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Titre : Analyse de 'erreur faible de discrétisation en temps et en particules d’équations différentielles
stochastiques non linéaires au sens de McKean

Résumé : Cette thése est consacrée a 1'étude théorique et numérique de lerreur faible de discrétisa-
tion en temps et en particules d’Equations Différentielles Stochastiques non linéaires au sens de McKean.
Nous abordons dans la premiére partie 'analyse de la vitesse faible de convergence de la discrétisation
temporelle d’EDS standards. Plus spécifiquement, nous étudions la convergence en variation totale du
schéma d’Euler-Maruyama appliqué a des EDS d-dimensionnelles avec un coefficient de dérive mesurable
et un bruit additif. Nous obtenons, en supposant que le coefficient de dérive est borné, un ordre de
convergence faible 1/2. En rajoutant plus de régularité sur la dérive, a savoir une divergence spatiale
au sens des distributions LP-intégrable en espace uniformément en temps pour un certain p > d, nous
atteignons un ordre de convergence égal & 1 (& un facteur logarithmique prés) au temps terminal. En
dimension 1, ce résultat est préservé lorsque la dérivée spatiale de la dérive est une mesure en espace avec
une masse totale bornée uniformément en temps. Dans la deuxiéme partie de la thése, nous analysons
Perreur faible de discrétisation a la fois en temps et en particules de deux classes d’EDS non-linéaires au
sens de McKean. La premiére classe consiste en des EDS multi-dimensionnelles avec des coefficients de
dérive et de diffusion réguliers dans lesquels la dépendance en loi intervient au travers de moments. La
deuxiéme classe, quant a elle, consiste en des EDS uni-dimensionnelles avec un coefficient de diffusion
constant et un coefficient de dérive singulier ot la dépendance en loi intervient au travers de la fonction
de répartition. Nous approchons les EDS par les schémas d’Euler-Maruyama des systémes de particules
associés et nous obtenons pour les deux classes un ordre de convergence faible égal & 1 en temps et
en particules. Dans la seconde classe, nous prouvons aussi un résultat de propagation du chaos d’ordre
optimal 1/2 en particules ainsi qu’un ordre fort de convergence égal a 1 en temps et 1/2 en particules.
Tous nos résultats théoriques sont illustrés par des simulations numériques.

Mots-clés : Diffusions non linéaires au sens de McKean, schéma d’Euler-Maruyama, analyse de l'er-
reur faible, systémes de particules en interaction, estimation du biais, propagation du chaos, interaction
4 champ moyen, particules interagissant a travers leur rang.
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Title: Weak error analysis for time and particle discretizations of some stochastic differential equations
non linear in the sense of McKean

Summary: This thesis is dedicated to the theoretical and numerical study of the weak error for time
and particle discretizations of some Stochastic Differential Equations non linear in the sense of McK-
ean. In the first part, we address the weak error analysis for the time discretization of standard SDEs.
More specifically, we study the convergence in total variation of the Euler-Maruyama scheme applied to
d-dimensional SDEs with additive noise and a measurable drift coefficient. We prove weak convergence
with order 1/2 when assuming boundedness on the drift coefficient. By adding more regularity to the
drift, namely the drift has a spatial divergence in the sense of distributions with p-th power integrable
with respect to the Lebesgue measure in space uniformly in time for some p > d, the order of convergence
at the terminal time improves to 1 up to some logarithmic factor. In dimension d = 1, this result is pre-
served when the spatial derivative of the drift is a measure in space with total mass bounded uniformly in
time. In the second part of the thesis, we analyze the weak error for both time and particle discretizations
of two classes of nonlinear SDEs in the sense of McKean. The first class consists in multi-dimensional
SDEs with regular drift and diffusion coefficients in which the dependence in law intervenes through
moments. The second class consists in one-dimensional SDEs with a constant diffusion coefficient and
a singular drift coefficient where the dependence in law intervenes through the cumulative distribution
function. We approximate the SDEs by the Euler-Maruyama schemes of the associated particle systems
and obtain for both classes a weak order of convergence equal to 1 in time and particles. We also prove,
for the second class, a trajectorial propagation of chaos result with optimal order 1/2 in particles as well
as a strong order of convergence equal to 1 in time and 1/2 in particles. All our theoretical results are
illustrated by numerical experiments.

Keywords: Diffusions non linear in the sense of McKean, Euler-Maruyama scheme, weak error analysis,
interacting particle systems, bias estimation, propagation of chaos, mean-field interaction, rank-based
model.
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CHAPTER 1

INTRODUCTION

1.1 Equations différentielles stochastiques standards

Nombreux sont les phénomeénes physiques qui peuvent étre décrits en faisant intervenir des forces dites
aléatoires. C’est le cas notamment quand il s’agit de modéliser la cinétique d’une réaction chimique,
ou bien la dynamique de particules colloidales en solution ou encore méme les évolutions des marchés
financiers. Pour ce faire, nous faisons appel aux Equations Différentielles Stochastiques que I'on con-
sidére comme étant des perturbations aléatoires autour d’une Equation Différentielle Ordinaire. Nous
disposons donc d’un modéle mathématique décrivant des systémes faisant intervenir deux types de forces,
I'une déterministe et I’autre aléatoire.

On se place sur un espace de probabilité complet que 'on note (€2, F,P) et I'on se donne (W;),~,
un mouvement brownien d-dimensionnel sur cet espace. On considére également une variable aléatoire

Xo € R" indépendante du mouvement brownien (W;),~,. Soit F; = o (XO, (Ws)s<t> la plus petite
filtration contenant la filtration naturelle du mouvement brownien (W;),-, et o (Xo). Soit 7" un horizon

temporel fini et b : [0,7] x R® — R" et o : [0,T] x R® — R™"*4 deux fonctions mesurables. Nous nous
intéressons a I’équation différentielle stochastique n-dimensionnelle suivante :

dXt = b(t,Xt) dt +o (t,Xt) th, t e [O,T] (111)

avec valeur initiale Xy. La fonction b représente la dérive et o la diffusion. On appelle solution de ’'EDS
(1.1.1) un processus (X¢),c( ) continu Fy-adapté a valeurs dans R™ et tel que :

e presque stirement, fOT <|b(s,Xs)| + |0’(8,XS)|2> ds < +oo.

e presque strement, V¢t € [0,7], X;= X, + fot b(s, X,) ds+ f(f o (s, X,) dWs.

11 existe plusieurs résultats d’existence et d’unicité de la solution de I'EDS (1.1.1) suivant la régularité
des coefficients b et 0. Le principal résultat prouvé par Ito [39] est 'analogue du théoréme de Cauchy-
Lipschitz pour les équations différentielles ordinaires, et s’obtient sous des hypothéses similaires sur les
coefficients de ’équation :

Theorem 1.1.1. On suppose que :

Vo € RY, [b(t,@)| + |o(t2)| < K (1 + [a])

3K >0, vt € [0, 7], .
Yo,y € R, [b(t, x) — b(t,y)| + |o(t,z) — o(t,y)| < K|z —y|

Alors UEDS (1.1.1) admet une unique solution (Xi);e(o 1-
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En se plagant dans un cadre beaucoup moins régulier, Zvonkin [91] et Veretennikov [87, 88] prouvent
I’existence et 'unicité d’une solution quand b est bornée et o lipschitzienne bornée et uniformément non
dégénérée par rapport aux variables spatiales. Veretennikov [89] étend ce résultat par la suite en perme-
ttant qu'une partie de la diffusion soit dégénérée.

D’une maniére générale, cette solution qu’on appelle processus de diffusion peut étre vue comme un
processus dont le comportement local est celui d’un mouvement brownien dont la variance dépend de la
position et du temps. Cette approche descriptive locale est celle adaptée par les algorithmes de résolution
numérique dont le plus simple est 'algorithme d’Euler-Maruyama.

1.1.1 Discrétisation temporelle

En absence de solution explicite, on construit un schéma d’approximation sur 'intervalle [0,7]. On se
donne une subdivision (tx = kh), efo.|Z]] ol h représente le pas de temps et on approxime notre solution
‘LA

aux points de la subdivision par le schéma d’Euler-Maruyama défini par:

Xh

tr+1

=X +b(te, X[ ) h+ o (ti, X[) (Wepy, — W) (1.1.2)

Ce schéma est bien-stir analogue au schéma d’Euler pour les équations différentielles ordinaires. Pour
passer d’un instant de discrétisation a 'autre, on fige la dérive et la diffusion & leur valeur en t; et
I’implémentation numérique de ce schéma revient donc a simuler les accroissements browniens qui sont
indépendants et identiquement distribués suivant une loi gaussienne multidimensionnelle centrée et de
variance hly ot I; désigne la matrice identité de dimension d.

Pour effectuer les preuves de convergence, nous introduisons l'interpolation temporelle continue du
schéma d’Euler-Maruyama définie par :

t t
X = XO+/ b(Tsh,th,) ds+/ o (Tg,th) dW,, te0,T); (1.1.3)
0 ° 0 °
ot pour s € (0,t], on définit 7" = |s/h|h comme étant le dernier instant de discrétisation avant s.

1.1.2 Analyse de l’erreur forte de discrétisation en temps

Les propriétés de convergence du schéma d’Euler-Maruyama ont été longuement étudiées. Quand les
coefficients b et o sont lipschitziens par rapports aux variables spatiales et a-holdériens en temps, on

obtient une vitesse forte, au plus, en O (\/E) ie. :

1/2p
Vp>1,3C, < +oo0, Vh € (0,T], E(supHXtXthHQp) < C,h", ouy=min(1/2,qa).
t<T

En particulier, lorsque UEDS est homogéne en temps ou bien o > 1/2, la vitesse forte de convergence du
schéma d’Euler Maruyama est en v/h. On définit 4 comme étant 'ordre de convergence du schéma.

Si les propriétés de convergence forte du schéma d’Euler-Maruyama sont bien comprises pour les
EDS a coeflicients réguliers, le cas des coefficients irréguliers est toujours un domaine de recherche actif.
Le premier résultat remonte a& Gyongy et Krylov [31] qui ont établi la convergence en probabilité (sans
vitesse de convergence) lorsque les coefficients sont continus en espace avec unicité trajectorielle de 'EDS.
Depuis, une multitude de résultats ont vu le jour et les travaux les plus récents portent sur les EDS dont
le coeflicient de dérive est lipschitzien par morceaux et le coefficient de diffusion est, quant & lui, globale-
ment lipschitzien satisfaisant une condition de non-dégénérescence sur I’hypersurface de discontinuité de
la dérive. Leobacher et Szolgyenyi [65] prouvent dans ce cas une convergence L? d’ordre 1/4— (signifiant
1/4 — € pour un € > 0 arbitrairement petit). En dimension d = 1, Miiller-Gronbach et Yaroslavtseva [71]
récupérent pour chaque p € [1,4+00) un ordre de convergence LP égal & 1/2. En dimension supérieure,
cet ordre 1/2 (& un facteur logarithmique prés) est prouvé par Neuenkirch, Szdlgyenyi et Szpruch [73]
pour lerreur L? du schéma d’Euler-Maruyama avec pas de temps adaptatif. Quand le coefficient de
diffusion est constant, Dareiotis et Gerencsér [16, 74| obtiennent une convergence L? d’ordre 1/2— pour
un coefficient de dérive borné, Dini-continu et homogéne en temps. Cet ordre est préservé en dimension
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1 en assouplissant la Dini-continuité & de la simple mesurabilité.

Pour des coefficients réguliers, il est possible d’ameéliorer I'ordre de convergence forte du schéma
d’Euler-Maruyama en y introduisant des termes supplémentaires. On obtient alors le schéma de Milstein
démarrant de X et défini par :

Xp o =X +0b (tk, ) h+o (tk, ) (Wirr — Way)
1< :
+33 Z oasom (i K1) (Wi, = WE) (Why = W) = 1gmmh+ ALTL) (114)
j=1m=1
ol Jo; représente la matrice jacobienne du champ de vecteurs o; définie par do; = (%‘;Z) e et
1<i k<
Adm représente l'aire de Lévy définie par :

th4+1

tht1 ) tht1 . .
= [ -y awg = [ (wi-wi ) awr
tr

tht1
ty

La vitesse de convergence forte de ce schéma est en h au lieu de v/h mais ce gain a un coit. En
dimension supérieure a 1, le schéma fait intervenir les aires de Lévy qu’on ne sait simuler qu’en dimension
2 uniquement (cf. travaux de Gaines et Lyons [23]).

1.1.3 Analyse de l’erreur faible de discrétisation en temps

Une quantité utile & étudier, qui apparait dans de nombreux domaines d’application allant de la physique
a la finance, est 'erreur dite faible qui, pour une fonction de test appropriée f : R™ — R s’écrit :

E[f (X)) -E[f (X{)]-

Il existe une littérature trés riche concernant la vitesse faible de convergence du schéma d’Euler-Maruyama
pour des coefficients réguliers et/ou non-dégénérés. Le premier résultat apparait dans l'article fondateur
de Talay et Tubaro [85]:

Theorem 1.1.2. On suppose que les coefficients b et o sont C™ sur [0, T] x R™ avec des dérivées & tous
ordres bornées et que f : R™ — R est C*° avec des dérivées a croissance polynomiale. Alors il existe une
suite de réels (Cy),~, telle que pour tout L € N*, on obtient un développement de l'erreur de la forme :

E[f (X)]-E[f (XZI)] =C1h+ Coh? 4+ -+ CLh* + O (hL'H) .

On en déduit que :
3C < +o0, Y (0,T), [E[f(X0)] - E[f (X])]] < Ch.

Ce dernier résultat reste vrai en supposant simplement que les coefficients b et o sont C3 avec des
dérivées bornées et f une fonction C? dont les dérivées sont & croissance polynomiale. Dans le cadre
non-dégénéré (sous certaines conditions d’ellipticité ou d’hypoellipticité uniformes), Guyon [30] montre
qu'il est méme possible de choisir f comme une distribution tempérée ou E[f (X;)] (respectivement
E [ f (Xth)]) s’intérpréte alors comme 'action de la distribution sur la densité de X; (respectivement X}*),
et de conserver une vitesse faible de convergence en O(h). Quoi qu’il en soit, il existe une abondance de
résultats dans le cadre régulier.

Le cas des coefficients non-réguliers, quant a lui, a rarement été envisagé. Dans le cadre de coeffi-
cients bornés non-dégénérés, Mikulevicius et Platen [68] prouvent que, sous ellipticité uniforme, lorsque
les coefficients sont a-holdériens par rapport aux variables spatiales et a/2-holdériens par rapport a la
variable temporelle avec a € (0,1), E[f(Xr)] est approximée avec un ordre % par E[f(X})] quand la
fonction test f est C? avec des dérivées secondes a-holdériennes. Dans le cas de bruit additif (i.e. le
coefficient de diffusion est constant), Kohatsu-Higa, Lejay et Yasuda [58], prouvent que pour f de classe
C3 avec des dérivées a croissance polynomiale, la convergence se maintient avec un ordre 1/2— lorsque

n=d>2 (resp. 1/3— quand n = d = 1) avec une dérive homogene en temps, bornée et lipschitzienne
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sauf sur un ensemble G tel que ¢ fois la mesure de Lebesgue de {z € R? : inf e |2 —y| < £} est bornée.

Une autre quantité qui traduit également I'erreur faible et qui est tout aussi utile & étudier est la
différence entre les densités de X; et X} par rapport a la mesure de Lebesgue qu’on désigne respectivement
par p(t,.) et p"(t,.) lorsque celles-ci existent :

|p(t,x) —ph(t,x)‘ .

Cette erreur correspond a (E[f (X;)] —E [f (X{)]) en choisissant f comme une masse de Dirac. Dans
le cadre de coefficients trés réguliers, Gobet et Labart [27] prouvent que la valeur absolue de la différence
des densités est bornée par une densité gaussienne multipliée par un facteur d’ordre 1. Ils supposent
que les coefficients b et o sont contintiment différentiables et bornés avec des dérivées temporelles a
lordre 1 uniformément bornées et des dérivées spatiales jusqu’a l'ordre 3 uniformément bornées. De
plus, la diffusion o est uniformément elliptique et sa dérivée temporelle & 'ordre 1 est aussi une fonction
contintiment différentiable bornée avec sa dérivée spatiale & 'ordre 1 uniformément bornée.

Dans un cadre moins régulier, Konakov et Menozzi [60] prouvent que la valeur absolue de la différence
des densités est bornée par une densité gaussienne multipliée par un facteur d’ordre §— lorsque les
coefficients sont uniformément elliptiques, bornés et §-holdériens en temps et a-héldériens en espace.
Frikha [22] traite des EDS unidimensionnelles homogénes en temps, impliquant éventuellement un terme
de temps local en plus d’un coefficient de dérive borné mesurable et d’un coefficient de diffusion borné
uniformément elliptique et a-héldérien. Il prouve que la valeur absolue de la différence des densités est
inférieure & une densité gaussienne multipliée par un facteur d’ordre 5.

Les derniers travaux dans ce domaine sont ceux de Suo, Yuan et Zhang [83]. Ils étudient dans un cadre
multidimensionnel des EDS avec bruit additif et un coefficient de dérive homogéne en temps avec au plus
une croissance linéaire et satisfaisant une condition de régularité de type a-hdldérienne intégrée contre
une certaine mesure gaussienne. Lorsque ce coefficient a une croissance sous-linéaire (et sous certaines
restrictions sur ’horizon temporel lorsqu’il a une croissance linéaire), ils prouvent une convergence de la

norme L' de la différence des densités, qui représente une convergence en variation totale, d’ordre g-

1.1.4 Méthodes de Monte-Carlo multi-pas

Les simulations Monte-Carlo sont largement utilisées afin de déterminer la valeur de E [f(X7)]. L’estimateur
le plus simple de cette quantité reste la moyenne des valeurs f(X7) & partir de la simulation de X;’h

N . R
du schéma de R trajectoires indépendantes. En notant Y l’estimateur, on a Y = % o f (X;Jh). Sous
r=1
réserve de régularité sur les coefficients de dérive b et de diffusion ¢ ainsi que la fonction f, lerreur
. . 2
quadratique moyenne (MSE) de l'estimateur Y qui est égale & E {(Y —-E[f (XT)}) } est de la forme

asymptotique suivante :
MSE ~ ¢;R™! + coh?

oll ¢; et co sont des constantes positives. Le premier terme correspond & la variance de Y issue de
I’échantillonnage Monte-Carlo et le second terme correspond au carré de l'erreur faible introduite par la
discrétisation du schéma d’Euler-Maruyama. Ainsi pour une précision €, une erreur quadratique moyenne
en O(e?) nécessite que R = O(e~?) et h = O(¢). Nous obtenons donc un cofit en O(e=3).

Giles [24] propose une méthode de Monte-Carlo multi-pas (MLMC) qui permet de réduire le cotit a
@) (6_2 log (6)2) voire O (6_2). Dans sa forme la plus générale, la méthode de Monte-Carlo multi-pas
utilise un nombre de niveaux de discrétisation £ = 0,1,..., L avec £ = 0 représentant le niveau le plus
grossier et £ = L le niveau le plus fin de discrétisation. On choisit une suite géométrique de différents
pas de temps (hg = 27£T)O<Z<L avec hy, le plus petit pas de temps correspondant au pas de temps h

initial, qui détermine la taille du biais issu de la discrétisation d’Euler-Maruyama. La construction de
Iestimateur MLMC repose alors sur I’égalité suivante :

e 7 (x8)] s (k)] + o s () = (k)]
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Il s’agit donc d’estimer indépendamment chacune des espérances des différences de maniére & minimiser
la variance totale pour un cotit de calcul donné. On peut alors utiliser I’estimateur suivant :

. 1 & ho Lo & rhe 6rhoy
e S e 3 S () ()

ou Ry € N* correspond au nombre de tirages pour le niveau de discrétisation ¢ € {0,...,L} et Xgir’h"’
représente la r-éme approximation au niveau £ de X parmi Ry tirages. L’essence de cette approximation

est que la quantité f (Xé’r’h‘ ) —f (Xé’r’he’l) provient de deux approximations discrétes avec différents

pas de temps mais a partir de la méme trajectoire brownienne. On implémente donc facilement cette
méthode en commencant par construire les accroissements browniens pour la simulation de la trajectoire

discréte permettant d’évaluer f (Xf}’r’h"] ) et en les additionnant ensuite par groupes de 2 afin d’obtenir

les accroissements browniens discrets permettant d’évaluer f (Xé’r’h’"l). On rappelle ici le Théoréme de
Giles [24] qui donne la complexité de Iestimation MLMC :

Theorem 1.1.3. Soit f (X7) une fonctionnelle de la solution d’une EDS et f (Xfp’h“> son approzimation

Ry
au niveau £. On suppose qu’il existe des estimateurs indépendants Yy, = R% > (f (X%T’h£> —f (X;’T’he’l)>

r=1

issus de Ry tirages Monte-Carlo et des constantes positives «, 3,7, ¢1, ¢, c3 telles que o > min (3,7) et :
1 B[ (xf) - f(XT)H < e1hg,

s[r(xk)]. oo

2. ElY] = E{f (nghf) —f(X[f’hlfl)}’ ?>0,

3.V, < cszlhf ou Vi fait référence a la variance de ’échantillon Yy,

4. Cp < @,Rgh[v ou Cy fait référence a la complexité de Y.
Alors il existe une constante positive c4 telle que pour tout € < e™', il y a des valeurs L et Ry, pour
lesquelles Uestimateur Monte Carlo multi-pas Y = ZL: Y, admet une erreur quadratique moyenne bornée

£=0
strictement par €2 et sa complexité C est bornée par :

646727 B >

C << cae?log(e)?, B=y
cae 27OR e 0 < B <.

-1
En effet, pour assurer un biais inférieur a §, il suffit de choisir L tel que : L = loli(gem) + O(1) quand
L

¢ — 0. Comme la variance totale de Pestimateur Y est > Rleg alors le cotit de calcul est proportionnel
£=0

L

ay Rghgl. Bien qu’on utilise différents niveaux avec différentes erreurs de discrétisation pour estimer
£=0

I’espérance de f (qu"i)7 le biais dépend de la précision du niveau le plus fin L. Pour un schéma d’ordre

fort 1/2, dans le cas d’un schéma d’Euler par exemple o @« = v = § = 1, on a une complexité en

@) (6*2 log (6)2). En revanche, pour un schéma d’ordre fort supérieur strictement a 1/2; on obtient une

complexité en O (6_2) comme pour une méthode de Monte Carlo sans biais.

Il est maintenant clair que efficacité de la méthode MLMC repose sur l'ordre de convergence forte
de la discrétisation. Utiliser le MLMC avec la discrétisation de Milstein qui atteint 'ordre fort 1 pour

les EDS scalaires permet d’améliorer la complexité en se débarassant du (log (e)2>. Toutefois, ce gain en
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convergence n’est pas sans contraintes. En effet, le schéma de Milstein nécessite la simulation des aires
de Lévy pour lesquelles il n’existe pas de méthode efficace connue sauf en dimension 2. Giles et Szpruch
[26] construisent alors un estimateur MLMC antithétique, permettant de négliger les aires de Lévy en
utilisant le schéma de Milstein tronqué suivant :

Kl =Xh 40 (b X8 ) Bt o (b, XL ) (Wi, = Way)
1A X . , , .
+ 5203 000 (4 X0 ) (Wi, = 12,) (Wh,, = Wi,) = Ly=mh) (1.1.5)
j=1m=1

ainsi que le couplage antithétique suivant :
A 1 A . N
Vim g (7 (50 1 (%57)) = s (5)

L bk T R . - S0h . .
ot X" est obtenu & l'aide du méme schéma numérique que X;"*, mais en transposant les paires
d’accroissements browniens successifs. Ce schéma avec couplage antithétique permet alors d’obtenir un
estimateur multi-pas corrigé avec une variance qui décroit en fonction du niveau £ au méme ordre que la

différence f (X'é””) —f (X’é’he’l) calculée avec le schéma de Milstein. Ils obtiennent alors une variance

MLMC en O(h?) pour des fonctions f réguliéres. Cela permet donc & la variance de décroitre a 'ordre
B = 2 tandis que o = 1 = 7 et ainsi d’atteindre une complexité en O(e~2).

1.1.5 Contribution de la thése

Dans le chapitre 2 de cette thése, nous nous intéressons a la discrétisation d’Euler-Maruyama d’une EDS
d-dimensionnelle avec un coefficient de diffusion constant et un coefficient de dérive b : [0, 7] x R? — R4
mesurable borné par rapport aux variables d’espace définie par :

t
Xt:X0+Wt+/ b(s, X,)ds, te0,T).
0

L’intérét porté aux EDS avec des coefficients non-réguliers découle notamment du domaine des mathéma-
tiques financiéres, ot ’on cherche a modéliser par exemple un processus de prix d’actions dont la tendance
change radicalement lorsqu’un facteur baisse par rapport & une valeur seuil, ou bien en théorie du controle
stochastique lorsque ’on choisit un processus de controle qui minimise le cofit actualisé attendu.

Nous utilisons le schéma d’Euler-Maruyama avec une randomisation de la variable temporelle afin
de nous débarrasser de toute hypothése de régularité de la dérive par rapport a cette variable. Nous
définissons alors l'interpolation continue du schéma avec pas de temps h € (0,7] comme suit :

t
X" :X0+Wt+/ b(égs,th) ds, te[0,T) ourh=[s/hlh et €, =]|s/h;
; ’

avec (0x), elo|Z]] des variables aléatoires indépendantes et identiquement distribuées suivant la loi uni-

forme sur [kh, (k+1)h] et indépendantes de (Xo, (Wt)tzo)' Pour s € (0, ], les variables 7 et ¢, représen-

tent respectivement le dernier instant de discrétisation avant s et 'indice correspondant a l’intervalle
temporel s € [kh, (k+ 1)h) tel que k < |T/h] — 1.

Pour ¢ > 0, nous notons j; et ul' les lois de probabilités respectives de la solution X; et de sa discréti-
sation d’Euler-Maruyama X[ avec 1o = pub. Nous étudions alors I'ordre de convergence de la distance
en variation totale entre i et ul'. Pour ¢ > 0, nous montrons que j; et u? admettent des densités p(t, .)
et p(t,.) par rapport a la mesure de Lebesgue et par conséquent, notre approche revient a étudier la
vitesse de convergence de la norme L' de la différence entre les densités p(t,.) et p*(t,.). Pour ce faire,
nous faisons appel aux formules de Duhamel vérifiées par chacune des densités.

Nous commengons par prouver une convergence faible en variation totale d’ordre 1/2 lorsque b est
uniquement mesurable bornée :
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Theorem 1.1.4. Supposons que la dérive b : [0,T] x RY — R? est mesurable bornée, alors :

T h
3C < +o0,Yh € (0,T),Vk ﬂo, {hﬂl o ek = iy < CVh.

Ensuite, lorsque nous supposons plus de régularité sur le coefficient de dérive, a savoir que ses dérivées
spatiales au sens des distributions sont L” en espace uniformément en temps pour un certain p > d, nous
améliorons la convergence en variation totale pour atteindre un ordre 1 (& un facteur logarithmique pres)
au temps terminal 7T :

Theorem 1.1.5. Supposons que la dérive b : [0, T]xR? — R est mesurable bornée. Supposons également
que supyepo, ) ||V -b(t, )| e < +00 pour un certain p € [d, +00] ou bien sid = 1, sup,¢jo 7y [|0:b(¢, )|l py <
+o0; o V- b(t,.) et 9,;b(t,.) sont respectivement la divergence spatiale et la dérivée spatiale de b au sens
des distributions. Alors :

- T N C
3C < +00,Vh € (0,7, Vk |[o, {hﬂl o wn = ey < N (1 +In(k)) h.

Supposons que Xy admet une densité réguliére en plus de la régularité supposée sur b, alors nous
améliorons la vitesse de convergence précédente en éliminant le préfacteur \/%

Nous étudions aussi & travers la transformation de Lamperti 'application de ces théorémes a des
EDS unidimensionnelles avec un coefficient de diffusion o non constant. Nous complétons notre analyse
théorique par des expériences numériques.

1.2 Equations différentielles stochastiques de type McKean-Vlasov

Il existe un lien étroit entre certaines Equations aux Dérivées Partielles, les problémes physiques dont
elles sont issues et les EDS associées. L’EDP décrit un comportement moyen macroscopique et I'EDS
un comportement microscopique et aléatoire. Nous pouvons traduire cette relation en des méthodes de
résolution approchée pour certaines EDP, fondées sur des simulations de processus de diffusion. Cette
méme idée a permis de montrer que les mesures empiriques de certaines familles de processus de diffusion
en interaction faible approchent la solution d’EDP non linéaires. Ceci a donné naissance aux méthodes
dites particulaires probabilistes.

On appelle processus ou diffusions de type McKean-Vlasov des processus stochastiques qui peuvent
étre décrits par des EDS de la forme :

¢ ¢

Xt=X0—|—/ b (s, ps, Xs) ds—|—/ o (s, s, Xs) dWs,
0 0

ot :L:(Xt)

(1.2.1)

Ces processus sont des diffusions dites non linéaires au sens de McKean car les coefficients présentent la
particularité de dépendre de la loi de la variable aléatoire X;, et non seulement de sa valeur. Ces EDS
ont initialement été étudiées par Henry McKean dans le cas particulier de I’évolution temporelle de la
distribution de particules chargées dans un plasma (modéle de Vlasov). Depuis, les EDS interviennent
dans de nombreux champs d’application comme la physique, les neurosciences et la finance.

A Texception de quelques cas trés particuliers, ces EDS ne peuvent étre résolues explicitement. On
fait alors appel a la théorie de champ moyen. C’est une approche efficace qui permet de passer d’une
description macroscopique d’un phénomeéne physique ot chaque particule ressent 'influence de toutes les
autres, aussi éloignées soient-elles, a une description microscopique décrivant le comportement de ces par-
ticules en interaction. Les méthodes de particules & champ moyen peuvent alors étre considérées comme
une linéarisation stochastique d’équations non linéaires au sens de McKean. Intervient alors la limite
de champ moyen dans laquelle le nombre de particules qu’on notera dorénavant N devient trés grand
(formalisé par ’étude asymptotique N — +00), mais au sein duquel les interactions entre particules sont
suffisamment faibles pour que les forces s’exercant sur une particule donnée restent finies a la limite.
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Une procédure de linéarisation de 'EDS (1.2.1) consiste a introduire N copies ((XZN) )
t20 /) 1<i<N

dirigées par N mouvements browniens indépendants ((Wf) t>0) , et dans lesquelles la loi p; est
20/1<i<n

N
remplacée par la mesure empirique p¥ = % >0 XiN On utilise cette derniére car dans un cadre ou
i=1 ¢

les particules sont indépendantes et identiquement distribuées, la mesure empirique converge vers la loi
commune d’aprés la loi des grands nombres : pl¥ fournit alors une bonne notion de "densité de particules".
On dispose donc du systéme de particules en interaction suivant:

t t
XZ’N :Xé—|—/ b(s,ui\[,X;’N) ds—|—/ o(s,uiv,Xé’N) dW¢,
0 0

1 N
N
N E 1: 5Xf*N'
im

On se pose alors ces deux questions :

(1.2.2)

e Sommes-nous en mesure de déterminer la loi des positions des particules & un temps ultérieur ¢

connaissant les positions des particules au temps initial ¢ = 0 dans la limite ot N tend vers 'infini
?
e Si on suppose que les états (Xé)1 <i<n des particules au temps initial £ = 0 sont indépendants,
est-ce que cette indépendance reste vraie aux temps ultérieurs dans la limite ott V tend vers 'infini
? On parlera alors de propagation du chaos.

1.2.1 Propagation du chaos et analyse de ’erreur forte de discrétisation en
particules

L’approximation du processus non linéaire par les systémes de particules décrite ci-dessus est généralement
rendue valide par un résultat de propagation du chaos : lorsque le nombre de particules augmente, la
mesure empirique ;¥ échantillonne de mieux en mieux la loi ;. L’intérét des méthodes particulaires
réside donc dans cette convergence : nous sommes en mesure d’approcher la loi de la solution d’équations
de McKean & l’aide de la mesure empirique du systéme a N particules lorsque 'interaction entre deux
particules données qui est d’ordre % disparait, si bien que leurs trajectoires deviennent indépendantes.
On obtient alors des vitesses de convergence du systéme de particules vers le processus limite. Le
premier résultat apparait dans le cours fondateur de Sznitman [84] ou il étudie des EDS non linéaires au
sens de McKean avec des coefficients qui sont réguliers et ol la mesure intervient de fagon linéaire au

travers d’une intégrale :
o
(7)) Gmar=s (s [ samian.s).

La fonction f est lipschitzienne et la fonction ¢ est lipschitzienne & croissance linéaire par rapport a ses
deuxiéme et troisiéme variables uniformément en temps. Sznitman couple alors la particule XV avec le
processus X* qui est solution de (1.2.1) ot le mouvement brownien W est remplacé par W et X, par
X}, En exploitant ce couplage, il prouve que I'ordre fort de convergence est en O (N -1/ 2) :

Theorem 1.2.1. Pour tout i € [1,N] :

2

c
< —.
- N

3C < +00, YN €N*, E| sup ‘XZ’N —Xi
te[0,7]

Il aura fallu attendre plusieurs années et I’arrivée de la théorie des dérivées par rapport aux mesures,
notamment la L-dérivée et qui a été introduite pour les jeux a champ moyens par P. -L Lions dans
ses cours au Collége de France [66], pour étendre ce résultat de convergence forte. Szpruch et Tse [79]
généralisent alors ce résultat de propagation du chaos a des EDS dont les coefficients sont homogénes en
temps et ne dépendent pas nécessairement de la mesure au travers d’une intégrale. Ils prouvent, dans un
cadre trés régulier, qu’en moyenne la distance de Wasserstein quadratique sur C ([O7T] X Rd) entre les
mesures empiriques de XV et X* est d’ordre O (N~1/2) :
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Theorem 1.2.2. On suppose que la loi initiale de Xo admet des moments d’ordre 12 finis. De plus,
on suppose que b et o appartiennent ¢ Mgy (Rd X Py (Rd)) ot Po (Rd) désigne l’espace des mesures de
probabilité de carré intégrable et Mgy (Rd X Po (Rd)) désigne l'espace des fonctions 3 fois différentiables
en espace et en mesure (pour la notion de L-différentiabilité introduite plus haut) avec des dérivées a tous
ordres bornées et lipschitziennes. On obtient alors :

| N 4 | N ' o c
3C < 400, YN € N, E»%(MQNEQW> <E[N§j<mm(m—X#ﬂ> < -
=1

i—1 \t€[0,T]

On peut alors déduire du Théoréme 1.2.1 que pour toute fonction ¢ lipschitzienne, ’erreur quadratique
moyenne se comporte en O (N _1) :

(1.2.3)

=1

N 2
. 1 LN\ 1
3C < 400, VN € N*, tes[%%]ﬂi <N;S@(Xt ) E[SD(Xt)]) <

Lorsque les coefficients des EDS ne satisfont plus les conditions classiques de type Lipschitz, on parle de
problémes de McKean singuliers. On cherche alors a exploiter la structure particuliére de chaque type
d’interaction pour montrer la propagation du chaos. Des EDS de McKean singuliéres qui reviennent
souvent en finance ou en mécanique des fluides sont les EDS unidimensionnelles ot u; intervient dans les
coefficients au travers de sa fonction de répartition F'(¢,.). Elles sont de la forme suivante :

&:&+AAWQ&»®+AJWQ&DM@

F(t,z) =P (X, <z) V(t,z)€[0,T] x R.

(1.2.4)

On dit du systéme de particules associé qu’il interagit a travers le rang. On 'appelle plus communément
en anglais modéle Rank-based. Kolli et Shkolnikov [56] prouvent alors une propagation du chaos avec
vitesse optimale en O (N -1/ 2) pour ce type d’EDS lorsqu’ils supposent que :

e Les positions initiales (Xé) du systéme particulaire sont indépendantes et identiquement

1<i<N
distribuées suivant une loi & densité bornée avec des moments d’ordre (2 + 1) finis pour un certain

n > 0.

e Les coefficients A et o sont différentiables avec des dérivées localement holdériennes.

1.2.2 Analyse de l’erreur faible de discrétisation en particules : Biais

On a vu plus haut que la vitesse de convergence de l'erreur quadratique moyenne (1.2.3) est du méme
ordre que l'erreur statistique et on se demande alors si le biais converge plus rapidement. L’idée est de
dresser une analogie entre la discrétisation en nombre de particules et la discrétisation en temps des EDS
a laide du schéma d’Euler-Maruyama ou la vitesse forte de convergence se comporte généralement en

o (\/E) et la vitesse faible de convergence en O (h).

L’intérét pour le biais introduit par les approximations particulaires est d’abord motivé par une efficac-
ité numérique. Nous avons observé via des simulations numériques que le biais se comporte généralement
en O (N~') méme pour des EDS de McKean singuliéres (cf. a la section numérique 3.3 du chapitre 3).
De plus, si 'on suppose que le biais se comporte en O (N*I) au lieu de O (Nfl/z), alors on réduit le
cotit algorithmique. En effet, simuler v/N copies indépendantes d’un systéme a v/N particules entraine
le méme ordre d’erreur O (N -1/ 2) qu’effectuer une seule simulation d’un systéme avec NV particules mais
induit une réduction de cotit de O (N 2) ao (N 3/ 2) quand la simulation de I'interaction a un cotit quadra-
tique. On peut expliquer tout cela comme suit :

Soit ¢t € [0,T] et p U'indice des VN simulations indépendantes. On commence par une décomposition
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biais-variance de 'erreur quadratique moyenne :
L YN YN . 2
—> = xpYN) < E [ (X}

= (B[o (X)) -Elo (a1)]) +E | | 5 XX ¢ (0) ~E[p (x1V7)]

Le terme du biais au carré contribue en O (N *1) car on rappelle qu’on dispose d’un systéme de v N
particules. Concernant le terme de variance, on tire avantage de l'indépendance des v/ N simulations et

on le réécrit sous la forme suivante:

\/N ) 1
o (e e ) s (0]

2

L’espérance globale contribue en O (N -1/ 2) et comme on multiplie par ﬁ alors la variance contribue

au total en O (N'). Par conséquent, I'erreur quadratique moyenne se comporte en O (N~'). Ainsi
pour une précision €, une erreur quadratique moyenne en O (62) nécessite que N = O (6’2). Le biais du

systéme & v/ NN particules nous cotite donc €' mais l'interaction des particules ne nous cofite dorénavant

que N au lieu de N2. On finit alors avec un cotit total en €2 au lieu de e .

L’ordre de convergence faible de la discrétisation particulaire des diffusions non linéaires au sens
de McKean a récemment fait I’objet de plusieurs études. On cite tout d’abord les travaux de Mischler,
Mouhot et Wennberg [67] qui prouvent pour une fonction ¢ lipschitzienne et ayant une certaine régularité
Sobolev que l'erreur faible se comporte en O (N *1) :

1N ¢
E {w (Xt )} - / p(r)p(dr)| < =

3C < 400, VN € N*,  sup N

te[0,T)

<

lorsque le coefficient de dérive b est lipschitzien avec une dépendance linéaire par rapport a la mesure, et
le coefficient de diffusion ¢ ne dépend ni de la mesure ni du temps et est uniformément elliptique. Quand
n = d, Chassagneux, Szpruch et Tse [13] établissent un développement du biais en nombre de particules,
semblable au développement de ’erreur faible en pas de temps h établi par Talay et Tubaro plus haut
(cf. au théoréme 1.1.2). Ainsi, pour k € N*, ils obtiennent que :

k—1
3C,...,Cr 1 < 400, VN € N*| E[@(,u?)] — @ (ur) —le(\?jJrO (]\}’“) ,
=
lorsque les coefficients b et o sont homogeénes en temps et trés réguliers. En effet, ils supposent que b et
o sont différentiables (2k + 1)-fois par rapport aux variables spatiales et a la mesure (pour la notion de
L-différentiabilité introduite plus haut) et o est bornée. De plus, la valeur initiale X, admet un moment
d’ordre (2k+1) fini. Ils supposent la méme régularité pour la fonction test ® sur l'espace des probabilités
sur R? et oul la mesure n’intervient pas forcément de facon linéaire au travers d’une intégrale. Sous des
conditions d’ellipticité uniforme, Chaudru de Raynal et Frikha [14] obtiennent, quant a eux, le résultat
de convergence faible suivant :

3C < +oo, YN €N, [E[® (u})] — @ (ur)| <

lorsque la fonction test ® sur I’espace des probabilités sur R% admet deux dérivées fonctionelles linéaires
qui sont holdériennes et bornées. Ils supposent, de plus, que les coefficients co* et b sont bornés, glob-
alement holdériens par rapport aux variables spatiales et admettent deux dérivées fonctionnelles linéaires
holdériennes et bornées par rapport a la variable de mesure. La dérivée de Lions correspond & la dérivée
spatiale de la dérivée par rapport & la variable qui apparait lors de cette dérivation linéaire.
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1.2.3 Echantillonnage antithétique

Par analogie avec la discrétisation temporelle, on peut se demander si la variance de la différence entre
une fonctionnelle de la mesure empirique d’un systéme & 2N particules et la méme fonctionnelle de celle
du systéme & N particules peut-étre réduite par une approche antithétique. Il s’agit alors de générer
deux systémes a IV particules tous deux construits & partir des couples i.i.d. de conditions initiales et

mouvements browniens (X4, W), . _, . comme suit :

e le systéme a N particules (X;?%) . généré par la famille de couples i.i.d. (X4, W%, _._
1)/ 1<i< <i<

N

e le systéme & N particules (XlT 2) généré par la famille de couples i.i.d. (XéVH, WN“)

>1<i<N 1<i<N’
Soit une fonctionnelle ®. Afin de mesurer la pertinence de la technique d’échantillonnage antithétique

pour la réduction de variance, on calcule la variance de la différence entre ® (u2TN ) et la moyenne de
® (u¥ (1)> et ® (MZJY (2)> pour les deux échantillons. Szpruch et Tse [79] montrent que cette variance se

comporte en O (ﬁ)

Theorem 1.2.3. On suppose que la loi initiale de ’EDS admet des moments d’ordre 8 finis et que
o ¢ M} (Pg (Rd)) ou Mk (732 (Rd)) désigne ’espace des fonctions différentiables jusqu’a l'ordre 4 au
sens des dérivées fonctionnelles linéaires et ot chaque dérivée est a croissance polynomiale. Alors :

3C < +00, YN €N, Var [«b (u2N) — % (2 (1) + 2 (u%)))} < %

D’autre part, lorsque I'on discrétise en temps les EDS, on obtient un développement de 'erreur faible
en fonction du pas de discrétisation h du schéma d’Euler-Maruyama et au travers des méthodes de
Monte Carlo multi-pas introduites par Giles [24] et décrites plus haut, on réduit la complexité de @ (ur)
& précision donnée. On se demande alors si on dispose de méthodes analogues mais par rapport au
nombre de particules et qui combinent aussi I’échantillonage antithétique afin de faire décroitre plus vite
la variance. Une étude encourageante sur le MLMC antithétique dans le contexte d’EDS non-linéaires
au sens de McKean a été introduite par Haji-Ali et Tempone [35]. Szpruch et Tse [79] prouvent alors
un résultat portant sur la complexité de la méthode MLMC antithétique analogue au résultat de Giles
mais pour les particules. Ils construisent lestimateur MLMC antithétique Z a partir de niveaux de
discrétisation £ € {0, ..., L} et la suite géométrique Ny = 2¢ tels que :

1 & L1 & 1
A m, N - £m,Ng\ = £m,Ng\ £,m,Ng_y
2o g () + 3o 5 3 [o () - (o () -0 ()
m= =1 m=
ot My € N* correspond au nombre de tirages pour le niveau de discrétisation £ € {0, ..., L}. Ils obtiennent

alors le résultat suivant :

Theorem 1.2.4. Soit ®(ur) une fonctionnelle de la loi d’'une EDS non linéaire au sens de McKean et
Z son estimateur MLMC antithétique. On suppose que la loi initiale de Xy admet des moments d’ordre
12 finis. De plus, on suppose que b et o appartiennent a My (]Rd X Py (Rd)) et & € My (732 (Rd))
ot My (732 (Rd)) désigne l’espace des fonctions 4 fois différentiables en mesure (pour la notion de L-
différentiabilité introduite plus haut) avec des dérivées a tous ordres bornées et lipschitziennes. Alors il
existe des constantes positives ¢y, co telles que pour tout € < e™1, il y a des valeurs L et My pour lesquelles
Uestimateur Z admet une erreur quadratique moyenne bornée strictement par €2 :

E [Z - & (MTIY)} < 6162

et sa complexité C' est bornée par :
C < cpe ?log(e)?.
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1.2.4 Discrétisation temporelle

En pratique, th‘ N e peut étre calculée de maniére exacte. On construit alors, & nouveau, un schéma

d’approximation sur lintervalle [0,7] du systéme de particules (1.2.2). On se donne une subdivision

(tx = kh), efo.| £ ]] avee h comme pas de temps et on approxime notre solution aux points de la subdivision
LR

par le schéma d’Euler-Maruyama défini, pour chaque i € [1, N], par :

i,N,h i,N,h N,h 3-i,N,h N,h 5-i,N,h ; i
XV = XN (il XY ) b o (XY (WL, - W) (1.2.5)
N,h N i,N,h
ou py = % Z:l 1) XiNh représente la mesure empirique de X, ". Pour effectuer les preuves de conver-
i=

gence, nous introduisons l'interpolation temporelle continue du schéma d’Euler-Maruyama définie par :

¢ t
XENh _ i / bl " XN ds + / o (el XV aw, (1.2.6)
s 0

0 TiL 9 TiL 9 T}

avec 7' = |s/h|h et t € [0, T].

Bossy et Talay [9] étudient Papproximation numérique de solutions d’EDS non linéaires au sens de
McKean unidimensionnelles avec des coefficients homogénes en temps et ot la mesure intervient de fagon
linéaire & travers une intégrale, de la forme suivante :

X, =Xo+/ot (/Rf(Xs,y) dus<y>) ds+/0t (/Rgm,y) dus(y>) aw.,.

Les fonctions f et g sont supposées uniformément bornées sur R?, f est globalement lipschitzienne et
g admet une borne inférieure strictement positive ainsi que des dérivées partielles & 'ordre 1 bornées
uniformément. De plus, soit la loi initiale est une mesure de Dirac, soit elle admet une densité continue
qui a des queues de distribution gaussiennes. Sous ces conditions de forte régularité, ils prouvent que
Iespérance de la norme L' de la différence des fonctions de répartition de X; et XZ’N’h se comporte en

@ (Tlﬁ + \/E) Les simulations numériques montrent que ce résultat est optimal en nombre de particules

mais que la dépendance en le pas de temps est plutot en k. Antonelli et Kohatsu-Higa [2] démontrent ce
résultat par la suite dans un cadre d’hypothéses comparable.

Bossy [8] prouve cette vitesse de convergence optimale en O (ﬁ + h) pour des EDS non linéaires

ou la mesure intervient & travers la fonction de répartition du processus. Plus spécifiquement, il s’agit
des lois de conservation scalaire visqueuses de la forme :

t
X, = Xo + oW, +/ M (5, X)) ds
0
ou F(t,.) représente la fonction de répartition de X; et \ est la dérivée d’une fonction A : [0,1] — R de

classe C'. Sous des conditions de régularité sur la loi initiale ainsi que A, elle obtient le résultat suivant :

Theorem 1.2.5. On suppose que A est C3, que la fonction de répartition de Xy qu’on note Fy est
C? bornée avec des dérivées premicre et seconde bornées par rapport a la variable d’espace et il existe
M,C,B >0, a > 0 tels que |0, Fy(z)] < avexp (—Bx?/2) lorsque |x| > M. Alors pour tous t,h €
[0,T],n € N*:

B P 1) = P )]+ sup (B[ 1.0 - Fle.o)[]) = © (\}N ; h>

\ . . . .. .. i N
ot FN'h représente la fonction de répartition empirique de X’ o,

Ce résultat améliore la vitesse O (Tlﬁ + \/E) obtenue précédemment par Bossy et Talay [9] dans le

cas particulier de I’équation de Burgers ott A(u) = u?/2.
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La méthode de Monte Carlo multi-indices introduite par Haji-Ali et Tempone [35] pour réduire la
variance repose sur la méthode de Monte Carlo multi-pas de Giles [24] mais combine a la fois la discréti-
sation en temps et en particules. Szpruch et Tse [79] proposent alors un deuxiéme résultat concernant la
réduction de cott pour la méthode multi-indices antithétique en utilisant estimateur Z suivant :

M,
- 27 () = 3 3 [ ) = (0 ) o () )

Ils obtiennent alors le résultat suivant :

Theorem 1.2.6. Soit ®(ur) une fonctionnelle de la loi d’une EDS non linéaire au sens de McKean et
Z son estimateur Monte Carlo multi-indices antithétique. On suppose que la loi initiale de Xy admet des
moments d’ordre 12 finis. De plus, on suppose que b appartient a My (]Rd X Py (Rd)), que le coefficient de
diffusion o est constant et que ® € My (PQ (Rd)), Alors il existe des constantes positives c1, co telles que
pour tout € < e, il y a des valeurs L et My pour lesquelles Uestimateur Z admet une erreur quadratique
moyenne bornée strictement par €2 :

B|Z-® ()| < e

et sa complezité C est bornée par :
C S 026_3

1.2.5 Contributions de la thése

Dans les chapitres 3 et 4 de cette thése, nous nous intéressons a la vitesse de convergence faible de
systémes de particules vers leurs processus limites pour deux classes d’EDS non linéaires au sens de
McKean. L’idée est de se placer dans des cas de diffusions spéciales ol nous exploitons la structure par-
ticuliére de chaque type d’interaction pour montrer un ordre de convergence faible optimal en O (% + h).

Nous obtenons, dans le chapitre 3, un premier résultat de convergence faible lorsque la dépendance en
loi des EDS non linéaires au sens de McKean intervient dans les coefficients au travers des moments. Soient
a:R" — Rp, g = (U§)1§j§n,1§l§d [0 T} x RP x R" — RnXd et b = (b )1<]<n : [O,T] x RP x R" — R"
des fonctions lipschitziennes telles que sup;cp 71(|o(¢,0,0)| + [b(,0,0)|) < +o00. Nous considérons alors
I’EDS n-dimensionnelle suivante :

X, = Xo +/Ota(s,]E[a (X,)], Xs) dW, +/Otb(s,IE[a (X,)], X,) ds, te[0,T] (1.2.7)

avec X une variable aléatoire de carré intégrable indépendante du mouvement brownien d-dimensionnel
(Wi)i>0. L’approximation particulaire de 'EDS non linéaire au sens de McKean (1.2.7) est alors donnée

par le systéme suivant :
Pourt € [0,T] et 1 <i < N,

t 1 N t N
X”V_XO+/ NZ ), XEN | awi 4+ / Z ), XN ds.

Nous définissons alors l'interpolation continue du schéma d’Euler-Maruyama avec pas de temps h € (0, 7]
du systéme particulaire associé comme suit :
Pour t € [0,T] et 1 <i < N,

t N t N
i e [ [ e () et [ (S () i) s

j=1 j=1

(1.2.8)

Nous prouvons, sous des contraintes de régularité supplémentaires sur les coefficients, que l'erreur faible
se comporte en O (% + h) :
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Theorem 1.2.7. Supposons que :

e [a diffusion o est lipschitzienne en ses p + n derniéres composantes uniformément en sa premiére
composante et telle que sup;cpo 71(|o(t,0,0)[ + [b(Z,0,0)]) < +o0,

e [es fonctions « et i sont deuz fois contindment différentiables avec des dérivées bornées jusqu’a
Uordre 2 et des dérivées secondes lipschitziennes,

e les coefficients a = oo™ et b sont globalement lipschitziens, continiment différentiables par rapport
a leurs composantes d’indices {2,...,1 4+ p} avec des dérivées lipschitziennes par rapport & leurs
p + n derniéres composantes uniformément en leur premiére composante,

o il eziste d € N*, & : [0,T] x R? x R" — R™ % tels que pour tout (t,y,x) € [0,T] x R? x R",
a(t,y,x) = 66*(t,y,x) et &,b sont continues et deuz fois contindment différentiables par rapport a
leurs n derniéres composantes avec des dérivées bornées jusqu’a l'ordre 2 et des dérivées secondes
lipschitziennes par rapport & leurs n derniéres composantes uniformément en leurs 1+ p premiéres
composantes.

Alors :

3C < o0, Vhe (0T, YN EN',  sup E [y (x| -EW (x0)| < © (;Jrh).

Nous prouvons ce résultat en utilisant ’'EDP de Feyman-Kac associée. Bien entendu, nous ne tirons
pas avantage de la réduction de cotlit expliquée plus haut car la complexité du calcul de I'interaction est
linéaire en le nombre de particules. Néanmoins, ce résultat peut étre considéré comme une premiére étape
avant d’aborder des interactions plus générales qui pourraient nécessiter des outils plus avancés comme
la master équation pour les jeux a champ moyens introduite par Lions [66].

Nous complétons notre analyse théorique par des expériences numériques. Ces derniéres confirment le
comportement en O (N _1) de l'erreur faible méme pour des EDS de McKean singuliéres. Nous vérifions
aussi sur ces mémes EDS que la variance antithétique décroit, dans les bons cas, en O (N _1).

Dans un cadre plus singulier, nous obtenons, dans le chapitre 4, un second résultat de convergence
faible lorsque la dépendance en loi intervient dans les coefficients au travers de la fonction de répartition.
Soit A : [0,1] — R une fonction C' de dérivée A : R — R et ¢ > 0. Nous considérons alors 'EDS
unidimensionnelle (n = d = 1) suivante :

t
X, = Xo+ oW, AF (s, X)) ds, te[0,T
p= X+t [ AF(.X) ds te0.7] 2o

F(s,z) =P(X; <=z), V(s,z)€[0,T] xR.

Nous supposons que Xy admet la fonction de répartition Fy. Pour ¢ > 0, nous montrons que la loi y; de
X; admet une densité p(t,.) par rapport a la mesure de Lebesgue. Nous déduisons par la suite que la
fonction de répartition de X; est solution faible de la loi de conservation scalaire visqueuse suivante :

2

OF(t, ) + 0, (A(F(t,2))) = T0 P (1),

(1.2.10)

N
En approchant F(t, z) par la fonction de répartition empirique FV (t,z) = % > l{Xi,n<x} et en effectuant
i=1 =

une légére correction sur le coefficient de dérive A\, nous introduisons le systéme particulaire associé :

X;’N =Xy +oW¢ +/ AN § I{Xg‘,N<X:1.N} ds, 1<i<N,tel0,T]; (1.2.11)
0 A PULX
Jj=1
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ot pour 1 <4 < N, le coefficient A(i/N) est approché par :

)\N(z’):N(A (;7) —A<i]_vl)>. (1.2.12)

Cette modification de la dérive est motivée par le fait que lorsque nous disposons de particules ordonnées

N
yt < y? < - < y" alors la dérivée au sens des distributions de z +— A ([{, > Ly <z}> correspond &

T N Z AN (i )1{y i<z} et non pas (lorsque A n’est pas affine) a x N Z A ( ) 1{yi<zy- Comme notre

analyse de lerreur est fondée sur une comparaison entre la formulation de Duhamel de P'EDP (1.2.10) et
la formule de Duhamel perturbée satisfaite par la fonction de répartition empirique de la discrétisation
d’Euler du systéme de particules, nous nous concentrons sur le systéme de particules avec une dérive
corrigée (1.2.11) pour lequel aucun terme d’erreur supplémentaire n’apparait. Concernant les valeurs
initiales (X(Z)) L<i< - Dous considérons les deux cas d’une initialisation aléatoire ou les variables sont i.i.d.
suivant la loi de X, ainsi qu’une initialisation déterministe optimale pour la distance de Wasserstein

d’indice 1 ot les variables sont égales & (Fy ' (35)), ;< n-

Nous introduisons alors la discrétisation d’Euler-Maruyama avec pas de temps h € (0,7 du systéme
de particules (1.2.11) :

t N
i,IN,h i @ .
XN = X oW +/0 AV 1{Xj,N,h<Xi,N,h} ds, 1<i<N,tel0,T]. (1.2.13)
= h

Jj=1 ¢ s

Nous prouvons alors que l'erreur faible L! entre la fonction de répartition empirique FN:"(¢,.) de
XN et sa limite F(t,.) se comporte en O (% + h). Lanorme L' de la différence entre FN:(¢,.) et F(t,.)

. R . . .. .. N.h
s’interpréte comme la distance de Wasserstein d’indice 1 entre la mesure empirique p;, ™ = % > Oyinn
i—1 t
de X;™M" et la loi pe d X
e X, et la loi p; du processus X;.

Theorem 1.2.8. Supposons que X est lipschitzienne et que les positions initiales (X8)1<i<N sont:

e soil i.i.d. avec / VFo(x)(1 — Fy(z)) de < 400,
R

e ou bien déterministes optimales avec la loi de Xy qui est a support compact.

Alors :
30, < 00, YN €N*, Vh € [0,T], supW (IE {Mi“h} ,ut) <Gy ( + h)
t<T
Afin de prouver ce résultat de convergence faible, nous avons besoin du résultat de convergence forte
suivant :

Theorem 1.2.9. Supposons que les positions initiales (X8)1<i<N sont :

e s0it i.i.d. avec / VFo(z)(1 = Fy(z)) dz < +oo,
R

+oo
e ou bien déterministes optimales avec supx/ (Fo(—y) +1 = Fo(y)) dy < +oo.
:EZl x

Alors :

3C < +00,VN € N*,  supE Wy (1), )] <
+<T

3\

De plus, si la fonction X est lipschitzienne, nous avons :

30 < +00, VN € N*, Vh € (0,T], supE {Wl (uiv’h,ut)} <cC (
t<T

+h).

2l
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Ce théoréme de convergence forte est une généralisation du théoréme de Bossy [8] cité plus haut
dans la mesure ol nous supposons beaucoup moins de régularité sur les positions initiales quand celles-ci
sont aléatoires. Nous traitons aussi le cas ou les conditions initiales sont déterministes optimales et nous
relaxons, en général, les hypothéses supposées sur A. Toutefois, Bossy prouve un résultat plus large car
’estimation porte non seulement sur la norme L' de la différence des fonctions de répartition mais aussi
sur la norme L.

Profitant de la constance du coefficient de diffusion o, nous prouvons aussi un résultat de propagation
du chaos avec vitesse optimale en O (N -1/ 2) similaire & celui obtenu par Kolli et Shkolnikov [56] plus
haut mais sans hypothése de densité bornée pour la loi initiale et en assouplissant les hypothéses sur .
Leur résultat traite d’un cas plus général et difficile car le coefficient de diffusion dépend également du
rang et nécessite donc plus de régularité sur la loi initiale et .

Theorem 1.2.10. Supposons que les conditions initiales X} sont i.i.d. et le processus (X,f)t>0 est
solution de I’EDS non linéaire au sens de McKean (1.2.9) avec le mouvement brownien (W,g)t20 remplacé

par (Wti)t>0 et Xo remplacé par X. Si X\ est lipschitzienne, alors :

. ) P
Vp,T>0, 3C <00, YNeN', Vie{l,...,N}, E| sup ‘XZ—XZ’N‘ < ON~*/2,

te[0,T]

Il est a noter que nous montrons que ces trois résultats de convergence restent vrais lorsque nous
choisissons la discrétisation en temps et en particules de 'EDS non linéaire au sens de McKean (1.2.10)
sans correction du coefficient de dérive, & savoir AV (i) remplacée par \ (i/N).

Nous complétons notre étude théorique par des expériences numériques pour le cas particulier de
I’équation de Burgers o1, a travers la transformation de Cole-Hopf, nous disposons d’une formule explicite
de la fonction de répartition F(t,.). Nous nous plagons dans le cas oit A(u) = —(1 — u)?/2 et Fy est la
fonction d’Heaviside.
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CHAPTER 2

CONVERGENCE IN TOTAL VARIATION OF THE

EULER-MARUYAMA SCHEME APPLIED TO DIFFUSION
PROCESSES WITH MEASURABLE DRIFT COEFFICIENT AND
ADDITIVE NOISE

Ce chapitre est un article écrit avec Benjamin Jourdain. Une version raccourcie a été soumise ¢ SIAM
Journal on Numerical Analysis.

Abstract

We are interested in the Euler-Maruyama discretization of a stochastic differential equation in dimension d with
constant diffusion coefficient and bounded measurable drift coefficient. In the scheme, a randomization of the time
variable is used to get rid of any regularity assumption of the drift in this variable. We prove weak convergence
with order 1/2 in total variation distance. When the drift has a spatial divergence in the sense of distributions
with p-th power integrable with respect to the Lebesgue measure in space uniformly in time for some p > d,
the order of convergence at the terminal time improves to 1 up to some logarithmic factor. In dimension d = 1,
this result is preserved when the spatial derivative of the drift is a measure in space with total mass bounded
uniformly in time. We confirm our theoretical analysis by numerical experiments.

Keywords: diffusion processes, Euler scheme, weak error analysis.



CHAPTER 2. CONVERGENCE IN TOTAL VARIATION OF THE EULER-MARUYAMA SCHEME APPLIED TO
20 DIFFUSION PROCESSES WITH MEASURABLE DRIFT COEFFICIENT AND ADDITIVE NOISE

2.1 Introduction

In numerous areas such as mathematical finance when, for example, modelling a stock price process whose
trend dramatically changes when a factor goes down a threshold value, or in stochastic control theory
when choosing a control process that minimizes the expected discounted cost, we end-up dealing with
diffusions that do not show a smooth behavior which results in Stochastic Differential Equations with
discontinuous coefficients. In the present paper, we are interested in the Euler-Maruyama discretization
of the stochastic differential equation

t
Xi=Xo+ W, +/ b(s, Xs)ds, te][0,T] (2.1.1)
0

where (W;);>0 is a d-dimensional Brownian motion independent from the initial R¢-valued random vector
Xo, T € (0, +00) is a finite time horizon and the drift coefficient b : [0, 7] x R¢ — R? is merely measurable
and bounded.

While the convergence properties of the Euler-Maruyama scheme are well understood for SDEs with
smooth coefficients, the case of irregular coefficients is still an active field of research. Concerning the
strong error, the additive noise case is investigated in [36] where Halidias and Kloeden only prove conver-
gence and in [16, 74] where rates are derived. Dareiotis and Gerencsér [16] obtain convergence with L2-
order 1/2— (meaning 1/2— e for arbitrarily small € > 0) in the time-step for bounded and Dini-continuous
time-homogeneous drift coefficients and check that this order is preserved in dimension d = 1 when the
Dini-continuity assumption is relaxed to mere measurability. In the scalar d = 1 case, Neuenkirch and
Szélgyenyi [74] assume that the drift coefficient is the sum of a C? part and a bounded integrable irregular
part with a finite Sobolev-Slobodeckij semi-norm of index x € (0,1). They prove L?-convergence with
order % A H?"f for the equidistant Euler-Maruyama scheme, the cutoff of this order at % disappearing
for a suitable non-equidistant time-grid. Note that an exact simulation algorithm has been proposed
by Etoré and Martinez [19] for one-dimensional SDEs with additive noise and time-homogeneous and
smooth except at one discontinuity point drift coefficient.

More papers have been devoted to the strong error of the Euler scheme for SDEs with a non constant
diffusion coefficient. The first result goes back to Gyongy and Krylov [31] who established convergence
in probability (without any rate) when the coefficients are continuous in space and pathwise uniqueness
holds for the stochastic differential equation. Gyoéngy [32] proves almost sure convergence with order
1/4— when the diffusion coefficient is locally Lipschitz in space and the drift coefficient locally one-sided
Lipschitz in space uniformly in time and some Lyapunov condition holds. Yan [90] investigates conditions
under which the Euler scheme converges to the unique weak solution of the SDE. In dimension d = 1,
this author also shows the L'-order 5; A SA 1%} B2 when the drift coefficient is Lipschitz in the spatial

variables and (;-Hélder in time while the diffusion coefficient is (% + «)-Holder in space and %—Hélder
in time. Still in dimension one, Gyongy and Rasonyi [33] obtain the L'-order a A % when the diffusion
coefficient is (% + a)-Holder continuous in space and the drift coefficient is the sum of a function Lipschitz
continuous in space and a function non-increasing and y-Holder continuous in space. Like in [31, 32], the
discretization only concerns the spatial variable of the coefficients while the time variable still moves con-
tinuously in the scheme analysed. In [75], Ngo and Taguchi prove L'-order 1/2 when (resp. o € (0,1/2],
when d = 1,) the diffusion coefficient is uniformly elliptic, bounded, Lipschitz (resp. (% + «)-Holder) in
space and the drift coefficient one-sided Lipschitz, bounded and with bounded variation in space with
respect to some Gaussian measure. The coefficients are assumed to be 1/2-Holder with respect to the
time variable. In a second paper [76] specialized to dimension d = 1 with time-homogeneous coeflicients,
they show L!'-order g A a under the same assumption on the diffusion coefficient and when the drift is
the sum of a bounded S-Hélder function and a bounded function with bounded variation with respect
to some Gaussian measure. When the diffusion coefficient is uniformly elliptic, Lipschitz continuous in
space, Dini-continuous in time and the drift coefficient is Dini-continuous in both variables, Bao, Huang
and Yuan [5] prove L2-convergence with an order expressed in terms of the Dini modulus of continuity.
Recent attention has been paid to the Euler-Maruyama discretization of SDEs with a piecewise Lips-
chitz drift coefficient and a globally Lipschitz diffusion coefficient which satisfies some non-degeneracy
condition on the discontinuity hypersurface of the drift coefficient. Leobacher and Szolgyenyi [65] prove
convergence with L2?-order 1/4— of the Euler-Maruyama method. This result is proved by comparison
with a scheme with L2-order 1/2 [63, 64] obtained by the Euler discretization of a transformation of the
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original SDE which permits to remove the discontinuity of the drift. In dimension d = 1, Miiller-Gronbach
and Yaroslavtseva [71] recover for each p € [1,00) the LP-order of convergence 1/2 valid when the drift
coefficient is globally Lipschitz. In higher dimension, this order 1/2 (up to some logarithmic factor) is
proved by Neuenkirch, Szélgyenyi and Szpruch [73] for the L2-error of an Euler-Maruyama scheme with
adaptive time-stepping.

Concerning the weak error, Mikulevicius and Platen [68] prove that, under uniform ellipticity, when the
coefficients are a-Hélder with respect to the spatial variables and $-Holder with respect to the time vari-
able for o € (0,1), then E[f(Xr)] is approximated with order § by replacing X7 by the Euler-Maruyama
scheme at time 7 when the test function f : RY — R? is twice continuously differentiable with a-Hélder
second order derivatives. In the additive noise case, Kohatsu-Higa, Lejay and Yasuda [58], prove that for
f thrice continuously differentiable with polynomially growing derivatives, the convergence holds with
order 1/2— when d > 2 (resp. 1/3— when d = 1) and the drift coefficient is time homogeneous, bounded
and Lipschitz except on a set G such that e~ times the Lebesgue measure of {x € R? : inf e |z —y| < ¢}
is bounded. Their approach, which consists in regularizing the drift coefficient and considering both the
stochastic differential equation and the Euler scheme for the regularized coefficient, is also applied in
[59] to the case of time-dependent, bounded, uniformly elliptic and continuous diffusion coefficients. In
[60], Konakov and Menozzi regularize both coefficients to obtain that the absolute difference between the
densities with respect to the Lebesgue measure of the solution and its Euler-Maruyama discretization is
bounded from above by a Gaussian density multiplied by a factor with order 4 —, when these coefficients
are uniformly elliptic, bounded and §-Hdélder continuous in time and a-Holder continuous in space. The
order of the factor is 2—1d— when the coefficients are bounded, uniformly elliptic, continuously differentiable
with bounded derivatives up to the order 2 in time and the order 4 in space at the possible exception, for
the drift coefficient, of a finite union of time-independent smooth submanifolds where it can be discon-
tinuous. In [22], Frikha deals with time-homogeneous one-dimensional stochastic differential equations
possibly involving a local time term in addition to a bounded measurable drift coefficient and a bounded
uniformly elliptic and a-Holder diffusion coefficient. He proves that the absolute difference between the
densities is smaller than a Gaussian density multiplied by a factor with order § in the time-step. The
latest work in this field is by Suo, Yuan and Zhang [83] who study in a multidimensional setting stochas-
tic differential equations with additive noise and time-homogeneous drift coefficients with at most linear
growth and satisfying an integrated against some Gaussian measure a-Holder type regularity condition.
When this coefficient has sublinear growth (and under some restriction on the time-horizon when it has

«

linear growth), they prove convergence in total variation with order §.

In the current paper, we consider the stochastic differential equation (2.1.1) with additive noise and
bounded and measurable drift function b : [0,7] x R — R%. We are interested in estimating the spatial
integral of the absolute difference between the densities with respect to the Lebesgue measure of the
solution and its Euler-Maruyama discretization with time-step h € (0,7]. This integral is equal to the
total variation distance between the probability measures that admit these densities with respect to the
Lebesgue measure. Note that the approximation of a Markovian semi-group in total variation distance
has been investigated by Bally and Rey [3] who apply their results to the Ninomiya discretization scheme.

To get rid with any assumption stronger than mere measurability concerning the regularity of the
drift coefficient with respect to the time variable, we consider the Euler-Maruyama discretization with
randomized time variable of (2.1.1). It evolves inductively on the regular time-grid (kh), elo.[Z]] by:

Xlrnyn = Xin + Wisnyn — Wan) + b (0k, Xit) b, (2.1.2)

where the random variables wk)ke[[o |z]] are independent, respectively distributed according to the
Lh

uniform law on [kh, (k + 1)h] and are independent from (Xo, (W;)i>0). Notice that this sequence is of
course not needed to randomize the time variable when b is time-homogeneous. To our knowledge, such
randomization techniques have been proposed so far to improve the strong convergence properties of
discretizations of ordinary differential equations [81, 82, 37, 41, 17| or stochastic differential equations
[61]. They also happen to be quite efficient in terms of weak error. Indeed, the above randomization
turns out to enable convergence in total variation distance with order 1 up to some logarithmic factor.
For s € [0,T), we denote by ¢, = |s/h| the index of the corresponding time interval s € [kh, (k + 1)h).
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s.t. k < |T/h] — 1. We consider then the following continuous time interpolation of the scheme:
t
XM= X0+ W, +/ b (5gs,th,) ds, t€[0,T] where 7" = |s/h]h. (2.1.3)
0 :

For t > 0, we denote by p; the law of X; and by ul the law of X['. We have g = pft = m. For t > 0,
according to Proposition 2.2.10 below, u; and uf admit densities p(t,.) and p"(t,.) with respect to the
Lebesgue measure. Therefore, our approach amounts to study the rate of convergence of the L'-norm of
the difference between p(t,.) and p”(t,.). We assume, in what is next, that Xy is distributed according
to a probability measure m on R? and the drift b = (b;)1<i<q : [0, 7] x R — R? is a measurable function
bounded by B < +oo when R? is endowed with the L>-norm.

The paper is organized as follows. In Section 2.2, we state our main results. We first obtain the
convergence of the weak error in total variation in O(v/h) when b is measurable and bounded. When
assuming more regularity on b with respect to the space variables, namely that the divergence in the sense
of distributions of b with respect to these variables is in L” (Rd) for some p > d uniformly with respect
to the time variable, the weak rate of convergence ||pgn — ”ZhHTv is \/% (1+1In(k))h and it improves,
at the terminal time, to 1 up to a logarithmic factor. Furthermore, when assuming more regularity
on the probability measure m in addition to the spatial regularity on b, we improve the previous weak

rate of convergence by eliminating the prefactor \/% We obtain these results by comparing the mild

equation satisfied by p(¢,.) and the perturbed mild equation satisfied by p"(t,.). We investigate through
the Lamperti transform the application of those theorems to one-dimensional SDEs with a non-constant
diffusion coefficient. Sections 2.3 and 2.4 are dedicated to the proofs of the main results in Section 2.2.
We finally provide numerical experiments in Section 2.5 to illustrate our results.

Beforehand, note that our results also apply to the more general case of SDEs with constant and non
degenerate diffusion coefficient o € R? x R%:

¢
Yt:YO—i—UWt—F/b(S,YS) ds, te€0,7T]
0

where the R%valued random variable Y, is independent from (W;),., and b:[0,7] x R — RY is

measurable and bounded. Indeed, our results remain true for this type of diffusions since the transforma-

tion (Xt = 0’1Yt)te[0ﬂ is solution to the dynamics (2.1.1) initialized by Xo = o~ 1Yj for the choice of

b(t,x) = o 'b(t,ox). The associated Euler scheme evolving inductively on the time grid (kh)ke[[o 1Z]]
fo,| Z

is defined by:

Xliryn = Xt + Wsn — Win) + 070 (56,0 X74,) b,

and we can clearly see that (O'X ,};h) 1] coincides exactly with the Euler scheme (Ykhh)k elo.1Z]]
h ‘LA

kefo,
of the process (Yt)te[o,T]- Denoting by fi; the law of Y; and by i the law of Y}* the continuous time
interpolation of the Euler scheme, we have that H/]t — ﬂ?HTV = H“t — ,ufHTV. Moreover, Lemma A.1.1

in the appendix, which relates the spatial divergences in the sense of distributions of y l;(t,y) and
x + o~ 1b(t,0x), ensures that when the drift coefficient b(t,y) satisfies the strengthened hypotheses in
Theorem 2.2.3 below, then so does o~ 1b(t, ox).

Before going any further, we introduce some additional notation.
Notation:

4 1/2
e For z € R?, we denote by |z| = (Z xf) the euclidean norm of z.
i=1

e For 1 < p < oo, we denote by LP (Rd) the space of measurable functions on R? which are LP-
1

P
integrable for the Lebesgue measure i.e. f e L if ||f||,, = </ |f(z)P dm) < 4o00.
R



2.2. MAIN RESULTS 23

e The space L™ (Rd) refers to the space of almost everywhere bounded measurable functions on R%
endowed with the norm || f|| . =inf {C > 0:|f(z)| < C dz a.e. on R?}.

e For notational simplicity, when a function g is defined on [0,7] x R? and = € R% we may use
sometimes the notation go(x) := ¢(0, x).

e We denote by W1 (Rd) the Sobolev space over R? defined as:
wh (R = {ue L' RY): Vue L' (RY)"}
where Vu refers to the spatial derivative of u in the sense of distributions. The space is endowed
with the norm [Jul|y1. = |Jul/ + Zd:lH@wiuLl.
e For any open subset A C R?, we denote by C¥(A) the space of real functions continuously differen-

tiable in A up to the order k € N, with compact support on A.

e We denote by BV (R) the space of functions with bounded variation on R. For a function f €
L. (R), if f € BV(R) then the derivative of f in the sense of distributions is a finite measure in

Lloc

R.

e Let (y1,...,pq-) be signed bounded measures on R? and f : R? — R?" a CYintegrable function,
with d* € {1,d}. We define the convolution product of f and p = (p1,. .., =) by:

(f * u) (z) = i_;/w file —y)dui(y) for z € RY.

When each p; admits a density g; with respect to the Lebesgue measure, we also denote by ( f* g)

this convolution product.

2.2 Main results

In this section, we give the main results concerning the convergence of uf', the law of the Euler discretiza-
tion with time-step h towards its limit p;. We will make an intensive use of the interpretation of the
total variation norm of their difference as the L'-norm of the difference between their respective densities

p"(t,.) and p(t,.).

We recall that the total variation norm for a signed measure p on R? is defined as:

Iy = sup [ pla)duta) (221)

e

where £ denotes the set of all measurable functions ¢ : R — [~1,1]. Moreover, when p admits a density
fu with respect to a reference non-negative measure A, we have the following equality:

lilley = [ | 1£u(@)] M) (22

Let us now state our estimation of the weak convergence rate of the Euler scheme towards its limit.

Theorem 2.2.1. Assume b: [0,T] x R? — R? is measurable and bounded by B < +oc. Then:
T
3C < +o0, Yh € (0,T], Vk € [[o, Lhﬂ} o Newn = |y < CVh.

Remark 2.2.2. e In dimension d = 1, when specialized to the constant diffusion coefficient and
absence of local time term case, Theorem 2.2 in [22] gives a finer estimation of the absolute difference
between the densities by C\'h times some Gaussian density. Our result is recovered by spatial
integration. It implies that for any bounded and measurable test function f : R* — R, E [f (X,’;h)] —

E[f (Xin)] = O(Vh).
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e Up to some factor h™¢ with € arbitrarily small, this behaviour was proved in dimension d > 2 for
thrice continuously differentiable test functions (with polynomial growth together with their deriva-
tives) f by Kohatsu-Higa, Lejay and Yasuda [58], when the drift coefficient is time-homogeneous
and Lipschitz outside some sufficiently small set.

e Suo, Yuan and Zhang [85] proved convergence with order 5 in total variation when the drift coeffi-
cient is time-homogeneous and satisfies some integrated against a Gaussian measure a-Hdélder type
of regularity condition. Since a appears to take values smaller than one, we obtain the better order
of convergence 1/2 without any regularity assumption. On the other hand, we need boundedness
of the drift coefficient whereas Suo, Yan and Zhang get rid of this assumption and only assume
sublinear growth and even linear growth but with some restriction on the time-horizon T'.

Now, when assuming more regularity on b with respect to the space variables, we obtain a better rate
of convergence:

Theorem 2.2.3. Assume b : [0,T] x R — R? is measurable and bounded by B < +oc. If supyeop ||V -
b(t, MLe < +oo for some p € [d, +oc] or for d =1, sup,e(o 1y 102b(2, )|l py < +00; where V - b(t,.) and
0:b(t,.) are respectively the spatial divergence and the spatial derivative of b in the sense of distributions.
Then:

. T C
3C < +oo, Vh € (0,T], Vk € ﬂo, {hﬂl o Newn = i gy < \/ﬁ(l +ln(k))h.

As a consequence, when n is a positive integer, we have that HMT — ug/"H < CVT (%n(”))
TV

Therefore, the order of convergence at the terminal time improves to 1 up to some logarithmic factor. This
in particular applies to the bounded one-dimensional time-homogeneous drift coefficient with bounded
variation defined by Suo, Yuan and Zhang in Example 2.3 [83] using some Cantor set, for which they
obtain convergence with order 1/4 uniformly in time.

Remark 2.2.4. e Of course, the regularity assumption on the drift coefficient b is satisfied when it
is Lipschitz in space (which is equivalent to the boundedness of its spatial gradient in the sense
of distributions). When d > 2, the regularity assumption only involves the spatial divergence and
not the full spatial gradient Vb(t,.) in the sense of distributions. Note that if we suppose the
stronger assumption sup,¢(o 1) | VO(t, )|, < 00 for p € (d, +00], then, according to the boundedness

assumption and Corollary 1X.14 [10], the drift is locally (1 — %)—H{jlder continuous in space.

e Theorem 1.6 [60] deals with a drift coefficient bounded, continuously differentiable with bounded
deriwatives up to the order 2 in time and the order 4 in space outside a finite union of time-
independent smooth submanifolds where it can be discontinuous. Its constant diffusion statement
says that when m is a Dirac mass, then the absolute difference between the densities is bounded
from above by a Gaussian density multiplied by a factor sum of a term with order é— in our total

variation rate \/% and a term with order 1— in h over the distance to the discontinuity set.

Furthermore, if we assume more regularity on m in addition to the spatial regularity on b, we obtain
the following result:

Proposition 2.2.5. Assume b : [0,T] x R? — R? is measurable and bounded by B < +oc0. Moreover, as-
sume that sup,epo 11 |V-b(t,.)|[Lr < +00 for some p € [d, +00] or that for d = 1, supco 17 [|02b(t, )|y <
+oo; where V - b(t,.) and 0,b(t,.) are respectively the spatial divergence and the spatial derivative of b in
the sense of distributions. If m admits a density w.r.t. the Lebesque measure that belongs to W1t (Rd)
then:

N T ~
3C < 400, Yh e (0,T], Vk € Ho, {hﬂ] o Newn = |y < C’(l+ln(k))h.

Remark 2.2.6. o We can see in Theorem 2.2.3 that when b is more reqular with respect to the space
variables, the weak convergence rate in total variation is bounded by (1 + ln (k)) h times a prefactor
\/% that decreases over time and explodes in small time. According to Proposition 2.2.5, this

prefactor is removed when assuming more regularity on m.
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o For ¢ :RY = R, measurable and bounded and using Equation (2.2.1), we deduce:
— from Theorem 2.2.1 that IE [0 (X])] —Ele (Xen)]| < CllellooVh,
— from Theorem 2.2.3 that ’E [0 (Xm)] —Elp (th)H < % (I1+1In(k))h,
— from Proposition 2.2.5 that |IE [ (X2)] —Elp (th)H < Oll@llso (14 In (k) h.

The proofs of the two theorems and the proposition, that we will detail in Sections 2.3 and 2.4, rely
on the propositions that we present in Section 2.2.2. Before going any further, we investigate through the
Lamperti transform the application of those theorems to SDEs with non-constant diffusion coefficient in
dimension d = 1.

2.2.1 Application to one-dimensional SDEs with non-constant diffusion co-
efficient

Let us consider the one-dimensional stochastic differential equation:
t t
Y: =Y, +/ o (Ys) dWs +/ B(s,Ys) ds, te€]0,T] (2.2.3)
0 0

where (W});>0 is a one-dimensional Brownian motion independent from Yy which is some (I, r)-valued
random variable with —oco <1< r < 4o0. Let z € (I,r), we assume that o : (I,r) — R is a C' function

Y d ’
with lim - +oo, B :[0,T] x (I,7) — R is measurable and that (t,z) — <ﬁ(€3§) - Uéw)> is
1/—>7ln z U(w) 7
bounded on [0, T] % (I, 7). We introduce the Lamperti transform (Xt =9 (1) ) 01 where ¢ : (I,7) = R
te(o,
Y d
is defined by ¥ (y) = / TZ) - By It6’s formula, (X:),¢(o ) is solution to the dynamics (2.1.1) for the
t,. ’
choice d =1, b(t,.) = (5( 1) _ 2) o1~ ! and initialized by 1(Yp):
o
t ’
Xt =¢v(Yo)+ W +/ (B(s, ) _ 02> oyp~H(X,) ds, te]0,T). (2.2.4)
0 (o

Existence and uniqueness for (2.2.3) can be deduced from the existence and uniqueness for (2.2.4). In-
deed, according to [87], the SDE (2.2.4) admits a pathwise unique strong solution (X¢),c(o - By Ito’s

formula, (¢! (Xt))te[O,T]
of (2.2.3) by % coincide by uniqueness for (2.2.4). Since ¢ : (I,7) — R is one to one, these two solutions
coincide. For ¢t > 0, we denote by v; the probability distribution of Y;. The law p; of X; is then the
pushforward of v; by 9 i.e. p; = ¥#v; and conversely vy = ¥~ # ;.

is a solution to (2.2.3). As for the uniqueness, the images of any two solutions

We are going to approximate (Ykhh)ke[[o,bl:”] by (w_l (Xgh))ke[[&[%ﬂ] where (X’?h)kE[[O’L%J]] is the
Euler scheme of (2.2.4) with time-step h € (0, T] initialized by X% = ¢(Y)) and evolving inductively on
the time grid (kh)ke[[oL%J]} by:

B (sku . J/ _
X(thrl)h = Xy + (W(k+1)h - th) + <(g) -3 e P! (X,’Jh) h, (2.2.5)

where the random variables 0y, are independent, distributed according to the uniform law on [kh, (k+1)h]

and are independent from (Y, (Wi)i>0)-
We denote by v/ the law of ¢y~ (X]'). Since for ¢ € L defined right after (2.2.1), g oyp=! € L, we have:

ven = vinll oy = 10 Fen — 0™ || oy = SUP/ @ (V@) (pan(dz) — gy (dx))
eeELJR

< H/‘kh - 'uZhHTV :
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On the other hand, for £ denoting the set of all measurable functions ¢ : (I,r) — [—1,1], if ¢ € £ then
p=wo1 € L and:

sk = il = sup /R (@) (pn(der) — i (dar)) = sup /]R p o (@) (vin(de) — vjy (da))

= 98016112 /(l,r) (@) (vin(dz) — viy (dz))

= [[vn = vitn [y -

Therefore,

Vih — Vl?hHTV = Hllkh - 'uZhHTV and we obtain directly from Theorem 2.2.1 the following
result for the weak convergence rate of v} towards v;:

Y d
Theorem 2.2.7. Assume o : (I,r) — R% is C* with lim o
y—ﬁ z G(w)

= +o0, 8:[0,7] x (I,r) = R is

measurable and (t,z) — <ﬁa(ff)) - Uéw)) is bounded on [0,T] x (I,r). Then:

T
3C < 4o, ¥h € (0,1, Vk € ﬂo, Mﬂ » vn = vl < OV,

Let us now discuss the assumptions on 8 and o in order to apply Theorem 2.2.3. According to
Definition 3.4 [1], the variation V( (M - ‘7—) o ¢_1,R) of (M - ‘7—) o1~ ! in R is defined by:

o 2 o 2

v ((5(2") - ‘;) o¢1,]R> = Sup{/R (6(2") - 2) oy (@)p (2)dr: ¢ € CLR), Ilelloo < 1}

— sup {/ (ﬁ(” - 2) W) (pod) W) dy: ¢ €CR), [l < 1} .
(L,r)

g

Since 1 is a C'-diffeomorphism from (,7) to R:

v ((5(2) - ‘;) w%m) = sup {/M (5(2") - 2) ()¢ ) dy: 6 € CL1,m), 16l < 1}

Moreover, using Proposition 3.6 [1], we have that:

10600, )y = V ((ﬂ(f;') - 2) owl,R) v ((ﬁi") - ;) ,(l,r)> . (ﬁ(f;'> - ‘;)

where the spatial derivatives are defined in the sense of distributions on R and (I,7). Therefore, when

TV

assuming more regularity on (@ - %) with respect to the space variables, we obtain a better rate of
convergence:

y

Theorem 2.2.8. Assume o : (I,r) — R% is C' with lim —— = 400, B :[0,T] x (I,r) = R is
y—)? z O'(U))

Blte) _ o (x)

o(x) 2

measurable and (t,x) —

SUP¢e(o,T] ‘ O (@ - %)‘
on (I,r). Then:

is bounded on [0,T) x (I,r). Moreover, assume that

< 400 where the spatial derivative is defined in the sense of distributions
TV

N T C
3C < +oo, Vh € (0,T], Vk € |[0, {hﬂ] v e = vin oy < \/ﬁ(l—i—ln(l@))h.
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We will now discuss the additional assumptions on the law of Yy and ¢ in order to apply Proposition
2.2.5. Let us assume that Yy admits a density gy w.r.t. the Lebesgue measure. By a change of variables,
Xo admits the density (0qg) o 1»~! w.r.t. the Lebesgue measure. Since qo € L' ((I,7)) and o is C! so

!/

locally bounded on (I,7), (0qo) defines a distribution. Moreover, we assume that (qu) e LY ((I,r))

where the derivative of (0qp) is defined in the sense of distributions. Now, let I be a compact subinterval
of (I,7) and let ¢ be a C2° function on R such that (¢ o ¢) is null outside I. We have, through a change
of variables, that:

[@emon@dr= [ (oow) wlow) ds

,r)
Since (¢ o) € WHI(I) and (0go) € W1 (I), we can apply Corollary VII1.9 [10] and obtain that:

[ o ev @iz == [ o)) (on) Wy =~ [ ox)(ow) ov o ov @y

!

Hence, we get, in the sense of distributions, that ((aqo)ow_l) = (0qo)' 0"t xgorp~L. Through a change

(ra)

L' (R)
conclude that the density of Xy is in W (R).

and since (oqo) € L' ((I,7)), we

/
of variables, we obtain that H ((aqo) o 77[;*1)
LY((l,r))

v d
Proposition 2.2.9. Assume o : (I,7) — R% is C* with lim o +oo, B : [0,T] x (I,r) —
?J—ﬂl" z J(w)

R is measurable and (t,z) — % - # is bounded on [0,T] x (I,r). Moreover, assume that

Oz (’B(t") — %) HTV < 400 where the spatial derivative is defined in the sense of distributions

SUP¢elo,T] ‘ p

on (I,r). If Yo admits a density qo such that [|(cqo)' |11,y < +00, where the spatial derivative is defined
in the sense of distributions, then:

A T ~
3C < 400, Yh € (0,T)], Vk € ﬂo, {hﬂl e = vl oy < C(l —Hn(k))h.

2.2.2 Existence of densities and mild equations

We are going to state, in the next result, the existence for + > 0 of the densities p(¢,.) and p"(t,.) by
showing that p(t,.) solves a mild equation and p”(t,.) solves a perturbed version of this mild equation.

Let Gi(x) = exp (f%) /\/ (27t)? denote the heat kernel in R, we have:

Proposition 2.2.10. For each t € (0,T], ¢ and pl' admit densities p(t,.) and p"(t,.) with respect to
the Lebesgue measure on R? s.t. we have dx a.e.:

p(t,z) = Gy + m(z) — /0 Ve« (b(s, (s, .)) () ds, (2.2.6)
Vhe (0,T], ph(t,z) =Gy *m(z) — /t E [VGH (@—X") b (555,)(&:,)] ds. (2.2.7)
0

Proof. Let t > 0, f be a C? and compactly supported function on R?. We set ¢(s,z) = Gy_, * f(z) for
(s,z) € [0,t) x R? and ¢(t,z) = f(z). The function ¢(s, ) is continuously differentiable w.r.t. s and
twice continuously differentiable w.r.t. = on [0,] x R? with bounded derivatives and solves

1
Os(s,x) + §Ag0(s7:r) =0 for (s,z) € [0,1] x R%. (2.2.8)

We compute E [p(t, X;)] where (X)s>0 solves (2.1.1). Using (2.2.8), applying Ito’s formula and taking
expectations, we obtain that:

E[o(t, X3)] = E [@(O,Xo)—i—/olvw(s,Xs)~b(s,XS)ds .
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By Fubini’s Theorem and since G is even, we obtain:

d
B = [ G f@m) + [ [ 0 Gute ) ) dybis, 2 d

_ /R I (Gt*m(x)— /0 VG (s, Ip(s.) (&) ds) da.

Since f is arbitrary, we conclude that X; admits a density that we denote by p(t,.) and that satisfies the
mild formulation (2.2.6).

Let us establish that X! admits a density p"(¢,.) that satisfies a perturbed version of the previous
equation. Using similar arguments, we get:

t

E[p(t,X!)] =E [¢(0,X0) + [ V(s XM b (545,)(25) ds} .

Once again, by Fubini’s Theorem and since G; is even, we obtain:
/ (VGi—s(XE — 2) f(z)dz) - b (5¢5,th,) ds
(0,t] xR4 °

/Rdf(g:)(Gt*m(:z:)/OtIE[VGt_S(fo) b (5, X% ds) da.

The function f being arbitrary, we can conclude. O

0

E[f(X")] = g G * f(x)m(z)dz + E

Now, let us put (2.2.7) in a form closer to (2.2.6) but with an additional perturbation term that we
control in the following proposition.

Proposition 2.2.11. Assume b: [0,T] x R? — RY is measurable and bounded by B < +o00. Then:

kh

Vh e (0,T),Vk € |[1, ﬁ;”‘ , P (kR,) = Grrxm— [ VG % (b(s, .);&) ds + R"(k,.),

0

d—1\ (1
where  ||R"(k,.)|| . < 2dB? <1 + ﬂ) (2 + 1n(k)> h.

Proof. Letk € [1,|£]|]. By (2.2.7) written for t = kh and since X! = X]’?h—i—(Ws — Win)+b (5j, X]’?h) (s—jh)
for s € [jh, (j + 1)h), we have dx a.e.:

p" (kh, )
k=1 r(G+Dh
= G+ mlx Z/ { [VGrnes (2= XE) -0 (65, X1n) | X, ”ds
J=
k= (J+1)h
= G+ m(@ /h E [VGun-s (2= X = (We = Win) = b (5, XJ3) (5 = jh) ) | X135 .b(aj,X;Lh)] ds.
Jj=

Using the independence between the increments (W — Wja), ;, and (X jhh, 5j> as well as the fact that
the heat kernel is a convolution semi-group s.t. for 0 < u < s <t, VGi_s * G5_y, = VGi_,,, we deduce:

k=1 .(j+1D)h
p"(kh,x) = Gpp, * m(z) — Z/ E

j=0"3h

VGih—ijn (:c — XJh = b(6;, X)) (s — jh) > b (65, XT,) ] ds.
Using Taylor’s formula with integral reminder at first order, we obtain:

VGrh—in (x = XJ = b(6;,X0,) (s — jh))

1 d
= VGrh_ijn (:z: - X;h> — (s —jh) / > 0:,VGinjn <x — Xl —ab (6, X)) (s— tj)>b (65, X0, dov.

i=1
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We plug this equality in the previous equation. We can easily see by induction using Equation (2.1.2)
that §; is independent from X th for j < L%J Therefore, we obtain:

k-1 .(+Dh
p"(kh, ) — Gy * m(x) + Z/ VGrh—jn * (b(s, ;v),u;-’h(dx)> ds
J

j=0"h
J+1)h
/ (s —jh)E
jh

/ i=1 =1 a
We denote by R"(k,z) the right-hand side of the previous equation. To upper-bound the L'-norm of R",
we use the estimates (A.1.4) and (A.1.5) from Lemma A.1.2, and the boundedness of b to obtain:

k—1

j=0

kh d d 52
|8 Gl < [ =SS | GG | il il ds
0 im1 1= 19Tt L
d—1 kh g _ 7h
<2dB*(1 )
( * 0 ) /0 kh — 7}
d—1 (k=Dhp, R s —(k—1)h
<2dB2<1+ ) / ds+/ s k= Dh g
m 0 kh — s (k—1)h h
d—1 h
= 2dB> <1 + ) <—h1n (h) + hIn(kh) + 2) .
T
One can easily conclude. O

2.3 Proof of the convergence rate in total variation

To prove Theorem 2.2.1, we need the following Lemma that gives an estimation of the regularity of p(, .)
with respect to the time variable.

Lemma 2.3.1. Assume b:[0,7] x R? — R? is measurable and bounded by B < +oo.
JQ < +o0,VO<r<s<T, |p(s,.)—p(r )| < Q(ln(s/r) + s — 7‘).
Proof. Let 0 < r < s <T. We have:
s T
p(s,.) —p(r,.) = (Gs — G,) xm — / VG * (b(u7 Op(u, )) du + / VG,_y * (b(u, Jp(u, )) du.
0 0

Using the estimates (A.1.2), (A.1.3) and (A.1.6) from Lemma A.1.2, we obtain:

Ip(s,.) = p(r, )l 12 |
<Gy = Gy) xml| s + H/O (VGoen — VGyry) + (b(u7 Jp(u,.)

/TS VGs_y b(u, Jp(u, )) du

S

@G xm) agvc:e* ( p(u, )) 9 du +dB/ ZH&'I,GS ol du
L
S—u d 0 2
/ 0uGuull 11 du+—/ / ZZ ax 0.7 1d0du+2\/;dB\/sr

<dln(s/r) + 2\/2(2d+ 3)dB (\/ﬁ — (Vs =) ) + Q\EdB\/ﬁ.

2
The conclusion holds with Q = d max <1, 4\/7((1 + 2)B>. O
T

“an (= XD = ab (85, X0) (5 — 31 )bi (65, XJ3) bu (85, X1y) dar| ds.
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We are now ready to prove Theorem 2.2.1. Since g = pff = m, using Equality (2.2.2) and Proposition
2.2.10, to prove the theorem amounts to prove that:

3C < +o0,Vh € (0,T), Vk € |[1, ﬁ;”‘ . |Ip" (khy) = p (kb )| 0 < CVh.

Let k € [[1, L%H], we have:

(k) = p (k) = Vi) + B ) — h (Ve (b5 p(5.)) = VG (0G5, m) ) s

where R"(k,.) is defined in Proposition 2.2.11 and V" (k,.) is defined by:
kh
Vik,.) = / (vakh_s (b5 (s, )) = VGrppy + (bs, 6" (71) )) ds.
h

3
Since V"(1,.) = 0, we suppose k > 2 and express V" (k,.) as V(k,.) = > V;,h(k:, .) where:
p=1

kh

VK, ) = / (VGkhs - vakh_ﬂ) « (b(s,.)p(s,.)) ds,
: ,
kh

V) = [ VG« (o) o) - (2] ) s
kh

V3h(k, )= : VGkh—r;L * (b(s, 2 [p(T?, ) _ph (Tsh, )} ) ds.

On the one hand, using the estimate (A.1.3) from Lemma A.1.2, we obtain immediately that:

2 kh 1
Il am [t st
_\/EdBkihH (jh,.) = p" (k)| (2.3.1)
Vo j=1\/mp]’. PRl -

On the other hand, using the estimate (A.1.3) from Lemma A.1.2, we have for the first time-step that:

/Oh (vah_s*<b(s,.)p(s,.)>—VGkh*(b(s,.)m ) s <B/ Z (e SHL1+||8%G,€,I||L1)

:\/zd3(2(\/ﬁ—\/(k——1m)+\/%h)

2 3h
—dB——=.
Vkh

(2.3.2)

Now, using Inequality (2.3.1) and Proposition 2.2.11 for the first inequality, Inequality (2.3.2) for the
second inequality and finally the fact that In(k) < In (%) with sup,~o {(3 +In(£)) /z} is attained for

z =Te 3 for the third inequality, we obtain:
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||p(/€h, D= ph (kh, ')HLl
k—1
< IV o+ I8l + ) 208 S ot o4,

+2dB? <1 + d7Tl) (; +In (k:)) h+ /Oh (vakh_s x (b(s, )p(s, .)) — VG * (b(s, .)m)) ds
Lt
(2.3.3)

< IVl V4 y 208 5 (i)~
: » IV EY S VR =R L
+ 2dB? <1 + d;1> (; +In (k)) h+ \/de\ZLh (2.3.4)
k—1
< IV o+ I8l + ) 208 S e ot 94,

+ \/de <2ﬁ (m+d—1)e 7+ 3) Vh. (2.3.5)

Let us now estimate ||V{"(k, .)||L1 and ||V (k for k > 2.

ol
e For p = 1, using the estimates (A.1.3) and (A.1.6) from Lemma A.1.2, we obtain:

h

(k—1)h kh—T
Hvlh(kv')HL1 = / /
kh L1

1\/5 (k 1 kh— T 1

= 72d+3dB/ / d+dB\/>/ ( )d
2 7T( ) h khos T3/Z ° Vkh —s \/E s
5 (k—1)h h

f(2d+3)dB/ —————ds+3dB 2Vh<2 —(d+3)dBﬁ.

™ h 2 (kh — s)*/ ™ ™

e For p = 2, using the estimate (A.1.3) from Lemma A.1.2 and Lemma 2.3.1, we obtain:

kh
V2, )] 1 < \/ZdB/h ¢17h Ip(s. ) = p(rs', )| ds

\/>dBQ kh lns/T .t khJs — Th
\/kthh h \/kh—Th

33Gr kh

—_— drd B
axiax? st /

(k—

(197Gl + 196, ) s
h

i: j:1

IN

IN

—7th _2n
Using the fact that for s > h, In ( sh> < i hTS < — and Lemma A.1.4, we have that:
T, 7! s
kh kh
ln(s/T ) 2h 2h
ds ———ds < —1In (4k). 2.3.6
n A kh—Th n svVkh—s T Vkh (45) ( )
/s _ 7h
Moreover, using the fact that T < vh we deduce that:

VEh—F = VEh —s’

Hvzh(k,-)HLlsz\/deQ<sggm\(ﬁ)+ (k- >>f<2\deQ< +f>f
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Hence, using (2.3.5) and the above estimates for the quantities ||V} (k, .) we obtain:

’ " HLI and H‘/Qh(k )

g

k—1
lp(kh, ) = p" (k) 2 < LV + \/deZ \/khhfjh PGy ) = 2" G ) o

/2 9 12T
where L = 2 dB( (d + 2) ( + \F) —B(r+d-1)e i). We iterate this inequality to
™ ™

obtain:

|p(kh,.) — p"(kh, )|, < <1+2\/>de/ —1) >f+2d2

Qk 17-1

h
N L

We re-write the double-sum the following way:

E

1 k-2 k-1

—13j h
Ittt = 5" n ) = zz ettt

“VE—jVi—1
k—2 k—1—1 1
(Ih,.) — p"(ih,. e —
/ It ) =" (22 ) s

where we used Lemma A.1.3 for the last inequality. Therefore,

k—1
|p(kh,.) — p"(kh,)||,, < L (1 +2 ) Vh+ 2d2B2hZ |p GGk, ) = P" (iR )| -

"(1h, )|

S

[

L
i

We apply Lemma A.1.6 and obtain:
Hp(kha ) - ph(kh, ')||L1

k—1
T oT
<L (1 + 2,/d3> Vh+2d2B2L (1 + 2\/dB> VS hexp (QdQBQ(k:h — G+ 1)h))
s s
j=1
[2T [2T
L (1 +2 dB> Vh +2d*B%L (1 +2 dB> Vhexp (2d232T) (kh — h)
™ s
2T 2 2 2 2
<L(1+2\/>2dB (1+2d B Texp(2d B T))\/E
™

2T
The conclusion holds with C = L (1 +24/ dB) (1 + 2d2 BT exp (2d2B2T)).
T

IN

2.4 Proof of the convergence rate in total variation when assum-
ing more regularity on b w.r.t. to the space variables

The following proposition, developed in Subsection 2.4.1, enables to establish an estimate of the total
variation norm of the divergence of b(t,.)p(t,.) for t > 0 from the regularity assumed on b w.r.t. to the
space variables. When assuming extra regularity on m, the estimate is improved.

Proposition 2.4.1. Assumeb : [0, T]xR? — R? is measurable and bounded by B < +oc. If supyeo,ry |V-
b(t, )lle < +o0 for some p € [d,+0o0] or for d =1, sup,e(o 1) 10:0(¢,.)||py < +o0; where V - b(t,.) and
0:b(t,.) are respectively the spatial divergence and the spatial derivative of b in the sense of distributions.
Then:

IM < +oo,Vt € (0,T), Hv- (b(t, p(t, .)) HTV < % (2.4.1)

" (1hy )| -
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and:
t
Ve (0,T], p(t,.) = Gyxm —/ Groa V- (bls. Jo(s..)) ds. (2.4.2)
0
Moreover, if m admits a density w.r.t. the Lebesque measure that belongs to W' (Rd), we obtain:

IM < +oo,¥t € [0,T], Hv- (b(t, plt, .)) < M. (2.4.3)

-

Remark 2.4.2. In fact, when sup,cio.r) |V - b(t,.)||e < +00 for some p € [d, +oc], we will prove that
. 1 d . = .

fort € (0,T], V (b(t,.)p(t,.)) e L' (RY) and Hv (b(t, p(t, .)) HTV Hv (b(t,.)p(t, ))\

The results of Proposition 2.4.1 will be used in the proof of Theorem 2.2.3 detailed in Subsection
2.4.2, and in the proof of Proposition 2.2.5 detailed in Subsection 2.4.3.

L’

We bring to attention that, in this subsection, all the derivatives and divergence are defined in the
sense of distributions.

2.4.1 Proof of Proposition 2.4.1
Let 6 € (0, 7).

We define the Banach spaces C ((0,6], L' (R?)) = {q € C((0,0),L" (R)) : tsg)pg] llg(t, ). < +oo},
€(0,

C ((0,6], Wh! (RY)) = {q e C (0,0, WHH (RY) : llglll = sup llq(t, )l + sup VE[[Va(t, )l < +OO}
te(0,0] t€(0,0]

and C ([0, 6], W' (R?)) endowed respectively with the norms sup |q(¢,.)||1, ¢l and sup |lg(t, )|l
t ] t€[0,0]

)

One has C ([0,0), Wt (R?))  C ((0,0], Wbt (RY)) c C((0,6], L* (RY)).

The next theorem states regularity properties of the density (p(t,.)), €(0,T] when assuming more reg-
ularity on b w.r.t. the space variables.

Theorem 2.4.3. Assume b : [0,T] x R* — R? is measurable and bounded by B < +oc. If supyeo ||V -
b(t, ) Le < 400 for some p € [d, +o0] or ford =1, sup,c(o 17 |02b(2; .) ||y < 400 thenp € c ((0, 7], wht (RY)).
Moreover, if m admits a density w.r.t. the Lebesgue measure in W11 (Rd) thenp € C ([0, T), wht (Rd))‘

The proof of Theorem 2.4.3 relies on the uniqueness of the mild equation (2.2.6). This latter can be
proved by a fixed-point method. To do so, for § € (0,T], we define on the space C ((07 0], L (Rd)) the
map b:

D:g— ((bt(q) =Gi*xm — /O1t VGi_s * (b(s7 Jg(s, )) ds)

t€(0,0]

By a slight abuse of notation, we do not make explicit the dependence of the map ® on the time horizon
6. Let us check that ® is well-defined. For ¢ € (0, 6], we have, using the estimate (A.1.3) from Lemma
A.1.2, that:

2 o1 20
) < |G +dB\/7/ . .. ds < 1+2dBy/=— Ol (244
1Pe(q)|l 0 < NGy xml[ s =) mllq(s Mg ds < Vo ui?&]”qw e (2.4.4)

Hence, since ¢ € C ((0,0], L' (R?)), we have that sup,c g g [|®+(q)]| 1 < +00.
The following result ensures that the map ® admits a unique fixed-point in C ((0, 0], L* (Rd)).

Lemma 2.4.4. Assume b:[0,T] x R? — R9 is measurable and bounded by B < +oc. For all 0 € (0,T],
(p(t, '))te(o,e] is the unique fized-point of the map ® in C ((O, 6], L* (Rd)).
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Proof. Let q € C((0,6],L' (R?)). Using Inequality (2.4.4), we have that supye(o,0) [ P4(q)] L1 < +o0.
For 0 < r < s < 6, adapting the proof of Lemma 2.3.1, we obtain that:

w€lr,s]

|Ps(q) — @r(¢)||: < max (1, sup |lq(u, )||L1> Q(ln(s/r) + /s — r). (2.4.5)

Therefore, ¢ — ®;(q) is continuous on (0, 6] with values in L' (R?) and ®(q) € C ((0,6], L' (R%)).
Now, let ¢,G € C ((07 6], L (Rd)) Using the same reasoning as for Inequahty (2.4.4), we obtain:

I90) - (@) < 52 | = late) = (sl a. (2.46)

Let n € N*, we define " = ®" 0 ® = ® o ®" and iterate Inequality (2.4.6) 2n-times to obtain:

97" (0) — @@ . < (dBﬂ) " / (t(;)l), la(s, ) = (s, )l ds

20)" -
C s ot = i)
. u€ (0,

Therefore, sup;¢ g [@7"(q) — @7(@)|,. < (dB)Q”% Supse(o,01 l19(t,-) — q(t, )l and for n big
enough, ®2” is a contraction on C ((079],L1 (Rd)). By Picard’s Theorem, ®2" admits then a unique
fixed-point ¢ in C ((0 6], L* (R%)). We have that ®(q) = ® (9?"(¢q)) = ®*" (®(q)) making ®(q) a fixed-
point of ®2", but since this latter is unique, we conclude that ®(q) = ¢q. For ¢t > 0, p(t,.) is solution to
the mild equation (2.2.6) and using Lemma 2.3.1, p € C( (0,0], L* (R )) Consequently, (p(t, '))te(o,e] is

the unique fixed-point of the map ® in C ((O, 0], L (Rd)). O
Now, we seek to establish more regularity on the fixed-point of the map ®.

Proposition 2.4.5. Assume b : [0,T] x R? — R? is measurable and bounded by B < +oc0. Moreover, as-
sume that sup,e(o 1 [|V-(t,.)||L» < +00 for some p € [d, +00] or that for d = 1, sup,e(o 1 [|020(t, )| py <
+00.

o If m admits a density w.r.t the Lebesgue measure in W11 (Rd) then for all 0 € (0,T], ® admits a
unique fized-point in the space C ([O, 6], whi (Rd)).
e Otherwise, there exists 0y € (0,T] s.t. ® admits a unique fired-point in the space C ((0,60), Wht (RY)).

Let us deduce Theorem 2.4.3 before giving the proof of Proposition 2.4.5.

Proof. e For 6 = 0y given by Proposition 2.4.5:

— Lett € (0,6p]. According to Proposition 2.4.5, the map ® admits a unique fixed-point in
C ((0,60], Wt (R?)). With the inclusion C ((0,8,], W' (R?)) < C((0,60], L* (R%)), this fixed-
point coincides with the unique fixed-point of ® in C ((0,6p], L* (R?)) which is (p(t,.))te(0,60] ac-
cording to Lemma 2.4.4. Therefore, we have that (p(t,.)):e(0,0,] € C ((0,60), Wht (RY)) and
WP e 0. V(L M < max (1,75 ] < +oc.

— Now, let t € [fp, T]. Using the fact that the heat kernel is a convolution semi-group and that
0o
p(GOa ) = G90 *m — VG@U*T * (b(’f’, .)p(’l", )) d’l",
0

we obtain:

t—0¢
p(t,.) = Gi_a, * p(0o,.) — / VG(—gy)—s * (b(oo +5,.)p(00 + s, -)) ds
0
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such that for u = (t — 6y) € [0,T — by
p(0o +1,.) = G % p(6o,.) — / VG * (b(eo + s, )p(00 + 5, .)) ds.
0

Hence, by Lemma 2.4.4, (p(6p + u, '))ue[o,T—eo] is the unique fixed-point in C ((O, T — 6], L* (Rd)) of
the functional defined like ® but with m replaced by p(p,.) and b shifted by g in the time variable.
Since p(fy,.) € Wht (Rd) and according to Proposition 2.4.5, this functional admits a unique
fixed-point in C ([0,T — o), W' (R?)) and this fixed-point coincides with (p(6 + u, ))uelo.7—00]"
Therefore, (p(t,.));e(p,,7) € C (160, T), WE! (RY)) and

supyea,, 7 VEIP(E llwrr < VT sup,epg, 7y llp(t, )llwrr < +oo.

We can conclude.

e Now, we assume that m admits a density w.r.t. the Lebesgue measure in Wh! (R?). For § = T and
according to Proposition 2.4.5, the map ® admits a unique fixed-point in C ([0, 7], W*! (R%)). With the
inclusion C ([O, T), Wil (Rd)) ccC ((O7 T),L! (Rd)), this fixed-point coincides with the unique fixed-point
of ® in C (0,77, L' (R?)) which is (p(t,.))+e(0,r] according to Lemma 2.4.4. Therefore, (p(t,.))ejo,r) €
¢ ([0, 7], Wht (R4)). 0

To prove Proposition 2.4.5, we need the following convolution and derivation in the sense of distribu-
tions result.

Lemma 2.4.6. Let ¢ : R? — R be a function in WH! (Rd) and g : R4 — R? a4 bounded measurable
function. We assume either that ||V - g||L» < +00 for some p € [d,4+00] or that for d =1, ||¢/ ||y < +00.
o Under the first assumption, for any ¢ : R — R C*-bounded together with its first order derivatives,
we have:

V() (q(x)g(m)) do — — /

Rd

#(@)(Va(@) - g(x) + @)V - g()) da

Rd

so that in the sense of distributions, V - (qg) =qV-9g+Vq-g.
/1]

P _
Lr—1(R4)

Moreover, for C = sup
fewt?t ”fHWl’l(]Rd)

v (s9)

e Under the second assumption, for any ¢ : R — R C°-bounded together with its first order derivative,
we have:

which is finite according to Corollary I1X.10 [10], we have that:

- Cllallwra IV - gllpe + 1Vl L llgll e - (2.4.7)

[ #@ (ate)gte)) do = = [ olo)d @ta) da = [ plalate)g (o)

R

where the continuous representative of q which exists according to Theorem VIII.2 [10], is chosen to
define q(x)g'(dx). Moreover, the derivative of qg in the sense of distributions is a bounded measure on

the real line and for C' = sup & which is finite according to Theorem VIII.7 [10], we have
rewrt [fllwirg)
f#0
that:

1a9) v < Cllallwsa g llpy + "2 gl - (2.4.8)

Proof. According to Theorem 1X.2 [10], there exists a sequence of functions (g,),, in C° (R?) such that
when n — +00, ¢, — q and Vg, — Vq respectively in L' (Rd) and L' (Rd)d. We have:

Vila) - (an(@)go)) do = [

Rd

V(o)) - s@)do — [ p@)Vaula) gle) o (249)

Rd Rd
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Since V¢, g and ¢ are bounded functions on R?, we have V(p( ) - ( (ac)g(x)) de — V(z) -

n—+oo [pa
(q(x) (z)) dz and/ o(x)Van(y) - g(x) dz WS / ) - g(z) dz.

e Under the first assumption, since ¢g,, € O°° (Rd we have that:

/Rd V(‘P($)qn(l’)> g(x)dr = — /Rd 0(@)n(2)V - () dz.

Using Hélder’s inequality, we obtain that:

/ o(@)an(2)V - g(z) dax — / o))V - g(x) da
Rd

Rd

< sup [p(@)lllan —qll 2, IV - gl
reR

< C sup |o(@)|llgn — qllyra IV - gll 1o
zERC

— 0.
n——+o00

Hence, taking the limit n — +o0 in Equation (2.4.9), we get, in the sense of distributions, that V- (qg) =
qV - g+ Vq-g. Now, using once again Holder’s inequality and Corollary IX.10 [10], one has

gV - gllpr < llall, 25 1V - gl < Cllalwa IV - gl

and one deduces that

fo-(w)], <¢

1

lallwra IV - gllpe + 1IVall L gl -

e Under the second assumption, since g, € C3°(R), we have that:

/R (‘/’q”)l(x)g(x) do = — /R @(x)qn ()9’ (dz).

According to Theorem VIII.2 and Theorem VIII.7 [10], ¢ admits a bounded and continuous represen-
tative, and for this representative the integral [ ¢(z)q(z)g'(dz) makes sense. Using Holder’s inequality,
R

we have:

/ (@) gn ()¢ (d) — / o(@)g(x)g'(dz)
R

R

< sup |[o(z)[ sup g (z) — a(2)] |9’ vy
x€eR z€R
< Csup o(@)] lgn — qllyra 19 [l oy
rER

— 0.

n——4oo

Hence, taking the limit n — 400 in Equation (2.4.9), we get, in the sense of distributions, that (qg)’ =
q9’ + q'g. Now, using once again Holder’s inequality and Theorem VIII.7 [10], one has

Hqg/HTV < S‘éﬁm( z)| g’ v < C lgllyy.a g’ v
xr

and one deduces that
1(@9) lryv < Cllallyra 9oy + 114" 21 191l oo

We are now ready to prove Proposition 2.4.5.

Proof. We are going to suppose that sup,c(o 7 |V - b(t,.)[[z» < +oc for some p € [d, +0c]. When d =1,
supe(o,77 [|020(t, )|l 1y < +00, the proof is analogous and the estimations remain valid when replacing

IV -0t I e bY [1026(E, )y
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For 0 € (0,T],let 0 < s <t < 6. If g(s,.) is in Wt (Rd), we apply Lemma 2.4.6 with ¢ = G;_,
which is C*°-bounded together with its first order derivatives and g = b(s,.) to obtain that:

VG, * (b(s, a(s, .)) =Gy x V- (b(s, (s, .)).

IfgeC ((O, 6], whi (Rd)), we first have:

WEE (0,0], ®Bylq) = Gyrm— /Ot Gro V- (b(s, )q(s,.)) ds. (2.4.10)

e We start by proving that there exists 6y s.t. ® admits a unique fixed-point in C ((0, Oo], WHi (Rd)):

Let t € (0,0] and ¢ € C ((0,6], Wbt (R?)). We have, using the estimate (A.1.3) from Lemma A.1.2
and Inequality (2.4.7) from Lemma 2.4.6, that:

t
/
a2 [ (B¢ s 19 lse ) (Jao s + 19605 ) d
— su - olu, . P S, . 1 S,. 1 S
TV Vi-s uG[OI,)T] g ¢ g ! v

< dv2r max(1, VT) <B+O sup V~b(u7-)||m> < sup |lq(u,.)|[L + S?p]\/EIVq(w-)IILl) :
u€ (0,0

ds
Ll

VG,  +V- (b(s, a(s, .)) ]

w€el0,T u€(0,6]

VClt—s *V - <b(8a )q(sv ))‘ 1 ds < dV 27 max(l, \/T) (B + é SI[?)pT] Hv : b(u7 -)HL" H|CI|||
ue|0,

which is finite. We can then apply Fubini’s theorem and obtain that, in the sense of distributions, the
gradient of ®;(q) defined in (2.4.10), is equal to:

t
Therefore, /
0

V®,(q) = VG *m — /Ot VGi_sxV - (b(s, Ja(s, )) ds. (2.4.11)

We can now estimate |[||®(q)|||. Using the same arguments as before, we have that:

d

2

|G *ml|| = sup |Gy *ml|p + sup Vi E 102,Ge xm|pr <1+dy/—= < +oo,
t€[0,6] t€[0,6] o1 ™

and that:
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12e(@)lzr + VEIVPe(g)l| 10

<1+d\[>+d\/>/ ﬁ{BIIq( )”Ll+\/(C’uzl[él}]||V'b(uv')”LPHQ(sa')HWMdS

+ BIa(s )}

(1 + d\/7> + d\/7/ m{ (B + \/Téuzl[é%)ﬂ |V - b(u, )”LP) lla(s, )|l o

+\/§<B+é sup |V'b(u,.)|Lp> ||Vq(s,.)||L1}ds

w€e[0,T]

<1+d\/>>+fd\/>{ <B+\/TOUEBPT]IIV-Z)(%-)ILP) ui‘&P]”“ s Mz

+W<B+O sup IIV-b(u,-)ILo> Sl(lpe]\/E”VQ(ua-)”Ll}
ue (0,

w€e[0,T]

<1+d\/>> —&—\fd\/»{ (2 sup |lg(u,.)||pr + 7 sup \/EHVq(u,.)HLl)
u€(0,6] u€(0,]

+C sup [[V-b(u,.)||Le (WT sup ||q(u, )|z +7 sup. WHVQ( )IIU)}

u€(0,T] u€(0,0] u€(0,0

< <1+d\/§> +dV2r <B+max(l,ﬁ)é sup ||V-b(u,.)||Lp>< sup |lq(u, )|

w€(0,T] u€(0,0]

+ sup al| Va(u, >||L1>.

u€(0,0]

Hence, [|[®(g)] < (1 +d\/z> +dv/2md <B+maX(17\/T)C’ sup IIV-b(uyo)ller) llglll and [[[@(g)[| <

u€[0,T]
+00. Now, let 0 < r < s < 0, adapting the proof of Lemma 2.3.1 and using Inequality (2.4.7) from
Lemma 2.4.6, we obtain that:

[V®,(q) — V,.(q)]l 11

2 /(1 1
d(2d+3)\[<\[ f>+4d(d+2)\/7<B+Cu:EpT]||V b(u, )||Lp>usél[1£)s]q(u,.)||W1,1\/s—r.

Since [|®(g)[| = supue(o,0 4(, )l L2 +8UPye(0,0) VUl Va(u, )| 21 and using Inequali‘cy'~(2.4.5)7 we can con-
clude that t — ®,(q) is continuous on (0, 6] with values in W (R%). Hence, ®(q) € C ((0,6], Wh! (R?)).
Now, let ¢,G € C ((0,6], W (R?)), we obtain, with the same reasoning above, that

l®(q) — 2(@)l < dv2rb (B +max(1,VT)C sup ||V -b(u, -)IILn) llg =4l

we[0,T]

If: )
0 < 5 = 20,

o2 (B + max(1, VT)C supye .1 IV - blu, .)||Lp)

then the map @ is a contraction on the space C ((0, 6o], WH1 (Rd)). Using Picard’s Theorem, the map ®
admits then a unique fixed-point on the space C ((07 o], Wht (Rd)).
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e Now, we assume that m admits a density w.r.t. the Lebesgue measure in W11 (Rd). Let us prove
that the map ® admits a unique-fixed point in C ([0, 6], W' (R?)) for all 6 € (0,T7:

Let t € (0,6] and ¢ € C ([0,6], W' (R?)) for all § € (0,T]. Using Equation (2.4.11) and the fact that
m admits a density w.r.t. the Lebesgue measure in W' (R%), we obtain:

V&i(q) = G¢ x Vm — /Ot VGt s+ V- (b(s, Jq(s, )) ds.

Using the estimate (A.1.3) from Lemma A.1.2 and Inequality (2.4.7) from Lemma 2.4.6, we have:
I8l < 1Ge s b+ 2 / e (Bl s+ 7 (06 u5.0) )

d
< l—i-ZHazlle)—Fd\/»/

(HZnaxlle vayf2 [ (Blats. s + O s, e o s + B Ia(6, )1 ) s

B||(J( My +ClIV -b(s, e lals, llwra + BlIVa(s, )Hp)

IN

u€(0,T]

< 1+Z||a mL1>+ <B+C sup ||V - b(u ||Lv>/ \/—Hq s Ml ds

< (HZII%WU +2d <B+C sup IIV-b(u,-)m> sup lq(u, )|y -
=1 u

w€(0,T]

0,

20 .
Hence, sup |[|®¢(q)ly1.0 < <1+§ |02 m|L1>+2d\/ <B+C sup V'b(u,.)lm> sup [lg(t,.)[lyy1a
t€(0,0]

t€[0,6] i—1 u€[0,T]
is finite. Now, concerning the continuity of ¢t — ®;(g) on [0,6] with values in Wh! (Rd), we already

proved above the continuity on (0,6]. As for the continuity at ¢ = 0, we denote by 7w the translation of
w € L' (R?) by y € R? defined by ryw(z) = w(z — y) for z € R?. We have:

(Gorw =l = [ | [ Giwute—s)dy— )| ds= [

d
/ Gily HTfy

Using Lemma IV.4 [10], we have that HT\/Zy’LU - wHLl — 0 when ¢ — 0 and since HT\/{y

dx

| Gt = Vi) dy — w(o)

2||w| ., by dominated convergence, we obtain that Gy * w — w when ¢t — 0 in L' (Rd). We replace w
by m and Vm since m admits a density in W' (R?) and conclude that |Gy * m — m||y1., — 0 when

t — 0. Moreover, we have that:
< <B+C’ sup ||V - b(u,.)||Lp> bup lla(u, )|l (t—&—d\/ \[>
w1 w€e[0,T]

which converges to 0 when ¢ — 0. Hence, || ®:(¢) —m| 1. converges to 0 when t — 0 and ® €
C ([0,6], Wht (RY)).
Now, let ¢,q € C ([0,6], W' (R?)). With the same reasoning above, we obtain that:

2 .
D, (q) — Di(q 1Jgd\/» B+ C sup ||V-b(u o q(s q(s, - 11 ds.
[©:(q) — @+(@) I - ue[o,T]H e \/—ll ) = als, )l
(2.4.12)

/Ot Gi_s* V- (b(s, Ja(s, )) ds

As done in the proof of Lemma 2.4.4, for n € N*, we iterate Inequality (2.4.12) 2n-times and deduce that
for n big enough, ®2" is a contraction on C ([0, 6], W*! (R%)). We conclude, through Picard’s Theorem,
the existence of a unique fixed-point of the map ® on C ([0,6], Wh! (R?)). 0O
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We are now ready to prove Proposition 2.4.1.

Proof. We are going to suppose that sup,c(o 7 |V - b(t,.)[|[z» < +oo for some p € [d, +0c]. When d =1,
supe(o,77 [|020(t, )|l 1y < +00, the proof is analogous and the estimations remain valid when replacing

IV -0t e bY 1026(E, )y

The proof is an immediate consequence of Theorem 2.4.3 and Lemma 2.4.6. Indeed, assuming the regu-
larity on b w.r.t. the space variables, we have from Theorem 2.4.3 that (p(t, )¢ (o.r € C ((0,7], W"! (RY)).
We can then apply Lemma 2.4.6 to obtain, for ¢ € (0,77, that:

VE ||V (bt i, )

HTV

< <B+C7 sup |V'b(u7')”L”>\/£||VP(tv')||L1+é\/f sup [|V - b(u, )|z [[p(E, )| 11

uw€l0,T] u€[0,T]

< max <B +C sup |V-blu, )ze,CVT sup ||V -b(u, )||Lp> lplll < 4o0.
w€[0,T] u€[0,T]

The conclusion holds with M = max (B + Csupyeior IV - b, e, CVT supyeior IV - blu, ) ||Lp) izl
Since p € C ((0, 7], Wh! (R%)), using Lemma 2.4.6, we have as in Equality (2.4.10) that:

vt e (0,T], p(t,.)=Gixm— /Ot Gi_s+xV - <b(s, Jp(s, )) ds.

Moreover, when m admits a density w.r.t. the Lebesgue measure in W!! (Rd), according to Theorem
2.4.3, (p(t;-))iepor) € € ([0, 7], Wb (R?)). Therefore, using once again Lemma 2.4.6, we obtain for
t € [0,7] that:

Hv-(b(t,.)p(t,.>)HTVg <B+é sup V~b(u,.)|Lp> sup  [|p(u, |y s < +oc.

u€(0,7) u€[0,T]

The conclusion holds with M = (B + C’supue[O’T] IV - b(u, )HL/J) supyeo,r) 1P(ws i O

2.4.2 Proof of Theorem 2.2.3

We first use Inequality (2.4.1) from Proposition 2.4.1 to obtain a stronger regularity of p(¢,.) with respect
to the time variable.

Lemma 2.4.7. Assume Inequality (2.4.1). We have:

3Q < +ooV0<r<s<T, |lp(s,.) = p(r,.) < Q(ln(s/r>+ S (f_sr) + (Vo - m).

Proof. We will adapt the proof of Lemma 2.3.1. Let 0 < r < s < T. Using Equality (2.4.2) from
Proposition 2.4.1, we have that:

p(s,.) —p(r,.) = (Gs — Gy) xm — /S Gs_y*V - (b(u7 Op(u, )) du + /T Gr_y*V - (b(u, Jp(u, )) du.
’ ’ (2.4.13)

Therefore, using the estimates (A.1.2) and (A.1.3) from Lemma A.1.2, the fact that In(1+2z) <z, Vo > 0
and Lemma A.1.5, we obtain:
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Hp(s7) _p(T7')HL1
< (Gs = Gy) * m”Ll +

T

(G )Y (bl p(w,.)) du B

S S S—u S du
< [ 10uGulls dut [ [ oGl V- (otw )| avdur [T
<dlIn(s/r) +dM// d0 du+2M(f—f)

_dln(s/r)+2dM< . l<(\[+\[)>+2ﬁln(l Vs = \[>>+2M(\f NG

"

v\ s 277

s—r 4s
<dln(s/r)+dM \/?ln<s—7“> +2M(1+d) (Vs —r).

The conclusion holds with Q = max (d, 2M (1 + d)). O

We are now ready to prove Theorem 2.2.3. Once again, using Equality (2.2.2) and Proposition 2.2.10,
to prove the theorem amounts to prove that:

36 < +00,Yh € (0,T], Vk € |[1, mﬂ kR, — kR, < \/61;71 (14 1In () h.

For h € (0,T], k € [1, L%H], we recall Inequality (2.3.4):
2 S h
[ptkn. ) = p ) || < V) g+ V8 )+ \/;dBZ T P ) =GR ) s

+2dB2<1+dl)< +1In (k >h+\/7dB
i

Let us estimate ||V1h(k, .)||L1 and HVQh(k:, .)||L1 for k > 2 by taking advantage of the additional regularity

of b and using Equality (2.4.2) from Proposition 2.4.1:

e We use Lemma 2.4.6 and the additional regularity of b to transfer the gradient from G to bp and
rewrite V*(k,.) as:

Vik,.) = /:h (Gkhs - Gkh—T;L> * V- (b(s7 Jp(s, )) ds

(k=1)h kh—7h kh
= / </ 0uGy du> * V- (b(s, Jp(s, )) ds + / (Gkh_s — Gkh_7£> xV - (b(s, Op(s, )) ds.
h kh—s (k=1)h

(2.4.14)

Therefore, using Estimate (A.1.2) from Lemma A.1.2, Inequality (2.4.1) from Proposition 2.4.1, Inequality
(2.3.6) and Lemma A.1.4, we obtain:

. (k=Dh —rh kb ds
Vi (k, . ng/ In (1+ )ds+2M —
H 1 ( )HL1 N \/E kh —s (k—1)h Vs

< dM /(kl)h ds +4M (\/%— \/W)
h

_
(kh — 5)/5

h h
ngﬁln(4k)+4M\/ﬁ+\/m
2M (2 + dIn(2))

< N (1+1n (k)) h.

/: Gs_y*V- (b(u, Jp(u, )) du

1
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e Using Lemma 2.4.7 and the estimate (A.1.3) from Lemma A.1.2, we have:

i In( 5/7' kh s—rth 4ds kh\[*\/ﬁ
V' (k,. 1<\/>dB ( >d e
Vet Ml < Q{ V- a S g =) P e ™

4kh
We use Inequality (2.3.6), the fact that sup (:v 1n<

)> is attained for £ = h since h < kh and
0<z<h z

Lemma A.1.3 to obtain:

kh

||V2h(k,.)HL1 < \/7 Q{ (4k)+hln(4k)/ hdsh_F/kh s—T1h ds}
kh AV b ()

2 | on h gt |
ZaBO S m(4k) 4~ (4SS 2SN
S\/; Q{ AR )]Zx/ix/k—j+2jz_‘:\/5vk—j}

=1

< QdBQ{2ln(4k) + 3(1 +ln(4kz))}h.

Therefore,

L 2 2k , _
Ip(kh, ) = p"(kh, )| . < ﬁ(l +n (k) B+ \/;dsz_;\/m IpGin, ) = p" Gk, )|,

where L = 2M(2+dln(2))+dB {\/z (3 + 41n(2)Q) n (23 (1 + d:) v \/3(1 n 21n(2))(2> \/T}

Tterating this inequality, using the fact that for j < k,In(j) < In(k) and using Lemma A.1.3, we obtain:

Hp(khv ) - ph(khv ')HLI
) - )
< \/%(14—111(/4:))}14— \/ZdB;\/Jﬁ(\/%(l+ln(j))h

2 I\ h
+ \/;dB; =T |p(th,.) = p"(In, )| 1. >
k—1
( \/> me) <1+1n(k)>h+2d232h2Hp(jh,.)—ph Gh )|

Jj=1

k—1
< Ivh (1 + dB\/27rT> 1“\/%([“) +2d°B*hY || (G, ) = p" by )| -
j=1

We apply Lemma A.1.6 and obtain that:
Hp(khv ) - ph(khv ) HLI

<L\f(1+dB\/7)1+ln()+2dQBQLf(1+dBF)hzl+ln p<2d232(/<;h—(j+1)h)).

vz Vi
Now, using once again the fact that for j < k,In(j) < In(k), we have:
\FZ L + () o (2d282 (kh— (j + l)h)) < (1+ In(k)) exp (2d232T) " ds
heoVs

= 2(1 + In(k)) exp (QdQBQT) VT.
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Therefore, we deduce that:

Vh € (0,T],Vk € |[1, mﬂ L k) — k], < \/%L(l (k) )

where € = [ (1 + 44?2 BT (1 n dB\/zTT) exp (2d232T>).

2.4.3 Proof of Proposition 2.2.5

We first use Inequality (2.4.3) from Proposition 2.4.1 to obtain a stronger regularity of p(¢,.) with respect
to the time variable.

Lemma 2.4.8. Assume b : [0,7] x R? — R is measurable and bounded by B < +oo such that
supeo, ][IV - b(t,.)||e < +o00 for some p € [d,+o0] or that for d = 1, sup,cio q |02b(t, )| py < +o0;
where V - b(t,.) and 0,;b(t,.) are respectively the spatial divergence and the spatial derivative of b in the
sense of distributions. Moreover, assume that m admits a density w.r.t. the Lebesgue measure that belongs
to Wt (Rd). We have:

3Q < 400, V0 <7 <s<T, |p(s,.)—p(r, )| <Q ((\/E\/'F)qt(sr) In (Sir>+r In (s/r)Jr(sr)).

Proof. We will adapt, once again, the proof of Lemma 2.3.1. Let 0 < r < s < T, using Equality (2.4.13),
the estimates (A.1.1), (A.1.2) and (A.1.3) from Lemma A.1.2, Inequality (2.4.3) from Proposition 2.4.1
and Lemma A.1.5, we obtain:

Ip(s,.) = p(r, )L
<G =Gy x|, + H/O (Comse — G+ V- (b Jp(.)) d

!
L1

/: Gs_y*xV - (b(u, Jp(u, )) du

Lt

< / (0uGy *m) du +M// 106G || ;1 dO du+ M(s — 1)
T Lt 0 Jr—u
1 8 - [T s—u ~
< 2;axim||p/r 100, Gl 1 du+dM/O In (T_u> du+ V(s —7)

<2 ; o mler (V5 = Vi) 4 it (s = (2 ) rin(s/)) + 1o = 1),

d
. 2 .
The conclusion holds with ¢ = max <21 [— E |0z, m]| 1, dM). O
7r
i=1

We are now ready to prove Proposition 2.2.5. Once more, using Equality (2.2.2) and Proposition
2.2.10, to prove the theorem amounts to prove that:

3¢ < +oo,Vh € (0,T), Vk € |[1, H”‘ . pkn, ) = p"(kh, )| < 0(1 + ln(kz))h.

For h € (0,T], k € [1, L%H], we recall Inequality (2.3.3):

2 = h
ptkn, =" (eny ) || | < VRG] + (VG + ﬂdB; T P ) =R s

i . /Oh <VGkh—s . (b(s, (s, )) — VG * (b(s, )m)) ds

+2dB? (1 + ﬁ) <2 —|—1n(k)> h+

1



CHAPTER 2. CONVERGENCE IN TOTAL VARIATION OF THE EULER-MARUYAMA SCHEME APPLIED TO
44 DIFFUSION PROCESSES WITH MEASURABLE DRIFT COEFFICIENT AND ADDITIVE NOISE

Concerning the last term of the right-hand side of this previous inequality, we use Lemma 2.4.6 and
the additional regularity of b to transfer the gradient from G to bp; and using Inequality (2.4.3) from
Proposition 2.4.1, we obtain that:

H /Oh (Gkhs £V (b(s, )p(s,)) = Grn+ V- (b, .)m)> @ |

= /(;h (HV (b(s, (s, )> HTV + HV (b(s, )m) HTV) ds < 2Mh.

Let us estimate ||V{(k, .)||L1 and H‘/Qh(k, .)HL1 for k > 2 by taking advantage of the additional regularity
of b and m, and using Equality (2.4.2) from Proposition 2.4.1:

e We recall Equality (2.4.14):

(k—1)h kh—7h kh
Vlh(k7 ) = / </ 8uG(u du) * V- (b(sa )p(s7 )) ds + / (Gkh—s - Gk:h'r?’) * V- (b(sv ')p(87 )) ds.
h kh—s (k—1)h

Therefore, using the fact that In(1+x) < z, Vz > 0 and Estimate (A.1.2) from Lemma A.1.2, we obtain:

(k—1)h h
Vi (k, )|, < dM/ In (1 + Zh _TS) ds + 2Mh

_ [k=1h N -
ng/ " ds 4 2NTh = BT (din(k — 1) + 2) B
h kh—S
§M(2+d1n(k))h.

e Using Lemma 2.4.8, the estimate (A.1.3) from Lemma A.1.2 and the fact that In(1 + z) < z, Vo > 0,
we have:

kh h
B <\/>B \f—\/ s—r! s
V2t Ml < 1BQ kh—Th . h \/W s—rth ds
kh Th s—71h R
+ —F  _In(14+ —= ) ds—+
ho \kh—1h < T ) no Jkh—1h }
kh kh kh
§—T) kh h

dB 1 d+2/ ——ds ;.
\/> Q{/h \/m\f / khsn(STsh> y n VEkh—s S}

The function z — x1n (kh/z) is increasing on the interval (0, kh/e], attains its maximum at x = kh/e
and non-increasing on the interval [kh/e, +00). Therefore, we get that:

(s—7h )m( hh ) < (hln( )1{h<kh}+kh1{h>kh}> < (1+m®))h

_ +h
S — Tg

We then deduce that:

Ve (ks )| o < \/deQ (7r + 2\fT(1 n ln(k)) + 4\/T> h
Therefore,

k—1
lpGeh, ) = p" (k) 0 < E(1 410 (k) )2+ \/de 3 ﬁ IpGins ) = "Gk )|
j=1

- ~ d—1 2 A
where L = max(2,d)M + dB <2B (1 + ) + \/7Q (7r + 6\FT>> Tterating this inequality, using
T T
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the fact that for j < k,In(j) < In(k) and using Lemma A.1.3, we obtain:

[p(kh..) —p"(kh, )| s
. 2 o . , 2 I »h
< L(1 + 1n(k:))h + \/;dB; Wi (L(l +In (]))h + \/;dB; T Ip(th, ) — p"(Ih, .)HD)
kh k—1
L <1 + \/de/h \/lfi_(g) (1 + In (k) )h + QdQBQh; Ip(in, ) = p" (i, )|,

k—1
<L (1 + 21/2:dB> (1 +1n (k) )h +2d°B%h Y ||p(ih, ) — " (b, )| . -
=1

IN

Finally using Lemma A.1.6 and for C' = L (1 +2 %dB) (1 + 2d? BT exp (2dQBQT)), we conclude
that:

Ip(kh,.) — p"(kh, )| . < é(l +1n (k))h.

2.5 Numerical Experiments

In order to confirm our theoretical estimates for the convergence rate in total variation of u to its limit
w, we study SDEs with a piecewise constant drift coefficient and additive noise, as done by Gottlich, Lux
and Neuenkirch in [28]. We consider the special case of one-dimensional SDEs with one drift change at
zero:

t
Xt =+ Wt + / <Oél(_oo70)(Xs) + 51[074’_0@)(,}(5)) ds (251)
0

where Xy = z € R is the initial value and a, § € R. The difference (8 — «) represents the height of the
jump at the discontinuity point zero. Here, the spatial derivative of the drift in the sense of distributions
is equal to (8 — «)dp and the drift satisfies the reinforced hypothesis of Theorem 2.2.3.

We analyze how the initial value x affects the error and how the jump height influences the empirical
rate of convergence. We also observe how the drift direction towards or away from the discontinuity point
zero influences the error. When o > 0 > 3, we speak about inward pointing drift coefficient. Inversely,
when a < 0 < 3, we speak about outward pointing drift coefficient.

2.5.1 The specific case a=—-=60 >0
For 6 > 0, we study SDEs with inward pointing drift coefficient of the form:

t
Xi=x+W; — / sgn(Xs) 0ds.
0

This process is called a Brownian motion with two-valued, state-dependent drift. This example was also
used by Kohatsu-Higa, Lejay and Yasuda in [59] to estimate the weak convergence rate of the Euler-
Maruyama scheme. According to [53], the transition density function of the process (X;);>o starting at
x > 0 is the following:

1 (x — 2z — 0t)° fe—20% [T ( (y — 0t)2)
exp | — + exp | ——— ] dy when z >0,
P < 2t ) Vot Joy, P 2t 4

pt(x7 Z) = 629@; (x _ + 9t)2 06202 —+oo (y _ 0t)2
exp | — + exp| ————* | dy when z <0.
Vot P < 2t ) Vot ), P ( 2 ) Y =

For z < 0, the transition density can be deduced from the symmetry of the Brownian motion that gives
pt(xa Z) = pt(_x7 _Z)
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We seek to observe the dependence of the error in total variation at terminal time T H wr — 'M%HTV

h

on the time step h that we choose s.t. +- is an integer. To do so, we estimate Hp ) =p"(T , using

Ol

a kernel density estimator for p"(T),.). We denote by N the number of random variables (X;h>
1<i<N

that are i.i.d. with density p"(T),.). The kernel density estimator of this latter is defined by:

— X"
peNTx NZ ( >

where K represents the kernel and € > 0 is a smoothing parameter called the bandwidth. The kernel
is a non-negative and integrable even function that ensures the required normalization of a density i.e.
fj—s K(x)dx = 1. As for the smoothing parameter, its influence is critical since a very small € makes
the estimator show insignificant details and a very large € causes oversmoothing and may mask some
characteristics. So a compromise is needed. The optimal smoothing parameter can be chosen through
a minimisation of the asymptotic mean integrated squared error. For an explicit known density, as it is
the case here, we have that:

R(K)1/5

echfl/E’ with ¢ = 75
ma(K)2/5R (92,p(t, )"

(2.5.2)

where for a given function g, R(g) = /g(ac)2 dx and ma(g) = /ng(ac) dx. We will choose, in what
R R
follows, the Epanechnikov kernel defined by:

3
K(z) = 7 (1= %) La<y

which is known to be theoretically optimal in a mean square error sense with R(K) = 3/5 and mq(K) =
1/5. F (X“)’h) denoting the i i dering of (X""h) , ke the followi
/ or (Xp™") ., denoting the increasing reordering o T ) .., We make the following

== _/L_
trapezoidal approximation:

N-1
1 3 ) %
(T, = (T, )| = 3 5 (X" = X {

=1

pQ,N (T, X¥+1),h> —p (T, X¥+1),h>’

po (26") = (1.7 |

We also define the precision of this estimation as half the width of the 95% confidence interval of the
empirical error i.e. Precision = 1.96 x y/Variance/R where R denotes the number of Monte-Carlo runs
and Variance denotes the empirical variance over these runs of the empirical error.

+

Illustration of the theoretical order of convergence in total variation

To observe the convergence rate in total variation for the case # = 1.0 and z = 0.0, we fix the time horizon
T =1 and the number N = 500000 of i.i.d. samples in the kernel density estimator large enough in order
to observe the effect of the time-step h on the error. The simulation is done with R = 20 Monte-Carlo
runs. We obtain the following results for the estimation of the error and its associated precision:

Evolution of the total variation error w.r.t. h
Time-step h | Estimation | Precision | Ratio of decrease | Theoretical Ratio

T/4 0.2903 5.48 x 1072 X X

T/8 0.1680 6.96 x 10~* 1.73 1.63

T/16 0.0956 4.88 x 107% 1.76 1.69

T/32 0.0543 5.26 x 1071 1.76 1.73

T/64 0.0314 6.53 x 10~* 1.73 1.76
T/128 0.0191 3.55 x 10~* 1.64 1.79
T/256 0.0133 2.71 x 1072 1.43 1.80
T/512 0.0101 3.10 x 107* 1.31 1.82




2.5. NUMERICAL EXPERIMENTS 47

Estimation(h)
Estimation(h/2)
h becomes small, the ratio decreases towards 1 (a constant error) because for so small discretizations
steps, the effect of the kernel density estimation parameter N cannot be neglected unless N is

extremely large.

e We observe that the ratio of successive estimations is roughly around 1.72. But when

1+In(T/h)
T+ (2T /h)
haviour of the error. On the range of values {Z L Z T T }, both the empirical and the theo-

retical ratios are equal to 1.72 in average.

e The last column refers to the theoretical ratios equal to 2 ( ) which is the expected be-

e Moreover, the order of convergence in total variation of the Euler scheme is here equal to 0.76. This
order is given by the slope of the regression line, which we obtain when plotting log H p(T,.) — p"(T,.) H .
versus log(h).

Dependence of the order of convergence on the initial value x for fixed 6 =1

To underline the influence of the initial value of the SDE, we start by generating plots of the explicit
transition density function for various initializations z € {—1,0,1,2.5,5} and different time horizons
T € {1,3,6}. We choose a fixed § = 1. We also plot the kernel transition density estimation for the
different values of z at T'=1 for N = 100000 and a time-step A = 0.0001.

We first observe from Figures 2.1a and 2.1b that the kernel density estimator catches the discontinuity
and reproduces well the expected distribution. We also see from Figures 2.1b, 2.1¢ and 2.1d that when
the process starts from the discontinuity point = 0.0 or close to it € {—1,1}, it visits the discontinuity
point several times. When we increase the time horizon T, the inward pointing drift allows the process
to visit the discontinuity point zero when starting far from it.

10

0.8
vk}

0.6
06

04 04

aNl ANl

0.2

00 = 00
2 0 2 3 3 -2 0 2 a 3
(a) Estimated densities for T'=1 (b) Explicit densities for ' =1
10 10 — x=-10
— x=00
08 0.8 — ::;2
x=50
06 06
04 04
02 02 \
00 00
2 0 2 a 5 -2 0 2 a 5
(c¢) Explicit densities for 7' = 3 (d) Explicit densities for ' = 6

Figure 2.1 — The transition density function for various initializations x

We also generate an example of a solution sample path with time-step A = 0.006 for various initial-
izations x to confirm that point.

Now, we give the empirical convergence orders obtained for various initializations . These orders
are given by the slopes of the regression lines in a log-log scale. The parameters used here are T' = 5,
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[ — x=-10
—_— x=00
5 — x=10
— x=25
4 x=50

Figure 2.2 — Example of a solution sample paths for various initializations x

N = 500000 and step sizes h € { T, %, 35, &> 755> 556+ 55 }-

Initial value x —-1.0| 00 | 1.0 | 25 | 5.0
Empirical convergence order | 0.77 | 0.77 | 0.77 | 0.77 | 0.70

We can see from the above table that the empirical convergence orders are stable with respect to the
initial value for this type of diffusion. A small difference is observed for the initial value z = 5.0: then
the process starts far from the discontinuity point zero and the time horizon is not long enough for the
process to visit it with high probability. When the process does not reach the discontinuity, the Euler
scheme is exact making the error smaller and the influence of the kernel estimation error stronger.

Dependence of the order of convergence on the jump height

To underline the influence of the jump height equal to 20, we start by generating an example of a sample
path for two values of § € {1,10} with fixed time-horizon T = 1, time-step A = 0.003 and initial value
z = 0.0.

075

050

025

0.00

—0.25

—0.50

Discontinuity 0
— theta=10
— theta = 10.0

-0.75

-1.00

0.0 05 10 15 20 25 30

Figure 2.3 — Example of a solution sample paths for various

We observe that when 6 is big, the process is more likely to visit the discontinuity multiple times
than for a smaller value of . We can explain this by introducing the process Y; = %Xt that starts from
Yy = % and has the following dynamics:

1 t
YtZYO-i-EWt—/ sgn (Y;) dt.
0

The diffusion coefficient equal to 1/ becomes very small when 6 becomes large so that the process has
an almost deterministic behaviour and is sticked to the discontinuity point zero by the drift.

Also, the explicit transition density tends to the Laplace density fe=21*l when ¢t — +00. We generate
the plots of the kernel density estimate and the explicit transition density function for various 6 =
{1,3,5,10,20}. We choose T'= 1, x = 0.0, N = 100000 and h = 0.0001.
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16 — theta =1
theta = 3
14 — theta =5
— theta = 10
12 — theta = 20

0.0
175
15.0
10 125
10.0
75
50

25

0.0
-0.4 -02 0.0 0z 04 —0.4 —0.2 0.0 0.2 0.4

(a) The kernel density estimator (b) The explicit transition density function

Figure 2.4 — The transition density function for various 6

We can see that when 6 is big, the density converges quickly towards the Laplace density. In Figure
2.4b, we confirm this behaviour by giving the L'-error between the explicit transition densities and the
Laplace densities for each 6.

Now, we give the empirical convergence orders obtained for different values of . The parameters used
here are T =1, x = 0.0 and N = 800000. We choose ranges of step-sizes h depending on 6 since for
small @, the discretization error are smaller and the kernel estimation error comparatively more influent.
For large 6, a large time-step implies a very large error because on each time-step, when starting close to
the discontinuity point zero, the Euler scheme will move far away to the other side of this discontinuity,
a behaviour forbidden for the limiting SDE by the large inward pointing drift.

Jump-height 0 1.0 3.0 5.0 10.0 20.0
. 1 1 1 1 1 1 1
tlme-step rangeh ﬁ,.-.,ﬁ 27,...,@ ?’-“’ﬁ ?7...7ﬁ ¥7 7%
Empiric. converg. order 0.76 0.77 0.77 0.77 0.72

We can see from the above table that the empirical convergence orders are relatively stable with
respect to the jump-height for this type of diffusion. A small difference is observed for § = 20.0 since the
error is still large for the time-steps considered.

2.5.2 General case

To our knowledge, no closed-form of a density of X; solving (2.5.1) is available for general o, 3 € R. The
idea is still to estimate the L'-norm of the difference of the densities at maturity T but this time, instead
of comparing p"(T),.) to p(T,.), we will compare p"(T,.) to p"/?(T,.) and the expected behaviour is:

[P = w2

L S I @) = @]+ [T = (T )|

(wa)e(oon(E))o

In order to estimate p”(7.), we use, once again, a kernel density estimator but this time, we choose the
Gaussian kernel defined by:

Lt

K(z) = — ( x2> for 7 € R

)= —exp|——= or .
V2r P 2

We make this choice since no explicit density is available to estimate the bandwith (2.5.2) and for Gaussian

kernels we can obtain using the so-called Silverman’s rule of thumb [80]:

=cN~Y/5 ith =0.9 i
e=c wi c X min | o, 131
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where the standard deviation ¢ and the interquantile range IQR are easily computed from the sample of
size N. When the density to estimate is a bimodal mixture, we apply Silverman’s rule of thumb on each
mode.

For (X;h/g) ii.d. variables with density p"/2 (T,.), the kernel density estimator of this latter is

1<i<N
N h)2
1 — Xj
AT = 2k ( )

then defined by:
and we make the following trapezoidal approximation:

=1 (i+1),h (),h
0= Z 2 (XT —Xr )

| (@) =2 |

P?,N (T, X7(j+1),h) _phé\Zf (T, X¥+1),h)‘

67

s (260%) =5 (") |

In what follows, we will study the case of outward pointing diffusions i.e. @ < 0 < 8 and observe how
the initial value and the jump-height influences the error. Beforehand, we observe the convergence rate
in total variation when varying the time-step h.

+

Illustration of the theoretical order of convergence in total variation

To observe the convergence rate in total variation for the case « = —3.0, f = 4.0 and x = 0.0, we fix the
time horizon T = 1 and the number N = 250000 of i.i.d. samples in the kernel density estimator large
enough in order to observe the effect of the time-step h on the error. The simulation is done with R = 20
Monte-Carlo runs. We obtain the following results for the estimation of the error and the associated
precision:

Evolution of the total variation error w.r.t. h
Time-step h | Estimation | Precision | Ratio of decrease | Theoretical Ratio

T/32 0.1105 3.58 x 1074 X X

T/64 0.0763 3.17 x 1074 1.45 1.76
T/128 0.0478 2.31 x 10~ 1.60 1.79
T/256 0.0279 1.91 x 10~ 1.71 1.80
T/512 0.0156 1.92 x 10~* 1.79 1.82
T/1024 0.0081 1.15 x 10~ 1.93 1.84
T /2048 0.0043 1.21 x 104 1.87 1.85

e We observe that the ratio of successive estimations EStimation(h)) is roughly around 1.72.

Estimation(h/2
1+In(T/h)
11In(2T/h)
haviour of the error. On the range of values {%ﬁ, 5%, 13;4, 2048} both the empirical and the

theoretical ratios are equal to 1.82 in average.

e The last column refers to the theoretical ratios equal to 2 ( ) which is the expected be-

e Moreover, the order of convergence in total variation of the Euler scheme is here equal to 0.79. This
order is given, once again, by the slope of the regression line in a log-log scale.

Dependence of the order of convergence on the initial value z for fixed a = —3.0 and 3 =4.0

To underline the influence of the initial value of the SDE, we start by generating plots of the estimated
transition density function for various initializations x € {—1.4,—0.4,—0.2,—0.15,0.0,0.6}. We choose
a=-3.0,5=4.0,T=1, N =100000 and h = 0.0001.

We see from Figure 2.5 that when the process starts from the discontinuity point z = 0.0 or close to it
x € {—0.2,—0.15}, we have a bimodal mixture. When starting far from the discontinuity point zero, we
are less likely to visit it and the distribution is Gaussian-like. We also confirm this point by an example
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— x=-14

®=.04
0.35 ren2
— x=-015
0.30 — x=00
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Figure 2.5 — Transition density functions and examples of a solution sample paths for various initializations
T

of a solution sample path with time-step h = 0.001 for various initializations x.

Now, we give the empirical convergence orders obtained for various initializations . These orders are
given, once again, by the slopes of the regression lines in log-log scales. The parameters used here are
T =1, N = 500000 and step sizes h € {&, &, &, 135, 555 55 Tog1» 304

Initial value z —-14| -04|-02] 0.0 | 0.6
Empirical convergence order | 0.28 | 0.68 | 0.82 | 0.71 | 0.51

We can see from the above table that the empirical convergence orders seem to depend on the initial
value and the spectrum of orders obtained for different initial values is very broad with values between
0.28 and 0.82. When starting further and further from the discontinuity point zero, we first obtain a
better order of convergence but when |z| becomes large it deteriorates since the kernel estimation error
becomes more influent.

Dependence of the order of convergence on the jump height

To underline the influence of the jump height equal to (5 — «), we start by generating a sample path for
two values of (a, 8) € {(—4.0,3.0), (—0.6,1.0)} with fixed time-horizon T' = 1 and initial value z = 0.0.

Discontinuity 0
—— alpha = -3.0 and beta = 4.0
—— alpha = -0.6 and beta = 1.0

N W

0.0 0.2 0.4 0.6 0.8 10

Figure 2.6 — Solution sample paths for various («, /3)

We observe that the solution drifts away from the discontinuity point zero and therefore, there are
not many chances for a drift correction to take place.

Now, we give the empirical convergence orders obtained for various («, ). These orders are given,

once again, by the slopes of the regression lines in log-log scales. The parameters used here are T' = 1,

_ _ ; T T T T T T T
N = 500000, x = 0.0 and step-sizes h € {5, 15+ 33> 61> 198> 356> 513 J -
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(o, B) (—6.0,8.0) | (—-3.0,4.0) | (-1.5,2.0) | (—0.75,1.0) | (—0.375,0.5)
Empirical convergence order 0.51 0.66 0.90 1.02 0.78

We can see from the table above that the empirical convergence orders are not stable with respect to
the jump-height for outward pointing drift diffusions. Enlarging the jump height makes the solution to
drift away from the discontinuity point zero and increases the error.

2.5.3 Conclusion

We were able, through our numerical experiments, to confirm our theoretical estimates for the convergence
rate in total variation of p/ to its limit pr since the order 1 up to a logarithmic factor was recovered.

Moreover, the study conducted when varying the type of drift (inward pointing or outward pointing)
has highlighted several features. Our results and interpretations coincide with those obtained by Goéttlich,
Lux and Neuenkirch in [28] when they estimate the root mean-squared strong error. Like them, we show
that for inward pointing drift coefficients, the convergence order is independent of the initial value and
the jump-height. This is not the case for outward pointing drift coeflicients: the numerical orders are less
stable in the initial value and the jump-height. A possible explanation is that the inward pointing drift
coefficient engenders many drift changes, while only few drift changes occur in the case of an outward
pointing drift coefficient. The solution, in the latter case, can quickly drift away from the discontinuity
and because of a small probability of a drift change, the empirical convergence rate might be subject to
rare event effects and the linear regression estimates become questionable.
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A.1 Appendix

Lemma A.1.1. Let 0 € R™9 be a non-degenerate matriz and § : R¢ — R? be a measurable and locally
integrable function, the spatial divergence in the sense of distributions of which is a Radon measure
denoted by V- §(dy). Then, the function g : R? — RY defined by g(x) = 0~ 'g(ox) is locally integrable and
its spatial divergence V - g(dx) in the sense of distributions is the image of |det(071)| V-gbyy— o ty.
In particular, the total mass of V- g(dzx) is equal to |det(c~")| times the total mass of V- (dy) and when
V - g(dy) admits the density f(y) with respect to the Lebesgue measure, then V - g(dx) admits the density

f(ow).

Proof. The local integrability of ¢ is easily obtained by the change of variables y = oxz. For any C*>
function ¢ : R — R with compact support, we obtain using the same change of variables that

z).Vypo(z)dr = o0 g(ox).V, z = |det(c ™" YV ,o(ct
| @) 9ptorte = [ o7l Vapta)de = detto )] [ )7 Vol )y
= |det(o I/ ~'y)ldy = —|det(o )I/Rd (o™ y)V - §(dy),

which implies the first statement. The one concerning the total masses immediately follows and the one

concerning the densities is obtained by the inverse change of variables x = o~ 1y. O
For t > 0, let G, denote the heat kernel in R%: G(z) = %td exp (—';f) The following lemma
provides a set of estimates that are very useful: )
Lemma A.1.2. The function Gi(x) solves the heat equation:
0,Gu(z) — %AGt(x) —0, (t)€[0,+o0) x R™ (A11)

We have estimates of the L'-norm of the first order time derivative and the spatial derivatives of G up
to the third order:

d
[0:Gel[ 1 < e (A.1.2)
2
0%G,y 2
< — Al4
&xf t’ ( )
0%Gy 2
E— h i £ 4 Al
G| =g heni#i (A.15)
2 2
: —=1/— hen j # i
83Gt t3/2 e w ’
< Al

L 5 /2 .
B\ 5 when j = 1.

Proof. Let us compute the estimate (A.1.3). To do so, we use Fubini’s theorem and obtain:
lzg| 1 ¢
K3
02, Gl 11 = /Rd 7W exp —Z 2% dzxy ...dxg

([ (8) ) (Lmen () %)

7t
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We can express the second and third spatial derivatives of G as:

o2 tQJ G¢(r) when j # i, 98 (1 — t> t—;Gt(z) when j # i
G(x) = 2 and +(z)
drw; ;| Gi() : 9002 2
iy (—1—1—;) " hen j =i 7O (3?)?6&(1”) when j = i
2 o~ 1 3% 2 /2
Using Fubini’s theorem as for the estimate (A.1.3), / ?; 5/227 dy = 78 and A % f/% dy = 153/2\/>
we obtain the estimates (A.1.4), (A.1.5) and (A.1.6). As for the estimate (A.1.2), we deduce it from the
heat equation (A.1.1) and the estimate (A.1.4). O
Lemma A.1.3. We have:
Vn > 2, —

Z\FW T

Proof. We define the function f(z) = on (0,1). We easily check that Vo € (0,1), f(z) > f(1/2) =

fm
2 and that / f(z) dx = 7. Using the monotonicity of f on (0,1/2] and [1/2,1), we obtain:
0

Therefore,
e When n is even:

5 n—1 5 L3 n—1 Lo2
(B X ()= [ s > [ s

e
—

e When n is odd:

k=1 k 'n.g»l k=1 n k n+1 n
3= 1
z/ f(z) dx—|—/ f(z)dx
0 b
3+an 2

=7T—/ fl@)de <m——.
1_1 n
2 2n

We can conclude. O

Lemma A.14. For0<a <z <T,
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Proof. Using the change of variable u = \/r — y then a partial fraction decomposition, we obtain:
/m dy o " T du 1 ! Vz+u\]Ve 0
E— —_— — 1N .
o YTy 0 w—z Vo \Vz-u

Lemma A.1.5. For0<r<s<T,

1/0T1n(s—U)—ln(r—U)du: 5= ln<(\/§+\[)2>+2ﬁln<1+\/§—ﬁ).

0

2 NG Vs +/r s—r 2/

Proof. We start by applying the change the variable § = /u and obtain

;/Orln(s_u)\;aln(T_u)du:/oﬁ<ln(s—92)—ln(r—92)>d9

:/Oﬁ<1n(\[—9)+1n(\/§+9)—1n(\f—9)—1n(\/77+9))d9.

A simple integration of In(z) permits us to conclude. O
The next lemma is a discrete version of Gronwall’s lemma and was proved by Holte [38].
Lemma A.1.6. If (Yn),cn: (fn)pen and (gn),cn are non-negative sequences and

n—1

ynﬁfnJngzyl fornEN
=0

then

n—1 n—1
ynan‘f’ZfigieXp Z g; for n € N.

i=0 j=i+1
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CHAPTER 3

LBIAS ESTIMATION AND ANTITHETIC SAMPLING FOR SYSTEMS
OF PARTICLES INTERACTING THROUGH MOMENTS

Ce chapitre est un article écrit avec Benjamin Jourdain. Il a été publié dans ESAIM: Proceedings and
Surveys Volume 65, pp.219—235, 2019 sous le nom "Bias behaviour and antithetic sampling in mean-field
particle approximations of SDEs nonlinear in the sense of McKean".

Abstract

In this paper, we prove that the weak error between a stochastic differential equation with nonlinearity in the sense
of McKean given by moments and its approximation by the Euler discretization with time-step h of a system of
N interacting particles is O(N ™! +h). We provide numerical experiments confirming this behaviour and showing
that it extends to more general mean-field interaction and study the efficiency of the antithetic sampling technique
on the same examples.

Keywords: Diffusions non-linear in the sense of McKean, particle approximations, bias estimation, antithetic
variance reduction.
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3.1 Introduction

According to [84], the strong rate of convergence of particle approximations of McKean-Vlasov Stochastic
differential equations with Lipschitz coefficients is O(N~1/2) when N denotes the number of particles.
This rate is driven by the statistical error and one may wonder whether the bias vanishes quicker. A
parallel can be drawn with the time discretization of standard stochastic differential equations where, for
Lipschitz coefficients, the strong rate of convergence of the explicit Euler-Maruyama scheme is O(\/ﬁ)
[54] with h > 0 denoting the time-step. Using the Feynman-Kac partial differential equation associated
with the stochastic differential equation, Talay and Tubaro [85] checked that, for smooth coefficients,
the weak error behaves in O(h) and can even be expanded in powers of h. In the context of particles
interacting through jumps, the O(N~1) behaviour of the bias is known. According to [29], for particle
approximations of generalized Boltzmann equations, the total variation distance between the law of the
path of a particle and the one of the limiting nonlinear Boltzmann process behaves in O(N~1!). For
Feynman-Kac particle models, expansions in powers of 1/N are obtained in [18].

The interest in the bias introduced by particle approximations is motivated by numerical efficiency.
Indeed, the numerical experiments performed in Section 3.3 show a general O(N 1) behaviour of the
bias, even in models with not so smooth coefficients. Under this behaviour, simulating v/ N independent
copies of the system with v/N particles leads to the same order of error (bias with the same order as the
O(N~YV4 x N=1/4) = O(N~1/?) statistical error) as one simulation of the system with N particles (bias
smaller than the O(N -1/ 2) statistical error). And the former approach is less expensive than the latter
as soon as the computational cost of the particle system grows more than linearly with the number of
particles. The behaviour of the bias is also of interest in order to adapt to the number of particles the
multilevel Monte Carlo method introduced by Giles [24] in the context of time discretization of standard
stochastic differential equations. In [35], Haji-Ali and Tempone combine both discretizations through the
Multi-index Monte Carlo method. In this perspective, another interesting question is the possibility to
take advantage of the antithetic sampling technique introduced in [34] to reduce the variance (see [15, 11]
or [25] pb7 for the use of this technique in nested Monte Carlo computations). Does the variance of
the difference between the empirical mean of the system with 2N particles driven by the i.i.d. couples
(XE, W) i<i<on (X§ and W respectively denote the initial condition and the Brownian motion of the
i-th particle) and the mean of the empirical means of the two independent systems with N particles
respectively driven by (X§, W)1<;<n and (X§, W)y 1<;<an converge quicker to 0 than O(N~1)?

In this paper, using the Feynman-Kac partial differential equation associated with the limiting nonlin-
ear process and its moments, we prove the respective O(N~1) and O(N~! + h) behaviour of the bias for
systems of diffusive particles interacting through moments and their Euler discretization with time step
h. Of course, the computational cost of such systems is linear in the number N of particles and the above
numerical motivation is not valid. Nevertheless this result can be seen as a first step before addressing
more general interactions which could necessitate more advanced tools like the master equation for mean-
field games introduced by Lions in his seminal lectures at Collége de France and studied in [12] from a
probabilistic point of view. Theorem 3.2 [57] is proved using the master equation and implies the O(N~1)
behaviour of the bias for one-dimensional stochastic differential equations with general interaction in the
drift coefficient but no interaction in the diffusion coefficient. We provide numerical experiments showing
that the O(N ') behaviour holds in more general situations including ones with non smooth coefficients.
Last, on the same examples, we check that the antithetic variance does not generally decrease quicker
than O(N~1).

3.2 Estimation of the bias for systems of particles interacting
through moments

Let o : R® — RP be Lipschitz continuous and o = (U§)1§j§n,1§zgd 1 [0,T) x RP x R* — R4 p =
(bj)i<j<n : [0,T] x RP x R™ — R™ be Lipschitz continuous in their p + n last components uniformly in
their first component and such that sup,c(o ry(|o(¢,0,0)| + [b(¢,0,0)]) < co. We consider the stochastic

differential equation in dimension n nonlinear in the sense of McKean

X, =Xo+ /ta(s,]E[oz (X,)], Xs) dWs + /tb(s,E[a (Xy)],Xs) ds, te][0,T] (3.2.1)
0 0
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where X is some square integrable R”-valued random variable independent from the d-dimensional Brow-
nian motion (W;);>o. The drift and diffusion coefficient at time s depend on the law of X, through the
moments E [« (X;)]. Since o may only depend on a subset of coordinates of this expectation on b on an-
other subset, moments in drift and diffusion can differ as well as their respective dimensions. By a solution,
we mean a continuous process (X¢)c(o,7) adapted to the filtration generated by the Brownian motion W
and X such that sup,co 77 E[a(X¢)|] < 0o and the above equation holds with the integrals with respect
to dW, and ds maklng sense. Notice that for any solution, z — (o(s, E[a(Xs)], z), b(s, E[a(X,)], x))
has affine growth uniformly for s € [0,7]. With the square integrability of Xy, this implies that

E [SUPte[o,T} |X:1?| + supg<scrar M < 00 so that, by Lipschitz continuity of a, t — E[a(X:)] is

Holder continuous with exponent 1/2 on [0, T7.

The particle approximation of the SDE nonlinear in the sense of McKean (3.2.1) is given by the system
with mean-field interaction for 1 <4 < N and t € [0, T:

, , t 1 X . t 1 X
X;»N:X3+/a ’NE o ), X0 dW§+/ ’N§ o ), XN | ds,  (3.2.2)
0 0

Jj=1 Jj=1

with (Xé, Wi)1<i<N ii.d. copies of (Xo, W). By the Lipschitz assumptions, existence and trajectorial
uniqueness hold for this N x n dimensional equation. The Yamada-Watanabe theorem ensures weak

uniqueness and therefore exchangeability of the particles <(XZN) [ ]) . Let us also introduce
tel0T] ) 1<i<n

the Euler discretizations with time-step i > 0 of the SDE (3.2.1) and the particle system :
Fort € [0,T], 1 <i< N,

X = X, +/0t0 (Tj,E [a (th)} ,sth) AW, +/0tb( T E [a (sth)} X" ) ds, where 7" = |s/h|h,

(3.2.3)

t N t N
XM= [ (e () X w5 () X ) s
j=1 j=1

It is natural and convenient to consider that 70 = s, (Xo)te[() 7] = (Xy), tefo, 7] and (X?N,O)te[o Pa<ien =
bl k) _1‘_

h and we use these notations in what follows.

(%)
te[0,T],1<i<N
Reasoning like in the laboratory example in [84] or in Theorem 1.3 [47], one easily checks the following
result.

Proposition 3.2.1. Strong existence and trajectorial uniqueness hold for the SDE nonlinear in the
sense of McKean (5.2.1) and its Euler discretization (3.2.3). Moreover supy,qE [Supte[O,T] |Xth|2} <

C(1 + E[|Xo|?]) where the finite constant C' does not depend on Xo. Last, if for i € N*, (Xti’h)te[oj]
denotes the process obtained by replacement of (Xo, W) by (X§, W?) in (5.2.8), then

1+E 1%
3C < 400, VN € N*,  sup max E _O#.

sup ’XzNh_th
h>0 1<i<N

‘2
t€[0,T]

If for 1 € N*, (Xg)te[O,T] denotes the process obtained by replacement of (Xo, W) by (X§, W) in
(3.2.1), this implies the following estimation of the bias introduced by the particle discretization: for any
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function v : R™ — R Lipschitz with constant L, and in particular for each coordinate of o,

vse0.T), [E[v(XIV)] ~Ef (X)]| = [E [ (X2Y)] —E[v (x})]] < LE | X}V - x}|]

>1/2

1,N,h Lh
sup ’Xt - X;

’2
te[0,T]

h>0

< Ly (sup]E

1+E [|X0|2}
VN
The first inequality is crude since it prevents cancelations in average and one may wonder whether the

bias converges faster to 0 as N — co. Under additional regularity, the answer is positive, which is our
main result.

<VCLy

Theorem 3.2.2. Assume that

e o is Lipschitz continuous in its p + n last components uniformly in its first component and such
that

SuptE[O,T](|0<t7 070)' + ‘b(t,070)‘> < 00,

e o, are two times continuously differentiable with bounded derivatives up to the order two and
Lipschitz continuous second order derivatives,

e a = 00" and b are globally Lipschitz continuous, continuously differentiable with respect to their
variables with index in {2, ..., 1+ p} with derivatives Lipschitz continuous with respect to their p+n
last variables uniformly in their first variable,

o there exists d € N*, 6 : [0,T] x RP x R" — R"*? such that for all (t,y,z) € [0,T] x RP x R",
a(t,y,x) = 66*(t,y,x) and &,b are continuous and two times continuously differentiable with respect
to their n last variables with bounded derivatives up to the order two and second order derivatives
Lipschitz continuous with respect to their n last variables uniformly in their 1 + p first variables,

Then

3C <400, Vh20, YN EN',  sup [E v (x| - Bl (x)| < © (]1[ +h) .

The idea of the proof is, like in [85], to use the Feynman-Kac partial differential equation associated
with the nonlinear SDE (3.2.1) to first check that the estimation holds for the coordinates of « before
concluding that it holds for each test function . The following proposition ensures existence and smooth-
ness to this Feynman-Kac PDE which only depends on ¢ through a = oo*. In its statement and its proof
based on a stochastic flow approach, we take advantage of the flexibility given by the choice of a square
root of @ which explains the last assumption in Theorem 3.2.2. Let (Wt)tzo be a d-dimensional Brownian

motion with coordinates (th)lglgd and for (s,x) € [0,T] x R™, (X;"*);c[s,r] denote the solution to

Xt =+ /t& (r,E o (X,)] X””) AW, + /t b (T:E [ (X)) X””) dr, tel[sT] (3.2.4)

where the coefficients depend on E[a(X,)] and not E[a(X2*)].

Proposition 3.2.3. Let ¢ : R® — R be two times continuously differentiable with bounded derivatives
up to the order two and Lipschitz continuous second order derivatives. Under the last assumption in

Theorem 3.2.2, for each t € [0,T], the function [0,¢] X R™ 3 (s,z) — w (s, z) :=E {1/1(th’m)} is once

(resp. twice) continuously differentiable with respect to the time (resp. space) variable s (resp. x) and
such that uy ., together with its spatial derivatives up to the order two are Lipschitz continuous in x
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uniformly in 0 < s <t <T. Moreover, us ., is a classical solution to the Feynman-Kac PDE

n

1 n
Osug (s, ) + 3 Z ajr (8, Efa (Xs)], x) Okt (s, x) + ij (s,Ea (Xs)], x) Ojusy(s,x) =0,
Jik=1 j=1

(3.2.5)
Here 0; and 0j1, denote the partial derivative with respect to the j-th coordinate of x and with respect to
its j-th and k-th coordinates.

Proof. Even if this result seems to be well-known, we could not find its proof in the literature. Therefore,
we are going to give a sketch of its proof. For notational simplicity, we set 6° = b and W = ¢.

Let for j € {1,...,n}, e; denote the j-th vector of the canonical basis of R™ and for I € {0,..., J}, o5t =
(81+p+k5§)1§j’k§n where 014+ is the partial derivative with respect to the (1+p+k)-th variable. Let also
for I € {0,...,d} and y, z € R", 9*5'yz € R" be defined by (825'yz); = . 2_1(81+p+k81+p+m5§)ykzm for
j€A{1l,...n}. Since z — [, b](r, Ela(X, )], x) has affine growth uniformly in r € [0, T], standard moment
estimations ensure that

SO+ |z7).

T
Vg>1,3C <400, V(s,2) €[0,T] xR", E l sup ‘Xﬁz
re(s,T)

By [62], Theorem 3.3 p223 and its proof, for r € [s,T],  — X% is twice continuously differentiable
P-almost surely with derivatives satisfying for j, k € {1,...,n}

d
40, X+ = 305" (nEla (X,)], X3 ) 0, X0 dW), v € [s,T], ;X5 = ¢;
=0

d
oy X" =Y (aal (r,]E o (X,)] X“") 0, X5 + 625! (T,E [ (X,)] X””) @f(;?””@kf(ﬁ*f”) dW!, r € [s,T),
=0

where 9;, X$* = 0. Moreover, for any ¢ € [1,00),

n

sup sup E E ‘@Xﬁ’x
0<s<r<T z#y€cR"™ J=1

S, T VS,
q ‘8ijr - Jery

’ q
_|_

n
q ~
+3 \ajkx;t?@ < +o0

=1

|z —yle

k
and 3C < 4o00,Vz e R", V0 <s<5<r<T,

- ST . - -
E|[Xp - x5+ (‘ajx;fvw —9; X5
=1

n
q Sex .
o -
k=1

q) < C(1+ 2% (3 —9)".

These properties ensure that @ — uy (s, x) is two times continuously differentiable with derivatives:
o djuy(s,z) =E [Vz/; (Xf’m) .@X:’m}

o Opuny(s,0) = E[Vo (X77) 95 X07 + 0,X07. V20 (X7) 9,57

bounded and Lipschitz continuous in 2 uniformly in 0 < s < ¢t < T. Moreover, u;, and its spatial
derivatives up to the order two are continuous in the time variable. Let us now check that u; , satisfies
the Feynman-Kac PDE (3.2.5). Let s € (0,¢] and ¢ € (0, s]. By the flow property stated in Theorem 3.3
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62], up (s —e,z) =E |ug (s, Xs==%)|. On the other hand, by Taylor expansion,
P P s

U (S, X ) —uy (s, x)

= Vs (s, ). (/ &(r,Ela(X,)], X3~5%)dW, + / b(r,]E[a(Xr)],XfE’“’)dr>

d s d s
+5 Z Dk, (5, 7) Z / Ela(X,)], X750y | | 3 / o (r, Ela(X,)], X3~o")d "
0 m=0""°"

jk‘l =

+ R,

- 3
where R, is some random reminder such that |R.| < C ‘X JmeT — x‘ with C' a deterministic finite

constant. Since E [f:_s o (r, E[a(X,)] ,f(f—avx) dWr} = 0 and, by Itd’s isometry,

S

. &
: (Z [ (rBcon Koy ait ) | 30 [ o (nBla (6, Xer) iy
E

we deduce that

— _ 1 &
Ut (8, ) :t,w(s €,) + Vg (s, x).b (s, Ela (X)), z) + 3 Z Ojrut (s, x)ajk (s, Ela (Xs)], x)
Jok=1

< C( ‘b(s,E [a (X)), @) — 1g [/_b (mE[a (X)) 7X5—57w) dr}

€

E [’X:_Ew — x’g]

R Lo - 18| [ a(nEl ] g o |+ 5
W .
+€MZIIE /Sieb (r Efa (X )]’Xf*E,m) dTmZZO/SEUZn (T’E[Q(X ), XE €x> AW >

By continuity and uniform integrability of r — [7,b] (T,E [ (X,)] JN(;‘_E"”) on [s —¢,T], the two first
terms in the right-hand side converge to 0 as € — 0. Moreover the expectations in the two last terms are
smaller than Ce?/2. Taking into account the continuity with respect to s of

Vatgy(s,2).b (s, Ela (Xs)]vx)+% > Ojnura(s, x)air (s,E o (X)), 2)
G k=1

we conclude that w, ., is a classical solution of the Feynman-Kac PDE (3.2.5). O

We are now ready to prove Theorem 3.2.2.

Proof of Theorem 3.2.2. Let t € [0,T]. Applying It6’s formula and taking into account the Feynman-Kac
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PDE (3.2.5), we obtain that:

t
i (02) = s (1 X5 = 0.3) = (0.X8) + [ Vaur (5, X2) 0 (5 E o ()], X1) aw?
0

t
1 .
- / Vaeugy (8, X0V o (g’?,N > a (X:,fv’h) ,Xi;LN’h> dw}
0 c s s

=1
t 1 & .
+/ Vg, (s, X200 . (b (5, Efa (X)), XENVR) — b (ﬁ, = a (XM ,Xjth’h>> ds
0 pa ! !
1 [ 1 N, 1N,k
+ 3 Z / Djkur,y (s, X;’N’h) ajk (s, E [o (Xy)] ,Xsl’N’h) —aj | T, N Za (X;h ’L) ,XTS;L " ds.
gk=170 i=1

Integrability deduced from Propositions 3.2.1 and 3.2.3 and the properties of ¢ ensure that the expecta-
tions of the stochastic integrals vanish. Therefore, setting for s € [0, ¢]

N
1 .

e¥(s) :==E | Voury (5, X2NN) <b (s, Efo (X,)], XN = b <TS’L, oo (X;’M) ,Xi,;N’h> )]

=1

1 i
¢}i(s) =B [@me (s, X5%") (aﬂf (s, Efa (X)), X2 — aje ( =Y a (x5 XNm ,
=1
for 1 < j,k <n and using that u; (¢,.) = ¥(.), we obtain
1N ¢ 1 & oy
E[y (X,)] - E [¢ (Xt’ : )} :/0 (s) 5 D ehls) | ds. (3.2.6)

Jk=1
; ¥ .
Let us now estimate ejk(s) :

e?’k(s) =E [Bjkuw (&Xj’N’h) (ajk (s,E [ (X5)] ,XSLN’h) — ajk (T;L,E [a (XT;L)] ,X;’N’h))]

D (5, X5) (o (71 B o (06)], X0) e (2

B [Ogtng (5, X2V (age (720E [ (X)) X5 = g (72,

o (x™)] x2)
_ o
+E | Dyt (5, X2 ( (2B fo (™) | X5 — an ( v o (x) 7Xi;¥“h))] -
i=1

s

Let us respectively denote by e;;cw (s), e?;j’(s), e?}j’(s) e?}f (s) and éﬁ; (s) the five terms in the right-hand

side. Since, by Proposition 3.2.3, 0;,us 4 is bounded by a finite constant M, 15}2) not depending in ¢ and a is
1,1 2 .
ejk‘/’(s) < be 'Lq ((s—71) + |E[a(Xs)] —E [ (X,1)]]) - Since
a is C? with bounded derivatives and Lipschitz continuous second order derivatives, for 0 < r < s < T,
computing a(X,) — a(X,) by Itd’s formula, taking expectations and remarking that the expectation of

the stochastic integral vanishes, we obtain the existence of a finite constant C' not depending on r and s
such that |E[a (X;)] — E[a(X,)]| < C (s —r). Hence:

Lipschitz continuous with constant L,

e ()] < MPLa (14 C) (s = 78) < MP Lo (14 C) .

Since, by Proposition 3.2.3, 0j,u,y is Lipschitz continuous in space with constant Lfi) not depending on ¢

2
and a;, is Lipschitz continuous in space with constant L, we have ‘eiﬁ’(s)‘ < LEE)LG]E UXSLNJL — Xi;LN’h‘ } .

s
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Combining the fact that supy>q ,>0,scf0,11 E “X}Nﬁ ﬂ < 400 deduced from Proposition 3.2.1, the Lip-

schitz continuity of a and the affine growth of o,b in their p + n last variables uniform in their first
variable, one easily checks that there is a finite constant C' not depending on N and h such that for all

0<r<s<T,E “XSLNJ’ - X}’thﬂ < C(s —r) and deduce that:
2
’e?}j’(s)‘ < LY L,Ch.

Remarking that the first and second order derivatives of a;; with respect to its n last variables have
affine growth under our assumptions, computing a (TSh,E [a (XTS;I)} ,X}N’h) —Qjk (Tgﬂ E [a (XTiL)] ,Xi;N’h)

by Ité’s formula, multiplying by the random variable 0jus (&XisibN’h) bounded by Mé)g), taking ex-
pectations and remarking that the contribution of the stochastic integral vanishes, we obtain that:

‘ejf;cw(s)‘ <Ch
with C not depending on N, s, t, h. Last,

<ML,

4,
e (s)

E o (X,)] — B [a (x571)] |-
Hence there is a finite constant C' not depending on N, s, ¢, h such that

Vo<s<t<T, ‘e;?’k(s)\ <c(n+ ‘]E [ (X)) —E o (x57)] D n ‘é;”k(s)‘ . (3.2.7)

Let us now estimate ’é}l’k(s)‘. Denoting by Vaaji, the partial gradient of a with respect to its variables

with indices in {2,...,1 + p}, we have:

1 i
4 (5) = B Oputi (5, X1¥) (E o ()] - 5 e (XT;hN’h)>
=1
! 1—w N ;
/ {ijk (TQWE [a (Xi;lN,h)] + E a (X:_;,Nh) ,Xi;N,h) — Vaajy, (vaE {a (Xi;LN’h)} ,Xi;?v’h)} dv]
o ! - ! ! ! !

N
+E

1 .
(Bl ()] e (6574) ) v o050 B (.2 [ ()] )|

i=1

Let us respectively denote by e?}f (s) and e?;f (s) the two terms in the right-hand side. By Proposition

3.2.3, Ojrue,y is bounded by Mff) and Lipschitz continuous in space with constant Lgf) with (Mff), Lff))

not depending on t. By assumption Vaa;j, is bounded by Mc(f) and Lipschitz continuous in its p + n last

variables with constant LE?). Therefore,

2

N
1 5.4 1 1 i,N,h 1,N,h
g (96| < 3B (|5 e (x) ~2fa ()]
P a =1
1Y ’ 1 Y ’
|5 o) ) - o) ()| o2 | 55 () -2 )

The second term in the right-hand side of the inequality is the variance of the empirical mean of i.i.d.

2 2
random variables. It is therefore equal to % (]E “a (Xi;lh) ‘ ] — ‘]E {oz (Xl’h)} . The first term is also

h
s TS

a variance and we upper-bound it by the corresponding second order moment, which is not greater than

N , . 2
+ 2 E Uoc (Xi,fl ) —« (XL{V ’h) ’ ] according to Jensen’s inequality for the empirical mean. Therefore,
i=1 :

s
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denoting by L, the Lipschitz constant of a;, we have:

o] < 2 (53 o () = () o ¢ (2 o ()] - el ()] )

2 C
< L2 M >L§>N, (3.2.8)
with C finite and not depending on N, s,t according to Proposition 3.2.1.
Since E {a (X%N’hﬂ - % (Xl ) is centered and by exchangeability of (Xi’N*h)ISiSN, we

may replace 0;xuz (s,vaN*h) VQCljk (Ts E [oz (Xi;IN’h)} L X5N h) by:

s

N
1 ] 1
% 2 Oyt (5, XN) Tz (71,E o (X0 ] x50
=1
8t o) (5 () 5259

in the expectation defining e’ ’w(s). With the Cauchy-Schwarz inequality, we deduce that |e?;€w(s)| is
upper-bounded by:

==

s

Zajkut,w (s, X0NM) Vaa ), (TshvE [Of (XikN’h)} ’Xi’bj/v’h)
=1

h
Ts Ts

)

Since R” 3 & — 0jrusy (s, z) (resp. R" 3 2 — Vaaji (TSh,E [a (XihNh)} ,x)) is bounded by Mf) (resp.

—E {ajkut,d, (S,X;’N’h) Vaaj (TSh,JE {a (Xl;LN’h)} ,XI’N’h)}

MéQ)) and Lipschitz continuous with constant Lfi) (resp. [4(12))7 reasoning like in the derivation of (3.2.8),

we obtain that the second factor in the right-hand side is smaller than (M (2)L,(12) + M¢§2)L$)) TCN so that
‘eg}f’(s) < L, (MLQ)L,(IQ) M(Q)L(Q)) ~ with C finite and not depending on N, s,t,¢. With (3.2.7), we
deduce that:

s

VO<s<t<T, |eh(s )‘ <c< —|—h+‘JE Xpn)] —E{Q(Xi;LN,h)”)_

Estimating e¥(s) in a similar way and using (3.2.6), we deduce the existence of a finite constant C' not
depending on N and h such that for all ¢ € [0, T7:

sup |E [y (X,)] —E [ (X2 gC(i,Jrh)

s€[0,t]

W) —E [a (XiSN h)} ‘ ds. (3.2.9)

Summing for j € {1,...,p} this inequality applied with ¢ equal to the j-th coordinate of v, remarking that
Proposition 3.2.1 and the Lipschitz continuity of o ensure that sup,c(o 7 ‘]E {a (Xi’N’hﬂ —Elo (Xt)]‘ <

+00 and applying Gronwall’s lemma, we deduce that sup,c(o 1) ‘E [@(Xy)]—E [a (X1 s h)} ‘ < C (% +h).
We conclude by combining this estimation and (3.2.9).

Remark 3.2.4. o A careful look at the proof shows that the Lipschitz continuity of a and b in the
time variable is not needed to obtain that sup,c(o 1) ‘IE [w (X,}N)} —E[¢ (Xt)]‘ < £ Indeed, this

property is only used to estimate e ’w( ) which vanishes when h = 0 since 70 = s. Moreover, if

a and b are only Hélder contmuous with exponent o € (0,1) in the time variable, then the above
estimation deteriorates to sup;¢o 1 ‘IE {1/) (th’N’h)} —E[y (Xt)]’ < C (% +ho).
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e On the other hand, when there is no nonlinearity in the sense of McKean in the SDE (5.2.1) (p =0),
we obtain that the weak order of convergence of the Euler scheme is 1 under mere global Lipschitz
continuity of a,b, continuity of o,b and C? regularity in space of o,b,1) with bounded and Lipschitz
derivatives. The key step is that the decomposition of e?}j’(s) + e?}j’(s) avoids to differentiate the
solution to the Feynman-Kac partial differential equation more than two times in space and only
requires Lipschitz continuity of the second order spatial derivatives.

3.3 Numerical Experiments

We conduct two types of numerical tests. First, we estimate the bias using regular Monte-Carlo for
examples of one dimensional (n = 1) mean-field SDEs taken from [55] to provide numerical evidence of
the O (N _1) behaviour of the bias for a fixed value of the time step h. Then we present the antithetic
sampling results on these same examples.

The code for running these experiments has a number of iterations as an input parameter. This latter
is useful to observe the behaviour of the bias when increasing the number of particles. Therefore, we give
an initial number of particles that we multiply by two from an iteration to the other. Except for the
polynomial drift and the plane rotator examples where it is respectively equal to 8 and 4, the number of
iterations chosen is equal to five and the initial number of particles is twenty so that the final number of
particles is 320. The simulation is done with 5.10% runs except for the Plane rotator example where we
push further the number of Monte Carlo runs up to 4.9 x 108.

We also define the precision as half the width of the 95% confidence interval of the empirical mean
i.e. Precision = 1.96 X,/ #‘m where Variance denotes the empirical variance over the runs of
the empirical mean over the particles.

In order to measure the relevance of the antithetic sampling technique for variance reduction, we
compute the variance of the difference between the empirical mean of the system with 2N particles and
the mean of the empirical means of the two independent systems with N particles:

2N

e S () = e 3 (o () 0 (7). =

Var

Here (Y;N> is the system with N particles driven by (X}, W) n 1<i<on-
<N -

1<i<

3.3.1 Generalised Ornstein-Uhlenbeck process
Model

We consider the following generalization of the Ornstein-Uhlenbeck SDE to a linear mean-field SDE:
for parameters 7, 8, v € R and initial data x¢ € R.

The functions a(z) = z, b(t,y,x) = yr + By and o(t,y,x) = v therefore satisfy the hypotheses of
regularity of Theorem 3.2.2.

The first and second moments of X; are respectively given by:
e E[Xy] =zoexp((v+8)1),

o« E[X7] = adexp(2(y +5) 1) + & (exp (29t) — 1).
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The associated particle approximation of the SDE is given by the following system:

N
axpN = |4 x4 % SOXPN| dt+vdW], 1<i <N with XV =g
j=1
where ((Wf) tzo) Loy BTe independent Brownian motions.

Because of the linearity of the drift coefficient, it is possible to obtain closed form expressions for
E[X}™M" and E[(X}"™")2] and deduce the asymptotic behaviour of the biases of the first and second
order moments as N — co and h — 0.

Let h =T/K for some K € N*. For k € {0,..., K —1} and i € {1,..., N}, we have

N

. . _ . X _ 1 .

i,N,h ,N,h N,h i i . N,h ,N,h

X(k-‘rl)h = (1+’Yh)X]ih +/3th‘h +U(W(/€+1)h_Wk}h) with th = NZX}Z}L .
j=1

Hence E [X,’dfv}b} = (1+ (v + B) h)" z¢ so that
; 1
E[Xr] —E [Xp*] = S(v+ 8 Te0 ™ Thag + O (h2)  as h— 0.

2
To compute E [(X;;LN’h) } , we remark that for k£ € {0,..., K — 1}

E [(Xé;fa’ih)Q] = (1+~h)’E [(Xé#“)z]
N -1

1 LNR)? 1,N,h v2,N,h
+(2(1+'yh)+6h)6h<NE{<th )|+ =B [N ) + %,

1,N,h +2,N,h 2 1,N,h +2,N,h
E [ XXX = (1490 7E [

N -1

+(2(1+yh) + Bh) Bh (;E [(X;;,?V’h)z] +——E [X;;LN’hX,f;LN’hD .

Since Xé’N’h =z for all ¢ € {1,..., N}, subtracting the two last equations, we obtain

2 1+~n)* —1
Vke{l,... K}, E [(X;;LNJL) } —E XN XN = Atah)” -1 ;1)7% x v

and deduce that

E (Xéfia’;h)Q] =(1+(y+H)N°E [(X;;f“)z}ﬂm +7h) + 8h) B

1-N (1++yh)* -1

2 2
X Xv“h h.
N oy 12 U

We conclude that:

- 2k
E (Xi;lN’h)Q] S Rl R sk kel L <1+N_1 x2ﬁ+(2ﬂ7+ﬁ2)h>v2

2(v+B8)+(y+B)°h N 2y +72h
1-N (14 +8h)* = (L +h)**

+ N X 27 + 12 X v

2k ok
:(1+(7+ﬂ)h)2kxg+N—1 ) 2—1 w2yl A+O+AN _21 0
N B N 2(y+8)+(r+B87h
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so that

2 T — 14 29Te>T
E |:<XT)2i| _E [(X%,N,h) :| _ (('Y‘f'ﬁ)Q T€2(W+5)TI‘8 + 4 Y 'U2> h

eNT 11— 200 AT 2 h 1
+< + )+O(h2++>

2y 2(v+5) N N N2

as h — 0 and N — oo. Moreover,

2] A A+ -1 1-1+(+p)h>* 2
E[(XT” ]EKXT ”_N< 2 +Ph 2B +18h)

The bias of the time discretized second order moment is exactly of order 1 in %

Results

In order to illustrate the behaviour of the first and second order moments, we compute the difference
between the closed-form discretized moments and the estimated moments and expect the difference to
be null up to the statistical error. The results are shown in Tables 3.1 and 3.2 below where we denote by

"Difference" that entity. As a test case, we use this model with v = %, 8= %, v? = % and 2o = 1.

Concerning the first order moment, we proved above that the bias does not depend on the number N
of particles, which is what is observe in the first row of the table below.

Nb. particles 20 40 80 160 320
Estimated 15* moment | 1.34862 | 1.34861 | 1.34869 | 1.34866 | 1.34866
Difference 0.00003 | 0.00004 | -0.00004 | -0.00001 | -0.00001
Precision 0.00016 | 0.00011 | 0.00008 | 0.00006 | 0.00004

Table 3.1 — Generalised Ornstein-Uhlenbeck SDE: Comparison of the estimated first moments with the
closed-form discretized value 1.34865 as well as the associated precision when increasing the number of
particles for a number of 5.10° runs, 50 time steps and a time horizon T=1.

As for the second order moment, from the third row we observe that the estimation fits the closed-form

discretized value which confirms the behaviour of the bias of order 1 in %

Nb. particles 20 40 80 160 320
Closed-form discretized 2" moment | 2.15552 | 2.14648 | 2.14195 | 2.13969 | 2.13856
Estimated 2™ moment 2.15531 | 2.14655 | 2.14205 | 2.13970 | 2.13859
Difference 0.00021 | -0.00007 | -0.00010 | -0.00001 | -0.00003
Precision 0.00045 | 0.00032 | 0.00022 | 0.00016 | 0.00011

Table 3.2 — Generalised Ornstein-Uhlenbeck SDE: Comparison of the estimated second moments with
their closed-form discretized values as well as the associated precision when increasing the number of
particles for a number of 5.10° runs, 50 time steps and a time horizon T=1.

Concerning the antithetic sampling of the first order moment, using the linearity of the model, one
exactly checks that for k € {0,..., K — 1}, X',f,jlv’h =1 ()_(,i\;;h + YkIZ’h) where YkJX’h denotes the empirical

mean of the discretized system driven by (Wi)N+1§i§2N~ The first row of Table 3.3 confirms that the
variance (3.3.1) for ¢(z) = z is null.

For the second order moment, we compute the variance (3.3.1) for ¢(z) = 2% and observe the ratio
of decrease Yariance(N/2)
Variance(N)

forth rows of Table 3.3.

when increasing the number of particles. The results are shown in the third and
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Nb. particles 20 40 80 160 320
Variance for the 15 moment | 7.82256e-32 | 9.52151e-32 | 1.52652e-31 | 2.79857e-31 | 5.39704e-31
Precision 9.88245e-35 | 1.18553e-34 | 1.89269¢-34 | 3.47065e-34 | 6.69575e-34
Variance for the 2" moment | 0.000766641 | 0.000191654 | 4.77727e-05 | 1.19847e-05 | 2.99537e-06
Ratio of decrease X 4.00013 4.01179 3.98613 4.00109
Precision 2.4997e-06 | 6.27208e-07 | 1.55659¢-07 | 3.9365e-08 | 9.75389¢-09

Table 3.3 — Generalised Ornstein-Uhlenbeck SDE: Evolution of the antithetic variance for both ¢ (z) = x
and ¥(z) = 22 with its associated precision when increasing the number of particles for a number of 5.10°
runs, 50 time steps and a time horizon of 1.

For the second order moment, the ratio of successive variances is around 4 which means that the
variance of the antithetic estimator is roughly proportional to N~2. The antithetic sampling technique
therefore shows an important improvement for this diffusion.

3.3.2 Plane Rotator
Model

The following SDE refers to a model for coupled oscillators in the presence of noise, also known as the
Kuramoto model:

dX; = [K/ sin (y — X;) dP}'(y) — sin (Xt)} dt + /2kpT dW,
R
= [Kcos (Xt)/sin (y) dP!' — K sin (Xt)/cos (y) dP!" —sin (Xy)| dt + \/2kpT dW,
R R

where X is distributed according to p, P}' denotes the distribution of X;, K > 0 a coupling parameter,
kp the Boltzmann constant and T the temperature.

sm(x)] satisfy the hypotheses of Theorem 3.2.2. One
cos(z)

may also find a function b(¢,y, ) coinciding with K (cos(z)y; — sin(x)ya) —sin(x) on [0,7] x [-1,1]> x R
which satisfies the hypotheses even if (x,y) — cos(x)y; — sin(x)ys is not Lipschitz continuous.

The functions o(x) = +/2kpT and a(z) = [

The particle system has the following dynamics:

N N
) ) 1 ) . 1 . )
dxgw_[K cos (X)L 5 i (37%) —in (260) 2 5o (7)) —sim (x5 |
j=1 j=1

+ \/2kpT dW;

where ((WZ) t>0) are independent Brownian motions.

1<i<N

Results

We use this model with K = 1, kgT = % and initial distribution g = N (7, %’T) as a test case. The
reference value was computed for 2.5x 108 Monte Carlo runs, 1000 particles and the same input parameters
as for the general estimation of the bias (time horizon T' = 1 and time step h = 50). The value obtained

is 0.737576. The results are shown in Table 3.4.
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Nb. particles 20 40 80 160
15 moment error 0.000725 0.000355 0.000175 0.000067
Ratio of decrease X 2.04225 2.02857 2.61194
Precision 4.79156e-05 | 3.38946e-05 | 2.39723e-05 | 1.69533e-05

Table 3.4 — Plane Rotator SDE: Evolution of the first order moment errors as well as the associated
precision when increasing the number of particles for a number of 4.9 x 10® runs, 50 time steps and a
time horizon T=1.

These results are consistent with a bias proportional to N~!.

Table 3.5 exposes the results obtained for the antithetic variance.

Nb. particles 20 40 80 160
Variance 0.000119023 | 3.12526e-05 | 8.01086e-06 | 2.0277e-06
Ratio of decrease X 3.80842 3.90128 3.95071
Precision 2.51877e-08 | 6.75418e-09 | 1.75258e-09 | 4.4622e-10

Table 3.5 — Plane Rotator SDE: Evolution of the antithetic variance and its associated precision when
increasing the number of particles for a number of 4.9 x 108 runs, 50 time steps and a time horizon T=1.

The antithetic sampling method is therefore relevant in this example since the ratio of decrease is
close to four which means that the variance of the antithetic estimation is roughly proportional to N 2.
This behaviour has also been observed in Section 3.2.2 [35].

3.3.3 Polynomial Drift
Model

Let us consider the following mean-field SDE:
dXy = [yXi +E[X,] — X,E [X7]] dt + X, dW,  with X(0) =z
for a certain parameter v € R and initial data zg € R.

The function o(¢,y, ) = z satisfy the hypotheses of regularity. However, the functions b(¢,y,z) =

vz + 1 — zys and a(z) = { ;”2} are not Lipschitz.
From the evolution of the Euler discretization
Kooy = X (190 = 0B [(x0)°] ) + WE[X[5] + Xl (Wi — Wan)
we deduce that:
E[Xhin] = (1+ 0+ DB [(X8)"] n) E[XE].,
E [(X(”,m)h)Q] = (1+h—E[(xXh)°] h>2 E|(Xf)"] +2 (1490 —E[(Xh)°] n) hE? [X}4]
+E[(X[)"] h+ B2 [X] A2

And we solve this system of inductive equations numerically to obtain reference values of the first and
second order moments.
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The idea here, once again, is to approximate E[X] and E[X?] by their empirical means in order to
define the dynamics of the particle system:

N N
dXt,N — ’th,N + ¥ § thyN _Xt7NN (thyN) dt+Xt7Nd ;
i=1 i=1

where ((Wf) t>0) are independent Brownian motions.

20/1<i<nN

Results

We use this model with v = 2 and z = 1 as a test case. The reference values obtained for the time
discretized first and second moments are respectively 1.3845 and 3.13743 . For this example, we push the
iterations further until 8 so that the final number of particles is 2560. We denote by "Ratio of decrease 1"

and "Ratio of decrease 2" the respective entities Fbirlitstnrlgg;elzfltezigg(v]\/,?) and Ssezggg d";?grlrel;tlte:rigg(v]\/]?). The
results are shown in Tables 3.6 and 3.7.
Nb. particles 40 80 160 320 640 1280 2560
15" moment error | -0.02597 | -0.01561 -0.00898 -0.00492 -0.00261 -0.00138 -0.00071
Ratio of dec. 1 X 1.66368 1.73831 1.82520 1.88506 1.89130 1.94366
Precision 9.348e-05 | 7.402e-05 | 5.779e-05 | 4.431e-05 | 3.330e-05 | 2.459e-05 | 1.789e-05

Table 3.6 — Polynomial Drift SDE: Evolution of the first order moment errors as well as the associated
precision when increasing the number of particles for a number of 5.10% runs, 50 time steps and a time

horizon T=1

Nb. particles 40 80 160 320 640 1280 2560
2°d moment error | 0.06025 0.03575 0.02077 0.01157 0.00637 0.00333 0.00171
Ratio of dec. 2 X 1.68531 1.72123 1.79516 1.81633 1.91291 1.94737
Precision 0.0005018 | 0.0003940 | 0.0003029 | 0.0002297 | 0.0001707 | 0.0001251 | 9.063e-05

Table 3.7 — Polynomial Drift SDE: Evolution of the second order moment errors as well as the associated
precision when increasing the number of particles for a number of 5.10% runs, 50 time steps and a time
horizon T=1

We observe that the ratios of decrease of both the first and the second order moment errors seem to
grow as the number of particle increases. It confirms the behaviour of the bias in (’)(ﬁ) of Theorem 3.2.2
and even tends towards a behaviour of order 1 in % when the number of particle is large.

In order to measure the relevance of the antithetic sampling, we compute the variance (3.3.1) for the

first and second order moments. We denote by "Ratio of decrease V1" and "Ratio of decrease V2" the
respective entities Variance for first moment error(N/2) and Variance for Second moment error(N/2)
P Variance for first moment error(N) Variance for Second moment error(N)

shown in Tables 3.8 and 3.9.

. The results are
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Nb. particles 40 80 160 320 640 1280 2560
Variance for 1°* mom. | 0.0008910 | 0.0004406 | 0.0001930 | 7.474e-05 | 2.584e-05 | 8.000e-06 | 2.262e-06
Ratio of dec. V1 X 2.023 2.283 2.582 2.892 3.230 3.537
Precision 3.621e-06 | 2.260e-06 | 1.312e-06 | 6.650e-07 | 3.278e-07 | 1.294e-07 | 7.131e-08

Table 3.8 — Polynomial Drift SDE: Evolution of the antithetic variance for ¢)(x) = « with its associated
precision when increasing the number of particles for a number of 5.10° runs, 50 time steps and a time

horizon T=1.

Nb. particles 40 80 160 320 640 1280 2560
Variance for 2°¥ mom. | 0.02380 0.01078 0.00440 0.00170 0.00058 0.00018 | 5.282e-05
Ratio of dec. V2 X 2.2074 2.45094 2.60197 2.89779 3.20462 3.44723
Precision 0.000113 | 6.672e-05 | 3.597e-05 | 2.415e-05 | 1.125e-05 | 5.042e-06 | 2.862e-06

Table 3.9 — Polynomial Drift SDE: Evolution of the antithetic variance for ¢(x) = x? with its associated
precision when increasing the number of particles for a number of 5.10% runs, 50 time steps and a time
horizon T=1.

The results exposed in Tables 3.8 and 3.9 both show that when increasing the number of particles,
the ratios of decrease grow gradually. Therefore, the antithetic sampling method may be relevant when
simulating with a large number of particles.

3.3.4 Viscous Burgers equation
Model
Let us consider the following mean-field SDE for a parameter v > 0:

dXt = Ft (Xt) dt + Uqu
Fy(z)=P(X; >z), V(tz)el[0,T]xR.

Using the Fokker-Planck equation satisfied by the density of X;, we show that F}(z) is solution to the
viscous Burgers equation:
2

BV (t,x) = %amvu,x) V()0 V (¢t 2).

We now suppose that the initial condition is X(0) = 0 so that Fy(z) = 1yz<o}. Then the Cole-Hopf
transformation gives:

| ()
t(x) =
M e BN (=) N ()
where N (z) = /_io exp <_y22) \721

The function o(t,y,z) = v and b(¢,y,x) = y are regular enough to satisfy the hypotheses of Theorem
3.2.2. However, this type of example is not interacting through moments but through a kernel and even
a discontinuous one.

_ _ N
We approximate Fy(z) by its associated empirical mean FN(z) := 4 > l{Xj,N >z} calculated upon
j=1 tT

N particles which leads to the following dynamics for the particle system:

N
i 1 )
dXtL’N = N E 1{X;Z,N2X:,N} dt + v dWy
i=1
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where (Wti) are independent Brownian motions.
120/ 1<i<N

Results

We use this model with v = i and o = 0 as a test case. We estimate the solution Fl(%) of the viscous
Burgers equation. Since for t =1 and x =, ¢t — 2 = v and 22 — t = 0, one has Fy(3) = 1. The results
are shown in Table 3.10.

Nb. particles 20 40 80 160 320
Solution Error 0.0141425 0.0070329 0.00352185 | 0.00174521 | 0.000870359
Ratio of decrease X 2.01091 1.99693 2.01802 2.00515
Precision 9.84069e-05 | 6.94588e-05 | 4.90673e-05 | 3.46603e-05 | 2.45057¢e-05

Table 3.10 — Viscous Burgers equation: Evolution of the solution errors as well as the associated precision
when increasing the number of particles for a number of 5.10° runs, 500 time steps and a time horizon
T=1.

Solution error(N/2)
Solution error(NV)

with an error proportional to N ! confirming a bias behaviour of order 1 in %

As for the antithetic sampling, we compute the corresponding variance (3.3.1) as well as the related

precision and obtain:

We observe that the ratio of decrease of the solution error defined by is consistent

Nb. particles 20 40 80 160 320
Variance of the solution | 0.00286895 | 0.00109648 | 0.000413156 | 0.000155082 | 5.89916e-05
Ratio of decrease X 2.61651 2.65392 2.66411 2.62889
Precision 3.98911e-06 | 1.49543e-06 | 5.52988e-07 | 2.04566e-07 | 7.65869¢-08

Table 3.11 — Viscous Burgers Equation: Evolution of the antithetic variance and its associated precision
when increasing the number of particles for a number of 5.10° runs, 500 time steps and a time horizon
T=1.

. . Vari f solution(N/2
From Table 3.11, we observe that the ratio of decrease of the variance Yariance of solution(NV/2)
’ Variance of solution(N)

2.64 which is slightly greater than two. Therefore, there is a slight gain in using the antithetic sampling
for this type of diffusion.

is around







CHAPTER 4

LWEAK AND STRONG ERROR ANALYSIS FOR MEAN FIELD
RANK-BASED PARTICLE APPROXIMATIONS OF ONE
DIMENSIONAL VISCOUS SCALAR CONSERVATION LAWS

Ce chapitre est un article écrit avec Benjamin Jourdain. Une version raccourcie a été soumise ¢ Annals
of Applied Probability.

Abstract

In this paper, we analyse the rate of convergence of a system of N interacting particles with mean field rank-
based interaction in the drift coefficient and constant diffusion coefficient. We first adapt arguments by Kolli and
Shkolnikhov [56] to check trajectorial propagation of chaos with optimal rate N~'/2 to the associated stochastic
differential equations nonlinear in the sense of McKean. We next relax the assumptions needed by Bossy [§]

to check the convergence in L' (R) with rate O (ﬁ + h) of the empirical cumulative distribution function of

the Euler discretization with step h of the particle system to the solution of a one dimensional viscous scalar
conservation law. Last, we prove that the bias of this stochastic particle method behaves as O (% + h). We
provide numerical results which confirm our theoretical estimates.

Keywords: Propagation of chaos, mean-field interaction, rank-based model, weak-error analysis.
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4.1 Introduction

The order of weak convergence in terms of the number N of particles for the approximation of diffusions
nonlinear in the sense of McKean solving

t t
Xy =Xo+ / (s, X, ps) dWs + / I(s, Xg, ps) ds with ps denoting the probability distribution of X,
0 0

by the systems of IV interacting particles

t t
XN :X3+/ ¢ (s, X0N Ny dwi 4 / O (s, XN, plY) ds, ie{1,...,N} with g = Z(SXW,
0 0

(4 1.1)
has been recently investigated in several papers [67, 6, 13, 14]. Here (W}),~, is a d-dimensional Brownian
motion independent from the initial R™-valued random vector Xo, (W, Xé)i>1 are i.i.d. copies of (W, Xy),
$: [0, T] xR x P(R") — R" 4 and ¥ : [0, T] x R" x P(R") — R™ with P(R™) denoting the space of Borel
probability distributions on R™. Typically, under some regularity assumptions, the bias is of order N~}
while it is well known since [84] that the strong error is of order N —1/2 From a numerical perspective,
this implies that simulating N independent copies of the system with N particles leads to a bias and a
statistical error both of order N~! which is also the order of the global error resulting from one single
simulation of the system with N2 particles. When the computation time of the interaction is quadratic,
then the cost of these IV copies is of order N3 compared to the order N* of the computation cost of the
system with N2 particles.

In Theorem 6.1 [67], Mischler, Mouhot and Wennberg prove that for ¢ uniformly elliptic and not

E [gp( )] Jgn () 11 da:)‘ < £ when ¢

is Lispchitz and has some Sobolev regularity and 9(¢,z, u) = Az + [U(xz — y)pu(dy) for some constant
matrix A and some function U with Sobolev regularity. In [6], we consider the case of interaction through

moments: ( ; ) (s, 1) = ( Z ) (s,/ a(x),u(dm),x). When o : R" = RP, 0 : [0,T] x R? x R"” —
R’!L

R4 b : [0,7] x R? x R® — R™ and ¢ : R® — R are twice continuously differentiable with bounded
derivatives and Lipschitz second order derivatives and oo™ is globally Lipschitz, we obtain

E [cp (thNhﬂ — /n o(z)u(dr)| < C (N + h)

where XZ’N’O denotes the particle system (4.1.1) and XZ N1 its Buler discretization with step h when
h > 0. When n = d, in Theorem 2.17 [13], Chassagneux, Szpruch and Tse prove the expansion of the
bias

depending on the time and measure arguments, SUPe(o,7]

AC < o0, Yh € [0,T], VN € N*,  sup
t€[0,T]

=G 1
E[®(i7')] - @ (pr) = Z ~ o (Nk>

j=
for time-homogeneous coefficients ¢ and ¥, (2k + 1)-times differentiable with respect to both the spatial
coordinates and the probability measure argument (for the notion of lifted differentiability introduced
by Lions in his lectures at the Collége de France) with ¢ bounded and X, admitting a finite moment
of order (2k + 1). They assume the same regularity on the test function ® on the space of probability
measures on R? which is possibly nonlinear: ®() is not necessarily of the form [5, ¢(z)u(dz). In Theo-
rem 3.6 [14], under uniform ellipticity, Chaudru de Raynal and Frikha prove |]E [<I> (/i# )] - (,uT)‘ < %
when ® has two bounded and Hélder continuous linear functional derivatives and ¢¢* and 1) are bounded
and globally Holder continuous with respect to the spatial variables and have two bounded and Hélder
continuous linear functional derivatives with respect to the measure argument. Notice that the existence
of a linear functional derivative requires less regularity than the Fréchet differentiability of the lift since
the lifted derivative is the gradient of the linear functional derivative with respect to the spatial variables.

Our aim in the present paper is to check that the O (% + h) behaviour of the weak error for the Euler
discretization with step h of the system with IV particles generalizes to a stochastic differential equation
with an even discontinuous drift coefficient. This SDE is one-dimensional (n = d = 1) and has a constant
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diffusion coefficient <(s,z,u) = o for o > 0. The drift coeflicient writes ¥(s,x, u) = A(u((—o0,x]))
where R x P(R) > (z, 1) — p ((—00,]) is not even continuous and X is the derivative of a C'* function
A:[0,1] - R:

t
X, = X, A(F(s, X)) ds, tel0,T
t 0-|—O'Wt+/0 ( (87 )) S S [0 ] (412)

F(s,z) =P(X; <x), VY(s,z) € [0,T] x R.

We denote by m the probability distribution of Xy and by Fy its cumulative distribution function.
According to Section 2 in the paper [9] specialized to the case A(u) = u?/2 and Proposition 1.2 and
Theorem 2.1 [42] for a general function A, weak existence and uniqueness hold for the SDE (4.1.2). By
[91], it actually admits a unique strong solution. This result of strong uniqueness was later extended to
the multi-dimensional case by [87]. For ¢t > 0, by the Girsanov theorem, the law u; of X; admits a density
p(t, z) with respect to the Lebesgue measure (see Lemma 4.3.1 below). The function p(t,z) is a weak
solution to the Fokker-Planck equation 0;p(t,z) + 0y (A(F(t,2))p(t, x)) = ‘72 .xD(t, ). By integration
with respect to the spatial variable z, we deduce that F(t,z) is a weak solutlon to the following viscous

conservation law: )

OF (t.2) + 0 (A(F(t,2))) = 0 F (1),

(4.1.3)
Fo(z) = m ((—o0,1]) .
The corresponding particle dynamics is
t 1 N
CiN , . .
XN = Xi+ oW} +/0 A N;l{xgnggw} ds, 1<i<N,telo,T]. (4.1.4)

As for the initial positions (X(i)) we will consider both cases of the random initialization ((Xé)i>1

i>1’
iid. according to m) and an optimal deterministic initialization which will be made precise in Section
4.2,

In fact, for 1 <14 < N, the coefficient A\(i/N) is close to

)\N(i):N(A <le) —A(i]_\]1>) (4.1.5)

so that the dynamics is close (see Corollary 4.2.2 for a precise statement) to the one introduced in [46] :

XN = X{ + oW +/ MWAD Apygwexiny | ds, 1<i< N, te[0.7]. (4.1.6)
0 1 -

We denote by pf¥ = + E 6X1 ~ the empirical measure and by FY (¢, z) = % E 1 yin<yy the empirical

cumulative dlstrlbutlon functlon at time t of this second particle system. Both dynamics are so-called
rank-based models since the drift (and the diffusion) coefficient only depend on the rank of the i-th particle
in the system. We call them mean-field rank-based since the interaction between the particles is also of
mean-field type. The ability of rank-based models to reproduce stylized empirical properties observed on
stock markets [20], has motivated their mathematical study [4]. By the Girsanov theorem, the stochastic
differential equations (4.1.4) and (4.1.6) admit a unique weak solution and, according to [87], they actually
admit a unique strong solution. Under concavity of A, Jourdain and Malrieu [46] prove propagation of
chaos with optimal rate N~'/2 and study the long-time behaviour of the particle system (4.1.6) and
its mean-field limit (4.1.2). For the particle system (4.1.4), this study is extended by Jourdain and
Reygner [50] when the diffusion coefficient is no longer constant but also of mean-field rank-based type.
For this more general model and without the concavity assumption, Kolli and Shkolnikhov [56] recently
proved propagation of chaos with optimal rate N~'/2 and convergence of the associated fluctuations
when the initial probability measure m admits a bounded density with respect to the Lebesgue measure.
We choose to focus on the modified dynamics (4.1.6) because when y' < %2 < ... < ¥V, then the

N
distribution derivative of x — A (i, 21 1{yi<m}> sz — + Z AV (i)1{yi<,y and not (when A is not
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N
affine) z — % 3 A(i/N)1{,i<,y. For this reason, it is more closely connected to the PDE (4.1.3). As
i=1

our error analysis is based on a comparison of the mild formulation of the PDE (4.1.3) and the perturbed
mild formulation satisfied by empirical cumulative distribution function of the Euler discretization of
the particle system, we concentrate on (4.1.6), for which no extra error term appears in this perturbed
version. But we will also explain how our results extend to (4.1.4). Let us also introduce the Euler
discretization with time-step h € (0,7 of (4.1.6) :

t N
N, i i .
X, = X5+ oW —|—/0 AN E l{ijNyh<Xi,N1h} ds, 1 <i <N, te|0,T] where 7" = |s/h]h.
T e

(4.1.7)

N N
The empirical cumulative distribution function of y " = + Z xionon i FNIMt z) =4 3 l{XJ Nihgg)-
i=1 j=1

. . . N N
It is natural and convenient to consider that 70 = s and (XZ ’ ’0> = ( ) .
te[0,T],1<i<N t€[0,T],1<i<N

Using these notations, we then have by convention that FN:0(¢,z) = FN(t,z). Moreover, we will refer
to the empirical cumulative distribution function Fév ! at initialization by F¥ when choosing positions
that are i.i.d. according to m and by F¥ when choosing optimal deterministic initial positions. Finally

let us define ()”(jv“) like ( XN by replacing AN (k) by A(k/N) in (4.1.7) and

t€[0,T),1<i<N )te[o,T],lgiSN

“N,h N "N, h 1 ol
set [iy = N z:l(SXZNh and F*Y (t,:l?) =% Zl]_{x.tj,N,hSm}.
= j=

The paper is organized as follows. In Section 2, we state our results. Taking advantage of the constant
diffusion coefficient to adapt arguments given in [56], we obtain propagation of chaos with optimal rate
N~1/2 for the non time-discretized particle systems (4.1.6) and (4.1.4) without any assumption on the
initial probability measure m. Then we state that the strong rate of convergence of ,uiv ! to e for
the Wasserstein distance with index one (or equivalently of FN:"(t,.) to F(t,.) for the L' norm) is
@) (ﬁ + h)7 a result already obtained long ago by Bossy [8] under more regularity assumptions on the
initial probability measure m and the function A. Our main result is that the weak rate of convergence
is (9(% + h). In Section 3, we introduce the reordered particle system and establish the mild formulation
of the PDE (4.1.3) satisfied by F(t,z) and the perturbed version satisfied by FN'"(¢,z). Section 4 is
dedicated to the proofs of the results in Section 2. In Section 5, we study the initial error for both
the random and the optimal deterministic initializations. We finally provide numerical experiments in
Section 6 to illustrate our results. Beforehand, we introduce some additional notation.

Notation:

e We denote by Ly = sup,cp 1) [A(u)| the Lipchitz constant of A. When A is also assumed to be
Lipschitz continuous, we denote similarly its Lipschitz constant by L.

e For 1 < p < oo, we denote by LP(R) the space of measurable real valued functions which are
1

LP-integrable for the Lebesgue measure i.e. f e L if ||f]|,, = (/ |f(z)P d:c) " < oo
R

e The space L (R) refers to the space of almost everywhere bounded measurable real valued functions
endowed with the norm || f||; = inf{C > 0:|f(z)| < C for almost every x € R}.

e We denote the positive part of y € R by y™ = max(y, 0).
—+o0
e We denote by I'" the Gamma function defined by I'(z) = / y* L exp(—y) dy for z € (0, +o0).
0

e For notational simplicity, when a function g defined on [0, 7] x R and = € R, we may use sometimes
the notation go(x) := g(0, x).
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4.2 Main results
We recall that A is the derivative of the C! function A : [0,1] — R.

Kolli and Shkolnikov [56] prove a quantitative propagation of chaos result at optimal rate N —1/2
and convergence of the associated fluctuations for the particle system without time-discretization in the
much more general and difficult case when the diffusion coefficient is also mean-field rank based. Taking

advantage of the constancy of the diffusion coefficient, we are going to relax their assumptions on A and
m to prove the following result.

Theorem 4.2.1. Let the initial positions X¢ be i.i.d. according to m and (X,f)t>0 denote the solution to

the stochastic differential equation nonlinear in the sense of McKean (4.1.2) starting from X§ and driven

by (Wti>tzo' If X\ is Lispchitz continuous, then

Vp,T >0, 3C < 00, YN € N*, Vi€ {1,...,N}, E | sup ’XZfXZ’N’er sup ’Xf—)“(j’N‘p < ON-P/2,

te[0,T] t€[0,T]

T
The estimation E [SUPte[o,T} ‘XZ - XZ’N‘ ] < CN~*/2 follows from Theorem 1.6 [56] when ) is differ-

entiable with an Holder continuous derivative and m has a bounded density w.r.t. the Lebesgue measure
and a finite moment of order 2 + ¢ for some £ > 0. An immediate consequence of Theorem 4.2.1 is to
quantify the proximity of the two particles dynamics (4.1.4) and (4.1.6).

Corollary 4.2.2. Assume that the initial positions X} are i.i.d. according to m and that X is Lispchitz
continuous. Then:

. o - P
Vp, T >0, 3C < o0, VN eN*, Vie {1,...,N}, E [ sup ‘XZ’N —XZ’N‘ < CN—r/2,
te[0,T)
Remark 4.2.3. By Theorem 2.1 in [40], propagation of chaos also holds at optimal rate N2 in total

variation distance.

In the remaining of this section, we give the main results concerning the convergence of the empirical
cumulative distribution function FN* of the Euler discretization with time-step h of the system with
N interacting particles towards its limit /. We will make an intensive use of the interpretation of the

N
L'-norm of their difference as the Wasserstein distance with index 1 between /,Liv b= L3 8yinn and
i=1

the law p; of X;.
The Wasserstein distance of index p > 1 between two probability measures p and v on R is defined
by
WO (u,v) = inf {E[|X - Y|?];Law(X) = p, Law(Y) = v} .

In dimension d = 1, the Hoeffding-Fréchet or comonotone coupling given by the inverse transform sam-
pling is optimal:

1
WE (i, y):/o |F7 (u) — Fyt(w)]” du (4.2.1)

where F(z) = 7 ((—o0; z]) and F, ' (u) = inf {x € R : F}(z) > u} respectively denote the cumulative dis-

tribution function and the quantile function of a probability measure  on R. Since |, 01 ‘F " Yu) — F1 (u)| du =
Jg |Fu(z) — F, ()| dz, the Wy distance between two probability measures 4 and v on the real line is equal
to the L'-norm of the difference between the cumulative distribution functions of p and v:

Wh(,v) = /R |Fu(z) — F,(z)| de. (4.2.2)

We will also take advantage of the dual formulation of the W; distance which holds whatever d € N*:

W) = sup ([, ptomtan - [ etapian) (12.3)
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where £ denotes the set of all 1-Lipschitz function ¢ : R? — R.
The initial positions (Xé)i>1 of the particles are either deterministic or random variables.

. N N
e When choosing a random initialization, we denote by F{¥ (z) = + 2:1 1{X3§:c} and ) = % 2:1 Oxi
1= 1=

the empirical cumulative distribution function and the empirical measure of the N first random
variables in the sequence (X¢);>1 i.i.d. according to m.

e When choosing a deterministic initialization, we seek to construct a family x{v < mév <...< x% of
initial positions minimizing the L* norm of the difference between the piecewise constant function

_ N
FN(z) =+ ; l{zg\’gz} and Fy. According to (4.2.1),

N i
/ ‘Fév(a:) - FQ(CE)‘ dx = Z/ |va - Fofl(u)| du.
R =1

ﬁ"
Since, as remarked in [49], for ¢ € [1,N], y — N/ |y — Fo_l(u)| du is minimal for y equal to
i—1

by F, ', we choose zl¥ =

the median F,;* (25+) of the image of the uniform law on [, %]

Fy ! (21 1) We denote by jill = N Z Op FoY(2R) the associated empirical measure.

The next proposition, proved in Section 4.5.2, discusses assumptions under which the L'-norm of the
difference between Fy and E or FY is of order N~1/2.

Proposition 4.2.4. We denote for simplicity / |z|*Tm(dr) < oo the emistence of ¢ > 0 such that
R

/ |z|*Tem(dz) < oo and / |z[>~m(dz) < oo the fact that / |22~ *m(dx) < oo for each e € (0,2]. We

R R R

have the following results concerning the (’)(N_l/Q) behaviour of the errors:

sup\/ﬁE [Wl (ﬂév,m)] < o0

N>1

/R|x\2+m(da:)<oo N /R\/Fo(x)(l—Fo(x))dx<oo N /R|x\2m(dx)<oo

+oo
/R|:U|2m(dx) <oo = sup:c/w (Fo(—y) +1—Fp(y)) dy < o0 = /R|x|2*m(dx) < 00

r>1
(3
sup VN W (i, m) < oo

N>1

Concerning the weak error, since the empirical cumulative distribution function of i.i.d. samples is
unbiased, E [Fév(a:)] = Fy(z) for all N > 1 and z € R and

/R )E [ng (x)} - Fo(a:)‘ dz = 0. (4.2.4)

As for the deterministic initialization, we have that:

Fy (3 ) N-LeFH ()
/‘FO )‘dmf/ Fo(:c)dm+2/
- i=1 117'0_1(221;1
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where the integrand is not greater than 1/2N. When 3 — co < ¢ < d < oo such that m([¢,d]) = 1, the
integrand vanishes outside the interval [¢,d]. One then easily deduces the next proposition proved in [49]

by using the alternative formulation:
- ! 1
/ \ng(x) - Fo(x)‘ dz = / <F0_1(u) — Py (u - >> du.
(4.2.6)

Proposition 4.2.5. When m is compactly supported i.e. 3 — 00 < ¢ < d < oo such that m([c,d]) = 1,
then

() ) - By ')

N a
N
du = E /
2i—1
=1 2N

[\

d—c
2N

Let us now state our estimation of the strong error which is proved in Section 4.4.2.

Wl (laéva m) <

Theorem 4.2.6. Assume that for some p > 1, / |z|Pm(dz) < oo and assume either that the initial

R
positions are optimal deterministic or the initial positions are i.i.d. according to m. Then

. N0 N 1
3C < 00, YN € N, %E[Wl(ut ,ut)}gc*(]E[Wl(uo,m)Hm).

Moreover, if \ is Lipschitz continuous then:

. 1
3C < o0, VN € N*,Vh € (0,71, ftglglE[V\h <U£V7haﬂt>} SC(E Wi (g, m)] +\/N+h)'

Combining the theorem with Proposition 4.2.4, we have the following corollary:

Corollary 4.2.7. Assume that the initial positions are

e cither i.i.d. according to m and / VFo(x)(1 = Fy(z)) de < oo,
R

+oo
e or optimal deterministic and Sup:c/ (Fo(—y) +1— Fy(y)) dy < oo.
121 T

Then:

3C < o0,VN € N*, tblglg]E {W1 (uiv’o,,ut)} < \/ON

Moreover, if \ is Lipschitz continuous then:

1
3C < 0,YN € N*,Vh € (0,7, E (W (", <C(——+h].
00 (0,7] Sup [ 1(ut utﬂ_ (\/N+ )

Let us now state our main result, proved in Section 4.4.3, concerning the weak error: the L'-weak
error between the empirical cumulative distribution function FN'" of the Euler discretization with time-

step h of the system with N interacting particles and its limit F' is O (% + h). We denote by E [,uiv ’h}
the probability measure on R defined by

[ e (57 @) = | [ poni )] =

v ()

i=1
for each ¢ : R — R measurable and bounded. The cumulative distribution function of E [uiv ’h} is equal
to E [FN"(t,z)] and W, (IEJ {,uiv’h} ,,ut) = / |E [FN’h(t,x)] — F(t,z)| du.

R

Theorem 4.2.8. Assume that \ is Lipschitz continuous and the initial positions are

e cither i.i.d. according to m and / VFo(z)(1 — Fy(z)) dx < oo,
R
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—+o0
e or optimal deterministic and supx/ (Fo(—y) +1— Fo(y)) dy < 0.
le xT

Then:

30y < 00, VN € N*,Vh € [0,T], supW (JE {,4“} ,ut) <G, (Wl (B[], m) + (]1, +h)) .
t<T

Combining the theorem with (4.2.4) and Proposition 4.2.5, we obtain the following corollary:

Corollary 4.2.9. Assume that A is Lipschitz continuous and the initial positions are

e cither i.i.d. according to m and / VFo(z)(1 — Fy(z))dz < oo,
R

e or optimal deterministic with m compactly supported.

Then:
1
30y < 00, ¥N € N*,Vh € [0,T], supW (JE {,4“} ,ut> <G, (N + h) .

t<T

Using the dual formulation (4.2.3) of the Wasserstein distance, we deduce that if ¢ : R — R is
Lipschitz continuous with constant Lip(p) then

E l_,i, fj ? (XZ’N’h)] ~ Efp(Xy)]

=1

VN € N*,Vt,h € [0, ),

i) (4 +3).

Remark 4.2.10. For the dynamics (4.1.4) with initial positions deterministic and given by zN =
FO_1 (ﬁ) when i = 1,.,N — 1 and z& = FO_1 (lv— ﬁ), Bossy [8] proved an estimation also dealing
with the supremum of the expected error between FN'(t,x) and F(t,x) similar to the last statement in

Corollary 4.2.7:

y 1
3C < 00,VN € N*,Yh € (0,T], supE |W; (a¥", +  su E ’FN*h t,x) — F(t,x <C<+h>.
(0.7, sup W (" ) | . (| (k) = Ft,)]] < ~

She assumes additional reqularity on the coefficient A, namely that A is C3, and on the initial measure
m, namely that Fy is C? bounded with bounded first and second order derivatives in x and that 3 M, 3 >
0, a > 0 such that |0, Fo(x)| < aexp (—6:102/2) when |x| > M. Her proof is based on the regularity of
the backward Kolmogorov PDE associated with the generator of the diffusion (4.1.2). By contrast, our
approach is based on a comparison of the mild formulation of the forward in time PDE (4.1.3) satisfied by
F(t,x) and the pertubed mild formulation satisfied by FN'"(t,x). In fact, all the above results hold with

,uiv’h replaced by ﬂiv’h. For those concerning sup E [Wl (,uiv, ,ut)] , we just need to add the assumption that
t<T

A is Holder continuous with exponent 1/2 to ensure that sup \/N|/\N(z) — A(i/N)| < oo. Notice that
1<i<N

under Lipschitz continuity of A\, we even get sup N ’)\N(i) — A(i/N)| < co. See Remark 4.53.4 below,
1<i<N
where we outline how to adapt the proofs.

4.3 Dynamics of the reordered particle system and mild formu-
lations

The reordering of mean-field rank based particle systems without time discretization has been first in-
troduced in [44] and has proved to be a very useful tool in the study of the limit N — oo with vanishing
viscosity (the parameter o depends on N and tends to 0 as N — o) [45, 48] (the latter when the driv-
ing Brownian motions are replaced by symmetric a-stable Lévy processes with « > 1), the long time
behaviour of both the particle system and its mean-field limit [50] and the small noise limit ¢ — 0 of the
particle system [51]. Before deriving the dynamics of the reordering of the Euler discretization (4.1.7),
let us check the existence of the density p(¢,2) of X; for ¢ > 0, which guarantees that, in the sense
of distributions, 0, A(F(t,x)) = A(F(t,z))p(t,z) so that F(t,x) is a weak solution of the viscous scalar
conservation law (4.1.3).
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Lemma 4.3.1. Fort > 0, X; admits a density p(t,x) with respect to the Lebesgue measure.

Proof. We recall (4.1.2): X; = Xo+ oW, —|—/ A(F (s, Xs)) ds. The Brownian Motion (W;), is defined

on a probability space (2, F,P) and let F; = o (XO, S<t) denote the smallest filtration containing

the natural filtration of the Brownian motion (W;),-, and o (Xy). Also, let Q be the probability measure
equivalent to P defined, using the boundedness of A, by:

1
20 9,2

1 t
2|, =ew {—U | A xpaw. -

>\2( (s,XS))ds}.

Then by Girsanov’s Theorem, (% (X: — XO))t>0 is a Q-Brownian motion independent of Xy. This means
that for any measurable and bounded function g, we have:

E[g(X,)] =E [g(Xo + oW;) exp {i /Ot MF(s, X + oWy)) dW, — 2—22 /Ot N (F(s, Xo + oWy)) dsH .

Let A be a Borel set of null Lebesgue measure. We choose g = 14 and t > 0. With the above equation
and since Xy + oW, has a density w.r.t. the Lebesgue measure, we have P(X; € A) = 0. Therefore, X;
admits a density w.r.t. the Lebesgue measure. O

Let for each ¢ > 0, n, be a permutation of {1,..., N} such that X" < xm@-Nh o <

XZ“(N)’N’h and (Y;’N h = Xt”t(i)’N’h) [[ denote the increasing reordering also called order statistics
ie[1,N

of (th ’N’h) LT Even if the empirical measures of the reordered and original positions do not coincide
i€[1,N

N
in general at the level of sample-paths, one has, for each t > 0, % Z (SX'i,N,h = % Z 6Y'i,N,h and therefore

FNI () =N Z 1{Y1 Nihgg)- By the Girsanov Theorem, reasoning like in the proof of Lemma 4.3.1,

1,N,h 2,N,h
aXt

we show that for t > 0, the vector (Xt 7...,XtN N, h) admits a density with respect to the

Lebesgue measure on RY and therefore
Yt > 0, a.s., the original (resp. reordered) particles have distinct positions. (4.3.1)

We are going to check that the function F'(¢,z) solves a mild formulation of the PDE (4.1.3) and
FN:I(t,x) solves a perturbed version of this mild formulation. To do so, it is convenient to obtain the
dynamics of the reordered positions Yti’N’h. Let 7% = [s/h]h denote the discretization time right after
5. We recall that 7% = |s/h|h denotes the discretization time right before s. We set t;, = kh for k € N.
For s € [tg,try1), T/ =t and, for s € (tg,tpy1], T2 = tpy1. For t > 0, let ;> denote the inverse of

the permutation 7;. By (4.3.1), a.s., for each k € N*, the positions (XZ;N’}L) are distinct and for
1<i<N

t in the time-interval [ty, t+1), X;™" evolves with the drift coefficient AV (n;'(i)) = AN (77;1 (z)) To

obtain the same expression of the drift coefficient on the first time interval [0,¢;) we will use from now
on the convention

1 Z):Zl{XgSXé} for 1 <7< N. (4.3.2)
j=1

With this convention, which is consistant with the usual definition of the inverse of a permutation only
if the initial positions are distinct, we have

AXPN = th+/\N( ()) dt, 1<i<N.
By Girsanov’s theorem, we may define a new probability measure equivalent to the original one on

each finite time horizon under which the processes (XZ’N’}" — Xb =W+ o AN (n71(3) ds) i
¢ t>0,1<i<
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are independent Brownian motions. Applying Lemma 3.7 [84], which states that under this probability
measure, the reordered positions evolve as a N-dimensional Brownian motion normally reflected at the
boundary of the simplex, we deduce that

dYZNh Zl{yzz\rh XJNh} (UdW]+>\N (nh( )) dt)+( i l+1) d‘K|t 1<Z<N

j=1

where the process K with coordinates K} = fg ('ys ;*1) d|K|s is an RV -valued continuous process
with finite variation |K| such that:
d|K|; ae. .yt =4 =0and for 2<i < N, 4/ > 0 and ~; (Y;i’N’h — Yti_l’N’h) =0. (4.3.3)

) N ot .
Defining a N-dimensional Brownian motion (ﬁl, e 5N) by g = > l{Yi,Nyhixj,N,h} dW7 and using
:1 0 s - s

the definition of 7, and (4.3.1), we have
v N = odg + A (7} (@) db+ (v =) dE L, 1< i< N, (4:34)
2
Denoting by G¢(z) = exp(—52s;) / V2mo2t the probability density function of the normal law N(0, 0%t),

we are now ready to state the mild formulation of the PDE (4.1.3) satisfied by F (¢, x) and the perturbed
version satisfied by FN:" (¢, x).

Proposition 4.3.2. For each t > 0 and each h € [0,T] , we have dx almost everywhere:
F(tx) = G+ Fo(x /aat o A(F(s,.))(x) ds, (4.3.5)

N t
a.s. FN'(tz)= Gyx FY"(z) - / 02Gy_s x N(FN (s, ))(x) ds — % Z/ G o(XPN gy awi
0 — Jo

N t
1 / i,N,h N N
+ < Ges (YO =) |AT (i) — A W (ns(0)) ) | ds. (4.3.6)
s [ 61 )]
Remark 4.3.3. When h = 0, one should notice that the fourth term in FN:"(t,x) is null so that:
t o Lt . 4
FNOt z) = Gy FYVO(z) — / 0,Gy_g % AN(FNO(s,.))(z) ds — N > / Gy o(XENO — gy aw?.

0 —1 /0

Remark 4.3.4. Let similarly for each t > 0, 7y be a permutation of {1,..., N} such that X:]‘(l)’N’h <

Xtﬁt(Q)’N’h <...< )U(?t(N)’N’h and ( ;N )u(:”(i)’N’h) LT Let also 1j; * denote the inverse of the
i€[1,N

permutation 1, for t > 0 and 770_1 = 770_ . Reasoning like in the proof of Proposition 4.3.2, we may
derive the perturbed mild equation satisfied by the associated empirical cumulative distribution function
FNA(g g

t
FYMt0) = Gox B ) = [ .G« AN, ds—*Z / Goma (X =) dW
0

3 f e 0 )]

Using the estimation

1 Mt oy
520 [ G (VR =) [ (it t00) = (i o)) | s
i=1

of the additional error term in comparison with (4.3.6), we may adapt all proofs to check the statements
at the end of Remark 4.2.10.

< N .
dxitlrSnjanN\)\ (J)=A(/N)|
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Proof. Lett > 0, f be a C! and compactly supported function on R and (s, z) = / 1<y Geosx f(y) dy
R

be the convolution of G;_, with z — / (y) dy for (s,z) € [0,t) x R and ¢(t,z) = / o<y f(y) dy
R

The function ¢(s, z) is continuously differentiable w.r.t. to s and twice continuously differentiable w.r.t.
to z on [0,t] x R and solves

2
Bsp(s, ) + %8mg0(s,x) =0 for (s,z) € [0,] x R. (4.3.7)

Computing ¢(t, X;) where (X;)s>0 solves (4.1.2) and using (4.3.7), we obtain that:

t
so(t,Xt)=so(0,Xo)—o/o Gi_s * f(Xs) dWs — / NGi_s % f(X,)ds.

Since, on [0,t) xR, Gi_s* f(x) is bounded by the supremum of | f|, the expectation of the stochastic integral
is zero. By Fubini’s theorem and since G is even, the expectations of (¢, X;) and (0, Xo) are respectively

caual to [ [ Loy utdn) £ dy = | Pl f)dyand [ RiGo f)dy = [ Gox Fow) ) do
R R
Using Fubini’s theorem, the equality G;_s* f(z) = — / 142<,30yGisx f(y) dy, the fact that, by the chain
R
rule for continuous functions with finite variation, / o< 3 AM(F(s,2))p(s, x) de = A(F(s,y)) — A(0), the
R

equality / 0yGi—s * f(y)dy = 0 and the oddness of 9,G;_, we obtain that the expectation of the last

R
term in the right-hand side is equal to

: 0 R s dS

Exchanging the time and space integrals by Fubini’s theorem, we deduce that

/]RF(tw)f(ac)dgc:/RG,g>0<F0(gc)f(nc)dav—/]Rf(ar:)/0 0:Gi—s x AN(F(s,.))(x) dsdx.

Since f is arbitrary, we conclude that F' satisfies the mild formulation (4.3.5).
Let us now establish that F'V:" satisfies a perturbed version of this equation. By computing o(t, Y;”’N’h’)
by It&d’s formula, using (4.3.7) and summing over ¢ € {1,..., N}, we obtain

N
/ Z 1{ytivahSy}f<y) dy
Ri=1
N N t . .
= /R ; 1y oy Gk f(y) dy — ; /0 G VM) (0dBi+ AN (7 (e() ds)  (438)

N t
£y / Do, YINM) (i — i) dIK],.
1=1

By summation by parts and (4.3.3),

Z/ Datp (5, YN M) (] = 1) d] ). Z/ Datp (5, Y1) = Ouip(s, YT M) dl K5 = 0.

Since the empirical cumulative distribution functions of the original and the reordered systems at time
t coincide and the function G; is even, the left-hand side and the first term in the right-hand side
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are respectively equal to N/ FNR(t y) f(y) dy and N/ Gy x FN10,y)f(y) dy. The definition of the
Brownian motion § and (4.3.1) imply that

t N t
5 | G N = 3 [ G X3 .
i=170 j=1"0

Dividing (4.3.8) by N, we deduce that

N t
/R PN y) f(y) dy = / Gox FNM(0,9) f(y)dy — %3 / Gy x f (XTT1) dW]

i=1

Z/ G+ FONMAY (3710, (0) ) ds.

We are going to add and substract
N
—ZGt o % FYENRYAN () /a G (y)zl{ylj,,v,hgy} (AG/N) — A((i — 1)/N)) d

== [ 0,6 ) (A (F¥(5.9) = AO) dy
- / F@)8yGos + A (FNN(s,)) (y) dy.

On the other hand, since f is square integrable and with the use of Young’s inequality for the product
and the estimate (B.2.7) from Lemma B.2.2, we have that:

[{] |G (X ) () ds}m to=[1rl{ [ (XN x>|2ds}m s
/f Ydx 4 = //G (XPNh _ 2) ds dx
_2/Rf2(m)dx+20\/;<oo

For that reason, we can use a stochastic Fubini theorem stated by Veraar [86] and recalled in Lemma

N + N t
B.2.1 to deduce that % Z/ Gi_sxf (X?N,h) Wi = % Z/ f(x) {/ G, (X;',N,h _ x) dW;} da.
1=1 0 i=1 R 0

Therefore

/RFN’h(t,x)f( dx—/G « FN0, 2) f( x——Z/f {/Oths(Xg’N’h—x)dW§} dz
- /O /R F(2)0:Ges x A (FN1(s,))) (z) dx ds
+ }Vi / t [ G (750 =) ) o {30 =AY (17} 0.(9) } .

Since f is bounded and A is bounded on the interval [0, 1], using (B.2.4), we check that we can apply
Fubini’s theorem to interchange the space and time integrals in the two last terms of the right-hand side.
Since f is arbitrary, we conclude that (4.3.6) holds a.s. dz a.e.. O

4.4 Proofs of Section 2

4.4.1 Quantitative propagation of chaos result

The proof of Theorem 4.2.1 relies on the following Lemma which estimates for ¢ > 0 the L°°-norm of the
density p(t, ) of X; solution to (4.1.2) which exists according to Lemma 4.3.1.
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Lemma 4.4.1.
VT € (0,400),3 Coor <00,¥Vt € (0,T], |p(t,.)||pe < Coort™ /2.

Proof. Reasoning like at the beginning of the proof of Proposition 4.3.2 but with the function (s, x)
equal to Gi_gs * f and not its antiderivative, we easily check that p(t,z) satisfies the mild formulation :

YVt >0, dzx a.e., p(t,z)=Grxm(z)— /0 0:Gi—s x (A(F(s,.))p(s,.)) (z)ds. (4.4.1)

Since for t > 0, |Gy * m||p < ||G¢l|r~ = (2mo?t)~/2, it is enough to check that the estimation holds
for the time integral in the mild formulation. By Jensen’s inequality, Minkowski’s inequality, Young’s
inequality then (B.2.3) and (B.2.6), (4.4.1) implies that, for ¢ > 0,

t
Ip(t )z < (Gl +/O 100 Gi—s || L2 [ A(F (5, ))p(s, )l L1 ds

1 ! ds 1 2LAtY/4
S——— +1La = +
V20 (mt)1/4 o0 203271/t — 5)3/0 T oo (nt)l/4 | o3/2mL/4

where the right-hand side is not greater than (\/%(1#)1/4 + if};ﬁiﬁ) t=44 for t € (0,T]. With the

boundedness of A (we recall that X is the derivative of the C! function A : [0,1] — R) and Young’s
inequality for convolutions, we deduce that for ¢t € (0,77,

t
Ip(t, )z < |1Gell +LA/0 102Gl 2 [A(F (s, ))p(s ) 2 ds

Ly

1 2L\TY2N [ ds
2,\—1/2 A
< (2mo*t) + 903/2,1/4 (\/%(77)1/4 + 03/27r1/4>/0 (t — 5)3/451/4"

t 1 1
. ds du du 1/2.-1/2 .
Slnce/0 mds :/0 TEECTE S/O a —u)3/4u1/4T /12¢=1/2 we easily conclude. O

We are now ready to prove Theorem 4.2.1 by adapting the proof of Theorem 1.6 [56]. Since, by
Jensen’s inequality, the conclusion with p = 1 implies the conclusion with p € (0,1), we suppose without
loss of generality that p > 1. Lemma 4.4.1 implies the following estimation of the Lipschitz constant of
= AMF(t,x)):

Vt € (0,T), Lar(r.)) < CoorLat™/2. (4.4.2)
We deduce that for a finite constant C' which may change from line to line and depends on 7" but not on
N:
S t , . . P
sup | X! - X" < (/ A(F (u,X2) = A (FY (u, X5Y))| du)
s€[0,t] 0

S
2
/N
IS
B
g s
2
N—
N———
QU
g
N——
A}

= (/t Uip?;ﬁl X up2;p1
0
-1
< (/Ot u-1/2 du)” /Otu<p1)/2 (‘A (F (u, X2)) = A (F (uXuN)>’ N ‘A (F (uXuN)) o (F’N (uXu

<0 [ (- | o (B (X)) < (B (5 50)) )

A (0. X3)) ~ A (

where we used Holder’s inequality for the second inequality. Using exchangeability of (X' LN . XN ),
denoting by Y.}V < V2N < .. < YV (resp. V! < Y2 < ... <Y}) the increasing reordering of

(X}N, e ,)V({LV’N) (resp. (X'i, . ,X}i\’)) and using that (4.3.1) and its proof generalizes to the particle
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system (4.1.4) then (4.4.2), we obtain that

- ]:1
o ) o
=B | D0 P T2 A v + A ) < ()
- ‘721
L | 1o
<CluPE | [N v | +E (£ F(u,Yuj)*%
j=1 j=1
Since F(u,Y}) < F(u,Y2) < ... < F(u,Y}) is the increasing reordering of the random variables

(F(u, X%))1<i<n which are i.i.d. according to the uniform law on [0, 1], according to the proof of Theorem

1.6 [56], the second expectation in the right-hand side is bounded from above by CN~*/2. On the other
N . e N N N | e

hand, by (4.2.1), £ 3 ’YHJ*N quJ’ —wr (}V RISy 5Xi> <ly ‘X{;N fxg‘ . We deduce
j=1 i=1 =1 " j=1

that for all ¢ € [0, T7,

P
E | sup ‘X;—X;’N‘

t
<C (N—p/2 +/ u V2R HX; - X};N)p} du) .
s€[0,¢] 0

Performing the change of variable v = /u in the integral and setting f(¢t) = E [supse[()’tz] | Xi— XN |P},
we deduce that Vi € [o, \/ﬂ ity <c (N*P/Q + ! f(v)dv). Since, by boundedness of A, the function

f is locally bounded, we conclude using Gronwall’s lemma that E [supse[O’T] |X¢ — X’;}NV} < CN—*/2,
, , . ¢ . Lyt
Remarking that ’XZ’N — Xy — oW} — / A (FN (s,X;’N)) ds‘ < ﬁ, we may adapt the arguments
0

to deal with the particle system (4.1.6).

4.4.2 Rate of convergence of the strong L'-error
To prove Theorem 4.2.6, we need the following lemmas.

Lemma 4.4.2.

N N
) ) p . )
MO<s<t<T,¥p>1he[0,T), NeN" Y ‘Yg’N’h - Y;’Nﬁ‘ <y ’Xg’N’h _ XINh
i=1 i=1

‘ P

N N
1 ; . P 1
Proof. By (4.2.1), we have W9 (uév’h,uiv’h) = Nz ‘YtJ’N’h — YSJ’N’h‘ . Since N25(X£,N,h’X£,N,}1) is

j=1 j=1
a coupling measure on R? with first marginal 4Y-" and second marginal ,uiv ’h7 we conclude that

N N
1 . . p 1
v § ’XtJ’N’h _ Xg:N,h‘ > Wg (uiV7h7MiV,h> _ ¥ E
Jj=1

=1

p

J,N,h 4,N,h
Y;f - Ys

This second lemma ensures the local integrability of ¢t — E [Wl (/Liv ’h, ,ut)]
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Lemma 4.4.3.
2%
Vi,h e [0,T),¥N e N*, E [Wl (ui“h,ut)] <20/ +2Lat+E [W1(uév’h,m) .

If/ |z|m(dz) < oo, then for each N € N* and each h € [0,T), t — EW; (ul"", )] is locally integrable
R
on R, .

Proof. Using the triangle inequality, we have:

E Wi )| < B V(™ i )] + B Wi (g™ m)] + Waom, ). (4.4.3)

[t
:|=U — + Lat,
T
oWl + t)\Nl- ; ds|| < %Lt
t {xpNrexinny | A8 S 0]+ Lt
0

then by injecting (4.4.4) in (4.4.3), we obtain the upper-bound of E [Wl (,uiv’h,ut)}. Moreover, by

Since

Wi (e m) < E[1 X, — Xol] < E oW + E [ [ . xas

(4.4.4)

N
1
E W™ ™) < 5 2B |
=1

Lemma 4.5.1 below, the finiteness of the first order moment implies the finiteness of E [Wl( o h,m)}

and therefore the local integrability of ¢t — E {Wl (ut ’ ,ut)}. O
The third lemma gives a control of the moments of order p > 1 of Xf’N’h7 Vi € [1, N].

Lemma 4.4.4. If/ |z]Pm(dx) < oo for some p > 1, then YN € N*,Vh € [0,T],
R

‘Xl wh ] <M= (2 (/R sc|”m(dw)>1/p + V20T (;%r (”;1»1/’3 +LAT>p.

Proof. By Minkowski’s inequality,

supE | —
t<T

pq 1/0\ P

t N
. p . .
E[|Xi] < | ENX3) + 0B (W) +E /)\N Yty | ds
0 i—1 Ts TS

; 1/p
Since E [|Wf|p]1/p = V2t (LF (”—;U) , one easily concludes when the initial conditions are i.i.d.

v
according to m. When they are optimal deterministic, we sum over ¢ € {1,..., N}, divide by N and use
the second assertion in Lemma 4.5.16. O

Proof of Theorem 4.2.6
Defining for all ¢,h € [0,T], N € N*,

RN (¢, x) Z/ Gy o(XENI ) dWi, (4.4.5)

BV Z/ Groa (V3P = 2) [N (1) = A (i a0 s, (4.4.6)

we deduce from Proposition 4.3.2 that:

FNM(t z) — F(t,z) = Gy (Fg“ - FO) (z) - /0 0:Gy_s % (AFN"(s,.)) = A(F(s,.))) (z) ds (4.4.7)

+ RVt ) + BNt ).
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Using the triangle inequality and taking expectations, we deduce that:

E[|F¥(t ) = Pt )] ] SE[|Geox (B = Ro) | ] +E IRVt )| ,] +E [ EY (1 )] ]

?|

/0 0uGi—s * (MEN"(s,.)) — A(F(s,.))) ds

L 2
Using the estimate (B.2.4) from Lemma B.2.2 and setting A = A\/>, we obtain:
o Vm

“|

/0 0, Gi_g * (A(FN’h(s, ) — A(F (s, ))) ds

¢
] g/ 10:Gi—s|| 1 LAE [HFN’h(S,.) —F(s,.)HLl] ds
Ll

_A/m [[FN"(s,.) = F(s, )| ] ds.

Therefore,

E[|F¥(t) = Pt )| ,) SE (R - || ] +EIRY ()] 0] +E BV ¢0],.]  @48)

ol P

+A/m [|[FN"(s,.) = F(s,.)|| 1] ds.

The next lemma states that the random variable RY:"(¢, z) is centered and provides an upper-bound
for E [||RN"(t,.)|| ,.]-

Lemma 4.4.5. We have VN € N* Vh,t € [0,T],
/ |z|Pm(dx) < oo, then:
R

[RNh ,)] HLl = 0. Moreover, if for some p > 1,

3R < oo, VN € N*, Vh € [0,T], fggE[HRNh Nl < T

oV

oo according to the estimate (B.2.7) from Lemma B.2.2. Therefore, E [RY-"(t,x)] =0 dx a.e.. More-
d

over, denoting I, = / _

r 1+ 2|

for the second inequality and last the estimate (B.2.7) from Lemma B.2.2, we obtain:

1
Proof. Wehavethat/ {/G XlNh—x)ds] de =E {//G (XBNh )dsdw}g i<

and using the It6 isometry for the first equality then Young’s inequality
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E[|R™" (]

2
/E1/2 ( Z/ Groo(XPNM — )dW§> da

:\ﬁ/Elﬂ /G X”Vh—x)ds} dx
:f/El/Q NZ/G (XN ) ds(1 + [2?) \/fw

IN

o 1
2\/N/ <1+|33P NZ/ GE (X! —x) ds(1+ |x]?) ) dx
N zf 2\F lN Z/ (/G (XPMh — )d:c+/R|:v|”G?S(Xi’N’h—x)d$> dS]

L IX’Nh*ylp
= 2o Ty /() dyd
\ﬁ 2f lNZ \f /O/R (t—s)/2(y) dy ds

ol (1)t 20 X”Vh|p ot (p+1Y [ (r—1)/2

2\/N+§ Ni [ Z/o 20 \/7(t —s) ds + 27TF< 2 )_/O(t_s) ds

1 t 207LgP _(p+1 te 201 Noh ds
=— o1, +/= (1 r(2=2) o)+ 2= XiNh|e
2N <0P+ 7r< T ( 2 ) N NZ| | 2=

With the use of Lemma 4.4.4, we conclude by setting

1 T 20 1gp 1 Tr
R=:(ol,+y/=(1+20'm+=—ZT PV EY ).
2 T p+1 2 T

IN

0
Therefore, Inequality (4.4.8) becomes:
R
E[|F¥ () - Pt )||,) < B[R - R|| ]+ 5 FEUEY )] (4.4.9)
Noh(s, ) —
+A/ =B [P (s = Fls )] s

e One should notice that for h =0, ENO(t,z) =0 Vt € [0,T], N € N*,x € R. Therefore, to control the
term E [Wl (uiv’o, ut)}, we iterate Inequality (4.4.9) and obtain:

E[[|[FNO@t,.) = F(t, )| .] < (2A\/i+ 1) (E [HFé\[’h _FOHU] + \/RN>

9 K ds
LA /O E[HFN’O(T,.)—F(r,.)HLl]/T S —r

Since /T \/tfsi\/m = 7 and with the use of Lemma 4.4.3, we can apply Gronwall’s lemma to deduce
that:

VN € N*,supE [Wl (uiv’o,ut)} <C (E Wi (1", m)] + \/IN)

t<T

where C' = max(1, R) (2A\/T + 1) exp (A%rT). This concludes the proof of Theorem 4.2.6 when h = 0.

e When h > 0, we need to estimate E [||EN"(¢,.)||,,] ,h € (0,T].
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Proposition 4.4.6. We assume that for some p > 1, /|ac|”m(d:c) < oo and that the function X\ is
R
Lipschitz continuous. Then 37 < oo,V N € N* Vh € (0,T],Vt € [0,T],

N,h L Nohyp y
E[||E (t,.)\yLng<\/ﬁ+h+\/EE[HF (t,)—F(t,.)] ]

[ e - P ] ).

Proposition 4.4.6 will be proved in Section 4.4.2.

From Equation(4.4.9) and Proposition 4.4.6, we have that:

(1-2VR) B[Pt~ F(t.)]) ]

L1}+Z\/+NR+Z}L+< >/ \/7 ||FNh )7F(57')HL1} s,

Hence, if we denote J =2 (Z + R) and K = 2A + Z then:

2(1-2VR) E[[F¥"(t,.) - F(t,.)] ]

o0 (G o) [ e et~ Fll

e When h < Z2’ Equation (4.4.10) implies:

<E[r -y

<9E [HF&”‘ —F

E[|FY"(E,.) = F(t, )|l ,.]

<ol - a4 (G o)+ [ AR U0 - P el ds
We iterate this inequality to obtain:
Ny y_ N L
E[[|F¥(t,) = Pt ) ] < (142K VE) <2]E (|70 = R ]+ (\/N +h)>

t
+K27T/OE[||FN”’ )= FN@ )| ,] dr

With the use of Lemma 4.4.3, we can apply Gronwall’s Lemma and deduce that for all ¢ € [0, T]:

E[|[FV" () = F(t, )| ] < (14 2KVE) exp (K2rt) <2E (|75 = mo| ]+ (\/IN + h)) .

e When h > 115, by Lemma 4.4.3 and (4.2.2),

2%
E[||FY () = F(t,)||,) < 200/ = +2Lat +E [ Y - Ro|| ]
2 2t N,k
<422h 204] 2L 4 2Lt +E[HFO' fFo‘Ll}.
T

We choose C' = max (max(Q7 J) (1 + 2K\/T> exp (K?rT) 422 (20 Ly 2LAT)) and conclude that:

VN € N*,Vh e (0,T],Vt € [0,T), supE [Wl (M;’V’h,utﬂ <C (E Wy (il m)] + (\/1N + h)) .

t<T

Let us now prove Proposition 4.4.6 in the following section.
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Proof of Proposition 4.4.6

We recall the expression of EN:"(t, x):

ENVM () = - i / G (N ) [ () — A (n72 )] .
N = Jo b

We do not know how to estimate the difference of values of AV between the brackets. For s > 0, we
are going to take advantage of the permutation 7; ' o n-» (because of the convention (4.3.2), this is not
necessarily a permutation for s = 0 and 77;1 on.n is equél to the identity permutation for s > h but not
necessarily for s € [0, h)) to change indices "and obtain the same value multiplied by a difference of values

i _
of the smooth function G;_,. Using this permutation for the first equality then that Y’ (@-Nh XJN:h

for s >0 and 1 < j < N for the second one, we obtain that

ENR (1) = ii G N N () = Gy (VI O N A (e () d
5 - N o t—s\{Lg T 2 t—s s X 777.;1 7]7—51 1 S
=1

N oot ) i),N,h
15 (e o (x50 ) avioas
i=170

1 N ctnh 4
Tt Z_;/O G s (XJONR — 2y (AN (i) = AN (15! (m0())) ) dls. (4.4.11)

77,@ (i)7N1h

Substracting G;_,» (Y:;LN’h - m) =G (XTh — ac) = 0 in the brace in the first term of

the right-hand side makes apparent that this term is not too large since 77 is close to s. Computing

S

. : . (i),N,h  (i),N,h
Gis (YsZ’N’h - 5”) —Gisn (YLN’h - l’) and Gy (X:Tbb( ) - ZE> =Gt <anb( ) — x) by Ito’s

h n
TS TS

formula, we obtain the following new expression of E™N"(t,x):
Lemma 4.4.7. The process § = (51, e ,BN) where 8] = Z/ l{n ’ (Z-),j}dWsj is a N-dimensional
j=1 0 TS -

5
Brownian motion and we can express EN'(t,x) as BN (t,x) = Y elh(t, ) where:
p=0

RIS o / G (XOER ) (0 = XY (55 () s
0 ’ Ni—l 0 * ’ ’

N t
1 . )
o MMt x) = ~ Z/O (AT —5) AWV (i) = AN (i — 1)) 8.Gys (YEN! — ) 41 d| K|,
=2

t
e e (ta) =<3 / (EATE = AV ()0, G (YN — ) dB,
1=1
t n(3),N,h ~.
. M) = -2 /0 (tAT" = )NV ()0, G (XZTS R w) dp:,
i=1

N t

1 _

o ey " (ta) = NZ/ (EATE = NN DAY (05 (0(0))) DaGyy (VEN = ) ds,
‘ 0 y

) : n(2),N,h
. eé\”h(tvx) _ _N Z/O (t /\?g o s))\N(i)AN (77;5}11 (nT;L(i))) ath,S <X;]Ts () _ x) ds.
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Notice that in the definition of esN’h(t,x), AN (77;,}(177.‘? (z))) = AN (i) for s > h, but because of the
convention (4.3.2), this equality does not necessarily hold for s € [0, k).

Proof. For 1 <14,k < N and t > 0, one has

N t t
21 pk\ _ —
(6% 8% = ;/O L=} w09} % _/0 L=y} @ = L=t

since n,» is a permutation for each s > 0 . One deduces that B is a Brownian motion by applying Lévy’s

. . . i.N.h nTh(i)’N,h A
characterization. By (4.4.11) and the equality G;_,» (YT;L - :v) =G [ X —x | =0,itis

enough to check that
1Lt
i,N,h i,N,h
3 [ ()
i=1
5
 (i),N,h i),N,h
— (Gt_s (XZ’?( e :1:> — Gy (Xj,h( )Nk x)) },\N(i) ds =Y e} " (t,z).
p=1

We are going to compute the two differences in the right-hand side by applying It6’s formula. To do so,
n.n(4),N;h

let us recall the dynamics of X,,"* for u € [t 71)
 (i),N,h - -
dXZTg( ) =odf;, + AN (777_,11 (nn@ (Z))) du = odf;, + AN (77;,1 (77,3, (z))) du.

We then have:

i),N,h i),N,h S i),N,h -
G (Xs"*-?() - x) — Gy (X";-?() - x) Yo / 095G (XZ’? W x) dpi
s T 7—}}

s

s i),N,h 2  (1),N,h
+ / (auGt—u (XZTiI( : - l') + %axth—u (XZTQ( ) - .CU)
™
i),N,h
+ )\N (n;} (7771}}’ (Z))) 81‘Gt—u <XZT£L( : - J?) > du.

Since 0,Gt—v, = —0¢Gi—_, by the heat equation (B.2.1) from Lemma B.2.2, we have:

t . (i),N,h i),N,h
/ <Gts (Xf*«é (O x) — Gy (X";? (W x>) ds (4.4.12)
0 s T

t s . (3),N,h . t s . (i),N,h
= a/ / 0:Gi_w (XZT‘Q @ - x) dg: ds +/ / AN (n;hl (7777'} (z))) 0:Gy (XZT'é @ - 33) duds.
0 Jrh 0 Jrh " )

Let us suppose that ¢ > 0 and treat each term of the right-hand side of the above equation. For z € R,
. n,n(),N,h . . . 1,N,h N,N,h .
The function u +— 0, Gy—y | Xu® — x| is continuous on [0,t). Since (Xt’ X ) admits

. Th—h(i)vNJ—" N 3,N,h
a density, as stated after the proof of Lemma 4.3.1, P | X, " =z | <> P (Xt’ = a:) =0 a.s..
j=1
Therefore, a.s. the previous function has a vanishing limit as v — ¢ and is therefore bounded on the
interval [0,¢]. We can then apply Fubini’s theorem to obtain:

tops i),N,h
/ /h AN (77;} (17n (i))>azGt—u (XZTQ() - :E) duds
0 Jrh “
.5 (9),N,h

t
= / (t /\FZ — u) AN (77;1 (7771;: (z))) 0:Gi—u <Xu — x) du a.s..
0 4
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Secondly, with the use of Young’s inequality and the same arguments of density of ( th,N ,h7 o XtN N ,h)7
we get:
1/2
! 3  (1),N,h 2
/ </ Gy <XZT§() - a:) du) ds
0 rh
' 2 1/2
i),N,h
. . (XZTQ( ) .
:/ / G )(77 b (D0 —x | du ds
0 h 205ﬁ(t_u)5/2 (t—u)/2

np@Nh 2

t ( "L—h(i)Jvih
5 S0l — )2 Gi—uwy2 | Xu'® —z | duds < 0 a.s..

Therefore, we can apply the stochastic Fubini Lemma B.2.1 and obtain:

tors i),N,h . t i),N,h ..
/ / 092G (XZ*?( b x) dfi ds = / (EAT" = 0)0, Gy <X§’5‘( b x) dpi.
0 Jrh 0

Equation (4.4.12) becomes:

t i),N,h i),N,h t i),N,h
/ (Gts (X;Hl( M x) =Gy (Xn;g( S x)) ds = 0/ (EATE —8) 0,G_s (X:T'g( )
0 s T} 0

(4.4.13)

t 4
+ / (tATE—s) AN (77;} (772 (i))) 02Gi—s (X:Tsh( e :ﬂ) ds.
. !

Now, let us apply Itd’s formula to Gy_, (Yj’N*h — x) Using once again the property (B.2.1) of the
kernel G¢(z) from Lemma B.2.2 and the dynamics of "V given by (4.3.4), we have:

Gy (VIN = 2) = Gy (V" =) =0 | 0.Ge (ViN" — ) )

4
Jr/ 0.Gyu (YJ‘,N,h —z) AN (n;}(nu(z‘)) du +/ 0:Gi—u (YJ’N,h — ) (v, =5 d| K.
Th “ Th

Nrh (4),N,h
We use the same reasoning as for X" : to treat the integrals from O to ¢ of the first two terms :

t s t
/ / 905Gy (VPN — 3) dB ds = / (EATE —8)0,Gs (YINI — 3) dB,
0 Jrh 0

t S t
/ / 0,Gyw (Yui,N,h _ :1:) AN (17 . ( (i )) duds = / (t /\?Z — 8)0,Gy—s (ysi,N,h B x) AN (77 1 (s (i )> ds.
0 Jrh 0

t s
As for the last term / / 0:Giu (YN — ) (v — 4itY) d| K|y ds, we sum over i € [1,N] after

multiplying by A (i) then we apply Fubini’s theorem. Using the property (4.3.3), we finally obtain:

N t s
% > ANG) /0 / OGioy (YN —2) (L — ~iFY) d|K |y ds
i=1 Ts

— x) d/S’;

N t
= % Z/ (t /\?g - S) ()‘N(i)ath—s (}/SLNJL - l‘) - )‘N(Z - 1)891Gt—s (szi—l,N,h - x)) 72 d|K|s
i—oJ0

N t
_ %Z/ (AT = 8) (AN () = AN (i — 1)) 8,1y (YN — 2) 4 dIEK],.
— Jo
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Therefore,

1 al ! N/ i,N,h 'LNh
NZ/O AN () (Gt_s(Ys’ L e Th( i 71:>) ds
fzw { / EATE = $)0,Ge s (VPN — ) dB)+ /0 (EATE = N (17! (0s(0)) aGrs (VN — ) ds}
Z/ (EATE = 8) (AN (i) = AN (i — 1)) B,Gr_s (YR — ) 4 dIK]..

We conclude by combining this equality and the sum over i € [1, N] of (4.4.13) multiplied by AN (i)/N. O

Now that we got rid of the difference of A" in the term E~"(t,z), we can control the mean of the

L'-norm of this term. We present a succession of lemmas that will estimate each E [Hezﬂv h(t,) } for

s
p € [0, 5].

1 N tAh
—Z/ ‘)\N( — AN (7}0 (no(i )| ds.

Therefore, we obtain the following result concerning the term 60 "(t,z):

Since G;_s is a probability density, E H eéVh(t, )‘

Lemma 4.4.8.

YN €N Vhe (0.7), sup||E [t )]|
t<T

<supE [
L' 4<T

. < .
it )HLl] < 2Lah

We remark that the terms 64 (t x) and 65 (t, z) are of the same nature.

Lemma 4.4.9. Forr € {4,5}:

AC, 5 < 00, VN € N*,Vh € (0,T], fgg |E [eXh(t,.)] HLl < fggﬂ*} [Heiv’h(t, )HLl] < Cysh.

Proof. Let us treat the term eév’h(t, x).

We have, using the estimate (B.2.4) from Lemma B.2.2 for the second inequality, then the opposite
monotonicities of the functions s +— \/tlis and s — (¢t Atg1 — $) on the time interval [t A ¢y, ¢ A tgy1] for
the third inequality that:

N oot
1
h Jh _
[efer ]|, <2l e, ] < 5 3 [ €nrh—a WO (7! 02 00) | 10:Gemal s
i=1
Ty [,
T VT peNz <t b t=s
L2 2 1 tAte 1 tAtg 1 d
<A\/7 Z 7/ (t/\thrl_S)dS/ 5
CNT | ceNmoet t At — Tk Jy, th t—s
AL L% /2t
< \f{ > [ }:A,/h.
keN:itp <t g T
L3 [2T
The term 64 (t x) can be estimated in the same way and the conclusion holds with Cy 5 = —=4/ —. O
o ™

We remark that the terms 5" (¢, ) and 63 "(t,z) are of the same nature as well.
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Lemma 4.4.10. Forr € {2,3}, VN € N*,VYh € (0, 7],

T

[eN,h(t’ )] HLl = 0. Moroever, if/ |2|Pm(dz) <
R

oo for some p > 1, then:

S
2'“@

aC: E[||eN" ¢, )||,.] <
25 < 00, sup e, )|l,.] <

Proof. Let us treat the term e} " (¢, z).
Using the estimate (B.2.2) from Lemma A.1.2, we obtain that

¢ ; ¢ 272
7 82 (i) 2 (O <[ SUn
/REM) (t ATy —5)2(AY(0))? (0:Gi—s) (Xs :1:) ds} dz< | 403(t_8)3/2ﬁds<m,

Therefore, E [eév’h(t,x)} = 0 dx a.e.. Moreover, using the estimate (B.2.3) from Lemma B.2.2, the Ito

isometry for the first equality, Young’s inequality for the second inequality and last Fubini’s theorem, we

obtain:
2
, (1),N,h ~
AEyEL ( Z / (EATh = N (0.Gre (30N ) cw;> do
! i),N,h
- B HZ [ @enth - 92 W6 0.6, (X;”?” —x) ds} dx
R =170

£ [fe )

N t .
o 1 2 1.1 (4),N,h dx
- | EY/2 | = g / (tA ?QL — 3)2 )\N(i) (&EG’,_S)2 <XSTS - J}) ds(1+ |z|’)| ——
\/N/R N oo ] ' V1+ [zl

o 1 s lr &, o [ nn ()N
< +IAE | — /m*s— 0.Gi_)? [ Xs™ 7 —x) ds(1+|x)P)| | d
2m/R<H|x|p g2 [enm-or@any ( ) ds(a+1al)| ) ds
2
t/\T —5) .5 (1),N;h . (4),N:h
NZ/ NUESEEE {/R(X —$> G- s>/2<X 33) dx
Nk 2 i),N,h
/|x|p< © x) Gt—s)/2 (X:Tg() x> dx}ds}
ol, . I} 1ZN:/t(tArg—s)2 / 2 W)
2\/N 40_4 /7 0 (t—8)5/2 R:‘/ (t*S)/Qy Yy

o

aIp
2\/N 404\/

0. (i),N,h p

X '®° -y

Y’Gi_s)2(y) dy} dé‘]

N, h (i),N,h
X

e

ol, 3 Lon [T (EATE —5)? oo
Y U4F[ > u—w{(l”

1 L% (AT —5)2 g PEATE =) | 1
mv(I f{/ G et [ S

(e [ )
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With the use of Lemma 4.4.4, we obtain:

L} -1 FEATE = s)?

1
< ——|ol
Ll} = 92N <J ot 402\/7
pP—2 p t =h _ )2
Jr2 o F<p+3)/ AT, 3_sp) dsb )
VT 2 0o (t—s) =

t —h 2 t—h t t —h 2
t A — d t A —
Whench,/%dsgiﬁ/ 783/2+/ \/t—sds§§h3/2and/ ATy — ) g <
o (t—3s) o (t—s) t—h 3 o (t—s)z
2 P 2 pis 200+2) i /t (tATh — 5)? /t
—ntT 4+ ——he < —"_ " _p"z . Whent < h, —= _ds = Vt—sds =
p—1 43 " S = D(p+d) 0 (s 0
gt3/2 < gh3/2 and / (AT _Bj) ds < 2
3 3 0o (t—s)=2° p+3
way and the conclusion holds with

E H N, .)]

K% . The term " (t,x) can be estimated in the same

o B (e 2 2 212)1))

Ca3

3=\ 7t o m \3

Now, we finally treat the term ef[’h(t, x) in the lemma below:

Lemma 4.4.11. If ) is Lipschitz continuous with constant Ly then 3Cy < 00, VN € N* Vh € (0,T],Vt €

(0,77,

E H e (t )‘ Ll}
t—h h
<Oy (h +VRE [||[FNI(E,) = F(t )| 0] + s /0 W]E [[FN"(s,.) = F(s,)]| 1] ds> :

The proof of this assertion relies on the following results.

Lemma 4.4.12. We have:

Q<o VO<s<t<T, |[F(t,.)—F(s, ). <Q (\/i - \/§> ~ La(t —s)In(t — s).

Proof. Let 0 < s <t <T. We recall that:
t s
F(t,z) — F(s,x) = (Gt — G;) * Fy(x) — / 0:Gi—u x A (F(u,.)) (z)du+ / 0:Gs—y * A (F(u,.)) (x) du.
0 0

Using Equality (B.2.1) and the estimates (B.2.4) and (B.2.5) from Lemma B.2.2, as well as the fact that
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(t—s) <2VT (Vt—+/s) and (1 +In(z)) < z, we obtain:

() = F(s, )l s

<G = G) % Foll s + H/ (Grru = Gama) * 0 (Pl ) d|

t

o+ /t Gy % O\ (F(u,.)) du

Ll

" 0.Gyx 0uA (F(u, )dra / 1Grw * N (F(u,.)) plu, )2 dus

<—/ |(02Gu *m)|| 1 du—l——/ / 1022Gr % (X (F(u,.)) p(u,.))|| 1 drdu+ La(t —s)

SINE

:U\f<\[ \f)+LA(“n()—Sln(S)—(t—s)ln(t—s))+LA(t—s)

du—|—LA ln< ) du+ La(t —s)

< ( 4 2LA\F> (Vi=5)+La /: (14 In(z)) dz — La(t — s) In(t — s)
g( +2LAW> (\/Z—\/E)+%(t—s)(t+s)—LA(t—s)ln(t—s)
( +2LA\F(1+T)> (\/{t—\/g) ~ La(t—s)In(t — s).
The conclusion holds with Q = 01/2/7 + 2LAVT (1 +T). O

¢
The next lemma provides two different estimations of the term E { / yLd|K |u} . They are both useful
S

to prove Lemma 4.4.11.

Lemma 4.4.13. VN € N*,Vi € [2, N],Vh € (0,T],Y0 < s <t < T,

t 2
E l(/ v d|K|u> <9N? (0 + LRT) (t — s), (4.4.14)
t .
and E U A d|K|u] SN (E[||FN"E,) = FN (s, 1] + Lalt = 5)) - (4.4.15)
Proof. Let 2 <i < N. Since 7Y ™! = 0, we have / v dIK|, = / Z v} =~ d|K|, and with the
dynamics (4.3.4) of Y7"N:" we deduce that
[ tant.= [ Z =) il = 3 { (7 v <o (- 81) = [ (o ) ).
j=i .

t 2
Let us start by proving the estimation of E l( / 7L dIK |u) ] . With the use of Jensen’s inequality and
S
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Lemma 4.4.2 for p = 2, we obtain:

E [( / t vzdmu)Z]

. , 2 N t
YtJ,N,h _ Y’SJ;N7h‘ } " Z (/

Jj=1

<3N

B — Bl

]

=

<
I
—

N (o m ) | du>2 + ”2§E [

A
w
=
=
=

. . 2
X0 n]  NIR - 54 No - )

<
I
—

<3N

WE

O [o2|W/ — WI2 + L3 (t — 5)2} + NL3(t — s)® + No?(t — s)

<.
I
—

<O9N? (0 + LRT) (t — 3).

Notice that because of the latter contribution of E [|Wtj - Wi \2}, it was not useful to take advantage
2

of the independence of the Brownian motions 87 which ensures E

Z(Bt Bl)

_7 =1

= (N +1-d)t—

t
s). Let us now prove the second estimation of E [/ 7 d|K|u} To do so, we use that, according
S

1 N
0 (4.2.1) and (4.2.2), Nz

i=1
HFN’h(t, ) — FNI(s to obtain:

o A T (T / |[FR(E x) = FYM (s, )] do =
R
e
t N
B| [ i) <>
S ‘7:1

<SNE [[|[FYM(t,.) = FN"(s,)|| 2] + NLa(t — s).

7,IN,h 3,N,h
S |

L)) | du

Let us now prove Lemma 4.4.11.

N t
1 . .
Proof. We recall that eiv’h(t, x) = N E / (tATE—s) (AN(i) — AN (i - 1)) 9.Gi—s (Y;’N’h —x) v d|K]s.

¥ 1 L
For ¢ € [2,N], we have |)\N(i) — MV (i — 1| = N/ <)\(u) - A <u— N)) du| < W/\ Using the
i—1
N
estimate (B.2.4) from Lemma B.2.2 and the property (4.3.3), we have:
N,k (tATE—5)
E H eMh, .)‘ Ll] < { § E [ Vo 78d|K|S] } . (4.4.16)
e For t < h, since (t/\z% Vt— 5 < Vh, we deduce from (4.4.14) that:

3L 2002+ L2T
LI}SJ Ll\)h_

g s

E H N, .)‘

e For t > h, we decompose the right-hand side of inequality (4.4.16) onto the sub-intervals [0,¢ — h]

and [t — h,t] for a better control. Therefore,
1 .
Vh Ui

Lxh 1
1 _G‘NQ\/72< [ m7sd|K|S

]E[ Nh(t,.

€1
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t
As for the first term of the right-hand side of the above inequality, we introduce A, = — / VLd| Ky
and apply Fubini’s theorem to obtain: °

/OthAsw_di)w/th <Ao+/sdAr>2(t_dsS)3/2A0 (\}E\}g%/oth/osﬂift)wds
t—h
(G L [

1 1
() ) e
0( ) 0 Vvh t—r
1 1 t=h
7 A

A+ . _aA
Vit 0 N o Vt—r

Consequently, we obtain that:

E 'Vi d|K|s

1 Ly
+ g [ b
t—
1 t ) t—h 1 t )

We shall use the estimate (4.4.14) and the estimate (4.4.15) from Lemma 4.4.13 for respectively the
first term and the second term of the right-hand side of the following inequality:

—f&@\[i{ { vudlKlu] /Ot_hmﬁ[/:ygdmu} ds}
e z{ww

t—h
+N/ 2md +N/ m E[||[FN"(t,.) = FN"(s,)| 1] ds}

_ I i(?) (02 + LAT) + Ly (ﬁx/ﬁ))h

\/>/ 3/2 [HFN’h(t’-) - FN’h(Sw)HLl] ds
S % % (3m+LAﬁ> h+\/>/ t—s 3/2 [HFN-’h(t")_FNyh(Sv')HLl] ds.

Since

t—h 1
/0 Vi—s

]EH i”(t,.

E[[|FY"(E,.) = FN"(s,)|| ]

<E[|FY"(¢,.) - F(t,.)

5. ||L1] +||F(t7) - F(57')HL1 +E [HF(S’) _FNJL(S")HLl] ’

using Lemma 4.4.12, we obtain:

t—h
/0 2(t—hs)3/2]E 1PNt = P¥(s, )] ds < VRE [ VA () — Bt )]

FRE[||F(s,) = FN (s, )] s Laln(t—s)
+h/0 t—33/2 d+h/( 3/2—2ﬁ>d8.

To treat the last term of the right-hand side of the above inequality, we will use the fact that
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sup {v/z (2 —In(z))} =

z>0
/;(Qm_; \}7)655_@ 0121_\/;/2d:5 LA(\/ln()—Z\f)

:(ﬁ )”m—ﬁm+f%@ﬁa)

=Q (5 —1) +Lavi(2—In()

Q(W )+2LA

+ LoVt (2 —1n(t))

Therefore,
N,h
E H et )‘ Ll}

t—h
<0y h+\/ﬁE[HFN>h(t,.)—F(t,.)HLl]+/O 2(th5)3/2E[HF(S,.)—FN’h(s,.)HLl] ds)

where C; = [{w( L2T)+LA(2+f)+Q(1))]

O

Using Lemmas 4.4.7, 4.4.8,4.4.9, 4.4.10 and 4.4.11 and the fact that for s € [0,t—h], Q(t_};)g/g < 2\/1_78,
we conclude the proof of Proposition 4.4.6 for the choice Z = 2max (Lx + C1/2 4+ Cy5,Cs 3).

t
Remark 4.4.14. In Lemma 4.4.13, we provide two estimations of E [/ fyid|Ku]. If we only use the
S

first estimation (4.4.14) in the proof of Lemma 4. 4 11 we obtain, using a decomposition that we will

detail in Section 4.4.3, a rough estimation of E H H } where we lose a In(h) factor.

4.4.3 Estimation of the bias

We recall Equation (4.4.7):
FNIMt z) - F(t,z) = Gt*( —FO / 0:G— q*(A(FNh( D)) = A(F(s,.)) (z)ds
+ RNM(t x) + ENh(t,x),

and we shall use the expression of EV"(¢,z) proved in Lemma 4.4.7. The next lemma provides an
upper-bound of HE [ENN(t,.)] HLI.

Lemma 4.4.15. Assume that X is Lipschitz continuous and the initial positions are

o cither i.i.d. according to m and / VFo(z)(1 — Fy(z)) dx < oo,
R

+o0
e or optimal deterministic and supx/ (Fo(—y) +1— Fy(y)) dy < oo.
r>1 x

Then

3Z, < 00,YN € N* Vh € (0,71, supHE [EJ\”’L(t,,)]HL1 < Z ( ﬁ Jrh) )
t<T N
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Proof. To estimate ||E [EN"(t,.)] HLl, we estimate each ||E [el"(

(t,.
4.4.8, 4.4.9 and 4.4.10 we have HIE [ENM(t, . ]HL1 HIE {el () }
4.4.11 and Corollary 4.2.7, we have:
o]

[ <)

t—h h
§ Clh + Cl\/E]E |:||FN’h(t, ) - F(t, )||L1] + Cll{tzh} /0 WE |:||FN’h(S, ) - F(S, )||L1] ds

}HLl ,p € [0,5]. From Lemmas
+ 2Lph + 2C4 5h. By Lemma

<E[||el™t,.)

Lt

1 t=h h 1
<Cih+CiVRC | — +h i1 ——(C|—=+h])d
< Cih+CiVh ( N + )-i— 1 {ch}/O OEE ( ~ + ) s

[h 1
< 3/2 i I
< C1h+ CLCR3? + ¢ C N+clc(\/ﬁ+h>\/ﬁ
h
(cl " 2clcf) h+ 2010y 1

The conclusion holds with Zj, = max(2La + 2Cy 5 + C; 4+ 2C1CVT, 2C,C). O

The proof of Theorem 4.2.8 relies on the following Proposition that we will prove in Section 4.4.3.

Proposition 4.4.16. Assume that/ |x|m(dx) < oo and X is Lipschitz continuous. Then:
R

M, < 00, YN €N, Vh € (0,T),  supE [HFN»h(t, ) — F(t, .)HQLQ} <M, (zir + h) .

Proof of Theorem 4.2.8

Taking the expectation of Equation (4.4.7) and using Lemma 4.4.5, we obtain that dz a.e.:

E[FN"(t,2)] — F(t,x) = G, «E [F () / 0aGry + E [(AFN"(s,.)) — A(F(s,.))) ()] ds
+E [EN’h(t,x)] .
Besides, using Taylor-Young’s inequality, we have that:

Ly

(A (FN(5,) = A(F(s,.)) = ME(s,.)) [FY"(s,) = F(s, )] <

(F¥"(s,.) = F(s,.))’|
which implies:
[E [AEY"(s,.))] = AE(s, )| 0

< INE (s, Dl oo [[E [FN"(5,.)] = Fls, )| 12 + %n«: [FY"(s,0) = F(s, )|[32] -

Therefore, using the fact that Gy is a probability density and the estimate (B.2.4) from Lemma B.2.2,
we obtain:

R A e N I D RS

+ 2B [PV .)—F(s,.)Hiz}}ds+||E[EN’h(t,x)]||Ll.
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Using Lemma 4.4.15 and Proposition 4.4.16 then Young’s inequality, we deduce that:

& [FY(2, )] = F(t, )]

< |E[EN] - Foll +,/%/0 %{LAHE [F¥0(s, )] - F(s, )|, + LAMb<N+h) }ds
+Zb< ]}\Lf—Fh)

[FNI (s, )] = F(s,.)]| 2 ds

1+vV2,, LM, [2t) (1
§||1E[F5V]—FO||L1+< 2\[Zb+ > b\/;> <N+h>

t
ds = — to obtain:

\/Ts 2

We iterate this inequality and use that /

o o2 N

Ly [8t 207 [
(1 + A\/;> B [F3'] = Fol| . + 721\/0 B [FN"(r,.) = F(r, )] |, dr

By Lemma 4.4.3, the application t — HE [FN’h(t, )] — F(t, .)||L1 is locally integrable Vh € [0, T], N € N*.
Therefore, we can apply Gronwall’s lemma and choosing

L 8T 1 2 LM, 1 2)LAZ 2T AL\LAM,T 2L2
Oy = max |14 22 /7’ +\be+ My + (1 +V2)LpZ, j21 | A laMy T exp (LA p
o ™ 2 o ™ o2 o2

concludes the proof of the theorem.

1 2 LM, + (1 2)LaZy [2t  LyLpaM, 1
HE[FN,;L(U)_F(t“)leS( +2\be+ AMy + (14 V2) Ly b\/z+w> (—i—h)

Proof of Proposition 4.4.16

For all ¢t,h € [0, T], N € N*, we use Jensen’s inequality upon Equation (4.4.7) and obtain:
2
E “{FN’h(ta ) - F(tv )HL2:|
2
< 4/IE [Gt % (ng’h —FO) (x)} dm+4/IE (RN (¢, )] dx—|—4/E [ENI(t, 2)?] do
R R R

4/]E
R

On the one hand, we have using the definition (4.4.5) of RN""(¢,z), It&’s isometry and the estimate
(B.2.7) from Lemma B.2.2 that:

/]R[RNh(tx dz = N?Z/ {/G (XNh _ )d;v]ds:; i

On the other hand, using Minkowski’s, Young’s and Cauchy-Schwarz’s inequalities in addition to the
estimate (B.2.4) from Lemma B.2.2, we get:

(/Ot OuGros * (A(FN"(s,.)) — A(F(s,.))) () dsﬂ dz. (4.4.17)
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0

t Nk S — S S i
<E (/O 10:Gi—sll 1 [|AEN"(s,.)) = AF (s, )| d) ]

(" 202
=F (/0 mHF“ >—F<s,.);|L2ds>

2

o 2L2 t [HFNh( - )Hz } d

~ o2 0 \/tf’ll, 0 Vit—s S/~ o L2 ’
412/t 2

- / S—E (I1F(s,.) = (s, )|l ds.

Therefore, Inequality (4.4.17) becomes:

E[|F¥(t,.) - F(t,)|[}.] <4/E[(Fg“—Fo) } dx+\/>+4/ [EN"(t,2)%)] da

FNh . fF(s,.)HLQ} ds.

16L / H
mo? Vi—s
As for the intialization term, when choosing either initial positions that are i.i.d. according to m or opti-
2
mal deterministic, according to Lemma 4.5.1 and Remark 4.5.2, we have / E [(Fé\’h _ FO) (a:)} dz <
R
1

i / |z|m(dx). With Lemma 4.4.17 below which provides an estimation of the term / E [EN’h(t, )?] dz,
R R

we deduce that:

E[[F¥(t,.) - F(t.)|}.]

< —/ |z|m(dx) \/>+4Qbh—|— 1613 \// m ||FNh )—F(s,.)”iz] ds.

Iterating the previous inequality, we obtain:

B[l - )] <4 (14 220 (}V [ ety + 2L Qbh)
+ 257?;%75 /OtE FN" () = P[] dr

By Lemma 4.4.3 and since |V (t,.) — F(t,.)| < 1, the function ¢ ~— E [HFN’h(t, )= F(t, )Hiz} is locally

integrable for all h € [0,T], N € N*. We use Gronwall’s lemma once again and conclude for the choice

32L3T 32L3%¢ /T 256 L4 T2
My =4max{Qp |1+ AZ ) (14 A / |z|m(dz) + oy = | pexp [ —A— ).
To2 To2 R T mot

Lemma 4.4.17. Assume that X is Lipschitz continuous. Then

3Qy, Yh € (0,T],Vt € [0,T], /E [ENI(t,2)?] de < Qy h
R
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Proof. We have that /IE [ENh(t ZE d:r < 62/ ] dx. For this reason, we shall esti-

mate, in what follows, each / E [eg’h(t,x) ] dx,p € [0,5].
R

On the one hand, we have using It6’s isometry and the estimate (B.2.3) from Lemma B.2.2 that
Vh € (0,T):

/R]E{eé\’h(t,x } x = NQZ/ (tATE —5) (/\N()) [/(8 G S(Y”Vh x))2dac ds

< L3 Liash —s)2d < 203 h3/?
= 4o\/mN Jo (t—5)3/2 ~ 3oy N’

where the last inequality has already been derived at the end of the proof of Lemma 4.4.10. The same
estimation can be derived in the same way for / E {eév’h(t, x)Q} dz. The Cauchy-Schwarz inequality then
R

LAT

2
a similar reasoning implies that, for r € {4, 5}, / E [eﬁv’h(t, x)Q] dr < 3 S/ifh3/2 As for the term eév h
T

g

we have using the estimate (B.2.6) that /

AL2
E[ Nt ) } d < “ZA 372,
R

v

On the other hand, using Cauchy-Schwarz’s inequality twice, (B.2.3) and the estimation (4.4.14), we
obtain:

N,h 2 1 al ! h N/ Ny, i,N,h L i
[E[er ] ar = /R(N;/O@mss)(x (1) = NV (i = 1)) 0, Gy (Vi x)’vsdlKls> do
N

E /}R%Z (/t(t/\TZ—s)z (AN (@) = AN (i = 1)) (0,G—s)” (YN — 2) widlKls) (/Ot%’idlKr) dw]

= 403\f [Ns ) (/ %72 dIKs> (/Ot 'yid|K|T>1

< ZEI/Q M Ld| K| i El/2 t Ld|K| i
— 40_3\/* N3 t )3/2 Vs s o Vr T
3L3 02—|—L2T 1 (AT —5)2 | :
/2 %
<oy Bt ad) NQZIE (/ i »ysdms) .

We denote by m = [log, (t/h)] and rewrite the integral the following way:

k+1
(tATE—5)? ot ATE—5)% L ATE—9)?
/0 L 75d|K|Sf§ 7)3/2 ~id|K|, + e (=T ~id| K.

t—t /2% (t
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Therefore,

E1/2

</Ot W’X’id|[(|s)2‘|

B2 t—t/2H 2 t 4 2
<y —E'? (/ v1d|K|s> + VhE!/? (/ 71d|K|S>

¢t \3/2 s s

7) t—t/2k t—t/2m

k=0 (2k+1

m—1 -1
t
< 3N,/(0? + L3T) <h2 > <2k+1> + h)

k=0

= 3N,/ (c? LQT)(2?2(2 1)+h)

< 15Nhy/ (02 + L2T).

4513 (o + IAT) |T
We then have / E |:€§V’h(t7;(;)2} dr < A (o AT) Lo
R 403 s
1 /T (1612 IAT 4512 I2T
The conclusion holds for the choice Qp = \/> 6L 14 =A + oLy 1+ A ' 0
oV 3 402 4

4.5 Particle initialization

In this section, we are interested in the strong and weak initialization errors E [Wl (,ué\' , m)] and W (]E [uév ] , m)
For initial positions i.i.d. according to m, E [ﬂé\’ ] = m and the weak error is zero. For optimal deter-
ministic initial positions, both are equal to W, (/lév , m) In Section 4.5.1, we check that the strong error

is bounded if and only if m has a finite first order moment. Section 4.5.2 is devoted to the proof of
Proposition 4.2.4 which gives conditions for the strong initialization error to be of order N~/2. Last,

in Section 4.5.3, we state necessary conditions for the optimal deterministic initialization error to be of

order N1 and study the asymptotic behaviour of moments under this initialization as N — oc.

4.5.1 Finite Wassertein distance

We recall that Fy(z) = m((—o0, z]) is the cumulative distribution function of the probability measure m
on the real line and F; '(u) = inf{z € R : Fy(x) > u}, u € (0,1) its quantile function. The following
lemma implies that the finiteness of [, |z|m(dz) is a necessary and sufficient condition for the finiteness

of sup E W, (1, m)] and a sufficient condition for the finiteness of sup NE [||Fév - Fyll32]-
NeN* NeN*

Lemma 4.5.1. For the optimal deterministic initial positions, we have
- 1
VN € N*, W (@) ,m) < / |z|m(dz) and |[FY — Folj2s < 7/ |z|m(dx).
R 2N Jr
For initial positions i.i.d. according to m, we have
A 1
VN € N E W (i) ,m)] < 2/ Fo(x)(1 = Fo(x)) dz and E [||Fgv - F0||2Lz] = N/ Fo(x)(1— Fy(x)) d.
R R
Conversely, the ezistence of N € N* such that W (ﬁév,m) orE [Wl (ﬂ(])v, m)] is finite implies the finite-

ness of/ |z|m(dx).
R

0 400
Remark 4.5.2. Notice that/FO( )(1— Fo(z)) dx </ Fo(z )dx—i—/ (1-Fy(x))dx = / |z|m(dx)
(see (4.5.6) below for a short proof of this well-known e(_]ualzty) On the other hand, since

1 Fyt(1/2) 1 [t 1 )
/RFO(I)(l—Fo(l’))dI 25 [m Fy(z) dot3 /1?01(1/2)(1_F0(x))dz = </R jx|m(dx) — | Fy (1/2)|) )
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/ Fo(z)(1 = Fo(x)) dz and / |x|m(dx) are simultaneously finite (or infinite).
R R

Proof. We recall that Fy(z) = m((—oo,z]) is the cumulative distribution function of the probability
measure m on the real line and F; '(u) = inf{x € R : Fy(x) > u}, u € (0,1) its quantile function.

) ~

» Since for i € {1,..., N}, oV = F; ' (25!) minimizes R 5 y — / ly — Fy ' (u)| du, we have that:
i—1
N

N + N i
Wi (g, m) = Z/i |va fpo—l(u)’ du < Z/i ’Fo_l(u)| du:/R|:r|m(dx).
=17~ i=1 7w

Since |FdY — Fy| is not greater than 1/2N, we deduce that

PN _
2 _ HFO Fo‘ AL (i, m) _ 1 \alm(dz)
2= 2N A '

|75~

On the other hand,

/R|33|m(dx):/ol‘F01(u)‘ czug/o1

N
. 1 _
:Wl(uév,m)—i-ﬁé F,

Since the last sum is finite, the finiteness of Wy (i), m) implies that / |z|m(dx) is finite.
R
» When choosing initial positions i.i.d. according to m, we first have the following results:

. N
e Since FY(z) = % 231 1{X3§a;} where the random variables (1{X3§a;}> ., are ii.d. according to
i= 12

the Bernoulli law with parameter Fy(z) and variance Fy(z) (1 — Fy(z)),

N R 2 _
E (|5 @) - R)|] <EV2 [(FON (@) - Fo(a) } = J Fol@)t = Folw)), (45.1)
N
The equality ensures that E [HF({V — F0||2L2} _ kL Fo(x)(ll\?Fo(x))dx.

e When Fy(z) < +, since N EN(x) is distributed according to the binomial law with parameter
(N, Fy(x)) and expectation N Fy(z), one has

N
B (| - )] = B@P (@) =0) + Y- (5 - Ao ) P (Y0 = )

k=1

= Fy(z) (IF’ (FgV(x) - o) - (1 —P (ng(x) - o)) ) +E [FgV(x)]

= 2Fy(z) (1 — Fy(a)V . (4.5.2)

e When Fy(z) > 1

- %, we obtain in a symmetric way that:

E [ EN(2) - Fo(x)H = 2(1 - Fy(2)) (Fo(x)N . (4.5.3)
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Using these results for the first inequality then the fact that when 1/N < Fy(x) < 1 —1/N, then
Tlﬁ < /2F,(z)(1 — Fy(x)) for the second one, we obtain that

. Fo(x)(1 — Fy(x
E [Wy (,uév,mﬂ S/Rl{l/N<Fo(z)<1—1/N}\/ o(@)( N (@) dx

+ /(1{Fo(x)§1/N} + 1{py(@)>1-1/n51)2F0(2) (1 — Fo(x)) dw
R

S/ L1/ N<Fo(a)<1-1/N} V2 Fo(2)(1 — Fy(z)) dx
R
+ /(1{F0(;z)§1/N} + L{py(@)>1-1/n5})2F0(2)(1 — Fo(x)) dw
R
§2/ Fy(x)(1 — Fo(x)) dx.
R

On the other hand, using once again Equations (4.5.2) and (4.5.3), we have that:

E [W: (ig',m)] =2 (1 — ;)N (/Ooo L)< Fo(@) do + /;OO L pywys1-43 (1= Fol) d:c) :

With the inequality

0 oo
/ 1{F0($)>%}FO(I)CIIE+/O 1{F0(z)<17%}(17F0(x))dI

0 +oo
< /Oo 1{%(1)2%} dx-i—/o 1{F0(1)<1_%} dx = (Fofl(l/N))* + (F071(1 C 1N < oo,

0
we conclude that co > E [Wl (ﬂév7m)] implies that co > /

— 00

/R \|m(dz). 0

When m(dz) = 6,(dz) for some y € R, then F; ' (231) =y forall 1 < < N and W (i) ,m) = 0 for

+oo
Fy(z)dz + /0 (1 - Fy(x))dx =

each N > 1. Otherwise, / (Fo(x) A (1 — Fy(z))) dx > 0 and, according to the next Lemma, the strong
R
error of the optimal deterministic initialization error cannot behave better than O(N~1).

Lemma 4.5.3.

YN > 1, N/R‘Fé\'(x)—Fo(x)’ dx+(zv+1)/R’F5V+1(x) —Fo(:zz)‘ dz > %/R(Fo(x)/\(l—Fo(x))) dz.
(4.5.4)

0 “+o0
As /]R |z|m(dz) = /_OO Fo(x) d:v—i—/o (1-Fy(x)) dz, /]R |z|m(dz) < co & /R (Fo(z) A (1 — Fy(x))) dz <

00. So the above statement can be seen as a refinement of the necessary condition in Lemma 4.5.1.

Proof. Formula (4.2.5) rewrites:

- 1 . .
A ‘FON(x) - Fo(x)‘ dx = N lenell{% INFy(z) — j| de. (4.5.5)

For v € (0,1),

e Either |[Nv] < Nv < (N+41)v < [ Nv|+1 which implies that (Nv— | Nv|)V(|[Nv|+1—(N+1)v) >
15 while [Nv|+1—Nv = [Nv|+1—(N+1)v+v >vand (N+1)v— [Nv| = Nv— |Nv]+v>wv
so that

1—w
in|Nv—j|Vmin|(N +1)v—j| >vA—0.
glelgl v —j| ggg;l( +hv—jlz2vA—
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e Or |[Nv] < Nv < |Nv]+1 < (N+1)v, which implies that (| Nv|+1-Nv)V((N + 1)v — (|[Nv] + 1)) >
5 while Nv — [Nv] = (N +1)v — ([Nv] +1)+1—-v > 1 -9 and [Nv] +2— (N +1)v =
[Nv]+1—Nv+1—v>1-—wvsothat

v
in|Nv—j|Vmin|(N +1)v—j| > - A (1 —-v).
min [Nv = j| Vmin [(N + Do = j| 2 5 A (1 =)

Synthetising the two cases and remarking that the inequality still holds for v € {0, 1}, we deduce that:

vA (1 —wv)

Yo € [0,1],VN > 1 in|Nv— | Vmin|(N + Do — j| >
v € [0,1], _7I}1€1§|vﬂ I}ggl(+)v Jjl = 3

Inserting this inequality with v = Fy(x) into (4.5.5), we conclude that for each N > 1,

1
N/ ‘FO — Fo(x)| dz+ (N + 1) /‘FN“ z) — Fo(ac)‘ dz > 5/(Fo(ac)A(l—Fo(gc))) dz.
R
O
4.5.2 Strong errors of order N~'/2
In this section, we shall prove each implication in Proposition 4.2.4. Since Wy (i, m) = ‘ EN() - Fo(.)’ o

the equivalence concerning the strong random initialization error E[W; (i)', m)] is a direct consequence
of the following lemma.

Lemma 4.5.4. One has:
VNE [|£50) —Fo<.>HLj [ VRG@T-R@)d,
lim VNE [HE{V(.) .y - \/2/7/R VFo@)(1 = Fo(x)) dz.

N—o0
Remark 4.5.5. Let us illustrate by an example how to derive slower rates of convergence under weaker

d
integrability conditions. For the Pareto law m(dx) = 1{I>1}an with o > 0, (1 — Fo(z)) = 1>y~
With (4.5.3) and (4.5.1), we deduce that for N > 2 so that 2 (1 — —)N '«

/RIE Hﬁgv(g:)_Fo(x)H dr < /R (1{%(1)0“ PTM_F]‘{F(J(I)ZI*%} (1—F0(:1:))> dz

N/« xfa/Q +o0
= dzr + z”%dx
\/N Nl/a

2(N71+1/a 7N71/2) N71+1/a
Jr
2—-« a—1
OéN_1+1/a 2N—1/2
“e—ae-10 " a-2°

We conclude that, for o € (1,2), /E HFON(Z‘) - Fo(a:)H dr = O (N_1+1/°‘> using that its lower

bound/ ‘FO )‘ dz also is O (N~} qccording to Remark 2.2 [19).

Let us now prove Lemma 4.5.4.

Proof. The first assertion is an immediate consequence of (4.5.1). Moreover, the central limit theorem
implies that, for each x € R, E [\/]V‘de(m) - FO(:E)H converges to \/2Fy(z)(1 — Fo(x))/m as N — oo.
When fR \/Fo(x)(l — Fo(x)) dx = 400, one concludes by applying Fatou’s lemma to the spatial integral

with respect to dx. Otherwise, one concludes by Lebesgue’s theorem, using domination deduced from
the inequality (4.5.1). O
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Let us now check the implications involving the finiteness of / VFo(z)(1 — Fy(z)) da.
R

Lemma 4.5.6.

/R|x|2+m(d:v) < o0 = /R VFo(z)(1 = Fy(z))dx < oo = /Rme(dx) < 00.

Remark 4.5.7. These implications have been demonstrated by Bobkov-Ledouz (see for instance Section
3.1 in [7]), but we are leaving the proof that we have achieved before realizing that it has already been
done.

The following examples show that the assertions are not equivalent.

c 1 teo dx
Example 4.5.8. Let m(dz) = 1{z>2}3172 dx where o=
- T xCin 2

(z) 23 1n?(z)
* d e d 1
Since / 7233 = —:;/ = < oo, one has /xgm(dac) < oo. On the other hand, for
o xln(z) In(2) Y In(2) R
1- F g 1 g
x > 2, one has, by integration by parts, 70@) = / Z = 5 —/ Z . Since
c Y3 In“(y)  22%In°(z) y3 In”(y)
< d < d 1- F
0< / Z < / ‘Z , we deduce that, as x — 00, 0(®) ~ 5 so that
o Y3 In’(y) In(z) J, 33 In*(y) c 222 In"(x)
c/2
VR@1 B ~

. Fi 1 — F = .
2In(z) We conclude that/R\/ o(x)( o(2))dx = 400

dx
231n%(z)

as x — 400 so that / VFo(z)(1 — Fy(z))dz < oo whereas / |z|*Tem(dx) =
R R

1 oo
For m(dz) = 17,59 Ldm where — = , one has, by similar computations,
{z>2} 31,3
23 1In°(z) c 2

1— Fy(x) 1

c PYEITE (z)
400 for each € > 0.

For the sake of completeness, we are going to reproduce the short proof of the first implication in
Lemma 4.5.6 given in Remark 2.2 [49]. The proof of the second implication relies on the following result,
the proof of which is postponed.

Lemma 4.5.9. One has

vy € R, %/R(a:—y)zm(dx)g (/_yoo\/mdx)2+(/y+oomdx)2.

Let us prove Lemma 4.5.6.

Y

vV Fo(z)dx + /+00 V1= Fy(x)dz,

Proof. Since for y = F, '(1/2), \/i/R VFo(z)(1 — Fy(z)) dz > /

the second implication is easily deduced from Lemma 4.5.9.
Let e > —1. By Fubini’s theorem,

0 [e%)
/ [+ Fy () dx—i—/ 2421 = Fo(z)) da
0

0 0 [e’e] o
:/ |a:|1+5/ 1y<aym(dy) dac—|—/0 |a:|1+5/0 1ysaym(dy) do

— 00 —

! / ly[>+<m(dy). (4.5.6)

2+4¢
By the Cauchy-Schwarz inequality,

VFo(x)(1 = Fo(x)) dz 2 < dixu (1+ [2]'*%) Fo(z) (1 = Fo()) da,
(/R ) r 1+ |7 R

where the first integral in the right-hand side is finite when ¢ > 0 and, according to (4.5.6), the second
one is finite when [, [z[*t*m(dz) < co. O
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The proof of Lemma 4.5.9 relies on the following integral formulas for the square roots of the cumulative
distribution function and the survival function.

Lemma 4.5.10. Let m € P(R) with cumulative distribution function Fy(x), z € R. Then Va € R,

1{z<:p}
\/7 /1; 0/ 2\/F0 m(dz) du, (4.5.7)

)+ u(Fo(z) — Fo(z—))

— o) — ]—{z>z} m(dz) du
VI=Fol )_/u—o/RQ\/lFo (d2) du. (4.5.8)

(2=) — u(Fo(2) — Fo(2—))

Let us show (4.5.7) ((4.5.8) is obtained by a symmetric reasoning) before checking Lemma 4.5.9.

/1 du

0 2¢/Fo(2—) + u(Fo(z) — Fo(2—))

z € (—00, z], the integral in the right-hand side of (4.5.7) is equal to 0 by the usual convention in measure
theory. If the limit zg := Fo_l(OJr) of the left-continuous function F;” 1 at point 0 is larger than —oo and
such that m ({zo}) > 0 then since Fy(zo—) = m((—o0,zq)) = 0, one has:

Proof. If Fy(x) = 0, then m((—o0,z]) = 0 and although = +oo for

du
(Fo(z0) — Fo(zo—))’

with the right-hand side equal to the one of (4.5.7) with x = x¢. So, as soon as xg > —oo, (4.5.7) holds
for x = xg.

It is enough to deal with the case x > zg to conclude the proof. Let now ¢ : [0,1] — R be C™.
The chain rule for cadlag functions with finite variation (see for instance Proposition 4.6 Chapter 0 [78])
writes

dp(Fo(2)) = ¢'(Fo(2-))dFo(2) + ¢(Fo(2)) — ¢(Fo(2—)) — ¢ (Fo(2=))(Fo(2) — Fo(2—))

VFo(z0) = /Fo(wo) — v/ Folzo—) = m({xO})/o 2 /Foleo—) + u

= L{py (s )=Fo (2} (Fo(2—))dFo(2) + 1y (o )<F0(z)}(p( ;((); (( <) ) dFy(z)
where dFy(z) = m(dz). Since
' Fo(z)) — o(Fo(z—
/u:o ¢ (Fula=+u(Fo(=)=Folz=) du = Loy Fola=) +L sy <o 2 ES(B - ﬁ(i) =

we deduce that:

do(Fo(2)) = / Be) +ulF () — Fo(z-))) dum(dz),

Let © > z¢ and y € (zg, ). By definition of g, one has 0 < \/Fy(y) < v/Fo(z) and, by choosing some
C! function ¢ which coincides with the square root on [Fy(y), +0oc), we deduce that:

Vo) = VFoly) + / N ty<ase) m(ds) du

2/ Fo(2—) + u(Fy(2) — Fo(z—))

We conclude by letting y decrease to xq in this inequality using monotone convergence to deal with the
integral and using the right-continuity of Fy together with (4.5.7) for x = xo when zy > —oc. O

Let us now prove Lemma 4.5.9.

Proof. With Fubini’s theorem, one deduces from the first equality in Lemma 4.5.10 that

/yoo \/mdx:/ O/RQ\/FO < (y — 2) m(dz) du. (4.5.9)

)+ u(Fo(z) — Fo(2—))

By the monotonicity of Fy, Vz <y, [’ /Fo(z)dz > [/ /Fo(z)dx > \/Fo(z)(y — z) which implies

that
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1
Vz <y, Yu € [0,1], TR T a0 / VEFo(z)dx > (y — z). With (4.5.9), one
o( 0

v 1
deduces that (/ vV Fo(x) dm) > 3 / 1<y (y_z)2m(dz). One concludes by summing this inequality
oo R

+00 2
1
with (/ V1—Fy(x) dm) > 5/ 1(.>,1(y — z)®>m(dz), obtained in a symmetric way by using the
y R

second equality in Lemma 4.5.10. O

Let us now deal with the implication in Proposition 4.2.4 concerning the finiteness of

sup \/N/R ’de(a:) - Fo(a:)‘ dx.

N>1

+oo
Lemma 4.5.11. Ifsupx/ (Fo(—y) +1—Fy(y)) dy < oo, then supf/ ’FO — Fy(z)| dr < oo.
e>1 Jg N>1

Moreover,

—+oo

/ |z|?m(dr) < 0o = sup x/ (Fo(—y) +1— Fo(y)) dy < o0 = / |22~ m(dz) < oo
R z>1 T R

Remark 4.5.12. By [4/9] p.4975, if for some y € R, the restriction of m to [y, +oo) (resp. (—oo,y]) has

a positive non-increasing (resp. non-decreasing) density with respect to the Lebesgue measure then for N

large enough,

I}H&f 8\ﬁ/ ‘FO )’ dx > hj{{njgopF‘(lxﬁ]\/_l/llN) <1"esp > hrnsup |F (1/4N) |/\F>
Hence sup f/ ‘FO )’ dx < oo implies the existence of C € (0,+00) such that for N large
N>1
enough, Fy '(1 — 1/4N) < CVN and ;- = 1 — Fy(Fy'(1 — 1/4N)) > 1 — Fy(CV/N). Since for = €
[CVN,C\V/N +1), ! % < C—Q we deduce that 1 — Fy(z) < C—Q (resp. Fo(—z) < C—Z) for
v = 17N 27 O = ggr TR U= 2
x large enough so that supx/ (1= Fo(y))dy < oo (resp. supa?/ Fo(—y)dy < 00).
r>1 x r>1 x

Before proving the lemma, let us exhibit a measure m such that / |z[*”m(dz) < oo and
R

sup\/ﬁ/ ’FON(x) — Fo(ac)‘ dx = oo so that, by the first assertion in Lemma 4.5.11, supx/ (Fo(—y)+
N>1 R 21 Jo

+oo
1— Fy(y))dy < co. We first exhibit a measure m such that supx/ (Fo(—y)+1—Foly)) dy < o0
T

x>1
and / |z|?m(dz) = oo
R

2
Example 4.5.13. If m(dz) = 1{$21};da:, then / |z|*m(dz) = +oo whereas Vo > 1, Fy(—z) = 0 and
R

1 +eo
1—Fy(x) = —3 50 that a:/ (1= Fo(y))dy = 1.

0 In(x)

3

cln(

)dx where 1/c = /

€ [0,2). let us check that lim \F/ (1 — Fy(z))dr = +oo, which, in view of (4.2.5),
o 1(1-1/2N)

Let now m(dr) = 1{z>1} dx. One has / |z~ *m(dx) < oo for all
R

N—o0
implies that hm \/>/ |F0 Fy(z)|de = 400 and, by the first assertion in Lemma 4.5.11, that

“+o0
supm/ (Fo(—y) + 1 — Fy(y))dy = +oo. Using the integration by parts formula like in Examples
z>1 T
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cln(x) cln(x)

+oo
572 and/ (1 — Fo(y))dy ~
cln(Fy'(1—1/2N))
(Fy '(1—1/2N))?

4.5.8, we check that, as * — +oo, 1 — Fy(x) ~ Since

lim, 1 Fy *(u) = +o0, one has, for N large enough,

>1—-F(Fy '(1-1/2N)) =

— cln(F7Y(1 —1/2N
1 and/ - By > SO 1/2V) Vel (1 - 1/28))
fasam) AFy (- 1/2) N
—a oo
Proof. Let us first assume the existence of C' € (0, 4+00) s.t. Va > 17/ Foly )dy+/ (1- Fyly)) dy <
g. We have:
T
+oo VN Yoo
/ (1 —Fo(z))de < / (1 - Fy(x))dzx +/ (1 — Fy(z)) da
Fo—l(ZI;El) Fo_l(%)/\\/ﬁ \/ﬁ
+
(\/N— FO_1(1/2)) o
T 7 (4.5.10)

<
= 2N VN

where, for the second inequality, we used that 1 — Fy(z) < 1/2N for 2 > Fy '(1 — 1/2N) and F; (1 —
1/2N) > F;'(1/2) to deal with the first integral and the hypothesis to deal with the second one. In

Fyl(1/2N) ~1(1/9) — VN )+ C
a symmetric way, we check that Fo(z)dx < ( ( /23\[ \/>> + ﬁ

have, using the monotonicity of Fj for the first inequality, the fact that Fy < 1 for the second and the
assumption for the third,

For x > 2, we

x —+o00
(-r@) <2 [ a-mea<? [ “a-Re)a<s

2
xz/2 z/2 T

and, by left-continuity of the right-hand side, 7z ¢ >1— Fy(z—). Either Fo(1 —1/2N) <2 or

e, i 1 L
Aoy 2 Fy(Fy (1= 1/2N)=) > 5= so that Fy (1= 1/2N) <2 (1 v \/20N>. By a

symmetric reasoning, Fy(z) < ‘;—2 for z < —2 and F; '(1/2N) > -2 (1 Y \/QC'N). Since the integrand in

(4.2.5) is smaller than 1/2N, combining these bounds on F; '(1/2N) and F; (1 — 1/2N) with (4.5.10)
and the symmetric estimation, we deduce that

[ | @ - Rato)] o < 2(1%@) R D

which concludes the proof of the first assertion.

+oo
Since, according to (4.5.6) for ¢ = 0, /y2m(dy) =2 (/ y(1 — Fo(y)) dy —/
R 0

— 00

0
yFo(y) dy) , one

has

—x +oo
ve>0. [ Rt [ 0-R@)d< g [ Pmla).

— 00

Let us last check that the existence of C' € (0,4+00), Vz >1, /

— 00

+oo
Fowidy+ [ (1= Foy)dy < &

implies that / |z[2~*m(dx) < oo for all € € (0,1] (and therefore all € € (0,2]). For ¢ = 1, we have
R

+oo +too
/ lafm(dz) = / (Fo(—y) + (1 — Fo(y)))dy < 1+ / (Fo(—y) + (1 — Fo(y))) dy < 1+ C.
R 0 1
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Let now € € (0,1). Using Fubini’s theorem then the integration by parts formula and the fact that
lim y!=¢ f+°°(1 — Fy(2)) dz = 0, we conclude that

y—>+o00
+o00 +oo Lo oo
2 i . /0 2 = m(dr) = /0 y (1 = Fo(y)) dy = (1 — 5)/0 y—e/ (1= Fo(2)) d= dy

<=9 [ [T mEe a9 [ / "= (e dedy.

Combining this inequality with the symmetric one then using the above estimation of / (Fo(—y)+
0
(1 — Fy(y))) dy, we conclude that

+00 too
5 i 6 /Rﬁ—am(dx) < /o (Fo(—=2)+ (1 = Fy(2))) dz+ (1 — g)c/l g dy < 1+ g

4.5.3 Further properties of the optimal deterministic initialization

According to Proposition 4.2.5, when m is compactly supported, then sup N/ ‘FON (x) — Fo(z)| dx <
- R

0o. The next proposition states that for the latter property to hold when m has a density with respect to
the Lebesgue measure, then the Lebesgue measure of the set where this density is finite must be finite.

Proposition 4.5.14. If m(dz) = f(x) dz, then

1
limian/ ‘FO )‘ de > — /1{f(r)>0} da.

N—o00

Remark 4.5.15. Lemma 2.1 [/9] refines the statement when f is positive on a bounded interval [c,d]
. d—
and equal to 0 outside by stating that Nlim N/ ’FON(x) - Fo(x)‘ dzx = ‘
bde el R

4

Proof. Let us suppose that m(dz) = f(z) dz. The continuity of Fy implies that Fy (E; ' (v)) = v for each
€ (0,1). Using this equation in the first equality then the inverse transform sampling for the second
equality and last that F, '(v) <y < v < Fy(y), we have, for u € (2N’ 1)7

“ dv ! dv
N Rl O Y o
:/1 m(dzx)
e {u—sh <Fo(z)<u}  f(p) f(2)

- /R L (um e ) <oy )} LS ) >0) 4

=Fg '(u) - Fy ' <u > / Lue ko <Ro(e)<u} HF (@)=0} 42

\/Vllh (4.2.6)7 we deduce that
( v) (U : ) :

/R‘FON( _ Fy(x dx>2// du—Z/

1 d
= — m1n|Nvf]| Y

0 J€ (Fo (U))7

(4.5.11)

where we used Fubini’s theorem for the first equality.

Let K € (0,+00) be some cutoff parameter and ¢x (v) = A K. For € > 0, by density of the

f( 0 (1’))



CHAPTER 4. WEAK AND STRONG ERROR ANALYSIS FOR MEAN FIELD RANK-BASED PARTICLE
118 APPROXIMATIONS OF ONE DIMENSIONAL VISCOUS SCALAR CONSERVATION LAWS

continuous functions in the space of integrable functions on [0, 1] endowed with the Lebesgue measure,

there exists a continuous function ¢g . such that / loK,s(v) — pr(v)] dv < e. One has
0

1 1 1
\/’wdw4mmmw—ij—/ﬁwwaw<</ |0k (v) — pxc.e(v)| 4 min [Nv — j|do
0 JEN 0 0 JEN

1 1 1
+‘/ 4min |Nv — jlok e(v) dv—/ vr.e(v)dv —|—/ lpr.e(v) — pr(v)|dv.
0 jeN 0 0

Since for each N > 1, sup,¢[o,1) 4 minjen [Nv—j| < 2, the sum of the first and third terms in the right-hand
side is smaller than 3. On the other hand, the second term goes to 0 as N — oo, since the probability

measures with densities 41 o<, <1} minjen |Nv — j| with respect to the Lebesgue measure converge weakly
1

to the uniform distribution on [0,1]. Hence for each K € (0, +00), A}im v (v)4 miél |[Nv — j|dv =
—0o0 Jo Jje

1 1 1
d
/ v (v)dv. We deduce that hm mf/ 4min |[Nv — |7v > / vk (v) dv where, by monotone
0 oo Jo i€ FET ) ~ o
convergence, the right-hand side converges to fo ﬁ as K — oco. With (4.5.11) and the inverse

transform sampling, we conclude that
! 1
hmlan/‘F ‘dx>/ / 7/1 - dx.
0 () ; 4f( e 1 J, Lo@>0

Let us finally check that the moments of the empirical measure of the optimal deterministic initial
positions converge to those of m as N — oc.

O

N

1 2i —1\|”
Lemma 4.5.16. For p > 0, one has Nlirilwﬁ ; Fyt < Z2N > -

N .
1 2 —1\|”
NeN, =S |pt(2—2
v €N’N; <2N>
P fOehaslg
T . n -
o0 N

Pl (21—1) ’_ /1 ol <2LNUJ +1) .
1 2N 0 2N
u and the set of discontinuities of the non-decreasing function Fj; ~ is at most countable, we deduce from

e ()

, |
Fatou’s lemma that liminf N Z
equality follows from the inverse transform sampling. This concludes the proof of the first assertion when

N —o0 2
i=1
/ |F0_1(u)|p du = co. Since
0

/ |x|”m(dz) and
R

<2 [ falPm(da).

N

du. Since for u € (0,1), I&im

— 00

=

/ |Fy H(w)]P du = /|x\pm dz), where the last

: —1(2i-1\|P 2it+1
vie{l,...,N -1}, F;* <2;N1) 20¢’FO(2N)|</2N |F0—1(u)|p du,

. P 201
Vi {2, N}, Ef(%£}>S0jl%(;NHSAﬁJMTWde

one has

N . —1/.1\|P 2N 1 -1 (2N-1
1 (21N 175" (o) s VAN 7o (B5m
N 2 F, < oN > < l{F(jl(ﬁ)<0} N +/2§V |FO (u)| du + 1{F71(2N—1>>0} N

2|Nu]+1
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from which, we deduce the second assertion. When fol |F0_1(u)|p du < o0, by Lebesgue’s theorem,

L 1
lim </2N |F0_1(u)|p du+/ |FO_1(u)|p du) =0.
N—o00 0 212\71;1
(21— 1)

4.6 Numerical experiments for the Burgers equation

/ ’F ? du, which concludes the proof. O

N—o0

In order to confirm our theoretical estimates for the strong and the weak L!-error between FN:" and its
limit F', we consider, for the choice A(u) = —(1 — u)?/2 and the initial condition F(0,z) = 1{;>0}, the
following equation:
2
8. F (t,x) + 8, F(t,z) (1 ~ F(t, 1’)) = %amF(t, z),
We can notice that the function (1 — F'(¢,.)) is solution of the Burgers equation that was also used in [9].
The Cole-Hopf transformation yields the following closed-form expression of F":

V)
V) o 0N ()

F(t,z)=1-—

T exp(y?/2)

where N (z) = dy.
@=] —5 W |
The drift coefficient of the i'" particle in the increasing order is then equal to AV (i) = 1 — 25;1 and

the Euler discretization with step h € (0, 7] of the particle system is:

AXIN = gdWi + 1+—f dt, 1<i <N, t€[0,T].

HMZ

{X]N}L<X1Nh}

As Fj is the cumulative function of the Dirac mass centered at zero, we place the IV particles at zero for
their initialisation.

We seek to observe the dependence of the strong L'-error E {Wl <u¥ ’0, ,uT)] and the weak L'-error
Wy (E {pg’h} 7/,LT) at time 7" on the number N of particles and on the time step h. We recall (4.2.1) and

(4.2.2) where the Wasserstein distance between a probability measure v and pr can be expressed either
using the quantile functions or the cumulative distribution functions:

Wy (u,,uT):/ |F;1(u)—F;1(u)’ du
/|F F(T,z)| du.

We choose to use the second expression because we have an explicit formula for F (7T, .) unlike the inverse
F;*(.) (which can still be numerically estimated but this is costly and induces additional numerical error).

When v is an empirical measure of the form <+ E d,:, we choose to approximate the W; distance not

using a grid but in the following way. For (y )1<z< N denotlng the increasing reordering of (z)1<;<n, we
N

have: W, (i, > (Szi,,LLT> ~ U (y',y2,...,y") where
i=1

-1

1
1,2 _ -
\I/<y7yv~~'7 - 2

l+1 Z <‘F(Tvyz+1)_N‘+‘F(Tayl)_’) .
i=1

N
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Therefore, for the strong L'-error, (Yti’rN’h> [LN] being the increasing reordering of the particles
' i€[1,N

positions (XZth) LT t > 0 in the r** out of R independent Monte-Carlo runs, we obtain the
' ie[1,N

following approximation:

{V\h (MT 7MT)}2R2R: ( v ..,Y:,{\”;N’h).

We also define the precision of this estimation as half the width of the 95% confidence interval of the
empirical error i.e. Precision = 1.96 x y/Variance/R where Variance denotes the empirical variance over
the runs of the empirical error over the particles.

Concerning the weak L'-error, we approximate E {,u ] by RxN Z Z 5Xz Nk But as R x N will be

r=1i=
as big as 108 in our simulations, rather than using the previous grid free approxunatlon, we use the grid

(Fr' (#))1<pes_; (K will be chosen equal to 5000) to compute the Wy distance. For k € [0, K — 1]
and z € [Ffl (%) ,F{l (%)], we make the following approximation F(T,z) ~ 25—;1 We also define
the function ¢ as:

SD(UO;ula"'vqul)

= 2% + 1 k+1 k 1 1 )

= - Fl =) - = 2lug — —| | Fa =) = F-1 [ —

> |- 2| (5 () - (%)) 2o 2| (7 (%) - #7° (k)
1 1 1 4 1

s (15| (7 (1) - (1 %))

Therefore, we can approach the weak L'-error by

W (B[] ) = o (éZFN ' (TF (2Z21)>>

We divide the R runs into B batches of M = R/B independent simulations in order to estimate the
associated precision. Indeed, we estimate the empirical variance over the batches while estimating the
weak error for each independent simulation over the batches. And by the delta method, we may expect,

denoting B = E [(FN" (T, Fr (%)) ycpepe_y | that

ﬁw( FN’L( (”““))) o (B)

0<k<K-1

<FN”‘ (T, Fit (22;2 1>>)O<k<K1 Vo (E) )

when p — +o00. Applying this result with p = M and p = R, one expects that 1/B times the empirical

0<k<K-—1

LN (o, vo! (E) Cov

bM
variance of | ¢ (]\14 > FN-h (T, Fi! (%))) over the batches provides an
0<k<K-1

r=(b—1)M+1
1<b<B

R
estimator of the variance of ¢ <11~‘c S FNh (T, F;l (2’2“;1))) ) . So the precision is computed
r=1 0<k<K-1

as 1.96 times the square root of this estimator.

For both of the errors, we fix the time horizon T = 1 and the diffusion coefficient o2 = 0.2.
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4.6.1 Strong L'-error behaviour
We present numerical estimates of [E [Wl (ug ’h, ,uT)], computed as described above.
» Dependence on N:
We fix the time-step h = 0.002 small enough in order to observe the effect of the number NV of particles

on the error. The simulation is done with R = 100 Monte-Carlo runs. We obtain the following results
for the estimation of the error and the associated precision:

Evolution of the strong L'-error w.r.t. N
Number of particles N | Estimation | Precision | Ratio of decrease
250 0.03312361 | 0.00290442 X
1000 0.01598253 | 0.00133181 2.07
4000 0.00841976 | 0.00077491 1.90
16000 0.00358799 | 0.00028319 2.35
64000 0.00193416 | 0.00016111 1.86

Estimation(N/4)
Estimation(N)

by 4, which means that the strong L'-error is roughly proportional to N~

is around 2 when we multiply N
1/2.

We observe that the ratio of successive estimations

Remark 4.6.1. This strong error was computed for the choice 02> = 0.2. When choosing the larger
variance 02 = 20 with the same time-step h = 0.002, the error is approrimately multiplied by 10 and
the N—1 behaviour is still observed. For the smaller variance o = 0.002, we need to choose the smaller
time-step h = 0.001 in order to recover the N~ behaviour in the number of particles since the estimated
error is very small.

» Dependence on h:

We apply the same strategy to study the dependence of the error on i by choosing a large number
N = 500000 of particles. The following table presents numerical estimates of the L'-norm of the error
and its associated precision for R = 100 runs.

Evolution of the strong L'-error w.r.t. h
Time-step h | Estimation Precision Ratio of decrease
1/2 0.07963922 | 5.8279 x 10~° X
1/4 0.03550774 | 5.9151 x 10~ 2.24
1/8 0.01682159 | 5.9598 x 10~ 2.11
1/16 0.00817936 | 6.5275 x 10~° 2.06
1/32 0.00409004 | 5.6482 x 105 2.00
1/64 0.00206127 | 5.3539 x 10=° 1.98
1/128 0.00116977 | 4.7468 x 10~° 1.76
1/256 0.00084118 | 5.9673 x 10~° 1.39

Estimation(h)

We observe that when the time step h is divided by 2, the ratio of decrease Fstimation(h/2) is approxi-

mately equal to 2.

Remark 4.6.2. This strong error was computed for the choice 0> = 0.2. When choosing the larger
variance o? = 20 with the same number of particles N = 500000, the error is of the same order for the 3
first time-steps but deteriorates afterwards and becomes larger compared to errors obtained for o® = 0.2.
The behaviour of the error also deteriorates quickly and tends to be constant. The number of particles
is no longer large enough in order to observe the effect of the time-step when this latter becomes small.
For the smaller variance o = 0.002, the error is smaller than the ones obtained for greater o®. The
h-behaviour is recovered when the time-steps are small.
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4.6.2 Weak L'-error behaviour

We present numerical estimates of W, (IE [,u¥ ’h} ,,uJT), computed as described above.
» Dependence on N:

We fix the time-step h = 0.002 small enough once again to observe the effect of the number N of
particles on the weak error. The estimation is done with B = 100 batches of M = 200 independent
simulations for a total of R = 20000 Monte-Carlo runs and K = 5000. The results are shown in the
following table:

Evolution of the weak L'-error w.r.t. N
Number of particles N | Estimation Precision Ratio of decrease

100 0.01018160 | 5.6947 x 10~* X

200 0.00483151 | 3.8455 x 104 2.11
400 0.00248807 | 2.0485 x 10~% 1.94
800 0.00136491 | 1.4707 x 10~* 1.82
1600 0.00077723 | 1.0822 x 10~ % 1.76
3200 0.00038285 | 4.9747 x 10~° 2.03

We observe that multiplying the number of particles by 2 implies a division of the error estimation
by approximately 2 which proves that the weak L'-error is roughly proportional to N 1.

Remark 4.6.3. This weak error was computed for the choice 0> = 0.2. When choosing the larger
variance o® = 20 with the time-step h = 0.002, the N1 behaviour is still observed. When choosing
the smaller variance o = 0.05 and the smaller time-step h = 0.001, the N~' behaviour is recovered.
The weak error estimates only vary very slightly when varying o. However, for smaller values of o, the
computation of the quantile function becomes difficult.

» Dependence on h:

Once again, we do the same to study the dependence of the weak error on h by choosing a large num-
ber N = 100000 of particles, B = 20 batchs of M = 50 independent simulations for a total of R = 1000
Monte-Carlo runs and K = 5000.

Evolution of the weak L!-error w.r.t. h
Time-step h | Estimation Precision Ratio of decrease
1/2 0.07954397 | 4.7356 x 10~° X
1/4 0.03546112 | 4.7932 x 10—° 2.24
1/8 0.01681185 | 4.0437 x 10—° 2.11
1/16 0.00816986 | 4.1616 x 10~° 2.06
1/32 0.00407191 | 3.9306 x 10— 2.01
1/64 0.00199744 | 3.0719 x 10—° 2.04
1/128 0.00096767 | 5.6043 x 10— 2.06
1/256 0.00048294 | 3.6172 x 10—° 2.00

We observe that dividing the time step h by 2 implies a ratio of decrease E?:f#m greater or

equal to 2 which shows an L!-weak error roughly proportional to h.

Remark 4.6.4. This weak error was computed for the choice 0? = 0.2. When choosing the smaller
variance o = 0.05 with the same number of particles N = 100000, the h behaviour is recovered. When
choosing the larger variance o? = 20, the h behaviour is observed for the first time-steps until 1/32.
However, for smaller time-steps, the error becomes larger, compared to the values obtained for smaller o,
and tends to be constant. In order to only observe the effect of the time-step on the weak error, we need
to increase the number of particles when o is large.
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B.2 Appendix

The first lemma gives a condition under which we can interchange a Lebesgue and a stochastic integral.
It is called the stochastic Fubini theorem and is a consequence of Theorem 2.2 proved by Veraar in [86].

Lemma B.2.1. Let V : [0,T] x R x Q@ — R be a progressively measurable function.
1/2
If/ </ V(t, )| dt) dx < oo almost surely then one has:

vte[0,T], as., /R(/OtV(sw)dWQ dx:/ot (/RV(s,x)dm) AW,

For t > 0, let G denote the probability density function of the normal law N (0, o%t):

Gi(x) = exp <—2 2275) /\/m

The following lemma provides a set of estimates that are very useful:

Lemma B.2.2. The function G¢(z) solves the heat equation:

(9th($) — %QGIIGt(l.) = 0, (t,(E) c [074—00) x R. (B21)

We can express the square of the first order spatial derivative as:

2
x
(0.G1)* () = W@:/z@% (B.2.2)
and deduce the L'-norm of 0,G?:
1
2
/R(azat) (z)dx = 7403153/2\/? (B.2.3)

Moreover, we have estimates of the L'-norm of the spatial derivatives of G

2
||81Gt||L1 - m, (B.2.4)
2
We also have estimates of the L'-norm of G?:
/ G%(z)dx = $, (B.2.6)
R 20 V7t

which implies that for every measurable function y:[0,T] = R,

//t G2 (y(s) — x) dsda =~/ L. (B.2.7)
RJO g T

Proof. The second estimate is obtained by rewriting 0., G¢(7) as 0., G¢(2) = — = ( )+ o5 (—20,Gi()).
2 2
We apply an integration by parts for the second term and obtain: / O0raGi(x ) — HGtHLl =5
R 0' g

¢
As for the estimates of HG%HL1 and / / G?_ . (y(s) — x) dsdx, we use the fact that

R /0
G3(z) = Gyj2(2) /20 \/nt. O
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