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ASYMPTOTICS FOR RANDOM QUADRATIC TRANSPORTATION COSTS

MARTIN HUESMANN, MICHAEL GOLDMAN, AND DARIO TREVISAN

ABsTrRACT. We establish the validity of asymptotic limits for the general transportation problem
between random i.i.d. points and their common distribution, with respect to the squared Euclidean
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 homogenization.
The key tool we develop is a quantitative upper bound for the usual quadratic optimal transporta-
tion 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 oc-
cupation measure of Brownian paths, and may open the door to further progress on challenging
problems at the interface of analysis, probability, and discrete mathematics.

CONTENTS
1. Introduction 1
2. Notation and basic facts 7
3. Deterministic results 12
4. Application to random optimal transport 26
Appendix A. Quantitative stability for Wb?2 38
Acknowledgements & Funding 43
References 43

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 commu-
nities, from operation research and algorithm theory, combinatorics and graph theory (Lovasz and
Plummer 2009), probability and statistics (Talagrand 2022) and even theoretical physics (Mézard,
Parisi, and Virasoro 1987; Mezard and Montanari 2009). In the Euclidean formulation of the
problem, the two sets of objects are families of points (x;);_;, (7)., < R¢, and the matching cost
is defined, for a given parameter p > 0, as

n
min Z] i = Yol (1.1
where S, denotes the set of permutations and | - | the Euclidean norm.

By the Birkhoff-Von Neumann Theorem, a natural linear programming reformulation of (1.1)
is given by the optimal transport problem (Villani 2009), where o 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, 1), between the two empirical measures u := 377 | 05, and A := 37 | 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
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keeping u discrete over a set of n points, one can interpret W”(u, 1) as a quantization cost (Graf
and Luschgy 2007; Dereich, Scheutzow, and Schottstedt 2013). 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 (Steele 1997; Yukich 2006). 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 (Ajtai, Komlds, and Tusnady 1984) for uniform i.i.d.
samples on the unit square (0, 1)> and p = 1. Subsequent contributions by several authors (Ta-
lagrand 1992; Dobri¢ and Yukich 1995; Boutet de Monvel and Martin 2002; Talagrand 2022;
Barthe and Bordenave 2013b; Dereich, Scheutzow, and Schottstedt 2013; Bobkov and Ledoux
2019; Ledoux 2017; Bobkov and Ledoux 2021; Bobkov and Ledoux 2020) lead to a more com-
plete understanding of the whole picture, for general dimensions d, cost exponents p and sample
distributions A, providing asymptotic upper and lower bounds. We report here the combination of
(Dereich, Scheutzow, and Schottstedt 2013; Barthe and Bordenave 2013b; Goldman and Trevisan
2023) (see also (Caglioti et al. 2024)).

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 RY. Assume that either

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

(i1) 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
from 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 Al < liminfE[Wp[—Zéxi,/l]l npld
Rd n—oo n 4
( Z6X’ ]n”/ < a(p, d)f Ab-pld

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

S(p.d) = lim — ! [W” ( M)]

(1.2)

<limsupE [|W

n—oo

o\ T pa

d
and  c(p,d) = Llimi [Wbp ( M)]

.y ¥ 1d
where  is a Poisson point process with unit intensity on R¢, W? .0 denotes the Wasserstein cost
of order p between the measures restricted on the cube (0, L)Y, while Wb’ denotes instead its

(0, L)‘[
“boundary” variant (see Section 3.2 for precise definitions).

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

(0,1)4
in (Figalli and Gigli 2010) to study the heat semigroup with Dirichlet boundary conditions as a
gradient flow of the entropy. In the context of random Euclidean bipartite matching, it is pro-
posed in (Barthe and Bordenave 2013b) as a natural bipartite counterpart of the “dual” boundary
functionals studied in (Steele 1997; Yukich 2006).

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 (Dereich, Scheutzow, and Schottstedt 2013; Barthe and Bordenave 2013b). Indeed, while
(Barthe and Bordenave 2013b) treats the case of the random Euclidean assignment problem (or
bipartite matching), the proofs extend straightforwardly to the case of the matching to the reference
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measure. By (Barthe and Bordenave 2013b, Theorem 5 & Lemma 4) this yields the upper bound in
(1.2) for measures with bounded support. Arguing then as in (Dereich, Scheutzow, and Schottstedt
2013, 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 (Barthe and Bordenave 2013b, Theorem
6), where more integrability is required, or (Dereich, Scheutzow, and Schottstedt 2013, Theorem
4), where a Riemann integrability condition is imposed on A,. Regarding the lower bound in (1.2),
it can be proven exactly as in (Barthe and Bordenave 2013b, Theorem 8), avoiding once more the
Riemann integrability issue from (Dereich, Scheutzow, and Schottstedt 2013, Theorem 4).

In the statement of Theorem 1.1, the cases d € {1, 2} are excluded because of a different as-
ymptotic scaling, see (Bobkov and Ledoux 2019; Caracciolo et al. 2014b; Ambrosio, Stra, and
Trevisan 2019; Ambrosio, Goldman, and Trevisan 2022). In the range p > d/2, the upper bound
in (1.2) cannot hold without structural assumptions on 4, see e.g. (Fournier and Guillin 2015). See
however (Caglioti et al. 2024) 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 limitin (1.2).
It would be of course a consequence of the equality c(p,d) = ¢(p,d). This is explicitly conjec-
tured in (Dereich, Scheutzow, and Schottstedt 2013, Remark 2), albeit for a smaller constant, see
Section 1.3 — but also in the bipartite case in (Barthe and Bordenave 2013b). 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 (Caracciolo et al.
2014b; Ambrosio, Stra, and Trevisan 2019; Benedetto and Caglioti 2020; Ambrosio, Goldman,
and Trevisan 2022), where the constant ¢(2,2) = 1/(4n) can be explicitly computed, and the
concave one-dimensional case d = 1, p € (0,1/2), (Trevisan and Goldman 2022) 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 (Dobri¢ and
Yukich 1995), it is claimed that the liminf 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 (Dobri¢ and Yukich 1995, Lemma 4.2) which cannot be fixed, also according to (Barthe and
Bordenave 2013b). 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 u by 3 .74, 6 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 lim inf and the lim sup
in (1.2), when 4, 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) = c(p,d) by (Barthe and
Bordenave 2013b, Theorem 2). See also (Goldman and Trevisan 2023).

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 homogenization. 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 (Caracciolo et al. 2014b), 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 Wasser-
stein distance with a Sobolev norm of negative order. Given two measures y, A on a bounded
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domain Q C RY (e.g., a cube), we approximate (writing here ~ for a heuristic equivalence, < for
an inequality)

Wi 0~ [ 9P,
where f solves the following Poisson equation, with null Neumann boundary conditions,

Af =u—-21 inQ,
Vf-va=0 ondQ,

where vq denotes the normal to the boundary of Q. A similar ansatz applied to ngz) yields the
approximation

W5, ) ~ fg Vul,

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

Au=pu—-21 inQ,
s (1.4)
u=20 on 0Q.
Despite being a rather drastic approximation, the main problem remains: how to compare the
“Dirichlet” energy, fQ |Vul?, with the “Neumann” one, fg VS [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-szo}. (1.5)
Q Q

Similarly, for the Dirichlet energy we have:

f|Vu|2 = min{f Ib]? - divb:,u—/l}. (1.6)
Q Q

In particular, since b = V£ 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
by := 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 dQ is larger than a parameter r (to be chosen suitably small).
In particular, we may assume that |Vy| < r~! and |V?5| < r~2. Setting & := 1 — 5, the corrected
vector field b := by — nby = &by satisfies the no-flux condition on 9Q — it is actually null on 9Q —
but its divergence reads

divb; — (u—A) =-ndivby — V- by = —n(u — 1) — Vn - Vu,

hence one needs to introduce a further correction. At this stage, we observe the following elemen-
tary identity:

Vn - Vu = div(uVn) — ulAn. (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

divby — (u—A) = —n(u — 1) — uAé.

To complete our construction, we solve the Poisson equation

Ag =n(u—A)+uAé inQ (1.8)
Vg-vog=0 on 09, )
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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(u—/l)+uA§=fn(ﬂ—l)+§(ﬂ—/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 |Vul?
Q Q Q

I = DI-12 + (77 + diam()*r ) fg |u|2] :

This is the PDE counterpart of our main deterministic bound for Wasserstein distances, (3.45) 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.

1 1.9)
+ —
&

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 2 1 2
ﬁEMmd Vul ]~ 7B W, D] = 1, (1.10)
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 ¢ € (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 6 — 0, as seen again by the heuristics,

1
7 Wio 0y, n) = 6.
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:

| 2 -4 f 2 -2 -4 1 f 2
—(r =+ Lr |~ (67 +07")- o=
L4 ( ) (O.L)! ( ) Ld+2 (O.LY!

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

1 2 L Vul? ~
R RS = R (L11)

which is however not sufficient to conclude. Instead, we are able to argue that

E[f |u|2] < L4+? (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 simi-
lar phenomenon happens in quantitative stochastic homogenization, see for instance (Armstrong,
Kuusi, and Mourrat 2019; Armstrong and Smart 2016), and in the PDE heuristics one sees how to

1
E “T](/J - /l)”i[—ll((o’[‘)d) ~
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borrow ideas from that field. Namely, we introduce an intermediate scale 1 < Ly < L and parti-
tion (0, L)? into m ~ (L/Ly)? cubes, each of side length Ly, and (roughly) define a competitor i 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 1
—dEU |Vﬁ|2] = —IE[f |Vu0|2]. (1.13)
L 0.L)¢ Ly [Jo.Loy

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 Vii is almost minimizing (1.6), i.e.,

1 1 1 1
—dE[ f |va|2] - —dE[ f |Vu|2] = —dE[ f |Vu0|2] - —dE[ f |Vu|2] <1
L .1y L 0.y Ly [Jo.rey L .0y

By strong convexity of the Dirichlet energy, we have the stability (in)equality

EU |Vu—va|2] :EU |Va|2} —EU |Vu|?
0,Ly* o,Ly? 0,L)*

Coupling this with Poincaré inequality and E | Jo.zy ji?| < L3LY, by (1.11) applied in each sub-
cube of side length Ly, we obtain
f Ju — mz}
(0,L)¢

EU |u|2]sEU P
O,L)4 O,L)¢

S LY+ LB [ f |V — sz] < L,
(0,L)4

< L4 (1.14)

+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 ap-
proximated, 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 ac-
tual optimal transport setting. A crucial point we highlight here is for example the need for an
analogue of the stability inequality (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 program-
ming problem. To this aim, we are able to adapt some recent results in the literature of stability
for optimal transport problem (Delalande 2022b; Delalande and Merigot 2023), from the standard
quadratic cost case to its boundary variant, see Theorem 3.9. A proof is provided in Appendix A,
but we point out that broader extensions to more general costs, including any exponent p > 1, are
contained in the recent work (Mischler and Trevisan 2024).

Let us point out that contrary to (1.14) which gives directly control on the gradients, the stability
inequality (3.54) 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 Cacciopoli 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 (3.45) in Theorem 3.7, the
lack of (1.7) is the only obstacle to the extension of our results from p = 2 to 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 (Mariani and
Trevisan 2023; Drewitz, Rath, and Sapozhnikov 2014; Sznitman 2013) in any dimension d > 5.
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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:

i) A result for the random Euclidean bipartite matching problem, thus settling the conjecture
from (Barthe and Bordenave 2013b, Theorem 2), seems also quite natural, and the only miss-
ing 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 (Dereich, Scheutzow, and Schottstedt 2013), the constant c(d, p) is defined in terms of
an asymmetric boundary Wasserstein distance, 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 (Huesmann and Sturm 2013). In light of
(Huesmann and Sturm 2013, 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 (Caracciolo et al. 2014a) that the rate of
convergence should be of the order of L[> see also (Goldman, Huesmann, and Otto 2023)
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 (Mariani and Trevisan 2023) has been
shown to provide an upper bound to the rate of convergence of the occupation measure of a
single Brownian path (B,);so 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
(Mariani and Trevisan 2023). We remark that by using the decomposition arguments from
(Ambrosio, Goldman, and Trevisan 2022, 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 and
lower bounds for the occupation measure of general diffusion processes have been studied
recently, see e.g. (Wang 2021; Wang 2022a; Wang 2022b; Wang and Wu 2022; Wang and
Zhu 2023; Wang 2023; Wang, Wu, and Zhu 2024), 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 nec-
essary 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 estab-
lish 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 in-
terlacement occupation measure satisfies its assumptions. Finally, Appendix A contains a detailed
proof of a stability result (Theorem 3.9) for the boundary quadratic Wasserstein cost.

2. NOTATION AND BASIC FACTS

Given a set A, we write ya 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 € R¢, given
by xP := |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 ~ B if both A < B and
B < A.
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2.1. Measure spaces. Given a finite measure space (E, &, 4) and a function f on E, taking values
1

in RY, we write for p € [1,00), [Ifllray = (fE |f|”d/l) /P for the Lebesgue norm, and ||f||., :=

sup g | f(x)| for the uniform norm. For a real valued f € L*(2), we write

Var(f) := infflf—alzd/l,
aeR E

which is attained at a = J% fda = AE)™! fE fdA. Notice that we do not require 4 to be a
probability: however, it holds

Var(f) = ¢ Vary(f) forevery f € L*(2), ¢ > 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 1 < A, then it holds

Vary(f) < Var,(f) forevery 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 ||l = 1oy |EL = AE), [, f := [, f()dx for f € L'(E) and £ f := |E["" [, f. We
also write
Varg(f) := Var,(f) forevery f € LZ(E),

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

2.2. Metric 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' €Q

for its diameter (also written diam(Q) if d is understood). We write
d(x, Q°) := zlerg; d(x, 2),

for the distance function from Q¢ and for V 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" ={xeQ : dx,Q)>r}, forr>0. (2.3)

For a function f : X — R, we write supg, f := sup,q f(x), infq f := infieq f(X), 0scq (f) =
supg f —infq f for its oscillation and

. lf () = fI
Lipo(f) := sup V- Juo) f,
X#£x' €Q lx — x|
for its Lipschitz constant. We have
oscq(f) < diam(Q) Lipo(f),

and, for every finite measure A supported on €,
A(
Var,(f) < osca(f)*. 2.4)

When X € 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 = ]_[l‘.lzl(ai, b)) witha; < b;fori=1,...,dor

Q)
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a cube Q, i.e. the side lengths b; — a; fori = 1,...,d all coincide. In particular, for Q C RY, (2.4)
reads
|Q

Vara() < =2 osca(” 2.5)

2.3. Sobolev spaces. Given a bounded connected domain Q C R? with Lipschitz boundary, the
gradient of a function f : Q — R is denoted by Vf, 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 vo. We
recall that a Lipschitz function is differentiable at Lebesgue a.e. x € Q and that

IVfll=) < Lipa(f),

with equality if Q is convex.
Given a function n7 : Q — [0, c0), which we assume for simplicity bounded, weighted Sobolev
spaces H'"P(ny) are defined as the completion of smooth (or Lipschitz) functions with respect to the

Sobolev norm

l/p
Wz = (LA + VA1 )

Since convergence in H 1’P(n) entails convergence in LP(n) it follows that H'"?() C LP(57). The
subspace Hol’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'"?(Q) := H"“P(5)) and
similarly Hy”(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 fg fn=0,

Loy < €IV Al - (2.6)

We write throughout cp(7, p) for the smallest constant such that (2.6) holds. Let us notice that, if ’
is a weight equivalent to i in the sense that, for some constant ¢y € (0, o), ¢ In(x) <17/ (x) < con(x)
for every x € Q, then it holds

ycr(n, p) < cp(r', p) < 2¢, cp(). 27
2¢,
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
inf ||f = allyy) < EIVF gy forevery f € HY (), (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 = ng fn. Conversely, assuming for simplicity that fQ n = 1, we notice

that, for every a € R,
[ n=d| <17 =allsy <17 =l
Q

so that if (2.8) holds we obtain, by the triangle inequality,
le= [ n [ n-a
Q Lp(n) acR Q
< 2¢p(, P IVl -

In case of a constant weight n = yq, we write cp(Q, p) := cp(yq, 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(Qr,p) S L
and more generally cp scales linearly with respect to dilations. In (Ruiz 2012, Theorem 1.2) it is

< inf {nf ~ allyy + } < 2inf |If - dllysg
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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:

a) the diameters {diam(€;)},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;.

The uniform cone condition holds in particular if the boundaries {0€);},c; are uniformly Lipschitz.
Back to the weighted case, in (Rathmair 2019, Theorem 1), it is proved that

(M)W I+ cp(tn > 1}, Pllzeqo.ny - (2.9)
7[{n > 7} '

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

cp(n,p) < inf

0<7<7ll oo

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 ({ > #}):c[0,1/2] have uni-
formly Lipschitz boundaries, hence they satisfy a uniform cone property, and they are uniformly
connected. Then, ||z = cp({n > 1}, pll=(0.1/2p) 18 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 (7;);c; such that

sup [I7illee < o0, inf[{n; > 1/2}| > 0,

iel iel
and the sets ({; > t})re[0,1/2,ier Satisfy a uniform cone property and are uniformly connected. In
such a case, we deduce

sup cp(n;, p) < 0.

i€l
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 (Bucur, Buttazzo, et al. 2000, Corollary
7.4.2) for the case p = 2.

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

Wfllg-1rgy =  sup ff‘f"] € [0, 0] (2.10)
Vel <1JQ

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 || - ||g-1,;) < oo then fQ 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 llg-1rapy < cprs POl (2.11)
provided that fQ Jn = 0. We define the operator

div,(b) = div(b) — n_an -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

110 = i {Blligyy = —divy(®) = £} (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
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-1

¢. Using a first variation argument we have ¢ = Ah where A = |[VA][, -

and & solves (in the weak
sense)
—div,(\VA” 2Vh) = f.

Using (2.13) we then see that setting b = VA" ~2Vh, we have — div, b = f and
~1
W llz-1rep = IIVhIIZ/(n) = 1Bl Lr )
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+g)Zk:Hf—fQ f Zk:mk kank

k
where € € (0, 1) is arbitrary and i, := n/ fﬂk n (set equal to O if 7 is null on ). To see this, we
first use the triangle inequality for ||-|| H-1r(n)>

f—Zk:mk fak Ik Zk:)mk kank

For the first term we then use the formulation (2.14) with b = }}; biyq,, where by is admissible
for (2.14) with f; := ( f- fﬂk f le) X<, € LP(m1) and then minimize over by.

We end this section with two results that hold in the case of uniform weight 7 = yq. The first
one provides a bound for the H~'?> 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

. (215

C
+ —_—
gh-!
H=1r(n)

H™ 1P (yqum)

p p

C
P < —
”f”H—l,p(n) - (1 + 8) + Sp_l

H=1P () H=2(p)

Lemma 2.2. Let Q C R? be a bounded domain with Lipschitz boundary, let u € H'“*(Q) and
1 : Q — R be C? smooth and such that V1 - vq = 0 on 0Q. Then, it holds

HVn-Vu—JCVn-Vu
Q

Here, the implicit constant depends on Q only and is invariant under dilations.

< (IVnll, + diam(Q) [|A7ll.,) Vara(u)'/2. (2.16)
H—I,Z(Q)

Proof. We use (1.7) and rewrite, for any smooth function ¢ with zero average on €2,

f(/)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 - Vi < ||Vl llull2) IVYll 120
Q

and, using Poincaré inequality (2.6), we find

| putn < 1l iz Wz
Q
< diam(Q) [|Anl|g, lullz2) IVPll2q) -

Summing these two bounds and taking the supremum over ¢ with [[Vé||;2q) < 1 yields (2.16) with
||u||%2 @ instead of Varq(u). To conclude it is sufficient to notice that the left-hand side remains
unchanged if one replaces u with u — a for any constant a € R, and then minimize upon a. O
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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
lf () = (I

sup ———2 =2 < ||V for every f € H"P(Q), 2.17
x;tll/gg x| dlp VAl very f € H,"(Q) (2.17)

where the implicit constant depends on p and €, 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

. p . d_ £
oscq(f) < diam(Q)»+ Lipo(f)#» ||Vf||z,,‘("Q) ,

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

1£lleo S 11 = filloo + Il flleo-
‘We have
If = felloo < €llV£lleo < €Lipa(f)
and
Ifelloo < &P NI fllpay < cp(Qu P)E™P 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. O

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 (Ambrosio, Gigli, and Savaré 2008; Villani 2009; Peyré,
Cuturi, et al. 2019), 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, whose proof is deferred
to Appendix A. 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 y, 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 o d(x, y)Pdn(x,y)

where C(u, 4) denotes the set of couplings between u 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 Wdi instead of Wd”. Moreover, if X C R? and d(x,y) = |y — x| is the Euclidean
distance, we simply write WY for Wd%,.

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,

(WP (u, 1))* < w(X)*" ' Wd*P(u, ). (3.1)
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Given two finite or countable collections of measures (t)x, (Ax)x such that i (X) = A4x(X) for
every k, the following subadditivity inequality holds:

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

To prove it, given any collection of couplings m; € Cq(u, Ax), simply notice that the measure
>k T provides a coupling between ', yx and X Ag.
Clearly, if di(x,y) < d(x,y) for every x,y € X, where d;, d, denote lower-semicontinuous
pseudo-distances, it holds
Wdf (u, ) < de(,u,/l).
The trivial distance d(x,y) = 1{y%, 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)p,
where we recall that d(X) is the diameter of X with respect to d, we obtain the bound
WP (1, D) < [l = Allpy dX)P. (3.3)

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

Wd”(u, A) = sup {f udd — 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
Qg (v)(x) := inf {v(y) + d(x, y)"}.
yey

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 Q)dA - f vd,u}. (3.5
y X Y

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) =QW)(X). (3.6)

The transform is also monotone increasing:

vy = Q) < Q).
If a € R, then

Qa +v)(x) = a + Q(W)(x), (3.7
and setting v(y) = 0 for every y € Y, we find

Q(0)(x) = inf d(x, )’ := d(x, ¥)".
yeY

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

_ . . A
inf Q) = inf {v(y) +inf d(x,y) } inf ().
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yields the bound on the oscillation
oscy (Q(v)) < oscy (v) + d(X, Y)P. (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)) < sup Lipx (d(-, y)). (3.10)
yey
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
Qar (u)(y) := sup {u(x) — d(x, )"}

xeX
Again, if d and p are understood, we simply write Q = Qgr. The dual transform is also monotone
increasing and the oscillation bound holds:
oscy (Qur(w)) < oscx (u) + d(X, Y. (3.11)

Moreover, it always holds

Q (@(u)) >u and @(Q(v)) <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
M) = {xe X : QW)(x) —v(y) = d(x, )"} .
Similarly, we define
AQM)(x) :=1{y €Y : QW)(x) - v(y) = d(x,»)"},

so that x € dv(y) if and only if y € IQ(V)(x).

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

Wd”(u, D) < (1 + &)WdP (e, 2) + %dea, ), (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%_ld(x, y). This scaling
simply reflects on the transport cost as follows:

Wd? (u, 1) = t'PWad (u, 2),

but yields a modified transform

d(x, y)?
Q) 1= Qyp(v)() := inf {Vm ¢ S }

= (3.13)

for which the following semigroup inequality holds:
Q (Qs (1) 2 Q4 (V)
where Q; (v) is restricted to Y. Indeed, it holds

Q; (Qy () (x) = inf {iﬂf V(@) + ds(y, 27} + di(x, y)P }
veY |zeY

= Zlg {V(Z) + )125 {di(x, »)” + ds(, 2)” }}

> inf {v(z) + dyr(x, 2)7},
€Y
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where the second inequality follows from the triangle inequality for d and Holder inequality:
d(x,2) < £7Pdy(x,y) + s'7Pdy(,2) < (1 + 977 (A, 1) + dy(3 7).

Given v : Y — R, we then write

stH(V)d/l—fvdy:fQSJr,(v)d/l—st(v)d/_l+st(v)d/_l—fvdlu
S[f Q,(Qs(v))d/l—fQS(v)dZ + ny(v)d/_l—fvdu]
X X X N
st(v)d/_l—fvdu].
X Y

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

le(V)d/l—fvdﬂ >
X Y

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

f Qi (v)dA — f vdp < Wdy (1, 1) + f Q,(v)dA - f vdy]
X Y X Y

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

<Wd?'(,2) +

f Qi1e(n)dA - f vdu]—sl‘def’(/_l,/l), (3.14)
X Yy

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
(1-g/o)!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

e ) M)
Wd? (u, ) < (1 Wd? —W i 4,4 3.15
(D) < ( +8)Z ()mku, TS ) d ( A0 ) (3.15)
where ¢ = ¢(p) < co. Indeed, it is sufficient to apply (3.12) with
AQ
Z A0 e (3.16)

M(C)
and subsequently (3.2) with

()
A(Q)

Mk =xo and A = X

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, y) 1= min {d(x, ), (d(x, Q) + d(y, Q))""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 b 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) if x € Q°,
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hence bo(x,x’) = 0 if x, 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’ (u, 1) = inf P
by, (1, ) . ba(x, y)’dn(x, y)
for the primal problem and
Wbg (1, 1) = sup {f ng(v)d/l—fvd,u} (3.17)
veS(bg,M) X Y

for the dual formulation. Let us notice that if u(Q) = A(Q), it holds
Wbg, (1, ) = Whbg, (xai, xad) ,

for one can transport without cost the respective masses in °. 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 @, and in particular

ng W)(x) = (v(y) +d(y, Q)P}  for every x € Q.

inf
yey
We denote in what follows with So(b?, V) the subset of S(b%., V) such that ng (v) =0on Q¢ ie.,
inf (v(y) + d(y, Q9)?} = 0.

ey

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°)? foreveryy € VY, (3.18)
and in particular v(y) > 0 for y € Y N Q¢. Moreover, for a general x € X, we find
Qpr ()(x) = ;25 {v(») + ba(x, y)"}

< lnﬁ{V(y) + d(y, QC)P} + d(x’ QC)p — d(x, Qc)p' (319)
ye

This inequality entails, fory € Y N Qc, that
v(») = sup{Qgz () = ba(x, )"}
xeX
< sup {d(x, Q°)? — d(x, Q°)"} =0,
xeX

hence v(y) = 0 for y € 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 € So(b?, Y). Furthermore, since x > bg(x, y) is 1-Lipschitz with respect to d
(for every y), and

ba(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)*7!, and oscy (ng(v)) <oscy (v) + d(Q, Y)’. (3.20)
Similarly,
Lipy (ng(u)) < pd@)P7!, and oscy (@bg(u)) < oscy (u) + d(Q, Y)P.
In particular, any v € S(b?, YY) is Lipschitz with

Lipy(v) < pd(@)P~! hence oscy (v) < pd(Q)”, oscy (ng(v)) < pd(Q)?P + d(Q, Y)P.
(3.21)
If moreover v € Sp(b2, V), then

Il < pd(@?, and Q)| < pd@” +d@, ¥y, (3.22)
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The quantity ng(,u, A) enjoys the following approximate super-additivity property: for any
finite Borel partition Q = | J; {4, it holds

W%, (. ) 2 (1+2)' 7 " Wb, ( “(Q")A) — & rwd? (Z HEX) oA, /l] . (323
k k

a0 )"
for any € € (0, 1). To prove it, we rely on the following construction.

Lemma 3.1 (gluing). Consider a finite Borel partition Q = |, Qi such that, for every x € (4,
y € Qp with h # k, it holds

d(x,y) > d(x, Q) + d(y, ). (3.24)
For every k, let vy € So(bpk,y) and define v : Y — R, v(y) := w(y) for y € ¥ N Q and v(y) = 0
fory € Y N QC. Then, v is well-defined, with

il < pmaxd(@0”,  ||[Qep 00 < pmaxd@” +d(@. ¥ (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 O and &, with & # k, it follows that y € Q_; and
y € 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. IfyeYn Q, then,
d(x, Q%) >d(x,) and d(y, Q%) > d(y, ),
hence
ba(x, y)” = bg, (x,y)”
and therefore

inf_{v(y) +ba(x,y)’} = inf _{vi(y) + ba,(x,y)"} 2 Qpp (Vi)(x).
yeYNQy yeyny k

Using that from (3.19) with € instead of Q and vy instead of v,
d(x, Q)7 2 Qpp (Vi)(x),
k

in order to prove (3.26), it is thus enough to argue that

inf _{v(y) + ba(x, )"} = d(x, Q)".
yeynQy

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

v(y) = vp(y) = —=d(y, Q)"
Moreover,
ba(x,y)? = min {d(x,y)?, d(x, Q) + d(y, Q°)"}

(3.24)
> min {(d(x, Q) + d(. )", d(x, Q) +d(y, 2))"}

> d(x, Q)" +d(y, Q).
Therefore, we find in this first case that
v(y) + ba(x, y)? > d(x, Q)" (3.27)

If instead y € Q¢ so that v(y) = 0, and ba(x,y) = d(x, Q) > d(x,€Y), 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) =

t%_l ba(x,y), fort > 0. We notice that the properties and definitions introduced above easily extend
from the case t = 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(d? JY) that is optimal in the dual formulation of the cost, so that

_ _ p—1 p :u(Qk)
f ng(l+€)(vk)d/l Lngk vidu=(1+¢g) 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 Qg (v)da - f vd,u]z[ f Qur (116)(V)dA - f vdp]—el‘Pde(Z,/l)
x y x y

~ _
zZ[ fg Q14 (VA — fy - vdﬂ]—s PWa (1, 1)

62 1_ -
f de (+e)(Vi)dA — f vidu | — & PWd? (/1, /1)
YNQy

—(1+s)1”ZWb ( l/{EQk;/I)—sl_dep(/_l,/l).

Q. (1+e)’

If we further bound from above the left-hand side
f Qg (v)dA - f vdu < ng(y, A),
X @ N

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 := Qg (Qgr (V) € S(d5, V) (3.28)

for which ng ) = ng (7) (recall that Q o Q 0 Q = Q). We find

- ~ 1- ﬂ(Qk) 1-p ()
Lng(v)d/l—LvduZ(l—ks) sz:W ( TN ) [Z o )ng/l /1] (3.29)

Let us also notice that by (3.25)

||ng (a)“m < pmaxd(@’ + Q. Y. (3.30)

We end this section with a general result providing uniform upper bounds for the optimal trans-
port plan, extending in particular (Ambrosio, Glaudo, and Trevisan 2019, Lemma 4.4) (see also
(Bouchitté, Jimenez, and Rajesh 2007; Goldman and Otto 2020)). As always in this section, we
consider y, A to be measures on X such that u(Q) = A(Q) and y supported on Y.

Lemma 3.3. Let 1 € C(u, ) and v € S(d?,Y) be optimizers for ng(,u,/l) respectively in the
primal and dual formulation and set

€ := (oscy (v) + d(X, )PP,
(1) For every (x,y) € suppm, it holds
ba(x,y) < ¢ (3.31)
and therefore (recall the definition (2.3) of Q©),
xeQY or yeQ® = bg(x,y) =dx,y). (3.32)
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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)) > /lord foreveryr < ¢, and A-a.e. x € Q. (3.33)
Then, for m-a.e. (x,y),
xe QP = dx, ) <, W (1, ). (3.34)

Proof. Let us recall that, since both 7 and v are optimizers for their respective formulations, it
follows that -a.e. (x,y)

u(x) = v(y) = ba(x,y)", (3.35)
where we set for brevity u := ng (v). The identity extends by continuity to every (x,y) € supp 7.
This is because inequality < holds for every (x, y), and integrating with respect to &, we have

[ ) =) Bty dntr ) = Wofy . ) - Wiy, ) = .
XxY
Let us notice that (3.35) and the validity of the inequality < for general pairs (not in supp ) yields
the inequality

ba(x,y)” +ba(x',y)? < ba(x,y" )’ +ba(x,y")’, forevery (x,y),(x",y") € suppr.  (3.36)
To prove (1), starting from (3.35), we find

ba(x,y)? < sup u(x’) — inf v(y") < sup v(y') — inf v(y") + ba(X, Y)?
YeX yey yey yey

< oscy(v) + d(X,Y)P = ¢7,

having used (3.8). Hence, inequality (3.31) is proved and (3.32) follows from the very definitions
of Q© and bg.

To prove (2), consider (x,y) € suppn 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,z) =d(y,z) =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 (3.36) applied with (x’,y") € suppand x’ € B,,(2),
it follows that
d(x, ) +d(x’,y")” = ba(x,y)” + ba(x’,y")’
< ba(x',y) + ba(x, y)? (3.37)
<d(, y) +d(x, y)P.
Then, we use the triangle inequality to bound from above
d(',y) < (d(x',2) +d(z,»)" < (1 + &)’a”

and similarly, with an additional use of the elementary bound (a + b)? < (1 + &)a” + ce~P~Dpr
where ¢ = c(p) < oo,

d(x,y")? < (d(x,2) + d(z, x) + d(x',y))" < ((1 + &)a’ +d(', )"
<(l+efa” + Ld(x',y')p.
er-1
Using these bounds in (3.37) and recalling that d(x, y)” = 2”a”, we find the inequality

c(p) A4 y)P,

2PaP +d(x',y)P < 2+ &)1 +e)fal + — 1
pr

Choosing € = &(p) € (0, 1) sufficiently small, e.g. such that
2P —2+e)(l+e)f 22071 -1,
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we deduce that

@’ <, A,y Y.
Recalling that d(x’,y") = bqo(x’,y’), and integrating with respect to (x’,y") € suppx such that
X" € Bgo(z) — and using the assumption (3.33) — we deduce that

A g, ba(x',y")Pdr(x’,y’) = Wb (i, 1),
XxX

hence (3.34) follows. m]

3.3. The Euclidean case. We specialize to the Euclidean setting, i.e., assume that X C R? is com-
pact 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 bg is Lipschitz continuous with Lipschitz constant bounded by p diam(Q)P~!, it
follows that any transform u = ng (v) is Lipschitz and by Rademacher’s theorem, Lebesgue-a.e.
differentiable. The classical Brenier theorem (Brenier 1991) 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 y supported on Y. Let m € C(u, A) and
v € S(b2, Y) be respectively optimizers for ng(y, A) in the primal and dual formulation and set

U= ng(v).
Then,
fg Vul”' A < pP" Wb (1, D), (3.38)

and for m-a.e. (x,y),

VM(.X) )(P,/P) (3 39)

er(f)ﬁy:x—(

In (3.39) we used conveniently the notation x@ = |y 1y,

Remark 3.5. As a consequence of (3.38) and Lemma 2.3 with p’ = p/(p — 1) in place of p, we
also collect the following bound:

oscx () ™ < diam(Q)* PV Wh? (i, 1), (3.40)

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(-, 9|, < Lipy (d(-, Q%) < 1. (3.41)
Let (x, y) be such that (3.35) holds and x is a point of differentiability for both functions. Then, we
prove

|Vu(x)|% < p% bg x,y, (3.42)
so that integration with respect to 7 yields (3.38). 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) +bo (x',y)" < v(y) + X" =y,

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

Vu(x) = plx — P (x —y) = p(x — )P (3.43)

so that ) ) ,
[Vu(x)|»T = prT|x — y[” = prTbg (x,y)".
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If instead bg (x,y) = (d(x, Q)? + d(y, Qc)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 (3.41), we find
Vu@)lPT < piid(x, Q) < piibg (x.3)
which concludes the proof of (3.42). Finally, to prove (3.39), given x € Q©, by (3.32) we have
|x — y| = ba(x, y) and therefore identity (3.43) holds. Composing both sides with the function

’ 1 2-p
RY 5 7 7P/P) = Z(p—l) = |z 1z

yields (3.39). O
Next, we recall a general upper bound for the optimal transport cost in terms of a negative
Sobolev norm, see e.g. (Peyre 2018), but also (Ambrosio, Stra, and Trevisan 2019, Proposition

2.3), (Ledoux 2017, Theorem 2), and (Goldman and Trevisan 2021) 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 yu = 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

(/J /l) < 1 ||f g”H lp(n)
go

Using (2.6) in (3.44) we further deduce the inequality

Wh ) 5 LBy g, (3.44)

0
Proof. By the triangle inequality and (3.2), we find, for every e (0,1,
W, ) < (1 +&)Wg, (, (/l+/1)/2)+ Wp (u+D/2,0

U +8)W” (1, D) + —W” (+D)/2,0),

and choosing e.g. € = 1/4 we deduce that
WP (i, ) < Wh (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 + td and j, = by we
see that the couple (p;, j;) is admissible for the Benamou-Brenier formulation of W? o, 1), see e.g.
(Santambrogio 2015) thus

1
1 . 1
W’é(,u,ﬁ) < f f ) ljlPdt < T f b7

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 R? be convex and bounded, n: R? — [0, 1] be C* smooth and such that nx) =1if
d(x, Q) <7, p(x) = 0if d(x, Q) > 2r, |[Villy, < c/r and |[V?n| < c/r%,
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(2) u be a measure on Q supported on Y C Qwith

< KO n(€)
—<——<2, andset l:=——xa,
2 €3] €3]

(3) v e S, Y) be an optimizer in the dual formulation for Wo? o, A), and set
U= Obg(v), £ := (oscy(v) + d(Q, V)PP
If r > 4¢, then, for every € € (0, 1) it holds
— | We (fg , nu]

Jam
p d+2p
fg w7+ 2 (Wb, a>)dﬂ’] (3.45)

JC ROy V,]H
HP(Q)

where the implicit constant depends on c, d, p, Q, (but not on r) and is invariant with respect to
dilations of Q.

WE, (1, ) = Wb, (i, 2) < eWb?) (i, 2) +

szn#

EX

+ diam(Q)” -1

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 = ng s satisfying assumption (/) with r := 6L, for any given ¢ € (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 &s5(x) = 1 for |x| < 1/2 — 26, &5(x) = 0 for
|x| = 1/2 — 6 and then set, for x = (x,-);i=1 € (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 € C(u, 1) be an optimizer in the primal formulation of Wb’ o, A). Write
(7(:|x)) xeq for the regular conditional distribution of y given x, with respect to 7, Wthh is a Markov
kernel, that we further use to define, for x € Q, the function

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

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

f x()dA = f n)dr(x, y) = f nd.
Q QxQ Q

To keep notation simple, we write
 Jomma [ ndu
kand foma

and
&(x) := 1 —n(x), n()(x) =1 —=nr(n)(x) = fg E(y)m(dylx),

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

E)n(dx,dy) € C(n(é)A, Ep). (3.46)
Indeed, for every E C Q Borel,

f XEXEW)dn(x,y) = f f En(dylx)da(x) = f n(&)dA.
axQ EJo E
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We introduce two auxiliary measures on :

M1 =+ @A, and  up = knpd + ()4,

such that uy 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 o) < WBS (1, ). (3.47)
WP (1, p2) < WP (knA, mu) (3.48)

IA

and

d+2p
W ) < @i 11 [ 42 (W ) |

) (3.49)

+ ”(Vu)(p’/p) -V - J[(Vu)(p’/p) . VU”
Q
Indeed, for every € € (0, 1), it holds
c
WE (e, ) < (1 + £)Wg o) + — W, (i, )

C
< (1+ WP (i, ) + gp—fl [ W2 (1. 112) + W (112, ).

where the second inequality follows from (3.12) with £ = 1/2, and the constant ¢y, ¢; < oo depend
on p only and may be different in both lines (and are unrelated to the constant ¢ in the assumptions).
Inserting (3.47), (3.48), and (3.49) yields (3.45).
We then establish separately the validity of the three claimed inequalities.
Step 3 (Proof of (3.47)). Writing u = nu + &éu, by (3.2) we have
W (u, 1) = W, (e + Eu, e + () A)
< W2 (&, 7))

To further bound from above, we use the coupling (3.46) so that

WP (7)) < f ly — 2PEQ)dn(x, ).

QxQ

H-1Lr(Q) .

The assumption r > 4¢ entails in particular that £(y) = 0 if y ¢ QO therefore by (3.32) we deduce
that in the integrand above we can replace |y — x| with bq(x, y). Therefore,

f ly — xPEQ)dn(x,y) =f ba(x. Y)Y E)dn(x, )
QxQ QxQ

< ba(x, y)Pdr(x, y)
QxQ

= Wb (i, 1)

by optimality of &. Thus, (3.47) is proved.
Step 4 (Proof of (3.48)). This inequality is even simpler than the previous one, because, again by
(3.2) we have that

W2, (2, 1) = W2, (k7 + (@), e + 7€) )
< Wg, (knd, nu) .
Step 5 (Proof of (3.49)). We apply Lemma 3.6 on Q with u» in place of u (there) and go = 1/2:
W (2. D) $ 2 = Al -
Writing A = n(n)A + 7(€)A, we find that

Q
42 — A = kg — x(m)d = (k1 — () ’%
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Since u(Q)/|1Q| < 2, we need only to show that

d+2p

I = 2D 1, g, < diam()? [|K 1 [ (o A))m]
p (3.50)

+ H(Vu)([?'/P) -V — JC(VM)(P'/P) . VUH )
Q H-1r(Q)

To this aim, recall that the function
RY 3 x> u(x) = Qo (M)

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

VM(X) )(P'/P)

V(o) )W e

p(x) := n(é)(x) = £(x) + ( - V&) = n(x) — n(im(x) - (T

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

»'/p)
Vu
ﬂ(n)=n—(7) -Vn-p.
Hence, by the triangle inequality, we find
@'/p) I4
Vu
llkn — 7T(77)||Z,.,p(g) =||(k = Dn+ (—) Vn+p
P H-1Lr(Q)

<

P
H1P(Q)

<K—1>n—f<x—1>n
Q

’ / p
+ ‘ vu'lr'/p . O JC vulP'/p . V’Y”
Q H™1P(Q)
P
-1
Q lp-1r(Q)

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

<K—1)n—f<K—1>n
Q

which we recognize as a contribution in (3.50). The second term already appears in (3.50), hence
we focus on the third term.
We use again (2.11), so that

k-1
Q

We see that the proof of (3.50), hence (3.49) and therefore of the entire result is completed if we
argue that

p
< diam(Q)P|« — 1|7 f 7"
H-1P(Q) Q

p

< diam(Q)? f o,
Q

H-1r(Q)

d+2p
fg PP < 172 (Wb (u, ) 7 (3.51)

Step 6 (Proof of (3.51)). We notice that p(x) = O for Lebesgue a.e. x ¢ QU7 Indeed, by
construction we have £(x) = 0 and V&(x) = O for such x’s, and furthermore since £(y) < yon(¥),
we have that

f (&) (x)dA(x) = f Xa\au2 (DEW)dr(x,y)
Qe xQ

< f Xa\arn (oo ()dr(x,y) =0,
QxQ
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because for 7-a.e. (x,y), if y € Q" by (3.32) we have
r
-y <<,
=y=st=<7
and therefore, by triangle inequality,

d(x, Q) > d(y, Q) =[x —y| > 7 — = > .

4 2
Moreover, we have again by (3.39) that for 7-a.e. (x, y), if x € QU2 the conditional distribution
n(-|x) reduces to a Dirac measure at y = x — (%)@ /p), hence
'/p)
Vu(x)
&) (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

ol < [[V2€]| by = 2 < Iy = aPr ™
having used that V¢ = —V?5. Finally, since /2 > 2¢, using (3.34) we can bound from above
p/(d+p)
[y = a1 < (Wb, o D)

fppd/l = f pPda
Q Q1)

d
< 727 (Wbf, u, )" f ly — xPdn(x.)
QUIDxQ

Thus,

< 27 (W3, (e, 1) dg, (x, y)dr(x, y)
QUD%Q Q

d+2p

<72 (Wb (. ) ™,
and the proof of (3.51) 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 (3.45) by

‘Vu-Vn—fVu-Vn
Q

As already stated in the introduction, the problem is now to bound from above Varg(u). To this
aim, our analysis strongly relies on the recent works (Delalande 2022a; Delalande and Merigot
2023), providing quantitative stability results for the quadratic optimal transport cost on bounded
convex domains Q C R?. For our specific purpose, we need to extend the results to the bound-
ary cost Wb2, which can be established by slightly modifying the original arguments. This is
investigated in (Mischler and Trevisan 2024) for a wider family of costs, including ng for any
p € (1, ), but for the sake of completeness we provide a proof for the p = 2 case in Appendix A.

2

5 (2 + diam(Q)*r™*) Varq(w). (3.52)
H-12(Q)

Theorem 3.9. Ler Q C RY be a bounded convex set and y be a measure supported on Y C Q with

|(9))
— <L <D, dset 1:="—"yq. 3.53
> ST S and se ql Yo ( )

Then, for every v € S(b%,Y) optimizer for the dual formulation of Wbé(,u, A), and every ¥ €

S(b2,Y), it holds
Wbé(y,/l)—( f idA — f vdu)] (3.54)
Q Y

Varg(u — i) < diam(Q)?
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where u := ng W), it := ng2 @).
We apply the above result to strengthen the super-additivity inequality (3.23).

Corollary 3.10. Let Q C RY be a bounded convex set and j be a measure supported on Y C Q
satisfying (3.53). Consider a finite partition Q = | J; Qi such that u(Qx) > 0 for every k and
let v e S(b2,Y) be an optimizer for the dual formulation of Wh? o, () /1) Then, for every
g€ (0,1), it holds

. (Q) - ()
Varg (Qbé(v)) < diam(Q)? Wbé( ﬂl o ) +£) ZWb ( s )
o o (3.55)
rertw? |y #I(Q;j) o #I(TI) + 10 max diam(©)*.

Proof. We apply Theorem 3.9 on X = Q, with ¥ as in (3.28) and consequently i := ng2 (V) so that

in particular (3.30) holds. Since u(€) > 0 for every k, we deduce that Y N Qi # 0 for every k,
hence

d(Q,Y) < max diam(€y) and max {oscy(V),oscqo(@)} < 3 max diam(Qy)>. (3.56)

Using (3.54) and (3.29) with A = u(Q)/|Q] (recall that we identify absolutely continuous measures

with their densities) we find
Wb, ) = [ f Qe (M)dA — f vdM”
Q Yy

WO, ) = (1+ &)™ > W, (ﬂ, () ﬁ)
k

A(Q)
Zﬂ(Qk)
Ao A |

The thesis then follows from the triangle inequality for the variance and (2.5):

Varg(u — it) < diam(Q)?

< diam(Q)?

Varq (1) < Varg(u — it) + Varq(it) < Vara(u — i) + || osca (ft)2

(3.56)
< Varg(u — i) + |Q| max dlam(Qk) ]

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 € R%, it holds 6,u = p in law, where 6,u(A) = u(A + v) for every A
Borel,
ii) (integrability) for every bounded Borel A C RY, u(A) is integrable.
iii) (concentration) there exists a € [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,

o=

Notice that, by stationarity and integrability, the function A — E [u(A)] is a translation invariant
(o-finite) measure, hence for some constant ¢ € [0, o) it holds

E [u(A)] = clAl.

<g diam(Q)“F 2 |y, . (4.1)
L4(P)
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Without loss of generality, we assume in what follows that ¢ = 1, so that E [u(A)] = |A| (if ¢ = 0
the statements become trivial).
Notable examples of random measures u satisfying Assumption 4.1 include:

a) The Poisson point process, that can be defined as the limit y = lim,_,« 1, where

N;
Hr = Z 6X,»7
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.
b) The Brownian interlacement occupation measure (Mariani and Trevisan 2023), that can be
defined similarly as a limit o, = lim,_, 1, where in this case
Ne oo
Hr = Zf 6B§+X,-ds
i=1 V0
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);?zl 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 (Barthe and Bordenave 2013a; Goldman and Trevisan 2021;
Ambrosio, Goldman, and Trevisan 2022; Goldman and Trevisan 2023), in (Mariani and Trevisan
2023, Proposition A.2) the following existence 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
lim LE[WP ( M)]E[O,oo).

1o 7d | o \F T

In particular, for every p > 1 it holds
d
p p((0, L)%) d
[W(OL)d( Tgd sL
For Wb a similar statement can be obtained with a much simpler proof, see (Caglioti et al. 2024,
Proposition A.3) in the case of the Poisson point process. For p > 1, the following limit exists:

d
hm LL]E[Wb” ( M)]G[O,oo).

.y ¥ 1d
Our main result is that if Assumption 4.1 holds then the two limits coincide when p = 2.

Theorem 4.3. Let y be a random measure on R? satisfying Assumption 4.1 with
d>2+a.

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

d
( ’M)} lim iE[WbZ 4.2)

o.d \F " oLy \F

1 0, L)
lim — [WZ ( M)] :
L—oo L4
The proof is an application of the deterministic estimate (3.45) from Theorem 3.7 combined
with (3.52) and (3.55) 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 (3.55) is small and thus Varg (Qb?2 (v)) is also small. We will also need the

following two lemmas to bound from above the third right-hand side term in (3.55) and the second
right-hand side term in (3.45). The first lemma reads as follows.
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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

L62+a—d)p/2 )

WP [u((o Y ZMQ i) ] <

where (0, L) = Uf:dl Q’iﬂ is a partition into cubes of side length Ly.

Before we state the second lemma, we make an explicit choice for the cut-off 7, following
Remark 3.8. Let first

F(x) =10x° = 15x* + 6x° = 1+ (x = D3(6x% +3x+ 1)

so that
O =0 =f"0)=f1=f"(1)=0 and  f(1)=1. (4.3)
For 6 > 0, we then consider &5 : R — [0, 1] even and defined on [0, o) as
1 for x € [0,1/2 — 26],
£5(x) = 1—f(@) for x € [1/2 - 26,1/2 = 5],
0 for x € [1/2 — 6, ).

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

Nars(x) = 1 - ]_[ &(xi/L—1/2), (4.4)
i=1

so that ”VW,MHW < (L), ||V2r]d’L’6Hoo < (6L)™2, where the implicit constant depends on d only.
Notice for later use that, writing I' = {x e (0,L) : Na.rLs(x) = 0}, then I is a cube of side length
(1 —26)L and it holds for every x € (0, Ly,

d(x,1)\’
( (:SCL )) < Na,L.5(X) S(

dx I )3 . 4.5)

oL

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

e

1
7

W!’

fo.0y < 6+ c(8)LCTa 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

( (
w(L) = —]E [w2 ( £ l%))}, wb(L) := [Wb ( - 1%))]’
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

(L) := sup (o) — wh(L')| "= 0.
L'>L

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

.....

Furthermore, we introduce auxiliary parameters § = 27" for hy € N, & € (0, 1) and let  :=
N4.1s be as in (4.4), so that assumption (/) in Theorem 3.7 holds on Q = Q; with r := 6L 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 (W, () = L97) 0 Ju00) — 19] £ LO9402) (40l ) > 0, Yk = 1.
To estimate P (A°) we use a union bound. First, by (4.1) we get for any ¢ > 0
P(LU(QL) _ Ld| > L(1+8)(d+(z)/2) <, [ -aeld+a)/2 .7

and
d

3

P(u(Qk) = 0) g m'L "2, (4.8)
1

>~
I

For L large enough, in the event {|,u(QL) - Ld‘ < L+e)d+a)/ 2} (and in particular on A), we have

1_p(Qn) _
2 L4
so that by Markov inequality and (3.1), we have for every ¢’ > 2,

2,

P({WbZQL (u, 1) > Ld+.9} A {|/1(QL) _ Ld' < L(l+£)(d+a)/2}) <y E[quQ'L (,u,/l)] [-(d+e)q' /2
Sq’ Ld—(d+£)q’/2.

Combining the above with (4.7) and (4.8), this gives
PIAY) Sqq L0012 4 rasdsa))2 pyd pa@-ol2, 49)

where the last term is then equal to

md Laq(d—a)/Z - 2%d—h(d+q(d—a)/2) - 21_1(d—y(d+q(d—(r)/2))‘

On A€, we trivially bound from above
W3, (1. 2) Sq u(Qr)L?
hence we have, by Cauchy-Schwarz inequality,
1 _ 12
7B peacWo, (. D] < LB [u(Qu] ™ Py 2

< L2 (Lo 18 g prasdvalld g pd] 2L 1 4) =: err,(L).

(4.10)

Notice that
1202 Laq(d—a)/4 _ 227127t%—h(d+q(d—a)/4) _ 2}_1[(2+%)—y(d+qd77”)l.

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

d d—
2rdp g <0 2-ged @ i<0. md (245)y[araT0) <0

With this choice we get lim; ., err, (L) = 0 and thus

_ 1
lim sup DeacWg, (u, H] = 0.

L—>oo

The thesis is reduced to

.1 >
Jim B DeaW3, (u. )] < wb(eo).
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Let us notice for later use that, arguing similarly on each leo and using (4.1) we get

ok,
E | yacWb? s ———

_ 1/2
< LiL "B w0y, | P2

0

4.9) , —o(d—
< L% (Ld/2—(d+s)q /4 | [aelda)/4 | d)2 L0q<d a)/4)

Lo<L
< erry(L).

1

- d (7 d s erry(L).

Wh? Q)
XAC Qlio l’l’ |Ld Qlio /‘l’ |Ld|

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

moy,)

Wb?2, |u,
- Q’io[ zf ]

> wb(Lo) — err,(L). 4.11)

Step 3 (Variance bound). On the event A, we apply Corollary 3.10 with Y = supp(u) N Q and
obtain v € S(b? L Y) optimizer for the dual formulation of WbZQL(,u, A). Writing u := szQ v), we
L

have by (3.40) with p = 2 (hence p’ = 2) and Q = Qy, that
oscg, () Sq L',
and since ,u(Q’zO) > 0 for every k,
d(Q1.Y) <a Lo.
By (3.11) we have

= (oscy(v) + d(Qr, ¥))'? < (0scg, (u) + 2d(Qr, ¥)H)'/? < max {L(1+d $)/2 LO}

Therefore, since Ly < L (which is guaranteed by our choice Ly = L? for y € (0, 1)) we have, for
every given ,6 € (0, 1), that

r=06L>¢. (4.12)
By 3.55)on Q=0 =, Q’iﬂ, we obtain that for every &’ € (0, 1),

ﬂ(Q’,iO))

2 2 =1 2
Varg, (u) < L [WbQL(,u,/l)—(Hs) Zk:WbQ,io (,u, o

k
+ ;WQL [/l’ Z Lk XQEO

k 0

Taking expectation on A, we find
IE v 2 (wb 1+ &) wb L ova—a) | ;4
7d [xa Varp, (u)] < L7 |wb(L) — (1 + &")™ (wb(Lg) — err, (L)) + ;Lo + L
1
<L (w(Lo) +& +erm,(L) * = — L5t d) + L
having used (4.11) and Lemma 4.4 with p = 2. The choice &’ = L(2+a ~di2 finally yields

1 _
7B ba Varg, )] < L? (w(Lo) + erry(L) + LT ) + L, (4.13)



ASYMPTOTICS FOR RANDOM QUADRATIC TRANSPORTATION COSTS 31

Step 4 (Application of Theorem 3.7). In the event A, thanks to (4.12) we may apply Theorem 3.7
on Q = Q; to obtain that for every &’ € (0, 1),
I, ndu
2 oL
WQL [ ]

’ 1
W, (1, 2) = Wb, () < 8" Wbg, (0, D) + — PR
QL
Jo, ndr 44 4.14
L f” + 7 (Wh2, ()™ (4.14)
)

[ o

+ (r_2 + Lzr_4) Varg, (1) ]

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 -
7 (2 + L2r*) B [ya Varg, ()] < 6~* (w(Lo) + erry(L) + L + L72L]). (4.15)
For fixed ¢ the right-hand side goes to zero provided
Jim L7 2Ly =0  orequivalently y € (0,1/2). (4.16)

For the second line in (4.14), we have two contributions: the term

2d+e(d+4) 2

L7 (Wb, (u, A))f’*2 <o LT ar 4.17)

which is infinitesimal as L — oo, for & small enough, and

fQL ndu ’ 2 2—-d
— f =L f ndp — f n
oL 9 )

fQL77
2
$6_1L2_2df Tld,u—f .
oL or

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

< 5—1L2+a—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

’’

E [xaWb}, (1, 1)] < &"Wb(L) < &, (4.19)

>4 -1

? fQL ;72
2

5_1L2_2dE

XA

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:

[foQL . nu)

Plugging (4.15),(4.17),(4.18),(4.19) and (4.20) in (4 14) yields in combination with (4.10),

2
E W5,

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

E[W5, ()] - éE |Wbp,, (u, )| < &” t [5 +c(6) (0r(1) + or,(1) + erry(L) + LLg)| .

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 0
W(e0) = wh(o) = lim (EE W5, (. 0] = 5B [Wip, G, a>]) se’+
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Sending first § — 0 and then &”” — 0 (or directly choosing &’ = (5)!/?) we obtain
w(o0) — wb(e0) <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
1
A= {K(QL) > 5} .

Indeed, by Markov inequality and (4.1), we easily find, for every g > 1,
P(A°) <4 L7Y,
hence, by trivially estimating on A€,

d

Wo, [K<QL>, D K@i xg: | LPu(Qw).
k=1

we find, by Cauchy-Schwarz inequality,

1
—E

< Lp—q/2 < L2—d+a
L ~4 ~

xas W, [K(QL), > K(Qgg]
k=1

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

d d p
1 < 1 S
P k k
725 raWg, [K(QL>, kZ_;K(QLO)Xleo] s 3B [[e(Qw) - ;K(QLO)XQ% ‘
- a H=1"P(Qr)
The thesis follows therefore by arguing that
| md P
k Q+a-d)p/2
2Bk = > K@ xgr < L . (4.22)
k=1 H2(Q1)

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

od P

K(Q) - > K(Qg

i=1

E

“ S £2+(I.

H17(Q)
Indeed, it is sufficient to apply (2.11) with cp(Q, p) < € to obtain
p

2d
E S PE fQ k@) - k@) xg
i=1

2d
Q) - > K(Qxg
i=1

H7'P(Q)

od

e\’ :
< e [de [Ik(Q) = 11 + (5) E k(0" - 1|”]J

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 A 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
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suitable & = &; € (0, 1). At the h-th step, we obtain exactly the partition into the m? sub-cubes Q¥ ,
and we deduce that

d p

K(Q1) = ) #(Qf gy

k=1

<L“’§h:2"d(L2"')d+p(l_d;() o0 o1+,
< g a+ep

i=1 j=1

h
Z Lz_l ) g " 1—[(1 +£))
i=1
_ Lp(l )Z (2;,_1-)17(1—%) Pty ﬁ(l +g)).

i=1 j=1
(4.23)

H™7(Q1)

We specify g; = (2/77)~(@=2=9/2 50 that the product terms are uniformly bounded from above:

i—1 h .
[Ja+ep<]] (1 + (2h—f)-“%) < exp {Z 2-"5-’<d—2—w)]
=1 =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 k(Q) = 0if [, 7 = 0.
We preliminarily reduce ourselves to the event

- {x(Qo > %}

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(, 05) < oL) = 6L4/2} C A,
hence by Markov inequality and (4.1) we find, for every ¢ > 1,
P(A®) <54 L79.
On the event A, we partition Q; into m? disjoint subcubes Q; = UZ’ZI Q’zo, 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

WS, (s Q) < ) Wo, (mie, <(Qf, ) + W, [Z «(Qf, gt K<QL>n]. (4.24)
T Ly 0

k=1

Taking expectation (on A) and using that Ly < 2, we find

I
Qk

Loy

E [ngo (1, K(Q’Zo)n)] <SE

sz”
2
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so that the first contribution in the right-hand side of (4.24) can be bounded as

md
ZW’Q’k (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

| ‘

H1r ()

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

md

D K@i xgt ~#(QL)

k=1

E <E

XaWD, [Z K@), X K<QL>n]

k=1

d 14
1_||Ix -
]| DTSR Ce S5+ (@LE P, (4.25)
k=1 H ()

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

Q) - > K(Qxg

i=1

< cp(yom, p)Pete 2@,
H=1P(yon)

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

E

od p

Q) - ) Qg

i=1

E

2d
fQ k@) = k@) xgm
i=1

2d
< cplon p)’ [E[IK(Q)—II"] fQ n+ ) E[lk@)- 1] fQ '7]
i=1

4.1
< ertvon. pyele Y,
The crux of the argument is to obtain suitable bounds for the possibly different constants cp(x o7, p)
that appear in the subsequent dyadic decompositions of Qr. We notice that, if 7 is identically null
on Q, we can trivially estimate

p

“ i 0’
H'7(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 @; the collection of cubes of side length L2771 that
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)’E
H'7(Q)

od

Q) - ) K(Qxg

i=1

E

CP(XQU’ p)
sup — o —
Q@i |Q|
Let us recall that § = 27" For i > hg, we have §Q; < 62/ and we claim that

cp(x o, P)
Sup R
QEQ,‘ |Q|

<s 1.

(4.26)
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i.e., the (rescaled) Poincaré constant becomes uniformly controlled with respect to 8. 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

m P ho—1 p(1-42) i-1
_Ww(I-5%) _(p-1
B|[k(Q0) = ) #(Qf, gt <c@ Y (27T g0 it ey
k=l H17(Q1) =1 =1
h (121 =
+6 Z (L2 2 g Y ]_[(1 +£)).
i=ho j=1
Fori=1,---,hg— 1, we choose g; = 1/2 so that (recall that 4y depends only on 9)
ho-1 (1) i1
Z (L2—l)p 2 gi—(P—l) l_[(l +8]) $5 L(2+(l—d)p/2‘
i=1 j=1
For i = hy,--- ,h, we choose instead &; = (L/2))"@=2=®/2 5o that arguing as above we find
h i-1
ap(1-%2)
Z(LT’)p( 2 )81. (p=1) ]_[(1 +e) 5 1.
i=ho j=1

This would prove (4.25) and we are only left with the proof of (4.26). For this we write I" :=
{x € Or : n(x) = 0}, that is a cube of side length (1 — 26)L. Given a cube Q € @Q; with side length
¢ = 27'L < §L, we distinguish between two cases. If QNI = 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

3 3
1(x) (d(x,F)) s(f+d(Q,F)) <1

no)  \dy.D d(Q,T)

By (2.7), up to multiplication by a constant, translation and scaling, (4.26) then follows from
the standard Poincaré inequality in (0, 1)4. If otherwise 0NT # O, set fork € {1,---,d},
It = {0} (0, )% and then for x € (0, 1)4, ni(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
kefl,...,d},

cp(Mix o,1)t- 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 (Barthe and Bordenave 2013b). 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}.

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 np : Q — [0, o)

bounded, we write
N©Q)
f ndu = ) (X,
Y i=1
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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 [ f 0 nd,u] = f o'l and we can write

/ - 5| [ i - %Q])(mx,-)— f 1)+ v@-io0 o

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

n

S

i=1

<q (07 +1'2) Il < 0 il -

La(P)

Conditioning upon N(Q) = n and using that for a Poisson variable E [N Q) 2] <4 101972, we then

find
N(Q)

>

i=1

1/2
¢ 101" il
Li(P)
Finally, by the concentration properties of the Poisson law,

(N(©Q) - 10 f n SNV = 1Dl Ml Sq 101" Illes
0 liLap)
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 (Mariani and Trevisan 2023;
Drewitz, Rath, and Sapozhnikov 2014; Sznitman 2013; Port 2012). We write p,(x,y) for the

transition function of Brownian motion and
Cd

’ = ’ dt =0
8(x,y) fo pi(x, y) P

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 ek its equilibrium measure, which is uniquely defined by
requiring that the associated potential

Ve = [ etudext)

satisfies V(ex) = 1 on K (and V(e;)(x) is infinitesimal as |x| — o).
1

The mass egx(RY) = Cap(K) is called the capacity of K and we denote by éx = Cap(®) €K the

normalised measure, assuming that Cap(K) € (0, o0). Note that the characterising property of the

ek implies that
=1 onkK
A1 .
°K {S 1 onR4

Given a continuous curve w = (wy)s=0, Write Tx (w) for the first hitting time of K. For any x € R4
we have the fundamental identity

Py(tx < 00) = fR ) g(x,y)dek(x) (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,

pE(A) = fo Xa (By)ds
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identity (4.28) implies

B )= [ [ [ xaopteyddrdet
R Jo  Jre
=f 2(x, yY)xa()dyde(x)
RYxRY

= ny[TK < oo]dy < |Al.
A

Hence, we deduce the inequality between measures
Ee, |uB(4)] < 1Al

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

Ee, [fm f(Bs)ds] Sf f (4.29)
0 RY

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 = ul LK,

i=1
where Nk is a Poisson random variable with mean E [Ng] = Cap(K) and (B")fi1 are independent
Brownian motions, independent of Nk, each with initial law éx. In particular, we get for A C K,

A
E[1(4)] = Cap(K) Ca'p('K) _ A

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).

Lemma 4.7. Let d > 3 and u be the Brownian interlacement occupation measure on R%. Then,
for any cube Q with diam(Q) > 1 and any non-negative and bounded n and any q > 2, it holds

IRESRT

Proof. By considering 1y o 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)*~> Cap(Q,) ~ diam(Q)?2. Since 0 < [n(By)ds < |Inlle [xo(Bs)ds
it follows from Lemma 3.2 in (Mariani and Trevisan 2023, Lemma 3.2) that Y; has finite moments
of all orders, in fact that

. ds2
< cdiam(Q) 7 |7l »
L1(P)

where ¢ = ¢(q,d) < oo.

E[Y{] < Inll4, diam(Q)*.
Applying Rosenthal’s inequality as we did for the Poisson point process case — see also (Mariani
and Trevisan 2023, eq. (2.57)) — it follows that f ndu has moments of all orders and that

[T

) a2 ) 42
<Sq diam(Q) ¢ ||Y1[|pep) + diam(Q) 2 [|Y1]|z2p)
La(P)

. d+2
<q Il diam(Q) 2. m]
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APPENDIX A. QUANTITATIVE STABILITY FOR Wb?2

Aim of this section is to prove Theorem 3.9. We follow the general structure of (Delalande
2022b, Chapter 4), with some modifications: first, we argue in the “entropic” regularized case,
assuming that yu is supported on a finite set Y, then we let the regularization vanish and finally
extend to the case of a general measure. Throughout this section, we always assume, for simplicity,
that Q C R is convex and bounded, that u satisfies (3.53) and A is uniform as in (3.53).

We first assume that 4 is discrete and supported on a finite set Y C Q, Y = {vi}iL,, so that we
can naturally identify functions v : Y/ — R with R” — to keep the notation simple we write v € RY.
We also fix € > 0 and replace the bé—transform with the following “entropic” counterpart:

Q°(v)(x) := —¢log Z exp (— (bé(x, y) + v(y)) /s) ) (A.1)
yey

We see immediately that, for every x € €, the function RYsv Q®(v)(x) is C? smooth, with
uniform bounds on its derivatives with respect to x € € — of course not with respect to &, which
is fixed. Moreover, as a consequence of Holder’s inequality, one can easily prove that it is also
concave, i.e.,

Q°((1 = Hvy + tv)(x) = (1 = HQ%(vy)(x) + Q% (v (x).

The “entropic” optimal transport problem is defined, for measures u on Y and p on Q with
u(Y) = p(Q), as

Wbés(,u,p) = sup {L Q*(v)dp — Lvd,u}. (A.2)

veRY
This is a convex optimization problem. Let us remark that the term “entropic” is justified because
in the dual formulation of (A.2), which is usually presented as the primal problem, an additional
relative entropy term appears. Our focus will be however on the formulation above, hence the
relative entropy will not appear explicitly.

Before we state and prove an “entropic” analogue of Theorem 3.9, we perform some prelim-
inary computations and introduce further useful notation. Given a smooth f : RY — R and
y,y' € Y, let us denote with 0,y f the partial derivative along the direction indexed by y in RY,
and similarly 830,”@,) f the second order partial derivatives. Notice that these are not directional
derivatives with respect to y but rather “functional” derivatives.

With this notation, choosing f(v) = Qf(v)(x) for a given x € Q, we compute the first derivative

-1

Q) = | D" exp (= (bg(x,)) +v(") /e) | exp (= (bg(x.y) +v()) /2)

y/
= exp (= (b§(x. ) +v(y) = Q°M)(W) /e) =: 1 ().
The notation 7, (y|x) is justified by the fact that 7, (y|x) € [0, 1], and

D o =1,

yey

that is, (71,(-|x)),cq defines a Markov kernel induced by v. For a given v € RY and any measure p
on Q, we can then define the measure 7,(p) on M by

m(P)(y) = f m(0dp(x), foreveryy e Y. (A.3)
Q
The relevance of such construction is due to the following identity: for every v € RY,

Wo ) = [ @~ [ va(o)
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Indeed, for every # € RY, differentiating under the integral sign, we find for every y € Y,

) [ fQ Q*(Mdp - L vdﬂv(p)] = 15(0)(y) — 1 (P)(Y),

hence v is a stationary point for the concave functional

Vo f Q*(¥)dp — f vdm,(p),
Q Y

and hence a maximum, i.e., (A.3) holds. Similarly we have that v attains the maximum in (A.2) if
and only if for every y € Y,

Bucy) fg Q()dp = p(y)

that is if and only if m,(0) = w. Turning to second derivatives, for every x € Q, we find the
expression

By QW) = (O, (1) = Lymyym(31)) /&
where 1(,-y,y = 1 if and only if y = y’, and otherwise 1;,-;, = 0. By concavity, the induced
quadratic form on RY is negative semi-definite and for every w € RY, we find

2
> Wi () - (Z w(y)m(ypc)] } R

y y
= — Varg (n(w)/e.

D w80 QANWG) = -

»y

Let us introduce the function

T = D weImGl).

yeY
Then, for any measure p on Q (not necessarily a probability)

2
Var, (7,(w)) = f (n <w>—ﬁ n (w)) dp

2
2 .
f (T (w)) dp—@( f n (w)dp) =12, (W),

where the quadratic form X, , € RY*Y is explicitly given by

(A.S)

1
5,,00y) i= f RO ~ s [ 7/ () f 7, () (Y).
Q p(2) Q

In particular, %, , is (symmetric and) positive semldeﬁnlte. Let us also notice the following iden-
tity:

Var,, (m,(w)) = Varg, ) (W) + £02 f Q°(v)dp, (A.6)
Q

where we write for brevity 62 2y WOIW(Q )av(y)v(y, Indeed, using (A.4), we have that
Vary, () (W) = Var, (7,(w)) + f Vary, (.. (W)dp(x)
o)

= Var, (15(w)) — &2, f Q®(v)dp.
Q

As a third preliminary computation, we notice that x — Qf(v)(x) is Lipschitz and by differenti-
ating, for Lebesgue a.e. x € Q, we find

V. Q) = " 2ba(x, )V ba(x, y)m, (1),
yey
Since ||V, ba (-, y)lle < 1, we deduce that
Lipg (Q°("()) < 2 diam(€),
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hence
oscq (Q°(v)()) < 2 diam(Q)%. (A7)

We have now collected all the necessary material to state and prove the following key lemma.

Lemma A.1. Let Q be convex and bounded. Then, for every v,w : Y — R, it holds
Varg (7:(w)) < —e° diam(Q)* f 2QE(v). (A.8)
Q

Proof. The key step is to argue that, for any parameter S > 0, the function

RY 5v > log ( f exp (B(Q°()() - ) dx) (A.9)
Q
is concave. To this aim, we rely on the convexity of €, and the fact that the function
2 2 _ - 2 . 2 2
x = bg(x,y) —Ix|° = m1n{—2x -y + [yl ,mézn —2x-z+ 1z +d(y, Q) }
z€Q°
is concave, in order to use the Prékopa-Leindler inequality (Brascamp and Lieb 1976). Precisely,
let xg, x; € Q, vg, V] € RY and for 7 € [0, 1], set
x=(l=0xo+1x1 €Q, v, = -ty +1tv eRY.

Then, for every y € Y, the function

[0, 113 1 = (0§ (5, ) — lxl® + () /&

is convex, and since the sum of log-convex functions is log-convex, it follows that

[0,1] 3¢~ log Z exp (—(bé(xt,y) — |x[* + Vt(V))/S)
yey

is convex, hence
(0,113 7+ Q°()(x) = xif
is concave. Thus, if we define, for ¢ € [0, 1], the function
Q5 x b h(x) = exp (B(Q°W)(x) - [x?))
we find that, for every xg, x; € Q, it holds
h((1 = 1)x0 + 1) = ho(x0)' ™" hi (1)

By Prékopa-Leindler inequality, we deduce that

Jo= (L) (o)

Taking the logarithm this is precisely the concavity of (A.9). It now becomes relevant to compute
the Hessian of (A.9), which is negative (semi-)definite. To obtain a simple expression, given
v € RY, we introduce the following “tilted” probability density on Q

e (@) - IxP))
T exp (BQF (@) - ) dz

We collect here for later use the uniform upper and lower bounds, for x € Q, that easily follow
from (A.7):

Ay(x)

Q™! exp (—33 diam(Q)z) < A(x) < 197" exp (38 diam(Q)?). (A.10)
We then compute the first derivative of (A.9), obtaining

Ay log( fg eXp(ﬁ(Og(V)(x)—lxlz))dX)=ﬁ fg 7,10, (x)dx.



ASYMPTOTICS FOR RANDOM QUADRATIC TRANSPORTATION COSTS 41

To compute the second derivative, we notice first that, for every x € Q, we have

av(y)/lv(x) =B [ﬂ'v(ylx)/lv(x) = 4,(x) jg; nv(y|x/)/lv(x’)dxl] .

Using this identity, we compute the second derivative of (A.9):

83@)@/) log ( L exp (,3 (QS(V)(X) - |x|2)) dX)
= ﬁav(y’) fg‘) ﬂv(le)/lv(X)dX
=p fg (B Y1) () + 7 (1) By ) Ay (1)) e

=B L By QU (DX + B, 0, (7)) -
By the established concavity of (A.9), we deduce that, for every w € RY, it holds

praan < - [ BO'war.
Q
By the upper bound in (A.10), we find

- f 0 Q°()dA, < -|Qf" exp (38 diam(Q)?) f PQ%(v).

Q Q

Similarly, using the lower bound in (A.10), we find
%y, 2 Q" exp (-3 diam(Q)?) Varq(r; ().

We deduce that

B Varg(n)(w)) < —exp (6,8 diam(Q)z) f RQEW).

Q

Finally, choosing 8 = 1/ diam(Q)? leads to the thesis. O

As a consequence of Lemma A.l and Taylor’s expansion, we obtain the following entropic
semi-discrete version of Theorem 3.9.

Proposition A.2. Let Q C R? be bounded and convex let Y C Q be finite and u supported on Y

with 1 ( ) ( )
_ Ll — < d t = —_— .
Q) 2 andset A 1o YO

Letv : Y — R be an optimizer for Wbé’s(,u, A). Then, for every v : Y — R it holds

Varg(u — i) < 2% diam(Q)? [Wbﬁf(y,/l) - ( f idA — f vdu)} (A.11)
Q Yy
where u := Q°(v), it := Q*(¥).

Proof. We set v, := (1 —t)v + 19, so that vg = v, vi = P and w := ¥ — v. We have, for every x € Q,

%Os(vz)(X) = y;wnmx) = 71, (W)(X).

Hence, by Jensen’s inequality and (A.8),

1 1
Varq(u — i1) = Varg ( f ﬂv,(w)dt) < f Vargq (mr,,(w)) dt
0 0
1
< —e® diam(Q)? f f &2.Q%(v))dt
0o Ja

1
< —2¢° diam(Q)? f f 2.Q° (v)dAdt.
0 Q
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Set 9y, := X, w(¥)dy(y). Since %QS(V;) = 0,,Q%(vy), we can integrate first with respect to ¢ € [0, 1],
obtaining

1 1
f PQE(v)dt = 8, f iQs(v,)dtzaw (Q°() - Q°(v)).
0 o dt

Integrating with respect to A, we find therefore

Varg(u — it) < 2¢° diam(Q)? [aw f Q°(v)dA - 8, f Q‘S(f/)d/l] .
Q Q

For the first term in the right-hand side, we argue that

f 0,,Q°(v)dA = f T,(w)daA = f wdm, (1)
o) o) o)
:f\"/d,u—fvd,u
Q Q

having used that (1) = u, by the optimality assumption on v. By concavity of Q¢, we also have
0,Q°(M) = Q°(¥) — Q°(v)

and therefore we conclude

Varg(u — i) < 2¢° diam(Q)? [ f Q°(v)dA + f vdu — ( f Q*(V)dA + f vdu)],
Q Q Q Q
that is the thesis. O

Proof of Theorem 3.9. The argument is rather standard and follows very closely (Delalande and
Merigot 2023): from (A.11), assuming first 4 supported on a finite set Y, we first approximate
ngz-z(,u, A) with Wbé’g(,u, A) by letting € — 0, and then approximate any u with a suitable sequence
of measures (u,), supported on finite sets. In both cases, we argue by compactness. Indeed, given
ve Y — R that is an optimizer for Wb?z’s(,u, A1), one can always replace it with its “double”
transform V® given by

#(y) = elog ( fQ exp ((Q°0°)(x) - by (x. ) /) /l(x)dx).

fQS(T/‘S)dp—f\?‘edyzan(v‘g)dp—fvsdu,
Q Yy Q Yy

hence equality must hold, since v® is an optimizer. Using (A.7), we see however that osc(V®) is
bounded uniformly with respect to £ > 0 and therefore, possibly up to subtracting a constant and
extracting an infinitesimal subsequence (& )k, we can assume that ¥** — v on V. By a well-known
limit (sometimes called Laplace principle), we have

lim Q%(7™) = Qg ().

Indeed, it holds

Even more straightforwardly, the same limit holds for any given (fixed) ¥ : Y — R. Combined
with Fatou’s lemma, these facts yield that

lim Wb (1, 1) = Wb (i, ),

that v is an optimizer for Wbé(y, A) and finally that (3.54) holds true.

We then repeat a similar compactness argument by choosing a sequence of measures (i),
each with support on a finite set Y, (and without loss of generality same total mass as u). Letting
Y be the closure of  J,Y,, one can assume that for every n an optimizer v, € Sy(b3,Y) for
Wbé(,un, A) is given, such that (3.54) holds. Since the family (v,), is uniformly continuous (and
bounded), one can extract a subsequence n; — co such that it converges uniformly on Y. This
leads to convergence of ng2 (v, ) towards ng (v), and it is then easy to conclude with the validity
of (3.54) O
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