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Abstract. In Bayesian statistics, a continuity property of the posterior distribution with respect to the observable variable is crucial
as it expresses well-posedness, i.e., stability with respect to errors in the measurement of data. Essentially, this requires analyzing the
continuity of a probability kernel or, equivalently, of a conditional probability distribution with respect to the conditioning variable.

Here, we tackle this problem from a theoretical point of view. Let (X, dx) be a metric space, and let 2(RY) denote the Borel
o -algebra on R, Let w(-]): %(Rd) x X — [0, 1] be a dominated probability kernel, i.e. of the form 7 (df|x) = g(x, 8)7(dd) for
some suitable function g : X x RY - [0, +00). We provide general conditions ensuring the Lipschitz continuity of the mapping
Xoxt>7m(|x) e P(Rd) when the space of probability measures P(Rd) on (Rd, B (Rd)) is endowed with a metric arising within
the optimal transport framework, such as a Wasserstein metric. In particular, we prove explicit upper bounds for the Lipschitz constant
in terms of Fisher-information functionals and weighted Poincaré constants, obtained by exploiting the dynamic formulation of the
optimal transport.

Finally, we give some illustrations on noteworthy classes of probability kernels, and we apply the main results to improve on some
open questions in Bayesian statistics, dealing with the approximation of posterior distributions by mixtures and posterior consistency.

Résumé. En statistique bayésienne, une propriété de continuité de la distribution a posteriori par rapport a la variable observée est
cruciale puisque’elle exprime le caractere bien posé du probleme, c’est-a-dire la stabilité par rapport aux erreurs de mesure dans
les données. Cela nécessite essentiellement d’analyser la continuité d’un noyau de probabilité ou, de maniere équivalente, d’une
distribution de probabilité conditionnelle par rapport a la variable de conditionnement.

Ici, nous abordons ce probleme d’un point de vue théorique. Soit (X, dx) un espace métrique, et soit Z(R7) 1a tribu borélienne
sur R9. Soit (-] %’(Rd) x X' — [0, 1] un noyau de probabilit¢ dominé, c’est-a-dire de la forme 7 (df|x) = g(x, 6)m(d9) pour une
fonction appropriée g : X — [0, +-00). Nous fournissons des conditions générales assurant la continuité lipschitzienne de I’application
xeX P(Rd) lorsque que 1’espace des mesures de probabilités P(Rd) sur (Rd R ,@(Rd)) est muni d’une métrique issue d’un
cadre de transport optimal, telle qu’une métrique de Wasserstein. En particulier, nous prouvons des bornes supérieures explicites pour
la constante de Lipschitz en termes de fonctionnelles d’information de Fisher et de constantes de Poincaré pondérées, obtenues en
exploitant la formulation dynamique du transport optimal.

Enfin, nous donnons quelques illustrations sur des classes remarquables de noyaux de probabilité, et nous appliquons nos résul-
tats principaux pour améliorer certaines questions ouvertes en statistique bayésienne, traitant de 1’approximation de distributions a
posteriori par des mélanges et la consistance a posteriori.
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1. Introduction
1.1. Formulation of the problem and main contributions
Several problems in probability and statistics involve mappings of the form x +— 7 (-|x), where 7 (-|-) : BRY x X —>

[0, 1] is a probability kernel. In general, X is a metric space endowed with distance dx and Borel o-algebra 2, while
A(R?) stands for the usual Borel o-algebra on R¢. Being any probability kernel 77 (-|-) conceivable as a mapping from X
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into the space P(RY) of all probability measures (p.m.’s) on (R, B(RY)), our main goal is to provide general conditions
for getting a global form of Lipschitz continuity, namely

(L.D) dpdy(TCIx1), w(|x2)) < Ldx(x1,x2) Vxi,x€X,

where dp ga) is a suitable distance on P(R?) and L > 0. Of course, the problem is strongly influenced by the choice of
the distance dP(Rd) which, at least at the level of abstract theory, can be done in several ways. See, e.g., the review [50].
Here, we will focus only on the p-Wasserstein distance W,,, p > 1, and the rotal variational distance dtv because of
their mathematical tractability, their clever conception as minimal transport distances, and their relationships with other
probability metrics. For the sake of clarity, we recall that

drv(w,v) = sup |,u(A) — v(A)| Yu,v e P(Rd),
AcBRY)

1/p

W, (i, v):= inf 01 — 62”1 (d6do Vi, v e P,(RY),

(1, V) ne}(ﬂyy)(/ﬂéml 1 — 621P1(do, 2)) . v € Py(RY)

where P, (R?) := {¢ € P(RY) : [541017¢(d0) < 400} and F (., v) denotes the class of all p.m.’s on (R*?, Z(R?*?)) with

first marginal u and second marginal v. See, e.g., [5,82,83] for further information about the p-Wasserstein distance.
Our main results are concerned with dominated kernels of the form

(1.2) 7 (B|x) :=f g(x,0)m(d9) VB e B(RY),VxeX,
B

with some measurable, non-negative function g and some measure 7 on (R¢, Z(R%)). In this setting, we provide novel
contributions in different directions. First, we formulate a general theory aimed at solving (1.1), with emphasis on es-
timates for the Lipschitz constant L. See Theorem 2.2 and its extensions in Section 4. Second, we illustrate the new
methods on some well-known classes of probability kernels, such as exponential families (see Section 2.2) and certain
truncation families (see Section 4.3). Third, we show the usefulness of estimate (1.1) for the solution of other allied ques-
tions, mainly of statistical nature (see Section 3). We emphasize the following strength points of our theory: the generality
of the kernels under consideration, which are not constrained to belong to specific classes; the estimates for the constant L
given in terms of some well-known functionals involving g and 7r; the focus on the 2-Wasserstein distance, for which we
will take advantage of the dynamic formulation, recalled in Section 4.1; the inclusion of the non-standard case of kernels
with a support that varies with x (see Section 4.2).

1.2. Basic motivations from probability and Bayesian statistics

A basic motivation for the analysis of a property like (1.1) comes from the theory of (regular) conditional distributions
and its applications. In fact, probability kernels arise naturally in connection with the disintegration problem, within the
abstract measure-theoretic formulation due to Kolmogorov. See, e.g., Theorems 6.3 and 6.4 in [57], and Chapters 1-
5 of [73] for an overview. For clarity, we recall the notion of disintegration, with the same notation of Section 1.1:
given a random vector (X, Z) on a probability space (2, <7, P) with values in X x R?, we say that a probability kernel
7(-]) : B(RY) x X — [0, 1] solves the disintegration problem if E[7(B|X)14(X)] = P[X € A, Z € B] holds for any
B € Z(RY) and any A € 2", where 1, denotes the indicator function. The well-known issue of non-uniqueness of
solutions to the disintegration problem (in the sense that if 1 (:|-) is a solution, then 5 (-|-) is also a solution as soon
as P[m1(-|X) # m2(-|X)] = 0) introduces a remarkable gap between theory and practice, since it entails that conditional
probabilities of the form P[-|X = x] are in general meaningless for a single x € X such that P[X = x] = 0. See the
discussion about the so-called Borel paradox in [73]. However, the necessity of pointwise evaluations usually emerges
in Bayesian inference (see [25] and the reference therein), statistical mechanics (see e.g. [60]) and theory of stochastic
processes (see e.g. [59]), where x stands for some really observed datum and the observer would like to evaluate a
conditional probability exactly at x. This foundational mismatch could be overcome by introducing suitable additional
conditions that grant uniqueness in the disintegration problem: in fact, we recall that, if (the distribution of) X has full
support in X, then there exists at most one probability kernel 7 (-|-) satisfying both the disintegration and the property
that X 5 x > 7(-|x) € P(R?) is continuous with respect to the topology of weak convergence on P(RY). The existence
of such a continuous representative, under additional conditions on the joint distribution of (X, Z), was first analyzed in
[85]. See also Chapter 9 of [80]. In this respect, a stronger form of continuity like (1.1) expresses a quantitative stability
of conditional distributions with respect to small deviations of the observed point, in analogy with the classical notion
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of well-posedness introduced by Hadamard. However, a general formalization seems still lacking, and deserves deeper
investigations.

A specific situation of interest arises in Bayesian statistics in the case that the joint distribution of (X, Z) turns out
to be absolutely continuous with respect to a product measure, say A ® 7, on (X x R?, 2" @ Z(R?)), with density
f:XxR? - [0, 400). When a (jointly) continuous density f is assigned as starting point of the analysis, the conditional
distribution of Z given X = x emerges more naturally from the well-known Bayes formula, rather than a disintegration.
Precisely, P[Z € -|X = x] is given by a kernel of the form (1.2) with

(1.3) g0y = —TEO
Jra fx, D7)

for any x € X such that fRd f(x, ) (dr) > 0. In this framework, very basic results aimed at proving a local form of (1.1)
are contained in our recent paper [35], which is confined to the choice of the total variation distance. In the present paper,
we will improve on the results of [35] by relaxing the regularity assumptions, by providing global Lipschitz continuity,
and most importantly by considering the Wasserstein distance. Concerning other quantitative estimates like (1.1), the
literature is relatively scant. A fairly general approach can be found in the work [77] by A.M. Stuart, who minted the
expression Bayesian well-posedness for a local version of (1.1). See Section 4.2 of [77]. See also the discussion about
well-posedness in [61].

Another strong motivation from Bayesian inference is the following. Let us consider again the evaluation of the condi-
tional probability P[Z € -| X = x]. Besides disposing of a specific datum x € X, we assume the presence of some noise in
the process of observation. This leads us to interpret x as a realization of ¢ (X) rather than of X itself, where ¢, : X — X
is some random perturbation of the identity map, stochastically independent of (X, Z). If we dispose of some apriori
bound (pointwise or in the mean) on the discrepancy between ¢, and the identity map, we could exploit a property like
(1.1) to get a bound on the discrepancy between the conditional distributions P[Z € -|X = x] and P[Z € -|p.(X) = x].
That is, (1.1) highlights the impact of the perturbation of the data in inference. This remark is of some relevance in the
recent studies on differential privacy. See, e.g., [14,58].

1.3. Further motivations and applications

We present a short list of problems that further motivate our analysis and represent the main applications of our theory.
We shall provide new explicit solutions to such problems in Section 3, by stressing the key role of (1.1). We also mention
some related works in the literature, that often make use a property like of (1.1) only as a technical tool.

(a) Bayesian well-posedness. In the same spirit of [77], by Bayesian well-posedness we mean the validity of a local
version of (1.1) along with (1.2)-(1.3). This notion have been investigated in the context of Bayesian inverse problems
in [29,30,56,61,77,78,81]. Due to their specific focus, these papers only deal with kernels arising from linear regression
problems, which are in exponential form. In Sections 2.2 and 3.1 we also analyze Bayesian well-posedness with expo-
nential kernels and, by applying our main results from Section 2, we provide new estimates for the Lipschitz constant. We
also consider the customary situation of an inference process with multiple exchangeable observations. Other new results
on Bayesian well-posedness will be given in Section 4.3 where we analyze Pareto-like statistical models.

(b) Approximation of posterior distributions by mixtures. This problem arises in Bayesian inference when the posterior
is not expressible in closed form. To carry out the inferential procedures, a possible strategy is to approximate the prior
by a mixture of conjugate prior (conjugation being referred to the statistical model), leading to an approximated posterior
which is again in the form of a mixture. Here, property (1.1) yields a bound for the error in approximating the posterior,
besides a more precise characterization of the posterior weights. See Section 3.2. See also [84] for developments in
parametric settings, [74] for the nonparametric approach, and [76] for density estimation. In particular, Proposition 2 of
[74] is an evident application of (1.1).

(c) Bayesian consistency. The foundational topic of frequency validation of Bayesian procedures (see [31] and [47,
Chapter 6]) can be rewritten as an approximation problem between posterior distributions. See Section 3.3 along with our
recent contributions [22,33,34], where (1.1) is at the core of the main argument.

Finally, we foresee a number of other interesting applications that, for reason of space, are not developed in this paper.
Thus, we just mention the field of: Bayesian robustness (see [67]); Bayesian deconvolution and empirical Bayes methods
(see [37]); theory of computability (see [1]). Hopefully, a general theory of Bayesian well-posedness could bring novel
contributions also to these fields.
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2. Main results
2.1. Lipschitz estimates in terms of dry, W) and W,
The results of this subsection are concerned with kernels of the form (1.2) which fulfill the following

Assumptions 2.1. Let 7 be a p.m. on (R?, Z(R?)) such that supp(r) = ® for some (nonempty) connected open set
O©CR? and (00) = 0. Let X be a convex open subset of R™, endowed with the reference o -algebra 2~ of all Lebesgue-
measurable subsets of X. Finally, let the function g be an element of Lzm o X x ®) with f(_) g(x,0)m(d9) =1 for all
x € X, where L™ denotes the m-dimensional Lebesgue measure.

In the main theorem, we will also assume that g € L711 (®; WI]O’C1 (X)), meaning that the distributional gradient of the
mapping x — g(x, ) (denoted by V, ) belongs to LlloC (X) for r-a.e. 9 € ® and that V, g € Llﬁm@m (X x @) for any open
set X compactly contained in X. In such a case, if g(x, ) > 0 for 7-a.e. 6 € ©, we define the Fisher functional of g

relative to 7 as

IVeg(x,0)

1
2
do .
o s ))

2.1) VAT{EDIES (

Another key assumption of the theory will be the validity of the so-called weighted Poincaré-Wirtinger inequalities.
We say that a Radon measure p on (0, .7) satisfies a weighted Poincaré-Wirtinger inequality of order ¢ € [1, +00) if a
constant C, exists such that

1 1
2.2) inf( / |w(9>—a|”u(de))" scq< / |V¢<e)|‘1u<d9>)"
aeR\ Jp ®

holds for every ¥ € C}(®). Here, ¥ € C!(©) means that 1 is the restriction to ® of a C! compactly supported function
on R?. We denote by C,[1] the best constant in such inequality and we put C[u] := C2[1]. Further details are contained
in Section A.3.

We also consider (unweighted) Sobolev—Poincaré inequalities. Let either 1 < p <d or 1 = p = d. We say that ®
satisfies a Sobolev—Poincaré inequality of order p if a constant S, exists such that

23) inf 1€ = all o) < Spll V¢ liLre) forany & € CL(®).
where p* = ddTpp if 1 <p<dand p* =+o0if p=d=1. We denote by S,(0) the corresponding best constant.

Theorem 2.2. For a given kernel 7t (-|-) in the form (1.2), let Assumptions 2.1 be in force. Let also g € L711(®§ WIL’CI (X)).
When W, is involved, assume further that f® |01P 7 (dO]x) < 400 for L™-a.e. x € X. The following statements hold.
(1) Suppose that
K :=ess sup”ng(x, -)||L1 © < +o00.
xeX T

Then, there exists a dtv-Lipschitz version of 7w (-|-), satisfying (1.1) with L = K /2.

(i) For1 < p <+oocandq = %, suppose that

K :=7(©)"9C,[x]esssup | Vg (x, )| 1 g, < +00-
xeX

Then, there exists a YW, -Lipschitz version of w(-|-), satisfying (1.1) with L = K.
(iii) If g >0 (L™ Q® m)-a.e. and

K :=esssupC[g(x, )| Tx[g(x, )] < +00,
xeX

then there exists a Wh-Lipschitz version of 7 (-|-), satisfying (1.1) with L = K.
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(iv) Ifg >0 (L" @m)-ae.,m =L 1O and

1/2
K :=§5,(0)esssup| —— Vegx, )|l = <400,
? xex 18(x,) L?Lp(@)” * |Lr’l(@)

then there exists a Wh-Lipschitz version of 7 (-|-), satisfying (1.1) with L = K.

We notice that the assumption g > 0 (L™ ® m)-a.e., made in points (iii)—(iv), entails that support of the p.m. 7 (-|x)
coincides with @ for £-a.e. x in X. We will refer to this fact in the sequel by saying we are in the case of fixed domains.
In Section 4.2 we will provide other new results that generalize points (iii)—(iv) to the situation of moving domains,
meaning that the support of 7 (-|x) is allowed to vary smoothly with x. Concerning the first two points of Theorem 2.2,
we remark that the assumptions of point (ii) imply the ones of point (i), which is formally the limit case p = 1 of point
(ii). On the other hand, if ® is bounded, the elementary inequality WV < 2diam(®)dry allows to deduce an estimate for
the W distance under the assumptions of point (i). Moreover, we notice that point (iv) holds whenever ® is a domain for
which the Sobolev—Poincaré inequality (2.3) is satisfied. Therefore, point (iv) applies for instance if © is the whole of R¥
(and Sp, (R?) is explicit, see [7,79]) or if ® is a W!-? extension domain with L£4(®) < 400 (see, e.g., [62, Chapter 12]).
More generally, it applies if ® is a John domain (see [21,26,55]), including the half space and domains with compact
Lipschitz boundary. If d = 1, (2.3) holds on any interval ® C R with §;(®) = 1.

We conclude with a brief discussion about the best constant in the weighted Poincaré-Wirtinger inequality (2.2). The
most classical Poincaré inequalities hold by taking u to be the d-dimensional Lebesgue measure on a bounded domain ®
with Lipschitz boundary and ¢ = 2: the reciprocal square of C[£? L ®] is the first nontrivial eigenvalue of the Neumann
Laplacian on ©. If y is the d-dimensional Lebesgue measure on a bounded convex set ® C R?, the classical result by
Payne and Weinberger [70] shows that C [ﬁd L ®] is proportional to the diameter of ®, see also [2,12,38] for g # 2.
Explicit estimates for star-shaped domains are found in [42]. According to the Bakry—Emery condition in the Euclidean
setting (see [10]), if i is a p.m. on a convex set ® C R4 and V € C2(®) exists such that

(2.4) n(de) =e"V® qgg, (Hess[V1&,&)>a >0 in®© forany £ e RY,

then (2.2) holds with C[u] < 1/4/a. See for instance [66] or [6, Chapitre 5], see also [24,65]. On the other hand, it
is shown in [44] that for any log-concave measure 4 on a bounded convex domain ® of R? (i.e., for any convex V),
the constant C[u] can be bounded explicitly by diam(®)/m. Therefore, the Poincaré best constant can be improved
by the presence of a log-concave weight with o > 0 (the unweighted case corresponding here to V = 0). Let us also
mention the result by Bobkov [16] which allows to estimate the Poincaré constant of a log-concave measure 4 on R in
terms of the variance, i.e., C[u] < IZﬁ(fRd |6 — ﬁlzu(de))l/2 with & := fRd 01 (df). The fundamental Bakry—Emery
citerion admits other generalizations. For instance, (2.2) holds on R4 if the condition %IVV(Q)I2 —AV(@)>c>0is
satisfied for any large enough |6], see for instance [8,9]. Different results are also available for measures of the form
w=-e""v, where v itself satisfies (2.2), the most simple instance being the Holley—Stroock [54] perturbation principle
Cz[u] <exp{sup V —inf V}Cz[v]. See e.g. [6, Théoreme 3.4.1] or [66]. Further statements in this direction are contained
in [23, Proposition 4.1], where it is assumed that p satisfies the stronger log-Sobolev inequality.

2.2. A remarkable example: Exponential models

A useful rephrasing of the main results from Theorem 2.2 can be obtained, in Bayesian statistical inference, by considering
a statistical model in the following form:
fixlo) O

p(x)  [oe®®Tn(dr)

(2.5) fx1) =e®“Dnx),  gx,6)=

for some measurable functions # : X — (0, +00) and @ : X x ® — R. Here, m denotes the prior probability measure
and p(x) =h(x) f® e®®N 7 (dg) > 0 for any x € X. The function g in (2.5) is therefore obtained by applying the Bayes
formula. Under the formulation (2.5), the Fisher functional 7, [g] defined in (2.1) can be formally rewritten as

1
26) Tu[2(z, -)]=( / |W(z,9)|2g<z,e>n(de))2, where W (x, 0) := V, ®(x,6) — / Vi@ (x, 1)g(x, 1) (dr).
o) e

It is worth noticing that the mapping 6 — W(x, 0) satisfies the null-mean property, i.e. f® WY(x,0)g(x,0)m(dd) =0
for any x € X, which allows a further application of the Poincaré inequality (2.2). Therefore, Theorem 2.2—(iii) can be
revisited as follows.
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Corollary 2.3. Let © € CL(X x ©) be such that 0 — V,®(x,0) is Lipschitz, for any x € X. Given a positive and
measurable function h : X — R, let f, g,V be defined by (2.5) and (2.6). Iff® 1612g (x, 0)7(d0) < 400 holds for every
x € X and

(2.7) K= esssup(C[g(x,~)7r)])2</ |V9\I’(x,8)|2g(x,9)n(d9)>2 < +00,
(C]

xeX

then the probability kernel (-|-), defined by (1.2) and (2.5), satisfies (1.1) with d’p(Rd) =Wrand L =K.

Proof. The regularity of ® ensures that V, f® e 7o) = f® >0V ®(x,0)m(dh), and thanks to this property a
computation immediately shows that (2.6) holds for every x € X. As already mentioned, f(_) W(x,0)g(x,0)mr(dd) =0 for
any x € X, thus an application of the Poincaré inequality (2.2) yields

1
2
Clg(x, )] Tx[g(x, )] < (C[g(x, -)n)])2</ VoW (x,0)[ g(x, 9)n(d9)>
®
for every x € X. The conclusion follows from Theorem 2.2—(iii). ([l

This corollary allows us to easily deal with statistical models f (-|-) belonging to the well-known exponential family.
See, e.g., [11,20] for a comprehensive treatment of the exponential family from the point of view of classical statistics, and
[32] for a Bayesian approach. For the canonical exponential family, we consider two measurable functions 7 : X — R?
and / : X — (0, 400). Upon putting ® = {6 € RY . erT(x)'eh(x) dx < 400}, the function @ assumes the form

(2.8) D(x,0)=T(x)-0—M(®), with M(®):= log/ el @O (x)dx.
X

In addition, we recall the standard regularity conditions for the canonical exponential family: ® is a nonempty open subset
of R and the interior of the convex hull of the support of & o T~! is assumed to be nonempty. Under such conditions
® proves to be convex, while M : ® — R turns out to be strictly convex, analytic and steep (cf. Definition 3.2 of [20]).
These considerations allows further estimates on the Poincaré constant in (2.7), according to the discussion of Section 2.1.
Finally, if the function T belongs to C ; X R4 ), the integral term in (2.7) is formally re-written according to

1

2 2
</ |VoW (x,0)| g(x, e)n(de)) =|VT(x)|.
0]
In this setting, we can further refine Corollary 2.3, thanks to the Bakry—Emery criterion (2.4), by stating the following

Proposition 2.4. Consider a statistical model from the exponential family with a Lipschitz-continuous T, h : X —
(0, +00), ® and M as above. Let w(d0) = e~V @ do with W € C*(®). If Hess|M + W] > al on © in the sense of
quadratic forms for some a > 0, and f(_) 6] exp{T(x)-60 — M) — W(0)}do < +o0o for every x € X, then the posterior
distribution 7 (-|-), defined by (1.2) and (2.5), satisfies (1.1) with distance W, and K = Lip(T)/«.

Remark 2.5. Because of their frequent use in practical statistical context, the exponential family is often rewritten under
different re-parametrizations, both of the parameter and the data. Of course, property (1.1) depends crucially on the
specific parametrization, and can fail after a re-parametrization. For example, the re-parametrization of the parameter
in terms of the mean (see, for example, Chapter 3 of [20]) preserves the Lipschitz continuity if VM : © — R is itself
Lipschitz. Apropos of the re-parametrization of the data, very often the sufficient statistics 7 is itself viewed as the datum,
which leads to a simpler problem. See Section 3.1 below.

Remark 2.6. If ® = R? and o = 0 in Proposition 2.4, an alternative estimate of the W,-Lipschitz constant in (1.1) is

L < 124/3Lip(T)Var(eM+V), in view of an already recalled result by Bobkov [16]. Further variants can be obtained by
applying Proposition A.5 in the Appendix.

3. Applications
3.1. Statistical inference with n exchangeable observations

In concrete statistical applications, it is customary to consider the observed datum x as a vector (xp, ..., x,) containing
the outcomes of n experiments. Accordingly, the space X mentioned in Section 1.1 becomes a product space, say X/. In
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the Bayesian approach, the vector (x, ..., x;) is viewed as the realization of some random vector, say (X1, ..., X,), and
the core of the analysis hinges on the stochastic dependence between the components of this random vector. In particular,
when the experiments are performed under “ideally similar physical conditions” the order in which the outcomes are
collected becomes irrelevant. This intuitive, practical observation is captured by the notion of exchangeability, introduced
by B. de Finetti. See [3] for a comprehensive reference on exchangeability, and Section 2.12 of [48] for a statistical
perspective.

Here, we illustrate how to apply our theory of Lipschitz-continuous kernels within the field of statistical inference with
n exchangeable observations, lending our results a more statistical flavour and giving a deeper insight into the concept of
“Bayesian well-posedness”. First, we recall that a sequence {X;};>1 of X;-valued random variables, defined on (2, <7, P),
is exchangeable if the identity P[X| € Ay,..., X, € A,] =P[X1 € As,(1)> - -» Xn € Ag, ()] 1s fulfilled for any n € N,
permutation oy, : {1,...,n} — {1,...,n} and Ay,..., A, € 27, where 2] is a o-algebra on X;. Under fairly general
assumptions (e.g., when X is a Polish metric space and .27 coincides with its Borel o -algebra), de Finetti’s representation
theorem states that the law of the observations can be written as P[X| € Ay, ..., X, € A,] = fT[]—[?:1 v(A;|0)]r(dh),
where (T, .7) is a suitable measurable space (the parameter space), r is a prior p.m. on (T, ), and v: 2] x T — [0, 1]
is a kernel representing the statistical model for any single observation. If we suppose that the family {v(:|6)}geT of
p.m.’s is dominated by some o -finite measure A; on (Xi, 27), with relative density f(-|6), then, by resorting to the
Bayes formula (1.3), the posterior distribution of the random parameter given the observations can be written as

(T2 f(xil6)1m (d)

(3.1 T, (dOx1, ..., x,) =

! " Tl S @ilDlx o)
for any (x1,...,x,;) € X such that fT[H?zl f(xilt)]m(dr) > 0. Moreover, from a classical perspective, the product
]_[f’=1 f(xi]10), when viewed as a function of 6, represents the likelihood function L, (0; x1, ..., x,). Hence, with a view to

highlighting the role of our theory, we focus on the appealing situation in which there exists a classical sufficient statistics.
By the well-known Fisher-Neyman factorization criterion, we recall that a measurable mapping t,, : (X7, Z]") — (S, .¥)
is named a classical sufficient statistics whenever there exist a measurable space (S, .’) and two measurable functions
Z2:SxT— [0,+00) and & : X} — [0, +00) such that L,(0; x1, ..., xn) = gtu(x1, ..., Xn); O)h(x1, ..., x,) holds for
every (x1,...,x,) € X]. We also notice that, in the exchangeable case, any classical sufficient statistics t, turns out to
be a symmetric function of x1, ..., x,,. A remarkable example is obtain when X is endowed with some metric structure
and the mapping x — f(x]@) is continuous and positive for every 6 € T. In fact, (S, .’) can be chosen as the space of
all probability densities on (X;, 27, A1), endowed with the topology of weak (narrow) convergence and ensuing Borel
o-algebra .7, and t,(xy, ..., x,) as the empirical measure % Z?:l dy; . In this case, (3.1) can be rewritten by replacing
the product [T/_; f(x;10) with g(t,(x1, ..., x,): ) forany (xi,...,x,) € X] such that [ g(t,(x1, ..., x,); )7 (dr) > 0.
This identity is crucial to notice that, in the case of n exchangeable observations, it seems more natural to investigate the
Lipschitz-continuity of the posterior distribution with respect to the variable t,, rather than the original vector (xp, ..., x;).

Thus, a natural reformulation of (1.1) becomes

(32) d’P(’]I‘)(ﬂ:n(del.X], "'a-xn)a ﬂn(d9|y1, ceey }’n)) S KdS(tn(xlv e 7-xn)7 tn(ylv ,Yn))

with some suitable distance dg on S. This reformulation is in harmony with the original assumption of exchangeability,
since the RHS of (3.2) is invariant after a permutation of the data (x1, ..., x,) or (y1, ..., y»), unlike the (product) distance
between (x1,...,x,) and (y1, ..., y»), which is not preserved by permutation. As already noted in [27, Section 2.3] and
[28], these considerations provide a new geometrical perspective on the basic formulation of Bayesian inference.

To illustrate the last consideration, we restrict to the case in which the above density f(-|6) has the exponential form
as in (2.5) and (2.8). Thus, under the same standard regularity conditions for ® of Section 2.2, we can take T equal to ©.
In this framework, we have at our disposal the classical sufficient statistics t,(x1,...,x,) = % Z:'l:l T (x;) which is an
element of the interior A of the convex hull of the support of 4 o T~!. Indeed, we recall that VM : ® — A is a smooth
diffeomorphism and 0, := (VM) Y (4,(x1, ..., x,)) coincides with the maximum likelihood estimator (MLE). Thus, we
will study the Lipschitz-continuity of the posterior distribution of the random parameter with respect to t, which, due to
the recalled relation with the MLE, establishes an interesting link between Bayesian and classical statistics.

Proposition 3.1. Consider a statistical model from the exponential family (2.5), with T : X; — R?_ h : X| — (0, +00),

© and M as in Section 2.2. Let 7w(d8) = e~V @ d0 with W € C2(®). If Hess[M] > ol and Hess[W] > A,I on ® in the
sense of quadratic forms, for some o > 0 and Ay € R, and

/ 1012 exp{n[ta(x1, ..., xa) -0 — M(©)] — W(6)} d§ < +00
(S}
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foreveryn e Nand (x1, ..., x,) € X", then the posterior 1, (-|-) satisﬁes (3.2) for everyn > max{1l, —A,/a}, with T = o,
dp(Ty = Wh, ds equal to the Euclidean distance on RY, and K =
constant £, then

v +A . In addition, if VM is Lipschitz-continuous with

Wz(nn(dmxl, . "axn)aﬂn(d9|y1’ ceey )’n)) yen(x]a --"xn) - én()’ly 7yn)|

a+k*

holds for every n > max{1, —A,/a} and (x1,...,xn), (V1,...,Yn) € X’ll
Proof. We just notice that the function ® of Section 2.2 becomes ®(t,,,0) = n[t, — M (6)], and apply Proposition 2.4. []
3.2. Approximation of posterior distributions by mixtures

This subsection is referred to the setting of Section 1.1-1.2, with the further assumption that (X, dx) is totally bounded.
A joint p.m. y is given on (X x R, 2 ® A RY)), with first marginal x. The probability kernel 7 (-|-) : @(Rd) x X —>
[0, 1] is thought of as a distinguished solution of the disintegration problem, that is f 4 T(Blx)x(dx) = y(A x B) for any
A e 2 and B € B(R?). For simplicity, we assume that the support of x coincides with the whole of X. Now, we briefly
describe an approximation procedure due to Renyi [75]. See also [71,74] and references therein. Fix € > 0 arbitrarily. By
total boundedness, there is a finite partition of X, denoted by {Aj1, ..., A}, satisfying

(i) AiNA; =0, foreveryi,jell,..., k(e)} withi # j
(ii) U’;‘j A;j=X
(iii) x(Aj;) >O0forevery je{l,..., k(e)}
(iv) x(0A;)=0forevery je{l,...,k(e)}
(v) diam(A;) <e.

The number k(¢) is usually referred to as the e-covering number of (X, dx), and it is related to the dimension of X. We
consider the following approximation of 7 (-|-), given by

k(e)

AjxB
7e(Blx) := Zy( )

X
X(A)) Ta;(x)

forany B € # (R9) and x € X. Finally, we endow the space P(Rd) of all p.m.’s on (R4, B(RY)) with the Borel o-algebra
2 (R?) originated by the weak convergence of p.m.’s. We have the following

Proposition 3.2. Let € > 0 and {Ay, ..., A} be given as above. Let dp(Rd) be any distance which is convex and
PR @ P (RY) \ A([0, +00))-measurable. Let the kernel 7 (-|-) satisfy (1.1) with such distance dp(rdy. Then,

3.3) dp(Rd)(n(~|x), ne(-|x)) <Le, VxeX

Proof. Fix x € X. Then, x € Aj(,) for some j(x) € {L,...,k(e)} and 7 (-|x) = mfAj(X)n(U)X(dy). Since
m(-|x) = X(+‘<>) fA,-( ) 7 (-|x)x (dy), exploit the convexity of d’P(Rd) to obtain
Jx X

dp(ray (T C1x), T (-1x)) < dprdy (7T C1x), (1)) x (dy).

ol
X(Aj) Jajq

Combination of this last inequality with (1.1) leads immediately to (3.3). U

The above proposition can be used to tackle the following question, which occurs very frequently in Bayesian infer-
ence. See [74] and [63] for formalizations within the Bayesian nonparametric setting and the parametric setting obtained
by the classical exponential family, respectively. Let v(-|-) : 2~ x R? — [0, 1] be a probability kernel representing the
statistical model, not necessarily dominated. Given some prior 7 on (R?, Z(R%)), suppose that the posterior is not com-
putable in a closed form, so that very little can be said beyond its existence. This phenomenon usually happens in a semi-
parametric or nonparametric setting. In any case, 7 can be well approximated by mixtures of the form Zj-v:l Ajm;, where

Ty, ..., TN are prior measures on (R4, %(Rd)), usually belonging to some distinguished class, and A, ..., Ay € [0, 1]
with Z?]:l Aj = 1. Now, assume that the posterior 7;(:|-) : B(RY) x X — [0, 1], relative to the prior 7}, is actually
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computable in a closed form. Thus, it can be shown that the posterior m.(-|-) : @(Rd ) x X — [0, 1], relative to the prior
Z;L] Ajmj, is equal to

Aj Jga f(x]T)7;(dT)
SiLi ki Jga f (31T (dT)
Following [63,74], we observe that the above Proposition 3.2 can be used to compute the degree of approximation of the

true posterior 7 (+|-) by 7, (:|-), uniformly with respect to the observed value x. For instance, our Proposition 3.2 improves
on Proposition 2 of [74] by providing an explicit rate of convergence.

e (-lx) =Aj(0)m;(-|x)  with A;(x) :=

3.3. Bayesian consistency

In the problem of consistency, we start by considering a sequence of exchangeable observations, say {X;};>1, whose
probability distribution is given by the identity P[X| € Ay, ..., X, € A;] = f']l'[l_[?:l V(A;|60)]m(d), as explained in Sec-
tion 3.1. In this subsection, we confine ourselves to case of real-valued X;’s, so that Ay, ..., A, € Z(R), with reference
measure A; = £!. Moreover, we let ® be an open subset of R, and 7 a p.m. with support equal to ® with 7(3©) = 0.
Hence, the above space T coincides with ®. Lastly, we suppose that, for all € ®, v(:|#) is absolutely continuous with
respect to A1 with density f(-|-) > 0, and that the mapping x > f(x|6) is continuous. In this framework, the posterior
distribution is given by the Bayes formula (3.1), while the likelihood can be written as exp{n fR log f(y|0)e;, (dy)} where
x=(x1,...,xp) e R"and ¢; () := % Z?:l 8y, (+) denotes the empirical measure. In the theory of Bayesian consistency,
one fixes 6y € © and generates a sequence {&;};>1 of i.i.d. random variables from the p.m. v(:|6p) given by the density
f(:160). The objective is to prove that the posterior piles up near the true value 6, i.e. that 7, (Ujl&1, ..., &) — 0 as
n — oo for every neighborhood Uy € #A(0©) of 6y, where convergence is intended in probability. See [31] and [48, Chap-
ter 4] for foundational motivations. Now, with the help of the theory developed in this paper, we are able to provide a
posterior contraction rate at 6, i.e. a sequence {€, },en of positive numbers for which

(3.4) 1n({0 €©:10 — 00 > Myen JIE1, ..., &) —> 0, asn — oo,

holds for every diverging sequence {M,},>1 of positive numbers, where N denotes convergence in probability.
Cfr. Definition 8.1 in [47]. Now, we further assume that both v(:|8p) and v;(-) belong to P;(R), where vi(A) :=
Ja Jo f(x|6) dx(d6). Thus, we can put

(3.5) en = E[Wi (ma(0]&1, ..., £1): 80,) ]

and notice that this choice actually provides a posterior contraction rate at 6y, highlighting the relevant role played by the
Wasserstein distance in this theory. In fact, an application of the Markov inequality yields

1

nn({9€®:|9_90|ZMnEn}Elw--aén)f i

n€n

Wi (”n(dmgl’ s bn); 880)

and the conclusion displayed in (3.4) follows by taking expectation of both sides of the above inequality, after recalling
the suitable choice of €, made in (3.5), Now, for any distribution function F on R, we introduce the probability kernel

expln [, log f(F~"(u)|6) du}

exp{n [ log f(y10) dF(y)} _ .
foexpln fi) log f(F=1@u)|r) du}r (dr)

T 0L = i Talog f D dF ()@ ™

(do),

where, in the first line, integrals on R are intended in Riemann-Stieltjes sense, while, in the second line, F _1(u) =
inf{y € R|F(y) > u}. In this notation, we have m,(d0|x) = 7, (d0|F;’), where F; (y) := % ?:1 L[x;,400)(¥) denotes
the empirical distribution function. Thanks to the triangle inequality for the Wasserstein distance, we can provide the

following useful bound for the expression of €, given in (3.5), namely
en < Wi (; (d6] Fo): 8g,) + E[W (5 (40| Fo): 7 (d61 £57))].

where Fy(y) := f_yoo f(x]6p)dx and 1:“,;": (y) := % Y1 L +00) (). Apropos of the former term on the above RHS, we
notice that Wi (s, (d6| Fp); 84,) = f © 10 — 6o, (d6| Fp). Then, combining the definitions of Kullback-Leibler divergence
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K (0160) := [ log(520%0) f (y160) dy with that of (6] Fo), we can write

Ji 16 — ple K @100 1 (d6)
* . _JO
Wi (75 (d6] Fo): 8g,) = o oK@l 7 (do)

Here, we confine ourselves to dealing with regular models (Cfr. [43, Chapter 18]), meaning that the Fisher information
matrix I[6p] at 6y, given by

82
1160] = (— /Hé [8 - f(xw)L:eof(xww dx)l-j

is strictly positive definite. Thus, with the quadratic form notation as in (2.4), we have that K (616p) = % (I[601(0 —69), (6 —
6p)) + o(|0 — 90|2) as 0 — 6y, and that inf{K (6]6p)|0 € O, |0 — 6y| > €} > 0 for all sufficiently small ¢ > 0. Now, an
application of Theorem 41 in [19] shows that

27\* 1
e KO 7 (dg) ~ (—) —,
/@ n V1ol

while Theorem 43 of the same reference gives

/ 10 — 6ole="K €100 7 (dg) ~ (z )(‘””/2 I (d + 1) Joat1 (6012, 2) 2 dor (2)
® n 2 2 1601 '

where S?~! stands for the surface of the ball of radius equal to 1 and centered at the origin of R?. In conclusion, for
regular models, we get W (i, (d0| Fo); 8q,) ~ ﬁ as n — +o00. At this stage, if we were able to show that the mapping

F + m(d9|F) is Lipschitz-continuous, in the sense that

(3.6) Wi (5 (6] Fy); 71, (d6] F2)) < L(f, m)Wa(pr; p2)

with p; ((—o0, y]) = F;(y) fori = 1, 2, for some constant L( f, 7) > 0 independent of n, then we would conclude that
E[Wi (7} (d0| Fo); 7 (d01 FS)) ] < L(f, m)E[Wa (e v(-160)) ],

establishing in this way a very interesting connection. In fact, the term E[Wz(ei; v(+|60))] is well-known in the proba-

bilistic literature as speed of mean Glivenko—Cantelli convergence, or monopartite matching problem. See, for example,
[17,36,45]. In particular, for one-dimensional distributions, if v(-|6y) € P> (R) satisfies also

dx < 400

3.7) / (=00, x]16p)v((x, +00)|60)
R

f(x160)

we have E[Wz(ef,; v(-160))] ~ ﬁ as n — 400, which again represent the optimal rate. Cfr. [17, Theorem 5.1].

To prove (3.6), we bring the theory developed in Section 2 into the game. We start from a well-known identity by
Dall’ Aglio, according to which

1 1/2
Wi, ) = | FT' = Fy ) = ( /0 \Ff‘<u>—F;1<u>!2du) :

Thanks to this fact, we can apply point (ii) or (iii) of Theorem 2.2—or, more precisely, their infinite-dimensional refor-
mulations, stated as point (ii) or (iii) of Theorem 4.5 below, with V = L2(0, 1),

(3.8) X={H:(0,1) > R|H () = inf{y € R|u((—00, y]) > u} for some 1 € P>(R)}

and
expin fo] log f(Hu)|0) du} 3 NP H,0)
Joexpln fol log f(H (u)|t) du}m (dt)  fo e D7 (dr)’

gn(H,0) = HeX,
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where ®(H,0) .= fol log f(H(1)|6) du. Indeed, we notice that 7z,’ (d0|F) = gn(F_1 ,0)m(d9) for any distribution func-
tion F with F~' € L%(0, 1). We show an explicit solution based on Theorem 4.5—(iii). The evaluation of the Fisher
functional starts from the evaluation of the Gateaux derivative of the mapping H +— g, (H, 6), namely

Va®(H,0)e"H ([ e"®H D (dr)) — e"®HO ([ VD (H, 1)e"*H D5 (dr))

Vugn(H,0)=n (Jo e"®H D (dr))>

=ngy,(H,0) |:VH<I>(H, 0) — [ Vu®(H,t)g,(H, t)n(dt):|.
(C]

This computation yields

Felg(H. )] =n( [

Moreover, we notice that (Vg ®(H, 0), V)29 1) = fol
inequality, entails

2 1/2
gn(H, 9)n(d9)> .

Vu®(H,0) — / Vad(H, t)g,(-, t)m(dt)
®

L2(0,1)

0 f(Hw)|6)

W) W (1) du which, by resorting once again to the Poincaré

2 1/2
(/ HVHCD(H,@)—/ VP (H, 1)gn (-, )7 (dr) gn(H,G)ﬂ(d9)>
o) ) 12(0,1)
o f(H(IO) |2 )1/2
Clgn(H,0)m(dO Vyg———= w(H,0)m(do .
=Clan . omt )]</@ NTETSTON
We assume that the following scaling estimate holds
C(H; f,
(3.9) Clgn(H, ()] = LT

where C(H; f, ) is a constant independent of 7. Finally, we define

E(H; f,m):= (sup/
neNJ©

and L(f;7) :=supyer2(0.1) C(H: f,m)E(H; f, 7). We can now condense this line of reasoning in the following

2

O f(H()16)

\%
T rHO19)

1/2
gn(H, 9)7T(d9)>

L2(0,1)

Theorem 3.3. Suppose that:

(1) f(x|0) >0forall (x,0) e Rx © and x — f(x]0) € Cz(R)foralle ICR

(i) vi(-) € P2(R), where vi(A) := fA f® f(x|0) dxm (d9);
(iii) for fixed 6y € O, { £ (-10)}gce defines a C*-regular model at 0y, as stated, e.g., in [43, Chapter 18];
@1iv) v(-16p) € P2(R) satisfies (3.7);

) VHW € L*(0, 1) for any H € X, where X is defined by (3.8);

(vi) there exists C(H; f, ) such that Poincaré constant of the posterior satisfies the bound (3.9) for any n € N;
(vil) L(f;m) < +o0.

Then the posterior is consistent at 0y, with the optimal posterior rate 1//n.

The validity of the estimate (3.9), which is here an assumption, is natural under suitable conditions like the ones
in Proposition A.5 in the Appendix. The above assumptions (vi)—(vii) are therefore a rephrasing of the assumption in
Theorem 4.5—(iii), which is stated later in Section 4 (as a generalization of Theorem 2.2—(iii)) and can be invoked for
proving Theorem 3.3. For extensions and sharpening of this approach to Bayesian consistency and of Theorem 3.3,
including rigorous proofs, we refer to the recent contribution [34], where we also show novel applications.
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4. Some extensions and other new results
4.1. Wasserstein distance: The PDE approach

Here, we briefly describe the techniques we shall exploit when considering the 2-Wasserstein distance, in order to establish
(1.1) under Assumptions 2.1 for a probability kernel of the form (1.2) and such that 7 (-|x) has finite second moment for
any x € X. Indeed, it will be convenient to take advantage of the following dynamical formulation and to resort to the
ensuing PDE approach.

Letting CZ° (®) denote the space of restrictions to ® of Ccx (R?Y functions, the dynamic formulation of the 2-
Wasserstein distance is based on the continuity equation

d —
(4.1) a/ﬁw(emt(de)=f6<w(9),w1(9>>m(de) Vi € C2(0),

where [0, 1]3 ¢ — u; € P2(®) is a narrowly continuous curve and ® 3 6 — w,(6) € is a time-dependent velocity vector
field. The Benamou—Brenier formula [13] asserts that the Wasserstein distance between po and @1 can be computed as

1
2

1
Wi, 1) = inf /0 ( /@ |wt(0>|2m(d9>) d,

where the infimum is taken among all narrowly continuous curves from o to @1 in P2(®) and all Borel functions
[0,1] x ® 3 (¢,6) > w;(0) € RY such that w; € L (©; R?) fora.e. € (0, 1) and such that (4.1) holds.

By looking at the map x > 7(-|x) € P>(®) associated to a probability kernel in the form (1.2), let us fix two points
x1, x2 € X. We notice that a continuous curve [0, 1] 3 f = oy, x, (t) € X such that oy, x, (0) = X1, oty x, (1) = x2, naturally
induces a curve on P, (0®) defined by

[0, 113t > 7 (-|atx, x, (1)) € P2(O).

We use this curve for bounding the Wasserstein distance, as the computation of associated velocity vector fields w; '™

yields a direct estimate by means of the Benamou-Brenier formula. Indeed, if the vector field w;'"? € szr Cloter o0 (1) ©)
Xl ,X2

satisfies the continuity equation in coupling with the curve 7 (:|ory, x, (1)), for every fixed x1, x; € X, then the Benamou—
Brenier formula entails

! 1
Wi, () < /o (/(_)|W;.,XZ (. 6) 7 (A8l v, (r))) Car.

Therefore, if we can further prove that K > 0 exist such that

1 3
(4.2) f ( /, \wi‘“"%n9>12n(d9|axl,n<r>)) dr < Klxy — xal,
0 ®

then we obtain (1.1) with the W, distance and L = K. In this regard, if o,, x,(¢) is chosen to be a line segment, the
velocity vector field scales as o), 1.x, (D] = |x1 — x2|. Henceforth, we restrict indeed to the case of the line segment (which
is related to the choice of X as a convex set), that is, we let

4.3) Cxxn (1) =Sy 0, (1) ;= (1 —)x1 +1x2, x1,x0€X,2€[0,1].

In order to obtain an estimate like (4.2), taking account of the time-scaling induced by the choice (4.3), we analyze the
dual norm

(4.4) sup{au/_we)n(dmx):weC?@,/_\ww)Pn(dmx)s1},
® ®

where x € X, v is a unit vector in R” and 9, denotes the associated directional derivative. We note that (4.4) is the dual

expression of the Li (.‘x)(@) norm of the solution w¥ to

4.5) 3, /@ ¥ (0)m(dh)x) = / (W26), Vi (0))n(d0]x) Vi € C2(®).

®
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For x = sy, v, (¢) and v = Igziil’ we get indeed w;'"*? = |x, — x|w". Therefore, a crucial step towards the desired
estimate (4.2) will be an estimate for the norm (4.4). Indeed, if ||w|| L2,(©) < K for some constant K that is independent
of x and v, then (4.2) holds.

It is natural to look for a solution to (4.5) in the form of a gradient vector field w}, = Vu!, thus providing optimality
of the L% (-|x) horm (as we detail in Section 5.1). Therefore, by recalling the general form (1.2) of the probability kernel,
we formally interpret equation (4.5) as a family of degenerate elliptic problems (where we write g, () = g(x, -), hinting
at the fact that here x € X plays the role of parameter)

(4.6) —div(gVu?) =dyg7  in O,
gxVuy -n=0 on 00,

where n denotes the normal to the boundary.

Existence, regularity and estimation of weak solutions to degenerate elliptic equations (see [40,41]) are related to the
validity of a weighted Poincaré inequality such as (2.2), the weights being given here by the p.m.’s 7 (:|x) as x varies in
X. In view of the above discussion, the result in Theorem 2.2—(iii) has a clear PDE interpretation: g € L}T (®; Wli)’cl (X)) is
a regularity assumption that allows to take the 9, -derivative under the integral sign in (4.5), while the condition involving
both the Poincaré constant and the Fisher functional appears as an estimate of the solution to (4.6). A similar interpretation
holds for Theorem 2.2—(iv).

4.2. Estimates of W, on moving domains

Also in this subsection, we keep the mathematical setting of Assumptions 2.1 and we confine ourselves to treating kernels
of the form (1.2). We provide two other results, in which we get rid of the positivity restriction on g appearing in Theorem
2.2—(iii) and of the Sobolev assumption on g in the x variable. This task requires the introduction of some new notation,
along with the assumption that 7 admits a density ¢ with respect to the Lebesgue measure £¢. Thus, without loss of
generality, we fix 7 = £¢ L ® in (1.2), throughout this subsection. For £L™-a.e. x € X, we assume that ©, := {g(x, -) > 0}
is, up to a £¢-null set, an open connected subset of ® with locally Lipschitz boundary. Moreover, for any direction
v e §"~1, we consider the following Neumann boundary value problem

@) —diV(ngu;) =0,8x in ®,,

' gxVu, -ny =g, Vy-n, ond0Oy,

where g, is a shorthand for g(x, -) and n, denotes the exterior unit normal to d®,. This problem represents of course a
generalization of (4.6). The map (X, ®) > (x,60) — g(x,60) = g,(0) is a Sobolev map extending g(x, -) to the whole of

©, while 9, denotes the derivative in the direction v € S”~!. More precisely, we assume that there exists g € LllOC Xx0)

such that g € W“(X X ©) for any open set X compactly contained in X and such that g(x,0) = g(x, 6)1e_ (6) for
(L" @ LY-ae. (x,0) € X x ©. We note this extension guarantees that the right hand side in the first equation of (4.7)
belongs to L' (®,) for £™-a.e. x € X. Moreover, V" : ©, — R¢ is the vector field representing the velocity of ®, in ©,
when the parameter x varies along the v direction. Here, ®, is assumed to be the image of a reference connected open
set with locally Lipschitz boundary, say ®, C R?, through ®,, where {®,},cx is a smooth family of diffeomorphisms.
In such a case, we say that the positivity set of g(x, ) varies according to a X-regular motion. The detailed notion of
X-regular motion will be given in Definition 5.8, in Section 5.2. Then, we put V, = 9, ®, o CD;] and we introduce the
notation V, for the matrix V,®, o CD;l. Ifge Llloc(X x ®) satisfies all the above conditions, we say that g admits a
regular extension. Again, a detailed notion of regular extension will be given in Definition 5.9, in Section 5.2.

The way is now paved for the formulation of a first abstract result, where we refer to weak solutions to problem (4.7).
For clarity, a weak solution u} is defined in the usual way, through integration by parts, as an element of the weighted
Sobolev space H'(Oy, gr). See Definition 5.5 below.

Theorem 4.1. Let (-|-) be a kernel in the form (1.2), with w = £¢ L © and with g € LllOC (X x ©®) admitting a regular
extension and satisfying f® 101%g(x,0) d8 < 400 for LM-a.e. x € X. For any v € S"~, suppose there exists a weak
solution u}, € HY (O, g1) to the problem (4.7), for L '-a.e. x € X, and that

1/2
(4.8) K := sup esssup</ |vu;(9)|2g(x,9)de) < +o00.
O

veSm-1 xeX

Then, there exists a YW»-Lipschitz version of w(-|-) satisfying (1.1) with L =K.
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The next theorem will provide an estimate of the solution to problem (4.7). For a kernel 7 (-|-) in the form (1.2) with
= L4 L O, we will use the shorthand C[g(x, -)] to denote the Poincaré constant of the p-m. g(x, )L 1O on (O, 7).
Denoting as usual by V, the gradient in the x-variable and by V the gradient in the 8-variable, we introduce the Fisher
functionals associated to (the regular extension of) g as

V202 \? i ViR \?
4.9) Jl[goc,-)]::(/@ %de), J2[g<x,.)]:=(/(_ %d@).

Theorem 4.2. Let 7(-|-) be a kernel in the form (1.2), with w = £¢ L © and with g € Llloc (X x O) admitting a regular
extension g and satisfying f@ 16)%g(x,0)dO < +oo for L-a.e. x € X. If

K :=ess S}lglp{ ||Vx(-) || W1~°°((~)x)(1 + C[g(x, ~)](1 + jz[g(x, )])) + C[g(x, -)]jl [g(x, )]} < +00
xXe
is valid, then there exists a W,-Lipschitz version of w(-|-) satisfying (1.1) with L =K.

In the derivation of (4.7) from the continuity equation (see Section 5), we handle the derivative of the integral on
the left-hand side of (4.5) by making use of the Reynolds transport formula from continuum mechanics (see Lemma
A.1 in the Appendix). This explains the role of the vector V) = 9, ®, o CD;l that represents the spatial velocity, defined
on the deformed configuration ®,, whereas ©, is the reference configuration. This approach is, in a sense, alternative
(although less general) to the optimal transport formalism and the Monge—Ampere equation, but suitable to the statistical
framework, where probability densities are often defined by truncation. In this context, the extension map g, () is actually
given a-priori, as in the examples dealing with Pareto-type statistical models, in Section 4.3. Of course, if ®, = ® for
LM-a.e. x € X, Theorem 4.2 is reduced to a particular instance of Theorem 2.2—(iii), as problem (4.7) is reduced to (4.6).

4.3. A remarkable example: Pareto statistical models

Pareto statistical models, which are considered in the next two propositions, provide a paradigmatic application of Theo-
rem 4.1, as they gives rise to a moving support of probability densities that are defined by truncation.

Proposition 4.3. Consider the one-dimensional Pareto statistical model
0
X=(1, +00), © = (1, 6p), 6o € (1, +-00], f(X|9)=;]l{9 <x}.

Suppose we are given a prior distribution 1, whose support is ©, admitting a density g € L' (), and let Q(0) := 0q(6).
Assume further that Q € W"1(©) and 1/Q € L'(©), and let Co(9) :== QO)(f{ Q(z) dr)~"/2(J} oIV, Then the
posterior distribution w(-|-), defined by means of (1.2) and (1.3), satisfies (1.1) with distance W, and L = K, where

K :=sup,x Co(x A bp).

Proof. We give the proof in case 8y = 400 (minor variants are required if 8y < 4+00). The proof is a direct application
of Theorem 4.1. With respect to the notation therein, we drop the apex v as the directional derivative is reduced to the
derivative in the x-variable. We have by Bayes formula (1.3)

fx1)q®) _ Q®)
p(x) fi 0(x)dr

1 X
p(x) = ;/} Q(r)dr, gx(0) = O <z},

so that ®, = (1, x) is the positivity set of g,. It is clear that the function X x ® > (x, 6) > g, (0) satisfies f® gx(0)do =
1 and f® 6%g(x,0)d0 < +oo for every x € X. Moreover, as required by Theorem 4.1, it admits a regular extension
according to Definition 5.9 which is found later in Section 5.3. Indeed, we may define @, (-) : ®, — O, by O, = (1, 2)
and @, (0) = (f — 1)(x — 1) + 1. As a consequence, we have 8, ®, o (®,)~!(0) = % and @, (0) satisfies the conditions
of Definition 5.8. Moreover, we may consider the natural extension

=————, x€(l,400),0 €1, +00).
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By the assumptions on ¢, the map (¢, 6) — g;(6) belongs to whi((a, B) x ®) forany | <o < B < +o0. Itis indeed a
regular extension in the sense of Definition 5.9. Therefore, problem (4.7) is reduced to

—(gxt) =88 in(1,x),
(4.10) gr (Ul (x) = gy (x),
ge(Duy (1) =0,

where the ’ stands for the derivative in the  variable. By taking into account that 9, g, (0) = —Q(8) Q (x)( / lx 0(r) dr)~2,
the solution u, to problem (4.10) satisfies for any x € (1, +00)

, 0(x) -
w0 =23 ( [ omar) /def
x ) 12 x —12 0 px gy \ 12
(/1 1,©)| gxw)de) sQ(x)(/1 Q(r)dt) (/1 Q(T)> — Cox).

By the assumptions on g it easily follows that Cy(x) is bounded on X, so that the assumptions of Theorem 4.1 are
satisfied, thus we conclude by taking sup, .x Co(x) as bound for the Lipschitz constant. ]

‘We obtain

Proposition 4.4. Let us consider the statistical model

&

X=(l,400), (0,8)€®=(1,2) f(x|9,8)=%1{9<x}

along with a prior probability density ¢ € C*(®) such that 0 < cg <q(8,¢) for any (0, ¢) € ©. Then there exists an
explicit positive constant Z, only depending on c, and ||q |2 := supg q +supg |Vg|+supg |V2q|, such that the posterior
distribution satisfies (1.1) with distance W) and L = Z,;.

Proof. We first look at the values of x € (1, 2]. Let C; := supg ¢g. A comuptation shows that for 6 € (1,2), ¢ € (1,2),

f0,¢elx)qO,e) €0°q(0,e)1{0 < x}(0, ¢)

8:(0.)= p(x) B x£tlp(x)

x 2 0"1,"7+1
,  where p(x) :./1 /1 Wq(r,o)da dr.
An easy estimate shows that for any x € [1, 2]
@11 8C,(x =D = p) Zcgx =1),  |p'(x)][ £26C,, and [p' ()] + [p"@0)]+ |p" ()] < Mligll2,

where M is a suitable numerical constant. Moreover

£0%q (0, ¢)
xg"'lp(x)

ee+ D ep’(x)

g 9, == )
8x(0,¢) x€+2,0(x) x8+1p2(x)

and 0,2,(0,8) =—A,(6)0°q(0,¢e), where Ay(g):=

so that from (4.11) we deduce that there exists a positive constant K, depending only on ¢, and C,, such that

K,
(4.12) |AL(e)] < ( q1)2 for any € € (1,2) and any x € (1, 2].
Y

We see that the map (x, 6, €) — g, (0, ) belongs to Whl((«, B) x (1,2) x (1,2)) for any 1 <« < B < 2. Moreover, for
any x € (1,2) the map (0, &) — 9,2x(6, €) belongs to L1(®x) where ®, 1= (1,x) x (1,2) = ®,(0,) and ®,(0,¢) =
(@ — 1)(x — 1) 4+ 1, &) has first component as in the proof of Proposition 4.3. In this way, we see that indeed (x, 6, ¢) >
gx(0, ¢) is a regular extension of the function (x, 6, ¢) > g,(0,¢) on (1,2) x ©, according to Definition 5.9. In order

to conclude, we apply Theorem 4.1. The corresponding Neumann boundary value problem is posed on a rectangle, and
precisely it is (again we drop the apex v as X is one-dimensional)

—div(gyVuy) = 0,8y in Oy,
douy =1 onI, :={x} x (1,2),
Vuy, -n, =0 on 90, \ I'y.
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We define G, (0, &) := flg 0x8x(t,e)dt = —A(e) fle 78¢(t, ) dr, and we proceed with the estimate of the HY (O, gx)
norm of u, by duality and using the notion of weak solution to the above problem (see Definition 5.5). We obtain after an
integration by parts in the 6-variable

2
/ [Vul>gx = sup / Viy - Vifge = sup < 1//(9,8)8x§x(9,8)d9d8+/ Iﬂ(x,s)gx(x,s)ds>
Ox ¥ lx=1J0x W lx=1\J Oy 1

2
= sup (/ —agw(é,e)Gx(G,e)des—i—/ w(x,e)(Gx(x,s)+gx(x,8))d8),
lvl=1\Jo, 1

where the supremum is taken among test functions ¢ € C gl,x (®,) and ||¥||x is a shorthand for the norm ( f 0, IVyr|2g)l/?
on C ;X (©,). Therefore, with the notation H, (¢) := Gy (x, &) + gx(x, &) and with the divergence theorem we obtain

/ |Viye|®gy = sup (/ —Gx(9,8)891ﬁ(9,8)d0d8+/ diV(l//(G,s)e_1(Hx(£),0)>d9ds)
O I¥il=1\J Oy O, x—1

= sup (/ 39¢<EHX(8)—GX(9,8))(19(18+ wd@ds)
I l=1\Je, x—1 o, x-—1

< sup (/ |w(9,s)||Gx(9,e)+Hx(s)|d9de+/ 7W(9’8)HX(8)|d9d8>.
=1 \Je, 0. x—1

By Cauchy-Schwarz inequality and (2.2), if C[g,] is the Poincaré constant of the probability measure g, £ L ©,, we get

N N
(@.13) [ vupe = ([ SR e (I,
0, N 8x x—1\Jo, &

Let us now compute suitable bounds for the terms in the above right hand side. From (4.11) and (4.12) we get for any
4C, K,

0 € (1,2), any ¢ € (1,2) and any x € (1, 2] that |G, (0, &)| <4Cy|Ax(e)[(x — 1) < L5 and thus
Gy (6,¢)?
(4.14) / G0 8" 19 de <29%-1C3K2, forevery x € (1,2].
o, &x(0.¢) ¢

Since H,(¢e) = Ne@) - \where Ne(x) := (—e(e — Dp(x) — sx,o/(x))flx téq(t,e)dr + 8x1+5,0(x)q(x, £), we have

x£+202 (x) ’
N¢(1) =0, and since N/(x) also vanishes at x = 1, by a Taylor expansion in x we have N;(x) = %(x — 1)2N£”(§8)
for some &, € [1, x] and a computation exploiting (4.11) shows that for any x € (1, 2] there holds [N/ (x)| < 2U||q||» for
a universal constant U, so that we deduce H,(g) < cq_2U||q||2 for any ¢ € (1,2) and any x € (1, 2]. As a consequence,
(4.11) implies that for every x € (1, 2]

1
1 H? ) 3
(4.15) 1( E‘J”)d@de) <8¢, 2, Ulq),.
X — o, 8xU, ¢

Let us moreover treat C[g,] by invoking the Holley—Stroock estimate (see Section 2): letting V, (0, ¢) := —log g, (6, €),
we have C2[g,] < exp{supg_ Vx —infe, Ve )C2 L2 L O], where C[L2 L ©,] enjoys the standard estimate [70] in terms of

diam(®,) /7 < \/i/n, for any 1 < x < 2. Since a direct estimate shows that supg, Vi — infe, Vy <log(Cy/cy) + 6log2
for every x € (1, 2], we eventually get Cz[gx] < 2771_2Cq /cq. This estimate can be inserted in (4.13), together with
(4.15) and (4.14), and we deduce that for a suitable explicit constant Z,, only depending on ¢, and ||¢||2, there holds
f@)x |Vuyl?gy < Zg for any z € (1, 2]. In conclusion, Theorem 4.1 yields the validity of (1.1) with W, distance and L =
Z, forany x1, x> € (1, 2]. Since the density of 7 (-, -|x) is gx (-, -), and since the latter is given by g, (6, &) =e0°q(6,¢)/Q

for any x > 2, where Q := f12 f12 01%q(1,0)dt do, the estimate (1.1) trivially extends to all x1, x; € X. O
4.4. Infinite-dimensional sample space
Here, generalizing the setting displayed in Assumptions 2.1, we extend Theorem 2.2 to the case in which X is a convex

set of a real separable Banach space (V, || - ||v), endowed with a o -finite reference measure A. Upon denoting by ! the
1-dimensional Hausdorff measure on (V, (V)), we prescribe the following properties for A:
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(A1) A(A) > 0 for every nonempty open set A € AB(V);

(A2) if A(A) =0 for some A € AB(V), then LM(¢A+v)=0foralla >0and v €V,

(A3) foraset A € #A(V), the condition A({v € VI’Hl([O, v]N A) > 0}) =0 entails L(A) =0, where [0, v] := {av|x €
[0, 1]}.

We plainly observe that V can be taken equal to any Euclidean space R? for any d € N, and that the standard d-
dimensional Lebesgue measure fulfills the conditions (A1)—(A2)—(A3). We notice that (A1) entails that the complement
of any A-null set is dense in V. Non-degenerate Gaussian measures on V also satisfy (A1)—(12)—(13). See [72].

In the next theorem, we again confine ourselves to treating kernels of the form (1.2), but now we stress that g : X x © —
R is defined pointwise. Therefore, g and v determine pointwise the probability kernel 7 (-|-). Since we let X be a convex
subset of V, we have dx(x, x2) := ||x; — x2||v. For a A-null subset Z of X, we define

(4.16) B(Z) = {(xl,xz) € Xz 1 X1,X2 € X\Z, Hl([X1,xz] ﬂZ) :0}.

We let D, denote the Gateaux differential operator with respect to the x-variable and V' be the dual space of V' with
operator norm || - ||y. Finally, the Fisher functional relative to & is now defined as

108, 013 2
[sx. )] (/ P (d@)) |

The way is now paved for the formulation of the following

Theorem 4.5. Suppose there exists a A-null set 7. C X such that, for w-a.e. 6 € ®, the mapping x — g(x, 0) is Gateaux-
differentiable at any x € X\ Z and absolutely continuous on any segment [x1, x2] with (x1,x2) € B(Z). When W, is
involved, it is further assumed that f® |0|P 7w (dO]x) < 400 for any x € X. Then, the following statements hold.

(1) Suppose that
K = A- esssup/ ||ng(x H)HV,JT(dG) < 4o00.

Then, there exists a dtv-Lipschitz version of 7w (-|-), satisfying (1.1) with L = K /2.
(ii) Let 1 < g < o0 and let p be the Holder conjugate exponent of q. If m admits a Poincaré constant Cy|m] and if

K = n(@)écq []A-ess sup” || D,g(x, ')”V’
xeX

L@ <10

then there exists a VW -Lipschitz version of 7 (-|-), satisfying (1.1) with L = K.
(iii) Let g >0 (A ® m)-a.e. in X x © and let fol Jo I1Dxg(Sx,.x, (1), ) Iy (d6) < 400 for any (x1, x2) € B(Z). If

K := A-ess supC[g(x, -)7'(]‘77r [g(x, ~)] < 400,
xeX

then there exists a Wh-Lipschitz version of 7 (-|-), satisfying (1.1) with L = K.

If V is infinite-dimensional, a total variation distance estimate like the one of Theorem 4.5—(i) can be found under
stronger assumptions like the following: the map x — g(x, 0) is Lipschitz with a constant Ly satisfying f® Lom(d9) <
400 and A is a Gaussian measure. In particular, these last assumptions imply Gateaux differentiability, according to [64,
Theorem 1.1] and references therein.

5. Proofs
5.1. The dynamic formulation of the Wasserstein distance

Here, we provide the theoretical framework for the estimate of the 2-Wasserstein distance. We start by introducing some
facts about the dynamic formulation by means of the continuity equation and the Benamou—Brenier [13] formula, which
are related to the geometry of the space of probability measures. This theory is established in the seminal paper by Otto
[68], see also [69], in the books of Villani [82,83], as well as the book by Ambrosio, Gigli and Savaré [5], see also [4].
Then, we give most emphasis to the continuity equation as a family of degenerate elliptic boundary value problems,
parametrized by time.
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We let ® be an open connected subset of R9. We recall that by Cc1 (®) we denote the space of functions in cl®)
whose support is a compact set contained in ©. Of course, Ccl, (®) = C!(®) if ® is bounded. The space CL]. (©®) is separable
with respect to the C 1(©) norm ||y || cl(@) ‘= Supg || + supg | V| and contains the space of C ! functions with compact
support in ©.

We shall consider Borel families of measures {}:c[0,1] C P(©), ie., [0,1]5t ¢ (A) is Borel measurable for
any Borel set A C ©. Moreover, [0,1] 3 ¢+ u; € P(©) is said to be a narrowly continuous curve if ¢, g € [0, 1] and
t — 1o imply the narrow convergence of i, to . In the following, we say that a narrowly continuous curve [0, 1] 5
t — u, € P(O) satisfies the continuity equation on ©, in coupling with a family of vector fields {vt}re10,1] such that
[0,1] x © > (¢,0) — v;(#) € R is Borel measurable, if

1
(5.1) / ﬁ(&w(r,@)—i—Vw(t,@) v(0)) 1 (d0)dr =0 forany ¢ € C1((0,1) x ©).
0 JO

Here and in the following, V denotes the gradient in the 6 variable.
We start by giving sufficient conditions on the curve [0, 1] 5 ¢ — u, in order to apply the Benamou—Brenier formula
and estimate the 2-Wasserstein distance between g and 1.

Theorem 5.1. Let g € P2(0©), i1 € P2(0©), and let {1es}eero, 1] CP(®) be a Borel family of probability measures. Let
D be a countable dense subset of C (©) (with respect to the CY(®) norm). Suppose that

(i) themap [0,1]>t fG Y (0) s (dO) is absolutely continuous for any r € D,
(i) We L0, 1), where ¥ () := sup{§; [ ¥ (0)ixs (d0) 5= : ¥ € spanD, [ |V (0)1*1u(d0) < 1).

——L2 (6;
Then, for a.e. t € (0, 1), there exists a unique vector field w; € {Vi : yr € Ccl, (®)} ! which is solution to
d
(5.2) (We, V) 2 @RI = 1o | Y (0)ps(dO) Y € spanD.
e ds Jo s=t

Moreover, ||W;| ;2 @:RY) = W(t) holds for a.e. t € (0, 1), s € P2(®) forany t € (0, 1) and
AN

15}

(5.3) Wh (e, thry) < / ||Wt||L12“ (@:RY) dr forany0 <t <n <1.

51

Proof. We preliminarily notice that assumption i) implies that the curve [0, 1] > ¢ — u; is narrowly continuous, in view of
the Portmanteau theorem (see, e.g. [15, Section 2]). Moreover, since D is countable, there exists a Ll-null set N C O, 1)
such that the mapping ¢ > f@ ¥ (@) (dO) is differentiable at ¢ € (0, 1) \ N for any i € spanD. Then the supremum in
assumption i) is well defined (and nonnegative) for every ¢ in (0, 1) \ N, hence for a.e. ¢ € (0, 1).

A gradient vector field in {Vi/ : ¢ € spanD} admits a potential on ® which is unique up to a constant, therefore by
mass conservation we see that for a.e. r € (0, 1)

d
TilVy]:= a/(_)w(é’)us(d@

s=t

defines indeed a linear functional on {Vy : ¥ € spanD}. Moreover, since for any ¢ € C (©) and any ¢ € (0, 1) there

holds ||V ||L2 ©; Rd) < SUPg V|, we see that {V : ¢ € spanD} is dense in the L2 (® Rd) closure of the linear space

(VY eCl ps (@)} for any ¢ € (0, 1). Therefore, assumption ii) shows that, for a.e. ¢ € (0, 1), the operator 7; uniquely
——L2 (O;R%)

extends to a bounded linear functional on the space {Vy : ¢ € C}(©)} H , where we find by Riesz representation

theorem a unique vector field w;(-) such that

7?[V1!f]=/6(Wt(9),vlﬂ(9))m(d9) vy € spanD

and such that ||w, ||, > @:Rd) = (1), thus w; is the desired solution to (5.2).
A _
At this stage, it is possible to prove (we refer to [5, Theorem 8.3.1]) that there exists of a Borel map [0, 1] x ® >
(t,0) — v(z,0) € R? such that vz, )l ;2 (@:Rd) = A @:R) for a.e. ¢t € (0, 1) and such that the couple (v(z, -), s)
A A
satisfies the continuity equation (5.1). As a consequence, we may invoke the Benamou-Brenier formula (see [5, Theorem
8.3.1] and [4, Proposition 3.30]) to get u; € P>(®) for every ¢ € (0, 1) and the validity of the estimate (5.3). U
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Remark 5.2 (Tangency condition). Following [5, Section 8.4], we define the tangent space to a measure pu in P, (®) by

L% (G;RY)

TAN . (P2(©)) := |V : ¥ € CL(©)}

Therefore, in Theorem 5.1, we conclude that w; € TAN 4, (P2 (©)) fora.e. t € (0, 1). This is equivalent to saying that w;
has minimal Lit (©; RY) norm among Lit (©; RY) solutions to (5.2), see also [4, Section 3.3.2].

We notice that 11, can be either supported on the whole of ® or on a subset which possibly depends on ¢. The rest of
this section is devoted to a further analysis of the case of mobile support, starting with some more definitions and notation.

Definition 5.3 (Regular motion). Let ©, € R? be a nonempty open connected set with locally Lipschitz boundary.
We say that a smooth mapping [a, b] X O, > (¢,0) > &,(0) € R? is a regular motion in © if the following conditions
hold. For any ¢ € [a, b], ®; is a diffeomorphism between ®,. and a nonempty open connected set with locally Lipschitz
boundary ©; := ®,(0,) C ©. Further, there exist positive constants k1, k; such that for any ¢ € [a, b] and any 8 € O,

|0, @) + [VO, )|+ |V D (0)| <k and ki <det VD, (0).

We notice that under the assumptions of Definition 5.3, ®, is bounded if and only if ®, is bounded for every ¢
[a,b]. A typical example of a family of diffeomorphisms that yields a regular motion is ®;(0) = 6 + tv(6), where
ve W@, NnCl(®,),te[0,1] and Supgeo, IVV(O)| < 1.

We next apply the above definition to positivity sets of probability densities. In view of the next definition, we say that
f € ACL([0, 1] x ®) (in short, that f has the ACL property) if for every coordinate direction v of R x R? and for £¢-
almost any line £, in the direction of v, f is absolutely continuous on any closed segment contained in £, N ([0, 1] x ®).
More details about the ACL property will be given in the next subsection. Furthermore, we will denote by 1 4 the indicator
function of aset A C O (i.e., 14(0) isequal to 1 if 8 € A and it is equal to O otherwise).

Definition 5.4. Let (¢,60) — g;(#) € R be a nonnegative Ll ((0, 1) x ®) function such that f@ g:(0)do =1 for a.e.

loc
t € (0, 1). We say that it admits a regular extension if the following conditions are satisfied:

(i) for a.e. ¢ in (0, 1), the positivity set {0 € © : g;(6) > 0} coincides (up to a £9-null set) with a nonempty open
connected set ©; = ®;(0,) C O with locally Lipschitz boundary, where [0, 1] x ®, > (t, 0) — P;(0) is a regular motion
according to Definition 5.3;

(i) there existsa W1((0, 1) x ®) N ACL([0, 1] x ®) function [0, 1] x © > (¢, 0) > 8:(0) € R such that

©(0) =g(1,0)16,0) for (L' ® L£Y)-ae. (1,0) € (0,1) x ©.

As a consequence of the latter definition, we notice that d,g; € LY(®) for ae. t € (0,1) and gt € wbl1l(®,) for ae.
t € (0,1), with a LllOC trace on 9O, thanks to the standard characterization [46] of traces of W1 functions, see for
instance [62, Chapter 15].

The next result provides an estimate of the Wasserstein distance in terms of weak solutions to Neumann boundary
value problems (on time-dependent domain). This is an important step towards the proof of Theorem 4.1 which will be
provided in Section 5.2. Indeed, to a regular extension of a function g € LI ((0, 1) x ®) according to Definition 5.4 we

loc
associate the family (parametrized by #) of Neumann boundary value problems

(5.4) —div(g,Vuy) = 0,8 in Gy,
' gtVu,-ntzgtalq)toCDt_l-nt on 8@,,

Here, for given ¢, n; denotes the (HA1- ae. existing on 0®;) outer unit normal to d®;. For such moving domains, a
natural calculus tool is the Reynolds transport formula (see Lemma A.1 in the Appendix): notice that 9;®; o CIJ,_l rep-
resents the velocity of the boundary. It is possible that such velocity vanishes on some part of the boundary or on the
whole boundary (in particular, if ®, does not depend on ¢, then the domain is fixed, i.e., ®; = © for any 7). In fact, by
means of Definition 5.4 we require two properties: a regularly moving domain and the existence of a global Sobolev
extension. Such properties will ensure the applicability of the Reynolds transport formula from Lemma A.1 (which also
implies the standard compatibility condition for the Neumann problem (5.4), thanks to the mass conservation property
% f@)l g:(0)do = 0). For given ¢, a weighted Sobolev space on ®; (with weight g; that is positive L£%-ae. on ©,) is the
natural framework for a notion of weak solution to problem (5.4). Moreover, if ®; is bounded we complement (5.4)
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with the null mean condition f®, ur(0)g:(0)doé = 0 (instead if ©; is unbounded we complement (5.4) with a vanish-
ing condition at infinity). Therefore, if ®; is bounded we let Cy, (©;) be the space of functions ¥ € C 1(®,) such that
f®, Y (0)g:(0)do =0, while if ®; is unbounded we just let Cél,[ (®,) := Cg (©;). We give the following

Definition 5.5 (Weak solution). Let g satisfy all the conditions in Definition 5.4. Fix 7 € (0, 1) such that g; € wll®e,)
and 0;g; € L! (®). The weighted Sobolev space H 1 (®y, g;) is then defined as the completion of CgL (®,) w.r.t. the norm

1V 1o, = o, IV ©)1*8:(6) d9)'/?. We say that u; € H' (0, g;) is a weak solution to problem (5.4) if for every
Ve Cglt (©,) there holds

/O VY (0) - Vu(0)g(6)do = fo Y(0)38(0)d0+ | Y (0)g(0)3 P (' (0)) - m()H " (do).

30,

Theorem 5.6. Let g satisfy all the conditions in Definition 5.4. For any t € [0, 11, let ju; := L% L ©, and suppose that
1o € P2(®) and 1 € P2(0). Suppose that, for a.e. t € (0, 1), u; € H (O, g;) is a weak solution to problem (5.4), and
that the map (0, 1) 3 t > (fg |V (0)1>g:(0)d0)'/? belongs to L' (0, 1). Then, there hold j1; € P2(®) for any t € (0, 1),
Vu, € TAN ,,(P2(®)) for ae. t € (0, 1) and

1

5] 2
(5.5) Wz(u,],mz)f/ (/|w,(9)|2g,(9)d9> dt forany0<t; <t <1.
5] ®

Proof. Let D be a countable dense subset of C cl (®) (in the C1(®) norm). By Lemma A.1 in the Appendix, g is such
that [0,1] > ¢ +— f@; Y(0)g,(0)do = f® Y (), (dO) is absolutely continuous, and since D is countable, the null set
N € (0, 1) of its nondifferentiability points can be assumed to be independent on ¥ € spanD (in particular, assumption i)
of Theorem 5.1 is satisfied by the Borel family {u;}¢[0,1] C P(®)). Moreover, with the notation

V() — / ¥(0)g:(0)do if O is bounded,
o)

¥() otherwise,

J[() =

we have ¥/, € C glt (®,) and, for any 7 € (0, 1) \ N and any v € spanD, we have

d

=—/ v (0)g(r,0)do
r O,

d d

d d _
d_/ Y (0) e (dO) =—/ Y, (0)g(r,0)do
r Je r [CH

r=t r=t r=t

Therefore, still by making use of Lemma A.1, we apply Reynolds transport formula we get

d — —
d—/ v (6)gr(6)do =/ 1/ft(9)8z§(t,9)d9+/ ¥, (0)8:1(0)0, @ (0, () -y (0)H' ! (do)
r (O r=t O 00,

=/® V%@)‘Wr(@)gz(@)d@:/ Vi (0) - wi(0)g:(6)do

Oy

for any t € (0,1) \ N and any ¢ € spanD, where we used the fact that u; is a weak solution to (5.4) and the nota-
L2 (©;RY)

tion w; := Vut._By assumption we have u; € H1(®t,g,) for ae. t € (2, 1), thus w; e {Vyr: € Ccl(@,)}
Since any C Cl (®;) function can be extended to a function in C Cl (®), by truncation and extension the spaces
——L2 (0;RY) ——L2 (O;RY) . . . .
(VY e CC1 (Ch) and {Vy 1 € Ccl (®)} are isometric. Thus, for a.e. t € (0, 1), w; is the unique
— 12 (6;R4
solution in {Vyr : ¥ € C1(©)} “ to problem (5.2) and by Riesz isomorphism it satisfies ||w;|| 12, (O:Rd) = W (t) for
. (©;
a.e. t € (0, 1), where W is defined in "llleorem 5.1. Hence, condition ii) of Theorem 5.1 is also satisfied. Therefore, (5.5)
follows along with w; € T.A./\/'M, (P(®)) fora.e.t € (0, 1). O

5.2. Basic estimates of dty, W) and Wh: Proof of Theorem 2.2

In this subsection, we provide the proofs of the basic results on a finite dimensional sample space under the validity of
Assumptions 2.1. Let us introduce some further notation. For v € S”~!, let P, be the projection operator onto {v}* :=
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{zeR™:z-v=0}and let X, := P,(X). We notice that X,, inherits the convexity of X. We introduce the line segment
Ity ' =1{§ +1tv:t e RINX, and cleary Iz, # @ if § € X,.. The following is the standard ACL characterization of
Sobolev functions (see for instance [18,39,52,62]): G € Wllo’cl (X) if and only if it admits a representative such that, for
any coordinate direction v in R™, the restriction to /¢ , is locally absolutely continuous for L£m 1 ae. £ € X,. In such
case, the ACL property holds with respect to any direction, and it can be rephrased as follows. Given v € S"~!, for £~ 1-
ae. £ €X,, the L'(0,1) map ¢ — G(Sy, x,(t)) is (up to having modified G on a L™ -null set) absolutely continuous on
(0, 1), where x, y are any two distinct points of /¢ ,, and

d
(5.6) E(G(sxlm (1)) = X1 = 2208,G (S1, 5, (1)) = VG (S35, (1)) - (x2 — x1) for L'-ae. 1 € (0, 1).

The weak v-directional derivative of G coincides with the pointwise £™-a.e. classical v-directional derivative. Before the
proof of the main theorems, we state the following simple lemma.

Lemma 5.7. Let Y C R™ be open. Let y € L2°(©). Let g € L}:m@m Y x ©). Iff® lgC, w1y (d6) < +o0, then
5.7) Gy )= [ W@ 0)m)
belongs to Wh(Y) and

(5.8) ViGy (x) :/ Y(O)Vyig(x,0)m(d0) for L"-a.e.x €Y.
o)

Proof. By the assumptions, g € Llﬁm@m Y x ®), Vyg € L}:m@m (Y x ®) and for w-a.e. 0 € © the mapping x — g(x,6)
belongs to W!1(Y). We apply Fubini’s theorem to get

/Gw(X)in(X)dx=/ 1//(9)(/ g(x,Q)VxC(X)dX>7T(d9)=—/ 10(9)(/ ng(x,9)§(X)dX>7t(d9)
Y ) Y ) Y

=—/ C(X)</ W(Q)ng(x,f?)ﬂ(df?))dx
Y o)

for any ¢ € C2°(Y) and

/(/ IP(G)ng(x,e)ﬂ(Cl@))dx
v\Je

Therefore, the right-hand-side in (5.8) belongs to L'(Y) and it is the weak gradient of Gy, . O

< 1) [ 8.0y md) < +oc.

We proceed to the proof of the main results. We start with the most direct proof concerning the estimate in total
variation distance. We also refer to [35] for further results involving the total variation distance. We recall the dual
formulation of the total variation distance. For w, v € P(®) there holds

1
dry(p.v) =7 sup (_¢(9)M(d9)—/(_)lﬁ(9)v(d9)>,

YeCe(®) (C]
i<l

where C.(®) is the set of continuous functions on ® having compact support contained in ©. We notice that due to the
separability of C.(®) it is possible to compute the above supremum on a countable dense subset (w.r.t. the sup norm).

Proof of Theorem 2.2-(i). We first claim that for any bounded continuous function ¥ on ®, the function Gy from (5.7),
which is in Wl’l(X) by Lemma 5.7, belongs to W!*°(X). Indeed, since 7(0|x) = f®g(x, 0)m(d9) =1 for L™-a.e.

loc
x € X, itis clear that |Gy (x)| < supg || for L"-a.e. x € X. By Lemma 5.7 and by assumption, we get

|VGw(x)|ssup|w|/ |Vig(x,0)|7(d0) = K sup ||
S) C] S)

for £™-a.e. x € X. The claim is proved. In particular, for any ¥ € C.(®), Gy has a Lipschitz representative on X.
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Let D denote a countable dense subset (in the sup norm) of {1/ € C.(©) : || < 1 on ©}. Let § be a representative
(according to the (L™ ® r)-a.e. identification) of g such that f® g(x,0)m(d9) = 1 for every x € X. Therefore, 77 (df|x) :=
g(x,0)m(dO) is a representative of the kernel defined by (1.2), and Gll,(x) = f(_) Y(0)g(x,0)m(dO) is a representative of
G for any Y € D. Moreover, for ¢ € D, Gw agrees L™ -a.e. with a Lipschitz function on X, i.e., there exists a £ -null
set Zy C X such that |é¢,(x2) - Gw(x1)| < K|x2 — x1| for any x1,x € X\ Zy. Since D is countable, there exists a

L™-null set Z C X such that for every i € D the restriction of (A;w to X\ Z is Lipschitz (with Lipschitz constant bounded
by K). Therefore

R R 1 N ~ 1 K
dry (7 (|x2), 7 (|x1)) = 7 S (Gy(x2) — Gy (x)) < T IVGyllmeole —xil = Slv —x1l
ve Ve

for any x1, xp € X'\ Z. Note that 7 (-|x) € P(®) for any x € X \ Z. Since X \ Z is dense in X and since (P(®), dtvy) is
a complete metric space, the mapping X \ Z > x > 7 (-|x) € P(®) admits a unique Lipschitz continuous extension (with
respect to the total variation distance) to the whole of X with the same Lipschitz constant K /2. (|

For the proof of Theorem 2.2—(ii), we take advantage of the Kantorovich-Rubinstein dual fomulation of the 1-
Wasserstein distance. See [82, Section 1.2]. For any u, v € P1(®), there holds

Wi(w,v) = sup (/Gw(G)M(dQ)—/Gw(Q)V(dG))

yeCl(®)
Lip(y)=<1

Again, the separability of Ccl, (®) allows to take the above supremum on a countable dense set (in the sup norm).

Proof of Theorem 2.2-(ii). We claim that the function Gy from (5.7) belongs to w12 (X) for any J € Ccl. (©). Indeed,
as seen in the proof of Theorem 2.2—(i), we have |Gy (x)| < supg || for L™-a.e. x € X. Moreover, by Lemma 5.7, by
Holder inequality and by the Poincaré inequality (2.2), since VGy = VGy_, for any a € R, we get

1
< inf(/ yw(e)—ayqn(d9)>q(f yvxg(x,e)\”n(de))p
acR\ Jo ®

1
scq[n]</o|vw<9)\"n<de>)q (/wag(x,e)V’n(de))p < KLip(y)

<yl

/()(w(e) —a)Vyg(x,0)m(do)

for £L™-a.e. x € X thus proving the claim.

Let D be a countable dense subset (in the sup norm) of {{ € Cc1 ®): Lip(¥) < 1}. By the same argument as in the
proof of Theorem 2.2—(i), we obtain a £™-null set Z in X and a representative (still denoted by 7 (:|-)) of the kernel
defined by (1.2) such that, for any x1, xp € X\ Z

Wi (7 Clxn), (1x2)) < sup [VGy oo X2 — x1] < Klxa — xq.
veD

Since X \ Z is dense in X and since (P (®), W) is complete, there exists a unique map X 3 x — 7*(-|x) € P, (®) that
satisfies the above Lipschitz estimate on the whole of X, with the same Lipscthitz constant K, and such that 7*(-|x) =
7 (-|x) for any x € X'\ Z. Since the assumptions of Theorem 2.2 are also satisfied, x — 7*(-|x) is also continuous with
respect to the total variation distance, therefore 7*(®]x) = 7*(®|x) = 1 for any x € X. U

Proof of Theorem 2.2-(iii). Once more, we start by claiming that, for any ¢ € C cl (®), the function Gy from (5.7)
belongs to W1 (X). Indeed, we have as usual || Gy llLe(x) < supg |¥| and again by Cauchy—Schwarz inequality and by
(2.2), by the positivity of g and by assumption, we get

1
2
2. 0) n(d@))

1
2
|ViGy (x)| = inf < inf( |w(9)—a|2g(x,0)n(d9)) (
acR acR\ Jo ®

/O(WG) —a)Vyg(x, 0)m(df)

1
(5.9) <Clg(x, -)ﬂ](/O|V1ﬂ(9)|2g(x, 9)7T(d9)) ZJn [g(x, )] = K([O\VW(Q)|2g(x, G)ﬂ(d9)> < KLip(y)
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for £™-a.e. x € X, thus proving the claim. As seen in the proof of Theorem 2.2—(ii), this shows that there exists a W-
Lipschitz map X 3 x — 7*(-|x) € P;(®), with Lipschitz constant K, which is a version of the kernel defined by (1.2).
We are left to check that 77*(-|x) is Lipschitz with respect to YW, as well. Note that by assumption the second moment of
*(-|x) is finite for £L"-a.e. x € X.

We first notice that G’fp (x):= fg Y (0)mr*(dO|x) is the Lipschitz-continuous representative of G, for any v € C, Cl (©).
Indeed, the W -Lipschitz estimate entails

G5 () - ’@(xz)\:‘/ww)n*(dmxl)—/w<9>n*<de|x2> < [ o0 = v et a0
® ® OxO

< Lip(y)Wi (*(-|x1), 7% (-|x2))) < KLip(¥)|x1 — x2]

for any x1, x2 € X, where ny, x, € P(O x ©) is an optimal coupling between 7*(-|x) and 7*(-|x2) for the 1-Wasserstein
distance. In particular for any x1, x5 € X, the map [0, 1] > ¢ — G?;/ (Sx;,x, (1)) is absolutely continuous for any ¥ € C Cl (®),
so that assumption i) of Theorem 5.1 is satisfied by the narrowly continuous curve [0, 1] 3 ¢ > 7*(:|Sy, x, (7)) € P(©).

Let D be a countable dense subset of C c] (®) (in the C1(®) norm). Let v € S"~!. We take advantage of the fact that any
L™ -null subset Z of X has the following property (by Fubini theorem): for £~ !-a.e. & € X, there holds £!(ZN It ) =0,
and the £ !-null set of £’s where this property fails can be taken to be independent of v € D, since D is countable.
Therefore, thanks to (5.9), for £ ae. ¢ € X, and any x1, x2 € Iz ,, we have the following:

1
< K(/O|VW(9)|2g(Sx,,xZ(t), g)n(d9)> 3

|VxG*1/f (Sx1 X2 (t)) | = égﬂg

/O(W(é‘) —a)Vig(sx,x (1), 0)7(d0)

foraee. r € (0,1) \ N and any ¥ € D, where N is a null set which is again independent of ¥y € D. Moreover, for any
t € (0, 1)\ N the latter inequality also holds for any ¥ € spanD, due to the linearity of ¥ Gfp (x).

As a consequence, for £l ge. ¢ €X, and any xy, x2 € I¢ ,,, we have

< lx1 —x2 - |Va Gy (8.0, (1))

r=t

d *
)

d s
d_r/61p(9)rr (d6]8x;.x, (1)

r=t
1

=Klxi —X2|(/®|Vlﬁ(9)|zg(x, 9)7T(d9)) 2

forany r € (0, 1) \ N and any v € spanD. Whence,

d
‘leth(t) = Ssup {d—rfaw(@ﬂ*(dﬂsx.,xz(r))

Y espanD

2
:f6|w(9)| (A0 s, ) < 1} < Klxi —x2]

r=t

for a.e. t € (0, 1). Here, (0,1) 51+ W,, ,(?) is measurable, being the supremum of the linear span of countably many
measurable functions. Moreover, we deduce from the latter estimate that fol W, y(t) dt < K|x —y| for L1 ge. £ eX,
and any x1, x2 € Ig . In particular, for £n-lae. ¢ €X, and any x1, x3 € I ,,, assumption ii) of Theorem 5.1 is satisfied
by the curve [0, 1] > t = 7% (-[sx,.x, (1)) € P(®), and we also notice that (since 7*(-|x) € P2(0) for L™-a.e. x € X)
we have *(-|sy, x,(t)) € P>(0®) for a.e. t € (0,1) up to another £~ !-null set of £’s in X,. Therefore, by applying
Theorem 5.1, for £ L-ae. & € X, and any x1, x2 € Ir, we get that both 7*(-|x1) and 7*(-|x2) belong to P»(©) and
that the bound in (1.1) is fulfilled for such x1, x>, with the ¥, distance and with L = K. By the arbitrariness of v and by
the narrow continuity of X > x > 7*(-|x) € P(®), the Wh-Lipschitz estimate extends to any x, xp € X. Indeed, given

generic x1, x3 € X with x| # xp, letting v := ;i:ﬁl, it is enough to take sequences x| , — x1 and x2 , — x2 such that,
X n*_x N . . .
for every n € N, m = v and such that (1.1) applies for any couple of points on the line Ip,(x,,),». Then, (1.1)

applies for the couple x; ,,, X2 ,, for any n, and it passes to the limit by the narrow lower semicontinuity of W, according
to [5, Proposition 7.13]. O

Proof of Theorem 2.2-(iv). The proof is very similar to the previous ones. We first show that Gy from (5.7) belongs

to W1°(X) for any ¢ € C g (©). It belongs indeed to WIL’CI (X) by Lemma 5.7, and to L°°(X) with the same argument
of the proof of Theorem 2.2—(i). Moreover, combining Lemma 5.7, the Sobolev inequality (2.3) with critical exponent
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*

pr= ddTPP (p* = o0 if p =d = 1), and Holder’s inequality, we get

[ViGy ()| < mff|¢(9)—a||vxg<x 0)[do < inf [V —all @) [ Vg, )H

=1 e)

1
g(-xv')

P ” ng(x ) ” *
L2-P (©) LP-1(®)

(5.10) 58,,(@)(/ ‘Vlﬂ(@)]zg(x,e)w)iH
(S}

for £™-a.e. x € X. By assumption and by (5.10) we conclude that ||V,Gy ||z x) < KLip(¥). As seen in the proof of
Theorem 2.2—(ii), it follows that the probability kernel 7 (+|-) defined by (1.2) admits a W -Lipschitz continuous version
X 3 x > 7*(-|x) € P(®). With the same argument of the proof of Theorem 2.2—(iii), the proof concludes by showing
that x > *(-|x) € P2(®) is also W»-Lipschitz-continuous, with Lipschitz constant not exceeding K . O

5.3. Moving domains: Proof of Theorem 4.1 and of Theorem 4.2

We deal with solutions to nonhomogeneous Neumann boundary value problems, following the line of Theorem 5.6.
Given a propability kernel 7 (-|-), the curve [0, 1] 3 t = 7 (:|sy, x,(?)) € P(®) depends on the two parameters x1, x.
Accordingly, we specify the notion of regular motion, which is essentially the same as Definition 5.3.

Definition 5.8 (X-regular motion). Let ®, € R? and ®, C © be nonempty open connected sets with locally Lipschitz
boundary, for any x € X. We say that a smooth mapping X x @, > (x, 6) > D, (0) is a X-regular motion if [0, 1] x O, >
(t,0) — <DS"‘| N0 (0) is regular motion according to Definition 5.3 for any x1, x, € X and ©, = O, (0,) forany x € X. In

such assumptions, we further define for any x € X and any v € S"~! the function V¥ : ®, — RY (resp. V, : @, — RIxd)
by VV:=3,®, o 7! (resp. V, := V,d, 0o &7 1).

Definition 5.9 (Regular extension). Let g € L10C X' x ©) satisfy f® g(x,0)d0 =1 for a.e. x € X. We say that g admits
a regular extension if the following conditions are satisfied:

(i) there is a X-regular motion @, : ®, — ©, according to Definition 5.8 such that ®, = {g(x, -) > 0} for L™-a.e.
xeX;

(ii) there exists g € L}
that

(X x ®) such that g € Wh! (X x ©) for any open set X compactly contained in X and such

loc

(5.11) g(x,0)1le, (V) =g(x,0) for (Em ® [,d)—a.e. (x,0)inX x ©.

Oof course, for fixed x, the above identification = is understood up to L9 null sets of ©. As g from Definition 5.9 is
in WI(X x ©), we shall use Sobolev regularity on linear submanifolds (see also [18, Theorem 2.5.3]). We summarize
some basic facts in the following proposition.

Proposition 5.10. Let § € WH(X x ©) for any open set X compacily contained in X. Let v € S"~!. For £ -q.e.
& € X, and any two distinct points x1,x3 € g\, the map (t,0) — g(Sx, x,(t),0) belongs to whio, 1) x ©® and for
(L' ® LY)-a.e. (t,0) € (0, 1) x O there hold

Q-|Q_

d
(5.12) 5{§(Sx1,x2(t), 0)} = Ix2 = x118,8(Sx,,%, (1), 6), §(Sx1,x2(t), 0)|< Ix2 = x11| V& (85,5 (1), 0)].

and, in particular, 3,3 (x, ) € LY(®) for L'-a.e. x € Ig o

Proof. The ACL representative of g (here not relabeled) has the ACL property on almost any lower dimensional
hyperplane intersecting X x @. Let v € S"~!; for £ '-ae. £ € X,, the map (¢,0) — g(£ + tv,0) belongs there-
fore to W 1((t1,t2) x ©) for any #) < 1» such that £ + v € X, i = 1,2. The map (¢,0) — g(sy, x,(t),6) belongs
to Whl ((0,1) x ®) as the composition of the latter with the segment parametrization [0, 1] 3 f = sy, x,(¢), where
x=£&+1tvand y =£& + rpv. Then, (5.12) follows from the fact that g has classical v-directional derivative almost
everywhere, coinciding with the scalar product of v with the gradient. See for instance [49, Theorem 4, pp. 200]. (]

Associated to a function g as in Definition 5.9, we consider the boundary value problem (4.7), where V} := 9, ®, o
(d,)~!. The precise notation for (4.7) is the same of problem (5.4), apart from the X-valued index x instead of .
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Therefore, for those couples x, v such that g(x, -) € wl1l(®,) and og(x,-) € LY(®,), we may define a weak solution
uy € HY(©,, g(x,-)) to (4.7) by means of Definition 5.5.

Proof of Theorem 4.1. Throughout this proof, for notational ease, we shorten the expression sy, x,(¢) to s(t), whenever
it is clear which couple (x1, x2) we are referring to. We start by preliminarily observing that, given v € S"~1, for £~ 1-
a.e. £ € X, and any couple of distinct points x1, x2 € I¢ ,, the map (¢, 0) — g(s(¢), 8) belongs to w0, 1) x @), by
Proposition 5.10. This fact entails that g(s(t), -) € W'!(®)) and $g(s(1), ) € L' (O)) for ace. ¢ € (0, 1). Therefore,
we may take advantage of the notion of weak solution to problem (5.4) as given in Definition 5.5, with g;(-) therein
replaced by g(s(z), -), and @, therein replaced by ®g;).

The proof is an application of Theorem 5.6, for almost every line in X in any given direction. Indeed, let us consider
an ACL representative of the regular extension g, that we still denote by g. Of course, combining the assumptions on g
with (5.11), we have [, g(x,0)d0 =1and [ 16128 (x,0)df < 400 for L"-ae. x € X. Let v e S, For £ -a.e.

& € X, and any x1, x2 € Iz ,, we apply Theorem 5.6 to obtain 7 (:|x1) € P2(0), 7(-|x2) € P2(®) and

1 1
(5.13) Wh(#(lx1), 7 |x2)) < lx1 — x2] /0 ( /@ Vil 6)[ g (s(1). 0) de)z dr,

where 7 (-|x) := g(x, )L? L ©, is a representative of the kernel 77(-|-), in view of (5.11). We notice that the appearance
of the factor |x; — x3]| is due to (5.12) and to the identity

(5.14) %(%(z) (0)) = |x1 — x2]0, Ps(r)(6).

As a consequence, for £ !-a.e. £ € X, and any couple of distinct points x1, x> € Ig v, we get Wo (T (-|x1), T(+|y2)) <
K|x1 — x2|. The last inequality follows from (5.13) and (4.8): we bound once more the £!-essential supremum on (0, 1)
with the £ -essential supremum on X, for all but a L£m=1_null set of lines in a given direction.

Now, let ¢ € Ccl, (®) and G,/,(x) = f@)x ¥(0)g(x,0)do, so that, by Definition 5.9, we get |(~;¢(x)| <supg |y| for
LM-a.e. x € X. By performing the same estimate of the proof of Theorem 5.6, also taking (5.12) and (5.14) into account,
we have the following: given any v € S"~!, for £~ '-a.e. &£ € X,, and any couple of distinct points x|, x, € I¢ , there
holds

d -
(5.15) d_rG"f(S(r))

=|x; — x2|/ Vi (0) - Vu:(t)(é‘)g(s(t), 9) de
r=t ®s(t)
for a.e. t € (0, 1), where we have used the definition of u} as solution to the boundary value problem (4.7). Taking (5.6)
into account, (5.15) can be rephrased as follows: v - Vxév,(x) = f®v V() - Vu,(0)g(x,0)do for L™-a.e. x € X. Since
f@)Y g(x,0)do =1 for L™-a.e. x € X, we further estimate by the Cauchy—Schwarz inequality and (4.8), to get

) : }
[v-ViGy ()] < (/O |w(e>|2g(x,e)d9) (/O |Vu§(9>|2g(x,e)de> < KLip(¥)

for £™-a.e. x € X. Here, K is independent of v by assumption, hence |Vxé¢(x)| < KLip(¢) for L™-a.e. x € X. Note
that Gw is a representative of the L°°(X) function Gy (-) := f(_) ¥ (0)g(-,8)do. Having shown that |Gy (x)| < supg ||
and |V,Gy (x)| < KLip(y) for £L"-a.e. x € X, by the same argument as in the proof of Theorem 2.2—(ii), we obtain the
existence of a W, -Lipschitz representative 7 *(-|-) for the probability kernel 7 ().

Since G?}; x):= f® Y (0)7r*(dO|x) is Lipschitz on X and G is ACL, the two functions coincide pointwise everywhere

on almost every segment in a given direction v € sm-1, Taking a countable dense subset D of ¢ € Ccl, (®) (in the C1(©)
norm) shows that 7*(-|-) coincides with 7 (-|-) on almost every line segment in the same direction v. Therefore, given
v e S (]) itself satisfies Wh (s (-|x1), m*(-|x2)) < K|x1 — x2| for £ '-a.e. &£ € X, and any couple of distinct
points x1, x2 € I¢ . The result follows by the same argument at the end of the proof of Theorem 2.2—(iii). (|

In most situations a solution to (4.7) is not at disposal. Therefore, with some stronger assumptions we try to give an
estimate of the norm of the solution in its dual formulation as seen in Theorem 5.1. This is done in Theorem 4.2. We
recall that the definition of the Fisher functionals 71 and 7, is given in (4.9).

Proof of Theorem 4.2. Throughout this proof, as in the previous one, we simplify the notation by writing s(¢) in place
of sy, x,(¢), since no ambiguity arises. We apply Reynolds transport formula. Let us consider an ACL representative of
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g, still denoted by g. Let ¢ € Cg (®). Given any v € S for £l ae. & € X, we take any x, x2 € I¢ , and we obtain
the absolute continuity of the map [0, 1] > ¢ +— f®sm Y (0)g(s(t),0)do, along with

d
— ¥ (0)8(s(r), 0)do

dr (_)s(t)

r=t

d — ~
~ 5 [ T ®i0.0)

r=t
(5.16) = vl | Vs @nE(s0).0)d0 + |n = x| /O div(Fg) @) (50), 0) Vs (©)) dO
Is(1) s (1)
fora.e. r € (0, 1). Here, we have used Lemma A.1 and (5.12), and we have introduced the function
Vs () =9 () — A ¥ (0)g(s(1),0)do, 10, 1],
Is(1)

Let us proceed by estimating the two terms in the right hand side of (5.16). The first term in the right hand side of
(5.16) can be treated as in the proof of Theorem 2.2—(iii), so that by Cauchy—Schwarz inequality

/@ Wsm(@)aug(s(r)ﬁ)des( /O Ws(t)(e)}zg(s(r),e)de)zm(g(sa),-))
s(t) >

and then the Poincaré inequality (2.2) implies
1
(5.17) A V() (0)3ug(s(1), 0) d < C[g(s(0), ~)]( /O VY ©)[*g(s(r). 6) de) Ji[g(s®). )]
Os1) e

Note that g(s(z), ~)11@s<,) (-) and g(s(?), -) coincide fora.e. € (0, 1) as L! (®) functions. The divergence term in (5.16) can
be estimated by Cauchy—Schwarz and Poincaré’s inequalities: indeed, since f® g(x,0)d0 =1 and |V}| < |V,|, making
use of the shorthand A, := ||V || W10 (@) there holds

/O div(Fy) O (5(1). 6) Ve (6)) d6
Is(t)

<A (/O |V(ES(,)(9)g(s(z),9))|d9+/ |$S(t)(9)|g(s(t),9)de>
Is(t)

Os(r)

1
< A[( / |vws<f>|2g(s<t>,e)de)2 + /O o | (2(s(0.6) + |vg(s<t>,e)|>de]
Os(1) Is(1)
1

<A (/@|V1p(o9)|2g(s(t), 0) d@) ’ (1+C[g(s(0), )] +C[g(s(r), )] T(g(s2). -))).

By plugging (5.17) and the latter estimate into (5.16), we get the following: given any v € S"~!, for £ 1-ae. & € X,
and any couple x1, x2 € Iz, there holds

d
— ¥ (0)g(s(r).0)do

dr (~)S(t)

r=t

1

<Cle(s0). )] ( / vy ) e (s(0). ) de) " A3 (0. )]l — ol

(5.18) + A </O |V1ﬁ(9)|2g(s(t), 0) de) i (L+C[g(s@®). )] (1 + T (8(s). ")) Ix1 — x2]
Is(1)

fora.e.r € (0,1). Now, let Gy (-) := f@) g(-,0)db, so that |Gy (x)| < supg || for L™-a.e. x € X. However, by (5.18), by
assumption and by the same argument as in the proof of Theorem 4.1, we get |[VGy (x)| < KLip(y) for L™-a.e. x € X.
Again this shows that there exists a V) -Lipscthiz representative 77 *(+|-) of the kernel 7 (-]-).
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We now let . 7(-|x) = g(& 3L 1L ©,, which gives a representative of the kernel 77 (-|-). Let D be a countable dense
subset of C(} (©) (in the C1(©) norm) and let v € S"~!. For £ 1-ae. £ € X, and any x1, xs € Ig ,, from (5.18) we get

d
Wiy (1) i= SUP{E/OW(Q)ﬁ'(de(I))

e spanD,/ |V1p(¢9)|2ﬁ'(d9|s(t)) < 1}
®

r=t

< x1 = 22l Vs llwr.oe oy, (1 +CLe (), ) ] (1 + 2[g(s(), -)])) + Ix1 — x2IC[g (s(0), -) | T [g(s), )]

fora.e. t € (0, 1). Therefore, the estimate

1 1
R A o P (R A C I (A RO N

+IX1—X2|/ ¢(5). )] 7 [2(s(0). )] dr < K x1 — xa]

holds for £"-ae. £ € X, and any x1, x2 € I¢ . By invoking Theorem 5.1, we deduce that 77 (-|x1) and 77 (-|x2) are in
P>(0) and that Wh (7 (-|x1), 7 (-|x2)) < K|x| — x2|, for L7 -ae. £ € X, and any x1, x; € I¢ . By the same argument
as in the proof of Theorem 4.1, the same conclusion holds for 77 *(-|-), which identifies with 77 (-|-) on almost every line in
any given direction. But x > 7*(:|x) is W;-Lipschitz on the whole of X, so that we conclude by the argument already
explained at the end of the proof of Theorem 2.2—(iii). O

5.4. Infinite-dimensional sample space: Proof of Theorem 4.5

We next provide the proof of the results that deal with infinite-dimensional sample space from Section 4.4. In this case we
shall prove that a Lipschitz estimate holds for ‘good couples’ (x1, x2) € B(Z) and then we invoke the Lipschitz extension
result from Lemma A.4 in the Appendix.

Proof of Theorem 4.5. We start by proving point (i). Let ¢ € C cl (®) and Gy (x) = f® g(x,0)m(d9). Given a couple
(x1,x2) € B(Z), for m-a.e. 0 € ©, the map [0, 1] > 1 — g(Sy, x, (1), 0) has, by assumption, the following properties: it is

absolutely continuous, and for a.e. f € (0, 1) the point (s, x, (t), €) is a Gateaux-differentiability point of g with respect
to the x-variable. Therefore, by an application of Fubini’s theorem, we get

Iq
Gw(xz)—Gw(xl)=/OW(9)(g(sxl,xZ(l),9)—g(sx.,xZ(O),G))n(dG)=/®1ﬁ(9)/0 E(g(sxl,m(t)ﬁ))dm(dG)

1
:/0 /ow(e)(ng(le,xz(t)»Q),XZ—x1>n(d9)dt

< lx2 — x1]lv sup |y ess sup / I Dxg (51,5, (). 0)|

7(d6)
5] te(0,1 v

<|lx2 —x1||wsup|1/f|x-esssup/ | Dxg(x,0)]
(€] xeX ®

7 (dh).

In the last inequality we have used the fact that any function F : X — R satisfies

(5.19) ess sup F(sxl x (t)) < A -esssup F(x),
te(0,1) eX

since H!([x1, x21NZ) =0 as (x1, x2) € B(Z). Therefore, we get

2dry (7 (lx2), w(x1)) = sup (Gy(x2) —Gy(x1)) < sup [IVGy o llxi — x2llv < Kllxi — x2llv
YeCe(©) VeCe(O)
=1 i<l

for any (x1, x2) € B(Z). By invoking the extension result from Lemma A.4, the mapping x — 7 (-|x) € P(O®) admits a
Lipschitz continuous extension X 3 x > 7*(-|x) € P(©®) with respect to the total variation distance. Since 7(0) = 1, the
continuity in total variation also shows that 7*(®|x) = 1 for any x € X. This ends the proof of (i).

The result in point (ii) is obtained by introducing the Poincaré inequality (2.2) in the computations of the proof of point
(i), as done in the proof of Theorem 2.2—(ii).
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Let us conclude by proving (iii). The proof is similar to the one of Theorem 2.2—(iii). Let D denote a countable dense
subset of Ccl (®) (in the C1(®) norm), let Gy(x):= f® Y (0)g(x,0)m(d0). Let us consider a couple (x1,x2) € B(Z).
Thanks to the assumptions, we have the absolute continuity of the map f > g(sy, x,(¢),0) for 7-a.e. § € ® and we may
apply Lemma A.2 from the Appendix, so that the map ¢ — f o V(0)g(sy, x, (1), 0)m(d0) is absolutely continuous for any
¥ € D and we may differentiate under integral sign to get for a.e. r € (0, 1)

/ 10(9)< le,xz(t),H))ﬂ(dG)-

As usual, the £!'-null set of non-differentiability points of the map ¢ f o V(0)g(sy, x, (1), 0)do is independent of Y € D,
since D is countable. By considering the Gateaux-differentiability property of g, we get, for a.e. t € (0, 1),

d
O f Y (0)g(Sx),x,(r), 0) <lxi —x2lly / [V ()] Dxg (85,2, (1), 0)]
rJe C]

V,yr(dé?).

r=t

Hence, combining the Cauchy—Schwarz and the Poincaré inequality (2.2), we obtain

d
d_f Y (0)g(Sx),x,(r), )7 (d6)
rJe

r=t

d
= inf — O(w(e) —a)g(Sx;.x,(r), 0)7(d6)

r=t

1D g(Sxy.x (1), O) 12 1 ) }
||x1—X2||V( 600 n(de>> 32&( /O |¥(6) —al g(le,xz(t),O)ﬂ(d9)>

IA

1
2
< |lx1 = x2[IvC[ & (Sx,,3, (), -)n]< /O VY (0)]7 g (52,0 (1), e)n(dm) T [8(Sx1.3: (D), )]

Whence,

d
“pxl,xz(t) = sup {ELW(Q)g(SX],xz(r)79)

Y espanD

3/;|1/f(9)|2g(sxl,x2(;),9) do < 1}
=t

= C[g(sxl,xz (), ')n]jn [g(sxl,xz (), )]”xl —x2llv.

Combining the latter estimate with (5.19), we conclude that for any (x1, x2) € B(Z) there holds

1 1
fo Wy, () dt < lxp — x2llv /0 Clg(sx1.x: @), )] T [8(Sx1,0, (1), )] dt < K lx1 — x2]ly.

Hence, an application of Theorem 5.1 shows that x > 7 (-|x) satisfies the desired estimate for any (x1, x2) € B(Z). The
Lipschitz extension property from Lemma A.4, applied to the complete metric space (P2(®), W»), yields the result. [

Appendix
A.1. A proof of Reynolds transport formula

We give here a proof of some useful calculus formulae that are often needed through the paper. The following is a proof
of Reynolds transport theorem, see also, for instance, [53, Théoréem 5.2.2] or [51, Section 10]. The proof is given for
domains that vary according to a regular motion as defined in Section 5.1. In the following lemma, we make use of the
notation C; ®):={¢y+a:aecR, ye CC1 (®)} where, as usual, ® is an open connected subset of R4,

Lemma A.1. Ler § € Wh1((a, b) x ©). Let [a, b] x O, 3 (1,0) — ®,(0) € RY be a regular motion in © according to
Definition 5.3, with ®; := ®,(0,). Then (any ACL representative of) g is such that [a,b] > t — f®t Y(0)g(t,0)do is

absolutely continuous for any ¥ € C:l (®). Moreover, given yr € C:l (®) there holds for a.e. t € (a, b)

d
T Y(0)8(r,6)do = ¢(9)3z§(h9)d9+/ V- (V(6)&(1,0)(3:P; 0 ¥;)(6)) do

dr Je, o, o,



1806 E. Dolera and E. Mainini

where V; : ©; — O, is the inverse of ®;. If ¥ € Cg (®) we also have for a.e. t € (a, b)

d
T ¢(9)§(t,9)d9=/ Y (0)0,g(t,0)do + w(d)g’(t,d)nt(a)'(3143;0‘111)(0)%”1_1((10),
I Je, o, 30,

where 0, denotes the exterior normal to ©,, and the L}

i0c(0©;) boundary trace of g(t, -) on 9©, appears in the last term.

Proof. As @, is a global diffeomorphism of ®, onto ®; for any ¢ € [a, b], then (i, ®,) is a global diffeomorphism of
(a,b) x O, onto {(t,0) € (a, b) x ©:0¢ ©,}, whose Jacobian determinant is bounded away from 0 and +oo (tanks to
the assumptions in Definition 5.3). Thus, g o (i, ®;) € W1 ((a, b) x ©,).

Lety eC ; (©). By change of variables we have for a.e.t € (a, b)

(A.1) i W(O)g(t,e)dez/(; (1, ©,(0))y (0:(6)) det Vb, (0) do.

By distributional chain rule we have 9,g(z, ®;(0)) + Vg(t, ©;(0)) - 3;D;(0) = %g(t, ®,(0)) and similarly

d
—[&(r, @:(0)) ¥ (P (0)) det VO, ()]
dr

d
=¥ (®4(0)) det VO, (6) -2 (1, ©,(6))

+2(t, @,(0)) det VO, (0)Vyr (®,(0)) - 3P, (0) + &(t, D,(0)) ¥ (D1 (9)) Tr((, V)(VD,) ') det Vb,

where we used the identity %detvcb, = Tr((8; V®,)(VD,) 1) det VD, (with Tr denoting matrix trace). Therefore,
the assumptions in Definition 5.3 show that the map (¢, 0) > hy (¢, 60) := g(t, ®:(9)) (P, (0)) det VP, (6) belongs to
Li((a,b) x ©,) together with 9,hy,. We conclude that, for a.e. 0 € ®,, the map  — hy (¢,0) is in Wl(a, b), hence
absolutely continuous up to defining it through a representative of g o (i, ®;) € W1 ((a, b) x ®,) with the same property:
then, by the fundamental theorem of calculus and by Fubini theorem we have fora <s <t <b

t t
(A.2) / (hw(t,e)—hw(s,e))dezf /ath,/,(r,e)drdesz d:hy (r,6)d6 dr
O O Js s JO,

and this shows that hy (7, ) € L! (®y) for any ¢ € [a, b] and that ¢ > f®* hy (t,0)do is absolutely continuous on [a, b].
We claim that if g is a (not relabeled) ACL representative of g, then ¢ f@)t Y (0)g(t,0) db is indeed absolutely
continuous on [a, b]. It is enough to check that it is continuous, since we have just shown that the right hand side of (A.1)
has an absolutely continuous representative on [a, b]. Assuming wlog that a <s <t < b, we have g(t, ) € L! (®) for
any t € [a, b] as well as the absolute continuity of ¢ — f® g(t,0) db, since and 9, g € L'((a, b) x ©) and Fubini theorem

implies as above
t
fg(r,e)de—fg(s,e)dezf fatg(t,e)dedt.
) c) s Jo

Then, again by Fubini theorem we get

t
¢(9)§(I,6’)d9—/0 w(é’)g(s,@)d@:/ollf(@)(ﬂ@, —1®S)§(t,9)d9+/ fo Y (6)0g(,0)dr,

O

where the last term vanishes as s — ¢ since ¥ is bounded and 9; ¢ € L'((a, b) x ©). The first term in the right hand side
vanishes as well as s — ¢ thanks to dominated convergence, since g(z, -) € L' (©®) and since the pointwise converges of
le, to 1e, easily follows from the assumptions in Definition 5.3. The claim is proved.

Dividing (A.2) by s and using the Lebesgue points theorem, we see that for a.e. t € (a, b) there holds

d
< h,,,(z,e)de):/ iy (t,6)do.
dr 0,

*



Lipschitz continuity of probability kernels in the optimal transport framework 1807

Since we can take the time derivative inside the integral sign, we have by change of variables and by the identity (V&)™ o
V, = V¥, and with the notation J; = det V®; (so that %Jt =Tr((3; VP, (V)" det VD),

d d d
o 1M60§(t,0)d9=—/ hl//(fﬁ)d9=—/ (1, (0)) ¥ (2:(0)) 1 (6)do
t Jo, dr Je, dr Je,

d, . - d
= [ (O3 (&t 2:0) v (®:0))) + (1, @4 (0)) Y (®4(8)) 31 (6) ) a6
Ox
= / 09;8(1,0)y(0)do + / V- (&, 0) ()9, D, (W,(6))) db,
O, X
for a.e. t € (a, b). By the divergence theorem, the proof is concluded. (|
Of course, if ®; = © for all 7, we have that @, is the identity map for any /. Lemma A.1 holds and Reynolds trans-
port formula reduces to differentiation under integral sign. However, in such case we may extend the result to general
probability measures on ®, without requiring a density. We have the following standard result.
Lemma A.2. Let (©, 7, ) be a measure space, with T a o -finite measure. Let g : [a, b] x ® — R. Suppose that

(1) g(-,0)e AC(la,b]) for m-a.e.0 € ® and g(t,-) € L;(@)for allt € [a, b];
Gi) [7 [ 18,8 (1, 0)|7(d6) dr < +oo.

Then the map t +— f(_) Y(0)g(t, 0)m(dO) is absolutely continuous on [a, b] for any bounded continuous function \ on ©.
In particular, if ¥ is a bounded continuous function on © there holds a.e. on (a, b)

d
d—/ W(Q)g(I,Q)ﬂ(d9)=/ ¥ (0)0:g(t,0)m(d9).
IJe e}

Proof. By assumption (i), g is a Carathéodory function, hence (d¢ ® m)-measurable, moreover g is (classically) par-
tially differentiable with respect to ¢ at (df ® m)-a.e. (¢,60) € (a,b) x ®, and then, by assumption (ii), we have

0 g€ Lé@ﬂ((a, b) x ®). For any a < t; < t, < b, assumption (i) entails that g(t,0) — g(t,0) = fttf 9,g(t,0)dt holds

for w-a.e. 6 € ®, the mapping ¢ — 9,g(¢, 6) being in L'(a, b) for w-a.e 6 € ©. Thanks to (i1) and the boundedness of i,
the map ¢t — f® V(0)9,g(t,0)m(d0) belongs to L' (a, b), and we may apply Fubini theorem to obtain fora <t; <t, <b

%) 9]
/()W(Q)(g(tzﬁ)—g(hﬁ))ﬂ(e):/olﬂ(@)</ 3zg(t,9))ﬂ(d9)=/ /Olﬁ(@)&g(t,@)ﬂ(d@dt-
°© © n n &

This shows that the map ¢ — f® Yv(@)g(t,0)m(dd) is an AC([a,b]) map. Finally, since the map ¢
f(_) V(0)d,g(t,0)(d0) isin L' (a, b) and g(-,8) € AC([a, b]) for w-a.e. 6 € O, we apply Fubini once more to get

d d
Y(0)3,g(t,0)m(dd) = — | v(©6)(g(t,0) — g0, 0))m(d6) = —/ Y (0)g(t,0)m(dD),
® dr Je dr Jo
for #y € (a, b) and for a.e. tin (a, b), which completes the proof. O
A.2. Lipschitz continuous extensions

We provide the proof of a Lipschitz extension result, namely Lemma A 4. It is stated in a general framework, where V, X
and A are as in Section 4.4.

Lemma A.3. Let Z be a subset of X with A(Z) = 0. Then, for any x € X\ Z, one has A(K,) =0, where K, :={y €
X\ Z:H([x, y]NZ) > 0}.

Proof. Suppose by contradiction that there exists x € X \ Z such that A(K,) > 0. Then there exists a bounded set U in X
such that A(K, NTU) > 0. Moreover, by definition of K, for every y € K, there holds HY( v, x]NZ) > 0, which together
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with A(K, NU) > 0 implies

1
0</ Hl([y,x]ﬂZ)k(dy)zf ||x—y||/ ]lZ((l—t)y+tx)dt)»(dy)
K,NU 0

KN

1
sswplle =yl [ [ 100,
yeU o JK,nU

where the last inequality is due to Fubini’s theorem. But this is a contradiction, since the right-hand side is equal to zero,
being the set ﬁ (Z — tx) of zero A-measure for all ¢ € (0, 1). O

Lemma A.4 (Lipschitz Extension). Let Z be a A-null subset of X and let B(Z) be defined by (4.16). Let (S, ds) be a
complete metric space. Let f : X\Z — S.If

(A.3) ds(f(), f) <Llx =yl V(x,y) €BZ)

holds for some L > 0, then f admits a Lipschitz extension to the whole of X, with the same Lipschitz constant L.

Proof. Forevery x € X\ Z, let K, be defined as in Lemma A.3. First, we prove that f is Lipschitz-continuous on X\ Z.
In fact, fix two points x, y in X \ Z, and choose a sequence {&,},>1 C K{ N K; N Z¢ converging to x. This choice is
possible since Lemma A.3 shows that A(K, UK, UZ) = 0, implying that K{ N K{ NZ* is dense in X. Moreover, notice
that (&,,x) € B(Z) and (§,, y) € B(Z) for every n, since &, belongs to both K¢ \ Z and K; \ Z. Then, invoke (A.3) to
obtain, for every € N, that ds(f (x), £ () < ds(f &), £()) + ds(f G, FOD)) < L(Ilx =&l + 1 — ylI)- By taking
the limit as n — 400, we get the desired Lipschitz property on X\ Z. In conclusion, the existence of a Lipschitz extension
with same constant L follows from the standard extension result with a dense domain, being (S, dg) complete. O

A.3. Scaling estimates of the Poincaré constant

In view of the applications of our theorems, the log-concavity condition and its variants are the more natural tools, mostly
when considering exponential statistical models (Section 2.2), exchangeability (Section 3.1) and Bayesian consistency
(Section 3.3). Accordingly, we summarize some estimates of the Poincaré constant in the following statement, providing
some extension of the results in [8]. In particular, in view of our results about Bayesian consistency in Section 3.3, in this
statement we highlight some scaling properties of the Poincaré constant that arise by multiplying V by some large n € .

Proposition A.5. Let V, U € C*(R?) be bounded from below and such that fRd e VO-UO) 4o < +o00. Let i, (d0) :=
e~ "V=U a0, for any n € N. The following statements about the squared Poincaré constant of i, hold.

(1) Suppose that o > 0 and h € R exist such that Hess(V) > al on R? and Hess(U) > hl on R in the sense of
quadratic forms. Then C*[w,] < (na + h)~! for everyn > —h/a.

(2) Suppose that there exist @« > 0,c >0, R > 0, h € R, £ € R such that the following conditions hold: Hess(V (0)) >
ol and Hess(U (0)) > hl in the sense of quadratic forms whenever |0| < R, moreover 6 - VV (0) > c|0| and 6 - VU () >
£|0| whenever |0| > R. Then, for everyn > (—h/a) vV ((dgr + 1 —£)/c),

an+h+(n+4L€—dgr +nVg +Ug)Cg

2
Clunl = (@n+hy(en+ € —1—dg)

)

where dg :=(d — 1)/R, Vg :=supg, |VV|, Ug :=supg, [VU| and Cg is an explicit universal constant only depending
on R.

(3) Suppose that there existx > 0,c1 > 0,c2 > 0, R > 0, h € R such that the following conditions hold: Hess(V (6)) >
ol and Hess(U (0)) > hl in the sense of quadratic forms whenever |0| < R, and

(A.4) |VV(9)|222c1+02[AV(9)+VV(9)~VU(9)]+
whenever 0| > R. Then, for everyn > (1 4+ 1/c2) vV (—=h/a),

an+h+e“R(cin + Vg + Wg)

2
Clunl < (@n + e

3

where Vg 1= supg, |AV], Wg :=supg, [VU||VV| and wg :=supg, V —infga V.
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By choosing n =1 and U = 0 in Proposition A.5, we obtain a direct estimate for the Poincaré constant of a given
finite measure of the form ©(d9) = e~V dh, where V is bounded from below (see also [8]). Besides the Bakry—Emery
criterion, which requires the Hessian of V' to be bounded away from zero, perturbations of convex functions are included.
For instance V (0) = %|9 |2 — 2 cos |6 satisfies the assumptions of points (2) and (3) with R = 1.

Proof of Proposition A.5. Point (1) is the Bakry—Emery criterion, see for instance [66, Theorem 3.1].
Let us consider point (2). We shall apply the arguments from [8]. Let V,, :=nV 4 U. First of all, if |#| > R we get
from the assumptions

(A.5) 0 -V, (0) = (cn+0)|0].

Let W (0) be a C*(R?) function such that W > 1 on R? and such that W(0) = ¢/°! if || > R. Let Cg :=supp |W|+
supg, [VW|+ supp, [AW]. Let us introduce the diffusion operator Ly, [¢] := A¢p — (Vg, VV,). A computation shows
that if |§| > R there holds

d—1 0

LyW=——+1——-VV,(0) |W(O).
16 16

Lett,:=cn+4£—1—dg,sothat 7, >0assoonasn > (dgp + 1 —£)/c. If |#] > R, from (A.5) we deduce Ly, W () <

—1,W(0).If |0| < R, we estimate as

Ly,W©O)=—1, W) +1,W(®) + Ly, W(©O) < -1, W(©O) + 1, W(O) + |[AW(®)| + |[VW(©)||VV,(0)|
< —1,W(0) + Cr(1 4 1, + nVg + Ug).

All in all we have W(0) > 1 and Ly, W(0) < —1,W(6) + b, xp, (0) for every 0 € R4, where b, := Cr(1 + 7, + nVg +
Ur). By [8, Theorem 1.4] we conclude that CZ(,un) < %(1 + b,kgr), where kg is the squared Poincaré constant of the

measure e~ L4 L Bg. Since we have by assumption HessV,, > (na 4+ h)I in the sense of quadratic forms on Bg, the
Bakry—-Emery criterion yields kg < (an 4+ h)~! as soon as n > —h/a. The conclusion follows.
Let us prove point (3). The argument is similar. Let W(60) = exp{V (0) — infra V}, 0 € R?. Let once more V, :=

nV + U and Ly, [¢] := Ap — (V¢, VV,,). We have after a direct computation AW = WI|VV|?>+ WAV and then

(A.6) Ly,W=((1=n)|VVEO)| +AVE®) - VU®)-VV©@)W®O), 6cR.
Thanks to assumption (A.4) we have (n — 1)|VV(0)|> > AV(0) — VV(0) - VU () + nc; whenever |§| > R and n >
1+ 1/c,. Therefore, if n > 1+ 1/c2, from (A.6) we obtain Ly, W(0) < —cinW(8) whenever |#| > R. On the other hand,
if |6 < R we easily estimate from (A.6) as

Ly, W(O)=—cinW () +cinW(®) + Ly, W(O) < —c1nW () + e“%(cin + Vs + Wg).

Then, we have W () > 1 and Ly, W(0) < —cinW (0) + by x5, (0) for every § € RY, where b, := +e“k (cin + V}; + Wg).
By invoking [8, Theorem 1.4] and the Bakry—Emery criterion, the conclusion follows by repeating the same argument in
the end of the proof of point (2). (]
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