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Asymptotics for Random Quadratic Transportation Costs

Martin Huesmann Michael Goldman Dario Trevisan
Universitdit Miinster CNRS and Ecole polytechnique Universita di Pisa

February 17, 2025

Abstract

We establish the validity of asymptotic limits for the general transportation problem be-
tween random i.i.d. points and their common distribution, with respect to the squared Eu-
clidean distance cost, in any dimension larger than three. Previous results were essentially
limited to the two (or one) dimensional case, or to distributions whose absolutely continuous
part is uniform.

The proof relies upon recent advances in the stability theory of optimal transportation,
combined with functional analytic techniques and some ideas from quantitative stochastic ho-
mogenization. The key tool we develop is a quantitative upper bound for the usual quadratic
optimal transportation problem in terms of its boundary variant, where points can be freely
transported along the boundary. The methods we use are applicable to more general random
measures, including occupation measure of Brownian paths, and may open the door to fur-
ther progress on challenging problems at the interface of analysis, probability, and discrete
mathematics.

Keywords: matching problem, optimal transport, geometric probability, stochastic homoge-
nization.

1 Introduction

The assignment problem (or bipartite matching) is a classic optimization problem that involves
finding an optimal correspondence between two sets of objects, such that a total matching cost
is minimized. It counts innumerate applications and is subject of intense research by several
communities, from operation research and algorithm theory, combinatorics and graph theory [37],
probability and statistics [51] and even theoretical physics [40, 39]. In the Euclidean formulation
of the problem, the two sets of objects are families of points (x;)7_,, (v){, € R, and the matching

cost is defined, for a given parameter p > 0, as

n

min > 1xi = ool (1.1)

T
where S, denotes the set of permutations and | - | the Euclidean norm.

By the Birkhoftf-Von Neumann Theorem, a natural linear programming reformulation of (1.1)
is given by the optimal transport problem [53], where ¢ is replaced by a transport plan or coupling,
and the cost (1.1) becomes a special instance of the Wasserstein cost of order p, denoted by
WP (u, A), between the two empirical measures p := 3" | 6y, and A := 3 | 6, (see Section 3.1 for
precise notation). Such “relaxed” formulation allows also for non-discrete measures, and opens
the way to more general applications. For example, by letting A be absolutely continuous and
keeping u discrete over a set of n points, one can interpret W”(u, 1) as a quantization cost [33, 24].
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In this context it is then quite natural to assume e.g. that x; = X; are randomly sampled from a
given probability distribution, e.g., A normalized to be a probability.

There is in fact a rich literature studying random instances of combinatorial optimization prob-
lems in Euclidean spaces [48, 61]. For bipartite problems, like the assignment problem, it is
well-known that classical methods encounter limitations due to local fluctuations in the number
of samples between the two sets. This can lead to unexpected scaling behaviors of the cost as
n grows, as first observed in [1] for uniform i.i.d. samples on the unit square (0, 1)? and p=1
Subsequent contributions by several authors [50, 25, 15, 51, 9, 24, 12, 35, 11, 13] lead to a more
complete understanding of the whole picture, for general dimensions d, cost exponents p and sam-
ple distributions A, providing asymptotic upper and lower bounds. We report here the combination
of [24, 9, 32] (see also [18]).

Theorem 1.1. For any d > 3 and p > 1, there exist constants 0 < ¢(p,d) < ¢(p,d) < oo such that
the following holds for every probability measure A on R%. Assume that either

(i) p <d/2 and A has finite g-th moment, for some q > dp/(d — p);

(ii) or A is absolutely continuous with respect to the Lebesgue measure on a bounded con-
nected C*-smooth or convex domain, with Hélder continuous density uniformly bounded
Jfrom above and below by a strictly positive constant.

Then denoting by A, the absolutely continuous part of A with respect to the Lebesgue measure,

_ 1 v
g(p,d)f A p/dsliminfE[Wp[—Zéxi,/l]lnl’/d
Rd n—-oo n -
( Z5X, ) n?? <T(p, d)f ",

where (X,-);?zl are i.i.d. random variables with common distribution A. Moreover, the constants
0 <c(p,d) <c(p,d) < oo are given by

= 1 07 L d
G(p.d) = Jim B [Wé’o L)d( 0. L) )]

d
N |

(1.2)

<limsupE [|W

n—oo

where u is a Poisson point process with unit intensity on R¢, Wfo Ly denotes the Wasserstein cost

of order p between the measures restricted on the cube (0, L)Y, while Wb 0.0y denotes instead its
“boundary” variant (see Section 3.2 for precise definitions).

The boundary transport problem Wb”  was first introduced in the optimal transport literature

d
in [27] to study the heat semigroup w1tl(10 ]LD)mchlet boundary conditions as a gradient flow of the
entropy. In the context of random Euclidean bipartite matching, it is proposed in [9] as a natural
bipartite counterpart of the “dual” boundary functionals studied in [48, 61].

Let us point out that under the assumptions (i), the statement of Theorem 1.1 does not appear
in this precise form in the literature. It can be however easily obtained by combining the proofs
of [24, 9]. Indeed, while [9] treats the case of the random Euclidean assignment problem (or bi-
partite matching), the proofs extend straightforwardly to the case of the matching to the reference
measure. By [9, Theorem 5 & Lemma 4] this yields the upper bound in (1.2) for measures with
bounded support. Arguing then as in [24, Theorem 4] one can conclude the proof of the upper
bound in (1.2) for measures with finite g—moment. Notice that this is a stronger statement than [9,
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Theorem 6], where more integrability is required, or [24, Theorem 4], where a Riemann integra-
bility condition is imposed on 4,. Regarding the lower bound in (1.2), it can be proven exactly as
in [9, Theorem 8], avoiding once more the Riemann integrability issue from [24, Theorem 4].

In the statement of Theorem 1.1, the cases d € {1,2} are excluded because of a different
asymptotic scaling, see [12, 20, 5, 4]. In the range p > d/2, the upper bound in (1.2) cannot hold
without structural assumptions on 4, see e.g. [28]. See however [18] for some results for Gaussian
or Gaussian-like densities (as well as a more general lower bound).

1.1 Main result

The natural question raised by Theorem 1.1 is the existence of the limit in (1.2). It would be
of course a consequence of the equality c(p,d) = c(p,d). This is explicitly conjectured in [24,
Remark 2], albeit for a smaller constant, see Section 1.3 — but also in the bipartite case in [9]. In
this paper we settle this conjecture in the case p = 2.

Theorem 1.2. For every d > 3, it holds
c(2,d) =c(2,d). (1.3)

So far the only results in this direction were obtained in the case d = p = 2 [20, 5, 10, 4], where
the constant ¢(2,2) = 1/(4r) can be explicitly computed, and the concave one-dimensional case
d=1, pe(0,1/2),[52] where the special structure of the solution on the line can be exploited.

Remark 1.3. This problem is more subtle than it may first appear: for example, in [25], it is
claimed that the lim inf and lim sup in (1.2) always coincide and the limit equals the right hand
side, for p = 1 in any dimension d > 3. However, an error is contained in [25, Lemma 4.2]
which cannot be fixed, also according to [9]. Moreover, the validity of (1.3) strongly relies on
the stochastic properties of the Poisson point process. Indeed, the analog statement would not be
true for the random grid, i.e. replacing p by > 74,7 0x Where Z is a uniformly distributed random
variable on (0, 1)?. In light of Assumption 4.1, we see that (1.3) fails for the random grid because
it is not hyperuniform when tested with with cubes (but it is when tested w.r.t. balls).

We also point out that if one is only interested in the equality between the liminf and the
limsup in (1.2), when A, is constant (and possibly A has a singular part with respect to the
Lebesgue measure) it is still possible to conclude without knowing that c(p,d) = ¢(p,d) by [9,
Theorem 2]. See also [32].

1.2 Comments on the proof technique

The proof of Theorem 1.2 relies on novel tools from the stability theory of optimal transportation,
combined with functional analytic tools and some ideas from quantitative stochastic homogeniza-
tion. Since some fundamental features may be obscured by technical aspects, in this section we
provide an overview of the argument in the simplified setting provided by the PDE ansatz from
[20], which has been a stimulus for much of the recent progress in the field.

Deterministic bound

The starting point of the heuristics consists in linearizing the Monge-Ampere equation for the
optimal transport map, into a Poisson equation, essentially replacing the Wasserstein distance
with a Sobolev norm of negative order. Given two measures y, A on a bounded domain Q C R?
(e.g., a cube), we approximate (writing here ~ for a heuristic equivalence, < for an inequality)

W2 (i, 0) ~ fQ VAP,

3
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where f solves the following Poisson equation, with null Neumann boundary conditions,

Af =p—4 inQ,

Vf-va=0 ondQ,
where vq denotes the normal to the boundary of Q. A similar ansatz applied to Wb?2 yields the
approximation

W2, 1) ~ f Y,
Q

where u solves the Poisson equation with same datum, but null Dirichlet boundary conditions:

Au=p—2 inQ,
{” poa (1.4)

u=0 on 0Q.

Despite being a rather drastic approximation, the main problem remains: how to compare the
“Dirichlet” energy, fQ |Vul?, with the “Neumann” one, fQ [V f [2? To this aim, we first recall the
following representation (akin to the Benamou-Brenier formula) for the Neumann energy:

f|Vf|2:min{f b : divb=pu— A, b-vQ=0}. (1.5)
Q Q

Similarly, for the Dirichlet energy we have:

f|vu|2 = min{f b - divb:,u—/l}. (1.6)
Q Q

In particular, since b = Vf is an admissible vector field for (1.6),

fg Vul < fQ v £

This reflects a similar property for the Wasserstein distance. Hence one only needs to provide a
converse inequality, up to an error term that is negligible in the limit when the difference y — A is
small, in a suitable weak sense.

We see immediately that if u solves (1.4), to obtain a competitor for (1.5), the gradient vector field
bo := Vu, only needs to be corrected for its flux at the boundary. We then introduce a smooth cut-
off function n : Q — [0, 1], that is identically 1 on a neighborhood of dQ and such that n(x) = 0
for any x € Q whose distance from 0Q is larger than a parameter r (to be chosen suitably small).
In particular, we may assume that |Vy| < ! and |V?5| < r~2. Setting & := 1 — 5, the corrected
vector field by := by — nby = &by satisfies the no-flux condition on 9Q — it is actually null on 9 —
but its divergence reads

divb) —(u—-2A) =-ndivby—Vn-by = —n(u—-21) — V- Vu,

hence one needs to introduce a further correction. At this stage, we observe the following elemen-
tary identity:
Vn - Vu = div(uVn) — uln. 1.7

This is a key observation for our analysis as it allows, via integration by parts, to bound weak
norms of our error terms by u rather than Vu, see in particular (1.12) below. Moreover, this
suggests as a further correction, to use b, := by + uVn, which still has no flux at the boundary and

divhy — (u—A) = —n(u — A) — uAE.
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To complete our construction, we solve the Poisson equation

(1.8)

Ag =nu—A)+uAé inQ
Vg-vg=0 on 092,

and set b3 := by + Vg. Notice that using integration by parts, (1.4) and the fact that £ vanishes on
a neighborhood of 9Q, we find

fn(ﬂ_/l)"‘uAf:fn(ﬂ—/l)+§(u—/l)=0
Q Q

so that (1.8) is indeed solvable. Since b3 is admissible for (1.5), we have

fg VP < fg IbsP.

Using the triangle inequality and standard energy estimates for elliptic equations we eventually
find that for any € € (0, 1),

f IV £ - f IVul* < & f IVul?
Q Q Q

(1.9)
I = Dl-12 + (77 + diam(Q)*r %) fg |u|2] :

1
+ —
&

This is the PDE counterpart of our main deterministic bound for Wasserstein distances, (3.46) in
Theorem 3.7. Indeed, the first and last terms in the square brackets have a formal correspondence,
by replacing the negative Sobolev norm with the Wasserstein distance and the solution to the
Poisson problem with the Kantorovich potential.

Application to the random setting

Inequality (1.9) however becomes useful only if one can show that the terms in square brackets
become negligible, which is indeed the case in our random setting. Let us assume therefore that
Q = (0, L)%, u is a Poisson point process and A is the Lebesgue measure renormalized to have the
same total mass of u on (0, L)?. Inserting the known upper (and lower) bounds for the matching
problem in the PDE heuristics, we expect

1 1
—E Vul*| ~ —E|Wb?2 Dl ~1 1.10
Ld [L,L)d | M| ] Ld [ (O,L)d(ll’ )] ) ( )

which can be roughly summarized as |[Vu| = 1, corresponding to fact that the transport happens
typically on a distance of order ~ 1.

Regarding the cut-off function 7, we choose r = ¢L for some given 6 € (0,1). Then, we
clearly see that a competition arises between the terms in the square brackets in (1.9). The first
term should become negligible when & — 0, as seen again by the heuristics,

1 1
E ”T](,U - /I)Hil—ll(((),L)d) ~ EW(ZO’L),{(T],U, 77/1) ~ 0.

Indeed, we expect that also the transport between the weighted measures happens at a distance
of order ~ 1, but the volume of the support is now ~ 6L¢. On the other side, the second term
evidently grows as ¢ — 0:

1 2 4 f 2 2 | 4 1 f 2
— (Fr“+ L°r lul* =~ (67 +67)- 1718
L4 ( ) (O.L) ( ) Ld+2 (O.L)

5
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We notice that Poincaré inequality on (0, L)? yields the upper bound

1f < sz Vul? ~ 1 (L11)
ul© < ul“ =~ 1, .
Ld+2 O.Ly! Ld+2 O.Ly!
which is however not sufficient to conclude. Instead, we are able to argue that
EU |u|2] < L2 (1.12)
Q

where <« means that the left-hand side is asymptotically of lower order. Thus, we may let first
L — oo and then 6 — 0 to conclude. The intuition behind (1.12) is that Vu is highly oscillating,
hence Poincaré inequality fails to correctly capture cancellations and thus the order of u. A similar
phenomenon happens in quantitative stochastic homogenization, see for instance [6, 7], and in the
PDE heuristics one sees how to borrow ideas from that field. Namely, we introduce an intermediate
scale 1 <« Ly <« L and partition (0, L)Y into m ~ (L/Ly)¢ cubes, each of side length Ly, and
(roughly) define a competitor ii on (0, L)? for the Dirichlet energy by gluing the solutions to (1.4)
on each sub-cube. Decomposing the average expected energy into the sum of the contributions on
each sub-cube, by stationarity of the Poisson point process, we find that it is equal to the expected
average energy of the solution ug to the Poisson problem (1.4) on a single cube (0, Lo)?:

1 f ~12 1 2
—E Vil ]: —E[f Vuto| ] (1.13)
L4 [ 0,1y Ld [ Joey

Using super-additivity arguments, it can be shown that the right-hand side of (1.13) converges as
Ly — co. In particular for Ly large (which also implies L large) it must be almost equal to the
left-hand side of (1.10). This implies that the vector field Viz is almost minimizing (1.6), i.e.,

1 1 1 1
—E [ f |vu|2] - —E [ f |Vu|2] = —E [ f |Vu0|2] - —E [ f IVul?| < 1.
L .1y L 0.y Ly [Jo.rey L .1y
By strong convexity of the Dirichlet energy, we have the stability (in)equality
EU |Vu — vmz] = EU |va|2} —EU IVul?| < L°. (1.14)
0.Ly? ©.Ly 0.Ly!

Coupling this with Poincaré inequality and E [ f(o Ly Iﬁlz] < L(%Ld, by (1.11) applied in each sub-
cube of side length Ly, we obtain ’
f e ~ mz}
(0.Ly¢

EU '”'Z]SEU P
(O,L)4 O,L)¢

S L+ LB [ f |V — le] < L9,
0,L)4

+E

as claimed in (1.12).

Further comments

The argument above fairly describes the main structure of the proofs of our results. However, we
need to take into account that the Wasserstein distance is not actually approximated, at least up to
length scales of order ~ 1, by the negative Sobolev norm, hence much of technical effort is to fit
these ideas, that may appear simple in the PDE heuristics, into the actual optimal transport setting.
A crucial point we highlight here is for example the need for an analogue of the stability inequality
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(1.14), which in the PDE setting uses strong convexity of the energy, while the optimal transport
cost is usually only weakly convex — it is a linear programming problem. For this, we rely in
Theorem 3.9, on some recent results in the literature of stability for optimal transport problem for
the standard quadratic cost [22, 23] together with a localization argument. Let us point out that in
our application, the uniform monotonicity of the gradient of the Kantorovich functional as stated
in [23, 36, 41, 21] is not enough and we need the seemingly stronger uniform convexity of the
Kantorovich functional itself as presented in [22] (following the proof from [23]).

Let us point out that contrary to (1.14) which gives directly control on the gradients, the sta-
bility inequality (3.55) in the case of the transport cost gives only control on the potentials. This
forces us to rely on the div-curl type identity (1.7) which acts as a replacement for the Caccioppoli
inequality. Indeed, in the PDE heuristics it would be actually possible to avoid (1.7) thanks to
this stronger stability property. As will be apparent in the proofs, see in particular (3.46) in The-
orem 3.7, it seems that the lack of (1.7) is the main obstacle to the extension of our results from
p =2to p > 1 arbitrary.

Finally, we notice that our arguments apply to general stationary random measures that satisfy
suitable concentration bounds. Precise assumptions are given in Assumption 4.1. We thus actually
show Theorem 4.3, which contains Theorem 1.2 as a particular case. Another notable example
covered by Theorem 4.3, is the Brownian interlacement occupation measure — see [38, 26, 49] in
any dimension d > 5.

1.3 Further questions and conjectures

Our work makes substantial progress towards the full resolution of the conjectured validity of the
limit in (1.2). We list here some questions and open problems that may be further addressed:

1) A result for the random Euclidean bipartite matching problem, thus settling the conjecture
from [9, Theorem 2], seems also quite natural, and the only missing ingredient seems to be
a stability inequality akin to Theorem 3.9, when both measures are singular — only the case
when one of the two is sufficiently regular can be treated at the moment.

ii) In [24], the constant c(d, p) is defined in terms of an asymmetric boundary Wasserstein dis-
tance, which is smaller than the one we consider here. It would be interesting to prove that
both constants coincide. In particular it would also imply that they coincide with the constant
from [34]. In light of [34, Theorem 1.1] this would be a major step towards proving that all
these problems generate the same coupling between the Lebesgue measure and the Poisson
point process in the limit L — oo.

iii) While we drew inspiration from quantitative stochastic homogenization, we only proved here
a qualitative convergence result. As its name suggests, the main and far more ambitious goal
of quantitative stochastic homogenization is to obtain quantitative (and hopefully optimal)
convergence rate. It would be interesting to investigate if such bounds could be obtained also
for the transport problem. It is in fact conjectured in [19] that the rate of convergence should
be of the order of L2, see also [29] for the current rate of convergence known in the case
p=d=2.

iv) As already mentioned, our convergence result applies as well to the optimal transport of the
Brownian interlacement occupation measure, which in [38] has been shown to provide an
upper bound to the rate of convergence of the occupation measure of a single Brownian path
(B))ss0 in the flat torus T¢ = R?/Z¢. We conjecture that the boundary variant may provide
also an asymptotic lower bound, hence settling a question left open in [38]. We remark that
by using the decomposition arguments from [4, Section 6] our main result yields that similar
limits exist in the case of transport of i.i.d. points on compact manifolds. Asymptotic upper
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and lower bounds for the occupation measure of general diffusion processes have been studied
recently, see e.g. [56, 54, 57, 58, 60, 55, 59], although to our knowledge limit results are
available only in lower dimensions — corresponding to the cases where the scaling behaviors
of the costs are somehow exceptional.

1.4 Structure of the paper

The exposition is structured as follows. Section 2 provides the necessary background on general
notation, measure, metric and Sobolev spaces. In Section 3, after introducing the optimal transport
theory for distance costs and its boundary variant, we establish the main deterministic results, in
particular Theorem 3.7. Section 4 follows by providing Theorem 4.3, which is a generalized
version of Theorem 1.2 — we also show that the Brownian interlacement occupation measure
satisfies its assumptions.

2 Notation and basic facts

Given a set A, we write y4 for its indicator function. We write x-y for the standard scalar product in
R< and |x| = +/x - x for the Euclidean norm. We always endow R¢ with the Euclidean distance. We
introduce the following notation for the “power” p > 0 of a vector x € RY, given by x'? := [x|P~!x,
with the convention that 0/”) = 0. The notation A < B means that there exists a constant C > 0,
such that A < CB, where C depends on the dimension d and p. We use the notation <, to indicate
the dependence on the parameter g. We write A ~ Bif both A < Band B < A.

2.1 Measure spaces

Given a finite measure space (E, &, A) and a function f on E, taking values in R, we write for
1

p € [1,00), Ifllreyy = (fE |f|1’d/l) p for the Lebesgue norm, and ||f]l,, := sup,cg |f(x)| for the

uniform norm. For a real valued f € L*(1), we write

Vary(f) := inf f If —al*da,
aeR E

which is attained at a = J% fda = AE)™! fE fdA. Notice that we do not require A to be a
probability: however, it holds

Var . (f) = c Vary(f) forevery f € Lz(ﬂ), c>0. (2.1)

The function f — +/Var,(f) defines a semi-norm on L?(2) that is null on constant functions. If A
is a measure on E such that A < A, then it holds

Var;(f) < Vary(f) for every f € L*(A). (2.2)
When A = P is a probability measure, we employ the standard probabilistic notation, e.g. E[-] =

fE -dP for the expectation value and Var(-) = Varp(-) for the variance.
When E C R? is measurable and bounded, and A is the Lebesgue measure on E, we simply

write || fllzog) 1= 1l |EL:= AE), [, f := [, f(x)dx for f € LNE) and f, f := |E[™" [, f. We
also write
Varg(f) := Var,(f) forevery f € L2(E),

and notice that, for a measurable E C E it holds
Varz(f) < Varg(f) forevery f € LZ(E).

For simplicity, we always identify any finite measure A on E that is absolutely continuous with
respect to the Lebesgue measure with its density that we keep denoting with the same letter. For
example, we write fEf/l = fEfd/L
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2.2 Maetric spaces

Given a metric space (X, d) and Q C X, we write Q for its closure,

d(Q) = sup d(x,x")

x,x'eQ

for its diameter (also written diam(Q) if d is understood). We write

d(x, Q°) := inf d(x, 2),
ZeQ(?

for the distance function from Q¢ and for Y C X,

d(Q,Y) = supd(x, V).
xeQ

Notice that this quantity is not symmetric. It will be convenient to introduce the notation
Q" i={xeQ : dx Q) >r}, forr>0. (2.3)

For a function f : X — R, we write supg f = sup,cq f(x), infq f := inf,cq f(x), oscq (f) =
supg f —infq f for its oscillation and

Lipa(p) = sup MO=S

x#X' €Q lx — x'|
for its Lipschitz constant. We have
oscq(f) < diam(€2) Lipg(f),

and, for every finite measure A supported on Q,

AQ)

Var(f) < osca(f)>. (2.4)

When X C R¢ (endowed with the Euclidean distance) we often consider Q C X to be a
bounded domain with Lipschitz boundary. In our main results we require — but always specify
— that Q is convex. Examples include the cases of a rectangle R = ]_[le(a,-, b;) with a; < b; for
i=1,...,doracube Q,i.e. the side lengths b; — a; fori = 1,...,d all coincide. In particular, for
Q C RY, (2.4) reads

Q
Varq(f) < % osca(f)>. (2.5)

2.3 Sobolev spaces

Given a bounded connected domain Q@ C R with Lipschitz boundary, the gradient of a function
f : Q — Ris denoted by V£, the divergence of a vector field b : Q — R? is denoted by div b, and
the outward unit normal to the boundary of Q C R? is denoted by vq. We recall that a Lipschitz
function is differentiable at Lebesgue a.e. x € Q and that

IV fll= ) < Lipa(f),

with equality if Q is convex.

Given a function 17 : Q — [0, o), which we assume for simplicity bounded, weighted Sobolev
spaces H'"”(n) are defined as the completion of smooth (or Lipschitz) functions with respect to the
Sobolev norm

1/p
W = (A1 + 191 )

9
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Since convergence in H'"”(1) entails convergence in L”(1) it follows that H“?(1) € LP()). The
subspace Hé’p () of functions that have zero trace at the boundary is defined as the closure of
smooth functions compactly supported in Q. When, = yq, we write H'P(Q) := H'(57) and
similarly H)”(Q) := Hy" ().

A key tool in Sobolev spaces analysis is the validity of a Poincaré-Wirtinger inequality, which
in its weighted form reads as follows: there exists a constant ¢ < oo such that for every Lipschitz
function f and null weighted mean fQ fn=0,

1l < €IV Al - (2.6)

We write throughout cp(n, p) for the smallest constant such that (2.6) holds. Let us notice that, if n’
is a weight equivalent to 77 in the sense that, for some constant ¢y € (0, ©0), caln(x) <n'(x) £ con(x)
for every x € Q, then it holds

cp(, p) < cp(p's p) < 2¢/Pep(n). 2.7)

o) C(l)/p

Indeed, for p = 2 this follows (even without the factors 1/2 and 2) from the fact that the left-hand

side in (2.6) can be equivalently rewritten as Var,(f), dropping the null mean requirement, and

the homogeneity properties (2.1) (2.2) of the variance easily allow for a change of measure. For

general p, one first notices that cp(1, p) < oo is actually equivalent to the validity of an inequality
of the type

(ilrellgllf = dllppiy < EIVSfllppey forevery f e H“ (), (2.8)

for some constant ¢ € (cp(n, p)/2, cp(n, p)), and then argues as in the case of p = 2 using similar
properties for the “p-variance” appearing in the left-hand side. Indeed, (2.6) implies (2.8) with
¢ = cp(n, p), by taking a = fQ fn. Conversely, assuming for simplicity that fQ n = 1, we notice

that, for every a € R,
Q

so that if (2.8) holds we obtain, by the triangle inequality,
Lo
Q

In case of a constant weight 1 = yq, we write cp(Q, p) := cp(ya, p) and we recall that since
we assume that Q C R? is a bounded connected domain with Lipschitz boundary, it always holds
cp(Q, p) < oo, In particular, in the case of Q = Q; a cube of side length L, we have cp(Qy,p) S L
and more generally cp scales linearly with respect to dilations. In [46, Theorem 1.2] it is also
proved that, for any family of domains {€2;};c;, the constants cp(€2;, p) are uniformly bounded,
provided that the following three conditions hold:

<f =allpiy < If = allprgy »

< inf{nf— i +| fg fn-a } < 2inf |If =l

Lr(n) acR
< 2cp(m, p) ||Vf||L"(n) :

a) the diameters {diam(€2;)};c; are uniformly bounded,

b) the sets {Q;};c; are uniformly connected, i.e., there exists » > 0 such that all the sets Qgr) are
connected,

¢) a uniform interior cone condition holds, i.e., there exists an open cone C (with finite height)
such that, for every i € I, x € 9€);, one can find a cone C, with vertex at x and congruent to C
with C, C Q;.

10
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The uniform cone condition holds in particular if the boundaries {0€2;},; are uniformly Lipschitz.
Back to the weighted case, in [45, Theorem 1], it is proved that

( 7l 1€2

1/p
,p) < inf t t, w , 29
cp(n, p) in T > T}l) it = cp(in > 1}, P02 (2.9)

0<7<I7ll6o
where the sets {n >t} = {x € Q : n(x) > t} are assumed to be connected domains with Lipschitz
boundary.

Remark 2.1. As a simple application of this inequality and the uniformity discussed above, let us
consider a weight  : Q — [0, 1] such that [{r > 1/2}| > 0 and the sets ({7 > #});¢[0,1/2] have uni-
formly Lipschitz boundaries, hence they satisfy a uniform cone property, and they are uniformly
connected. Then, ||t — cp({n > 1}, p)llp=(0.1/2y) 1S finite and we obtain by (2.9) with 7 = 1/2 that
cp(n, p) < oo. The same argument extend to any family of weights (1;);e; such that

sup [[7ille < o0, inf|{n; > 1/2}| >0,
iel iel
and the sets ({r; > 1})ief0,1/21.ier satisfy a uniform cone property and are uniformly connected. In

such a case, we deduce
sup cp(n;, p) < o0.

iel
This may also follow by the continuity of the Poincaré constant with respect to Hausdorff conver-
gence for sets satisfying a uniform cone condition, see [17, Corollary 7.4.2] for the case p = 2.

Sobolev spaces of negative order are defined in terms of the following dual “norm”:

Ifllz-1ry = sup ff¢n€[0,°<>] (2.10)
Vol , <1 JO

o’ =

for p € (1,00) where p’ = p/(p — 1). By definition, the supremum is upon ¢ € H'“” (1) or
equivalently upon Lipschitz functions. We notice in particular that if || - || -1, < co then fg fn=
0. In this case we may restrict the supremum to functions ¢ having also average zero.

Using Holder’s inequality and (2.6), we obtain immediately that

WA 10y S cp(rs OIS (2.11)

provided that fQ Jn = 0. We define the operator
div,(b) = div(b) — n'Vn-b (2.12)

which is understood in the weak sense, i.e.,

f V¢ -bn=- f div,(b)¢n for every Lipschitz function ¢. (2.13)
Q Q

It is then classical that provided the Poincaré inequality (2.6) holds for p’, then we have the dual
representation

A1y = inf (Bl © = divy(B) = [} (2.14)

Indeed, inequality < is true as a simple consequence of Holder inequality. For the reverse inequal-
ity, thanks to (2.6) we see that the supremum in the definition (2.10) is attained for some function
¢. Using a first variation argument we have ¢ = Ah where A = IIVhllzlf, @ and / solves (in the weak
sense)

—div,(\VA” 2Vh) = .

11
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Using (2.13) we then see that setting b = VA" ~2Vh, we have — div, b = f and

- p=r
1A l=rey = WVAIL, = 11DlLr)
proving the other inequality.
As a consequence of (2.14), we have the following sub-additivity property: given a (finite)
partition Q = [ J; Q into domains such that cp(yq,n, p’) < oo for every k, then it holds

||f||”_1,p(n)s(1+8)zk:Hf—fQ f zk:mk kank

k
where € € (0, 1) is arbitrary and n; := n/ ka n (set equal to O if 7 is null on ). To see this, we
first use the triangle inequality for ||{|g-1.»().

f‘Z){QkL I ZXQkL W
k : T "

For the first term we then use the formulation (2.14) with b = }; byyq,, where by is admissible
for (2.14) with f; := ( f- ka f ’Ik) X, € LP(n) and then minimize over b.

We end this section with two results that hold in the case of uniform weight 7 = yqo. The first
one provides a bound for the H =12 norm of a function of the form f = Vn - Vu and is based on the
identity (1.7) discussed in Section 1.2. Unfortunately this result seems to be very specific to the
case p = 2.

p p

, (2.15)
H="p ()

C
+ —_—
er-1

H1P(xo, 1)

p p

C
+ JE—
er-1

WA 1y < 1+ 8)

H=Lr () H~1r(n)

Lemma 2.2. Let Q C R? be a bounded domain with Lipschitz boundary, let u € H“*(Q) and
n:Q—->RbeC 2 smooth and such that Vn-vq = 0on 0Q. Then, it holds

”Vn-Vu—J[Vn-Vu
Q

where €, := Q N supp |Vny|. Here, the implicit constant depends on Q only and is invariant under
dilations.

< (IV7ll, + diam(€) [|A7ll,,) Varg, (u)'/>. (2.16)
H—I,Z(Q)

Proof. We use (1.7) and rewrite, for any smooth function ¢ with zero average on Q,

fc/)Vn-Vu:fqﬁ[div(an)—uAn]
Q Q

=—qu¢'V77—f¢uAn
Q Q

where in the second identity there is no boundary term because V- vg = 0. We bound from above

f uve -V < |IValle llullz2 o) IVOIlL2 )
Q

and, using Poincaré inequality (2.6), we find

| outn < 1l iz Wl
Q
< diam(@) A7l ez IVl 20

Summing these two bounds and taking the supremum over ¢ with [[Vé||;2q) < 1 yields (2.16) with

||u||%2 @) instead of Varg, (u). To conclude it is sufficient to notice that the left-hand side remains
U

unchanged if one replaces u with u — a for any constant a € R, and minimize upon a. O

12
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For the second result, which is a particular (but not totally standard) case of Gagliardo-
Nirenberg interpolation inequality, we recall first the case p > d of Sobolev inequality, which

reads ,
wp LSO

1,
|- S V£l ~forevery f e Hy"(€), (2.17)

xExeQ |X—

where the implicit constant depends on p and Q, but is invariant with respect to dilations of Q.

Lemma 2.3. For every p > 1 and every Lipschitz function f : RY — R that is constant on QF, it
holds

. o d_ £
oscqo(f) < diam(Q) 7+ Lipg (f) @ ||Vf||£p‘("9) ,

where the implicit constant depends on p and Q but is invariant with respect to dilations of Q.

Proof. Without loss of generality, we can assume that f(x) = 0 if x € Q°. Moreover, by scaling we
may also assume that diam(Q) = 1. Write f, for the convolution of f with a standard convolution
kernel and split

Iflloo S ILf = Felloo + [l felloo-

We have
Ilf = fello < €llVflleo < eLipg(f)

and
I felloo < &P NI fllppay < cp(Qu P)EP IV fll oy »

where the second inequality follows from Poincaré inequality in H(l)’p () (one does not need to
subtract the mean). An optimization over ¢ yields the claimed interpolation inequality. m|

3 Deterministic results

In this section, we collect all the deterministic tools related to optimal transport theory that we
need in the proof of our main result. After recalling several basic facts that can be found in any
of the standard references on the subject [2, 53, 43], we proceed towards the proof of our main
result for this section, Theorem 3.7. It provides a non-trivial upper bound for W? in terms of
Wb? and suitable error terms. A key tool that we use is a stability result for the quadratic optimal
transport problem, see (1.14). Although we are only ultimately able to deal with the quadratic
case, whenever the proofs allow, we provide more general results that readers may find useful.

3.1 Generalities

Let X denote a compact metric space and d : X X X — [0, o) be a pseudo-distance, i.e. like a
standard distance with only the exception that d(x,y) = 0 does not necessarily entail x = y. We
also assume that d is (lower-)semicontinuous with respect to the topology of X. Given two finite
positive Borel measures u, 4 on X, with u(X) = A(X), the optimal transport cost of order p > 1
between u and A is defined as the quantity

P — P
WdP(u, 1) nelcr(li/l) L x d(x, y)’dn(x,y)

where C(u, A) denotes the set of couplings between y and A i.e., positive Borel measures 7 on
X X X such that the marginal measure of x is A and that of y is u. In order to highlight the space
X we may write Wdf\, instead of Wd”. Moreover, if X € R? and d(x,y) = |y — x| is the Euclidean
distance, we simply write Wf( for Wdf’\,.

13
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The measures u, A are not necessarily probabilities, however for every positive constant a > 0,
it holds
Wd?(au, al) = aWd?(u, 1),

which allows in principle to often reduce to the case u(X) = A(X) = 1, whenever u(X) # 0. For
a > 1, by Holder inequality,

(WdP(u, ))* < u(X)*~'Wd (u, 2). (3.1)

Given two finite or countable collections of measures (u )k, (Ax)r such that ;. (X) = A, (X) for
every k, the following subadditivity inequality holds:

Wd” (Z oo /lk] < > WO (e, A4 (3.2)
k k k

To prove it, given any collection of couplings m; € Cq(ux, Ax), simply notice that the measure
>k T provides a coupling between ), yx and X Ag.
Clearly, if d;(x,y) < d(x,y) for every x,y € X, where d, d, denote lower-semicontinuous
pseudo-distances, it holds
Wd? (i, 1) < Wd5 (. 2).

The trivial distance d(x, y) = 1{y4) yields (for any p > 1) that Wd”(u, 1) equals the total variation
distance, || — Allpy. Writing
d(x, Y)p < 1{x¢y}d(X)pa

where we recall that d(X) is the diameter of X with respect to d, we obtain the bound

W? (1, D) < [l = Albpy XY (3.3)

The general theory of optimal transportation yields the following dual representation:

Wd?(u, ) = sup {f udA — f vdu : u(x) —v(y) <d(x,y)’ VYx,ye X}, (3.4)
X X

where the sup runs among continuous and bounded functions u, v on X. It is slightly convenient
to restrict v on a closed set Y C X, where u is supported. Of course, one can always let Y = X,
but a smaller Y (possibly finite) may lead to more elementary considerations. Duality can be then
formulated in a less symmetric way, in terms of v (from now on defined on ) and its d”-transform,
given by

Qar (v)(x) := yig{\/(Y) +d(x, )’}

When both d and p are clearly understood, we simply write Q(v) = Qg»(v) for such transform. It

holds therefore
Wd?(u, 1) = sup {f Qw)da - f vd,u}. (3.5)
y X Yy

Indeed, if u is such that u(x) — v(y) < d(x,y)?, then u(x) < Q(v)(x), hence by replacing u in the
right-hand side of (3.4) with Q(v) one increases it. Let us notice that if d(x, x’) = 0 then by the
triangle inequality d(x, y) = d(x’, y) for every y, hence

dix,x)=0 = QW)(x) =QW)(x"). (3.6)
The transform is also monotone increasing:

v<?v = Q) <Q®).

14
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If a € R, then
Qa +v)(x) = a + Qv)(x), (3.7

and setting v(y) = O for every y € Y, we find

Q0)(x) = inﬁd(x, YW o=d(x, V).
ye

By monotonicity, we then obtain

sup Q(v)(x) < supv(y) + d(X, Y)P (3.8)
xeX yey

where we recall the notation

d(X,Y) := supd(x, Y).
xeX

This upper bound, coupled with the lower bound
inf :‘f{ 'fd,”}:'f ,
inf QO)(x) inf v(y) + inf (x,y) inf v(y)
yields the bound on the oscillation
oscx (Q(v)) < oscy (v) + d(X, V). (3.9)

Finally, if the family (d(-, y)”),cy is uniformly continuous (with respect to the topology on X),
then Q(v) is also continuous. In particular,

Lipy (Q(v)) < sug Lipy (d(-, »)?). (3.10)
ye

The roles played by u and v in (3.4) can be reversed by defining a dual d”-transform, for
u: X — R, given by

Qur(w)(y) := sup {u(x) — d(x, )}

Again, if d and p are understood, we simply write Q = Qqy. The dual transform is also monotone
increasing and the oscillation bound holds:

0SCy (@dp(u)) < oscy (u) +d(X, Y)P. (3.11)

Moreover, it always holds
Q (Q(u)) >u and QQW) <v

hence Qo Qo Q = Q. Combining these two transforms, we see in particular that in (3.5) we can
always assume that v = Q(u) for some u, and denote in what follows S(d”, Y) the set of such
functions. For v € 8(d, ), its d?-sub-differential is defined as the set

() :={x e X : QW)(x) - v(y) = d(x, »)"}.
Similarly, we define
IQM(x) :={y e Y : QW)(x) = v(y) = d(x,y)"},

so that x € dv(y) if and only if y € IQ(V)(x).
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Most of the above facts actually hold for a general lower semicontinuous cost function c(x, y)
instead of d”. However, we additionally have that the p-th root of Wd?” enjoys the triangle inequal-
ity, as a consequence of the triangle inequality of d. For our purposes, it is more useful to state
and prove the following inequality for Wd?: for every A with A(X) = u(X) and & € (0, 1), it holds

WdP(u, 1) < (1 + &)WdP(u, 1) + %de(i, ), (3.12)
&

where ¢ = ¢(p) < co. Although this follows at once from the triangle inequality for Wd, we give a
proof that uses the dual formulation, as it entails an intermediate inequality (3.14), also useful for

our purposes. Keeping d and p fixed, for any ¢ > 0 we define d;(x,y) := t!l’_ld(x, y). This scaling
simply reflects on the transport cost as follows:

Wd? (u, 2) = t'PWaP (u, D),

but yields a modified transform

(3.13)

d(x, y)?
Q:(v)(x) := Qdf(v)(x) = ;25 {v(y) n (x,y) },

-1
for which the following semigroup inequality holds:
Q (Qs (1) = Q41 (V)

where Qg (v) is restricted to Y. Indeed, it holds
Q; (Qy () (x) = inf {inf (@) + ds(, 27} + di(x, y)P }
veY |zeY
= inf inf {d,(x, y)? + ds(y, 2)?
Zlgy{V(zHylgy{ (6, 9)F +ds(y, 2) }}
> inf {v(z) + dgi(x, 2)P},
Y

where the second inequality follows from the triangle inequality for d and Holder inequality:
d(x.2) < £7VPd,(x,y) + 8" 7VPA (. 2) < 0+ ) TVP (di(x )P + d(r,2)P) P

Given v : Y — R, we then write

fQH,(v)d/l—fvdu:fQH,(v)d/l—st(v)d/_l+fQS(v)d/_l—fvd,u

X Y X X X Y
fQ,(QS(V))d/l—fQS(V)dZ fQS(v)d/_l—fvdu]
X X X Y
st(v)d;l—fvdu .

X Y

The choices s = 1 and ¢ = ¢ lead to the inequality

le(v)dxl—fvdy fQHE(v)d/l—fvd,u
X Y X Yy

that we collect for later use. Back to the general case, further bounding from above we find

fQH,(v)d/l—fvdusWdf (/_l,/l)+ st(v)d/_l—fvdp]
X Y X Yy

< t'=Pwg? (/_l, /l) + s'PWdP (,u,/_l).

< +

<Wdf (1,2) +

> — gl"PwgP (2, /1) : (3.14)
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Finally, taking the supremum over v gives
(s + 1) "PWAP (u, ) < ' PWdP (1, 2) + s'PWdP (1, 7).
Choosing s = g/cand t = 1 — s yields (3.12), provided that
(I-g/c)P<l+e

which holds if ¢ = ¢(p) < oo is sufficiently large.
As a consequence of (3.2) and (3.12) we obtain that, Wd?” is (approximately) sub-additive: for
any finite or countable Borel partition X = | J; O, it holds

M) ¢ M%)
Wa? (/J, /l) < (1 + 8) ; Wd? (XQk/J’ @ng/l) + FWdP (; A(Qk)/\/gk/l’ /l) , (315)

where ¢ = ¢(p) < oo. Indeed, it is sufficient to apply (3.12) with

A
3.16
Z#(Q Do (3.16)

and subsequently (3.2) with

()
A

Hi = xouu and A XA

3.2 Boundary cost

Let us assume that (X, d) is an (actual) compact metric space. Given p > 1, we define for any
Q C X the following “boundary” pseudo-distance, for x, y € X:

ba(x,) := min {d(x, y), (d(x, Q) + d(y, Q9)")"/7}.

We remark that the notation bg is slightly ambiguous, as it does not make explicit the dependence
on d and also p, which will be anyway made clear by considering more often the quantity bg. Itis
not difficult to check that by defines a pseudo-distance such that bg = bg-, where Q° denotes the
interior part of Q. Moreover, bg < d and

ba(x,y) = d(y, Q) ifxeQc,

hence bo(x,x’) = 0 if x, ¥ € Q°. Given measures U, 4 on X with u(X) = A(X), we write
accordingly to general the notation introduced above, with bg in place of d,

Wb? (1, ) = inff ba(x, y)Pdn(x,
oW N o(x, y)Pdm(x, y)

for the primal problem and

Wb2(u, ) = sup { fx Qup, (V)dA - fy vdﬂ} (3.17)
Y)

veS(bg,
for the dual formulation. Let us notice that if u(Q) = A(Q), it holds

Wb, (1, ) = Wb, (o xad) ,

17
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for one can transport without cost the respective masses in Q. In all what follows, we always
consider ng(,u, A) for measures such that u(Q2) = A(Q). On the dual side, from (3.6) it follows

that ng (v) is constant on Q°, and in particular

ng (x) = {(v(y) +d(y, Q)P} forevery x € Qc.

inf
yey
We denote in what follows with So(b2, V) the subset of S(b?, ) such that ng (v) = 00on Q¢ ie.,

inf {v(y) + d(y, QY = 0.
yey

For v € Sy(b?, Y) it also holds v(y) = 0 for every y € ¥ N Q¢. Indeed, we have immediately that
v(y) = —=d(y, Q) foreveryye Y, (3.18)
and in particular v(y) > O fory e ¥ n Q¢. Moreover, for a general x € X, we find
Qup (M) = inf V() + ba(x, )}

. ‘ , , (3.19)
< inf {v(y) +d(, Q)7} + d(x, QY = d(x, Q).
Y€

This inequality entails, for y € Y N Q¢, that
v(y) = sup {Qup ()(x) =~ ba(x, )"}
xeX
< sup {d(x, Q°)” — d(x, Q°)"} = 0,

xeX

hence v(y) = 0 for y € ¥ N Q.
Let us notice that, by (3.7) and the analogue property for Q, one can always restrict the supre-

mum in (3.17) to v € Sp(b?, V). Furthermore, since x — bq(x,y) is 1-Lipschitz with respect to d

(for every y), and
bo(X) = sup ba(x,x") < d(Q)

x,x’eX

we obtain by (3.10) and (3.9) that ng (v) is Lipschitz (with respect to d) with

Lipy (ng(v)) < pd(Q)*~!, and oscy (ng(v)) <oscy (v) + d(Q, Y)’. (3.20)
Similarly,
Lip, (é)bg () < pd(@)”", and oscy (Obg (u)) < oscx () +d(Q, Y.
In particular, any v € S(b?, YY) is Lipschitz with

Lipy(v) < pd(Q)P~!, hence oscy (v) < pd(Q)P, oscy (ng(v)) < pd(Q)? + d(Q, Y)P.
(3.21)
If moreover v € Sy(b?, V), then

Il < pd(@?, and Q)| < pd@” +d@, ¥, (3.22)

The quantity ngw, A) enjoys the following approximate super-additivity property: for any
finite Borel partition Q = | J; {4, it holds

- M%) - M%)
Wb, (1, D) > (1 + &)™ Zk: Wb}, (,u, A( Qk)/l) A (Zk: ot /1] . (3.23)

for any € € (0, 1). To prove it, we rely on the following construction.
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Lemma 3.1 (gluing). Consider a finite Borel partition Q = | J; Qi such that, for every x € ),
y € Qp with h # k, it holds
d(x,y) > d(x, Q) + d(y, ). (3.24)

For every k, let v € So(bpk,y) and definev : Y — R, v(y) := w(y) forye Y n Q and v(y) =0
forye Y n Q°. Then, v is well-defined, with
Wil < pmax (@), || Q)| < pmaxdi@0” +d@ ¥y (3.25)

and it holds, for every k,
ng(v) > ng (vk) on Q. (3.26)
k

Remark 3.2. Condition (3.24) is always satisfied if (X, d) is a length space.

Proof. We notice that if y € Y belongs both to Q; and Q;, with & # k, it follows that y € Q_,‘{ and
yE QF, hence vi(y) = vu(y) = 0 and thus v is well-defined. Inequalities (3.25) are immediate from
(3.22). To prove (3.26), fix k and x € Q_k IfyeYn Q_k, then,

d(x, Q) > d(x, Q) and d(y, Q) > d(y, ),

hence
ba(x,y)” > bg,(x,y)?

and therefore

inf  {v(y) + ba(x,y)’} > inf {v(y) + b (x,y)’} > ng v)(x).
yeYNQy yeyny k

Using that from (3.19) with € instead of Q and vy instead of v,
d(x, Q)7 2 Qup (Vi)(),
'k
in order to prove (3.26), it is thus enough to argue that

inf_{v(y) + ba(x, y)"} > d(x, Q))".
yeyﬁﬁz

Given y € Y N QF, we distinguish two cases. Assume first that y € Q for some h # k, then by
(3.18) with Q, instead of Q and v, instead of v,

v(y) = vp(y) 2 —d(y, )",
Moreover,
bQ(x7 }’)p = min {d(x7 Y)p, d(x’ QC)]? + d(y’ QC)[J}

(B24) p
> min {(d(x, Q) +d(r. Q)" dCx, Q) + d(y, 25"}

> d(x, Q)" +d(y, )"
Therefore, we find in this first case that

v(y) + ba(x, y)” = d(x, ))". (3.27)

If instead y € Q¢, so that v(y) = 0, and ba(x,y) = d(x, Q) > d(x,€), we conclude that (3.27)
holds as well. O
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In order to establish (3.23), we need to apply the result above to the modified cost bg ((x,y) =

1_ . . s .
tp le(X, y), for t > 0. We notice that the properties and definitions introduced above easily extend
from the case ¢ = 1 to the general case, with minor modifications in the bounds — to see this, it is
sufficient to replace the original d with d;.

Consider then v; € So(dgk (1+g)° Y) that is optimal in the dual formulation of the cost, so that

_ — p—l V4 /J(Qk)
Lk ng’(]m(vk)d/l ngk vidu = (1 +¢) Wka (,u, /l(Qk)/l .

By (3.14) with A as in the approximate sub-additivity (3.16), Q = ng and v as provided by
Lemma 3.1, we find

[ f Qpr (V)dA - f vd,u]z [ f Qu (146 (V)dA ~ f vdy]—sl_dep(/_l,/l)
X @ Y X ¢ Y

> Q. s(v)dxl—f vdﬂ}—sl_dep 4,1
| [ st [ (1.0

(3.26)

> Qy 146V )d/l—f vd,u]—sl_”de 4,1
2|, Cayentita= [ (.4

=(1+e)'7 Z Wbg, ( ’@a) - &' PWdP (2,2).
k

QTN
If we further bound from above the left-hand side
f Qyr (V)dA - f vdu < ng(u, A),
x @ Y

inequality (3.23) then follows. For later use, let us notice that we may also bound from above the
left-hand side replacing v with

7 := Qp (Qur (1)) € S(05, Y) (3.28)

for which Qg (v) = Qg (¥) (recall that Qo Q0 Q = Q). We find

- - _ () _ ()
fX Qpp (V)dA~ L Pdu > (1+8)" ”Zk:ngk (u, A(Qk)/l)—el PWdP [Zk: X Qk)mka,a]. (3.29)

Let us also notice that by (3.25)
0oz @) < pmax dioy + @, . (3.30)

We end this section with a general result providing uniform upper bounds for the optimal
transport plan, extending in particular [3, Lemma 4.4] (see also [14, 30]). As always in this
section, we consider i, A to be measures on X such that u(Q) = A(Q) and u supported on V.

Lemma 3.3. Let v € S(b2, Y) and set
€ := (oscy (v) + d(X, ")/ (3.31)

1. Forevery x € abg v(y), it holds
bo(x,y) < ¢ (3.32)

and therefore (recall the definition (2.3) of Q),

xeQP or yeQ® = bg(x,y) = dx,y). (3.33)
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2. Assume that Q is midpoint convex, i.e., for every x,y € Q there exists z € Q such that
d(x,z) = d(z,y) = d(x, y)/2, and that for some d > 0, Ay > 0, it holds

A(B(x)) = Agr? for every r < €, and A-a.e. x € Q. (3.34)

Let € C(u, A) and v € S(bL, V) be optimizers for Wb’;z(,u, A) respectively in the primal and
dual formulation, then, for m-a.e. (x,V),

xe Q= 2dx, )t <, W (1, ). (3.35)

Proof. We set for brevity u := ng (v). To prove (1), we first recall that by definition of the
b, -sub-differential, we have for x € Gbg v(y),

u(x) = v(y) = ba(x, y)’. (3.36)
Thus

bo(x,y)” < sup u(x’) — inf v(y’) < sup v(y’) — inf v(y") + ba(X, Y)”
veX yey yey yey

< oscy(v) + d(X,Y)P = ¢7,

having used (3.8). Hence, inequality (3.32) is proved and (3.33) follows from the definitions of
QO and bg,.

We now turn to (2). We first recall that since both 7 and v are optimizers for their respective
formulations, it follows that for m-a.e. (x,y) we have x € d,rv(y) or equivalently (3.36). The
identity extends by continuity to every (x,y) € supp «. This is because inequality < holds for every
(x,y), and integrating with respect to &, we have

. 0= 05) =B 77 . ) = Wl )~ Wl ) =0

Let us notice that (3.36) and the validity of the inequality < for general pairs (not in supp ) yields
the inequality

ba(x,y)? +ba(x’,y )P < ba(x,y)’ +ba(x,y")’, forevery (x,y),(x’,y") € suppr.  (3.37)

Consider (x,y) € suppr with x € Q9 so that in particular d(x,y) < . Set for simplicity of
notation « := d(x,y)/2 and let z be a midpoint between x and y, so that

d(x,2) =d(y,2) = a < /2,

and therefore d(z, Q) > 2¢ — £/2 > ¢. Consider the ball B, (z), where € = &(p) € (0, 1) is to be
specified below, sufficiently small. Notice that, for every x’ € B, (2), it holds

d(x’,x) <d(x',2) +d(x,2) < (1 +&)a < 2a < ¢,

hence, by the triangle inequality, x* € Q). By (3.37) applied with (x’,y") € suppmand X’ € B,4(2),
it follows that

d(x,y)’ +d(x’,y")’ = ba(x,y)” + ba(x’,y")?
< bo(x,y) + ba(x,y")? (3.38)
<d(, y)” +d(x, y)’.

Then, we use the triangle inequality to bound from above

d(x’,y)? < (d(x',z) + d(z,y))’ < (1 +&)Pa?
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and similarly, with an additional use of the elementary bound (a + b)? < (1 + &)a” + ce~ P~ Dpr
where ¢ = ¢(p) < oo,

d(x,y)? < (d(x,2) +d(z, x') + d(x’,¥))’ < ((1 + &)a? +d(x',y"))”
<+ a? + S d,y)P.
gr-1

Using these bounds in (3.38) and recalling that d(x, y)? = 2Pa”, we find the inequality

2PaP +d(x,y)P < 2+ &)1 +&)lal + %d(xﬁy')p-
&

Choosing € = &(p) € (0, 1) sufficiently small, e.g. such that
2 —Q2+e)(l+e)P 2207 -1,

we deduce that
af <, dx,y")P.

Recalling that d(x’,y’) = ba(x’,y’), and integrating with respect to (x’,y’) € suppx such that
X" € Bgo(z) — and using the assumption (3.34) — we deduce that

Aot 5, f ba(x',y" )P dr(x’,y') = Wb (i, 1),
XxX
hence (3.35) follows. ]

3.3 The Euclidean case

We specialize to the Euclidean setting, i.e., assume that X € R¢ is compact and convex (e.g. is
a sufficiently large cube) and d(x,y) = |y — x| is the Euclidean distance. We momentarily keep p
general, although our main result holds for p = 2 only. Given Q C X Borel, since the function
bgq is Lipschitz continuous with Lipschitz constant bounded by p diam(Q)P~!, it follows that any
transform u = Qp (v) is Lipschitz and by Rademacher’s theorem, Lebesgue-a.e. differentiable.
The classical Brenier theorem [16] exploits this fact to characterize the optimal transport plan
from an absolutely continuous measure in terms of a map of gradient type: in the following result
we extend it to the “boundary” case.

Lemma 34. Let p > 1, p’ = p/(p — 1), A, u be measures with A(Q) = u(Q), A absolutely
continuous with respect to the Lebesgue measure and p supported on M. Let 1 € C(u, d) and
v € S(b2, Y) be respectively optimizers for ng(y, A) in the primal and dual formulation and set

u:= ng ).
Then,
f Vul” A < p” WhE (1, D), (3.39)
o)
and with € defined as in (3.31), for m-a.e. (x,y), it holds
v 0]
xe Q¥ = y=x- ( u(x)) . (3.40)
p

In (3.40) we used conveniently the notation x® = x| L.
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Remark 3.5. As a consequence of (3.39) and Lemma 2.3 with p’ = p/(p — 1) in place of p, we
also collect the following bound:

oscx(u)” ™ < diam(Q)* PV Wh? (1, 1), (3.41)

having used that Lipy(u) < pdiam(Q)?~!. The implicit constant depends on p, d and Q but is
invariant with respect to dilations.

Proof. Both u and x — d(x, Q°) are Lipschitz continuous hence differentiable Lebesgue-a.e. in X.
Moreover,
[Vd(, )|, < Lipy (d(-, Q%)) < 1. (3.42)

Let (x, y) be such that (3.36) holds and x is a point of differentiability for both functions. Then, we
prove
Vu(o)l»T < pribh (x.y), (3.43)

so that integration with respect to 7 yields (3.39). We consider separately the case bg (x,y) = |x—y|
and the case bq (x,y) = (d(x, Q)? + d(y, QC)”)” ., In the first case, we have by definition of u, for
every x’ € X,

u(x") < v(y) +bg (x',y)"” <v(y) + I =yl

with equality at x” = x. Differentiating at x’ = x yields

Vu(x) = plx =y (x = y) = plx = y» (3.44)
so that ) ) )

[Vu(o)l7=T = prTix —yI” = prbq (x,y)” .
If instead bg (x,y) = (d(x, Q°)? + d(y, Q")P)l/ P we have, for every x’,

u(x’) <v() +ba (x',y)? <v(y) +dx’, Q) +d(y, Q)?,
with equality for x’ = x. Differentiating again at x’ = x yields
Vu(x) = pd(x, Q)P~'Vd(x, Q°).
Using (3.42), we find
Vu(olP T < prid(x, Q) < piiba (x,y),

which concludes the proof of (3.43). Finally, to prove (3.40), given x € QO by (3.33) we have
|x — y| = ba(x, y) and therefore identity (3.44) holds. Composing both sides with the function

’ 1 2-p
Rd E) 7 Z(P /P) — Z(p—l) — |Z|p71Z

yields (3.40). ]

Next, we recall a general upper bound for the optimal transport cost in terms of a negative
Sobolev norm, see e.g. [42], but also [5, Proposition 2.3], [35, Theorem 2], and [31] in the context
of random optimal transport problems.

Lemma 3.6. Let Q C RY be a bounded domain with Lipschitz boundary, n : Q — (0, ) be
bounded and such that a weighted Poincaré inequality (2.6) holds. Given finite measures u = fn,
A = gn, both absolutely continuous with respect to n, and such that f, g € LP(n) and for some
go > 0 one has g(x) > go > 0 for every x € Q, it holds

1
Wg(/,t,/l) < gp__l If - g||1;rl,p(77) :
0
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Using (2.6) in (3.45) we further deduce the inequality

(n, )’
W, ) Pg’”’ 1f = 8l - (3.45)
0

Proof. By the triangle inequality and (3.2), we find, for every € € (0, 1),
y g quality y

WP (1, ) < (1 + &)WP (u, (i + )/2) + - W” ((u+ /2,2

U +‘g)wf’ (1) + WP (4 D)2, ),

and choosing e.g. € = 1/4 we deduce that
WP (1, ) < WP (u + 2)/2,2).
Hence, we may assume that f(x), g(x) > go/2 for every x € Q. Let now b € LP(17) be such that

—div, b = f — g (recall the definition (2.12) of div,). Setting p; = (1 — Hu + tAd and j; = by we
see that the couple (p;, j;) is admissible for the Benamou-Brenier formulation of W?, o, ), see e.g.

[47] thus
1
1 1
W (1, ) < f f 1 |jelPdt < 1 f b1
QJo p; 8o Q
Minimizing over all such b we conclude the proof by (2.14). m|

We are now in a position to state and prove the main result of this section, which provides a
quantitative upper bound for W” in terms of Wb?.

Theorem 3.7. Letd > 1, p>1,p =p/(p-1), ¢c,r >0, and

1. Q C RY be convex and bounded, n : RY — [0, 1] be C? smooth and such that n(x) = 1 if
d(x, Q%) < r, n(x) = 0ifd(x, Q%) > 2r, ||Vnll, < c/r and ||V277||OO <c/r?,

2. u be a measure on Q supported on Y C Q with

Q
SMSZ, and set A : _MXQ,

1€ 1€

| =

3. ve SO, Y) be an optimizer in the dual formulation for Wb‘g(/,t, A), and set
U= ng(v), ¢ := (oscy(v) + d(Q, y)p)l/p.

If r > 4¢, then, for every € € (0, 1) it holds

WY (1, 1) — Wb, (1, 1) < eWb], (i, /l)+ —

-|We (fgfg m, nu]

p d+2p
f 7+ 720 (Wb(u, ) "] (3.46)
Q

fgnd#
X

+ H(Vu)(;?'/P) V- J[(VM)(P /p) . VUH

+ diam(Q)” -1

H~ lP(Q)]

where the implicit constant depends on ¢, d, p, Q, (but not on r) and is invariant with respect to
dilations of Q.
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Remark 3.8. Let us notice that in the case of Q = (0, L)? a cube of side length L > 0, one can
easily find n = g1 satisfying assumption (/) with r := 6L, for any given 6 € (0, 1) and with
¢ = c¢(d) < oo depending on d only. Indeed, it is sufficient to argue in the case L = 1 and d = 1,
and define a suitable &5 : R — [0, 1] even and such that £s(x) = 1 for |x] < 1/2 — 26, &5(x) = O for
x| > 1/2 = 6 and then set, for x = (x)__, € (0, L)%,

d
Nars(x) = 1= [ [&0a/L-1/2).
i=1

A more explicit choice for & will be given in Section 4.

Proof. We split the proof into multiple steps.

Step 1 (Notation). Let m € C(u, 1) be an optimizer in the primal formulation of ng(u, A). Write
((:|x)) xeq for the regular conditional distribution of y given x, with respect to r, which is a Markov
kernel, that we further use to define, for x € Q, the function

r(m(x) == fg n(y)n(dylx).

Since the marginal distribution of y with respect to r is i, we notice that

f m(mdA = f nydn(x,y) = f ndp.
Q QxQ Q

To keep notation simple, we write

_ oA Jymdp
o fomt o fond

and

&(x) = 1 =n(x), m(é)(x) =1 —na(m)(x) = L E)n(dylx),

and notice that &, n(¢) € [0, 1]. Moreover, we notice that the measure £(y)m(dx,dy) on Q X Qis a
coupling between £u (the marginal law of y) and 7(é)4, i.e.,

E()n(dx, dy) € C(m(é)4, ép). (3.47)

Indeed, for every E C Q Borel,

f CEEO(x, ) = f f E)(dy0dAG) = f R(E)dA.
QxQ EJQ E

We introduce two auxiliary measures on €:

Uy =nu+a@)Ad, and = knd + n(é)A,

such that u; is absolutely continuous with respect to the Lesbesgue measure. Let us notice that
both measures have total mass u(<).

Step 2 (Reduction to three bounds). We claim that the thesis follows from two applications of
(3.12) and the following three inequalities:

W2 (i) < WD (i, ), (3.48)
WP (u1,p2) < WP (knA, mu) (3.49)
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and

d+2p
W2 (12, 1) < diam(Q)” [|K — 1 fg 0P + 172 (W (u, 1) ™ ]

) (3.50)

+

(VM)(P’/P) .V — JC(VM)(P’/P) . VUH )
Q H-1P(Q)

Indeed, for every € € (0, 1), it holds

1

W, (., ) < (1 + &)W (i, 1) + e W, (u1, 2)
C
< (14 WG (o) + — 55 (W (. pr2) + W, (2. D]

where the second inequality follows from (3.12) with £ = 1/2, and the constant ¢y, ¢y < oo depend
on p only and may be different in both lines (and are unrelated to the constant ¢ in the assumptions).
Inserting (3.48), (3.49), and (3.50) yields (3.46).

We then establish separately the validity of the three claimed inequalities.
Step 3 (Proof of (3.48)). Writing u = nu + &éu, by (3.2) we have

W, (u, j11) = We, (e + i + m(€) )
< W, (1, 7(6))

To further bound from above, we use the coupling (3.47) so that

WE @ x@d) < [ - aleoidate)

QxQ

The assumption r > 4¢ entails in particular that £(y) = 0 if y ¢ QO therefore by (3.33) we deduce
that in the integrand above we can replace |y — x| with bq(x, ¥). Therefore,

f ly — xPEQ)dn(x,y) = f ba(x, y) é(y)dn(x,y)
QxQ QxQ

< f ba(x, y)Pdn(x,y)
QxQ
= W, (i, 1)

by optimality of &. Thus, (3.48) is proved.
Step 4 (Proof of (3.49)). This inequality is even simpler than the previous one, because, again by
(3.2) we have that

Wi, (2, 1) = W, (k1 + 7€), npt + w(€)A)
< Wg, (knd, nu) .
Step 5 (Proof of (3.50)). We apply Lemma 3.6 on Q with u» in place of u (there) and go = 1/2:
Wg (llZa /1) S ”/JZ - /llll;l—l,p(g) .
Writing A = n(n)A + n(€)A, we find that

Q
H2 — A= knd —n(mAd = (kn — n(n)) ’%

Since u(€2)/1€Q2| < 2, we need only to show that

d+2p
ey = 2l g, < diam(Q)” [|K -1 fg w417 (Wog e, ) ]

) (3.51)

+ H(Vu)(p’/p) -V - J[(Vu)(p’/p) . VU” .
Q H~1r(Q)
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To this aim, recall that the function
RY 5 x> u(x) = ng(v)(x)

is Lipschitz continuous, hence differentiable Lebesgue a.e. on Q. We use this fact to introduce the
auxiliary function, defined for Lebesgue a.e. x € Q,

Vu(x))(pl/P) v ( )
. n x

VM(X) )(P’/P)

p(x) 1= m(€)(x) - &(x) + ( - V&) = n(x) — n(im(x) - (

where the second identity follows from the definition of £&. We collect in particular the identity

(r'/p)
Vu
”(77):77—(—) -V —p.
p
Hence, by the triangle inequality, we find
®'/p) p
Vu
i = 7, ) = |6 = D+ (_) Vnp
D
HP(Q)
p
< || - 1)n—f<x— Dy
Q H-Lr(Q)
’ , p
+ ‘ v . Vi - JC v’/ . VU”
Q H-1Lr(Q)

Q

and we bound separately the three terms. For the first one, we use (2.11), so that

(K—l)n—f(K—l)n
Q

which we recognize as a contribution in (3.51). The second term already appears in (3.51), hence
we focus on the third term.
We use again (2.11), so that

b1
Q

We see that the proof of (3.51), hence (3.50) and therefore of the entire result is completed if we
argue that

H-12(Q)

p
< diam(Q)? |k — 1|7 f n?
H17(Q) Q

p

sdiam(Q)”fpp.
Q

H1P(Q)

d+2p
fg PP < 72 (Wi (u, 1)) ™ (3.52)

Step 6 (Proof of (3.52)). We notice that p(x) = 0 for Lebesgue a.e. x ¢ QU /2. Indeed, by
construction we have £(x) = 0 and V&(x) = 0 for such x’s, and furthermore since £(y) < yqon (),
we have that

f m(é)(x)dA(x) = f Xavaen (DE)dr(x, y)
Q\QU72 xQ
< f Xavae2 (X)xan(dr(x,y) =0,
QxQ

because for 7-a.e. (x,y), if y € Q") by (3.33) we have

[x—yl <€<

N
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and therefore, by triangle inequality,

d(x, Q) > d(y, Q) — [x—y| > r — 2 S %

Moreover, we have again by (3.40) that for r-a.e. (x,y), if x € Q72 the conditional distribu-

tion 7(-|x) reduces to a Dirac measure at y = x — (@)(p /p), hence
r'/p)
Vu(x)
ﬂ(f)(X)=§(x—( > ) ]

Therefore, for such x’s we recognize that p(x) is the remainder of a first order expansion of &
centered at x and evaluated at y and therefore we can bound

ool < ||V2&|| Iy — o < |y — 2772

having used that V2¢ = —V?7. Finally, since r/2 > 2¢, using (3.35) we can bound from above

d
=7 < (Wofy e, )"

f pPda = f pPda
Q Qr/)

d
<2 (wofy e ) [ - b
QUIDxQ

Thus,

< 172 (Wb, (u, /1))”/ ) f bg,(x, y)dn(x, )
QU2xQ

d+2p

< 2P (Wb (u, )

and the proof of (3.52) is completed. O

3.4 Stability and the quadratic case

Moving towards the end of this section, we specialize to the case p = 2, so that p’/p = 1 and we
are in a position to apply Lemma 2.2 and bound from above the last term in (3.46) by

As already stated in the introduction, the problem is now to bound from above Vargw(u). For
this we rely on recent progress on the uniform convexity properties of the Kantorovich functional
from [23] (in the form presented in [22]). While a similar stability result probably holds also for
Wbé, see e.g. [41, 21], we use instead that thanks to Lemma 3.3, the optimal transport plan for
Wbé(,u, ), is also optimal for the usual quadratic cost when restricted to Q) so that [22] applies.

2

< (#72 + diam(Q)?r*) Varge (u). (3.53)

Vu-Vn—JCVu-Vn
Q H12(Q)

Theorem 3.9. Let Q C RY be a bounded convex set and p be a measure supported on Y C Q with
Te) (@)
—<——=<2, andset A:=——xo. (3.54)
219 12|

Then, for every v € S(b2,Y) optimizer for the dual formulation of Wbé(,u, A), and every ¥ €
S(bg,. V), it holds

Vargeo (u — it) < diam(Q)? [ng(u, Q) — ( f fdA — f fidﬂ)] (3.55)
Q Yy
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where u := Q2 (v), it := Q2 (V) and
Q Q

). (3.56)

£ = (max {oscy (v), 0scy (W)} + d(X, Y)?

Proof. Up to multiplying ¢ and A by [Q|/u(€2) we may assume that u(Q) = || and thus 4 = yq.
We start by noting that since v, ¥ € S(b2,, Y), we may apply Lemma 3.3 to both functions and get
that for v’ € {v, v} and u’ := ngz] (v') we have for x € Q©

‘(x)= inf V() +bi(x,y)= inf V() +|x—y
u'(x) BV () + by (x, y) yeym(()V(y) lx =yl

so that u’ is d®—concave in Q). Similarly, V' is also d”~concave in Q) and u’ = Qg (v') in Q0.

Let then 7 be an optimizer for Wbé(,u, A) and define 7 by

f E(x, y)dn(x,y) = f E(x, )1 qoo(x)dm(x, y).

Notice that this is well-defined since the first marginal of & is absolutely continuous with respect
to the Lebesgue measure. By definition the first marginal of 7 is 1qan. We let i be its second
marginal. Since for (x,y) € supp7 C suppn we have x € ﬁbé v(y) N QGO ¢ du(y), we get that 7

is an optimizer for W2(i, 1gsn). Moreover using once more that on supp # we have x € 9v(y) we
also have that v is an optimizer for the dual version of W2(f, 1gc0).
Thanks to [22, Corollary 1.31], with

1 1
$°() = S(af —u), YOO = SO +vG),  and
1 1 2 ~ 1 1 2 ~
¢ (x) = E(le —ux), ¢ @)= E(Iyl +9(y)
we have
VarQ(y)(u - ft) = VaI'Q(m (¢0 - ¢l)

< diam(Q)?

¢'dx - f ¢ dx+ (' =y, (V¢0)#1Q<30>] :
QGO

QG0

By (3.40), we have (ngo)ﬁl qeo = ft (where § denotes the push-forward) and thus

[ g [ ddxe ! =0 g0 = [[[00+ 8w+ 010 -0 )
= [t - 10+ 50) - vt

Since & < 7 and since on supp 7,

u(x) = i(x) + $(y) = v(y) = b (x,y) = (@@(x) = 7(y)) > 0

we finally obtain

Vargeo (i — i) < diam(Q)? f |bCx.y) = (@(x) - )] dn(x, y)

= diam(Q)? [Wbé(u,ﬁ)—( f idA — f 17d,u)].
Q Y

This concludes the proof of (3.55). ]
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We apply the above result to strengthen the super-additivity inequality (3.23).

Corollary 3.10. Ler Q C R? be a bounded convex set and u be a measure supported on Y C
satisfying (3.54). Consider a finite partition Q = |J; Qi such that u(€y) > 0 for every k and
let v e S(b2,Y) be an optimizer for the dual formulation of Wh? o, Q) /1) Then, for every
e € (0,1), it holds

| () - %)
Vargon Qg () < diam(@) wbg( “|Q|) (1+e) Zw ( ﬂIQT)

@) @ (3.57)
—I\\2 H 32k H : 4
w ,—— || +1Q d Q)7
+e Z TN X O 0l | Im]flx iam(€2)
with
= 2m]?x diam(€Y;) (3.58)

Proof. We apply Theorem 3.9 on X = Q, with 7 as in (3.28) and consequently i := Qbé (¥) so that
in particular (3.30) holds. Since u(€;) > 0 for every k, we deduce that Y N Q; # 0 for every k,
hence

d(Q,Y) < max diam(Q;) and max {oscy(¥),o0sco(@)} <3 max diam(Qy)>. (3.59)

Using (3.55) and (3.29) with A = u(Q)/|Q] (recall that we identify absolutely continuous measures
with their densities) we find

Vargeo (u — it) < diam(Q)? [ng(u,ﬂ) - [ f Q2 ()dA — f fidﬂ”
Q @ Y

(€2)
A
A() )

< diam(Q)?

Wb, A) = (1 +2)™" ) Wi, (,u,
k

_1 2 ,u(Qk)
W )
[Z Q)™
The thesis then follows from the triangle inequality for the variance and (2.5):
Varqeo (1) < Vargeo (u — it) + Vargeo (it) < Vargeo (u — it) + |Q] oscq (i)

(3.59) _ . 4
< Vargeo(u — i) + Q| m]flx diam(€2;)". ]

~

4 Application to random optimal transport

The aim of this section is to prove Theorem 1.2. We actually establish a more general version
which applies to random Borel measures, under the following assumptions.

Assumption 4.1. Let u denote a random Borel measure on R such that

i) (stationarity) for every v € RY, it holds O,u = p in law, where 0,u(A) = u(A + v) for every A
Borel,

ii) (integrability) for every bounded Borel A C RY, u(A) is integrable.
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iii) (concentration) there exists « € [0, d) such that for every cube Q C R with diam(Q) > 1 and

bounded Borel 1 : Q — [0, o), it holds for every g > 1,

IRERT

Notice that, by stationarity and integrability, the function A — E [u(A)] is a translation invari-

<, diam(Q) 72 |Inll, - 4.1

Li(P)

ant (o-finite) measure, hence for some constant ¢ € [0, co) it holds

E [u(A)] = clAl.

Without loss of generality, we assume in what follows that ¢ = 1, so that E [u(A)] = |A| (if ¢ = 0
the statements become trivial).

a)

b)

Notable examples of random measures u satisfying Assumption 4.1 include:

The Poisson point process, that can be defined as the limit y = lim,_,, 4, where

N,
r = Z 5X,'a
i=1

where N, denotes a Poisson random variable with E[N,] = [B(r)| and (X;);2, are i.i.d. (and
independent from N,) uniformly distributed on the ball B(r). In this case, (4 1) holds with
a=0.

The Brownian interlacement occupation measure [38], that can be defined similarly as a limit
Moo = lim, e u, Where in this case

Ny

Hr = Z‘fo‘ 6B§+X,-ds

i=1

and N, denotes a Poisson random variable with E[N,] = Cap(B(r)) (the Newtonian capac-
ity) (X;);2, are uniformly distributed on the sphere dB(r) and (Bi);?i1 are independent standard
Brownian motions on R¢ — and all the listed random variables are independent. In this case
(4.1) holds with @ = 2 as proved in Section 4.3 below.

Generalizing ideas and tools from [8, 31, 4, 32], in [38, Proposition A.2] the following exis-

tence result is established.

Proposition 4.2. Let 1 be a random measure on R? satisfying i), ii), iii) in Assumption 4.1 with
d > 2 + a. Then, for every p > 1, the following limit exists:

d
T P PR |

Lo o \F T d

In particular, for every p > 1 it holds

E[Wp ( M)]<Ld.

o,y \H 1d

For Wb a similar statement can be obtained with a much simpler proof, see [18, Proposition

A.3] in the case of the Poisson point process. For p > 1, the following limit exists:

1
: 4
Jim -5 [Wb«) i \H

0,L)¢
[ 2O < 0.0

Our main result is that if Assumption 4.1 holds then the two limits coincide when p = 2.
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Theorem 4.3. Let it be a random measure on RY satisfying Assumption 4.1 with
d>2+a.

Then, the following two limits (exist and) coincide:

.1 2
lim 7d [W Iz 0.y |1

L—oo oLy \K

0,L)¢
( *%)] . 4.2)

The proof is an application of the deterministic estimate (3.46) from Theorem 3.7 combined
with (3.53) and (3.57) from Corollary 3.10 on a suitable event. As a stochastic ingredient, we will
use the crucial fact that by convergence of the right-hand side term in (4.2), the first line on the
right-hand side of (3.57) is small and thus Vargeo (ng (v)) is also small. We will also need the

following two lemmas to bound from above the third right-hand side term in (3.57) and the second
right-hand side term in (3.46). The first lemma reads as follows.

Lemma 4.4. Let Assumption 4.1 hold with d > 2 + a. For every Ly > 1 and dyadic m = 2" > 2,
letting L := mLy, it holds

< L(2+a/ d)p/2

O.Ly!
L k=1 0

ol [#«0 ) iﬂ@m) ]
k

where (0, L) = U e ok 1, I8 a partition into cubes of side length Ly.

Before we state the second lemma, we make an explicit choice for the cut-off n, following
Remark 3.8. Let first

f) =103 =158 + 600 = 1 + (x = 1)3(6x% + 3x+ 1)

so that
fO) =fO)=f"0)=f(1H=f"1=0 and  f(1)=1 (4.3)
For 6 > 0, we then consider &5 : R — [0, 1] even and defined on [0, c0) as
1 for x € [0,1/2 — 2],
Es(x) =41 —f(@) forx € [1/2 —26,1/2 - 6],
0 for x € [1/2 — 6, 00).

By (4.3) we see that &s € C?%(R). Moreover, § H§5||00 + 6% || “oo 1. We then let, for L > 0,

d
Na.Ls(x) =1- n &s(xi/L = 1/2), (4.4)

i=1

so that ||V77d,L,5Hoo < Vznd,L,(;Hoo < (6L)2, where the implicit constant depends on d only.
Notice for later use that, writing I = {x e (0,L)y : Na.Ls(x) = 0}, then I is a cube of side length

(1 — 20)L and it holds for every x € (0, Ly,

3
(d(x’ D 4.5)

d(x,1)\’
5L ) $77d,L,6(x)S(M) .

oL
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Lemma 4.5. Let Assumption 4.1 hold with d > 2 + a. For every dyadic 6 = 27" > 0, there exists
c(0) < oo such that, for every L > 1,

P Jgo’ L)d ndﬂ
Wi, ———n
(O.Ly I

0. 1

1
—E

7 < 6+ c(§)LCT P2 (4.6)

where 11 := 1451 as in (4.4).
We show first how to deduce Theorem 4.3 using Lemma 4.4 and Lemma 4.5.

Proof of Theorem 4.3. We split the proof into several steps.
Step 1 (Notation). We write for brevity

1 1
Wity = 12 [WzQL (M, ”(LQJ))], oy = L [szg L (ﬂ, #(L%L))]’

and let w(co) = limy_,o W(L), Wh(co) = limy_,o W(L). Since w(L) > wb(L) for every L, it is
sufficient to establish the inequality w(co) < wb(co). We introduce the quantity

w(L) = sup [wb(oo) — wh(L))| "= 0.
L'>L

Without loss of generality we may assume that L = 2k is dyadic. We write A for the constant
density A = ,u(QL)/Ld)(QL on Qr := (0,L). Let ¥ € (0,1) to be chosen below and set h := yh,
Lo :=2"= L and m := L/Ly = 2" = 20" € N. Notice that Ly — 0 as L — co. With
this notation, Q is partitioned up to Lebesgue negligible (hence P-a.s. u negligible sets) into m?

Furthermore, we introduce auxiliary parameters § = 270 for iy € N, & € (0,1) and let
1 := 14 be asin (4.4), so that assumption (/) in Theorem 3.7 holds on Q = Q;, with r := §L and
¢ = c(d) < co. We will let eventually 6 — 0 and & — 0, but only after sending L — oo.

Step 2 (Reduction to a good event). We introduce the event

A= {WbG, (1, 1) < L} 0 {ju(Qr) - L) < L2 n fu(of ) > 0, vk =1,....m1}.

To estimate P (A°) we use a union bound. First, by (4.1) we get for any g > 0

P(|u(Qr) - L] > LOT9@r02) < ] maeldr]2 )
and
ﬂ'ld
—q(d-a)/2
D P (@) = 0) g mL ", 48
k=1

For L large enough, in the event {|/1(QL) - Ld’ < [UFedra) 2} (and in particular on A), we have

lsﬂ(QL) <
2 L4

2,
so that by Markov inequality and (3.1), we have for every ¢’ > 2,

P({WbZQL (u, 1) > Ld+s} A {|/1(QL) _ Ld’ < L(1+s)(d+a)/2}) <S¢ E [quQ'L (/.1,/1)] [~d+e)d 2
< L@ 12

Combining the above with (4.7) and (4.8), this gives

P(A%) Sgrqp L4912 4 [74@100/2 o gd g oa(d-e)]2, (49)
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where the last term is then equal to

mdLaq(d—(I)/Z — 2fzd—h(d+q(d—a/)/2) — 2B(d—'y(d+q(d—a)/2))‘

On A€, we trivially bound from above

W3, (1. 2) <q 1(Qr)L?

hence we have, by Cauchy-Schwarz inequality,

B LWy, (a0 5 2B [u0n?] " Py

< LZ (Ld/Z—(d+s)q’/4 + L—qs(d+(t)/4 + md/ZL(;Q(d—CY)/“) = erry(L).

(4.10)

Notice that ]
1202 Laq(d—a)/4 — 2hphd-h(d+qd-a)/4) _ 2h[(2+%)—y(d+q‘iﬁT")].

We now choose for every vy, € € (0, 1) fixed, ¢’ and ¢ sufficiently large, such that

d d-
24d/2-(d+¢e)q /4<0, 2-ge(d+a)/4<0, and (2+§)—y(d+q 40) <0.
With this choice we get lim; ., err, (L) = 0 and thus

, 1
lim sup EE [XACWZQL (u, /l)] =0.

L—oo

The thesis is reduced to
lim — E [xaWp, (1, 1)] < wh(co)
L—oo 4 XA oLV - ’

Let us notice for later use that, arguing similarly on each Q’Iio and using (4.1) we get

1 2 ’U(leo) 27-d K \2]1/2 enl/2
LB oW (= | < 2L B [, ] Py
0 0

4.9) , —o(d—
< L% (Ld/Z—(d+s)q /4 | [asldra)/4 | d)2 Loq(d a)/4)

Lo<L
< erry(L).

d

1< s
_ﬁzfg

k=1

) [ u(Qf, H
XA Wb u,——— || S err,(L).

mQj,)
9, H, o ILY)

d
L]

Up to multiplying err, (L) by a small (universal) constant, we thus find
1 ﬂ’ld

— > E
72
L=

Step 3 (Variance bound). On the event A, we apply Corollary 3.10 with Y = supp(u) N Q and

obtain v € S(b? . Y) optimizer for the dual formulation of WbZQL(,u, A). Writing u := Qbé (v), we
L
have by (3.41) with p = 2 (hence p’ = 2) and Q = Qy, that

, [ M@
XAWbQ’i u, I > wb(Lo) — err,(L). 4.11)
0 0

14422
osco, (u) <q L' @2,
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and since ,u(Q’iO) > O for every £,
d(QL,Y) <a Lo.

By (3.11) we have
= (oscy(v) + d(QL, ¥))'? < (oscg, (u) +2d(Qy, W)H? < max {L(“%)/z, LO} .

Therefore, since Ly < L (which is guaranteed by our choice Ly = L? for y € (0, 1)) we have, for
every given ,0 € (0, 1), that
=0L > ¢. 4.12)

By (3.57)and (2.2) on Q = Q = |, Q’EO, we obtain that for every &’ € (0, 1),
N w(Qk )
Var o (1) < LZ[WbZQL(y,A) —(1+&)! Z Wb2QAL,O {,u, T 0
k

0
k
L, [a,;—% v,

dr4
+ L°L,.

Taking expectation on A, we find
1 2 n—1 1 2+a—d 4
EE XA VarQ<Lr>(u) < L7 {wb(L) — (1 +&")" (wb(Lo) — err, (L)) + ;Lo + L,
1
<I? (a)(Lo) +& +erm,(L) + - — L5+ ") + L
having used (4.11) and Lemma 4.4 with p = 2. The choice &’ = Lf)zm_d)/ 2 finally yields

1 2 2+a-d)/2 4
T [XA VarQ<Lr>(u)] < L2 (w(Lo) + erry (L) + LT ) + L, (4.13)
Step 4 (Application of Theorem 3.7). In the event A, thanks to (4.12) we may apply Theorem 3.7
together with Lemma 2.2 on Q = Q; to obtain that for every & € (0, 1),

I, ndy
WP, (1. ) = Wb, (i, 1) < &”"Wbp, (1, 2) + [ QL[ 2 n,nu]
fQL
Jo, ndr i 4.14
L f” + 7 (W, (e, D)™ (4.14)
oL

[ o

-2 2 -4
+(r + L°r )VarQ(Lr>(u)].

After taking expectation (on A) and dividing both sides by L?, we estimate all the terms in the
right-hand side, starting from the third line, which is bounded using (4.13):

1

73 (2 + LB [XA Var (u)] <67 (w(Lo) + ermy(L) + LT P2 + L72LG) . (4.15)

For fixed ¢ the right-hand side goes to zero provided

lim L~ ng =0 or equivalently v €(0,1/2). (4.16)

L—
For the second line in (4.14), we have two contributions: the term
2d+e(d+4) 2

d+4
L7 (Wb, (u, /1))“2 <SoTALTE 4.17)
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which is infinitesimal as L — oo, for & small enough, and

ndu
fQL U wandﬂ f
)3 O
S(S_ILZ_Mf Ud#—f 7
oL ()

where the inequality follows by the properties of 7. We further bound in expectation, using (4.1):
2
ndu — f n l <6 122 Varp (f ndp)
f L L L (4.18)

< 6—1L2+(l—d
that is infinitesimal as L — oo, by the assumption d > 2 + «@. For the terms in the first line of the
right-hand side of (4.14), we have first that

fQL

L

LZd

5 1 LZ—ZdE XA

4

E [xaWb}, (1. D)] s £"Wb(L) < &, (4.19)

hence we are left with only one contribution, i.e., the second term in the first line, that we bound
in expectation using Lemma 4.5 with p = 2:

(foLQL 7, 77#}

Plugging (4.15),(4.17),(4.18),(4.19) and (4.20) in (4.14) yields in combination with (4.10),

W2

o, <6+ (@)L, (4.20)

%E (W3, (u. )] - éE [Wop, (u. D] s & + gi |6+ ¢(®) (o(1) + 01,(1) + erry (L) + L72LY)].

4.21)
Step 5 (Conclusion). We now choose y € (0, 1/2) arbitrarily. In particular, (4.16) holds. Sending
first L — oo we get from (4.21),

1 ! 1 7 0
W(o0) — wh(o) = lim (EE (W3, (u. D] - e |Whg, (/M)]) se’+ .
Sending first 5§ — 0 and then &”” — 0 (or directly choosing & = (6)/2) we obtain

w(o0) — wb(c0) < 0

which was the original claim. m|

4.1 Proof of Lemma 4.4
We write for brevity «(Q) := u(Q)/|Q|. Writing Q; := (0, L), we first reduce ourselves to the

event .
= {K(QL) > 5}-

Indeed, by Markov inequality and (4.1), we easily find, for every g > 1,

P(A°) <, L7,
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hence, by trivially estimating on A€,

d

Wo, [«QL» DK@ g, | < Lm0
k=1

we find, by Cauchy-Schwarz inequality,

1
—E

p—q/2 2—d+a
T <, L9 < L

xa W, [K(QL), > K(Q’zg]
k=1

provided that we choose ¢ large enough.
On the event A, we use instead Lemma 3.6 with uniform weight 7 = y, , so that go = «(Qr) >
1/2, and we obtain

d d p
1 m 1 m
2B xaWp, [x(QL),ZK(Q’zO)XQQO] S 72B|[K@w = > k(@ xgr
k=1 k=1 H'2(Q1)
The thesis follows therefore by arguing that
1 md p
2+a—-d)p/2
B (k@0 = ) x( @ xgr. < L2, (4.22)
k=1 H2(Qy)

To this aim, we remark that estimating the H ~L.P norm with the L? norm as in (2.11) would result
in a cruder bound, depending on m, hence we need to iterate over dyadic decompositions. For

,,,,,

€/2 > 1, we notice that it holds

2(1 P

Q) - > K Qg

i=1

]E < €2+(l‘

H'7(Q)

Indeed, it is sufficient to apply (2.11) with cp(Q, p) < € to obtain

2(1
| Y k@ -« xe
Q=

21!'

e\’ :
St [de [k(Q) = 11P] + > (5) E||«(Q) - 1|”]]

2d

Q) - > K(Qxg

i=1

p
E ‘sf”E

H7'P(Q)

i=1

€ paep(1-22).
Starting from Q = Q;, we use the sub-additivity property (2.15) of H~7 (with uniform weight)
by further iterating / times the decomposition into cubes of halved side lengths, so that at the i-th

iteration the side lengths of the cubes are ¢; := L/2! = Ly2"~" and moreover we can specify a
suitable & = &; € (0, 1). At the h-th step, we obtain exactly the partition into the m? sub-cubes Q’io,
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and we deduce that

d p

m

K(Q1) = ) #(Qf gy

k=1

i

h d |_d=a i—1
< Z 2 (L27) +r(1-5) g Y 1_[(1 +£))
j=1

H™'7(Q1) =1

h p(1-45t) i-1
Z L2_’ g D ]—[(1+s,-)

i=1 J=1

d-a h

_T) 2h p(] = ) —(17 1) (1 +¢ )
J
Sy o

i=1
(4.23)

We specify g; = (2/=1)=(4=2-0)/2 50 that the product terms are uniformly bounded from above:

ﬁ(1+‘9/)3ﬁ(1+(2h 7y )<exp[§h:2‘z]d 2- 0)]
Jj=1 i=1

J=1

Therefore

Combining this with (4.23) this concludes the proof of (4.22).

4.2 Proof of Lemma 4.5

In this case, we fix m = 2" such that Ly := L/m € [1, 2). Moreover, we write for brevity

with the convention that «(Q2) = 0 if fg n=0.
We preliminarily reduce ourselves to the event

= {K(QL) 2 %}

By the properties of 7, in particular the fact that 7 is identically 1 if d(x, Q7) < 6L and O if
d(x, Q7) > 26L, we see that

{u(d(, 09) < oL) 2 6L7/2} C A,
hence by Markov inequality and (4.1) we find, for every ¢ > 1,

P(A®) <59 L7

On the event A, we partition Q; into m? disjoint subcubes Q; = Ukmjl Q’iﬂ, each of side length Ly,
and use (3.15) with nu instead of u, n fQL nu/ fQL n instead of 4, and £ = 1/2.We find

WG, (s K(Qum) s W (s, )m) + Wy, | 3 K(Qf gy mr(@ui | (424)
k 0 k=1
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Taking expectation (on A) and using that Ly < 2, we find

fk nH

so that the first contribution in the right-hand side of (4.24) can be bounded as

md
2w, (nu,K(Qlio)n)] < f ns L',
k Lo oL

by the properties of 7. After dividing by L, this yields a first contribution in (4.6). For the second
term, we apply Lemma 3.6, so that

| ‘

H=1r(n)

Let us notice that, as we argue on A, we can use the lower bound on x(Q;) yielding go = 1/4 in
Lemma 3.6, and moreover cp(1, p) < co by Remark 2.1.
To complete the proof, we argue that

E <E

W2, (e k()

Ly

[

k
Ly

E

md

D K@i xg: = #(QL)

k=1

E <E

k=1

XaWD, {Z K0 g 1 K(Qm]

d p

1< .

7B ||| 2 K@iy, — K(Q1) S 6+ (LA, (4.25)
k=1 H'2 ()

Let us notice that this can be regarded as a weighted analogue of (4.22), and indeed, as in that
case, we iterate over dyadic decompositions. First, we notice that for any given cube Q of side

.....

2d P

ElQ) - Z Qo < cp(xon, p)P e 2@,
=1

H=P(yon)

Indeed, it is sufficient to apply (2.11) and obtain

2d

B|(@) -} Qg
i=1

2d
fQ D @) = k(@) xom
i=1

24 .
< cplyons p)’ [E[IK(Q)—ll”] fQ n+ D E[lk@) - 1] fQ ’7]
i=1

(.1) P
< cplyon, p)Pete 2@,

p
} < cp(xon, p)'E
H1(Q)

The crux of the argument is to obtain suitable bounds for the possibly different constants cp(y o7, p)
that appear in the subsequent dyadic decompositions of Q;. We notice that, if 7 is identically null
on Q, we can trivially estimate

od

Q) - ) K(Qxg

i=1

E

p
“ i 0’
H17(Q)

hence it is sufficient to consider only the contributions of the cubes Q where 7 is not identically
null. Forevery i = 1,..., A, let us denote with Q; the collection of cubes of side length L2771 that
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are obtained by iterated dyadic decomposition of Q; and which intersect the support of r. Clearly,
we have #Q; < 2/ and moreover we can always bound from above (using that 7 is defined as in

4.4))
cp(xon, p)

u
QEQ; IQIl/d

Let us recall that § = 27%_ For i > h, we have #Q; < 62/¢ and we claim that

<s 1.

cp (XQna p )
sup ——S—
QGQ[ |Q|
i.e., the (rescaled) Poincaré constant becomes uniformly controlled with respect to ¢. Let us post-

pone the proof of (4.26) and conclude the proof of (4.25). Using (4.26) and arguing as in (4.23),
we collect the inequality

<1, (4.26)

md p ho—1 i-1
. 1—4=a e
B||k(Qu) — > K(Qf ok <c©) ) (L2 ')”( ) gD [Ja+ep
k=1 0 H-10(0p) i=1 =1
O (-5 oo T
+6 Z (L7 2 g D ]_[(1 +£)).
i=ho j=1
Fori=1,---,ho— 1, we choose g; = 1/2 so that (recall that 4y depends only on 9)
o1 p(1-de) i-1
Z (Lz—l)p 2 8;(17—1) 1—[(1 +8]) S(s L(2+af—d)p/2‘
i=1 j=1

Fori = hy,--- ,h, we choose instead g; = (L/27)~(@-2-a)/2

h 1—d=a i1
S (e s ey <

i=hy j=1

, so that arguing as above we find

This would prove (4.25) and we are only left with the proof of (4.26). For this we write
I' := {x € Qr : n(x) = 0}, that is a cube of side length (1 — 28)L. Given a cube Q € Q; with side
length £ = 27/ < L, we distinguish between two cases. If 0 N T" = 0, then by construction (in
particular using that § = 27 is also dyadic) we have d(Q,T’) > ¢. In particular, by (4.5), for every
X,y € Q, we have

) (d(x,r))3 y (€+d(Q,F))3 -
ny) \do.D) ~\ do) | =
By (2.7), up to multiplication by a constant, translation and scaling, (4.26) then follows from
the standard Poincaré inequality in (0, D?. If otherwise Q0 N T # 0, set for k € {1,---,d),
I'w = {0} x (0, 1)7* and then for x € (0, 1)¢, qi(x) = d°(x,T%). By (2.7) and (4.5), we see that after
suitable translation, scaling and multiplication by a constant, it is enough to prove that, for every
kell,...,d},

cp(mkx 0,17, P) S 1. (4.27)

But this follows at once from Remark 2.1.

Remark 4.6. The proofs of Lemma 4.4 and Lemma 4.5 have a similar structure, and could be
combined together, but we prefer to keep them separate to avoid adding technicalities. Moreover,
in the range d > 4 + « one could rely upon easier bounds, estimating the Wasserstein distance
in terms of the total variation (3.3) and arguing as in [9]. However this would leave out from
the application to the transport of i.i.d. points in dimension d € {3,4}, and that of the Brownian
interlacement occupation measure for d € {5, 6}.
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4.3 Bounds for the Brownian interlacement occupation measure

The aim of this section is to provide a proof of the validity of Assumption 4.1, with @ = 2, for the
Brownian interlacement occupation measure. As already noticed, the validity of Assumption 4.1
with @ = 0 for a Poisson point process is rather straightforward: however, since it may give
some intuition for the analogue derivations in the case of the Brownian interlacement occupation
measure, we report here the argument leading to (4.1). Indeed, given a Poisson point process u, a
cube Q and 7 : Q — [0, c0) bounded, we write

()
fQ ndu = " (X)),

i=1

as a sum of a Poisson number N(Q), with mean |Q|, of i.i.d. variables n(X;) where and each X; is
uniformly distributed on Q. Hence, E [ fQ nd,u] = fQ n and we can write

N(Q)
fndﬂ—EU ndu] =, (U(Xi)—fﬂ)"'(N(Q)— |Q|>f z
Q 0 0 0

i=1
The variables Y; := n(X;)— fQ n are centered and uniformly bounded by ||77||,. Thus, by Rosenthal’s
inequality, for any ¢ > 2 andn > 1,

n

S

i=1

<q (27 +1'2) Il < 0 il -
La(P)

Conditioning upon N(Q) = n and using that for a Poisson variable E [N Q) 2] <S4 101972, we then

find
N(Q)

>

i=1

<4 101" 1l -
L4(P)

Finally, by the concentration properties of the Poisson law,

H(N(Q) - 10D fQ n S IN(Q) = 10D lzae) Moo Sq 101V 1Ml

LI(P)
and (4.1) is settled.
Moving to the Brownian interlacement occupation measure case, we first collect some facts

about classical potential theory and the interlacement process, see [38, 26, 49, 44]. We write
p«(x,y) for the transition function of Brownian motion and

Cd

00
g(x,y) = f px,y)dt = ———
0 lx =yl
for the Brownian Green’s kernel (where ¢4 is a constant that depends on the dimension). Given
x € R4, we write P, E, for the law and expectation of Brownian motion started in x € RY, similarly
P,, E, for any finite measure A, not necessarily a probability.

For a compact K ¢ R? we denote by e its equilibrium measure, which is uniquely defined by
requiring that the associated potential

V(ek)(x) = fR ) g(x, y)dek(y)
satisfies V(ekx) = 1 on K (and V(e)(x) is infinitesimal as |x| — o0).

41



On Random Quadratic Transportation Costs

The mass ex(R?) = Cap(K) is called the capacity of K and we denote by éx = ﬁek the

normalised measure, assuming that Cap(K) € (0, c0). Note that the characterising property of the

ek implies that
Al =1 onkK
e .
K <1 onR4

Given a continuous curve w = (wy)r>0, Write Tg(w) for the first hitting time of K. For any
x € R? we have the fundamental identity

P(rx < o0) = fR g ydex(o) 4.28)

relating Brownian hitting probabilities, Green’s function and the equilibrium measure. Denoting
with 8 = fooo dp,ds the occupation measure of a Brownian path, i.e., any Borel set A ¢ RY,

W) = fo a (B ds

identity (4.28) implies

Ee, |u&(A)| = f f f XAW)Pi(x, y)dydide(x)
R4 JO R4
= f g(x, y)xa(y)dydeg(x)
RIXRA

- fpy[TK < ooldy < |Al.
A

Hence, we deduce the inequality between measures

Eoy [l ()] < 14l

with equality if A C K. Moving from sets to functions, we have for any f > 0 that

Ee, [ j; ) f(BS)ds] < fR N (4.29)

Next, we recall that given any compact K C R, the restriction of the Brownian interlacement
occupation measure ¢ on K can be represented as

Ng
pLK = ub LK
i=1

where Nk is a Poisson random variable with mean E [Ng] = Cap(K) and (Bi)fi , are independent
Brownian motions, independent of Nk, each with initial law éx. In particular, we get for A C K,

Al

E [u(A)] = Cap(K) Cap(K) ~

Al

and similarly, for any function 7 supported in K, it holds

o

We are now in a position to prove the concentration inequality (4.1).
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Lemma 4.7. Let d > 3 and p be the Brownian interlacement occupation measure on RY. Then,
for any cube Q with diam(Q) > 1 and any non-negative and bounded 1 and any q > 2, it holds

oo

Proof. By considering iy we can assume 7 to be supported on Q. We write

N
fndu = Z Y;
i=1

for iid random variables Y; = f n(Bi)ds and an independent Poisson random variable N with pa-
rameter Cap(Q) = diam(Q)?~2? Cap(Q;) ~ diam(Q)?~2. Since 0 < fn(BS)ds < IMlles f)(Q(BS)ds
it follows from Lemma 3.2 in [38, Lemma 3.2] that Y7 has finite moments of all orders, in fact that

. 52
< cdiam(Q) 2 |7/l
Li(P)

where ¢ = ¢(q,d) < oo.

E[Y!] <4 Imll%, diam(Q)*.

Applying Rosenthal’s inequality as we did for the Poisson point process case — see also [38, eq.
(2.57)] — it follows that f ndu has moments of all orders and that

[

. d=2 . d-2
<Sq diam(Q) ¢ ||Y1[|pep) + diam(Q) 2 [|Y1]|z2p)
Li(P)

. d+2
<q lInlle, diam(Q) 2. m]
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