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EVOLUTIONARY I'-CONVERGENCE OF ENTROPIC GRADIENT
FLOW STRUCTURES FOR FOKKER-PLANCK EQUATIONS IN
MULTIPLE DIMENSIONS

DOMINIK FORKERT, JAN MAAS, AND LORENZO PORTINALE

ABSTRACT. We consider finite-volume approximations of Fokker-Planck equa-
tions on bounded convex domains in R? and study the corresponding gradient
flow structures. We reprove the convergence of the discrete to continuous Fokker-
Planck equation via the method of Evolutionary I'-convergence, i.e., we pass to the
limit at the level of the gradient flow structures, generalising the one-dimensional
result obtained by Disser and Liero. The proof is of variational nature and relies
on a Mosco convergence result for functionals in the discrete-to-continuum limit
that is of independent interest. Our results apply to arbitrary regular meshes,
even though the associated discrete transport distances may fail to converge to
the Wasserstein distance in this generality.

1. INTRODUCTION

This paper deals with the convergence of discrete gradient flow structures arising
from finite volume discretisations of Fokker-Planck equations on bounded convex
domains Q C R?. For a given potential V € C(Q) we consider the Fokker-Planck
equation

O =Ap+ V- (uVV) on (0,T) x Q, pl=o = po (1.1)

with no-flux boundary conditions, for 7' € (0,+00). Since the seminal works of
Jordan, Kinderlehrer, and Otto [JKO98, Ott01] it is known that (1.1) can be formu-
lated as a gradient flow in the space of probability measures Z(2) endowed with the
2-Wasserstein distance Wy from optimal transport. The driving functional is the
relative entropy with respect to the invariant measure m(dz) := % exp(—V(z)) dz,
where Zy is a normalising constant. Here we consider spatial discretisations of (1.1)
obtained by finite volume methods for a general class of admissible meshes. In this
setting it is very well known that solutions to the discrete equations converge to
solutions of (1.1); see, e.g., [EGHO00], [BHO18] for results in dimension 2 and 3, and
[DE*18] for more general situations.

The discretised Fokker-Planck equation can also be formulated as gradient flow,
with respect to a suitable discrete dynamical transport distance Wr; see the inde-
pendent works [CH*12, Maall, Miell|. Here we exploit this gradient flow structure
to reprove the convergence of discrete to continuous Fokker-Planck equations via
the method of evolutionary I'-convergence; i.e., rather than directly passing to the
limit at the level of the gradient flow equation, we pass to the limit in the energy-
dissipation inequality that characterises the gradient flow structure.

This yields a new proof of convergence for the associated gradient flow equations,
which does not rely on specific properties such as linearity or second order. Instead,
the method is based on properties of functionals and tools such as I'- and Mosco

convergence.
1
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The method of evolutionary I'-convergence was pioneered by Sandier and Ser-
faty [SaS04]; see [Miel6] for a survey on the topic and [MMP20] for important
refinements. It has recently been applied to gradient system with a wiggly energy
[DEM19, MMP20], coarse graining in linear fast-slow reaction systems [MiS19], dif-
fusion in thin structures [FrL18|, chemical reaction systems [MaM20|, and various
other situations.

For Fokker-Planck equations in dimension d = 1, evolutionary I'-convergence
of the discrete gradient flow structures was proved by Disser and Liero [DiL15],
for a specific class of finite-volume discretisations (cf. Section 3.3). Their proof
relies on interpolation techniques which do not easily extend to multiple dimensions.
Our proof is different and relies on compactness and representation theorems, in
particular [BF*02, Theorem 2|, adapting ideas from [AlC04|. Our variational proof
suggests the possibility of extending these techniques to more general settings, e.g.,
to higher order and/or nonlinear PDEs.

The fact that the method of evolutionary I'-convergence of the gradient structures
works on arbitrary admissible meshes is remarkable in view of recent work on the
discrete-to-continuous limit of the associated transport distances. In fact, it was
shown in [GKM20] that the convergence of the discrete transport distances to the
Wasserstein distance Wy (in the limit of vanishing mesh size) requires a restrictive
isotropy condition on the meshes; see [GK*20] for explicit examples. This discrep-
ancy in convergence behaviour can be explained by a difference in regularity: to
prove I'-convergence of the discrete gradient flow structures one may exploit spatial
smoothness assumptions on the discrete dynamics (in view of regularity results for
the discrete gradient flows). By contrast, the transport costs on anisotropic meshes
are minimised along highly oscillatory curves.

Organisation of the paper. In Section 2 we discuss gradient flow structures for
continuous and discretised Fokker-Planck equations. Section 3 contains the main
result of this paper, namely, the evolutionary I'-convergence of discrete to contin-
uous gradient flow structures (Theorem 3.7). This result relies on energy bounds
(Theorem 3.3) which are proved using Mosco convergence results in the discrete-to-
continuum limit that are of independent interest (Theorem 3.9). In Section 3.3 we
discuss related work. Section 4 contains the proofs of Theorem 3.3 and Theorem
3.7. The proof of Theorem 3.9 is contained in Sections 5, 6, and 7.

2. FINITE-VOLUME DISCRETISATION OF WASSERSTEIN GRADIENT FLOWS

In this section we describe the formulation of the Fokker-Planck equations as
gradient flow in the space of probability measures, both at the continuous and at
the discrete level. For the sake of clarity, our discussion will be informal. We refer
to Section 3 below for rigorous statements of the main results.

2.1. Fokker-Planck equations as Wasserstein gradient flows. On a bounded
convex domain € C R? we consider the Fokker-Planck equation

with no-flux boundary conditions, where V € C(Q) N CY(€) is a driving potential.
This equation describes the time-evolution of the law of a Brownian particle in a
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potential field. The steady state is given by the probability measure
dm 1 V@)

mec Z(Q) with density o(x) = =7 :
T v

(2.2)

where Zy € R, is a normalising constant.

Since the seminal work of Jordan, Kinderlehrer and Otto [JKO98] it is known that
(2.1) is a gradient flow with respect to the Wasserstein distance Wy from optimal
transport. In its dynamical formulation, Wy is given by the Benamou-Brenier

formula
W (1o, p11)? mf{/ /\vt )Z dpg( )dt} (2.3)

where the infimum runs over all curves (p); in the space of probability measures
and all vector fields (v;); satisfying the continuity equation

Opr + V- (pgv) =0

in the sense of distributions, with boundary conditions fi|;—o = po and fi|;=1 = p1.
The driving functional in this gradient flow formulation is the relative entropy H :
P2 (§2) — [0, 400] given by

H()1) — Jap(x)log p(x) dm if dp = pdm,
- +00 otherwise.

The gradient flow structure can be interpreted at various levels: the original formula-
tion in [JKO98| was given in terms of a time-discrete minimising movement scheme.
Another interpretation is in terms of Otto’s formal infinite-dimensional Riemannian
calculus on the Wasserstein space [Ott01]. Yet another approach relies on the metric
formulation of gradient flows in terms of the energy dissipation inequality (EDI)

1 T
H(u) + 5 [ i, + 10w H(u) e < H(). (2.4

where |fi;| denotes the Wy-metric derivative of the curve p; and dw,H(u) the slope
of the relative entropy, namely

. 1 . [H(p) — H)]-
lelw, = oW (g, ), 0w, H(p)| = hrilj;lp Woln o)
where [a]_ = max{0, —a}. Writing p = 7, we have the identity

Ow, H)? = 1(),  where  T(j1) := / Viogppdm =1 [ V5P dm (25
Q Q

is the relative Fisher information with respect to m.

A-A* formalism of gradient flows. One can recast (2.4) in terms of a suitable
weighted Dirichlet energy A and its Legendre transform A*. Let us consider the
energy functional

Alng) = [IVePdn ¢ eCx®Y, pe 2(@) (2.6
and its Legendre dual of A with respect to the second variable:
A*(p,m) = sup {(p,m) — A, )}

peCe (RY)



4 DOMINIK FORKERT, JAN MAAS, AND LORENZO PORTINALE

for any distribution n € D'(RY). Note that A*(u,w) = A(u, ) whenever w =
=V - (uVp). The connection to Wasserstein geometry is given by the infinitesimal
Benamou-Brenier formula

1. .
§|Mt|%v2 = A (g, Oppuy).

Moreover, the relative Fisher information can be written as

I(p) = 2A(p, —DH(p)), (2.7)

where DH () = log p is the L?(m)-differential of H. Hence, it follows that (2.4) can
be stated equivalently as

H(pr) +/0 A" (e, f1e) + A(Mta —DH(Ht)) dt < H(uo). (2.8)

This formulation is particularly convenient to relate the discrete framework to the
continuous one, as we discuss in the next subsection.

2.2. The discrete Fokker-Planck equation as gradient flow. We consider a
finite volume discretisation of €, closely following the setup in [EGH00]. We thus
consider finite partition 7 of Q into sets (called cells) with nonempty and convex
interior. Note that all interior cells are polytopes. We assume that 7T is admissible,
in the sense that each of the cells K € T contains a point zx € K such that
Tk — x, is orthogonal to the boundary surface ' := 0K N 0L, whenever K and
L are neighbouring cells, i.e., % '(I'ky) > 0. In this case we write K ~ L. This
in a standard finite-volume setup.

Q

FIGURE 1. An admissible mesh with cells K, L, ... on a domain Q C R?,

An admissible mesh is said to be (-reqular for some ¢ € (0, 1], if the following
conditions hold:

(inmer ball)  B(zk,([T]) C K forall K € T,
(area bound) " (Tgp) > ¢[T]%" forall K,L € T with K ~ L,

where [7] := max { diam(K) : K € T} denotes the size of the mesh.

Discrete Fokker-Plank equations. We consider discrete Fokker-Planck equa-
tions of the form

imt(K) _ Z wKL(mt(L) _ mt(K)) (2.9)
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Here, the probability measure 77 € &(T) is the canonical discretisation of m, and
the coefficients wg, are defined using the geometry of the mesh:

d—1

where Sk is a suitable average of the stationary density o on K and L, i.e., Sk, :=
0(o(zk),0(xr)) for a fixed function 6 : Ry x Ry — Ry satisfying min{a, b} <
0(a,b) < max{a,b}.

As (2.9) is the forward equation for a reversible Markov chain on 7, it follows
from the theory in [Maall| and [Miell] that this equation is the gradient flow of
the relative entropy Hr : Z(T) — R, given by

Hr(m) = m(K)log

KeT

The discrete analogue of (2.6) is given by the operator Ay : Z(T) x R7T — R,
defined by

Arlm, f) =7 3 (f(K)—f(L))Qelog(mm ”"‘(L)))wm, (2.11)

SKL for K ~ L. (210)

m(K)
mr(K)

P 7 (K) 77 (L
where 64(a,b) = m denotes the logarithmic mean. Its Legendre transform

As: P(T) x RT — R with respect to the second variable is given by

Ay(in,) = sup { 3 o(K)() - rtn, ).
KeT

fERT

In analogy to (2.8), we can formulate the gradient flow structure for the discrete
Fokker-Planck equation (2.9) in terms of the discrete EDI

HT(mT) + /0 A;—(mt, mt) + AT(mt, —DHT(mt)) dt < Hr(mo). (2.12)

The discrete counterpart of (2.7) is the discrete Fisher information Zr(m) given by
Zr(m) == 2A7(m,—DHr(m)), me 2(T).

3. STATEMENT OF THE RESULTS

In this section we present our main result, the evolutionary I'-convergence of
the gradient flow structures in the discrete-to-continuum limit for Fokker-Planck
equations on a bounded convex domain 2 C R?.

Let 7 be an admissible mesh on 2. To compare measures on different spaces we
introduce the canonical projection and embedding operators P+ and Q7 defined by

Pr: M(Q) = M(T) (Prp)(K) = u(K) for K € T,
Qr: M(T) — M(Q) Qrm = Z m(K)Ux for m e 2(T). (3.1)
KeT

Here, Uy denotes the uniform probability measure on K C Q, and M(X) denotes
the set of finite measures on the space X'. In particular, Q7 is a right-inverse of P+
and both mappings are mass and positivity preserving. By construction we have
T = P'rﬁ.
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It is also useful to introduce an operator for the piecewise constant embedding of
functions:

Qr :R7T = L=(Q), (Qrf)(z) = f(K) forzeK, KeT.

Let us now consider a sequence of admissible, (-regular meshes 7y with mesh size
[Tn] — 0 as N — oco. To avoid towers of subscripts, we simply write Ay := Az,
Py = Pp,, etc.

3.1. Evolutionary I'-convergence of discrete Fokker-Planck equations. In
this subsection we fix a reference probability M € () with density o(z) = & =

A e7V@ as in (2.2). For neighbouring cells K, L € Ty we fix Sk > 0 such that

min {o(zx),0(zr)} < Sk < max{o(zk),o(zL)} (3.2)

as in Section 2.
We start by collecting some conditions of the densities that will be imposed in
the sequel.

Definition 3.1 (Assumptions on approximating sequences). Let (Ty)y be a van-
ishing sequence of (-reqular meshes for some ( > 0. For a sequence of measures
my € P(Tn) with densities ry = Y28 we consider the following conditions:

dmy
(i) The density lower bound holds if, for some k > 0,
. S .
KIS%VTN(K) >k>0 VNeN (Ib)

(i) The density upper bound holds if, for some k < oo,

sup ry(K) <k < +oo VN eN. (ub)
KeTn

(#i) The neighbour continuity bound holds if

lim sup |rn(K)—ry(L)] =0. (nc)
N—=oo K LeTy
K~L

(iv) The pointwise condition holds if there exists a measure p € P () with density

p= g—% such that py := Qympy — p and, for a.e. xy € €

limliminf sup py(z) < p(xo) <limlimsup inf py(z). (pe)
e—0 N—oo 2€Q (z0) e20 Nooo TEQ:(w0)

Here, Q.(xo) denotes the open cube of side-length € > 0 centered at xy, and
pn(x) :==rn(K) forz € K.

Remark 3.2. These conditions do not depend on the reference measure m, except
for the value of the constants k£ and k. Clearly, the pointwise condition holds if p

belongs to C(£2) and p,, converges uniformly to p. Moreover, this condition implies
subsequential pointwise convergence of py to p.

We now present the crucial I'-liminf inequalities for the functionals in the EDI
(2.12).

Theorem 3.3 (Lower bounds for functionals). Let (Ty)n be a vanishing sequence of
C-reqular meshes for some ¢ > 0. The following assertions hold for any p € 2(Q)
and my € P(Ty) such that Qumy — p as N — oo:
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(i) The relative entropy functionals satisfy the liminf inequality
N—00

(i) Assume (nc). The Fisher information functionals satisfy the liminf inequality

lij{fn inf Zy (my) > I(p). (3.4)

(iii) Assume (Ib), (ub), and (pc). For any n € L*(Y) and any ey € RN such that
Qyen — 1 in L*(Q) we have
lijgn inf Ay (my,en) > A*(p,n). (3.5)
—00

The same bound holds without assuming (1b) if (ex)n satisfies the additional
assumption imsup y_, . Ay (7n, en) < +00.

Remark 3.4. We emphasize that the lower bound (Ib) is not required to obtain (3.3)
and (3.4).

Remark 3.5. The bound (3.5) can be obtained without assuming (ub) and (pc) if
the mesh satisfies the so-called asymptotic isotropy condition (3.14); cf. Definition
3.11 and Proposition 3.12 below.

Remark 3.6. If u € 2(Q) is absolutely continuous with respect to the Lebesgue
measure and my = Pyu, (3.5) can be proved under the assumptions that n € M(Q)
and ey € R7¥ satisfies Qvey — 1 in D'(Q). This is a consequence of an explicit
construction of a recovery sequence for the action Ay (my,-) (as in the isotropic
case in Proposition 3.12); cf. Remark 6.7.

Using Theorem 3.3 we obtain our main result, the evolutionary I'-convergence of
the discrete gradient flow structures. The following result shows that one can pass
to the limit in each of the terms of the discrete gradient flow formulation (2.12) and
recover the Wasserstein gradient flow structure as a consequence.

Theorem 3.7 (Evolutionary I'-convergence). Let T' > 0 and consider a vanishing
sequence of C-admissible meshes (Ty)y. Fiz an initial measure g € P () such
that H(uy) < +oo, together with measures m € P(Ty) for N > 1, that are
well-prepared in the sense that

Qumy — py and  lim Hy(mg) = H(p).

For each N > 1, let (miv)te[o,:r] be the solution to the discrete Fokker-Planck equation
(2.9) with initial datum m(’, which satisfies the EDI

T
HN(miV) +/ .AR;(miV,miV) —I—AN(miV, —D’HN(miV)) de § HN(méV)
0

Then:
(i) The sequence of curves (u™)n defined by py' = Qnmy" is compact in the space
C([0,T]; (2(Q),W2)). Thus, up to a subsequence, we have

sup Wo(p', ) =0 as N — oo. (3.6)
te[0,T
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(ii) The following estimates hold:
Entropy: liminf Hy(m) > H(u,) Yt € 1[0,7], (3.7a)

N—o0

N—oo

T T
Fisher I.: liminf / Ax(m)Y, —DHy(m]")) dt > / A (e, —DH(u)) dt, (3.7b)
0 0

T T
Speed: liminf/ A (md ml) dt 2/ A% (g, frg) dt. (3.7¢)
0 0

N—oo

(111) The curve (p;) solves the EDI (2.8), and hence, the Fokker-Planck equation
(1.1).

Remark 3.8. The well-preparedness assumption holds in the special case where the

discrete measures are defined by m)’ := Py as in (3.1). Indeed, in that case

we have Hy(md') = H(QnPypo), so that the convergence of the relative entropy
functionals follows from Jensen’s inequality.

The proofs of Theorem 3.3 and Theorem 3.7 appear in Section 4. They rely on
a Mosco convergence result for discrete energy functionals of independent interest,
which we will now describe.

3.2. Mosco convergence of Dirichlet energy functionals. Fix an absolutely

continuous probability measure p € (1)), and assume that its density v with
respect to the Lebesgue measure on € satisfies the two-sided bounds

0<c<uv(r)<e<ooforallxell
We consider the continuous Dirichlet energy F,, : L*(2) — Ry U {+o00} given by
1
3 [Ivetan itoe m@),
Q

+00 otherwise

Fu(p) = A, ¢) = (3.8)

where A is defined in (2.6).
Similarly, for a (-regular mesh 7 and a probability measure m € Z(T), we
consider the discrete Dirichlet energy Fr : RT — R, defined by

1 2 AT
Frh) = S (5 - (1)U, e Lrer) (3.9)
ey o — i
where min %, %} < Ugp < max{%, %} In the special case where

Uk is defined in terms of the logarithmic mean of rx and 7, namely, Uk =

WS k1 with rg = %, this functional is related to the functional A+ by

Fr(f) = Ar(m, ). (3.10)
To compare the discrete and the continuous functionals we consider the embedded
funtionals Fr : L*(Q2) — R, U {400} defined by

Fr(o) {fT(Pﬂp) if o € PCr, (3.11)

~+00 otherwise,

where PC7 denotes the space of all functions in L?*(€2) that are constant a.e. on each
cell K € T, and

(Pre)(K) == ¢(zk) for p: Q=R (3.12)
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We then obtain the following convergence result. For the definition of Mosco
convergence we refer to Definition 5.1 below.

Theorem 3.9 (Mosco convergence). Let (Ty)n be a vanishing sequence of (-reqular
meshes, and suppose that u and (my)y satisfy (1b), (ub), and (pc). Then we have

Mosco convergence Fr, M, F,, with respect to the L*(S2)-topology.

The proof of this result follows the strategy developed in [AIC04]|, where similar
I'-convergence results have been obtained for more general energy functionals on a
particular mesh (the cartesian grid). In that paper, the authors do not explicitly
characterise the limiting functional, except in special situations, such as the periodic
setting. For our application to evolutionary I'-convergence, a characterisation of the
limiting functional is crucial.

Remark 3.10. Mosco convergence of Dirichlet energy functionals is equivalent to
strong convergence of the associated semigroups [Mos94|; see also [KuS03| for a
generalisation to Dirichlet forms defined on different spaces.

3.3. Related work. We close this section with some comments on related work.

Convergence of the discrete Fokker-Planck equations. 1t is well known that the dis-
crete heat flow converges to the continuous heat flow for any sequence of admissible
meshes with vanishing diameter. The authors in [EGHO00], [BHO18] exploit clas-
sical Sobolev a priori estimates and pass to the limit in the weak formulation of
the equation, in dimension 2 and 3 (see [BHO18, Lemma 8|). A unified frame-
work for discretisation of partial differential equations in higher dimension can be
found in [DE*18]. Convergence results for finite-volume discretisations of Fokker-
Planck equations based on different Stolarsky means have recently been obtained in

[HKS20].

Entropy gradient flows in discrete settings. Entropy gradient flow structures for dis-
crete dynamics have been intensively studied in discrete settings following the papers
[CH*12, Maall, Miell|. Many subsequent works deal with connections to curva-
ture bounds and functional inequalities [ErM12, Miel3, ErM14, EMT15, FaM16,
EMW19|. Entropy gradient flow structures have also been exploited to analyse
the discrete-to-continuum limit from several perspectives, see, e.g., [CaG17, CG*19,
CM*19, BBC20].

FEvolutionary T'-convergence for Fokker-Planck in 1D. Evolutionary I'-convergence
of the discrete gradient flow structures for Fokker-Planck equations has been proved
in the one-dimensional setting under additional geometric conditions using methods
that do not extend straightforwardly to higher dimensions [DiL.15].

In particular, the authors work with meshes that satisfy the center of mass con-
dition

/ cdtt = TEETL K~ LeT (3.13)
kL 2

This condition implies the Gromov-Hausdorff convergence of the associated trans-
port metrics [GKM20|. Here, we work with more general meshes for which Gromov-
Hausdorff convergence of the associated transport metrics does not always hold.
Moreover, in one dimension, it is possible to construct explicit solutions to the
continuity equation from discrete vector fields using linear interpolation techniques.
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As such methods are not available in higher dimensions, we take a more variational
approach in this paper.

Scaling limits for discrete optimal transport in any dimension. The crucial liminf
inequality (3.5) can be proved under weaker assumptions on the approximating
sequence of measures if the meshes satisfy a suitable isotropy condition, which we
will now recall.

Definition 3.11 (Asymptotic isotropy). A vanishing sequence of meshes (Ty)n is
said to satisfy the asymptotic isotropy condition if, for every N € N,

1
5 Z WK, (ZL’K — fL’L) ® (ZEK — ZL‘L) S WN(K)(]d +777‘N(K)) VK € TN, (314)
LeTn
where sup ||nr(K)|| — 0 as N — oo.
KeTn

Under this condition, the following following version of (3.5) has been proved in
[GKM20, Proposition 6.6]. In that paper the reference measure is the Lebesgue
measure. Here we formulate a slight generalisation with the reference measure m.

Proposition 3.12 (Action bounds). Let (Ty)n be a vanishing sequence of meshes
satisfying the asymptotic isotropy condition (3.14). Let u € P (Q) and n € My(Q),
and suppose that my € P(Ty) and exy € Mo(Tn) satisfy Qumy — p and Qyey —
n as N — oco. Then we have the lower bound

lij{fn inf Ay (my,en) > A" (u,n). (3.15)
—00

It has also been shown in [GKM20| that Gromov-Hausdorff convergence of the
associated transport distances holds under the asymptotic isotropy condition; see
also |[GK*20] for a study of the limiting metric in the one-dimensional periodic
setting. In the current paper we do not assume that the discrete meshes satisfy an
isotropy condition.

Notation. Throughout the paper we use the notation a < b (or b 2 a) if a < Cb
with C' < oo depending only on 2, ¢, and m. We write a < b if a < b and a 2 b.

4. PROOF OF THE MAIN RESULT: THE WASSERSTEIN EVOLUTIONARY
I'-CONVERGENCE

In this section we prove our main result, the evolutionary I'-convergence of the
discrete gradient flow structures (Theorem 3.7). The section is divided into three
parts: the first subsection concerns the proof of Theorem 3.3, which relies on Theo-
rem 3.9. The second subsection contains a proof of compactness for the continuously
embedded discrete solutions. In the third and final part we complete the proof of
Theorem 3.7.

4.1. Asymptotic lower bounds for the functionals. Let p and my be as in
the statement of Theorem 3.3. Write uy := Qnmy and let py be the density of uy
with respect to m.

Proof of Theorem 3.3. The proof consists of three parts.

(i) Lower bound for the entropy. Note that Hy(my) = Ent(uy|Qnmy) and
H(p) = Ent(p|m), where Ent(-]-) denotes the relative entropy. Since puy — g and
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Qn7my — m, the result follows immediately from the joint weak lower semicontinuity
of Ent(+|-), see, e.g., [AGS08, Lemma 9.4.3].

(11) Lower bound for the Fisher information. Assume that (nc) holds. We first
prove the lower bound (3.4) under the additional assumption (Ib). This assumption

will be removed at the end of the proof. The key identity for the Fisher information
is

AN (mN, —D’HN(mN)) = 45]\[(@), (41)

where Ex(f) := An(my, f) is the discrete Dirichlet energy with reference measure

TN, and~ Ay is defined by replacing the logarithmif: mean 0, in the definition of
An by 0(a,b) := O15(v/a, VD)2 Since min{a,b} < 0(a,b), bhg(a,b) < max{a, b}, we

have

- la —0b| -
_ <la—b] < /2 .
‘elog(aab) (9(@, b)' — ’a b’ — min{a,b}e(&’ b)
The assumptions (nc) and (Ib) yield
en:= sup |ry(K)—ry(L)] =0 and inf ry(K) >k, (4.2)
K}?EZ’N KeTn

Using these estimates and the identity (loga — logb)%6(a,b) = 4(va — \/1_7)2 we
obtain

‘%IN(mN) — 45]\/(%)‘ = |(AN - AN) (mN, —D/HN(TTL]\O)‘
= 411 Z wip (logry(K) — long(L))2

K,LETN

] (4.3)
< (Bhe (), (1) = g (r () (1))
4€N

< ——&v(Vrw).

Let us now assume that supy Zy(my) < oo along a subsequence; if this were
not the case, the result holds trivially. The previous bound implies that also
supy € N(\/m) < 00, hence (\/p_N) ~ has a subsequence that converges strongly in
L*(Q2,m) by Proposition 6.5 below. Let g € L*(Q,m) be its limit. Since ||py —
e < Ve — gllz2lly/py + gllr2, we infer that py — ¢* in L'(Q,m). As
gy = pym — p in Z(Q) by assumption, we infer that p = pm with p = g%
Now we apply (4.3) and the Mosco convergence from Theorem 3.9 to obtain

lim inf Zy (my) > lim inf 8€ (Vrv) > 8A(m, /p) = 1(n),

N—oo

which concludes the proof.

Let us now show how to remove the assumption (Ib). The argument is based on
the convexity of m +— Zy(m), which is a consequence of the joint convexity of the
map (a,b) — (a —b)(loga — logb) on (0, 00) x (0, 00).

Pick § € (0,1) and set my, := (1 — d)my + dmn. Note that m satisfies (Ib) with
k = . Moreover, Qymd, — p® := (1 — §)u + dm. Applying the first part of the
result we obtain

I(10) < liminf Zy(md) < (1 — §) lim inf Zy (my)

N—oo N—oo
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for every & € (0, 1], where the last inequality uses the convexity of Zy and the fact
that Zy(my) = 0. Since p® — pu, the result follows from the lower semicontinuity of

I with respect to the weak convergence in Z(£2); see |GST09, Lemma 2.2|.

(i1i) Lower bound for A%,. Assume first that (Ib), (ub), and (pc) hold. Fix n €
L*(Q,m) and let ey € L*(Ty, mx) be such that Qyey — 7 in L?(,m). Theorem 3.9
(in particular, the existence of a recovery sequence) implies that for every ¢ € C.(2)
there exist fy € L*(Ty,mn) such that Qufy — ¢ in L*(©2,m) and

limsup Ay (mn, fn) < A(u, @).

N—oo

Since Qyen — 1 in L*(Q,m), it follows that (en, fn)r2(7y.my) = (1, ©) 12(0m) and

(777 §0>L2(Q,ﬁ) - A(N, SO) < hNHLiO%ﬂeN’ fN>L2(’TN,7rN) - AN(mN7 fN)

< liminf A} (my, en).
N—00
Taking the supremum over ¢, we infer that A*(u,n) < liminfy_, AN (my,en), as
desired.

Assume now that (ub), (pc) hold, and that £ := limsupy_, ., Ay (7n, en) < 400,
instead of (Ib). The key observation is that the map my +— Ay (my, en) is convex:
indeed, the concavity of 6., implies the concavity of my — A(my, fn), and thus the
convexity of its Legendre dual as a supremum of convex maps. To take advantage
of this fact, we fix § € (0,1) and define m% := (1 — &)my + dmy. Note that
Qnmy — pd == (1—08)p+ ém and m, satisfies (Ib) with k& = §. We may thus apply
the first part of the result and the convexity to obtain

A% (u,n) < liminf AR (my, ew)
< li]{[ninf(l — 0 Ay (my,en) + 0AN (TN, en)
—00

< (1= 0)(tim inf Ay (my, ex) ) + OF.
N—o00

Using the weak lower semicontinuity of A*(-,7), we obtain the desired inequality

(3.5) by passing to the limit § — 0. O

4.2. Compactness and space-time regularity. In this section we prove the com-
pactness of the family of embedded discrete gradient flow curves (t — p¥)y in the
space C'([0,T7; (2(2), Ws)). We follow the strategy of [LM*17, Theorem 3.1], which
is based on a metric Ascoli-Arzel& theorem. The corresponding one-dimensional re-
sult has been obtained in [DiL15] using explicit interpolation formulas that are not
available in the multi-dimensional setting.

Our proof is based on the following coarse energy bound from |[GKM20, Lemma
3.4]. Here and below, (H;);>o denotes the Neumann heat semigroup on 2. Moreover,
M(T) denotes the space of signed measure on 7 with zero total mass.

Lemma 4.1 (Coarse energy bound). Fiz ¢ € (0,1]. There exists a constant C' < 0o
such that for any C-regular mesh T, for any m € P(T) and any o € My(T), we
have

A” (HmQTm, H[T]QTU) < C.Af,-(m, O’). (4.4)

Let us stress that this result holds without any isotropy assumption on the mesh.



EVOLUTIONARY I'-CONVERGENCE FOR FOKKER-PLANCK EQUATIONS 13

Lemma 4.2 (W,y-Equi-continuity). Let {Ty}n be a vanishing sequence of C-reqular
meshes. For each N € N, let (m} )i be a continuous curve in P(Ty), and
suppose that the following uniform energy bound holds:

T

A= sup/ Ay (m)Y,mi)Y) dt < +oc. (4.5)
N Jo

Then the curves i : [0,T] — (2(Q), W) defined by fif := H)Qnmy are

equi—%—HO’lder continuous, i.e., for 0 < s <t <T we have

W, (il i) < /AT~ 5) (46)

Proof. For 0 < s <t < T we invoke the Benamou-Brenier formula (2.3) and Lemma
4.1 to obtain

t
Wi ) < (= s) [ A G ani) d

T
S (t—s) sup/ A (my), 0ymy) dh < A(t — s),
0

N
which concludes the proof. O

A corollary of Lemma 4.2 is the following compactness and regularity result.

Proposition 4.3 (Compactness and regularity). For t € [0,7] and N > 1, let
pl = QymYN € 2(Q) be defined as in Theorem 3.7, and let pY be the density
of ul¥ with respect to M. There exists a Wo-continuous curve t v y; € P(Q)
satisfying, up to a subsequence,

sup Wg(uiv,ut) —0 as N — +o0.
t€[0,T7]

Proof. We apply Lemma 4.2 to the family of discrete gradient flow solutions (¢ —
m¥)y. In this case, the required estimate (4.5) follows directly from the discrete EDI
(2.12) and the well-preparedness of the initial conditions (m))’)y. Thus, Lemma 4.2
implies the Wy-equi-continuity of the curves (i")y defined by gl := H.,Qnxm)",
where ey := [Ty]. The metric Arzela-Ascoli Theorem [AGS08, Proposition 3.3.1]
yields the existence of a limiting curve t — p; satisfying sup, Wo (Y, us) — 0 as
N — oo. Using the well-known heat flow bound Wy (i), uf) < C\/en (see, e.g.,

[GKM20, Lemma 2.2(iii)] for a proof), we obtain the desired result. O

4.3. Proof of the Wasserstein evolutionary I'-convergence. We are finally
ready to give the proof of the main result. In order to apply the liminf inequalities
from Theorem 3.3 we use regularity properties of the discrete Fokker-Planck equation
that can be derived from much more general results; see [CKW19| for Harnack
inequalities and [CKW16, Theorem 1.20] for ultracontractivity.

Proposition 4.4 (Regularity of the discrete flows). Let T be a (-reqular mesh,
let (my)y € P(T) be a solution to the discrete Fokker-Planck equation, and set

. dm
Ty == _dﬂ't .

(i) For any t > 0 there exist C = C(Q2,m,(,t) < oo and A = \(2,m, ) > 0 such
that the following Holder estimate holds:

|re(K) — (L) < Clog — xL|’\I§u[;'|Tt/2(K’)| VK,LeT. (4.7)
e
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(i1) For anyt > 0 the ultracontractivity estimate
_d
“TtHLoo(ﬂ-T) S C(l Vi 2) HTOHLI(
holds with C = C(Q,m, () < 0.

We stress that the constants depend only on the aforementioned parameters.
We will also use the following auxiliary result from [Ste08, Corollary 4.4].

(4.8)

TT)

Proposition 4.5 (Evolutionary I-liminf inequality). Let X' be a separable Hilbert
space and fix T > 0. Let gn,goo : (0,T) x X — [0,4+00] be such that, for a.e.
te (0,7,

(1) gn(t,+), goo(t, ) are convex and lower semicontinuous;

(it) goo(t, ) < inf { l%vrgio%ng(t’ oN) T oy = in X} forall p € X.

Then, for any on,p € L*(0,T;X) with o — ¢ in L*(0,T; X), we have

/0 goo (t, (1)) dt < lim inf/O gn (t, on (1)) di. (4.9)

N—oo

Proof of Theorem 5.7. (i): The compactness of (uV) in C([0, T]; (2 (), Ws)) fol-
lows from Proposition 4.3.

(11): We prove the inequalities in (3.7). The inequalities (3.7a) and (3.7b) follow
straightforwardly from the bounds of Theorem 3.3. More work is required to prove
(3.7¢), as we only have time-averaged bounds on A% (m?,mY) along the discrete
flows. Here we proceed using Proposition 4.5.

FEvolutionary lower bound for the relative entropy (3.7a). In view of the weak
convergence Qym? — p;, this bound follows from the liminf inequality for the
entropies (3.3) obtained in Theorem 3.3.

Evolutionary lower bound for the Fisher information (3.7b). It follows from the
Holder regularity result in Proposition 4.4 that the sequence of discrete measures
(m} )y satisfies (nc) for any ¢ € (0,7]. Consequently, liminfy . Zn(md) > ()
by the liminf inequality for the relative Fisher information (3.4) obtained in Theorem

3.3. Therefore, the desired inequality (3.7b) follows from Fatou’s Lemma.

Evolutionary lower bound for the metric derivative (3.7c). To ensure that our
densities are bounded away from 0, we set

mi = (1—a)md +ary and p& = (1—a)u +om

for « € (0,1). Fix 0 < d < (1 AT) and define gy, goo : (6, T) x L*(2,m) — [0, +00]
by

gn(t, @) = {

We will check that the conditions (i) and (ii) of Proposition 4.5 are satisfied.
Step 1. Verification of conditions (i) and ().

Clearly, the maps g%(t,-) are convex and lower semicontinuous in L*(€2,m) for
every t € (9,7'), which shows that condition (i) holds.

To verify condition (ii), we pick € L*(Q2) and ey € R7V such that Qyey — 7 in
L2(2). We have to show that liminfy_. A% (m; " ex) > A*(ue,n). To show this,
we will check the conditions (ub), (Ib), and (pc) of Theorem 3.3(iii).

A (m™, (Pyo)mn)  if o € PCy

Ot p) = A (U, om).
oo othermise 9% (t, ¥) (s, o)
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Step 2. Verification of (ub), (Ib), and (pc).

By construction, (m;"®)y clearly satisfies (Ib). Moreover, the hypercontractivity
estimate from Proposition 4.4 implies that (m;®)y satisfies (ub). Therefore, it
remains to show that (m;®)y satisfies (pc). Clearly, it suffices to prove that this
property holds for (m?).

To show this, we fix zp € Q and & > 0. Let pY be the density of ¥ with respect to
m. Using the Holder regularity and the hypercontractivity result from Proposition
4.4, we infer that

o (@) )l < GV +20TR]) = B ()

for any x,y € Q.(x¢), for a suitable ¢-dependent constant Cy; < oo and A € (0,1]. It
follows that

(swwf)—ﬂW@S/“ @Hﬁ§<iﬁ/ﬁ>+EW@‘ (4.10)
Qe<(0) Q< (z0) (zo
Taking into account that r is a probability density, it follows from the Hélder
bound (4.7) that the famility (pY)y>; is uniformly bounded in L°°(£2,m). Hence,
the Banach-Alaoglu Theorem yields the existence of a subsequential weak*-limit
pe € L(Q,m). Since Wa(u;", 1) — 0, we infer that y, = pm and [, .\ o} dim —
1t (Q=(z9)). Therefore, (4.10) yields

limsup su N)—C’ 5\/8A<M<<liminf inf N)+C’ eVad)™.

( N—>oopQE(£)) pr t( ) T m(Q(x)) T\ N—ooo Qc(xo) Pr t< )

Passing to the limit € — 0 we obtain

lim liminf su N(z) < pi(zo) < limlimsup inf pN(x),
e—0 N—oo ersao)pt ( ) < ol 0> T e=0 N—)oopl"EQs(Io) P ( )

which is the desired result (pc).
Therefore, we can apply Theorem 3.3(iii) to obtain the desired inequality

lim inf A% (m; ", en) > A* (4, 1),
N—oo

which implies that condition (ii) of Proposition 4.5 is satisfied.
Step 3. Weak convergence of the time derivatives.

In order to apply Proposition 4.5 we will now show that the sequence of time
derivatives ™ is weakly convergent in L?((,7); L*(€2,m)).
Indeed, by self-adjointness of the discrete generator Ly in L*(Ty, ) we have

|’7;2£V||L2(TN,7TN) = H‘CNTtNHLQ(TNﬂTN) < (t - 5/2)71Hr(]5\;2”L2(TN77TN)
for any t > §/2; see, e.g., |[BrelO, Theorem 7.7|. Moreover, from (4.8) we infer that
_d
||T7£VHLOO(TN77FN) Slvie

for t > 0. As § < 1, it follows from these bounds that
T

T
A”ﬂﬁmm“5”%am AHM%%WMSN”W.

The Banach-Alaoglu theorem implies that any subsequence of (p™V)x has a subse-
quence converging weakly in H'((5,7); L*(Q,m)). Since Wy (g, j1;) — 0, we infer
that p¥ — pin H'((6,7); L*(Q,m)), and p, = % as desired.

dm’
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Applying Proposition 4.5 with px(t) := gV and ¢(t) := p;, we obtain
T
/ A¥ (g ) dt < hmmf/ A (mp®, ) dt.
5

Step 4. Removal of the reqularisation.

Using the weak convergence uy — p; as « — 0 and the weak lower-semicontinuity
of A*(-, i), an application of Fatou’s lemma yields

T
/ A* (g, ) dt < hm mf liminf [ A}y (mi\]’a, iy’ ) di.
N—oo )

By convexity, we obtain
A*( my % my)Y) < (1= a) Ay (m)Y,m)) + ady (7, m)).

We claim that A := supysup;s; Ay (WN,T'niV ) < o00. Indeed, in view of the self-
adjointness of the discrete generator £y and the ultracontractivity bound (4.8), we
infer that

Ay () = A, ) = Ex(r) <t Y [Baprymyy < CEH 1V ED),

which yields the claim. Consequently, we obtain
T
A (g, frp) dt < hmlnf/ Ay (m),myY) dt.
5

The final result follows by passing to the limit § — 0.
(111): This follows immediately by combining the inequalities from (ii). O

5. MOSCO CONVERGENCE OF DISCRETE ENERGIES: PROOF STRATEGY

In this section we give a sketch of the proof of the Mosco convergence of the
discrete energy functionals (Theorem 3.9). This result is a key tool in the proof of
evolutionary I'-convergence; cf. Section 4. Let us first recall the relevant definitions.

Definition 5.1 (I~ and Mosco convergence). Let F,Fy : X — R U {+oo} be
functionals defined on a complete metric space X. The sequence (Fy)n is said to
be I'-convergent to F if the following conditions hold:

(i) For every sequence (xy)y C X such that xtny — = € X we have the liminf
inequality
liminf Fy(zn) > F(z). (5.1)
N—o00
(ii) For every & € X there exists a recovery sequence (Zy)y C X, i.e., xy — @
and
limsup Fy(zy) < F(z). (5.2)
N—oco
If X is a complete topological vector space, we say that (Fy)n is Mosco conver-

gent to F if the same conditions hold, with the modification that weakly convergent
sequences are considered in the liminf inequality.
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We use the notation Fy LI F and Fy M, F to denote I'- and Mosco convergence.

Let us now fix the setup, which remains in force throughout Sections 5, 6, and 7.
Consider a family of (-regular meshes (7y)y with [Ty] — 0 as N — co. We then
consider a measure i € (), and let v € L'(Q) be its density with respect to the
Lebesgue measure. At the discrete level we consider measures my € Z(Ty). We
define the corresponding energy functionals Fy, Fy, and F, as in Section 3. The
goal is to prove the Mosco convergence in L?(Q2) of Fy to F, as N — oo under the
assumptions (Ib), (ub), and (pc).

Our strategy is based on a compactness and representation procedure, following
ideas from [AlC04]. A key ingredient in the proof is a representation result from
[BF*02, Theorem 2|, for which we need to perform a localisation procedure. Let
O(Q) be the collection of all open subsets of 2. For A € O(Q2) we then introduce
the functionals Fr : L*(T,77) x O(Q) — [0, +00) by

1 r
Frlf )=t 3 (F) — £(0) U L
KL
K,LET|a
where, for any subset A C (),
Tla={KeT : KNA#0} (5.3)

and Uy is as in Section 3. The corresponding embedded functional Fy : L3(Q) x
O(Q) — [0, +0o0] is given by

Fr(p, A) = Fr(Pre, A) if o € PCr
e . +00 otherwise,

where Pr is the projection defined in (3.12).
The proof of Theorem 3.9 consists of the following steps:

(Step 1) We show first, as in [AIC04, Proposition 3.4|, that any subsequential I'-
limit point F(-, A) of the sequence (FN(~,A))N is only finite on H'(Q).
This result is a prerequisite for performing Step 3. We also show that
I'-convergence implies Mosco convergence in this situation.

(Step 2) For any subsequential I'-limit point F(:, A), we prove an inner regular-
ity result. Using this result, we can apply a compactness result [BrD9S8,
Theorem 10.3] to infer that there exists a subsequence, such that, for any
A € O(Q), the functionals (f‘ n(,A)), T-converge to a limiting functional
F(-, A).

(Step 3) We prove the applicability of a representation theorem [BF*02, Theorem
2|, which allows us to deduce the following expression

F(p) = /QF(x, 0, Vo) de. (5.4)

(Step 4) In view of the previous steps, it remains to show that F(z,u, &) = v(z)|¢]2.

Steps 1 and 2 will be carried out in Section 6, while Steps 3 and 4 will be performed
in Section 7.
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6. MOSCO CONVERGENCE OF THE LOCALISED FUNCTIONALS

In this section we perform Steps 1 and 2 of the proof strategy described above. As
before, we consider a vanishing sequence of (-regular meshes (7y)y and a sequence
of discrete measures my € Z(Ty). We will prove the following results.

Theorem 6.1 (Regularity of I-limits). Assume (Ib). For A € O(Q), let F(-, A)
be a subsequential T'-limit of the sequence (FN(~, A)) in the L*()-topology. Then,
F(p, A) = +o0o for any o &€ H'(Q). Moreover, the subsequence is also convergent in
the Mosco sense.

The proof of this result is contained in Section 6.1 and relies on an L2-Holder
continuity result (Proposition 6.5).

Theorem 6.2 (Localised Mosco compactness). Assume (Ib) and (ub). There exists
a subsequence of (Fn)n such that, for any A € O(R), the sequence (FN(-,A))N is
Mosco convergent in L*()-topology.

The proof of this result is contained in Section 6.2 and relies on an inner regularity
result (Proposition 6.8). The latter result will be proved using a Sobolev upper
bound (Proposition 6.6).

6.1. Regularity of finite energy sequences. In this subsection we prove that
any subsequential I'-limit F of the sequence (F N (s A))  1s only finite on Sobolev
maps, which allows us to work with Theorem 7.3. A corresponding result was proved
on the cartesian grid in [A1C04, Proposition 3.4|, using affine interpolations of vector
fields that are not available in the present context.

For h € R? we WriteKﬂ»Liffﬂ(f%—h)#@.

Lemma 6.3 (Existence of good paths). Let T be a (-reqular mesh. Then there
exists a family of paths {Vkr} K LeT, where

YL = {vke(@) + i=0,...,nxr}, K =9x0(0) ~ykxr(l) ~... ~ykr(nkr) = L,
such that the following properties hold:
(1) For all K,L € T we have

|xK _ fL‘L| NKL
nkL S 7 and [y ) — Ty S lex — o (6.1)

i=0
(2) For any h € R and M, N € T with M ~ N we have

#{(K,L)GTQ L KAL, {M,N}CVKL}S,l\/%. (6.2)

The tmplied constants depend only on Q and (.

Proof. Part (1) has been proved in [GKM20, Lemma 2.12], so we focus on (2).

Fix h € R and M, N € T with M ~ N. Without loss of generality we may
assume that x;; = 0 and h is parallel to the d-th unit vector in R?. Let S be the set
whose cardinality we would like to bound, and let S; be the collection of all K € T
such that (K, L) € S for some L € T.

We claim that

U K cCyl(r0) (6.3)

KeS
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for some r < [T] and ¢ < || + [T]. Here, Cyl(r, ¢) denotes the cylinder of radius
r > 0 and height 2¢ > 0, i.e.,

Cyl(r, 0) == {v cRY : v e B vy € [, 2]}

where B?~! denotes the closed ball of radius r around the origin in R4~!,

Indeed, by the construction in [GKM20|, M U N is contained in the cylinder of
radius 2[7], whose central axis is obtained by extending the line segment between
i and x by a distance [T] in both directions, for all cells K, L € T. The claim

follows using the fact that K L.
Next we use a simple volume comparison. Using (-regularity, it follows that

21U K) = > 29K 2 [TI#S). (6.4)
KeS; KeS

where #S; denotes the cardinality of S;. Combining (6.3) and (6.4) we infer that

#S SV {7
To conclude the proof, it remains to show that #S < #8;. To see this, note
that for every K € &, there exists a universally bounded number of cells L € T
such that (K,L) € S. This is due to the fact that if L,L' € T are such that
(K,L),(K,L") € S, we deduce that dr < [T] by the triangle inequality. The
desired result follows from this observation by (-regularity. U

The following lemma is the crucial estimate needed to deduce L2-strong com-
pactness of sequences with bounded energy. A similar result has been obtained in
dimension d = 2,3 in [EGH00, Lemma 3.3] with bounds in terms of discrete Sobolev
norms.

Lemma 6.4 (L*-Hoélder continuity). Assume (1b). Fiz A € O(Q) and set As :=
{x € A : dist(x,0Q) > 6} for 6 > 0. Let T be a (-reqular mesh, let f € L*(T|a)
and define p := Qrf € L*(A). For any h € R? we have the L?-bound

1]

l7np = PllZzca,,y S (181 V [T]) Fr(£.A), (6.5)

where Thp(+) == @(- — h), and k > 0 is the lower bound in (I1b).
Proof. For any h € R? we have

7w = elEscany = | (=)~ pl) < > fenllro- FEK))®
h K,LeT|a

(6.6)

where Cx, = {r € K :x —h € L}. For K,L € T|a we use Lemma 6.3 and the
Cauchy-Schwarz inequality to write

NKL

(fn(K) = fx(D)” < ngr Y (fn(Eimy) = fn (), (6.7)
i=1
where K = Ko~ Ky ~ ... ~ K,,,, = L, and ng; < d[KTL. Observe that dg; <
[T]V |h| whenever Cp, # 0.
To estimate the measure of C'x,, we pick a hyperplane H that separates K and L
(which exists by the Hahn-Banach theorem, in view of the convexity of the cells). By
construction, C'kr, is contained in the strip between H and H +h. Moreover, we have
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Ckr, C K, which means that C, is contained in a ball of radius < [T]. Combining
these two facts, we infer that |Crr| < [T]97|h, hence |Crr| < [T141(|h| A[T]) by
(-regularity.

Putting these estimates together, we obtain

NKL

SITIRE Y (i) = F(KD) (6.8)

2

Crrl(f(K) = f(L))

Let agr, denote the left-hand side in (6.2). Using (6.6) and (6.8) we find that
- 2
I = eliZaany S IR ST awe(F(E) — F(K))

K’LLGZ(—IA

On the other hand, in view of the (-regularity and the assumption (Ib), we have

Frif, A ZKTI Y (FK) = f(L)"

K,LET|a
L~K

The desired result follows, since ax;, <1V % by Lemma 6.3. L]

The compactness result now follows easily.

Proposition 6.5 (Compactness). Fiz A € O(Q) and assume that the lower bound
(Ib) holds. Let (Tn)n be a vanishing sequence of (-regular meshes. Let fy €
L*(Ty|a) be such that

o 1= sup F(f, A) < +oc,
NeN

and define oy := Qnfn € L*(A). Then the sequence (on)n s relatively compact in
L%(A). Moreover, any subsequential limit ¢ belongs to H'(A) and satisfies

[0
IVollrey S/

k
Proof. The L?-compactness follows from (6.5) in view of the Kolmogorov-Riesz-
Frechét theorem [Brel(, Theorem 4.26]. Let ¢ be any subsequential limit point of
o~ as [Ty] = 0. Another application of (6.5) yields, for any 2 € R? and ¢ > 0,

. (6%
| 7nep — SOH%Q(A,;) = ]\}1_{20 | Thipn — SON\|%2(A5) S E'th’

which implies that ¢ € H'(A) by the characterisation of H'(A) as the space of
functions which are Lipschitz continuous in L?-norm (see, e.g., [Brel0, Proposition

9.3]). 0

Proof of Theorem 6.1. Proposition 6.5 shows that ¢ € H'(Q) whenever F(p) <
oo. It also follows from Proposition 6.5 that every L?-weakly convergent sequence
on = Qu [y with bounded energy supy Fn(fx, A) < 400 converges strongly in L.
Therefore, Mosco and I'-convergence are equivalent in this situation. ([l
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6.2. Sobolev bound and inner regularity. This part focuses on a Sobolev upper
bound for subsequential ['-limit functionals, which will be useful in Proposition 6.8
and in Theorem 7.3 below.

Proposition 6.6 (Sobolev upper bound). Assume (ub) and let A € O(S2). For any
subsequential T-limit F (-, A) of the sequence (Fn(-, A)),, in the L*(2)-topology, we
have the Sobolev upper bound

F(p, A) < F / Vol da (6.9)
A

for any o € HY(Q).

Here and in the proof, the implied constants depend only on €2 and the regularity
parameter (.

Proof. Let us first prove (6.9) for ¢ € C®(R?). For N € N, define fy : Ty — R by
K € Ty, define
IN(K) = p(zk) for K € Ty.

Write vgp = 8=L_ By smoothness of ¢ and o, we have

B (fN(K) — fn(L)

dKL

EN = Sup
K,LeTn

)2 — (Vo(zk) - I/KL)2‘ — 0.

Using this estimate, assumption (ub), and the (-regularity, we obtain

Fy(Qnfn, A) = i Z (fN(K) — fN(L)) Ukrdrr|Tkil

K,LETN|a dKL
SE Z <<v(70(xK)VKL)2+€N>( Z dKL|FKL)
KeTnla L:L~K

SE Y (Ve +en) K.

KeTn|a

The smoothness of the function [V|* and the identity Y . |K| = [©] now yield

thUPﬁN(QNfNa A) S /;?/ V|* da.
N—o0 A

Since Q fn converges to ¢ in L2(A), the I-convergence of Fy (-, A) to F(-, A) yields

the desired bound (6.9).

It remains to extend the result to H'(Q) by a density argument. Indeed, for any
¢ € HY(Q) there exists a sequence (;); € C>°(R?) such that ¢* — ¢ in H*(Q). As
F(-, A) is lower semicontinuous in L*(Q2), we can apply (6.9) to ¢; to obtain

F(p, A) <liminf F(p;, A) S lzrliminf/ Vipi|? do = /5/ |V|? du,
71— 00 1—00 A A

which shows (6.9) for ¢ € H'(Q). O

Remark 6.7. In the case where my = Px(pdz) for a continuous density p, it is
possible to prove the sharp upper bound F < F, by a similar argument with a bit
more effort. However, we are not aware of a simple argument for the corresponding
liminf inequality. Therefore, we pass through the compactness and representation
scheme, which yields the sharp upper bound as a byproduct.
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We now focus on the inner regularity of subsequential I'-limit functionals. We
will prove something slightly stronger than the classical inner regularity, namely, an
inner approximation result with sets of Lebesgue measure 0. This sharpening will
be useful in the proof of the locality in Proposition 7.5 below.

For any A, B C €2, we write A € B as a shorthand for A being relatively compact
in B.

Proposition 6.8 (Inner regularity). Assume (ub). For A € O(Q2), let F(-, A) be a
subsequential T-limit of the sequence (Fy(-,A)) in the L*(Q)-topology. Then the
function A — F (@, A) is inner reqular on O(Q), i.e.,

sup  F(p, A') = sup F(p, A') = F(p, A). (6.10)
A'eA A’eA
24(0A")=0

for any p € H(Q) and A € O(Q).
Proof. Fix ¢ € H'(Q) and A € O(Q). It immediately follows from the definitions

that (6.10) holds with “<” (twice) instead of “=". It thus suffices to prove that
F(p,A) < sup F(p, 4.
A'€eA
24(9A")=0

We adapt the proof for the cartesian grid as given in [A1C04, Proposition 3.9].
Fix § > 0 and consider a non-empty set A” € O(Q2) such that A” € A and

/ IVp|>do < 6.
A\A7

Let ex := Quyen be a recovery sequence for F(p, A\ A7), i.e.,
ey — @in L*(Q) and limsup Fy(ey, A\ A7) < F(p, A\ A7) <k,  (6.11)
N—o00

where the last bound is a consequence of Proposition 6.6.

Take A’ € O(Q) such that A” € A’ € A and £%4(0A’) = 0. Note that this can
always be done, since one can pick a compact set K satisfying A” C K € A, and
then choose A’ as the union of any finite open cover of K by balls whose closures
are contained in A. Let ¢y := Qn fy be a recovery sequence for F (¢, A'), so that

on — @ in L*(Q) and limsup Fy(fy, A) < F(p, A). (6.12)
N—oo

Fix M € N and suppose that [Ty] <
Asu41) C A’ by

5(Ml+1)‘ Define A" C 4 C A, C ... C

Aﬁz{meA’:M@Aﬂ<gm%15ﬂuﬁﬂﬁv}

Moreover, for i € {1,..., M} we consider a cutoff function p; € C*°(R?) satisfying
piltne =1 Pilovens =0, 0Sp <1, [VplSM.  (6.13)
Set iy (K) := p;(vg) for K € Ty, and define
[y =ryfy + (1 —=ry)en, sothat gy = Qnfy — ¢
as N — oo, uniformly for ¢ € {1,..., M}. As [Ty] < m, we have by (6.13),

N=fyvon Tylay.,, [y =enon Tyl (6.14)
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Using these identities and the inclusions Az, 1 C A" and A” C As;,4 we obtain
Fn(far A) < Fn(fs Asivr) + Fn(Faes Asin \ Asi) + Fa(fis A\ Asita)
< Fn(fn, A + Fa(fa, As(iv1) \ As) + Fulen, A\ A”).

To estimate the middle term, let Vg(K, L) := g(L) — g(K) denote the discrete
derivative and observe that

VN L) = riy(L)V fn (K, L) + (1= riy(L)) Ven(K, L)
+ (fN(K> - eN(K))Vrfv(K, L)
for any K, L € Ty. Consequently,
V(K L)]? S IVINK, L) + [Ven (K, L)|? + M?die | fn (K) — en(K).

(6.15)

Using this bound and the (-regularity of the mesh, we obtain

M
> Fn(fi, Asgen \ Asi)

i=1

M
S (IN(fN’ Asirn) \ Asi) + Fnlen, Asany \ Asi) + M|y — €NH%2(Q))

=1

< 2(Fw (i, A \AT) + Fuylen, A\NAD)) + kM lon = enllfaqey.

Taking into account that that ¢y,eny — ¢ in L?, we can pass to the limsup as
N — oo, using (6.11), (6.12), and Proposition 6.6, to obtain

M
limsupZFN(ﬁv, A1) \ As;) < limsup F(fw, A') + limsup Fy(ey, A\ A7)
N—o0 i—1 N—o0 N—o0
SF(p, A) +F(p, A\ A7)
gE/ V|2 dz.
A

Using this bound and (6.11), (6.12) once more, it follows from (6.15) that

N—oo

M
1 , —(1
lim sup (M E FN(f}V,A)> < F(p, A +Ck<M/ |V<,0]2dx+5).
i=1 A

where C' < 0o depends only on €2, (.
Clearly, for each N, there exists iy € {1,..., M} such that

M
in 1 i
Fn(fNsA) < MZFN(JCN;A>7

i=1

Since sup; ;< [l — ¢llr2) = 0 as N — oo, we have @O — ¢ in L*(Q). There-
fore, using the I'-convergence we obtain

. —(1
F(p, A) <liminf Fy(f¥, A) <F(p, A') + Ck(—/ |Vl d:z:+5).
N—o00 M A

As d > 0 and M < oo are arbitrary, this is the desired result. O
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Proof of Theorem 6.2. By Proposition 6.8 and [BrD98, Theorem 10.3],~ there ex-
ists a subsequence such that, for any A € O(Q), the functionals (FN(-,A)) N
are [-converging in L?(Q)-topology to a limit functional F(-, A). The fact that

['-convergence implies Mosco convergence has already been observed in Theorem
6.1. U

7. REPRESENTATION AND CHARACTERISATION OF THE LIMIT

We fix the same setup as in Section 6. We thus consider a vanishing sequence of
(-regular meshes (7y)y and a sequence of discrete measures my € Z(7Ty).
We show the following representation formula for the I'-limits from Section 6:

Theorem 7.1 (Representation of the I'-limit). Assume (Ib) and (ub), and suppose
that, for every A € O(Q), the functionals (FN(-, A))N are L*(Q))-Mosco convergent
to a functional F(-; A). Then the functional F can be represented as
F(x,0,V)dz for o € HY(Q),
o= {700 T @
+o0 for o € L*(Q) \ H'(Q),

(7.1)

for some measurable function F: Q x R x R — [0, +00).
Combined with the following result, this will complete the proof of Theorem 3.9.

Theorem 7.2 (Characterisation of F'). Assume (1b), (ub), and (pc). Then the
function F : Q x R — [0, +00) defined in Theorem 7.1 is given by

F(x,u, &) =€ v(x) Ve, ueR, £ R
In particular, the sequence (FN(-, A)) , is L*(Q)-Mosco convergent to F (-, A).

To prove Theorem 7.1, we use a representation result for functionals on Sobolev
spaces [BF*02]. In our application, we have E(-, A) := F(-, A), where F(-, 4) is a
subsequential I-limit point of (Fy(-, A)) N
Theorem 7.3. Let E : H'(Q) x O(Q) — [0,+00] be a functional satisfying the
following conditions:

(1) locality: E is local, i.e., for all A € O(2) we have E(p, A) = E(¢, A) if o =
a.e. on A.
(ii) measure property: For every o € H*(Q) the set map E(yp, ) is the restriction
of a Borel measure to O(2).
(111) Sobolev bound: There exists a constant ¢ > 0 and a € L*(Q) such that

1
s [ 1verar < B <e [ (ao)+ VP ds
A A

for all g € H'(Q) and A € O(Q).
(iv) lower semicontinuity: E(-, A) is weakly sequentially lower semicontinuous in
HY(Q).

Then E can be represented in integral form

M%M—[yw%vwm,
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where the measurable function f : QxR x R? — [0, +00) satisfies the self-consistent
formula

f(l', U,f) = hmsup M(u + 5( - LE), Qs(Q?))

d
e—0t €

; (7.2)

where Q:(x) is the open cube of side-length € > 0 centred at x, and
M, A) = nf {E(p, A) : p€ H(Q), p =9 € Hy(A)} (7.3)
for any ¢ € H'(Q) and any open cube A C Q.

Remark 7.4 (Equivalence of definitions). The paper [BF*02] contains the statement
of Theorem 7.3 with M (v, A) replaced by

M, A) :=inf {E(p,A) : ¢ € H(Q), ¢ = ¢ in a neighbourhood of A} .

We claim that M = M. As any competitor ¢ for M is a competitor for M, it
is clear that M > M. To show the opposite inequality, we fix ¢ > 0 and take
¢ € H'(A) such that E(p, A) < M (), A) +¢. It follows that ¢ — 1 € H}(A), and
there exists a sequence (1), € C>°(A) such that n, — ¢ — ¢ in H(Q) as n — occ.
Set , := ¥ + n,, so that ¢, — ¢ in H'(2). Note that ¢, is a competitor for
M (1), A), as it coincides with ¢ on A\ spt(n,), hence M (1), A) < E(p,, A) for all
n € N. Using continuity of E(:, A) with respect to the strong H'({) convergence
(as follows from (iii)), we may pass to the limit to obtain

M(4, A) < lim E(p,, A) = E(p, A) < M(¢), A) +e.
n—oo
As € > 0 is arbitrary, the claim follows.

In the remainder of this section we will verify that the functional F from Theorem
6.2 satisfies the conditions of Theorem 7.3. In particular, we will prove the locality
(Section 7.1) and the subadditivity (Section 7.2). The proof of Theorem 7.1 will
be completed at the end of Section 7.2. The proof of Theorem 7.2 is contained in
Section 7.3.

7.1. Locality. A consequence of the inner regularity result from Proposition 6.8 is a
simple proof of the locality of F. An analogous result appears in [A1C04, Proposition
3.9] on the cartesian grid. The proof in our setting is much simpler due to the short
range of interactions.

Proposition 7.5 (Locality). Assume that (ub) holds. Suppose that (FN(-,A))N is
L?*(Q)-Mosco convergent to some functional F(-; A) for every A € O(Q). Then F is
local, i.e., for any A € O(Q) and ¢, € L*(Q) such that ¢ = a.e. on A, we have

F(p, A) =F(y, A).

Proof. Let A € O(Q2) and take ¢, € L*() such that ¢ = 1 a.e. on A. In view of
the inner regularity result from Proposition 6.8 we may assume that £%(9A) = 0.
By symmetry, it suffices to prove that F(p, A) > F(y, A).

Define Cy = |J{K : K € Ty|a} and C := |y Ch, so that C DO A. We claim
that

C\ AC By, where By:={zeQ : d(z,0A) <2[Tx]}. (7.4)
Indeed, for every z € C'\ A there exists N > 1 and K € Ty such that z € K\ A

and K N A # (. Therefore, d(x,0A) = d(z, A) < diam(K) < [Ty], which implies
(7.4).
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Let (on)n be a recovery sequence for F(p, A), i.e., pn — ¢ in L*(Q) and

lim Fy(pn, A) = F(p, A). (7.5)
Fix ¢y € PCy such that ¢y — ¢ in L%(Q) as N — 0o, and define ¢y : Q — R by
if v € C,
?/)N(if) — %N(I) 1 x
Yy(x) ifzeQ\C.

We claim that ¥y — ¢ in L?(Q) as N — oo. Indeed, since ¢ = ¢ a.e. on A, we
have

[Un = VllT2) = IUn — VT2 + low — Dl ovn + llon — @llizy.  (7:6)

The ﬁrst and the last term on the right-hand side vanish as N — oo, since oy — ¢
and ¥y — ¢ in L*(Q). On the other hand, (7.4) yields

limsup [lon — ¥l z2cva) < limsup ([l@ll 22y + 19 22(8x))
N—oo N—00

= |lellz24) + ¥l z204) = 0,

since .Z4(0A) = 0. Therefore, using (7.6) we infer that ¢y — ¢ in L*(Q) as
N — oo. Using this fact, the I'-convergence of Fy in L?, the fact that o = ¥y
a.e. on C, and (7.5), we obtain
F(1), A) < limsup Fy(¢y, A) = limsup Fy(¢n, A) = F(p, A),
N—oo N—oo

which concludes the proof. 0

7.2. Subadditivity. We now prove subadditivity of the functional A — F(¢, A)
for any ¢ € H'(Q). This is the first step towards the verification of (ii) in Theorem
7.3. The proof is inspired by [AlC04, Proposition 3.7| and follows similar ideas as
in the proof of Proposition 6.8.

Proposition 7.6 (Subaddivity). Assume (ub). Suppose that (FN(-, A))N is L*(Q)-
Mosco convergent to some functional F(-, A) for every A € O(Q). Then the func-
tional F (g, -) is subadditive for any p € H'(Q), in the sense that

F(p,AUB) <F(p,A) + F(p, B) for all A, B € O(Q). (7.7)
Proof. Fix A,B € O(Q). Forall A’ € A, B’ € B, and ¢ € H'(Q) we will prove that
F(p, AUB) <F(p,A) +F(p,B).

In view of the the inner regularity (Proposition 6.8), this implies (7.7).

Pick A" € A and B’ € B and let (¢Yn)n, (pn)n be recovery sequences for F(p, A)
and F(¢, B) respectively, which we can assume to be finite. Fix M € N and suppose
that [Ty] < m We define the sets

L e— . / ; / c
A {xeA : d(x,A)<5(M+1)d(A,A)}CA

for j € {1,...,5(M + 1)}. Moreover, for i € {1,..., M} let p; be a cutoff function
pi € C°°(RY) satisfying

pi|A5i+2 =1, pi|Q\A5i+3 =0, 0< pi < L, |Vp2| 5 M.
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We then consider the L?(€)-convergent sequences
Py = QNPN<PH/)N + (1= Pi)SON> m ¢, Vie{l,..., M}

By definition, we have % = 1y in A5, 1 and ¢ = @ in Q\ A5 4. Arguing as in
the proof of Proposition 6.8, one deduces the bound

Fun(oy, A UB) <Fy(n, A) + Fx (@, (A5 \ Asi) N B') + Fa(pn, B) (7.8)
for i € {1,..., M}, as well as the bound

M

1 _ - E

i § Fu (¢l (A5 \ A5) N B') < u T kM2 [on — on 720
=1

where we used that (As(11) \ As;) 1B’ C AN B and that the energy of the recovery
sequences ¥y and ¢y is bounded from above, thus

sup Fy (¢Yn, A) V sup Fy(on, B) < E = E(A, B) < +00.
NeN NeN

We then plug the error estimates above into (7.8) and deduce
LS Bl AU B) — (i A) — (o, B) S 2 + B2y — ol
M o N\¥PnN> N\¥N, N\PN; ~ M N =~ @NIliL2)-

Using the fact that ¥, oy — ¢ are recovery sequences, we may pass to the limit
N — o0 in the previous bound and obtain, for fixed M € N,
. 1 z I % ! / <
lim sup i ZFN(@N,A UB') —F(p,A) —F(¢,B) <

N—o0 i—1

E
= (7.9)

Arguing again as in the proof of Proposition 6.8, we note that, for fixed M € N,
there exists a sequence o3 satisfying ¢ — ¢ in L*(Q) as N — oo and

M
% 1 = i

Fx(en, AUB) < - 2; Fy(phy, A'UB).

Together with (7.9), this yields

- , E
F(p,AUB") <limsupFy(¢y,AUB)<F(p,A) +F(p,B) + CM

N—oo

for every M € N, for some C' = C(d,() and F = F(A, B) € R,. Taking the limit
M — oo, we infer that

F(p, AU B') <F(p,A) + F(p, B)
and the proof is complete. 0]

The following additivity property turns out to be much easier to prove than the
corresponding result on the grid in [AIC04], due to inner regularity in combination
with the very short range of interaction (nearest neighbours on a scale of order [Ty]).

Proposition 7.7 (Additivity on disjoint sets). Assume (ub). For any ¢ € H'(Q)
the function F(p,-) is additive on disjoint sets, i.e.,

F(p, AU B) = F(, A) + F(s, B) (7.10)
for all A, B € O(Q) such that AN B = 0.
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Proof. In view of the subadditivity result from Proposition 7.6, it remains to show
superadditivity on disjoint sets. Fix A, B € O(Q) with AN B = (. By inner
regularity (Proposition 6.8) we may assume that d(A, B) > 0. Consequently, for N
sufficiently large we have

FN(SvaUB) = FN(SOaA) +1~?N(907 B) Vgp € Hl(Q)

Fix ¢ € H'(Q) and let (pn)n be a recovery sequence for F(p, AU B). Using the
previous identity we obtain

F(p, A) + F(p, B) < liminf FN(QON, A)+ liminff‘N(goN, B)
N—oo N—o0

S hj{fn inf (FN(QON7 A) + FN((,ON, B))
—00
= liminf Fy(pn, AU B)
N—o0
=F(p,AUB),
which is the desired superadditivity inequality. 0
We are now in a position to collect the pieces for the proof of Theorem 7.1.

Proof of Theorem 7.1. In view of Theorem 6.1, we know that F = 400 outside of
H'(Q). To obtain the desired result on H'(Q) we check that F(-, A) satisfies the
conditions of Theorem 7.3.

The locality (i) has been shown in Proposition 7.5.

To prove (ii), we apply the De Giorgi-Letta criterion, cf. [DeL77], [BrD98|. For
any ¢ € H'Y(Q), it follows from Propositions 6.8, 7.6, and 7.7 that F(¢p,-) is the
restriction of a Borel measure to O(12).

The Sobolev upper bound (iii) has been proved in Proposition 6.6, whereas the
corresponding lower bound follows from Proposition 6.5.

Finally, to prove (iv) we note that lower semicontinuity with respect to strong
L?(Q)-convergence follows from the fact any I-limit is lower semicontinuous; see
[Bra02, Proposition 1.28]. Since H'(f2) is compactly embedded in L*(2), the result
follows. O

7.3. The characterisation of the I'-limit. To prove Theorem 3.9 it remains to
characterise the I'-limit F obtained in Theorem 7.1. It thus remains to compute the
function F' appearing in Theorem 7.1. From (7.2) it follows that for z € Q, v € R
and ¢ € RY,

Flo,u,€) = limsup YL HEC— ) Q=)

d
e—0t €

, (7.11)
where Q).(z) denotes the open cube of side-length € centred at = and
M(p, A) := igf {F(w,A) e HY(Q) st v —p € Hé(A)}

for any Lipschitz function ¢ : @ — R and any open set A C ) with Lipschitz
boundary. As we will compute M by discrete approximation, we consider its discrete
counterpart M defined by

Mr(f,A) = iI;f{}"T(g,A) cgeRT st. f=gon T|a}

for f: T — R, where T4 for A C Q is defined in (5.3).
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Remark 7.8 (Strong continuity of F(-, A) in H*(Q2)). The quadratic nature of the
discrete problems allows us to infer more information about the limit density. In
fact, it follows that F'(x,u, ) = (a(x), ) for some bounded matrix-valued function
a; see [A1IC04, Remark 3.2]. Consequently, for every A € O(Q2), the I'-limit F(-, A)
is continuous for the strong topology of H*(€2). This fact will be used in the proof
of Lemma 7.9 below.

The following result is crucial in the proof of Theorem 7.2.

Lemma 7.9. Assume (ub), and suppose that Fy(-, B) 5 F(-,B) in L*(Q?) as N —
oo for any B € O(Q). Then, for any A € O(Q) with Lipschitz boundary and any
Lipschitz function ¢ : Q0 — R, we have

Proof. First we embed the discrete functionals in the continuous setting. For any
Lipschitz function ¢ : Q — R and any open set A C () we set

PCN(QD,A) = {w e PCy : ¢<SL’K) = QD(.TK> VK € TN‘AC}. (713)
We consider the embedded discrete energies F% : L*(Q) — [0, +-00] defined by

FN(PNwaA) lf@DEPCN(@aA)a
400 otherwise,

F{ (1, A) = {

and their continuous counterpart F? : L?(Q) — [0, +o0] defined by

F(,A) if ¢ — ¢ € Hi(A),
+00 otherwise.

F?(y, A) = {

We claim that
F}f](-, A) L F?(-,A), VA C Q with Lipschitz boundary, ¢ € Lip(R%),

which implies, together with Proposition 6.5 and by a basic result from the theory
of I'-convergence [Bra02, Theorem 1.21], the desired convergence of the minima in
(7.12). To prove the claim, we argue as in [A1C04, Theorem 3.10].

To prove the liminf inequality, we consider a sequence ¢y — v in L*(Q) satisfying
sup F}@WN, A) < 4oo. In particular, this implies that ¥y € PCy(¢p, A) and
F% (1n, A) = Fy(1hn, A). Since Fy (-, A) LN F(-, A), it remains to prove that ¢»—¢ €
H}(A). In view of the boundary condition and the fact that ¢ € Lip(R?), we have

Fn(tn, Q) < Fy(n, A) + Fu(p, Q) S Fy(vn, A) + k Lip(p)°.

It follows from this bound and Proposition 6.5 that 1y — % strongly in L?(Q) and
v € H'(Q2). Moreover, by construction we have ¢y — ¢ in L*(2\ A). Since A has
Lipschitz boundary, we conclude that ¢ — ¢ € H}(A).

Let us now prove the limsup inequality. Pick ¢ € L?(Q) such that F¢(¢), A) <
+00. In particular, ¢ — ¢ € H}(A). Without loss of generality, we may assume
that supp(¢¥ — ¢) € A, as the general case follows from this by a density argument
using the continuity of F in the strong H!(Q)-topology; see Remark 7.8. Consider
a recovery sequence ¥y — 1 in L2(Q) such that Fy(¢n, A) — F(1h, A) = F? (1), A)
as N — oco. Now we argue as in the proof of Proposition 6.8. For any ¢ > 0 there
exists a cutoff function (5 with the following properties:

(i) supp(¥ — ») € supp (s € A4;
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(i) the functions ¢ = Qy o Py (Gtow + (1 — (5)p) satisty

lim sup F% (43, A) = li]%ljllp Fn(¥h, A)

N—oo

< limsup Fy (¢, A) + 6 = F?(1h, A) + 6.

N—oo

Passing to the limit 6 — 0 using a diagonal subsequence @ZJ}S\;N) — 1) in L*(Q), the
result follows. O

Proof of Theorem 7.2. We split the proof into two parts.

Step 1. We first suppose that p is the normalised Lebesgue measure and my (K) =

mv(K) = |‘Q|| and we fix e > 0. For fixed b € R, z € Q, and £ € R? we will compute

./\/lN(fN,Qe(z)), where fy(K) := gogvz(xK) and <p§z() =u+&(-—2)
As a shorthand we write Q). := Q.(z). Recall that
Mn(f,Qc) = irglf {Fn(9.Q:) : g € R™ and g(K) = f(K) for K € Ty

Q-

In other words, we minimise the discrete Dirichlet energy localised on ). with
Dirichlet boundary conditions given by the discretised affine function f. As follows
by computing the first variation of the action, the unique minimiser is given by the
solution h : Ty — R of the corresponding discrete Laplace equation

{ENh(K) —0  for K € Ty \ Twlge,

WEK) = fn(K) for K € Talo (7:14)

We claim that the function fy solves (7.14). Indeed, the boundary conditions hold

trivially. Moreover, writing 7 := \ri iﬂ we obtam for any K € Ty \ Tnlqes
r
ax(K) 2w (K) = 3 B8 (1) = () = = 3 a6 )
L~K L~K
= /(g,yext> A" =0
oK

where 1, denotes the outward normal unit normal and in the last step we used
Stokes’ theorem. This computation shows the optimality of f and hence

MN(fN?QE) :‘FN(fN7Q€)

For the asymptotic computation of Fy(fx,Q:) we use the average isotropy prop-
erty of any regular mesh (see [GKM20, Lemma 5.4]) to obtain

| Fn(fn, Q) —?l¢)?] = ‘(i Z dKL|FKL‘<§aTKL>2> — |€P]Q|

7K7,L€7~N
K,LNQ:#£0

< |B(8Q£,5[TN])‘ —0as N — oo,

where B(C,r) :={z € Q : d(z,C) < r}. Note that we get |B(0Q., 5[Tx])| instead
of |B(0Q.,4[Ty])| as in [GKM20, Lemma 5.4] because we take into account all the
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cells whose closure intersects the cube (). and not only the ones contained in it.
Together with Lemma 7.9, we obtain, for all £ € R? and € > 0,

M(.. Q) = lim My (f,Q:) = lim Fn(f,Q:) =<, (7.15)
hence
M(¢; ., Qe
F(.T,U,, 6) = hmsupM - |§’27
e—0t €

which concludes the proof in the special case o, p =1, my = 7.

Step 2. Let us now consider the general case where my and pu satisfy (Ib), (ub),
and (pc). We write Fn, My for the analogues of Fy, My in the special case where
t is the normalised Lebesgue measure and my = my, which we considered in Step
1.

Fix beR, z € Q, and £ € R?, and let Q., 905,27 and f be as above. Furthermore,
let vy be the density of Qymy with respect to the Lebesgue measure. For all
g : Tn — R we have by construction,

(inf ow) Pl Q:) < Fa9. Q) < (supow) F(0,Q2)
2e 2e
hence, in particular,

(inf o) M, Qe) < Mu(1,Qc) < (w00 ) M (/. Q2)

2e 2e
As a consequence of the first part of the proof and (7.15), taking the limit as N — oo
and applying (7.12), we deduce
(lim sup inf pN> €2 < M(gogz, Q) < (lim inf sup pN> €)%

N—00 Q2e ’ N—oo Q2c
Taking the limsup as ¢ — 0, we deduce from (7.11) and the condition (pc),
M(()Og,z? Q&)

F(z,u,&) = limsup o =

e—0

€Pv(z)  for ae. z € Q,

which concludes the proof. 0]
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