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ABSTRACT. We study a singular-limit problem arising in the modelling of chemical reactions. At finite ¢ >
0, the system is described by a Fokker-Planck convection-diffusion equation with a double-well convection
potential. This potential is scaled by 1/¢, and in the limit & — 0, the solution concentrates onto the two wells,
resulting into a limiting system that is a pair of ordinary differential equations for the density at the two wells.

This convergence has been proved in Peletier, Savaré, and Veneroni, SIAM Journal on Mathematical Anal-
ysis, 42(4):1805—-1825, 2010, using the linear structure of the equation. In this paper we re-prove the result by
using solely the Wasserstein gradient-flow structure of the system. In particular we make no use of the linearity,
nor of the fact that it is a second-order system.

The first key step in this approach is a reformulation of the equation as the minimization of an action func-
tional that captures the propety of being a curve of maximal slope in an integrated form. The second important
step is a rescaling of space. Using only the Wasserstein gradient-flow structure, we prove that the sequence of
rescaled solutions is pre-compact in an appropriate topology. We then prove a Gamma-convergence result for
the functional in this topology, and we identify the limiting functional and the differential equation that it repre-
sents. A consequence of these results is that solutions of the e-problem converge to a solution of the limiting
problem.
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1. INTRODUCTION

In a seminal paper in 1940, Kramers introduced a model of chemical reactions in which the system is repre-
sented by a Brownian particle in a potential energy landscape [Kra40]. In this model the wells of the potential
energy correspond to stable states of the system, and a reaction event is the passage of the particle from
one well to another. By analyzing the probability of such a reaction event in terms of system parameters,
Kramers was able to improve existing formulas for the macroscopically observed reaction rate.

Although Kramers does not state it in these terms, the central result in [Kra40] is a convergence result in
the limit of large activation energy. In [PSV10] we provided a first rigorous proof of this result in the case of
Brownian particles without inertia. The present paper can be considered a sequel to [PSV10], in which we
address a question that was left unanswered in [PSV10].

The issue hinges on the fact that the system of [PSV10] is a gradient flow of a free-energy functional with
respect to the Wasserstein metric. The proof of the main result made no use of this structure, however, and
this led us to ask, Can we prove the same result using the structure of the Wasserstein gradient flow?

This question is interesting for a number of reasons. The first is that the Wasserstein gradient flow is a natural
and physically meaningful structure for this problem—we explain in Section 7 what we mean by this. It can
actually be argued that it is more natural than the linear structure that we used in the proof in [PSV10], and
therefore it is also natural to ask whether this structure can be used.

The second reason is that the Wasserstein gradient-flow structure is known to arise in an impressively wide
range of models and systems (e.g. [CG04, AGS05, Sav07, BCC08, MMS09, GST09, Gig10, CDFT], just to
name a few), and therefore any method that uses only the properties of this structure has the potential of
application to a wide range of problems. Consequently, our approach here is to limit our use of information to
those properties that follow directly from the gradient-flow structure.

As a third reason, this work fits into a general endeavour to use gradient-flow structures to pass to the limit in
nonlinear time-evolving systems (see e.g. [SS04, Ste08, MRS08, MS09, ASZ09, Ser09]). The inherent con-
vexity and lower-semicontinuity properties of this type of formulation provide handles for such limit passages
that are similar to the well-known results for elliptic systems—as we show below.

1.1. Kramers’ problem. The motion of a Brownian particle in a one-dimensional potential landscape is de-
scribed by the initial boundary-value problem (often called a Fokker-Planck or Smoluchovski equation [Ris84,

p- 8])

1

Orpe = T-0¢ (8§p5 + gpsﬁgH), £>0, €€ :=[-1,1], (1.12)
1

Ogpe + gpgagﬂ =0, t>0, &= +1. (1.1b)

The unknown function p. is a time-dependent measure in M (Z) (the space of finite, nonnegative, Borel
measures on the closed interval = = [—1, 1]), and this equation is to be interpreted in an appropriate weak
form.

In this paper we take the potential energy H to be a double-well potential, with wells in £ = +1, and we
follow the choice of [PSV10] to truncate the domain at the wells, i.e. we take = = [—1, 1] as the spatial
domain (see Figure 1). For definiteness we assume that H is smooth, even, maximal at 0 with H(0) = 1,
and minimal at £1 with H(+1) = 0. Each of these assumptions can be relaxed, but that is not the purpose
of this paper.



FIGURE 1. A typical function H

In (1.1) two important constants appear. The potential H is scaled by 1/, which creates the situation of large
activation energy: the energy barrier separating the two wells is large in the limit € — 0. As a consequence,
the rate at which a particle passes from one well to the other is exponentially small as ¢ — 0; with the
coefficient 7., Akwhich is defined in (2.2) below and which tends to infinity as ¢ — 0, we adapt the time
scale to make the rate of transition asymptotically O(1).

The asymptotically large ‘hump’ of the potential H /¢ causes any solution of (1.1) to become singular in the
limit e — 0. This is well illustrated by the unique stationary solution of unit mass,
—1.,—H/e (1
=2 e L =115 (1.2)

where Z_ is a normalization constant and L' is the one-dimensional Lebesgue measure (see Figure 2).
Since H(&) > 0 for all £ # +1, the measure . becomes strongly concentrated at the wells £ = +1 as

FIGURE 2. The measure 7., illustrated by plotting its Lebesgue density

*

1 1
— = =0_ —01. 1.
Ve Y0 5 1+ 5 1 (1.3)

In [PSV10] we proved a number of results. The first is that the sequence p. converges', in the sense of
measures, to a limit measure pg, whose support is restricted to the two points £ = +1:

pe s po= gug b1+ Jui .
The densities uac : [0, T] — R of this limit measure py satisfy the limit equation
g = k(ud —uy) (1.4a)
Orug = k(ug —ug). (1.4b)

where the rate constant k is given in terms of the potential function H by
VIH"(0)[H"(1). (1.5)

The result of [PSV10] uses a slightly different definition of 7., which is asympotically equivalent to the one this paper, (2.2).

k:

1
m



This limit system corresponds to the natural modelling of the monomolecular reaction A = B at the contin-
uum level.

A second result states a stronger form of convergence, and also highlights the role of the density u. of the
measure p. with respect to 7., i.e.

dpe
= ) 1.6
Ue d'Ys (1.6)
which satisfies the dual equation
1
Orue = T <8§§u5 — g85u€8§H> . (1.7)

Figure 3 illustrates the relationship between p. and u.. As it turns out, u. is much better behaved than p.

FIGURE 3. A comparison of p. and the density u. = dp./d~..

in the limit e — 0: if the initial datum for u. is bounded above and below, then the same holds for u. by the
comparison principle, since constants are solutions of (1.7). In addition, u. becomes locally constant away
from & = 0 (see part 3 of Theorems 3.1 and 3.2 below). This is reflected in a stronger form of convergence
for u., proved in [PSV10], which implies in particular that nonlinear functions of u. also converge.

The aim of this paper is to derive similar convergence statements by different methods, specifically, by using
only the structure of the Wasserstein gradient flow. Before describing this structure for the specific case
of (1.1), we first recall the general structure of a gradient flow in a smooth and finite-dimensional setting.

1.2. Gradient flows in a smooth Riemannian setting. Let us consider a smooth d-dimensional Riemann-
ian manifold Z, a C'' energy functional £ : Z — R, and a quadratic dissipation potential 1/ induced by
the Riemannian metric on Z. In local coordinates, we can identify Z (and the tangent space T, (Z) at each
point z € Z) with R endowed with a smooth Riemannian tensor G(2) : R%(= T,(Z)) — R4 (= T%(2))
in the form 1(%; 2) = 3(G(2)%, 2).

The gradient flow of £ in Z is then given in the form
Z(t) =v(t) € T,(;h(2), where v(t) = —-VgE(2(t)) or G(z(t))v(t) = —=DE(2(t)). (1.8)

Here and elsewhere in this paper we use overdots for time differentiation and D for the Fréchét derivative of
a function (an element of T%(Z) in the Riemannian setting). The gradient V€ is defined as usual via the
metric as z — G(2)"'D&(z). It will sometimes be easier to use the dual dissipation potential 1/* given via
the Legrendre transform with respect to 2, namely ¢*(n); z) = %(77, G(2)~'n). Then the gradient flow (1.8)
takes the form

z =DyY*(—=DE(2); 2). (1.9)
Here and below the derivatives D1y and D" are only taken with respect to the first variable.



Solutions of (1.9) in a time interval (a, b) can be characterized as minimizers of the action functional

b 1 /b
A(z;a,b) == / (2 +Ve€(z);z)dt = 2/ (G(2)(2+ Ve€(2), 2+ VeE(z))dt,  (1.10)
defined on C'! curves with values in Z. Expanding the integrand and observing that
. . d

we see that A has the structure

A(z;a,0) = E(2(b) — E(2(a)) + T (z;a,b),

b
Tab)= [ [0(E(0:0) + v (-DEG©): =)

Note that for every curve z we have A(z;a, b) > 0, while A(z; a,b) = 0 if and only if z satisfies (1.8).

(1.11)

1.3. Gradient flows in a metric setting. The functionals 7 and A can be generalized to infinite-dimensional
and non-smooth settings given by a space Z with a lower semicontinuous (pseudo-, i.e. possibly taking the
value +00) distance d : Z x Z — [0, +00]. In such a space both tangent spaces and derivatives might not
exist. Instead one can turn to two metric concepts, the metric slope |OE| of the functional £ and the metric

velocity || of a curve. The metric slope generalizes (2¢)*(—DE(2); z))~ /2 and is defined by
: (€(z) —E(w))+
= lim . 1.12
[0€](2) = lim sup ETER) (1.12)

Instead of defining a dissipation potential 1) on the tangent space of an arbitrary point of Z, one considers

the class AC(a, b; (Z,d)) of absolutely continuous curves (with respect to the distance d) and their metric

velocity

d(z(t),z(t + h))
Id

which exists for a.e. t € (a,b) [AGS05, Th. 2.1.2].

12|(t) = }Lir% it z € AC(a,b; (Z,d)), (1.13)

Using these concepts, the natural generalization of 7 in (1.11) is

T

1 1

T(za,b) = / (5122 + S10eP )] dt itz € AC(a,b;(2,4), (1.14)
0

trivially extended by 400 if 2 is not absolutely continuous. Assuming that the slope is a strong upper gradient

for £ [AGS05, Ch. 2], it is not difficult to prove that
J(z;a,b) > E(z(a)) — E(2(b)) forevery curve z € C([a,b]; Z) with £(z(a)) < +o0.  (1.15)

Comparing with the classical case outlined in Section 1.2 we deduce the following common structure:

Definition 1.1. Let Z be a topological space, £ : Z — (—o0, +00] be a functional, and let J ( - ; a, b) be
a nonnegative (extended) real functional defined on C'([0,T; Z) forall0 < a < b < T, and satisfying
E(z(b)) + T (z;a,b) > E(2(a)) foreveryz € C([a,b]; Z). (1.16)
Writing
A(z) := €(2(T)) = £€(2(0)) + T (20, T),
we define a curve z € C([0,T]; Z) to be a solution of the gradient flow system (Z,&,.7) if £(z(0)) < oo
and A(z) = 0.
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This formulation of a gradient flow, in terms of the functional A, will be the basis for the rest of this paper.
It clearly contains the classical case of a gradient system (Z, £, d), for which 7 can be defined via (1.12)—
(1.14), and the metric-space outlined above, and it is sufficiently general to contain also the structure of the
limiting problem (see Section 1.7).

1.4. A first gradient-flow structure for (1.1): the Hilbertian approach of [PSV10]. We now turn to the
specific case of this paper, equation (1.1). It is well known [Bre73] that equation (1.1) in the density formula-
tion (1.7) is the gradient flow of the Dirichlet form

1

; T,

EN(u) = 25/ |Ocu)? dye, (1.17)
-1

in the weighted Hilbert space Z'Ei“ =I? (Z;9¢). In this approach the quadratic dissipation potential (which

is also the squared metric velocity) of a curve u is

o Lt 1.
(5 u) = 2/ W dy, = §||u||2LQ(EWE), (1.18)
-1

and does not depend on w, so that the resulting space has a flat Hilbertian geometry.

The limit ODE (1.4) has a similar linear structure, given by

2 = L((-11}370) = { (uf,up) € R = uo(£1) },

i k - inys- 1. 1. 1 (1.19)
5(')”(U0) = 5(“3‘“0 )27 Ion(uo;uo) = ZWSF‘QJFZ’“O |2 = 2/{

|| dyo.
71}
The rigorous transition from (1.18) to (1.19) is established in [PSV10] in a more general setting where diffu-
sion in physical space is allowed as well. The analysis in [PSV10] depends in a crucial way on the linearity
of the problem.

1.5. An alternative gradient-flow structure for (1.1): the Wasserstein approach of [JKO97]. As was
discovered in the seminal work by Otto and co-workers [JKO97, Ott01], equation (1.1) has another relevant
gradient structure. It relies on the interpretation of p as a mass distribution which is transported such as to
reduce the free energy.

In order to describe this point of view, we introduce

d
Zmees . — qf(Z),  Ere(p) = / ulogudy: — p(E)log p(Z), where u := dp , (1.20)

= Ve

with the convention that £™¢(p) = +o0 if p is not absolutely continuous with respect to ... The space ZM®3
is endowed with the usual weak-» convergence of measures (i.e. convergence in duality with continuous
functions) and can be metrized by the L?-Wasserstein distance dyy .

This distance dyr admits two nice characterizations: the first one involves optimal transport (see e.g. [Vil03,
AGSO05]), while the second one is related to the dynamical interpretation discovered by Benamou and Brenier
[BB0O0] and is well adapted to the gradient-flow setting.

In the latter point of view, we introduce the class CE(a, b; Z) (Continuity Equation) given by couples p €
C([a,b]; Z™®) and v € M ((a,b) x Z;R) such that

dip + Oev = 0 in the sense of distributions in 2'((a, b) x R).
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Here we trivially extend p by zero outside of =. Often v = puv for some Borel velocity field v : (a, b) xE — R,
in which case the conditions above reduce to

b
/ / (t,€)| plt, d€) dt < 400 and
Oip + 9¢(pv) = 0 in the sense of distributions in D’((a, b) x R).

(1.21)

For those couples (p,v) € CE(a,b; Z) such that there exists such a velocity field v with v = puv, the
distance dyy can be defined in terms of v, by

1
B (00, p1) = min{ [ 1wt ot de) e (o, pv) € CE.15D), p(0) = o, pl1) = p1}7
0 (1.22)
which illustrates how we can interpret v as the ‘Wasserstein velocity’ of the curve p. Note how finiteness
of dy requires that v < p and dv/dp € L?(p), implying that CE(a, b;Z) is a larger space than
AC([a, b]; dw); indeed, our choice to work with CE(a, b; =) stems from the fact that in the limit e = 0
the objects will still be elements of CE(a, b; =), but no longer of AC([a, b]; dw).

Recalling (1.13), it is natural to introduce the dissipation potential
1
2 (ip) = o / v(£)? p(d€), forp € M(Z), v € L*(Z;p). (1.23)
e J=

This expression suggests to interpret L2 (Z; p(t, -)) as the ‘Wasserstein tangent space’ at the measure p(t, -),
and in [AGS05, Ch. 8] this suggestion is made rigorous.

The corresponding (squared) slope of £° [AGS05, §10.4.4] defined by (1.12) is the Fisher information
D€ ()2 = /_ \aff‘fdp _ 4/_ 0cv/a|? e, ifu = ;5 with v/ € W2 (<1,1).
This corresponds to the :hoice of the dual di:sipation potential )
(w2%) ) = 5 [ In(€)P pld)

and of the ‘Wasserstein gradient’ Vi £ of the entropy given (at least formally) by
_ Ogu

dp
VivEre(p) .= == = 0clogu, u= )
Wee (P) u ¢ 108 d'}’a
This construction is equivalent to (1.1): in fact, at least for smooth densities,
1 dp
Dep+ ~pdeH = pdelo ( )
ep eﬂ 3 pO¢log dv.
so that (1.1) has the gradient flow structure (1.8) in the Wasserstein sense:
dp+ 9(pv) =0, v=—-7.Vg&Er*(p),

Motivated by these remarks, we introduce the functional 73S,

b
1
T (p;a,b) = / (/ 5V p(tde) + 275/ |0v/u]” d%) dt,
a = € =
it (p,pv) € CE(a,b;Z) and p = uy., (1.24)
and the corresponding Wasserstein action functional
ALS(pia,b) = E1%(p(a)) — EI°(p(B)) + T¥*(pia,b), (1.25)



which satisfies the admissibility condition (1.16). In analogy to Definition 1.1, a Wasserstein solution p of (1.1)
in the time interval [0, T'] is a curve in M (Z) with £ (p(0)) < +oo and A (p;0,T) = 0.

1.6. Our main results. In this work we prove various results on the connection between the Wasserstein
gradient structure (ZMeas, glree | 7Wass) and a gradient structure (Z{'°2, £F°, Jy) for the limit system (1.4).
As described above, the motivating question is whether we may pass to the limit in the gradient-flow equation
AWass () = 0. This question falls apart into two sub-questions:

1 Compactness: Do solutions of AY&3(p_; 0, T') = 0 with uniformly bounded initial entropy £7® (. (0))
have beneficial compactness properties, allowing us to extract a subsequence that converges in a suit-
able topology, say o?

2 Liminf inequality: 1s there a limit functional 7y such that

pe ——po = liminf J2**(pc;a,b) > To(po; a,b)?
And if so, does it satisfy the admissibility condition (1.16), i.e.
6% (pla)) — E5%(p(b)) + To(psa,b) = 0
forevery 0 < a < b < T and p € C([a, b]; ZJ**) with EI*¢(p(a)) < +00?

Our answer to these questions is indeed affirmative. Question 1 is answered by Theorem 3.2, which es-
tablishes that any sequence p. such that £™¢(p.(0)) and Je(p.;0,T) are bounded, is compact in
several topologies. These boundedness assumptions are natural, and only use information associated with
the gradient-flow structure.

Question 2 is addressed by Theorems 4.1 and 6.1, which characterize the limit of the functionals 7V (-; a, b)
in terms of Gamma-convergence. If we denote by o the topology mentioned above, then this convergence is
characterized by the existence of functionals 7 and £° satisfying the two properties

1 Lower bound: for each family of curves p. —— pg with sup. £°(p.(a)) < 400, we have

Jo(po; a,b) < lim i(I)lf TS (pesa,b) and EF%(po(b)) < lim i(I)lf Ere(p.(b)).

2 Recovery sequence: for each py € C([a, b]; Z5%) with £i(po(a)) < +o0, Jo(po; a,b) < +oo
there exists a sequence p. € C([a, b]; ZM) such that p. — po and

Jo(pos a,b) = lim T (p; a,b), - €5 (po (b)) = lim E2°°(pe (b).
E— E—>
The limit structure (Z7°%, 5399, Jo) consists of measures p that are absolutely continuous with respect to
~o and thus supported in {—1,1}:

1 1
p= §u*5_1 + §u+51 for some u™ > 0.



The space ZJ'®* and the energy £[1°° are natural limits of the corresponding objects as £ — 0:

Z5°% = {p € M(E) : supp(p) C {—1, 1}} C Zmess

d dp 1
g[f)ree(p) _ /{ —plog (d’y )d'YO —mlogm = §(u+ logu+ +u~ ]ogu_) —mlogm

—1,1} do
d 1
+ P = Ly
= —(%1 =p(=) =< .
where u d%( ), m=p(=) 2(u +u")

(1.26)
This limit energy £5°° is the Gamma-limit of £®° [ASZ09]. However, the limit functional 7y (+; a, b), does not
have the same duality structure as (1.11), and we discuss this next.

1.7. The structure of Jp. In fact, since the limit problem is characterized by measures p(t) concentrated
at & = =1, no effective mass transport is possible between £ = —1 and £ = 1. Assume for instance the
case when p is sufficiently smooth, i.e. p(t) = %Z uT (t)641 = uyp for a couple u* € C'((a,b);R).
Then the distributional time derivative of p is O;p = % > 4641 and any signed measure v supported in
= X [a, b] and solving the continuity equation

Op+0ev =0 inD' (R x (a,b)) (1.27)

cannot be absolutely continuous with respect to p and therefore cannot admit the decomposition v = pv for
some v € L?(—1,1;p) (except for the trivial case u* = 0).

Recalling that the total mass m = %(u* + u™) is conserved and therefore 4~ = —u™, equation (1.27)
has the unique solution
1
v= wL2’(—l,l)><(a,b)7 w(gat) = §U+(t) for § € (_17 1)7 te (av b)v (1.28)

trivially extended to O outside [—1, 1].

As we show below, Jy(p; a, b) has the form

o(p;a,b) / M (w(t), u®(t))dt (1.29)
if p(t Zu Y041, ut € AC(a,b;R), withw = lif = —llﬁ
) M b ) 2 2 )
where the function M : R x [0, 00)? — [0, +00] is given by

K ,w2 ul s 2
M{w,u®) i= inf { / 2u(s) z@E«z) ds 5 w€ Hi(=h,m), uldn) =u® } e

This functional Jj satisfies the admissibility criterion (1.16). Indeed, along any admissible curve p(t),

%Se%p(t)):dwzu Dlogut(t) = £ 3 (ogu (1) + (e

+
=3 log ut (1) — log u™ (D] i (1),
so that the admissibility condition (1.16) is equivalent to

(logu®™ —logu™)w < M(w,u*) foreveryw € R, u* > 0. (1.31)
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In Theorem 5.2 we prove this inequality, implying that the limiting action Ao,

Ao(p) = E5°(p(T)) — 5% (p(0)) + To(p), (1.32)

satisfies Ag(p) > 0 for all p.

It is now natural to ask which curves p satisfy the equation Ay (p; a, b) = 0. This equation implies equality
in (1.31), which suggests defining the ‘contact set’ [MRS09]

C:={ (v, w) | Mw,u*) + (logu™ —logu™)w=0}.

A consequence of a second inequality proved in Theorem 5.2 is
+ k + _
(v, w)eC <= w:§(u —u").

This implies that any p satisfying Ao (p; a, b) = 0 also solves the limiting equation (1.4).

1.8. Recovering a gradient flow. Finally, one might ask whether it is possible to find a ‘true’ gradient struc-
ture, i.e. an alternative functional A that does have the dual structure as in (1.11) or (1.14). For this we need
to find a dissipation potential ¢ (w; ui) such that the associated contact set is equal to C, i.e. such that

C={ (w,ui) : wo(w;ui) + ¢§(7D50(ui);ui) + (w,DEo(ui» =0}
Using the two-sided estimate of Theorem 5.2 for M we find that a natural choice for v)g is

21 -1 -
o (w; u™) = z ost T O8Y 2

ut —u—

which gives the desired result (1.4).

1.9. Structure of the paper. In Section 2 we introduce a rescaling of space that desingularizes one of the
terms in J.. This rescaling allows us to prove, in Section 3, the compactness of a sequence p. with bounded
initial energy £:(p(0)) and bounded J-(pe) in a number of topologies. Sections 4 and 6 give the two
parts of the Gamma-convergence result, the lower bound and the recovery sequence. Before constructing
the recovery sequence we investigate in Section 5 the function M in some detail. These are the central
mathematical results of the paper.

In Section 7 we place the results of this paper in the context of large-deviation principles for systems of
Brownian particles, and comment on the various connections. In Section 8 we discuss various aspects of
the results and their proof and comment on possible generalizations. Finally, in Section 9 we draw parallels
between this work and an independent study of the same question by Herrmann and Niethammer [HN11].
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Summary of notation

— weak convergence in duality with continuous functions
CE(-, ) pairs (p, V') satisfying the continuity equation 1.21)
dz, (-, ) Wasserstein distance of order 2 1.22)
E., J.,and A. (Section 1) general energy, dissipation fuctional, and action
E., J.,and A, (Sections 2-9) Wasserstein energy, dissipation fuctional, and action,
i.e the same as £free, JWVass and AWass (1.20), (1.24), (1.25)
&, T and A, E., J., and A, written in terms of p (2.8), (2.12), (2.13)
Eo, Jo, and Ay limit energy, dissipation, and action (1.26), (1.29), (1.32)
Ye, Ve invariant measure (v.) and its push-forward under 5. (1.2) and (2.5)
Ges Ge Lebesgue densities of v. and 4. (2.1), (2.6)
H ‘enthalpy function’, potential for the Brownian particle page 3
k=1/k reaction parameter (1.5)
M(-,-) argument of the integral in 7 (1.30)
Se transform from £ to s, inverse of ng (2.3)
Te time rescaling (2.2)
Ue density dp. /dve (1.6)
Ue transform of ue, U = u. 0 &, (2.7
és transform from s to &, inverse of S, (2.3)
Ze normalization constant of 7. (1.2)

2. RESCALING

From here on we write &, J., and A, for Egree, jgwass, and AEVaSS, since we will only be using the Wasser-
stein framework. Since for most of the discussion the interval (a, b) will be fixed to (0, 7"), we will also write
J(p) for T (p; 0, T) etcetera.

A central step in the analysis of this paper is a rescaling of the domain which stretches the region around
& = 0. This converts the functions u., which have steep gradients around & = 0 (see Figure 3), into
functions . of the new variable s that will have a more regular behaviour.

We call g. the Lebesgue density of 7., namely

1 H"(0)| H"(1
9:(&) = Z;le_H(f)/a, and we set Kk := 5= [H"(0)] H"(1) (asin (1.5)). (2.1)
T
We now make the choice of 7. precise:
1 /1 d¢ 22)
Te i = — — . .
: 2k J_4 ge(f)

An application of Watson’s Lemma gives the asymptotic estimate
75/861/5 =0 1.
Using that g is even (since H is even), we introduce the smooth increasing diffeomorphism & — s = §.(§),

3 A
e [FL1] = [=k, k], 8:(6) = /0 Tag:(ﬂ)dn’ with inverse &, := 51 [k, K] — [—1,(12].3)



Note that 55 satisfies

d - . R .
gﬁg(s) =7:9:(&:(8)), &(—k)=—1, and& (k) = 1. (2.4)
With this change of variables we call S := [—k, k] the domain of the variable s and we set
Ve = (§€)#%> Pe = (gs)#ps' (2.5)
Observe that the Lebesgue density g. of 4. satisfies
A d . 2
gs(ss(g))diéss(g) =g:(§) sothat g(s) = ngg(ﬁs(s))» (2.6)
and the transformed measure p. satisfies
Pe = UcHe, Ue := U O ée- (2.7)
In particular, we can easily transport the entropy functional to the new setting
E.(p) = / (s)logii(s)4-(ds), sothat E.(p) =E-(p) ifp=(5)4p. (2.8)
S

It (p, pv) € CE(a, b; ) then the couple (p, p0) with d(s) = v(£(s))/(1eg-(£-(s))) belongs to CE(a, b; S)
and satisfies the continuity equation

Op+0s(pd) =0 inD'((0,T) x R); (2.9)
in fact, since v(£(s)) = 9(s)E.(s), forevery ¢ = ¢ o £ € C((0,T) x [0, 1]) we have

0— /OT/_1 (6525 + v0§¢) pe(d§) dt = /OT/S ((atgb) ofe+ (vo&) (Ogop) o és) pi(ds) dt

:/OT/S (8tgfs+éé@(8§¢)oé€> pe(ds) dt:/OT/S (8t<2>+@85$) pi(ds) dt

Setting W := ¥ @ §- we also have

1 21202 1 [ 9.9, 1 [ @?
275 - P—/U 1292 (& :2/811 gsuds:i Sads. (2.10)

Since
85\/§ = (af\/ﬂ o éa) éé = Te (85\/22 ° 55) ge © 55
we also get
2
)agf‘ dy. =2 ——dA. = a| ds. (2.11)
nga
Combining (2.9), (2.10), and (2.11), we now deflne the functlonal
. T raw? 2 dp
J(p;0,T ::/ — ~ / u| ds)dt, u=—-—, W=1U04g, (2.12)
(,0 ) 0 (2 s U S ) d"}’g g
and (p, pt) = (p,wL?) € CE(a,b;S). This calculation shows that
J=(p;0,T) = J=(4;0,T), and
(2.13)

Ac(p;0,T) = A-(p;0,T) = E-(p(b)) — E-(pla)) + T=(p;0,T).



_

FIGURE 4. The transformations from & to s and from u. () to 4. (s). The left-hand graph
shows the bijection between £ € [—1,1] and s € [0, 1]. The right-hand graphs illustrate
how the transformation (2.7) expands the region around £ = 0 and converts the function
ue with a near-discontinuity around & = 0 into a function . that has a slope of order O(1).

Remark 2.1. The desingularizing effect of the transformation from u. to . can best be recognized in the
last term in (2.12). In terms of 1i., this term is the H '-seminorm of \/ii., and indeed boundedness of js
implies boundedness of /7. in L2(0,T; H'(S)) (see the proof of Theorem 3.2). Compare this with the
corresponding term in the non-transformed version (2.11), where the vanishing of 7., close to £ = 0 allows
for large gradients at that point.

As an independent way of viewing the effect of the transformation, the equation (1.7) for u. transforms into
the equation

ge atﬁe = 888716
for w.. Here the structure of the term 83115 (specifically, the lack of singular terms inside the derivatives) is
related to the better behaviour of 1i.. ]

3. COMPACTNESS

The main results of this section, Theorems 3.1 and 3.2, describe compactness properties of sequences pg,
and their transformed versions py, for which the initial energy E:(p(0)) = E:(p(0)) and J=(pe) = J=(p¢)
are bounded.

Let us first comment on what one might expect. For p. and p. the limit objects are measures pg and pg con-
centrated in {—1, 1} and {—~, k}. The existence of converging subsequences is a simple consequence of
the bounded total variation of the measures and the bounded domain of definition. However, this convergence
alone does not contain enough information for the lower bound result of Theorem 4.1.

The key to obtaining more detailed convergence statements lies in using the objects that appear in 7
and 7z, which are w;, W, Ogue, and Osti.. Boundedness of J-(p.) implies, using the definitions (1.24)
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and (2.12), that there exists a constant C' > 0 such that

T 2 T 2
1/ /“’adgdtgc, 7'5/ / Ocus . (dg)dt < C, (3.1)
Te Jo Jg Ue 0 Jz Ue
T fo~2 T o
/ / Ye qsdt < C, / / 05 4oqt < C. (3.2)
0 JS Ue 0 Js Ue

If the sequence i, also happens to be bounded in L°°, then the bounds (3.2) imply weak compactness of w.
and O, in L2((0,T) x S). Also, since 7.- is unbounded in any set not containing & = 0, (3.1) suggests
that u. should become constant in [—1,0) and (0, 1]. In Theorem 3.1, where we make this additional
assumption of boundedness in L°°, we show that the remarks above indeed are true. Moreover, we shall
see that we can recover the canonical decomposition pg = %u_(S_l + %u+61 by taking the limit of the
traces of the densities u. at £ = +1, and similarly for pg.

When 1. is not assumed to be bounded in L°°, singular behaviour is possible that violates the L°° bound
but influences neither the boundedness of energy and dissipation nor the limit object pg. We treat this case
in Theorem 3.2.

Theorem 3.1 (Compactness under uniform L bounds). Let p. = u.y. € C([0,T]; Z2M3) satisfy, for
suitable constants m, C' > 0 and for all ¢ > 0, the estimates

p(t,Z) =mforalit € [0,T], E:(p:(0)) <C, Te(p:) <C, and |uelloo <C. (3.3)

Then there exists a subsequence (not relabeled) and a limit pg = upyo € C([0,T]; Z2™3°) such that the
following hold:

1 pe(t) = po(t) in M (Z) foreveryt € [0,T];

2 The spatial traces u. (-, 1) are well-defined and converge strongly toug (-) = ug(-, 1) in L'(0,T);

3 Forall0 < & < 1 the functionu. converges uniformly to the limiting trace values uZ in L*(0, T; L>(—1, —4))
and L'(0,T; L*(6,1)).

Let . be the transformed sequence and let . be given as in (2.12). Then there exist limits g € L°((0,T")x
S)N L2(0,T; WY2(8S)) and g € L*((0,T) x S) such that

4 4. — 19 in L=((0,T) x S), and Oyt — stig, e — 1o in L2((0,T) x S);

5 the traces U of ig(-,s) at s = =k coincide with the traces of ug, i.e. they satisfy i = ug in
(0,7);

6 pe — po(t) = 3(ug (t)0_x + ug (t)d,) in M (S) forevery t € [0,T);

7 o(t,-) is constant in S for a.e. t € (0,T) and satisfies wo(t,) = 3ud (t) a.e. in (0,T). The
couple (po, ), Vo = uﬁoLZI(O,T)XS satisfies the continuity equation

Oipo + 0sp =0 inD'((0,T) x R). (3.4)

We will see in Theorem 5.4 that in the special case of solutions of (1.1), which satisfy /lg (pe) = 0 rather
than A.(p:) < C, the limit object g is a linear interpolation of the values at s = +k.

Proof. We divide the proof in a few steps; we will denote by C' various constants which are independent of
E.

Step 1: Entropy estimates. There exists a constant C' > 0 such that

Ee(pe(t)) = E(p=(t)) < C forevery t € [0,T]; (3.5)



in particular, for any subsets A € (—1,1) and A € (—~, x) we have

liII(l] sup p:(t, A) =0, liH(l] sup p.(t, A) = 0. (3.6)
e—0 ¢ e—0 ¢

It is sufficient to prove (3.5) for the unrescaled measures p(t). First we note that &, is nonnegative; denoting
by p(t) := p(T — t) the time-reversed curve, since J-(p) = J-(p), the bounds (3.3) and (1.16) imply that
E-(pe(t)) < Ctorevery t € [0,T].

Property (3.6) follows from (3.5) and the fact that lim, | 7-(A) = lim. | 9:(A) = 0. Considering e.g. the
case of A € (—1,1), by using first the inequality r log r > —e~ ! and then Jensen inequality, we get for
every A € (—1,1)

1 t, A
Sl L VA +Elp0) +mlogn > [ et logua(t,€)ve(d8) = (e, Aytos (2.
e A Ye(A)
(3.7)
so that 7-(A) — 0 implies sup, p:(t, A) — 0ase — 0.
Step 2: Estimates on i, W.. There exists a constant C' > 0 such that
T
|@e]|oo < C and / /wa(t, 5)?dsdt < C. (3.8)
0Js

The first bound derives from assumption (3.3), and the second follows easily from (3.2) and the L°°-bound
on .. We state these here to contrast with the corresponding, weaker, versions in the proof of Theorem 3.2.

Step 3: Pointwise weak convergence of p.(t) (statement 6): there exists a sequence ¢,, | 0 and a limit
po(t) < Ao such that p.,, (t) = po(t) for everyt € [0,T).
Starting from the continuity equation we have for every 0 < to < t; < T and ¢ € C([0,1]),

t1
/ o dpe(tr) - / o dpe(to) = / / D 1. dsdt.
S S to JS

Recalling the definition of the L!-Wasserstein distance dw, [AGS05], we find

dw, (pe(t1), pe(to)) = SUP{/S‘Pdﬁa(tl) - /S(Pdﬁs(to) L e CH([0,1)), |0sp| < 1}

t1 T 1/2
< / / \wg(t,s)|dsdt§\/2/<T< / / ws(t,s)stdt> .
to JS 0 JS

It follows by (3.8) that the curves t — . ; have uniformly bounded total variation in the space M (S) en-
dowed with the L'-Wasserstein distance; since the total mass is m, the claim follows by Helly’s compactness
theorem.

Step 4. Weak convergence of p.(t) (statement 1). Writing the limit py of the previous step as po(t) =
Tug (£)0_k + Sugd (t)d, we have for every t € [0,T],
*

1 1
pe, () = po(t) = 3% (t)5-1 + §u8'51. (3.9)

Let us fix ¢ € [0, 7] and let us consider a subsequence ¢, of &, along which p.: (t) converges weakly to
some p € M (Z). By the result of Step 1, we know that p = %6*5_1 + %11*51 for some 4~ if we show
that 4+ = uZ(t) we have proved the thesis. Considering @~ and taking a function ¢ € C/(S), we know
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that . := @ o s, converges pointwise to v (£) = @ o so, where so(§) = sign(&) (with so(0) = 0) and
the convergence is uniform on compact subsets of [—1, 1] \ {0}. It then follows that

1 1
% iy (t)p(r) = lim [ @(s) ey, (t,ds) = lim | ey (€) pey, (8, dE) = / (&) p(dE)
+ S 1 —1
= % > aF (k)
+

Since ¢ is arbitrary, we obtain (3.9).

This shows the intuitive result that the densities of ug and g (with respect to g and 4g) are the same; we
call them both ug. It mirrors the fact that the traces of u. (in & = £1) and of . (in s = +k) are also the
same.

Step 5. Convergence of u. (statements 2 and 3): The traces ug; = wue, (-, =£1) strongly converge in

LY(0,T) to the limits uac defined in the previous step. In addition, setting wgt = +(0,1) we have

T
lim sup |ue, (t,€) —ug (t)|dt =0 forevery 0 < § < 1. (3.10)

"0 et

Let us first observe that the quantities

_ Pen it (i)
ug:n,l;(t) == :i:(S = / usn t § d75(§)> 0<do<1,
75(“‘)6 w;{:
are uniformly bounded and converge pointwise to u(jf(t) for every t € (0,7") by Step 4. By (3.1) and the

boundedness of u. we have

T 1/2
lim [ [022(t)dt =0, where 6Z(t):= sup |u8(t,£)—u€(t,17)|§(5/i|8§u5|2d£>
0

€10 §m€w§[ W5
We then calculate for £, 1 € wéi,
1 0= (t)
et8) = 50 € — = [ | et 9) — el elan) < T
€ En,5 'YE(W(:;E) . € Ue € 'Ya(w(:;t)

Recalling that Wg(wgt) — 1/2 ase — 0, we thus obtain

T
lim sup |ue, (&, 1) — ﬂgimé(t)\ dt=0

"o et

which in particular yields (3.10) and the convergence of the traces, since ﬂfn s strongly converge to ug in
every LP(0,T), p < +oc.

Step 6. Compactness and limits (statement 4). Given the estimates (3.8) and (3.2), this follows from
standard results.

Step 7. Identification of the traces of i (statement 5). Since the trace operator Tt is weakly continu-
ous from H(S) to L?({—k,k}) ~ R2, the weak convergence of 1., in H'(S) implies that its traces
G, (-, 2K) = ue, (-, +1) converge weakly in L2(0, T'; R?) to Tr 1. Since u,,, (-, +-1) converges strongly
to u in L(0,T) (Step 5), it follows that Tr tig = .
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Step 8: The continuity equation and the structure of 1w (statement 7). Passing to the limit in the continu-
ity equation (2.9) and using the previous convergence result we immediately find (3.4). Since pg is supported
in [0, 7] x {—~, Kk}, we obtain that 0529 = 0in [0,T] X (—k, k), so that wy depends only on .

Choosing a test function of the form cp(t s) = (t)((s) withtp € C°(0,T) and ¢ € C°(R),( = 1on
a neighborhood of x and ¢ = 0 on (—o0, 0], we obtain

/w t)dt = //1/} s) po(t,ds)d //1/1 o(t) dsdt.

Since [4¢'(s)ds = ¢(k) = 1, we conclude that w0y is the distributional derivative of 5110 . This concludes
the proof of Theorem 3.1. ]

We now discuss the case where i is not assumed to be bounded in L. A simple example shows how
1l may become singular without affecting any of the relevant limit processes. Take any sequence p. with
bounded é’g(p}(O)) and jg(p}), and let 4. = dp./dj. be bounded from above and away from zero as
well. Fix two nonnegative functions ¢ € C}((—x, k)) and ¢ € CL(R), fix 0 < to < T, and define

5ty s) = pelt,s) + \kw(t —1)s)3els):

Note that since the additional term blows up polynomially, while 4. converges to zero exponentially fast on
supp ¢, the limits of p. and j. are the same. For the same reason the perturbed w,, satisfying 0;p. +
Oswe = 0, only differs from 2. by an exponentially small amount. Therefore

T 12)2
lim sup/ / £ dsdt = lim Sup/ —= dsdt < 0.
e—0 e—0 0 S Ue
We also estimate

// sEddt<2// 02 e+ 2 /wQ( - )

The first term of this estimate is bounded by assumption, and the second is bounded by the scaling in € and
the assumption that . is uniformly bounded away from zero.

90
s Ue

dsdt.

This example shows that the assumptions of bounded initial energy and bounded 7 do not rule out singular
behaviour of the sequence 1. between —k and k. The example also suggests what form this singular
behaviour might take: that of a singular measure in time (called At below), but with bounded total variation.
This is exactly what we prove in the following theorem.

Theorem 3.2 (Compactness, the general case). Let p. = u.v. € C([0,T]; Z2™2) satisfy, for suitable
constants m, C' > 0 and for alle > 0, the estimates

p=(t,E) =mforallt € [0,T], E(ps(a)) <C, andJ:(ps) <C.

Then there exists a subsequence (not relabeled) and a limit po = ugyo € C([0,T]; Z2™4) such that the
following hold:

1 pe(t) == po(t) in M (Z) foreveryt € [0,T];

2 The spatial traces u. (-, +1) are well-defined and converge strongly tou:s (-) = ug(-, +1) in L' (0, T);

3 Forall0 < & < 1 the functionu, converges uniformly to the limiting trace values uZ in L*(0, T; L>®(—1, —4))
and L'(0,T; L*>(5,1)).
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Let 1. be the transformed sequence and let W, be given as in (2.12). Then there exist limit functions iy €
LY0,T; Wl (=k, k), o € L'((0,T) x S), a reference singular measure A € M ([0, T)]) with
ML LY, andafunctiontng € L, ([0, T]xS) with Osting € L2, ([0, T]xS), where A+ = M@ LYg €
M([0,T] x S), such that
4 4. > Qg+ 1AL, Oyl — dsiip + D1 AL, and . —— by in the duality with C([0,T] xS);
5 the traces U of g (-, s) at s = + coincide with the traces of ug, i.e. they satisfy if = u a.e. in
(0,T); the traces 1 (t) of 1h(t, -) vanish for \-a.e.t € [0,T);
6 p — po(t) = F(ug ()6— + ug (t)8,) in M (S) for every t € [0, T;
7 o(t,-) is constant in S for a.e. t € (0,T) and satisfies Wy (t,-) = 1u*(t) ae. in (0,T). The
couple (po, o), Vo = w0L2|(0,T)XS satisfies the continuity equation

Oipo + 0stp =0 inD'((0,T) x R). (3.11)

Remark 3.3. Parts 1-3, 6, and 7 are the same as in Theorem 3.1. The main difference lies in the structure
of the limits of &, and . (part 4) and therefore the identification of the traces of g and g (part 5). ]

Proof. Some of the steps are the same as in the case of Theorem 3.1; for those we only give the statement.
For the others we detail the differences.

Step 1: Entropy estimates. There exists a constant C' > 0 such that

~

Ee(pe(t)) = E(p=(t)) < C forevery t € [0,T];
in particular, for any subsets A € (—1,1) and A € (—k, k) we have

liII(l] sup p:(t, A) =0, liII(l] sup p.(t, A) = 0.
e—0 ¢ e—0 ¢

Step 2: Estimates on ., W.. There exists a constant C' > 0 such that

T T
/ sup |us(t, s)|dt < C, / / |We(t,s)|dsdt < C. (3.12)
0 0Js

seS

These bounds are weaker than the L°°-bound on 7. and the L?-bound on @, of Theorem 3.1. Let us set
Pe = VU since p. € L*(0,T;W'2(—k, k)) its traces at s = =+x are well defined and belong to
L?(0,T). We set 0. (t) := sup, 4cg [Pe(t, ) — P<(t, s)|- Standard estimates yield

R 1/2 T R
0.(t) < (2/{/S|@sﬁ€2ds> : /0 02(t) dt < J.(pe;0,T) < C.

2
([p-aie) < [2as=m
S S

pe(t,s) < / Pe(r) dAe(r) + 0-(t) < /m +0.(t) foreverys € S,
S

Moreover

and

and therefore

sup die (£, 5) < 2m + 20%(t).
s€S



The second estimate of (3.12) then follows from

/ws (t.)|ds < ( /’“’6 )1/2</Sfbs(t,s)ds>l/2.

Step 3: Pointwise weak convergence of p.(t) (statement 6): there exists a sequence ¢,, | 0 and a limit
po(t) such that pe, (t) = po(t) forevery t € [0,T], and po(t) < Ao.

Step 4. Weak convergence of pc(t) (statement 1). Writing the limit py of the previous step as po(t) =
ug ()0_r + ug ()8, we have for every t € [0,T],

*

1 1
pent) = po(t) = 15 (31 + Suif 0.

Step 5. Strong convergence of traces (statements 2 and 3): the traces uein = ue, (-,=£1) strongly
converge in L (0,T) to the limits u(j)E defined in the previous step. In addition, setting wgc = £(4,1) we

have
T

lim sup lue, (t,€) —uF (t)|dt =0 forevery0 < 4§ < 1.

n—oo J ng

The proof of this step is similar to that of Theorem 3.2, but uses instead the estimate on p. := /u.,

T 1/2
lim/ 0F12(t)dt =0, 05(t):= sup [p-(&,t) — po(n,t)| < (5/ Iagpalzdf)
el0 Jo wfst

+
§mEws

Step 6. Compactness and limits (statement 4). Because of the lack of an L°° bound, from here on the
proof differs significantly from that of Theorem 3.1. Let us set £ (t) := 1+sup,¢g |@.(t, 5)|. Up to extracting
a suitable subsequence ¢ — 0 (without changing notation) we can assume that there exist weak limits
A€ M([0,T])and fig, Do, S0, 50 € M(]0,T] X S), such that (identifying functions with the corresponding
measures)

0. .
Since 1 (t,s) < £.(t) we have fig < A := A ® L], so that fig = A for a suitable bounded Borel
function 1o € LY°([0, 7] x S). Since

// SE)dsdt<C
Ue Ue

it follows (see Lemma 3.5 below) that in the limit 7y < fip and |[$g| < d¢ < fig. In particular oy = TigA
and o = go A with 7o, go € L3([0,T] x S). Since Osfig = Sp, we easily have for every couple of test
functions ¢ € C*°([0,T), ¢ € CX(—k, k),

//OT o VB)2(s) Golt, ) ds A(d) //OT PO (5) 1ho(t, 5) ds A(d).

Since 1) is arbitrary, we deduce that dsm(t, -) = Go(t,-) in L°(S) for A-a.e. t € [0,T]. We also deduce

that
/ / ds Adt) < C. (3.14)

The measure A € M ([0, T]) can be decomposed as )\ =L+ 2\t with ¢ € LY(0,T)and At L £, and
similarly A = (L' ® L|s + At with A+ = A\ ® L5, We set iig := 170/ and 10 := 7o £, so that the

~ * . N * N * . “ * .
A, Ue — flg, We — Dy, Oste — o, and |Ostic| — p. (3.13)
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limits in (3.13) can be decomposed as jig = Uy + moAL, ¢o = dstip + OstipAL, and Dy = Wy + AgAL.
In Step 8 below we show that the last term, ﬁOAL, vanishes.

Step 7. fip and g have equal traces (statement 5). Let us consider, e.g., the case of —x and take
nonnegative test functions ¢ € C([0, T]) with suptE[OT Y (t)] < 1,and ¢ € C([—~, ]) with support

in [—k,0) and integral 1, so that ®(s f ) dr is decreasing, supported in [—k, 0), and satisfies
<I>(—/¢) = 1. We also set @5(s) = 5 Lo(—k + 5 s + K)), ®s(s) := ®(—k + 6 L(s + K)),
5(s) = —®(s). Denoting by €2 the product [0, 7] x S, we have

‘/ Y(t)ug (t dt—/ D (t)ps(s) fiol dsdt)’ / lug (t) — 4z (¢, —k)| dt
+//Qw(t)<p5(s)]ﬁ;(t,—n)—aa(t, s)\dsdt—i—‘//Qz/z(t)cpg(s)aa(t,s)dsdt—/Qw(t)g05(s)ﬂ0(dsdt).

Passing to the limit as € — 0 the first and third terms vanish; concerning the second term, we have

J[ oot — it slasar < [[ woests)( [ il ar) asae

_ /0 Tw(t)< / " 0 (5)|Ouie (1, ) ds ) .

—K

Combining these inequalities and passing to the limit as € — 0 we get

\ /0 T¢<t)ua (t)dt — / /Q Y(t)ps(s) ﬂo(dsdt)] < / /Q D(t)Ds(s) Go(dsdt),

so that, applying Lebesgue’s dominated convergence theorem with the fact that ®5(s) — 0 for s > —x and
0 < ®s5 <1, we obtain

lim| /0 "ty (1)t - / Qw<tm<s>ﬂo<dsdt>\ < / /[0 FRCLICUR

since 69 < A.

On the other hand, recalling that fig = ¢ A and g € Li (0, 7; W1(S)), an analogous argument yields
for g (t) := 1mo(t, —k),

T
[ ot @yxan - [ woes(s)iolasan| < [[ worests) i ()~ sa(t,5)| ds Aa)
0 Q Q

g//ﬂég(s)}go(t,s)\ds)\(dt ) 2% g,

Since 1 is arbitrary, we conclude that
mat A= u(;*LLl. (3.15)

Step 8: Passing to the limit in the continuity equation (statement 7). This step is the same as in the proof
of Theorem 3.1.

Conclusion: Vanishing of the singular part of g, i.e. wo)\J- = 0. From (3.15) it follows that 17 ( )=0
for \t-a.e. t € [0,T]. On the other hand, (3.14) yields for \--a.e. t € [0, T] and for every n > 0 and 5(t)



21

with 7o (5(¢),t) > 0,

+OO>1/S<wo(t)2 +go(t,s>2)d521/s( @o(t) asmo(t,s)2>d8

2 mo(t,s) 1oL, s) 2 n+mo(t,s) n+1mo(t,s)

> lio(8)] [ 19:log(n + ot )] ds = 2lio(t) | o n ~ Lol + s, (1))
S
Since 1 > 0 is arbitrary, we conclude that 1o (t) = 0 A\t-a.e. t € [0, 7). O

The Lemma below is similar to many other duality results (see e.g. [AFP00, §2.6] or [AGS05, Lemma 9.4.4])
and seems to have some wider usefulness. We state it in R¢ for generality.

Lemma 3.4. LetQ C RY. Forp € M(Q) andv € M (;RY),

1 [|dv|2 b|?

/)V‘ dp = sup / [adp+b-dv]: aeCy(Q), be Cy(LRY), a + JolZ <0 ;. (3.16)
In particular, if the right-hand side is finite, then v < p and (di—l’: € Li(Q)

Proof. We write F(v|u) for the left-hand side, and F'(v|u) for the right-hand side. We first show that
F'(v|p) < F(v|w). If vis not absolutely continuous with respect to j, then F(v|u) = oo, and there is
nothing to prove; if v < u, then we can write v = fu. For all ¢ and b continuous, bounded, and satisfying
a+ |b|?/2 <0, we have

/Q[ad#w.dy}:/Q[a+b-f}du§/g[a+“)2‘2+V2|2}dug/ﬂ‘f2‘2du=f(u|u).

To prove the opposite inequality, we assume that 7' (v|u) < oo, and first show that v < p. Suppose not;
then there exists a Borel set A C €2 such that 4(A) = 0 and v(A) # 0. Take ¢ > 0, seta = —cxa,
and define a sequence a, € Cy(Q) such that a,, T a. Then [ a,dp — 0asn — oo. On the other
hand, setting by, := \/—2a,v(A)/|v(A)|, we have [ by, -dv — v/2¢|v(A)| > 0. Since c is arbitrary, this
violates the finiteness of F'(v/|u), and therefore v < p.

Again writing v = fu, with f € L?(11)¢, we now choose b, € Cj(£2) such that b, — f in L?(1)?, so that
[ by - fdu — [|fI?dp = 2F (v|p). Setting a, := —|b,|?/2 we have a,, — —|f|>/2in L(p), and
therefore [ a, dp — —F (v|u). The result follows. O
The above dual characterization (3.16) of the property S—Z € Li(Q) will now be used to characterize the
limits in Step 6 of the above proof.

Lemma 3.5. /fu, = w and wy, v, and

2
sup/ [10n] dr =: C < oo,
Q

n un

then v < p with g—z € L2(Q) and

2 2
/‘dy d,ugliminf/ [n| . (8.17)
oldp n—oo Jg Up
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Proof. For each pair (a, b) as in the right-hand side of (3.16) we have

2
CZ/dez/ [aun—l—b‘wn]dﬂ?—’/ [ad,u—l—b.dy}.
Q Q Q

U,
Thus, the hypothesis of Lemma 3.4 is satisfied and S—Z € Li(Q) follows.

Moreover, choosing a pair (a, b) in (3.16) that approximates the left-hand side in (3.17), we also obtain the
desired estimate (3.17). O

4, LOWER BOUND

Theorem 4.1 (Lower bound). Under the same conditions as in Theorems 3.1 or 3.2 let us assume, without
loss of generality, that p.(t) — po(t) for everyt € [0, T]. Then

Jo(po) < limi(r)lf J=(pe) and Ey(po(t)) < limi(r]lfé's(pg(t)) foreveryt € [0,T].  (4.1)

Proof. The lower semicontinuity of the entropy functionals under weak convergence is well known, see
e.g. [AGS05, Lemma 9.4.3] or [ASZ09, Lemma 6.2].

Turning to 7z, we can suppose by Theorem 3.2 (which contains Theorem 3.1) that
e = fig = 7oA, Bslle — o =GoA, and W — Py = fgA.

Setting tig = Ml as in the proof of Theorem 3.2, we also have gof = Ostig. By (3.17) we then have

duo ddo\2| | . L
dig <1 f .
//[ duo <dﬂo)] fio < it J=(pe)

We now discard the singular part 7oA+ of [to and again write wg := ngl, by which we find

< = uo dsdt < lim inf .
s L (B 2y qvar< g [ () + (52 ] awascr < bt 60

Recalling that the traces of @ at s = = coincide with u;, and that 1o (t, s) = () is constant with
respect to s with wg = %u*, we see that for a.e. ¢ the integrand in the left-hand side of the previous

inequality satisfies
N + 1/ ’lfjo(t)z 88110(15, 8)2
< — .
M (wo(t), ug (t)) < 2 J (ﬁo(t, 5 + ao(t.s) )ds

This implies the lower bound on 7. and concludes the proof of Theorem 4.1. ]

5. THE MINIMIZATION PROBLEM DEFINING M AND INTERPOLATION
The minimization problem defining M is

M (w,u*) := iI&f{ ;/S[ui) + u;((z);} ds : wu(£k) =u* } (5.1)

This minimization problem gives rise to a natural interpolation of the boundary values u*, which we study in
the following theorem.
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Theorem 5.1. Let u[w, u™](-) be the solution of the minimization problem M (w,u™). Then the mapping

(w, ™) = ufw, u*]
is well-defined and continuous from R x (0, 0o )? into C2(S). The function (w, u*) + M (w, u*) is convex,
smooth away from u™ = 0, minimal atw = 0 and u* = u~, and satisfies M (w, u™) = M (w,uT).

Ifu® € C%([0,T7]; 6, 00)) for some § > 0, then the function
(1,5) o 5™ (0, w5(1)] (5 52

is an element of C1([0,T] x S).

Proof. By the transformation z = 1/u we can rewrite the minimization problem (1.30) as

inf/[ w’ —}—22'(5)2} ds :  z(+k) = Vut.

The corresponding stationarity equation is

Y - 0, 2(£K) = Vu*, (5.3)

which implies that any solution z is concave and therefore z > min vu, or u > min ut.

Since u* > 0, the existence and uniqueness of the solution u of (5.1), or equivalently of the solution

z of (56.3), are classical, and the continuity follows from classical results for the continuous dependence
of the solutions of elliptic problems on parameters. Similarly, if u™ is a function u* € C2([0,T])? and
bounded away from zero, then the solution u[i () /2, u™ ()] is C! on its domain (note that one degree of
differentiation in time is lost since % appears as a parameter in the equation for z).

The symmetry and minimality properties of M are immediate. To prove the convexity of M, take (w1, uf)
and (wg, u) with M (wy,ui), M (w2, us) < oo, A € [0,1], and let u; and uy be the corresponding
minimizers. Since (u,w) — w?/u is conve, it follows that

(Awsz + (1 — Nwr)? w3 B w?
Sl - A= V) = sme) TV Eune)

with a similar inequality for the second term in (5.1). Since Aug + (1 — \)uy is admissible for M (Awy +
(1 — Nwy, M + (1 — M)ui), we then have

M (Aws + (1 = Nwy, dui + (1 - Nuf) <

Lr Qg + (1 = Nwy)? (Auby, + (
= /0 [S(Aug(s) A=) T 20wua(s) + (

1 w2 u/( )2 1 w2 ( )2
S )\/0 |:8'LL2?8) + 21202(8)1| ds + (1 B A)/0 [Sulé ) 211,1( )]
= AM (w2, uy) + (1= N)M (wr, up).

}ds

This concludes the proof of Theorem 5.1. ]

As indicated at the end of the introduction, we can find good lower and upper bounds on the integrand M,
which are given in the following theorem.
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Theorem 5.2. Forallu®™ > 0 and allw € R we have the estimate

logu™ —logu™
w(logu®™ —logu~) < M(w;u®) < Of;Zqu _o;g_u)

where both inequalities are equalities if and only ifw = (u™ — u™)/2k. In this case the minimizer u in the
definition (5.1) of M (w; u™) is the affine interpolation u(s) = (k + s)u™ /2k + (k — s)u™ /2k.

(4/@2w2 + (ut — u*)z), (5.4)

Remark 5.3. Note that the left-hand side of (5.4) can be interpreted as 2(&’(u™), w) (see Section 1.7),
implying that M (w; u™) > 2(&'(u®), w) and therefore Jo(u™) > 0 for all u*. O

Proof. We define the functional J(w;u) = % 3 L(w? + w'?) ds such that M is obtained by minimizing

J(w; u) over all u satisfying the boundary conditions u(+x) = u™*.

The lower estimate follows by neglecting the nonnegative term in

J(w;u) = /Sit(w_u/)Q—kw/SZ > w(logu(k) —logu(—k))

and using the boundary conditions. We also see that equality holds if and only if /' = v/2, which implies
v =4(m—a).

The upper estimate is obtained by testing with the affine function u(s) = (k + s)u™/2k + (k — s)u™ /2k.
Obviously, the lower estimate and the upper estimate coincide for w = (u* — u™)/2k. Hence, the result is
proved. ]

The fact that optimality occurs at affine functions also gives a characterization of the limit % of a sequence
of solutions 1i.:

Theorem 5.4. Let p. be a sequence of solutions of (1.1) such that E-(p-(0)) converges as ¢ — 0. Then

the assertions of Theorem 3.2 hold, and in addition 1 is affine in s:
_k+s. K—S

for almost all t, s, ao(t,s) = o Uo(t, k) +

ﬁo(t, —Ku).

Proof. The transformed solutions 1. satisfy the equation
geatae = ssﬂe-

The density g. concentrates on to the boundary points s = 4k, implying that in the interior of the interval
S the equation formally reduces to 0 = J,1i.. Using classical methods for partial differential equations one
can convert this observation into a proof that the limit 4 is affine for each ¢.

Instead we prefer to stay within the realm of the gradient-flow structure. Since the p. are solutions, A (p:) =
0; by Theorem 4.1 and the assumption of convergence of the initial energies - (p<(0)), we have Ay(pg) <
0. Since A, satisfies condition (1.16), Ao (po) = 0. This implies that g is a minimizer of M for almost all ¢,
and by Theorem 5.2 it is therefore affine for almost all ¢. ]

6. RECOVERY SEQUENCE

Theorem 6.1 (Recovery sequence). Letu™ € AC(0,T;R) be such that Jo(u™) < oco. Then there exists
a sequence 1. € C*([0,T] x S) such that i.(-,+x) — u* in L*(0,T), &-(1-(0)) — Eo(ut(0)),
E-(1(T)) — Eo(u™(T)), and J. (1) — To(u®).
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Remark 6.2. By this result the sequence . and its other forms u., pe, and p. converge in the different
senses provided by Theorem 3.1. ]

Proof. By a diagonal argument, and using the lower bound (4.1), it is sufficient to prove the following approx-
imation result: given & > 0, there exists a sequence (412).~0o with @%4. € C'1([0,T] x S) and

E(T(T)) ~ Eo(w* (1)), |E-(a2(0)) — Eo(w* (0))] } <6,
(6.1)

lim sup max{ Hﬁg(',ifi)—uiHLl(o,T)%

e—0

and
lim sup J-(49) — Jo(u®) < 6. (6.2)
e—0
We now prove this approximation result in several steps. First note that u* € WH1(0,T), and that the
finiteness of Jo(u™) implies that u™ + ™~ is constant in time (say 2/m) and therefore 0 < u* < 2m and
T = —u~. To simplify we only specify the value u™ at —, and consider the corresponding value u™ at
4+~ as defined by the condition of constant mass.

We first approximate »~ by a function that is bounded away from zero and from 2m. We do this by setting
Yy, = m+ (1 —n)(u" — m), for some small 7; as ) — 0, y,7 — u~ in W1(0,T). The function
Yy is bounded away from O and 2m; the convexity of M and the fact that it vanishes when w = 0 and
u™ = u~ (Theorem 5.1) imply that for almost all £, M (3, (t)/2;y;£(t)) is decreasing in 7, and that
M (g, (8) /25 yiE(8)) T M (0t (t)/2; u™(t)) as 7 | 0. This implies that

/OTM<;y',,(t)+;y,“]—L(t)> dt — /OTM(;uJF(t);ui(t)) At asy— 0.

Similarly £ (£ (T)) — Eo(u*(T))) and Eo(y;=(0)) — Eo(u*(0)), implying that for given § > 0 we may
choose 17 > 0 such that

(5 (1) — E(w™(T))
€0y (0)) = E(=(0)], |Folwi) — Fo(w)] } <

max{ ||y,f - uiHLl(O,T)Za

)

ST

(6.3)

We fix this number 7.

The next step is to smoothen ;). We approximate ;, in W1(0,T) by convolution to give ay € C2([0,T7),
while preserving the pointwise upper and lower bounds. Because M is convex, it follows that

Jo(7) < Jo(y), (6.4)
and we can choose % such that
)
max{ 7 =yl oy, [EGHD) = & (D), [EGH0) — & (O], f <5 ©5)
We now interpolate 7/ by Theorem 5.1 without changing notation; note that then 7 € C1([0, 7] x S). Since

y is fixed and C, it follows that as € — 0, the corresponding function ., defined by d;(y9e ) + ds. = 0,
is uniformly bounded and satisfies

Vs e lorn)ielts) = [ G(ta)ie(do) = gt —n) = 57 (0

—K
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Therefore

T ~2 T 2 1.-
lim/ /Uiadsdt:/ /uidsdt with w(t) = =y (¢),
e=0Jo Js ¥ 0Js Y 2

and we have for sufficiently small £ > 0 that

A 1)
|T@) = @) < 5. (6.6)
Similarly, since 4. N 40, we have for sufficiently small € > 0 that
o A 0
max{ [£.GH(T)) ~ &@D)], [€:60) - &GO } < 5 67)

The final step is to approximate 4 by a function of the right mass. Since ¥ € C2([0,T] x S), the mass
discrepancy

i(t) == /S 3, 5) 4e(ds) — / (. ) fo(ds)

S
converges to zero uniformly on [0, T']. Setting

al(t,s) == y(t, s) — m(t),
we find that for sufficiently small €

max{ [82(, k) = § oy, |E@E(T)) - EHD))],

E-(a2(0)) ~ O], 1) - )| } < G- @8)

The claims (6.1) and (6.2) then follow from combining the estimates (6.3), (6.4), (6.5), (6.6), (6.7), and (6.8).
O

)

7. CONNECTIONS WITH STOCHASTIC PARTICLE SYSTEMS

The mathematical results of this paper make important use of Definition 1.1 of a gradient-flow solution. This
formulation is more than a mathematical convenience: it arises naturally when considering equation (1.1)
as the deterministic limit of a stochastic system of particles. We now explain this connection and its conse-
quences.

Fix € for the moment. Consider a collection of nn independent particles, each of which performs a Brownian
motion in a potential landscape given by the energy function H /. Equation (1.1) is the continuum or hydro-
dynamic limit of this system of particles, as the number n of particles tends to infinity. One way of describing
this limit is by considering the empirical measure

1 n

Ly [0.T) = M(=1,1]),  Ln(t) =~ > ey
i=1

where &;(t) is the position in [—1, 1] of particle ¢ at time . As n — o0, with probability 1 this empiri-
cal measure converges weakly to a limit measure p(t) at every time ¢, and this limit measure solves the
equation (1.1).2

2\We deliberately disregard the role of initial conditions for the moment; one could, for instance, choose a single delta function d,
as the initial datum for (1.1), and have all particles start at £ = a.
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Given this connection, a large-deviation result characterizes the probability of finding the empirical measure
L, (t) far from the solution p of (1.1). Such a result roughly takes the form

Pn(Ln ~ ﬁ) ~ eXp(_nI(ﬁ))7 (7.1)

in terms of a rate functional 1. A rigorous version of this statement can be found, for instance, in [FK06, Th.
13.37].

The surprising feature, however, is that for this system of particles, the rate functional I above is exactly equal
to the functional A in (1.25) (see e.g. [KO90] or [FK06, Th. 13.37]). This feature has several consequences.

1 Since A, = 1, the large-deviation result (7.1) gives an alternative explanation why A, > 0 and
why A, = 0 implies a solution of the deterministic system. The positivity of I, and therefore of A,
arises directly from the property (7.1) and the fact that probabilities are bounded by 1; and since the
hydrodynamic limit is assumed with probability 1, the solution p of the limit equation (1.1) necessarily
satisfies A.(p) = I(p) = 0.2

2 In Section 1.2 we mentioned that there exist at least two different gradient-flow structures for equa-
tion (1.1). The fact that one of these structures arises in the large-deviation description of this stochas-
tic system, may be interpreted to signify that this gradient-flow structure is more ‘natural—at least
when we view (1.1) as arising from this specific stochastic particle system. Of course, there may well
be a different stochastic system whose large-deviation behaviour is related to the structure (1.18), and
there may be other arguments that favour other structures.

3 This connection provides an answer to the question, often heard, ‘why does the Wasserstein metric
figure in this gradient-flow structure?’, since the Wasserstein dissipation arises directly from the large-
deviation behaviour. However, a complete answer requires describing the large-deviation result in
some detail, which would take us too far; see [ADPZ10] for a detailed discussion.

4 In the context of a large-deviation result, it is natural to consider sets of the form {5 : I(p) < ¢}
for & > 0; these correspond to collections of ‘least unlikely’ states, in the sense that their probability
vanishes no faster than e ™. Again, this ties in with the results proved above, in which we do not
assume A. = 0, but only boundedness of £.(p<(0)) and J-(pe)-

The connection with large-deviation principles also explains the structure of M in (1.30). The well-known
contraction principle describes how rate functions transform under projection, i.e. under loss of information.
Suppose that I is a rate function describing the behaviour of a sequence of probability measures P,, on
a space X, in the sense of (7.1). Let p : X — Y be a continuous map, and Q,, := P, o p—! the
corresponding probability measures describing the behaviour of the system after projection under p onto Y.
Then Q,, satisfies the large-deviation principle [dHO0O, Th. 111.20]

Qn(y) ~ exp(—nl,(y)) with I,(y) := xeXi:;l(fx):yI(x)'

The form of the function M can be understood in terms of this contraction principle. In the limit ¢ = 0, the
only information about wu. or i, that survives are the boundary values. Consequently the large-deviation be-
haviour of the system in the limit follows from the contraction principle by interpolating between the boundary
values, in such a way as to minimize the functional over all missing information. The function M is the direct
consequence of this.

SA careful treatment of this argument actually requires a more precise definition of (7.1) and a discussion of topology; we omit
both.
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8. DISCUSSION

Passing to the limit in gradient flows. The aim of this work is to explore the potential of the Wasserstein
gradient-flow structure of (1.1) for rigorous passing to the limit. For this specific system, we have succeeded
to a large degree, and we comment below on the specific assumptions that we have made.

The property A = 0 is a reformulation of the concept of a curve of maximal slope, which was introduced by
DeGiorgi and co-authors (see e.g. [DGMT80]) as a metric-space generalization of a gradient flow. Sandier,
Serfaty, and Stefanelli [SS04, Ste08] appear to be the first to explore in detail the use of this structure for
passing to the limit. Serfaty [Ser09] discusses the case of metric spaces, with obvious applications for the
case of the Wasserstein metric. She leaves aside the question of compactness, however, and one of the
main contributions of this paper is to show that appropriate compactness ‘in time’ can also be obtained from
the Wasserstein structure.

A related result is that of Ambrosio, Savaré, and Zambotti [ASZ09], who study entropy-Wasserstein gradient
flows in a Hilbert space with respect to a weakly converging sequence of reference measures. Their approach
first proves convergence of time-discrete approximations for fixed time, and then uses error bounds to prove
convergence of the time-continuous solutions.

Assumptions. The assumptions in the main theorems are the boundedness of the initial energy and of the
dissipation function 7., both of which are natural objects in the Wasserstein gradient flow. The relaxation
of the condition .A. = 0 to the condition sup. J: < oo is a broadening of scope: it implies that the
compactness result holds not only for solutions, with their accompanying higher-regularity properties, but for
a much wider class of sequences. In addition, this class arises naturally in the context of large deviations for
an underlying stochastic particle system (see Section 7).

However, a central tool is the mapping £ — s, which desingularizes the diffusion term and allows for a more
detailed study of the limit behaviour. This mapping is very specific for this problem, and it is an interesting
question how to generalize it to singular systems described by different PDEs (e.g. higher-order [Ott98,
GOO01, Gla03] or nonlocal parabolic equations [CMV03, CMV06]) or more complicated geometric spatial
structure.

Weak formulations and compactness. A related question arose during the work presented here: can our defi-
nition of a gradient-flow solution, Definition 1.1, be viewed as a weak form of the gradient-flow equation (1.8),

b= —-Vg&(2)? (1.8)

The straightforward answer to this question seems to be negative, since traditionally weak formulations serve
to reduce regularity requirements, and in both cases the function z is necessarily differentiable. Therefore
shifting from (1.8) to Definition 1.1 brings no advantage on that front.

However, we argue here that a different aspect is just as important: the compactness and convergence
properties of the formulation. As we have shown, solutions of a sequence of problems are compact in an
appropriate way, and a subsequence converges to a limiting object that can be considered an appropriate
generalization of a gradient flow (see Definition 1.1, and also the discussion in Section 7).

This ties in with the strongly related work of Herrmann and Niethammer [HN11], that we discuss separately
below. One aspect that this paper and [HN11] have in common is the reformulation of a nonlinear, singular
differential equation as a parameter-dependent variational problem, thereby opening the door to methods of
variational calculus.
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Choice of convergence. We prove Gamma-convergence of the sequence of functionals 7. If one is only
interested in convergence of solutions, then this is actually too strong: it suffices to prove the lower bound
inequality, Theorem 4.1. We prove the recovery sequence, Theorem 6.1 nonetheless, especially since it
completes the picture of the convergence on /.

Incidentally, the fact that Gamma-convergence is a natural form of convergence for large-deviation rate func-
tionals (see Section 7) has also been recognized in the probabilistic literature [Lé007].

The micro-problem. The transformation to the new spatial variable s has the effect of blowing up the region
in which the derivative of u. is large. The resulting function . is more regular, as reflected by the H!-
bound on /1. (see Figure 4 and Remark 2.1). This blow-up argument is reminiscent of the ‘cell problem’ in
homogenization [Hor97] or the ‘inner’ and ‘outer layers’ in singular perturbation theory [Ver05]. Similarly, the
parallel convergence results of those two theorems reflect these separate behaviours at two different scales.

It is interesting to note, however, that for the lower-bound inequality one does not need to know much about
the function M ; actually, only its definition. Some additional information (the inequalities of Theorem 5.2)
is necessary to identify solutions of Ag = 0 as solutions of a corresponding differential equation. Other
additional information (Theorem 5.1) is necessary for the recovery sequence, Theorem 6.1.

9. COMPARISON WITH HERRMANN-NIETHAMMER [HN11]

This is not the first paper to give an answer to the question that was raised in [PSV10], Can we prove
convergence using the Wasserstein gradient flow? In [HN11], Herrmann and Niethammer give a different
(but again affirmative) answer. Here we briefly describe their approach and comment on the differences.

The authors of [HN11] build upon a solution concept for gradient flows based on an integrated form of the
Rayleigh principle. This concept has been used before in nearly-finite-dimensional situations [NO01, NO10],
but its application in a truly parabolic context appears to be new. We describe it here in the case of a linear
space Z; the generalization to a manifold is straightforward. Given an energy functional £ on Z and a
Riemannian metric G (see the introduction), it is a straightforward observation that if z is a solution of the
gradient-flow equation (1.8), then its time derivative Z(t) at time ¢ is a minimizer of

v (v,G(2(t))v) + (DE(2(t)), v). (9.1)

Inspired by this, the authors of [HN11] define an integrated Rayleigh principle as follows: an absolutely
continuous function z : [0, T] — Z satisfies this principle if its time derivative Z minimizes the functional

T
| (G0 Gt + (De0).00)) ar ©2)
among allv : [0,T] — Z.

In [HN11], the authors first remark that at finite € > 0, the solution u. of (1.7) is a minimizer of this integrated
Rayleigh principle. In addition, the a priori estimates of [PSV10] provide appropriate compactness of the
sequence u.. The central result is then that the integrated Rayleigh principle for the limiting function ug can
be derived from the same principle for the solutions ..

The work by Herrmann and Niethammer is interesting for various reasons. First, this solution concept merits
to be considered more closely, and we make some comments on this below. Next, the authors themselves
state as a drawback that the compactness that they use does not derive from the Wasserstein gradient-flow
structure, but from the linear semi-group structure used in [PSV10]. They pose in turn the question whether
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the compactness can be derived from the Wasserstein structure. And finally, what is exactly the relationship
between the solution concepts of [HN11] and of this paper, and similarly of the convergence theorems of the
two papers?

There is a problem with the definition of the ‘integrated Rayleigh principle’ for a general function z. Take
the example of a Hilbert space H and a continuous semigroup generated by a non-negative self-adjoint
operator A, which solves the equation 2 = Az in H. This is a gradient flow with (z, Gy) = (z,y)y and
E(z) = 3(2, A2) . It 2(1) & D(AY?) att > 0, then £(2(t)) = oo and DE(z(t)) is not well defined.
Another way of stating this is that the right-hand side of (9.1) is not bounded from below, and its infimum
equals —oo. This in turn implies that even though Z might minimize (9.2) for fixed z(-), in the neighbourhood
of that z there exist perturbations Z, arbitrary close to z, for which the infimum equals —oc. Therefore the
formulation (9.2) is very unstable under perturbations of z.

It is no coincidence that the expression (9.2) is closely related to the functional A. We can write

T
A(z) = E(=(T)) — £(2(0)) +/0 (;@, G(2)3) + %<—D€(z), G(z>—1(—D5<z))>> d

T T
:/0 (;(2,G(z)z>+<DE(Z),Z>> dt+;/0 (~DE(2),G(:) 7! (~DE() Yt (93)

This form shows that Definition 1.1 with the structure (1.11) is different from the integrated Rayleigh principle
above in two ways: first, the integral fOT<D€(z(t)), %(t)) dt has been converted into the end point values
E(z(T)) — £(2(0)), and secondly, the addition of the dual dissipation potential 1)*(—D&(2)) (the second
term in (9.3)) penalizes ‘non-regular’ values of z(t).

Both of these changes appear to improve the robustness of the formulation. The addition of the dual potential
has the effect of penalizing ‘unfavorable’ choices for the function z; and the conversion of the cross term into
end point values mitigates the effect of fast oscillations. The compactness results of Theorems 3.1 and 3.2
certainly suggest that Definition 1.1 and (1.11) provide a useful basis for the analysis of these more general
gradient flows.
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