUL & Ke].

K. u,vE[0,t—s
lu—v[<Fr,,

Since E||¢)41]|? and E(E,™)? are bounded, we obtain that E|xZ| — 0.
Considering the term X, we have by exchangeability

Kty tt—2
E[x}| < CE Z Vi+1(V (Xli) aCI%Jrl)
k:ktn+5
Kty +t—2 Ktp+t—2
SCE| > w1V (X)) Bl [ FD|+CE| D 71(Vo (X3) . Ghr)
k:ktn+s k:ktn,+5

= IE:|XZ,1| + E|XZ,2|,

where (} = ¢} — E[¢} | FP,] is a martingale increment with respect to the filtration (F'),. We
have
Elxj,| < C(t—s) sup E|[E[¢,, [F].

>kt +s

which converges to zero by Assumption Bl-(). By the martingale property, we furthermore have

Kipt+t—2

E(XZ,Q)Q <C Z ’YI%Jrl < Oﬁ/kthrs (t - S)’

k:ktn +s

which also converges to zero. Thus, E|x%| — 0.
We now turn to xg. Here we write

Kty +t—2

X6 = % Z Z 72121Eli;

i€[n] k=k¢, +s

where
i 1 iy i i i
B o= — > V(X X)) H (X5, )641Q
J€[n]
1 1 [ i i i
Tz ) §V’yk+1b(XkaXIZC))TH¢(X9k+1)b(Xkan)Q
P,q€[n]
satisfies

e e C
Bl < — > U+ XDkl + —5vAren Y L+ IXTINA + XD

J€[n] p,q€[n]

We readily obtain from Assumptions B, and @-(@) that E|E}| < C, which leads to E[x%| — 0.
The treatment of the term x?% is similar and is omitted.
We finally deal with xg that involves the martingale increments 7712- We decompose this term
by writing
ki, +t—2 1
XE= D =D V2mn(Ve(X)), 6@
k=k¢, 15 1€[n]
ki, +t—2 1
+ ) kz ~ .ZH Yi+1 ((fllc+1)TH¢(Xlzc)§;c+1 - U2A¢(Xllc)) Q'
=Rtp+s em

= Xg1 T Xs.o-
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Since the random vectors §f+1, ..., &1 are decorrelated conditionally to F by Assumption B} (),
we obtain that

n

1 . . N2
E|(- D V2nen(Vo(Xi). &,)@Q") |7 | < e,
i€[n]

and by the martingale property,

Ky e—2

Y1 _ Ct =)

E(x,)’ < D, O <——=
k=kty+s

Using the martingale property again along with the inequality (3"} a;)* < n .7 a?, we also have

2
ki, +t—2

n 1 i e i i
E(Xs,2)2 < Z 7}3+1E n Z ((ka)THqﬁ(Xk)ka - 02A¢(Xk)) Q
k=Kt +s i€[n]
Kty 4t—2
<C Z 713+1
k:ktn+5
< Yk +SC(t - S)
It results that E(x%)? — 0. The proof of Prop. [l is completed. O

Proof of Proposition[d. Let (t,,¢n)n be a Ry x N*~valued sequence such that the distribution of
(D¢, (m*#)),, converges to a measure M € M, which exists thanks to the tightness of (®;, (m¥")),
as established by Prop. @ Let G € G,. By the continuity of G as established by Lemma [3]
G(®;, (m¥")) converges in distribution to GgM € P(R). On the other hand, we know by the
previous proposition that G(®, (m¥~)) converges in probability to zero. Therefore, GxM = .
Let supp(M) C Pp(C) be the support of M, and let p € supp(M). By definition of the support,
M(N) > 0 for each neighborhood N of p. Therefore, since GxM = 4y, there exists a sequence
(p1)ien such that p; € supp(M), G(p;) = 0, and p; —; p in Pp(C). By the continuity of G, we
obtain that G(p) = 0, which shows that supp(M) C G~1({0}). Since G is arbitrary, we obtain
that supp(M) C Vp, = (Ngeg, G~'({0}), and the theorem is proven. O

5.3 Proof of Theorem [1]

Throughout this paragraph, we assume that 1 < p < 2.
We define the following collection (M;* : ¢t > 0,n € N*) of r.v. on P(P,(C)):

1 t
Mtn = Z/O 5<I>3(m"')ds' (36)

Lemma 8. The collection of r.v. (M{*, t>0,n¢e N*) is tight in P(P,(C)).

Proof. Based on Lemma [l we just need to establish that the family of measures (I(M[")) is
relatively compact in the space P(P,(C)). Recall that I(M]*) is the probability measure which, to
every Borel subset A C P,(C), associates:

I(My)(A) = /O P(®,(m") € A)ds

Consider € > 0. By Prop.[ there exists a compact set KL € P,(C) such that P(®,(m™) € K) > 1—¢,
for all s,n. As a consequence, I(M*)(K) > 1 — e. The proof is completed. O

Let us denote by . the set of weakx accumulation points of the net ((M")xP:t > 0,n € N*),
as (t,n) — (00,00). By Lemmal§ .# is a non empty subset of P(P(Pp(C))). Define:

Vy, ={M € P(Pp(C)) : M(V,) =1}.

Lemma 9. For every Y € 4, T(V,) =1.
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Proof. Consider T € .#. Without restriction, we write T as the weakx limit of some sequence
of the form (M’ )xP. The distance W, (.,V,) to the set V, (which is non empty by Prop. )
is a continuous function on P,(C). Denoting by (., .) the natural dual pairing on Cy(Pp(C)) x
P(Pp(C)), the function (W, (.,V,), -) is a continuous on P(P,(C)). Thus, the sequence of real r.v.
(Wp(.,Vp), M{ ) converges in distribution to (W,(.,V,), -)#Y. These variables being bounded,
we obtain by taking the limits in expectation:

//Wp(m,Vp)dM(m)dT(M) = lim E((W,(.,V,),M{))

n—oo

D n
= lim _/0 E(W,(®4(m™),V,))ds

n—oo t,

< limsup  E(Wp(®¢(m™),V,)) =0,

(n,t)—(00,00)
where the last equality is due to Prop. [l As V, is closed by Prop. 2], this concludes the proof. O
For every t > 0, define (©;)x4 = ((©¢)%). Define:
I:={M e P(P,(C)) : Yt >0,M = (O4)ppxM}.
In other words, for every M € Z and for every ¢t > 0, (©;)4 preserves M.
Lemma 10. For every Y € 4, Y(Z) =1.
Proof. Similarly to the proof of Lemma [0 assume without restriction that YT = limy, oo (M7 ) 2P

n

in the weakx sense. Set t > 0. The map M — dp (M, (6;) 44 M) is continuous on P(P,(C)), where
we recall that dy, stands for the Lévy-Prokhorov distance. Thus, by Fatou’s lemma,

/dL(M, (©¢) g M)dY (M) < limsup E(dr (M, (O)44M;")) . (37)

n—oo

Note that:

1 [tHtn
(et)##MtZ = a/t 5(@3)#mnd8.
In particular, for every Borel set A C Pp(C), [(Of)pxM{ (A) — M (A)| < 2t/t,. The Lévy-
Prokhorov distance being bounded by the total variation distance, dr (M;® , (O¢)uxxM;' ) < 2t/t,
which tends to zero. The L.h.s. of Eq. 1) is zero, which proves the statement for a fixed value of
t. The proof of the statement for all ¢, is easily concluded by a using dense denumerable subset
argument. O

Define: B, = {M € P(P,(C)) : M(BC,) =1}.
Proposition 12. For every Y € 4, Y(B,) = 1.
Proof. Consider an arbitrary sequence of the form ((M{*)xP) where ¢, — oo, converging in dis-
tribution to some measure T € .# as n — oco. By Lemma [0, the map (04)x : Pp(C) — Pp(C)
preserves the measure M, for all M Y-a.e., and for all t. By Lemma [, M(V,) = 1. Thus, the
restriction of the map (O¢)4 to V), still denoted by (04)4 : V), — V,, preserves the measure M as

well, for all M T-a.e.. By the Poincaré recurrence theorem, stated in Theorem 2.3 of [Man87], it
follows that M (BC,) =1 for all M Y-a.e. O

Proof of Theorem[d To conclude, assume by contradiction that the conclusion of Theorem [I] does
not hold. Then, there exists € > 0 and a sequence, which, without restriction, we may assume to
have the form ((M{*)4P), such that for all n large enough,

E(<Wp(-aBCp)aMtZ>) > £, (38)

where (., .) is the natural dual pairing on Cy(P,(C)) X P(Pp(C)). By Lemmal8 one can extract an
other subsequence, which we still denote by ((M" )4P), converging to T € .. As a consequence,

lim E((W,(.,BCp), M")) = //Wp(m,BCp)dM(m)dT(M) =0,

n—oo

where we used the fact that, due to Prop. D2, [ W, (m,BCp)dM (m) = 0 for T-amost all M. This
contradicts Eq. (B8). O
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5.4 Proof of Corollary (1

Throughout this paragraph, we assume that 1 < p < 2. Consider the r.v.

Yo (s) := W, (% > i, (m0)4 Bcp> :

i=1
Lemma 11. The r.v. (Y,(s)? : s > 0,n € N) are uniformly integrable.

Proof. Note that Y, (s)? < C(1 4+ L3, ||X."[|?). Hence, for each a > 0, Yy (s)P1ly, (5)>a <
Ly en C+ |\X2’”|\p)]lc(1+”)—(;,n”p)>a. By the exchangeability stated in Assumption Bl t_he ran-
dom variables (Y,,(s) : s > 0,n € N) are uniformly integrable if the random variables (|| X1"|? :
s > 0,n € N) are uniformly integrable. We conclude using Assumption @) if p < 2, or Assump-

tion @-@) if p = 2. O

Recall the definition of M in Eq. [36), and recall that .# is the set of cluster points of
(M)#P:t>0,ne€N*) as (n,t) = (00,00). Consider an arbitrary sequence t, — oo, such that
(M ) 4P converges to some measure T € .#. Consider ¢ > 0. By Lemma [IT} there exists a > 0
such that sup,, ; E(Y,(s)1y, (s)>a) < €. Using the inequality y < a Ay + yl,~,, we obtain:

E 1 " Y.(s)ds ) <E 1 " aAYp(s)ds) +e
tn 0 tn 0
=E (/ a N Wy((mo)gm, (mo)# BCp)d M| (m)) +¢ (39)

The restriction of my to P,(C), which we still denote by mg, is continuous on (P,(C),W,) —
(Pp(R%),W,), where W, represents the p-th order Wasserstein distance on P(R?). As a con-
sequence, the pushforward map ()4 : P(Pp(C)) — P(P,(R?)) is continuous. Therefore, as
(m0)# BC, is non empty by Prop. B} the function M — [a A Wy((mo)xm, (7o) BCp)dM (m) is
bounded and continuous on P(P,(C)). Recall that M’ converges in distribution to Y, and noting
that, by Prop. Bl

/ / W, (o) s, () BC,)dM (m)dY (M) = 0.

Therefore, by letting n — oo in Eq. ([3J), we obtain limsup,, E(:- fg” Ya(s)ds) < e. As e is
arbitrary,

tn
lim E <i/ Yn(s)ds) =0. (40)
n—o00 tn 0
In order to establish the statement of Corollary[ll we now should consider replacing the integral in
Eq. @0Q) by a sum. This last part is only technical. Recall the definition of k; := inf{k : Zle v >
t}, and 7 in Eq. @). Let (o) be a sequence of integers tending to infinity. By the triangular
inequality,

. <271'1 o () BC)) g (L

Y oo /O W (., (m0) BCp)ds)

i€[n]

+E<i /OT Yn(s)ds> .

The second term in the righthand side of the above inequality tends to zero by Eq. {@0) with
tn = Ta, .- We should therefore establish that the first term vanishes. For an arbitrary integer [
and s € |1, 741],

1 [T 1
<E E/o Wp(uksvg Z Ogin)ds

1/p
n 1 1 i,Mn v i,n n v1,n
B W, (it S b || <B[ (230 06m x| | < @O X
i€[n]

i€[n]

24



where the last inequality uses Jensen’s inequality and the exchangeability assumption. Continuing
the estimation,

1,n n 1,n
E(1X, " = X:"(P) < B(1XG5T — X, "I1P)

+1

]

+E [3?*1%11’/ 2 H&}ﬂ

_ 1 n < in|l?
<E |3 17&15 Z Hb(XlL ;X

JEn
+E [ o]

2
< COPE+70),

where we used Assumptions[I] and Bl Consequently,

an 2 1/}7
2l (C(Vﬂl + leﬂ))

1 /TC‘" 1 =
— Wy (uy., — dgim)ds | < -
To Jo T z-ez[;ﬂ " 2

As Assumption Pl holds, C('ylpﬁ + 'ylpﬂ) 1500 0, and > ~;~; 1 = oo. Therefore, by Stolz-Cesaro
theorem, the r.h.s. of the above inequality converges to 0 when n — oo. Hence,

lim E (Zla—nl W (o) BC”)) —0,
n—0 Zl:l Y

for an arbitrary sequence («,) diverging to co. By Markov’s inequality, Corollary [Il is proven.

6 Proofs of Section [4.1]

The Assumptions Bl and o > 0 are standing in this section.

6.1 Proof of Prop.

Lemma 12. Let p € Vy. For every t > 0, p; admits a density x +— o(t,z) € C1(RY R). For every
R > 0,ta >t > 0, there exists a constant Cry, +, > 0 such that:

inf t,2) > Cristy s »
te[tl,tz],HzHSRQ( )— Rty1,t ( )

and there exist a constant Cy, ¢, > 0, such that

sup  [[Vo(t, )|l + o(t,z) < Ciy s, - (42)
zER? tE[t1,t2]
Finally,
sup /(1 + lzl?) [ Vo(t, )| do < oo. (43)
tE(t1,t2]

Proof. The result is an application of Th.1.2 in [MPZ21] with the non homogeneous vector field
b(t,z) := [ b(x,y)dp:(y). The proof consists in verifying the conditions of the latter theorem. By
Assumption [ for every (z,y,T) € (R9)? x R,

sup Hb (t,z) —b(t,y H <||\VV(z) = VV ()| + Sup /||VU x—z)—VU(y — 2)| dpi(z)
te[0,T]
<C(lz—yl” v |z - y|| ,
Moreover,
sup b(t,z) < C(1+ || +/ sup |yl dp(y)) < C(1+ [|z])).- (44)
t€[0,T] t€[0,T]

25



As o0 > 0, [MPZ21l, Th. 1.2] applies: p admits a density = +— o(t,z) € C*(R9), for 0 < ¢ < T, and
there exists four constants (C; 1, \i,7)ic[2], such that:

1 = — 6:()|” Cir AL 2
ot /exp ( Nt dpo(y) < o(t,z) < 1/2 /exp — llz — 0:()||” ) dpoly)
Cor A2, 2
IVetta)l < iy [ow (<225 e = 0.1 ) dinte).

where the map ¢ — 6;(y) is a solution to the ordinary differential equation: %}Ey) = b(t, 0, (y))
with initial condition y(y) = y. By Gronwall’s lemma and Eq. [#d), there exists a constant Cr
such that [|6:(y)|| < Crl|lyll, for every n,y, and ¢ < T. For every t; < t < tq, and every x, we

obtain using a change of variables:
2C
) e (~ 2 1ol ) dovte)

— —1
[ el 190t 0 do < Conatr 72 [ 424l 426, [ Pl e,

(Crath )71 > o(t, 2) > Crayty ? exp <

Aot

and ||Vo(t,z)|| < Cg,tth(dH)/Q. Consequently, p satisfies Eq. {I)), Eq. (2)) and Eq. {3). O

For every p 6 Vs and every t > 0, recall the definition of the velocity field v; in Eq. (I8):
v(z) == =VV(z) — [ VU (z,y)dp:(y) — 02V log o(t, z), where o(t, z) is the density of p; defined in
Lem.

Lemma 13. For every p € Vo, and every to >t > 0,

/ [ Is(@ldpi(a)it < oo. (45)

Moreover, for every ¢ € C°(Ry x R% R),

/ (s, 2)dpey / blts, 2)dpn, ( / /amz Vo (t @), o (0))pi(da)dt . (46)

Proof. The first point is a consequence of Lemmal[[2 Consider ¢ € C°(R4,R) andn € C°(R,,R).
Using Eq. (I0) and () with hy = --- = h, = 1, we obtain that for each ¢ € C°(R; x R% R) of
the form 1 (t, ) = g(t)p(x),

[ vttesa)dpia@) ~ [ vitr.)dpn (o) =

/t ’ /(8t1/)(t,x) +(Vap(s,2),b(x, pi)) + o> Ap(t, z))ps (da)dt . (47)

As the functions of the form (¢,z) +— g(t)¢(x) are dense in C°(R; x R% R), Eq @) holds in
fact for any smooth compactly supported 1. Using Lemma [[2] and an integration by parts of the
Laplacian term, Eq. (@) follows. O

The goal now is to establish that the functional H given by Eq. (I4)) is a Lyapunov function. This
claim will follow from the application of Eq. (#6]) to the functional (t,z) + o2 log(o(t,z))+ V (x) +
JU(z—y)o(t, y)dy. However, this function is not necessarily smooth nor compactly supported. In
order to be able to apply Lem. [[3] mollification should be used. In the sequel, consider two fixed
positive numbers £ > t1.

Consider a smooth, compactly supported, even function 7 : R — R, such that [ n(z)dx =1,
and define 7.(z) := e~ 9n(x/c) for every ¢ > 0. For every t > 0, we introduce the density
0c(t,+) = ne*pe(t,-), and we denote by pf(dx) = (¢, z)dzr the corresponding probability measure.
Finally, we define:

e ._ Ne* (vio(t, )
v = —————
Qe (ta )
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With these definitions at hand, it is straightforward to check that the statements of Lem. [[3] hold
when p;, v, are replaced by pf, v§. More specifically, we shall apply Eq. (@8] using a specific smooth
function ¢ = v, 5 r, which we will define hereafter for fixed values of §, R > 0, yealding our main
equation:

/we,é,R(tan)Qa(t%-T)d-T_/we,é,R(tlax)Qa(tlax)dx =
/2/(8,51/)5157R(t,z) + (Vbe 5, r(t, ), vi (x))) 0 (¢, x)dxdt . (48)

We now provide the definition of the function v, 5 r € C° (R4 x R%, R) used in the above equality.
Let 6 € C*(R,R) be a nonnegative function supported by the interval [—t;,¢1] and satisfying
[0(t)dt = 1. For every § € (0,1), define 05(t) = 0(t/5)/5. We define 0*°(-,x) := 05 * 0°(-,z). The
map t — 9575(15,) is well defined on [t1, 2], non negative, and smooth in both variables ¢,z. In
addition, we define V, := n.+V, U, := n.*U. Finally, we introduce a smooth function y on R4 equal
to one on the unit ball and to zero outside the ball of radius 2, and we define xr(z) := x(z/R).
For every (t,z) € [t1,t2] X R, we define:

Ve st z) == (02 log 00 (t,2) + Va(x) + / Uelr — 9)xr@)e (b y)dy)xr(@) . (49)

We extend 1. 5 r to a smooth compactly supported function on Ry x R? and we apply Eq. [@R)
to the latter. We now investigate the limit of both sides of the equality [£8]) as 0, ¢, R successively
tend to 0,0, co. First consider the lefthand side. Note that for all ¢ € [t1, 2],

lim hm Ve s r(t, )0 (t, ) := (02 log o(t,x) + V(x) + / U(x — y)XR(y)Q(t,y)dy) o(t,z)xr(z).

e—=09

The domination argument that allows to interchange limits and integrals is provided by Lem
Indeed, for a fixed R > 0, there exists a constant C'r such that o (¢, 2) < Cg and 9. 5. r(t,7) < Cr
for all ||z]| < R and all ¢ € [t1,t2]. As a consequence,

lim hm/we(;R (t,x)o:(t,x) =0 /XR( )o(t, x)log o(t, z)dx+

e—06—0
/ V(@)xr(@)dpy(z) + / Uz — y)xr()xr(@)o(t, )o(t,y)dady.

By Eq. ([@2), the first term in the Lh.d. of the above equation converges to o2 [ o(t, z)log o(t, z)dx
as R — oo. Similarly, [V (z)xr(x)dp:(x) tends to [ Vdp; as R — oo, by use of the linear growth
condition on VV in Assumption[fl along with the fact that p; admits a second order moment. The
same holds for the last term. Finally, we have shown that, for every ¢ € [t1, 2],

lim lim lim /1/15 s.r(t,x)o:(t,x)dx = H(p) + % // Uz —y)dpi(y)dpe(x),

R—o00e—06—0

where we recall the definition () as H(p;) := o2 [log o(t, -)dpi+ [ Vdpi+3 [[ U(z—y)dp:(y)dp() -
As 0, ¢, R successively tend to 0,0, 0o, we have shown that the Lh.s. of Eq (48] converges to:

Hipe) = Hipn) + 5 [ [ U =)o )dprs(@) - 5 [[ 0 = dou o). 60)

We should now identify the above term with the limit of the r.h.s. of Eq. (@8] in the same regime.
The latter is composed of two terms. First consider the second term:

/t 2 / (Ve 5.1t ), 5 (2)) 5 ()t = / 2 / (Ve .1t 7)1 * (vr(2)a(t, )

We can let 6 — 0 in this equation and interchange the limit and the integral. This is justified by
Lem. 2] which implies that for every R > 0, there exists a constant Cr such that for every € > 0,
5 €(0,1), t € [t1,ta], € RY,

Ve s.r(t z)| < Cr. (51)
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Using Eq. (5I) along with Eq. [@3]), the dominated convergence applies. Letting ¢ — 0 in a second
step, the exact same argument applies, and we obtain:

to
lim lim /(szﬁ(;yR(t,z),vf(z)}gg(t,z)dzdt

e—=006—0 J;

/2 / lim Um (V). 5 r(t, ), ne * (ve(2)o(t, x)))dzdt

e—=+036—0

:/t /< V(lim hm waéR(t x)),ve(x))o(t, x)dxdt ,

e—=046

where the interchange between V and the limits is again a consequence of Lem. We now write
the gradient in the above inner product. Note that:

lim lim . 5 (t, 2) = (% log o(t, z) + V() + / Uz — 9)xa()e(t,y)dy)xa(x).

e—06—0

‘We obtain:

lim lim/2/(szﬁ(;yR(t,z),vf(z))gg(t,z)dzdt:f/t2/||vt(:c)||2XR(z)g(t,:c)d:cdt

€—06-0 J,

- / @), [ xew) VU - y)dpo))xna)dno)
- / 2 / (ve(x), Voxr(@)(V (z) + / Uz — 9)xa@)dpu())dpr(z) . (52)

By the dominated convergence theorem, AssumptionBland Eq. (@3], the last two terms in the r.h.s.
of Eq.(52) tend to zero as R — oo, while the first term is handled by the monotone convergence
theorem. We thus obtain:

to ta
lim lim li Ve < (t, x)dedt = — 2o(t, x)dxdt . 53
im i lim 1/< e lts ), 0 ()0, 2)ddt / [wt@)Pott.oydzar. (3

R—00e—006—0 J,

As a last step, we should evaluate the limit of the first term in the r.h.s. of Eq. (&8)), which writes:

fttf [ 0utpe 5, r(t, z)0: (t,2)dxdt . Here the domination argument allowing to interchange limits and
integrals requires more attention, and is justified by the following lemma, whose proof is provided
at the end of the section.

Lemma 14. Let ty > t1 > 0 be fized. For every R,e > 0, there exists a constant Cr . such that
for every § € (0,1), t € [t1,t2], © € RY,

|at1/}€,5,R(t7x)| S CR,E 9 (54)
for everyt <T, 6 >0, and every x € R%.

By Eq. (54) and by the continuity of the map t — 9:0° (see the proof of Lemma [[4]), we can
expand the first term in the r.h.s. of Eq. ) as:

/ /8t1/)€ s.r(t,x)dp; (x)dt = / /8,57,/)5 s.r(t, )00 (t, x)dzdt + 0. R(), (55)

where o. r(d) represents a term which tends to zero as 0 — 0, for fixed values of €, R. Note that:

£,0 T
e ntn) = o 2L (o) + [ Ve = pxrtone@oe ey, 60

28



Plugging this equality into (53] and noting that U. is even (because U and 7. are), we obtain:
ta
/ /8,51/1875,3(15,90)95’5(1?,:I:)d:l:dt
t1
" I 5 5
:02/ /8tg5(t,z)xR(z)dzdt+ 5/ //Ug(xfy)ﬁt(gs’ (t,y)0%° (t,x))xr(z)xr(y)dzdydt
t1 ty
_ -2 c,0 2 £,0
=0 /g (t2,2)xr(x)dx — 0 /g (t1,2)xRr(z)dx
1
45 [ [ Ut = xnnn(o)e b2, 0) (2. 9)dody
1
=5 [ [ U= vxaloixn@)e (.00 1. g)dody.

By the dominated convergence theorem, we finally obtain:

ta
lim lim lim/ /6,51/1875,R(t,x)dpf($)dt =
1

R—0c0e—06—0 J,

- / / e~ y)olts, )olts, y)dady — / / Uz — y)o(tr,)eltr, y)dzdy . (57)

Putting together Eq. (B0), (B3) and (&7, and passing to the limit in the continuity equation (@S],
the statement of Prop. [ follows.

Proof of Lem. 14l Using Eq. [@8) and integration by parts,

o (t2,7) — (11, ) /:/wax—y) by ps))dps(y ds+o—/ [ dnete = pidp.o)as.

Since p € P2(C), supsepy 1 16(y, p) | < C(1 + |lyll) + C [ supyepy 7y |2l dp(z). As a consequence,
supse1,7) 10(y, pe)ll < C(L+ |ly||) . Along with the observation that, for any fixed e, V. and An.
are bounded, it follows that ¢ — o°(¢, ) is Lipschitz continuous on [t1, 2], and that its derivative
almost everywhere is given by: 9;0°(t,2) = [((Vne(z — y),b(y, pt)) + An-(xz — y))dp¢(y). Thus,
there exists a constant C. > 0, such that:

sup 00 (t,x) < C..
tE€[t1,t2],zERY

Considering the second term in the r.h.s. of Eq. (B6), the presence of the product of the compactly
supported functions xr(z)xr(y) implies that the former is bounded in absolute value:

’/Ua(w — y)xr(Y)xr(2)0: 07 (t,y)dy| < Cre .

On the otherhand, using the lower bound (@), the first term in the r.h.s. of Eq. (B6), is also
bounded, and finally, Eq. (&4) follows.

6.2 Proof of Prop. [

The map H : p+— H(p.) is real valued and lower semicontinuous by Prop. [f and Fatou’s lemma.
Moreover, for every p € Vo, H(®4(p))—H(p) = H(pirec)—H(pe) = — f:+€ J |lvs||*dpsds. Therefore,
H(®:(p)) is decreasing w.r.t. t, and, as such, H is a Lyapunov function. In addition, the identity
H(®:(p)) = H(p) for all t, is equivalent to: v; = 0 ps-a.e., for every t > e. By Lem. [[3] this implies
that p; = p. for all t > e. Thus, H(®:(p)) = H(p) for all ¢, if and only if v. = 0 and p; = p, for all
t. This means that H is a Lyapunov function for the set A.. The first point is proven.

Consider a recurrent point p € Vs, say p = lim @, (p). By Prop.Bl p € A, for any ¢ > 0. This
means that there exists ;1 € S such that p, = p for all ¢ > 0. By continuity of the map (7o),
po = lim p; . Thus, po = . This means that p; = p for all t > 0, which writes p € Ag. The proof
is complete.
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6.3 Proof of Prop. [

In this paragraph, Assumptions Bl and [B] hold. Therefore, Assumptions [Il and B] also hold. Let
k € N,n € N*. We recall Eq.(T)

zn 7k 1 z n n
Xk-i—l X" — e VV(X; = Z VUX]" = X" + 27k+1§k+1
J€[n]

Let us momentarily drop the upperscript n to simplify the notations, and we write  as a shorthand
notation for vx+1. Note that VU (—z) = —VU(z). We expand:

X711 = I XEI1P — 29(VV(X}), X}) — 2= D (VUX; = X1), Xi) + 2911€44]1
J
i i Y i j
V2T + Y IVV(XG) + - > VUXL - X))
J

where we defined:

Tli+1 = <§£+1an VVV(Xk - = ZVU Xk XJ)>
Using Assumption Bl and Cauchy-Schwartz inequality, there exists constants C, A > 0 such that:
1P < (1= + )X~ 2  SAVUC = XD X+ 2
+ /29T + O+ D IXT?) . (58)
J
Note that E(T},,|F) = 0. As a preliminar, we first establish the bound:
sup (B PIXET) + LB ) <oc. (59

To that end, compute the average w.r.t. i € [n] of both sides of Eq. (G8). Setting Si := 1 3, [ X} |2,
and

= 5 Y U - x). x)
v g

1 .

=3 lgkial?

1 .
T —
X135 ) > T
7

3 .
Xk+1

Eq. (B8) leads to, for every k larger than some fixed constant,
St < (1= X9)Sk — 29X + 2951 + V29X E1 + CF2

Moreover, using that VU (X} — X}) = —VU(X} — X}, we obtain:
1 j iy j
XK = oz YN (VUX] - Xp), X — X)) > —C.
i

Therefore, Sk+1 < (1 — Ay)Sk + 27xi+1 + \/2fyx£+1 + C#, for large k. Raising to the square,

SFo < (1= M)2SE + (29Xt + V29X + C7)% + CSi(2yxr + V27X + C7).-
Thus, for large k,

ESZ,; < (1 - M)ES? + Cv?E((X541)%) + CYE((XE11)?) + C92 + CE(Skx41) + CHES), .
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Note that E((Xk +1) ) is bounded uniformly in k,n. Moreover, by Jensen inequality, E(Sk) <
VE(S?). Finally, using that E(Skxiﬂ) = do®E(Sk), we obtain:

ESii1 < (1= M)ES} + C* + CYE((xi41)?) + C7* + Cy\JE(S?).

We inspect the term E((Xerl)Q):
E((xk41)?) = ZEHXk YVV(X;) — ZVU Xi = X)I?
<3 ZE||Xk||2 +9° Z Z IVU (X5 = X)I)?
j
D I SRS SR PR D
i i j

C C
e
n n

IN

We finally obtain: ES7,; < (1 — My)ESE + Cy* + Cy+/E(S2). This proves that ES}? is bounded
uniformly in k,n. By exchangeability, ES? = n = E(||X}||*) + (1 — 1/n)E(]| X[|?||X2]|?). This
proves Eq. (B9). _
We now expand || X/, ||? starting from (58). We use the notation VU’ := n~! > VU(Xj—X7).
For all k large enough,
[ X lI* < (@ =aMIXEN* + (=A{VU*, X5) + 29]|&eia 1P + V29 Ty + C7*(1+ Sk))?
= 29(VU", XN XEIP + 29116542 12N XE N + V29T [ X2 + CY2IXEIP (1 + Si)
We take expectations. Note that E[|&},[|* < C, ES? < C and E(||&}, 1?1 X.|1*) < CE|X[|]?* =
CE(Sk) < C (where as usual, C changes at each inequality). Thus
E| Xl < (1= yNEIXE* + CyE(VU", X})? + CrE((Tipn)?) + Cy
— 27E(VU", Xp) | Xk ]I* + Cy*E(| Xkl Sk).
It is straightforward to show that E((T},,)?) < C(14++°E(||VU"|?)) and that, in turn, E(|VU"||* <

C(14+ESy) < C. Thus, E((T},)* < C. Moreover, by Cauchy-Schwartz inequality followed by the
triangular inequality,

iy 1 i j i
E(VU', X})* < E(~ S IVUXE = XDIPIXE)
J

1 i j i
< CE(~ D IXG + X1 XE1%)
J
< O+ CE||IX;||* + CE| Xz || XE|*
Note that the last term in the above inequality is bounded uniformly in &, n, by Eq. (89). Changing
again the constants C, A\, we obtain that for large k,

E[Xipall* < (1= yNE[XEl* = 29E(VU", X) | Xi]|* + O

The crux is to estimate the term —2yE(VU?, X})||X/||?>. By exchangeability, and using that
VU(0) =

E(VU', X)lIXi|* = ZE (VUXE = X)), XDIIXE)? = (1~ %)EWU(X% = X2), Xp)lIXi

Jséz
Moreover, using that (VU (X} — X?), X! — X}?) > -C,
E(VU(X;, — X7), Xp)IX; | = —CEIX;|* + E(VU (X — X3), X7) [ X, %]

—CE[| Xi|* - B[ VU (X; — XD XEII1 Xz ]
—CE[X;||* = CE[(1 + || X5l + IXZIDIXENIXE ]
—CE|X;|* — CE[IXZIXE ] — CE[IXF® Xk %] - C

—CE[|IXENIX5 1% -

I\/ AVARLY, I\/I
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where we used the fact, proven above, that E|| X}||? and E[||X?||%|| X}||?] are bounded, uniformly
in n, k. The term E[||X?||[|X||*] can be handled by Cauchy-Schwartz inequality:

1 1 1
E[ XZINXeIP) < EQXZIPIXE 1) *EN X 1= < CE(IXE[*)= -

‘We have shown that: o _ )
E(VU', Xi)|IXi|? > —CE(| X3 ||Y)2 - C.

Putting all pieces together,
E| Xl < (1= yNEIXE[* + Cr/E(IXLI) + Cv.

This proves that E| X}||* is bounded, uniformly in k,n. The proof is complete.

7 Proofs of Section
7.1 Proof of Prop.

We recall the iterations:

_ . - I . y ~
agyy = ap" (1= M) + Jl Z (K (wg™,wp™)ay™ — Q(wy™) + 160 + V211850 -
J€[n]

We denote I, = %Zie[n] (afc’n)Q. The proof will be done in two steps. First, we will obtain a

bound on E(I},,). Then, we can bound E(a22)4 and the bound on E((;™)* follows easily. Observe
that:

i,n R Tk 1(17>\7k 1) R R j,n j,n i,n
(0717 = (0" (1~ dpg)? — 2 BHLE ST, 7 G e ™, i)™ — Q™))
J€ln]

V291 (1= V€T 0" + (1= M) a1 Gy
Vk+1 i i ; - -
| ST Kl bl e+ VPRl | (60)
J€[n]

Since K is a bounded positive semi-definite kernel, >

) @ K (wg™, wy™)ay™ > 0. Hence, we
obtain:

i,J€

1 : 1 : 2Yk+1 ; :
o Z (aty)” < o Z (@™ (1 = M1 + Crign)* + n+ Z ay" Qwg")

i€[n] i€[n] i€ [n]

(1 B )"7k+1) Ti,n ci,n in 1 Ti,n 1 ci,n
+ f Z ('7k+1€k+1 + v 27k+1§k+1)ak + C'YI%Jrlg Z (Ck+1)2 + C’Wv-i-lg Z (€k+1)2 .

i€[n] i€[n] i€[n]

Since ¢ is bounded, ((;7,)? < C(1 +y2,; + Irn), and

i1 < Ten(1 = 2X9541 + Cve 1) + Cye1 /T

(1 B )‘VkJrl) ~i,n i, i,n i
+ n Z (’Yk*lckli-l + v 27k+1§k7+1)ak1 + C’Y}?Jﬂ(l + yl%+1) + C’Yk+1(§k7+1)2 .

i€[n]

We have E(é;:ﬁ}',?) = E(C}Z:ﬂf;’;) =0 and E(yi,, + (f}c:l)ﬂf,ﬁ) < C. Raising to the square,
taking the expectation of the above inequality, for & large enough, there exists A such that:

E [Ilz-l-l,n} S E [I]in] (1 — S\’YkJrl) + C’}/kJrlE |:IZ,/,3:| + C’YkJrlE [Ik,n] + C’}/g_i_l .
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The latter guarantees, supy , E [I ,fn} < C. We will keep this in mind and now, going back to
Eq. ([@0), we obtain for k large enough:

1 in 1 in Y C’)/k 1 in in
E|- Y@M <E - > (@)t (1= M) + n2+ E| > la"P(la"| +1)
i€[n] i€[n] i,j€[n]
T C%HE Z( i,nN\2 C~2, .12 Cny2 61
— ap" )" | + Ces [kn} +C%41 - (61)

i€ [n]

The larger term is controlled by Cauchy-Schwartz inequality

> Eflap" Pl < Z\/ (g a}"y?] ﬁ[(a;;"v].

i,5€[n] i,j€([n]

Using the exchangeability, E(I,fn) = %E( "4 4 nT_lE(a’llc nain) and:

LS el e ] - k] S e
i,j€[n]

\/E (@] \/%E [(ay™)1] + = ~ g [(ay"azm?]

< e [tmy] e[,

Finally, from Eq. (61), the bound on E(I,in), and for k large enough, we obtain

IN

E [(a}cfl)ﬁl} <E [(akﬂ) } (1- kaH) + Cyp1 E {(allcfl)ﬂ 1/2 + Cyp E {(“llcfﬂ“} 3/4 n Ovﬁ+1 .

Consequently, supy, ,, E {IE {(a}cfl)‘lﬂ. Remarking E(C,i’”)4 < C‘I[*](a};n)4 < 00, Prop. @ is proven.

7.2 Proof of LemM]

Define A, : w — [adp(alw) and B, : w »—) fanu alw). We use the notation K f(w) =
[ K(w,w") f(w)dw(w). We also denote by ( = [ flw dw(w) the inner product in
L?*(w). Define the constant ¢ := [ y?dv(z,y). Expandmg RO( ), we obtain after some straight-
forward algebra:

A
Ro(s) = (A, KAy = Q)+ e+ 5 [ By,

Therefore,

B, — By~
Ro(p) — Ro(n*) = (A, Ko Ap) — (Apr, Ko Apr)ow — (Q, Ay — Aps o + )\/ %dw

> <KwAu* - Q7 Au - Au*>w + )\/ @dw’ (62)

where we use the fact that (A, — A+, Ko(Ay — Au+))w > 0 to obtain the last inequality.
By [AGS08, Lem. 12.4.7], there exists a Borel map on R4 — Py(R x R) which, to every
w € R4 associated a probability measure y(-|w) € TI3(p.(-|w), u(-|w)), where we recall that
9 (p* (-|w), u(-|w)) is the set of 2-Wasserstein optimal transport maps between p*(-|w) and pu(-|w),
as introduced after Eq. (8). We obtain:

Byu(w) — By (w) _ / a” — ay dy(as, alw) = /a*(a — ay)dy(ax, alw) + / W_Ta*)d’y(a*,ﬂw)'

2 2

Substituting this inequality in Eq. (62]), and expanding the first term in the r.h.s. of Eq. (62) as a
function of (- |w), we obtain:

Roli) = Ro1s") = [ [ (K (w) = Q) + A ~ a.)dyae, alu)do(w)

+f / " i, )i (u).
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Note that KA~ (w) — Q(w) 4+ Aax = —b((ax,w), u*). We obtain:

Ro)~Ra(x') 2 = [ [ B(asw). ") (a-a.)dy(a alw)dm(w)+ | / E i, )i (u).

(63)
We now study R, (1) — R (p*) for o > 0. We make the assumption that p(-|w) admit a density
for to-almost every w, which we denote by p(ajw) (in the opposite case, R ( ) = 400 and there is
nothing prove). Then, R,(p) = Ro(p) + 02 [ Cp(w)dw(w), where Cy(w) := [log p(a|w)pu(da|w).
Since [ 9, (log p* (a|w))*du(ajw) < oo for p*-a.e. w, one is able to apply [AGSOS 10.1.1.B, Prop.
9.3.9, Th. 10.4.6], which yields:

Culw) = Cyr(w) = [ (a a)dulog k" (alw)dy ez, alw).
Putting all pieces together, the result is complete.

7.3 Proof of Lem.

The proof is provided in the case where 0? > 0 (the arguments are simpler when o2 = 0). By
Remark [2] the first point is immediate: 7xp; = w for all .

In order to establish the result, one has two options. The first alternative is to follow step
by step the proof of Prop. In the case 02 > 0 (the case 02 = 0 being easier), we establish
using [MPZ21], that p;(.|w) admits a density w.r.t. £, which satisfies regularity conditions. In
particular, one can prove fttf S |vp, |ldpedt < oo for all t5 > ¢4 > 0. Then, by integration by part,
it is easy to establish the following continuity equation:

Opt +V - vp,pe =0,

in the sense of distributions on C°([t1,t2] x RY). Using the continuity equation along with the
molification technique used in the proof of Prop. [ Eq. (28) follows. Now, Eq. (20 proves, as a
byproduct, that fttf J 1oy, IPdpedt < oo, which implies Eq. (24). The proof is concluded.

An alternative proof consists in using the concept of gradient flows on Po(R?). Consider the
functional F(u) which coincides with Ry (p) if 7gp = w, and Fo(u) = +oo otherwise. By
[AGS08, Th.11.2.1], there exists a locally Lipschitz curve, say (u:), defined on any interval of the
form [0, T, such that yu; — po as t — 0, and whose velocity field (v;) satisfies —v; € OF o (pur). It
holds that fOT |lve]|2dprdt < oo by definition of the velocity. Also using the same result [AGS08|
Th.11.2.1], Ro(pity) — Re(piy) < — ;12 [ lvel|Pdpedt for all to > t1 > 0, since Fry = R, along
the curve (u¢). Using [AGS08, Th. 10.4.6] and the same derivations as in the proof of Prop. @]
we establish that v, = (0,,,0). Moreover, by [AGS08, Th. 8.2.1], there exists a measure on
p € P(C([0,T]) such that p, = p; for all ¢, and such that &; = v, (z¢) for p-almost every z,
and almost every t. Thus, on [0,7], p satisfies the martingale problem given in Def. [[l As, by
[CD22] Prop. 1], this problem has a unique solution, we obtain that g coincides with (7o 77)4p-
In particular, p; = pu.

A Technical proofs
A.1 Proof of Proposition [

Let I C R, we denote by C(I,R%) the set of continuous function from I to RZ. One can show,
that (p,) is a Cauchy sequence in the complete space (P,(C([0, k], R%)), W,). Thus, there exists a
sequence of compact sets (Kj) in C([0, k], RY) such that:

&
(0,87 ) n (Kx) > 1 — o

for all k € N*. Let K =5, W[?)}k] (Kj) C C. The union bound yields p,(K) > 1 — . Referring

to [Bou89, Theorem 2, Section X, Chapter 5], K has a compact closure in C. Hence, there exists
a converging subsequence (p,,,,) converging to p € P(C). Following the proof of [Vil09, Theorem
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6.18], one can readily check that lim, oo W ((70,x])%0n; (T[0,k))#p) = 0, for every k. Conse-
quently, lim, oo Wy (pn, p) = 0, which means the completeness of P,(C). It remains to obtain its
separability.

As C is Polish, there exists a dense sequence (z,,) in C. Following the proof of [Vil09, Theorem
6.18], one can construct a sequence (p,) in P,(C) from (z,,), such that ((mo r)#pn) is dense in
C([0, k], R9) for every k. With this result, it can be verified that (p,) is dense in P,(C).

A.2 Proof of Lemma

Since Prop. [ holds, (I(p,)) is a weakx-relatively compact sequence in P(C), and there exists a
sequence of compact sets (K}) in C, such that

pn) (i) > 1 v

for every k € N* and every n € N*. Let ¢ > 0. We define the relatively compact set in P(C):
1
K = {p ePC) : p(Ky)>1— T for every k € N*, such that ke > 1} .
5

The union bound and Markov’s inequality yields:
PlpneKe)>1—¢ (64)

for every n € N*.

In order to be relatively compact in P,(C), the set K. must satisfy Eq. (p-Ul). Since the
sequence (I(p,)) has uniformly integrable p-moments, there exists a sequence (a,1) (x,1)e(n+)2, such
that for every [ € N*, limy_,oc ag,; = o0 , and

* kl
V(kvl) € (N )Qa sup E [/ sup ”:L't”p]l sup ||$t|>ak,1dpn(z)] < ok+1
neN* tel0,l] t€[0,1]

For € > 0, we define a set that satisfies Eq. (p-Ul):

1
Ues = p e Pp(C) : / sup [[2e)|° 1 sup jjor>ar, dp(x) < —, for every k,l € N* 5 .
te[0,]] te[0,1] ' ekl

Using Markov’s inequality and the union bound, we obtain
P(pp€U:) >1—¢. (65)
Putting together Eq. ([64) and Eq. (63,
P(pn € KoNU:) >1—2¢.

Ko MU is a relatively compact set in P,(C). Thus, (p,) is tight in P,(C).

A.3 Proof of Lemma [3

Given G = Gr . hy,... kit s,01,..0n € Gp, We first want to show that G(pn) = G(poo) 88 pn = pPoo
in P,(C). This last convergence is characterized by the fact that p, — poo in P(C), and that the
sequence (p,) has uniformly integrable p-moments as shown by (p-Ul)), which is written here as

vI'>0, lim Sup/ll sup_|lyull>a ( sup IIyullp> dpn(y) = 0.
a0 neN w€0,T] u€(0,T]

We write G(p,) = [ g(z,y)d(pn @ pn)(z,y), where for z,y in C:

g(:z:, y) = ((b(xt) - ¢($s) - / (<v¢($u)’ b(xuayu» + 02A¢($u)) du) h(l‘),
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and h(z) := H§:1 hj(z¢;). Using Cauchy-Schwartz inequality, we state a useful inequality:

sei<c i+ [ () ). (66)

where C' = ||h||, max (2 /9] + 0%(t — 5) |Ad] ., VPl ). Note that pp, ® pn = poo ® poo in
P(C x C). Furthermore, using the bound (G0) for our function g, and observing that ¢ is the
maximum of the time snapshots intervening in the definition of g, we have for each a > 0

Sgg/ﬂ\g(z,y)|>a|g(xvy)|d(pn ®pn)(:c,y)

p
<sup [1 v (14t 5w lll ) douty).
neN C(1+t sup Hyu||>>a u€(0,t]
u€lo,t]

therefore,

lim Sup/ﬂ\g(m,y)\>a|g(xvy)|d(pn & pn)(if,y) = Oa

a— o0 neN

which shows that G(p,) — G(p) by uniform integrability, and the first result of the lemma is
established.
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