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Abstract

We establish a Sanov type large deviation principle for an ensemble of interacting Brownian rough
paths. As application a large deviations for the (k-layer, enhanced) empirical measure of weakly interacting
diffusions is obtained. This in turn implies a propagation of chaos result in a space of rough paths and allows
for a robust analysis of the particle system and its McKean—Vlasov type limit, as shown in two corollaries.
© 2017 The Authors. Published by Elsevier B.V. This is an open access article under the CC BY license
(http://creativecommons.org/licenses/by/4.0/).

1. Introduction and main results

1.1. Large deviation and rough paths

The present paper is concerned with the intersection of large deviations, rough paths and
(weakly) interacting diffusions. We note (i) that large deviations have been one of the first
application areas of rough paths theory: indeed, following Ledoux et al. [15], a large deviation
principle for Brownian motion and Lévy’s area, scaled by € and €2 respectively, in rough path
topology, will yield immediately the Freidlin—Wentzell theory of large deviations for diffusions
with small noise — it suffices to combine continuity of the It6-map in rough path sense with
the contraction principle of large deviation theory; [13]. (ii) The interplay of rough paths with
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interacting stochastic differential equations was pioneered in [4]. This work, as well as the more
recent [1], required in particular the development of a McKean—Vlasov theory in the context of
random rough differential equations (which is not at all the aim of this paper). At last, (iii) large
deviations for interacting diffusions is a huge field, a small selection of relevant references is
given by [5-7,17,18].

In sense, we combine here aspects of all the afore-mentioned references. In particular, when
compared to the many classical works (iii) an advantage of our approach is robustness: as soon
as we have a LDP on a suitably enhanced space (“enhanced Sanov”’) — on which most stochastic
operations of interest are continuous, the raison d’étre of rough paths — basic facts of large
deviation theory, such as contraction principle or Varadhan’s lemma become directly applicable.
On the contrary, stronger versions of contraction principles or Varadhan’s lemma need suitable
approximated continuity properties which must be checked case by case.

We briefly describe our main results. Let {B' : i € N} be a family of independent
d-dimensional standard Brownian motions,' on a fixed filtered probability space ({2, A, (F;);, P).
On a finite time-horizon, say [0, T'], we may regard them as C([0, T]; R4)-valued i.i.d. random
variables. By a classical law of large numbers (LLN) argument (e.g. [10, Thm 11.4.1]) the
empirical measure, L,, a random measure on pathspace, converges to the d-dimensional Wiener
measure P!'?}. More precisely, with probability one,’

1 n
LE(w) = - ZSBi(w) — p as n — oo.
i=1

Sanov’s theorem quantifies the speed of this convergence: for a measure Q on C([0, T']; R%),
P[L7 (@)~ Q] ~ exp(—n H(Q| P'")),

in the form of a large deviation principle [8,9], where H is the relative entropy. Now, for each
1 <i, j < n, we introduce the 2d-dimensional double-layer process B'*'"/ = B/ as

B/ = (B, B]) € R¥, (1.D)

and then define the enhanced double-layer process B*" = B, with values in the space of
2d x 2d matrices, as

B’ = / B/ ® odBY, 1.2)
0
where o denotes Stratonovich integration. Clearly, for any i # j, we have
Law(B") = Law(B'?) = P,

where P¢ denotes e-dimensional Wiener-measure. We are interested in (the G2(R%?)-valued
process)

B = BY = (BY,BY) := (B, B/), B"),
with law

Law(B/) = Law(B'?) = Law(B', B, B'?) =: P?¥,

1 Later on, we shall allow for non-trivial Law(Bé) =A.
2 We regard Lf and P¢ as random variables with values in the (Polish) space P(C([0, T]; RYY), equipped with the
Cp-weak topology.
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where P denotes the enhanced (e-dimensional) Wiener-measure.> For every n, define the
enhanced “double-layer” empirical measure as

n n
LE® (w) = LE(w) = nl—z > S mie = n—lz > Sniiw): (1.3)
i,j=1 ij=1

In order to extend the enhanced “double-layer” (k = 2) empirical measure to any k > 3, define
the (kd-dimensional) k-layer process B¥¥it-—ic = (Bt | B'*), its rough path lift BV:iik
and then the enhanced “k-layer” empirical measure given by Lf;{k}(w) =n*y 8 Bk ik (1)
with summation over all 1 < iy, ..., iy < n.One may expect, as suggested by our notation, that,
for any integer k,*

LE0(w) — Pk a5 n— oo, (1.4)
This is indeed the case, however not a consequence of LLN, for even when k = 2 the
(B :i,j =1,...,n} are not independent. In fact, we shall study the speed of convergence

around this limit: one of our main results is a large deviation principle for the law of Ly
which gives (1.4), with convergence in probability (and a.s. by a Borel-Cantelli argument) with
respect to the a-Holder rough path topology, as a byproduct. Here and below Cg""([O, T]; R®)
denotes a space of rough paths (in notation of [12], some recalls below), a Polish space, elements
of which are paths with values in the group G@(R¢) C R¢ ® (R°)®2.

Theorem 1.1. Fix o in (1/3, 1/2). The sequence of laws {Law(Lf;{k}) : n € N} satisfies a large
deviation principle on P(Cg""([O, T1; R¥YY endowed with the Cp-weak topology, with scale n
and good rate function I: P(Cg*"‘([O, T1; R¥)) — R U oo that is given by

Huor '[P, if = FOuon™),

1.
+o00, otherwise. (1.5)

M) =K = {
This LDP is also valid in a stronger ( “modified Wasserstein”) topology.

Here m; : GAR*) = G(z)(@f‘:le) — R? is given by the projection ((x', ..., x%),...)
x!'. In particular, given a probability 1 on Cg"‘([O, T1; R*), the image measure Q = (7))t =
no nl_l is a measure on the classical Holder space C%2([0, T1, R?Y). Moreover, H(.|P?) is the
relative entropy and

F¥: 0 r— Q%o (st~ (1.6)

defines a map F*: P (C%*([0, T]; R)) — P1(Co-*([0, T]; R¥)), where S = S/ denotes the
(measurable) lifting map of an e-dimensional path to a path with values in G*(R®).

The interest in a modified Wasserstein topology (on probability measures on the space of
rough paths, Section 4 for details) is continuity of the map (here k = 2, but then trivially for
k > 2 by projection)

T
wi— | | b ax, wax)
Cg*([0.T]:R2) Jo

3 That is, the law of e-dimension Brownian motion B and all its iterated integrals of the form f BkodB!, 1 <k,l <e.
4 Again we regard Lf:(” and P%4} a5 random variables with values in the (Polish) space P(C([0, T]; G2(Rky)) |
equipped with the Cp,-weak topology.
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for sufficiently nice b. Indeed, combining Girsanov’s theorem and Varadhan’s lemma will then
imply a LDP for the empirical measures, as n — oo, for the particle system given by’

in 1 in n i .
dxp" =~ 2 (xim x]")dr + dB!, i=1,...n,
Law(X;") = A ii.d.

In fact, our approach not only allows to recover the (known, see e.g. [2,7]) rate function for the
large deviations of such a particle system, of the form J,(Q) = H(Q|®(Q)) cf. Sections 6 and 7
(where @ = @, is introduced, such that fixed points of @ are solutions to the martingale problem
of the corresponding McKean—Vlasov equation with mean-field drift b), but it gives the LDP
on the level of k-layer enhanced empirical measures. We shall see in two applications, namely
Corollaries 1.5 and 1.6 below, how useful exactly this can be.

1.7)

Theorem 1.2. Assume that b is in C,%(]Rd x RY), let X" = (X', ..., X"") be the solution
to the above system where the initial law satisfies a suitable exponential integrability condition
(Condition (3.15)). Let LY ™ be the corresponding enhanced k-layer empirical measure, k > 2.
Fix a € (1/3, 1/2). Then the sequence of laws {Law( {k}) : n € N} satisfies a large deviation
principle on (a modified Wasserstein) space of probability measures on Cg""([O, T1; R¥) with
scale n and good rate function J,, given by

Hpon | ®(uon "),  if n=F uon™h),
+00, otherwise.

JE ) = Jp(w) = { (1.8)

A first consequence of this large deviation principle, together with the fact that the rate
function has a unique zero, is a “law of large number” which already contains a remarkably
strong form of propagation of chaos (POC), namely Theorem 1.4 below. Note that this result can
also be recovered via classical It6 calculus (the reader can verify this as an exercise), nevertheless
it illustrates well the extra information carried by the LDP above, moreover its Corollary 1.5 is
another example of the combination of mean field and rough paths arguments. For context, we
first give the classical form of POC. Let us also note there is much new interest in POC, with
recent applications ranging from calibration methods in quantitative finance to the analysis of
lithium-ion batteries.

Theorem 1.3 (Classical POC, e.g. [17]). Let {X/ : j € N} be an i.id. realizations of the
McKean—Vlasov diffusion X (see Section 7 for details). Then, for all k € N,

Law(X"", ..., X*") — Law(X', ..., X*) = Law()®*, (1.9)

as Cy-weak® convergence of probability measures on (C([O, T1, Rd))Xk = ([0, T, R¥)
equipped with uniform topology.

In classical terminology [17] the law of (X', ..., X*") is Q-chaotic, where Q = Law(X)
is a probability measure on the (Polish) space £ = C([0, T'], RY).

We now state the enhanced POC on the space of rough paths, that is paths with values
in G2(R") rather than R". We insist that this is not just a form of the classical POC (a.k.a.

5 Given a function b: R2 — RY, we use the notation (x' s xz) e R x R? = R and we denote by b:RM — RM
the function such that b(x', x?)! = b(x!, x?) and b(x!, x2)> = 0.
6 Actually, in 1-Wasserstein sense ....
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Q-chaos) in which E = C([0, T], R?) is replaced by some other (Polish) space, which happens
to be a space of rough paths. To wit, the limiting measure in our Theorem 1.4 below is not of
product measure form, since it effectively tracks all areas between the particle trajectories (in the
mean-field limit) which requires it to be a measure on the space of geometric rough paths

CE,O!([O’ T], de) ~ Cg,a([o’ T], GZ(de))’

which indeed offers enough room to capture
/x" ®odX/... forl <i, j<k

(the anti-symmetric part of which corresponds to the afore-mentioned areas). In contrast, a space
of k rough paths over R?, say

(X',....XY e cd(j0, T, RY)™ = c%«(j0, T], &_,G*RY)

contains strictly less information as it contains, particle trajectories on R aside, only
/Xi®odxi forl <i <k

(and hence only the areas of each single d-dimensional particle trajectory).

This extra information contained in Cg"" ([0, 7], R*) makes a difference indeed when one is
interested in subsequent analysis of this particle system, as we shall see in the corollary below.
But first we state our enhanced POC. Recall that for an e-dimensional semi-martingale Z, its
Stratonovich (level 2) lift is given by

sthz) = (z" : 15i5e;/zi®odz-/’ : 15i,j5e).

Theorem 1.4 (Enhanced POC). Under the assumptions of the classical POC for all k € N

Law (S (x", ..., X5") — Law(s®™ (X', ..., X")), (1.10)
as Cp-weak convergence of probability measures on Cg*"‘([O, T1, R equipped with o-Hélder
geometric rough path topology.

We now illustrate the power of this new form of propagation of chaos. Recall that the solution
flow to an SDE depends continuously on the driving noise in rough path topology (e.g. [13]).
We then have immediately the following result, a direct proof of which would require substantial
work.

Corollary 1.5. Fix some k € N and consider, for n > k, the solution flow Y" =Y to

k
dY, = fo(¥)dr + Y fi(¥)o dx™" (1.11)

i=1
where the f;’s are Cg vector fields on RY in the case d = 1 (or f; € Cg(RN; L(R?, RM)) more
generally). Then, (in the sense of flows, cf. [13], and 1/2~-Hdlder on compacts in time)

Law(Y") —> Law(Y), (1.12)
n—oo
where the weak limit flow is given by

k
d¥, = fo(¥)dt + Y fi(¥)o dX'. (1.13)

i=1
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We give now a second application of Theorem 1.2, which cannot be covered, to our
understanding, by classical LDP results. This is a large deviation principle associated with SDEs
driven by k-layer paths (X'"", ... X'®™): we take, for i, ...i; in {1, ...n}, the SDE

k
dYtil,...ik§” — ij(yil,...ik;n) ° dxij,n (114)
j=1
with same initial condition Y'1>~%" = y,: here fi: RY — R™, j=1,...k, are given Cg vector
fields. For this SDE we can consider the empirical measure

. 1
Ly = — Z Syit.igin -
(i€}
This empirical measure can be seen as a symmetrization of the system (1.11), as it tracks the
positions of Y1+ discarding the particular choice of indices iy, . . .i,. Now, as in the previous
application, rough paths provide continuity of the solution map of this SDE with respect to the
driving noise in rough path topology. Therefore contraction principle implies the following:

Corollary 1.6. Forany fixed 1/3 < B < 1/2, the sequence {Law(L,f ;{k})|n € N} satisfies a large
deviation principle on P(C%([0, T1; R™)) , endowed with the Cy-weak topology.

The paper is organized as follows. In Section 1, after a brief introduction, we explain our main
results. Section 2 is devoted to settle notation and some recalls on rough paths. In Section 3,
we prove the enhanced Sanov theorem (Theorem 1.1) in the 1-Wasserstein metric, leaving the
extension to the modified Wasserstein topology to Section 4. For notational simplicity we focus
in Sections 3 and 4 on the two-layer case (k = 2). We explain in Section 5 how to extend this
to general k (and so conclude with a full proof of Theorem 1.1). In Section 6, we introduce the
n-particle system, more precisely a system of n weakly interacting diffusions, and prove a large
deviation principle for the empirical measure, that is Theorem 1.3. At last, in Sections 7 and 8,
we prove resp. the (enhanced k-layer) propagation of chaos property and the LDP for the system
(1.14).

1.2. Relation to the work of Cass—Lyons [4]

We comment in some detail on the relation of our work to Cass—Lyons. In [4], the authors
first and foremost establish a theory of mean-field RDEs (more precisely, [4, Theorem 4.9],
rough differential equations with mean-field interaction in the drift term) for suitable classes of
random rough paths B(w). When it comes to propagation of chaos (see [4, Section 5]) they are
able to consider interacting particle dynamics of the form

dX"(w) = ! Zb(x;*"(w), X/ (@) dt + o (Xi(w)) dB (o), (1.15)
n

J=1

with i.i.d. initial data and driving noise, (Xf)’”, B?), and show [4, Theorem 5.2] that

| — _
Lf = p X;(SX,-," —> Law(X) a.s.
J:

In the scale of k-layer enhanced empirical measure, Lf = L,),(;{k} y Furthermore, it is

conjectured (see [4, page 25]) that their approach will be useful to establish Sanov-type theorem
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a la Dawson—Girtner for (1.15). Although related, our work is not a proof of this conjecture.
That said, such a result will not imply our results. To be more specific, in our work no mean-field
RDE theory is required, and in fact we have taken the noise to be additive Brownian noise, that
is dB'(w) versus o (X!(w)) dB'(w). (We note that including non-interacting diffusion coefficients
dB' ~» o(X!)dB' would have been possible, as long as the Girsanov argument we use, cf. the
proof of Theorem 6.1, remains feasible, which amounts to an ellipticity assumption on ¢.) In the
cases where our setting overlaps with [4], we indeed quantify the above with a large deviation
principle, but then we also obtain (Theorem 1.2) a Sanov-type a la Dawson—Gértner for the
general k-layer enhanced empirical measure Lg;{k}. This is in fact out of reach of [4] as can be
trivially seen noting that Lf; k) necessarily involves information of (X", ..., X™"), and hence
(take e.g. b = 0) of (B', ..., B"), as joint rough path, rather then a collection of n rough paths.
But no such information is assumed in [4], making L,)f;{k} , k > 2, effectively an ill-defined object.
In contrast, for us, by working directly with Brownian motion, we always have the Stratonovich
lift at our disposal, so this is not an issue. For the same reason, our robust propagation of chaos
(Theorem 1.4, and then e.g. Corollary 1.5) and the large deviation principle in Corollary 1.6
cannot possibly be obtained in the framework of Cass—Lyons. We finally note that forthcoming
work of Bailleul-Catellier deals with Sanov-type theorem a la Dawson—Girtner for (1.15), again
in the spirit of Cass—Lyons.

2. Basic notation and results on rough paths

We introduce the space of rough paths and the space where our empirical measures live. Most
of this section is taken from [12] or [13]. Before going into the theory, let us recall the basis of
a-Holder continuous functions. Given a Polish space (E, d) with a compatible structure of Lie
group (it will be R¢ or G*(R¢)) and given « in (0, 1), we define the space C*([0, T1; E) of the
a-Holder continuous paths from [0, 7] to E. This is a complete metric space, endowed with the
distance

d(y' )"y ), y* ) y* (@)

d(y',y?) = sup d(y'@),y*®) +  sup . NCR)
1€[0,T] 5,0€[0, T, 55t [t — s

This space is not separable in general. However, the subspace C*%([0, T]; E) given by the
closure, with respect of d,, of the smooth (C*) paths is separable, hence Polish. Furthermore,
for any B8 > a, C#([0, T]; E) is included in C*%([0, T']; E) and the inclusion is compact.
When dealing with rough paths, we will always assume « in (1/3, 1/2]. An «-Ho6lder rough
path on R¢ is a triple X = (X, X, X), with Xy point in R, X = (X;,)s<; two-index R¢-valued
map and X = (X ;);<, two-index R°*“-valued map (we always suppose 0 < s,¢ < T when not
specified), satisfying the following conditions (here v ® w denotes the tensor product vwT):

1. algebraic conditions (Chen’s relation): for any s < u < f,

Xs,t = Xou + Xu,t and Xs,t = Xs,u + Xu,t + Xs,u ®Xu,f; (2.2)
2. analytic conditions:
| Xs,¢ X,
sup ~ < oo and sup  ———— 2.3)
0<s<t<T [t —s| 0<s<t<T |t — §|

Here X represents the initial condition; it is not included in the standard definition (Definition
2.1 1in [12], Chapter 2), but we need to keep track of it because we will work with paths starting
from a generic probability measure (and not just from a single point). However, with some abuse
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of notation, we will usually write X = (X, X), without X, when this is not relevant for our
purposes, as for example when the initial point is fixed (this was the case for the main result 1.1).

The space of a-Holder rough paths on R¢ is denoted by C*([0, T']; R¢). It is not a vector space
(since the sum of two rough paths does not respect Chen’s relation), but it is a complete metric
space, endowed with the distance

(X, Y) = [Xo — Yol + pu(X,Y)
X1 — Y, Xer =Y
=|Xo—Yo| + sup Ko = Yorl 0‘:"' sup st = Yol 2;”' _
oss<i<r [t = 5| 0<s<t<T |t — 5]
For convenience, we also introduce a “norm” on rough paths; this is actually not a norm, but it

has some good homogeneity property. We define

Xs Xs 1/2
Xl = s Xl L [l

0<s<t<T [t —s]® 0<s<i<T [t —s]* ’

24

A problem with the space C*([0, T']; R°) is that it is not separable. That is why we introduce
also the space Cg’“([O, T1; R°) of geometric rough paths. This is the subspace of C*([0, T]; R®)
obtained as the closure, with respect to the p, distance, of the space of smooth R¢-valued paths
and their iterated integrals (see [12], Section 2.2). Now the space Cg*"‘([O, T1]; R¢), endowed with
the distance p, is a Polish space. This will be the space of interest for us.

The space of geometric rough paths has also the following geometrical interpretation (taken
for example from [12, Section 2.3]): it can be identified with the space C 0210, T1; G2(R)) of
the closure of smooth paths, with respect to the «-Holder topology, over the (free step-2 nilpotent)
Lie group G?(R¢) . In particular, we can consider the a-Holder distance d,, associated with the
(Carnot—Caratheodory) distance in G>(R¢), as explained at the beginning of this section, and we
have, for a constant C > 0,

C(1Xol + IXlle) < do(X, 0) < C(IXol + [1X]la) 2.5)

for every geometric rough path X. We call this distance the homogeneous distance. Unless
otherwise stated, we will always use the homogeneous distance for geometric rough paths.
Notice however that, for the purpose of this paper, only the asymptotic behaviour of d, (X, 0), as
| Xol+ I X]|le — 00, is of interest for us (see Appendix A and Section 4.1 on the link between this
behaviour and the Wasserstein topology), therefore one can use | Xo| + || X]||, instead of d, (X, 0).

A consequence of this geometrical interpretation is that, for any « < B, we have the
continuous embedding for spaces of rough paths,

Cl(0,TL; RY) < C2*([0, TL; RY) <> CZ([0, T]; RY), (2.6)

where the first embedding is compact.

A basic result in Lyons’ rough paths theory is that, given a function f regular enough, the
integral fot f(Y)dY is well defined and continuous with respect to Y in the rough paths topology.
We have (e.g. Theorem 4.4 in [12], Chapter 4):

Theorem 2.1. Let f be a function in Cbz(Re) and let X be a geometric a-Holder rough path on
Re¢. Given a partition A of the interval [0, T, define the approximated integral on A as

InfX) = Y f(X)Xs, + Df(Xo) Xy 2.7

[s,1]e A
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Then, the limit

T
/ f(X)dX = lim Ia, f(X) (2.8)

0 n—oo
exists for every sequence (A, : n € N) with infinitesimal size |A,| = supj, jca,(t — 5) and is

independent of the sequence itself. Furthermore, the application
T
Cg'“([O, TR 3 X / f(X)dX € R 2.9
0
is continuous and it holds, for some constant C y depending on f,

< Cy (IXlla v IX[Y). (2.10)

T
/ F(X)dX
0

Recall that Theorem 1.1, through definition of F e} given in (1.6), involves a (measurable)
“rough path lifting map”

§ =80, TR — Cp*([0, T],R°). (2.11)

Here is the precise definition. Consider piecewise linear approximation {X* : k € N} of X based
on dyadic partitions Ay := {[27%i,27%(G + 1)] : i € N}, k € N, and set

t
AY, = lim | X!, ®dX;. (2.12)

k— 00 s

Whenever S* := (X*, A*) is Cauchy in a-Holder rough path metric, set
S(X) = (X, AX)) = lim (xk, A% (2.13)
—00

and zero elsewhere. By construction, S(X) is in C* and actually in Cg"" (since X* is a Lipschitz
path and so S is in C0*) and X +> S(X) is a well-defined measurable (but in general
discontinuous!) map on path space.

We now recall the basic relations between rough and stochastic integration, see
[12, Proposition 3.5, 3.6 and Corollary 5.2]. We allow B to start from a generic initial probability
measure A with finite second moment.

Proposition 2.2. Let B be an e-dimensional standard Brownian motion over a filtered
probability space ({2, (F,);, P), with initial measure ) with finite second moment. For any
ij=1,...,e let (Bf}trat)ij = fot B;"r o dB] be its Stratonovich iterated integral. Then,

(i) P-a.s., BS" := (B, BS"™) is a geometric a-Holder rough path for any a < 1/2;

(ii) there exists a null-set N with respect to the e-dimensional Wiener measure P = P'¢! (and
hence to every Q absolutely continuous with respect to P'¢Y), such that, away from this
null-set, S is a Cauchy sequence in the rough path metric and S(B) = B = (B, B) P-a.s.

Proposition 2.3. Let B be as before and let f be a function in Ci(Re). Then the Stratonovich
integral

T
/ f(B)odB (2.14)
0



J. Deuschel et al. / Stochastic Processes and their Applications 128 (2018) 2228-2269 2237

and the rough integral

T
/ f(B)dBS™ (2.15)
0

coincide P-a.s.

3. The enhanced Sanov theorem

The main objective in this section is to prove an LDP for the enhanced empirical measures
| Lf"'{k} in the 1-Wasserstein topology, in the double layer case (k = 2 will be fixed, and
often omitted, throughout this section). For this purpose, consider a sequence of independent
d-dimensional Brownian motions {B’ : i € N} each starting with initial distribution A, defined
on some filtered probability space ({2, A, (F;);, P). In the sequel, for fixed @ € (1/3,1/2), we
use the convention to denote a generic measure on C 0.2 (10, TT; RY) by Q, and we write PY to
denote the law on this space of a process Y; P¢) = P8 is the Wiener measure on C%%([0, T']; R?)
with initial distribution A unless differently specified.

The empirical measure L? is defined as

1 n
LE = ’—1233,.. (3.1)
i=1

We use the 1-Wasserstein metric as the topology on the space of probability measures (with finite
first moment) on the spaces C* and Cg’“. In this topology, all the maps of the form

[ /wdu, (3.2)

for ¢ continuous with at most linear growth, are continuous; on the contrary, in the
Cp-weak topology we could only allow for continuous bounded ¢. The reason why we consider
the 1-Wasserstein metric is mainly because it is more convenient in the proof: first it gives
an easy-to-handle distance between probability measure, then it makes the map C%%(R¢) >
p > [ X p(dX) (where X™ will be a suitable approximation of the stochastic integral
fot X, ® odX,) continuous for m fixed (X +— X has linear growth with respect to d,, so
the Cj,-weak topology would not fit into this scheme).

The section is organized as follows. We start with proving Sanov theorem in the 1-Wasserstein
metric. Then, as an intermediate result, we prove an LDP for the double-layer empirical measures
which is a consequence of Sanov theorem (in 1-Wasserstein metric) and the contraction principle.
Finally, we show an LDP for the enhanced empirical measures, whose proof uses the idea for the
double-layer empirical measures but exploits the extended contraction principle, together with
approximation lemmata coming from rough paths theory.

Before going to the results, for completeness we recall the definition of LDP. Classical notions
and results on large deviations can be found for example in [8] and in [9].

Definition 3.1. Let E be a regular Hausdorff topological space (endowed with its Borel
o-algebra) and let [ : E — [0, +00] be a nonnegative lower semi-continuous function (i.e. such
that {I < a} is closed for every finite a). We say that a sequence {u, : n € N} of probability
measures on E satisfies a large deviation principle (LDP) with scale n and rate function [ if the
following facts hold:
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e lim infn% log u,[G] = —infs 1 for every open subset G of E;

e lim supn% log u,[F] < —infg 1 for every closed subset F of E.

We say that the rate function / is good if, for every a > 0, the set {I < a} is compact.

3.1. Sanov theorem in 1-Wasserstein metric

We quickly review Sanov theorem in 1-Wasserstein metric on a general Polish space. A
necessary and sufficient condition for Sanov theorem in p-Wasserstein metric was in fact given
in [20], but as the argument is short we include it in a form convenient to us.

Given a Polish space (E, dg), we denote by P;(E) the space of probability measures on E
with finite first moment, i.e. the probability measures p satisfy f £ de(x, x0) u(dx) < +oo for
some (equivalently for all) xy € E. It is a Polish space endowed with the 1-Wasserstein distance
dw , namely

dw(u,v) = inf {/ dE(xl,xz)n(d(xl,xz))}, (3.3)
ExXE

mel'(u,v)

where I'(u, v) is the set of all probability measures on £ x E with the first marginal and
the second marginal equal resp. to i and v. Whenever E is some (Polish) space of «-Holder
continuous (rough) paths, cf. beginning of Section 2, we shall write dy , for the corresponding
1-Wasserstein distance. Some basic facts on 1-Wasserstein metric will be specified later in
the Appendix.

We also recall that the relative entropy between two probability measures  and v on F is
defined as

du
log pdv, if u<<v and — = p,
H(uv) = pr gr " aw F (3.4)

+o00, otherwise.

Theorem 3.2 (Sanov Theorem in Wasserstein Metric). Let E be a Polish space and let (X'); be a
sequence of E-valued i.i.d. random variables, with law ji. Assume that | satisfies the following
condition: there exists a function G : E — [0, +00], with compact sublevel sets (in particular
lower semi-continuous), with more than linear growth (i.e., for some x¢, |G(x)|/d(x, x9) — +00
as d(x, xo) — +00), such that

/;ec du < +oo. 3.5
Then the sequence of laws of the empirical measures
X BN
Ly =~ ; 8x, (3.6)
satisfies a large deviation principle on P|(E), endowed with the 1-Wasserstein metric, with rate

n and good rate function H(-| ).

This result differs from the classical Sanov theorem by the fact that it involves the
1-Wasserstein metric, while classical Sanov theorem involves Cp,-weak topology. In this, the
statement above is stronger, but does need the additional condition on the measure A.
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Remark 3.3. In the case E = C%*([0, T]; RY), o < 1/2, the assumption above is satisfied by
{B' : i e N} (independent Brownian motions starting from A), if A verifies Condition (3.15).
Indeed one can take

d(y (), y(s))

I+e
3 ) + cly @', 3.7)
0<s<t<T |t — 5|

Gly) = C(
where f is in (¢, 1/2) and ¢, ¢ are the same of Condition (3.15). This G has compact sublevel
sets and more than linear growth; Condition (3.5) is verified since (B'(x = 0) is the Brownian
motion starting at 0)

B[] = Elexp(el 8w = 0] [ e aan < . (3:8)
R4

by Condition (3.15) and exponential integrability of c|| B! ||]C§8 (a consequence for example of
Corollary 13.15 in [13]).

Proof of Theorem 3.2. The assertion is a consequence of classical Sanov theorem (in the
weak convergence topology, see for example [9, Theorem 3.2.17]) and the inverse contraction
principle, see [8, Theorem 4.2.4], provided we prove exponential tightness, in 1-Wasserstein
metric, of the laws of the empirical measures L. We need to prove that, for any M > 0, there
exists a compact set K = Ky, in P(E) (with the 1-Wasserstein metric) such that

1
limsup — log u,[Ky,] < —M. 3.9
n

n

We take Kj; as in Lemma A.3. By Markov inequality and i.i.d. hypothesis on X/, for any C,,
we have

P[L) € K] < e_”CMJE|:exp</
E

The assumption implies that A := E[exp(G(X;))] < co. Hence, by taking C)y = M +log A+1,
we obtain (3.9) which completes the proof. [

nGdL,f)] = 7" E[exp(G(X1))]". (3.10)

3.2. The LDP for the double-layer empirical measure
As a warm-up example, we investigate what happens with the double layer empirical measure

1 n
Ly = =3 i € PuCO(0. TERM), (3.11)
ij=1
where P;(C%*([0, T]; R*?)) denotes the space of probability measures on C%%([0, T]; R??)
endowed with the 1-Wasserstein metric. In the following, we identify C%%([0, T]; R??) with

C%%([0, T1; R%)? (they are equivalent as metric spaces) and we call 7, the canonical projection
in CO""([O, TI; Rd)z on the first d components.

Lemma 3.4. The double layer empirical measure LB is the image of the empirical measure
Lf under the map Q — Q ® Q.

Proof. Obvious via the identification §gi pjy = dpi @ dpj. [
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Proposition 3.5. The family {Law(LZ®) : n e N} satisfies a LDP on P1(C*([0, T]; R?%))
endowed with the 1-Wasserstein metric, with scale n and good rate function I'?, given by

HQ P,  if 0¥ =(Q @ QwithQ =0 on!

25 _—_
He™) = {oo, otherwise. (3.12)

Proof. The result is a consequence of Sanov theorem in the 1-Wasserstein metric 3.2 (together
with Remark 3.3 for our context) and the contraction principle, cf. [8, Theorem 4.2.1], provided
that the map

PUC([0, TI;RY) 5 Q — Q®Q € Pi(C([0, T]; R*)) (3.13)

is continuous. This continuity result is provided in Lemma A.4 in the Appendix. [

3.3. The LDP for the enhanced empirical measure

We are ready to prove the large deviation result for sequence of the enhanced empirical
measure {LB : n € N}.

Probability measures on Cg""([O, T1; R?*?) are denoted by Greek letters o or v. Further, we
write dw o to denote the 1-Wasserstein distance on P; (Cg'“([O, T1; R?*?)). We call BV the path
(B!, B/) and BY = (B, B") the corresponding rough paths. We define it as B = S(B) (this
ensures we can apply the extended contraction principle on the whole space), but, as far as the
law is concerned, it is equivalent to define B via Stratonovich integral (see the section on rough
paths). The enhanced empirical measure L2 is defined as

1 n
B
Ln = ; Z (3(3[_/’[3[_1').

i.j=1

Recall the definition of S givenin (2.13) and of F : P1(C**([0, T]; RY)) — P1(CI*([0, T]; R*))
(formula (1.6) in the case k = 2) as the map

F:0— (0®Q)oS™ . (3.14)
Recall also the definition of the projection 7, as (X) = X! for any element X = ((X', X?), X)
in Cg*"‘([O, T1; R*).

Theorem 3.6. Let {B' : i € N} be a family of independent d-dimensional Brownian motion,
with initial measure A and assume that there exists ¢, ¢ > 0 such that

/ e N(dx) < oo. (3.15)
R4

The family {Law(Lf) : n € N} satisfies a LDP on P (Cg""([O, T1: R*)) endowed with the
1-Wasserstein metric, with scale n and good rate function 1 given by

() = {H(Moﬂf'IP{d})a if w=Fom"),

. 3.16
00, otherwise. ( )
The basic fact, that invites us to use the extended contraction principle, is the following lemma.

Lemma 3.7. The enhanced empirical measure LE is a.s. the image of the (true) empirical
measure LB under the map F: Q — (Q ® Q) o s
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Proof. The image measure of L2 under F is given by

1 n
- > sy (3.17)

ij=I1
By Proposition 2.2, the Stratonovich rough paths B¥ coincide a.s. with S(B'/), hence the image
measure of L5 under F coincides a.s. with LE. O

In order to apply the extended contraction principle, we introduce a continuous approximation
F,, to the map F, defined in this way. Given a continuous trajectory Y, we define its piecewise
linear approximation Y as

vy = v () o (v (M) <y () (o= ).
m m m p”

The iterated integral of Y™ is classically defined as Riemann integral, precisely
() = [y avms,
Now we set F,, as '
Fu: Py (C([0, TI: RY)) — Py(C4([0. T1: R*)),
0 — (2®Q)o(s")
where
C™*([0, T; R*) 5 ¥ +— S™(¥) = (Y™, Y™)
= S(r™) e €10, T]; R*).
Note that this S™ is defined as S¥, but replacing the dyadic approximation with the approxi-

mation at step 1/m. We denote by Lf(m) the enhanced empirical measure associated with B,

namely Lf(m) =F, (Lf). Notice that, for each m, S“ is continuous with at most linear growth
(this is due to the use of the homogeneous distance d,,) and the map Q +— Q ® Q is continuous
with respect to the 1-Wasserstein metrics on P;(C%%([0, T], R%)) and P;(C**([0, T], R*%))
(Lemma A.4 in the Appendix). So F,, is continuous in the 1-Wasserstein metric (by Corollary A.2
in the Appendix).

In the proceeding lemmata, we show that the approximation given by F,, is indeed exponen-
tially good, in the sense of the extended contraction principle (as in [9, Lemma 2.1.4]). The main
tool is the following lemma, which follows from [13] (see Corollary 13.21 and Exercise 13.22, a
proof is given in the Appendix), which gives an exponential bound for the approximation.

Lemma 3.8. Let B the Stratonovich enhanced Brownian motion on R¢, let B be its piecewise
linear approximation, defined as before. Fix o < 1/2. Then, for every n in (0, 1/2 — «), there
exists ¢ > 0 such that

supIE[exp(cm"/2 da(B,B(’”))ﬂ < o0. (3.18)

m>1
As a first step, we establish the exponential tightness of the approximation L,'f(m) of LB.
Lemma 3.9. For any § > 0, it holds

1 "
lim limsup — 1ogIP[dW,a(Lf,Lf‘ ) > 3] = —co. (3.19)
n

m—0o0 poo
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Proof. Consider the coupling measure 37 . §ij pon.ij, With marginals L3 and LB. Then,

i,j=1
in view of (3.3), we obtain that

B B 1 ¢ ij pom).ij
dy.o(Ly L) = — Zl dy(BY, B, (3.20)
i,j=
where we used the fact that the map (X, X') — d, (X, X’) is Lipschitz continuous. By means of
Hoeffding’s decomposition [14], the right-hand side of (3.20) can be rewritten as

[n/2]
Hm = m 2. - 1 ) 2. )
n(n_l) Z G, ) = Z Lm (02 — 1), 0(20)
s
where S, denotes the set of all permutations of {1, ..., n} and

—1 . i, 1 y .
Hynli, ) = Hali, j) = " dy (B, B™) 4 = d, (B, B™).
n n

Hence, an application of the Markov inequality and Jensen’s inequality gives, for any C > 0 and
any n and m,

[n/2]
P|dy o (LB, LB} > s P[i ! H,(cQi — 1), 02 3]
[ w, ( n n )> ] n!dezsn Ln/2J ; (U( l ) 0( l)) >
cs C 1 Ln/2]
E[e p( Z 73] Z Hy(o2i — 1), 0’(21))>]

| C Ln/ZJ
< e = Z E[eXp(l_n_/ZJ IZ:]: H, (o2 — 1),0(21')))]‘

geSy,

A

Here, we see the advantage of Hoeffding’s decomposition: by using the mutual independence of
{H(o(2i —1),0(2i)) :i =1,..., [n/2]} we finally get that

[n/2]
P[dw.a(Lf,LE( ) > 5] < eC“E[exp(mH a1, 2))] . (3.21)

On the other hand, by choosing C = cm"n/(6(c’ v 1)) for some ¢’ < oo such that
d,B'"", By < ¢/ 4, (B!, B®-1), Lemma 3.8 implies that, for any € (0, 1/2 — o) and any
n>?2,

E _cmn oy
el [exp<6<c/v1> nj2g )ﬂ

1/2 1/2
< supE[exp(cm"da(Blz,B(m)’12)>] E[exp(cm"da(Bl,B(m)’l))] < 0.

m>1

By combining this estimate with (3.21), the assertion follows. [J

Lemma 3.10. For every a < oo, it holds

lim sup  dwo(Fu(Q), F(Q)) = 0. (3.22)

MO 0:H QP <a
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Proof. Using the coupling (Q ® Q) o (S (X), S(X))~!, we get

/ da (S™(X), S(X)) @ ® Q(dX)
CO*"‘([O,T],RZ‘J)

- [ 4, (™), S(X)
CO’O‘([O,T],RZL{)

dw,«(Fu(Q), F(Q))

A

g  do ) g pld)
(W ® W)(X) (P @ PU)(dX).
The idea is the following: For any Q with bounded entropy, % ® d;% has a uniform

L log L bound with respect to the Wiener measure P!?}. Hence, the lemma is proven if the norm
of dy,(S”™(X), S(X)) in the dual space of L log L, again with respect to P/, converges to 0.
This convergence follows by an exponential control of d,(S”(X), f(X)) under P'“} whichis a
consequence of Lemma 3.8.

To make this argument work, we use the theory of Orlicz space. Let @, ¥: [0, o0) — [0, c0)
be a complementary Young pair of N-functions defined by

o) = 1,21 +(’*1 1)1 d
r)y = —r°1,< e ' —=)1,-;, an
2 <1 2 1
1, 1
V) = S e + (rlogr—i——) 1ot

2
Further, on a given measure space (A4, X, u), introduce for any g, 2: A — [0, c0) measurable

. 1
ey = i (14 [ sr0n)] an

(1
7llL10gr = iEE{z(”fA W(kh)d;L)}.

Then, the classical Orlicz—Birnbaum estimate, see [16, Section 3.3] implies that for any
measurable, nonnegative functions g and 4, it holds

/ghdM < 4liglziogL o]l Loy - (3.23)
A

In particular, by using the explicit form of the Orlicz pair (@, ¥) the following estimates hold
for any measurable, nonnegative functions g, # and k > 0

4
/ghdu < —(1+f exp(kg)d,u) (2+/ hlogh,d,u). (3.24)
A k A A
By applying (3.24) with 4 = CO¥R¥), p = P @ P ¢ = d,(S"™(X), S(X)), h =
261 ® 5% we get
4
dw.o(Fn(Q), F(Q)) < z(2+2a)<1 + E[exp(kda(Blz,Blz*(’")))]), (3.25)

where we used that [, hloghdu = 2H(Q|P') < 2a. Finally, by choosing k = ¢m"/?, a
further application of Lemma 3.8 yields

4
dw.o(Fn(Q), F(Q)) < p—y (2+2a)1 + C),

which completes the proof. [
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Proof of Theorem 3.6. By Sanov Theorem 3.2 and Remark 3.3, the extended contraction
principle ([9], Lemma 2.1.4) together with Lemmas 3.9 and 3.10 shows that {Law(Lf('")) ‘n €
N} satisfies an LDP with scale n and good rate function given by

p > inf{ H(Q| P)|Q € Py(CO(10, T]. RY) and F(Q) = u].
It is easy to see that this rate function coincides with the I defined in Theorem 3.6. [J

We close the section with the convergence (in probability) of the enhanced empirical measures,
which follows from the LDP (as well known in large deviations theory).

Corollary 3.11. The sequence of P (Cg*"‘([O, T1; R2Y)-valued random variables {Lf :n € N}
converges in probability (and in law) to the constant random variable P*?} the enhancement of
the 2d-Wiener measure, that is the law on Cg’“([O, T]; R of (B2, B'?),

Proof. The result is a consequence of the LDP for the laws of LE and of the fact that the good
rate function has a unique zero in P?%. [

4. The modified Wasserstein space

As already mentioned in the Introduction, in view of our application (Corollary 6.2), we will
have to deal with maps of the form

T
n /0 / f(X) dX u(dX) 4.1
Cg* JO

and we would like these maps to be continuous (to apply standard tools of large deviations
theory). On one side, we know that a map u + [ G du is continuous in the 1-Wasserstein
metric if G is continuous with at most linear growth. But on the other side, by Theorem 2.1, the
rough path integral has a growth of order at most 1 /¢, in particular a more than linear growth
(with respect to the homogeneous rough paths norm).” This creates a problem. Following [3], we
introduce a new function N of X with good concentration properties (w.r.t. to Brownian rough
paths) such that the rough integral has at most linear growth with respect to N. We then device a
strengthened topology, on a restriction of the space P; (Cg""([O, T1; R¢)), which allows us to use
as test functions also functions with linear growth with respect to such N.

In this new topology we prove the large deviation principle for the enhanced empirical
measures, as a consequence of the LDP in the 1-Wasserstein metric, via inverse contraction
principle. This amounts to verify exponential tightness in the new topology, which can be proved
using again Hoeffding decomposition and also Gaussian estimates for Brownian rough paths.

Remark 4.1. One may ask why we do not take simply N(X) = [ X|| ;/“, or allow for
p-Wasserstein distance, for p = 1/a. The reason is that, with this choice of N, we are not
able to prove a Sanov-type theorem for the enhanced empirical measure. Actually, in [20], it is
proved that a large deviation result in the p-Wasserstein distance does not hold for any p > 2
(and actually also for p = 2), as a consequence of the lack of exponential integrability of || X||2.

7 The path-by-path estimate in Theorem 2.1 is optimal.
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4.1. A modified Wasserstein topology

For the definition of N, consider the following sequence of stopping times: given X in
C(10, T1; R¢), we define

¥(X) = 0, t?,(X) = inf{t > r7(X) : X111 o) —var (£ %).01 = 1}, ieN. (42

Here || X||(1/a)—var,[s,1 15 the (1/a)-variation of X, as group-valued path, in the interval [s, t],
see [13] for precise definition. What we need here is that the norm || X [|(1 /) —var,[s,7] 1S @ continuous
function of X, in the space Cg*"‘([O, T1; R°), for fixed s, ¢, and it is independent of the initial datum
Xo. Notice, that it is also a continuous function of s, #, for fixed X, and it is monotone in s and ¢,
in the sense that || X || (1 jo)—var,is'./1 < 1 X1 /a)—var, 5,1 forany s < s’ < ¢’ <t. We define N = N,
as

No(X) := sup{i e N : 1(X) < T}. 4.3)
We omit o when not necessary. The following lower-semicontinuity property of N will be proved
in the Appendix.
Lemma 4.2. The function N is lower semi-continuous on Cg""([O, T]; R9).
The next lemma gives the desired sublinear growth of the rough integral in terms of N,

see [12] for a proof.

Lemma 4.3. Let f be a function in C,f(Re) and let X be in Cg""([O, T1; R®). Then it holds, for
some constant C ; depending on f,

T
‘ / fX)dX| < Cy(1+ NX)). 4.4)
0

Now we introduce a modified topology, on a restriction of P; (Cg""([O, T1]; R®)), in order
to deal with functionals of the form u +> f G du for some continuous G with G(X) <
C( + N(X)).

First, for given € > 0, we introduce the space

Py (Co (10, TI:RY))

= {nePucteqo. TR : f (Xl 4 X + No(X)! ¥ 1(@X) < 00} (45)
Cg”
of probability measures with finite (| Xo| + || - [lo + Ny)'*e.

Definition 4.4. Let 1, n € N, 11 be in P, nyi+e (Cg’“([O, T1; R¢)). We say that {11, : n € N}
converges to 4 in the (|| - || + N)!™-Wasserstein topology if the following two conditions hold:

1. {#n : n € N} converges to pu in the weak topology, i.e. wrt. any test function in
Cp(CY*([0, TT; R%));

2. we have

sup / X0l + Xl + No(X0)'** 2, (@X) < o0, (4.6)

neN ¢

We say that a subset C of Py ;x)1+¢ (Cg’“([O, T1; R9))is closed in the (|| - || + N)!*¢-Wasserstein
topology if it is closed under convergence of sequences.
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Due to (2.5), | Xo| + ||X]|« 1s equivalent to d, (X, 0). Thus, every sequence converging in the
(I - II + N)'*2-Wasserstein topology converges also in the 1-Wasserstein metric (remind the
characterization of 1-Wasserstein distance in Lemma A.1). Hence the (|| - || + N)!T*-Wasserstein
topology is stronger than the 1-Wasserstein topology. Note that the (|| - || + N)'T-Wasserstein
topology might not be metrizable. However, the following result, proved in the Appendix, gives
the properties needed for large deviations analysis.

Lemma 4.5. The space P(”,‘HN)HE(C;,)’“([O, T1; R®) , with the (|| - | + N)'*¢-Wasserstein
topology, is a regular Hausdorff space.

Furthermore, since N is lower semi-continuous, by Corollary B.2 the functional
n o> /0 (1Xo] + IXlle + No(X))'** 1(dX)
c®

is sequentially lower semi-continuous with respect to the 1-Wasserstein topology: if {i, : n € N}
converges to 4 in the 1-Wasserstein or in the (|| - | + N)'**-Wasserstein topology, then

fc X0l + Xl + No (X)) (dX)

< liminff o0 UXol + 11Xl + No(X)'** 1, (dX). 4.7
n Cg.o(

Proposition 4.6. Assume that {i, : n € N} converges to  in the (|| - || + N)'*¢-Wasserstein
topology. Let G be a continuous function on Cg""([O, T1; R®) such that GX) < C(1 + | Xo| +
IX]|le + No(X)), as for example the rough integral. Then,

n—oo

lim GX) u,(dX) = / G(X) u(dX). 4.8)
Cg.a Cg,o{

Proof. For any m positive integer, let G,, be the continuous bounded function defined from G
with truncation at level m, thatis G,, = Gl,gj<m +m1g>m —mlg._,,. We have for every m, n,

/ Gd(u, — )
e

Notice that the condition G(X) < C(1 + | Xo| + [IX]| + N(X)) implies (for m with m/C > 4)
that

=<

/0 Gmd(llfn _//L)‘ + /0 |Gm _G|d(ﬂn+ﬂ)
C,Of C.ot
8 8

|GX) — Gu(X)| < 2C(1Xol + IX]l + NX) 1jxj+8)=m/20)-

So it holds for any n

/nga |G — G| dun

IA

2C /0 (I Xo| + IX]l + NX) Iix+8X)>m/2c) Aidn
0

8

IA

m=*(20)'** / o (X0l + IX]| + N (X)) dye,
Cg""

m—S(zc)l-H:D’

IA

where D := sup, [ .0.(1Xol + X[ 4+ N(X))'*¢ 11,(dX) is bounded by assumption. The same
estimates hold also for w in place of w,, by the lower semi-continuity property (4.7). Hence, for
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any p > 0, we can find m, such that
Lo Gy = Gl +10) < .
CO,oc
8
Fix such m,,. Since G, is continuous bounded, there exists n, < oo such that, for every n > n,,

[, Gt =0
Cg'

So we conclude that, for every n > n,,

‘ / Gd(n — 1)
co

The proof is complete. [l

< p.

< 2p.

We conclude this subsection with a lemma on compact sets on this space. This will be useful
in view of exponential tightness on P . yi+ (Cg'“([O, T1; R)). Recall that, given a topology ©
(i.e. the set of all open sets), its restriction T4 to a set A is givenby {BN A : B € t}.

Lemma 4.7.

1. Forany R > 0, the (|| - || + N)'**-Wasserstein topology restricted on the set
B(R) = {M € /P(||.||+N)1+E(Cg’a([01 T]; Re)) : /0 (IXol + 11 + N)H_s du < R}
c”

(4.9)

coincides with the 1-Wasserstein topology restricted there.
2. Let H be a subset of P(”,H+N)]+s (Cg‘"([O, T1; R®)), which is compact in the 1-Wasserstein
metric and is “bounded” in P4 n)i+e (Cg’”‘([O, T1; R)), in the sense that

sup / 0o (X0l HIXI+ NGO u(dX) < oo (4.10)

Then, H is compact in P(H,||+N)1+8(Cg""([0, T1; R®)) (with its (|| - || + N)'e-Wasserstein
topology).

Proof. For the first part, every closed set in B(R) with respect to the (restricted) 1-Wasserstein
topology is also closed with respect to the (restricted) (|| - || + N)!**-Wasserstein topology, this
being stronger. Conversely, let C be a closed subset of B(R) in the restricted (|| - || + N)'*-
Wasserstein topology; notice that C is closed also in the (not restricted) (|| - ||+ N)'T-Wasserstein
topology, since B(R) is closed in this topology (by the lower semicontinuity property (4.7)). Let
(n)n be a sequence in C, converging to p in the 1-Wasserstein metric. Since C is in B(R), the
uniform bound

sup / (ol + X+ NX)'™ 1, (dX) < o0 @11)
ne

holds, hence u,, converges to u also in the (|| - || + N)'**-Wasserstein topology. Furthermore y is
also in B(R), by the lower semicontinuity property (4.7). Since C is closed in the (|| - || + N)'*%-
Wasserstein topology, 1 must be in C and so C is closed also in the 1-Wasserstein topology. The
first statement is proved.
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The second part follows from the first one (as a general fact in topology), we give a proof
for completeness. Let (A;);c; be a family of open sets, in the (|| - || + N)'**-Wasserstein
topology, whose union contains H and take R > 0 such that H is contained in B(R). Consider
A; == A; N B(R), which are open sets in the (|| - || + N)'**-Wasserstein topology restricted
on B(R). By the first statement, they are open also in the restricted 1-Wasserstein topology on
B(R). That is, there exist B; (subsets of P; (Cg"")), open sets in the 1-Wasserstein topology, such
that A,— = B; N B(R). Actually, since B(R) is closed in every topology under consideration, one
can choose B; = A; U P, (Cg“") \ B(R). In particular (B;);c; is a family of open sets, in the
1-Wasserstein metric, covering H. By the compactness of H in the 1-Wasserstein metric, we can
extract a finite subset {iy, ..., i, } of I such that U1<k<mBik contains H. Since Ai =B N B(R)
and H is in B(R), also U <k<mAi, contains H. The_pr_oofis complete. [J

4.2. The LDP in the modified Wasserstein space

In this section we prove the LDP for the enhanced empirical space, in the stronger (|| - || +
N)'*¢-Wasserstein topology, again for the double layer case (k = 2 will be fixed and often
omitted in the notation). Recall the definition of F and S in (3.14), (2.13). Recall that the
Brownian motions B’ (and their corresponding rough paths) start from measure A satisfying
(3.15). Here we assume ¢ to be the one appearing in condition (3.15). Mind that we need large
deviation tools on a regular Hausdorff spaces (as in [8]) and not just on metric spaces.

Theorem 4.8. The sequence Law(Lf)n satisfies a LDP on P y)i+e (Cg*“([O, T1; R%Y)
(endowed with the (|| - || + N)'*¢-Wasserstein topology) with scale n and good rate function

. H(M,Oj‘[l—llp{d})’ if MZF(/J/OTFI_I),
to = {oo, otherwise. (4.12)

Recall that the strategy is to use the inverse contraction principle starting from the previous
Theorem 3.6 and that, for this, we need the exponential tightness of the family (Law(Lf))n in the
(Il - I + N)'+¢-Wasserstein topology.

The main tool is the following lemma, which follows for example from [12, Theorems 11.9
and 11.13], see also [3, Theorem 6.3] adapted to our case in the Appendix, and gives an
exponential bound for N(B).

[Jemma 4.9. Let B be the Stratonovich enhanced Brownian motion on R¢, with initial measure
A satisfying condition (3.15). Then, for any o < 1/2, B < 1/2 the random variables ||B| g and
Ny(B) have Gaussian tails, in particular, for some ¢ > 0,

E[exp(c(lBol + IBlls + No®)' )| < oo. “.13)

The same result holds for B on R*? (where B! is a Brownian motion on R¢ starting from A and
A satisfies (3.15)).

Here is the exponential tightness result:

Lemma 4.10. The sequence {Law(LE) : n € N} is exponentially tight on Pi+nyi+e (Cg""([O, TI;
R?9Y) with respect to the (|| - || + N)'t¢-Wasserstein topology.
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Proof. For any M > 0, we have to find a set K,;, compact in the (|| - || + N)'+*-Wasserstein
topology, such that

1
limsup — log P{L® € K§,} < —M. (4.14)
n

n

Our candidate for K, is
Ky = {,LL S P(ll-\\+N)1+5 : /;O.a Gd[l/ < M},
8

where G : Cg""([O, T1; R*?) — [0, +o0] is defined by G(X) := (| Xo| + I1Xllg + Neo(X))!* for
some fixed 8 witha < 8 < 1/2.

The compactness of Kj; follows from Lemma 4.7, since Ky, satisfies the hypotheses of that
result. Indeed 1) Ky is “bounded” in Py ;x4 (in the sense of (4.10)), since | X[l < C[IX]|g
for some C > 0; 2) it is also compact in the 1-Wasserstein metric, as a consequence of
Lemma A.3 (since G has more than linear growth, is lower semi-continuous and has pre-compact
sublevel sets for the compact inclusion of Cf in Cg*"‘).

Now we verify (4.14). We use a strategy similar to that for Lemma 3.9. By Markov inequality,
we have for any C > 0,

P[L? € K§,] = PUO GdLE > M:|
Cg""
C < g
< e_CME[exp<Cf OAGdL,'i)] = e_CME[eXp<—2 > G(B”))].
Cy =

Exploiting Hoeffding decomposition as in the proof of Lemma 3.9, we get

B - —CM c / /2l
]P’[Ln € KM] <e E[exp(mH (1,2)):| ,

where now
e n—1 ij 1 ii
H'(@,j) = TG(BJ) + ;G(B ).

By using that H'(1,2) < G(B'?) + G(B'") and applying Lemma 4.9 to B'? and to B!' (with
initial measure A ® 1), we get that E[exp(cH (1, 2))] =: D is finite for some constant ¢ > 0.
Hence, choosing C = c[n/2], we get

P[LE € 5] < e~<tv/2M plr/2),
From this (4.14) follows (up to choosing K3,/ instead of K»7). [
Proof of Theorem 4.8. The result follows applying the inverse contraction principle (in the
version of [8, Theorem 4.2.4]), from the space P to the space P 1y)i+e (With the identity

map), having the LDP on the former space (Theorem 3.6) and the exponential tightness on the
latter space. [
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5. Extension to k-layer enhanced empirical measures

So far we have considered the double layer enhanced empirical measure. We now deal with
the extension of the LDP to the k-layer enhanced empirical measure, namely

LEW — Z S stk (5.1)

Here is the extension of Theorem 3.6, that is Theorem 1.1 in the Introduction, for the 1-
Wasserstein metric, extended to a general initial measure.

Theorem 5.1. Let {B' : i € N} be afamily of independent d-dimensional Brownian motion, with
initial measure A and assume Condition (3.15) for some c, & > 0. The sequence {Law(LB k) ) :
n € N} satisfies a LDP on P, (Cg“([O, T1; R*)) endowed with the 1-Wasserstein metric, with
scale n and good rate function 1Y given by

Wy — [H@or '[P, if p=FWuon™),
() = {oo, otherwise. (5.2)

The proof of this LDP goes like the proof in the double layer case (k = 2). We recall the main
steps and the main changes.

First Lemma 3.7 is extended to the k layer case; the map Q +— Q® is continuous by
Lemma B.4 in the Appendix. Therefore the strategy is still to apply the extended contraction
principle. For this we define the approximant S} as for the double layer case but on R,
the approximation B} of the enhancement of the kd-dimensional Brownian motion and the
maps F™:%d} are defined correspondingly. More in general, the space R?? must be replaced in
all the arguments by R*?. Then we need to extend Lemmas 3.9 and 3.10 to the k layer case.

Lemma 5.2. For any § > 0, it holds

1 m).
lim limsup — log]P’[dWa(LB ,Lf( )’{k}) > 5] = —o0. (5.3)

m—00 psoo

Proof Consider the coupling measure kz i =1 S@LiL i pomstk)iy....ipy With marginals

m. |
LB( and LE'™ . As in the double layer case, we obtain that

. (m).
o (LB, 1)

IA

Z d (B ..... ik’ B(m);{k],i] ..... ik)

=1

(n— k)! . . .
T Z Hpy, ey (i1, - - o5 k), 5.4

n!

i) =1
mutually distinct

where the second sum is obtained from the first one rearranging the terms with at least two equal
indices. For instance, in the case k = 3, H;,),3) spells out as

(n—1(n—-2)
Hony3) (i1, 2, 3) = 5 do (B 1125, B2

n—1

+
+ da(B{3}’i"i"i3, B(m);{?’}»ilvilvi})

(da(BB},ilJle B(m);{k}q{»?},il,iz,il)
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+ da(BB}’i‘ RCR (CORUIN IR Jz,iz))

+ ﬁ da(BB}'“'”’“ , BOmikLBLird1.0y ).

For a general k, H).(1y(i1, . . . ix) can be written as
n! S o
Ho i e, i — d B{k},ll ..... lk’ B(m);{k},ll,...tk
sy (1 %) EEP a )
n! " . L
" . . (kY jtsedk RO)KY 1ok
o > ajy.. du(B .B ), (5.5)
J1seeoJk=1
where the sum in the second addend is over all (ji, . . ., ji), with at least one repetition of indices,
such that, for any [ € {1, ...k}, there exists I’ < [ with iy = j;, and the coefficient aj .
is the inverse of a positive integer depending on the repetition of indices in (ji, ..., ji). The

only relevant fact is that the number of terms is independent of m and n (for fixed k) and the
coefficients aj, . j are bounded by 1.

Now, we use Hoeffding’s decomposition [14], for the general k layer case: the right-hand side
of (5.4) can be rewritten as

ln/k]
1 1
- Hgn kji—((k—1)),...,0kj)),
nl Z Ln/k] Z oty (0 (kj = ( ) o(kj))
geS, j=1
where S, denotes the set of all permutations of {1,...,n}. As in the double layer case, an

application of the Markov inequality and Jensen’s inequality gives, for any C > 0 and any n
and m,

P[dwa(Lf;{k}’ LE(’");{k}) - 3]

[n/k]
1 C

' oeSy

By using the mutual independence of {H(a 2i — 1), U(Zi)) 2i=1,...,|n/2]}, we finally get
that

B yB™ —Cs c /Hd
P[dw,a(Ln,Ln )>5] <e E[exp(W—HH(m);{k}(l,...k)):| . (5.6)

On the other hand, using the equality (5.5), we obtain via Holder inequality

C ln/k]
N —— Hey(1, .. .k
[eXp<Ln/kJ ;)€ ))}
: cC
< E —da B{I},ll,...ll’ B(m)’[l}’ll""l/
=11 [eXp(Ln/kJ ( )

Note that the constant ¢, c; candepend on/ = 1, ...k but are independent of n and m, because
of the aforementioned uniform bounds on the number of addends and on the coefficients in (5.5).
Now, by choosing a suitable C, proportional to m"n and applying Lemma 3.8 to BU: it
I =1,...k, we get for a suitable constant ¢ > 0, for any n € (0, 1/2 — «) and any n large

|_L']' n/k]
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enough,

rsﬂth[exp( (/] Hny (1, . k)):| < 00.

By combining this estimate with (5.6), the assertion follows. [

Lemma 5.3. For every a < oo, it holds

lim sup  dwo(F™™(Q), F™(Q)) = (5.7)

" 0:H(QIP ) <a

Proof. The proof of the lemma goes on as the proof of Lemma 3.10. The only changes are:
Q ® Q must be replaced by Q®*, and similarly for the density with respect to P®*, 11 must
be taken as (P! dQ 7))@k and the estimate on [ hlogh du becomes [ hloghdu =
kH(Q|P'Y) < ka. I

Proof of Theorem 5.1. As for the proof of the double layer case, Lemmata 5.2 and 5.3 allow to
apply the extended contraction principle, which gives the desired result. [

We also have the convergence (in probability) of the enhanced k layer empirical measures,
which follows again from the LDP.

Corollary 5.4. The sequence of P, (Cg’“([O, T1; R*))-valued random variables {Lf;{k} :n € N}
converges in probability (and in law) to the constant random variable P*® | the enhancement of
the kd-Wiener measure, that is the law on Cg'“([O, T1; Rk of (B! B,

As in the double layer case, the LDP can be extended to the modified Wasserstein topology
on Cg*"‘([O, T1; R*). This completes the proof of Theorem 1.1 as stated in the Introduction.

Theorem 5.5. The sequence LaW(LE;[k])n satisfies a LDP on P 4ni+e (Cg*“([O, T1; Rkdy)
(endowed with the (|| - || + N)'*¢-Wasserstein topology) with scale n and good rate function

-1 . .
) = {H(Moﬂl [P, if p=FBuon ™,

00, otherwise. (5-8)

Proof. The proof is analogous to the proof of Theorem 4.8, we recall only the main points and
changes. In all the arguments, R?? must be replaced in all the arguments by R,

First, Lemma 4.9 is extended to B}t for any multi index (i, ..., i), with a similar
proof. Then, Lemma 4.10 is extended to the k layer case and gives the exponential tightness,
in the modified Wasserstein topology, of Law(Lf;{k} )n; the proof is similar to the proof of
Lemma 4.10, using the Hoeffding decomposition for the general k layer case (as in the proof
of Lemma 5.2) and Lemma 4.9 applied to B}~k and to B}k with repetition of indices.
The exponential tightness allows to conclude the LDP in the modified Wasserstein topology, by
the inverse contraction principle. [
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6. Large deviations for weakly interacting diffusions

We consider an interacting particle system of the following type:

. 1 & A 4 .
dxin = = b(Xi", X]""Ydt +dB!, i=1,...n,
t " ; ( t 1 ) + db; l n 6.1)

Law(X.") = & iid.

Here X", i = 1,...,n are the unknown positions of the particles, each of them in R4,
b: R xRY — R4 is a given vector field, which we assume regular as much as needed (precisely
CZ(RY x RY)), B are independent standard R?-valued Brownian motions, on a fixed filtered
probability space ({2, A, (F;);, P), and A is a given probability measure on R4 satisfying the
exponential integrability condition (3.15) for some ¢ > 0, ¢ > 0. We will omit the superscript
n when not necessary. It is well known that the above system admits existence and strong
uniqueness (i.e. uniqueness for fixed Xy and B).

The object of interest is an empirical measure associated to this system. For this, let X" =

(X', ..., X" be the solution to the SDE (6.1). However, we will not, as is classical [17],
study
l n
LY = ;ax,.n 6.2)

but instead, as n — o0, the k-layer, enhanced empirical measure L,,X;{k}, defined in complete
analogy to the Brownian motion setting. To wit, with k = 2 for notational simplicity only,

1 n
LX) = LX) = — > Sy (6.3)
ij=1
where X" = (XU XU is the rough gath on R agsociated with X" = (X", X/,
defined by X" = SC4(xiin), Clearly, Ly * (w) is a (random) measure on Cg""([O, T1; R*)
and we define, on the space of such measures,®

T
Ky(n) = /0 / b(X;) dX; n(dX)
cd<(o.r1:R24) Jo
1T )
1 / / divb(X,) u(dX) dr
2 Jo Jedeqo.rr)

1 T _ 2
-5 ( / b(xl,Y?)de)) u(dX)dr, (6.4)
2 0 Cg’a (RZd) Cgﬂ (]RZ"')

noting that K (i) is well-defined whenever b € C and p € Py p1+e (C€3*([0, T1; R24Y),

Call 1T, the projection from G*(R*) — G*(R*").” Given a measure u on C3*([0, T]; R*),
the image measure (/L) = p o Hz_l is a measure on the space Cg’“([O, T1; R*?) of 2-layer
rough paths. As previously, P!?} is d-dimensional Wiener measure with A initial distribution. N
was introduced in (4.3).

8 S}iven b: R ]R", using_ notation (x] s x2) eRI xRY = ]RM, we denote by b: R% — R the function such
that b(x', x2)! = b(x!, x2) and b(x!, x2)? = 0.
9 11, is the projection (Xlz, LLaxizo ) (Xlz; X12).
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Theorem 6.1. Assume that b is in Cbz(Rd x RY), let X" = (X', ..., X"") be the solution
to the system (6.1), with initial law A satisfying Condition (3.15) for fixed ¢ > 0, and let
LYY be the corresponding enhanced k-layer empirical measure, k > 2. Fix o € (1/3,1/2).
Then, the sequence of laws {LaW(LnX) : n € N} satisfies a large deviation principle on
Pi+nyi+e (Cg’“([O, T1; R*)) with scale n and good rate function J, given by

H(ponr '|P) —Ky(uo Il "), if p=FW(uon™),
00, otherwise.

IV = Jp(w) = {
(6.5)

Proof. FIRST STEP: Enhanced Girsanov theorem. Let X = X" = (X', ..., X™") be the
solution to the SDE (6.1) with Stratonovich lift X = S§%¥}(X). We prove that the law of
X on Cg""([O, T1; R") is absolutely continuous with respect to the law of the enhanced nd-
dimensional Brownian motion B, with density given by exp(p,(B)), where p,, is deterministically
defined by (recall b = b(x, y))

1 < r_ . - 1 <& T _
(Y) = — by dy/ — — / divb(Y,”) dt
pu(Y) nZ/O y-avy - 5o 3 [ abor)

i,j=1 i,j=1

I < " ii
-5 Z[o div,b(Y,") dt

i=1
. 2
1 - ij
= > by dr. (6.6)
n
j=1

I
2y
Indeed, the classical Girsanov theorem applied to (6.1), combined with Proposition 2.3, gives
that, for every ¥ measurable bounded function on C*([0, T']; R™),

E[y(X)] = E[e"®y(B)].

By applying the previously obtained formula to ¥/(X) := ¢(S"?}(X)), where ¢ is any measurable
bounded function on C%*([0, T]; R"), we get

E[lpX)] = E[e”®p®B)]. 6.7)

that is enhanced Girsanov theorem.

SECOND STEP: Density for the law of the enhanced empirical measures. First consider the
double-layer case k = 2. We prove that on the space P )1+ (Cg’“([O, T1; R*)) the law of
the enhanced empirical measure LX is absolutely continuous with respect to the law of L®, with
density given by exp(nK,) exp(K)) for a bounded function Kj specified below. The main point
is that

on(B) = nK,(LE) + K, (L¥) = nK,@B¥) + K@), (6.8)

where
T
Koo =~ [ |, divy b, (Y,), 70 (Y,)) 1 (dY) dr.
0 JC (0, T1ER)

This follows from formula (6.6), the structural reason being the mean field interaction. Now by
Lemma B.4 in the Appendix (applied with k = 2) the enhanced empirical measure associated
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with a rough path in R" is a continuous, in particular measurable function G, of the rough path,
that is LX = G,(X), L = G,(B). So it is enough to apply formula (6.7) to ¢ = ¢ o G, where
¢ is any measurable bounded function on P ;. xy1+e (C (10, T1; R??)), and to use (6.8).

In the case k > 2 on the space P +N)]+£(C ([0 T1; Rky) the law of the enhanced
empirical measure LX% has density (with respect to the law of Ly given by exp(nK, o
IL) exp(K, o II). Indeed,

(Hz)*Lg;{k} — Lg;{k} o]]z—l — LE:{Z}
and therefore
0(B) = nK,LEW o 117" + K WM o 117" = n Ky(LEB®) + K LB,

We can conclude as in the double-layer case (applying Lemma B.4 to the general k layer case).

THIRD STEP: LDP for Z, ! exp(nK} o Hz_l)Law(Lf;{k}) (and goodness of J,). We are ready
to prove a large deviation principle for the family Z ! exp(nKb)LaW(LE;{k}), where Z, =
]E[exp(nKb(LE;{Z}))] is the usual renormalization constant. Indeed, the second step invites to
apply Varadhan’s lemma (Theorem B.3, which is an easy and well-known consequence of
Varadhan’s lemma in [8, Theorem 4.3.1]). We need to verify the hypotheses, namely, for k = 2,
that K, is a continuous function on P4 x)i+e (Cg'“([O, T1; R*)) and that it holds, for some
y > 1,

lim sup l logE[exp(nyKh(Ln ))] < o0. (6.9)

n—oo

The hypotheses for general k follow from those for k = 2 (so we will fix and omit ¥ = 2 in the
argument below).

On the continuity of K, it is easy to see that the deterministic integrals in formula (6.4)
(i.e. the second and third addend) are continuous bounded functions of u (they are actually
continuous bounded functions of Q = ,uoyrl_1 in the Cj-weak topology on P(C%*([0, T1; R%))),
so we concentrate on the term with the rough integral. By Theorem 2.1, the rough integral

T
I,(X) = / b(X)dX (6.10)
0

is continuous on Cg"" with at most linear growth with respect to N (by (4.4)). So, by
Proposition 4.6, the term

T
/. | becax wax) = [ I du
€2 (10.T1:R%) Jo C9®(10,T];R2)

is continuous on P(HAHHV)H@ (Cg’“([O, T1; R??)). Hence K}, is continuous. Now we prove (6.9)
with y = 2. We use the fact that
dt)

M, = exp(ZnKb(LB) — Z/

is a martingale, as one can verify easily (and class1ca11y). Hence we have

E[exp(anb(Lf))] - IE[MT exp<2": foT % Xn:b(xi _ x¥)
i=1 j=1

< Tl B[] = e Iblee,

X}

)
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which implies (6.9). Hence, we can apply Varadhan’s lemma and get the LDP for {Z ! exp(nKj o
H{l)Law(Lf;{k}) : n € N} with rate function J,. Moreover J, is good: this follows from
exponential tightness of {Law(LE;{k}) : n € N} and Varadhan’s lemma (in the version B.3).

CONCLUSION. In order to conclude the LDP for {Law(Lf;{k}) : n € N}, note that
{Law(LE®) 1 n e N} = Z, exp(K}, 0 I, ") (Z," exp(nKp o II; ') Law(LE*)).

n

Therefore, for any Borel set A in P4 ni+e (Cg""([O, T1; R*)), we have

1 _ 1 .
— logP[L¥™ € A] < limsup — log(Z, "' exp(nK, o II,") Law(L¥ *))(4))
n n

n

1 1
+ limsup — sup |K’b(H2_l(u))| + limsup — | log Z, |
n n ueA n n

Now, K, is bounded on the whole P, yyi+: (Co*([0, T]; R*)). Moreover,

Z, = E[expniKp(Ly )] = E[exp(—K, L") exp(nKy(Ly ) + K, ALy )],
since E[exp(nK, (LE; [2}) + K;(Lf;m))] = 1 (the exponential being a density) and K} is bounded
from above and from below, [log Z,| is bounded uniformly in n. Hence,

1 . 1 .

— logP[L¥™ € A] < limsup — log(Z," exp(nK, o II;") Law(LY ") (A));

n n N
similarly (with reverse inequalities) for the liminf,,. Then the LDP for {Law(Lf;{k}) :n € N}
follows from that for {Z, ' exp(nKj o Hz’l)Law(Lf;{k}) : n € N}. The proof is complete. []

We insist that it is crucial in the above proof to work with k = 2 (or more) layers, for otherwise
the argument — based on continuity of K — fails. Theorem 6.1 implies immediately, of course, a
(known, cf. [2,7]) LPD for the (1-layer, non-enhanced) empirical measure Lff as defined in (6.2):
it suffices to apply the contraction principle, applied to the map

P(”.‘HN)HS(Cg’a([O, l]; RZd)) SV > v Oj‘[l_l € P1(C0’a([0, T]; Rd)),
with resulting (good) rate function
Jp(Q) = inf{Jp(u) : oj'rl_1 = Q).

The (only) purpose of the following corollary is to re-express this rate function in more familiar
terms of stochastic analysis. To this end, we define, for any measure Q on C 0.2 (10, T1; R%) which
makes the coordinate process, and then also the doubled coordinate process X = (X', X?) under
0 ® O, a Wiener process plus a square integrable (in time and (2) drift (this happens when
H(Q|P") < oo, see the proof of Corollary 6.2),

T
Kp(Q) = / / b(X,) 0 dX; (Q ® 0)(dX)
cOx(0,71;R>) Jo

T
_ 1! / / divh(X,) (Q ® Q)(dX)dr
2 Jo Jeoveqo. 1R

1 T
2 /0 /cwlo,T];Rd)

Note the last two summands (integrals against d¢) are finite under our assumptions on b.

2
/ b(Y,, Z) O(dZ)| O(dY)ds. 6.11)
O ([0,T];RY)
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Corollary 6.2. Under the assumptions of Theorem 6.1, the sequence of laws {Law(LX) : n € N}
satisfies an LDP on P1(C%%([0, T1; R?)) with scale n and good rate function J,, given by

J(Q) = H(Q| Py — K,(Q), (6.12)

with the understanding that the right-hand side above is +00 whenever H(Q | P'%) = +00.

Proof. Consider a measure Q with H(Q, P!¥) = oo. We need to show that inf{J,(u) :
L o yrl_l = Q} = oo, that is, J,(u) = oo whenever u projects to Q. By looking at the
definition of J,, there is nothing to show unless u = FP(u o 711_') = FZ(Q). But in this
case Jo(n) = H(Q| P — K, (1) = 00, as desired.

We now consider a measure Q with H(Q, P!'?) < co. We have to show that

H(Q| P — Kp(Q) = inf{Jy(n) : pom ' = 0}.

In fact, from the very definition of J,, we have J,(n) = oo unless u = F 2}(Q). This measure
w = F2(Q) satisfies 0 = p o nl_l: by Proposition 2.2, denoting ¥ = (Y, Y?) the canonical
process on C%([0, T]; R??), P9} @ pld} ~ P4 35 and so Q ® Q-as., S™?(Y) converges
to SP(Y) = ((Y', ¥?),Y), in particular 7;(S(Y)) = Y! Q ® Q-as.andso F&(Q)on; ! = 0.
For such a 1, we have J,(u) = H(u o 7r; '[P\ — Ky () = H(Q|P'Y) — Ko(F?(Q)). Thus,
it only remains to see that

Ky(Q) = K,(F¥(Q)).

Since H(Q, P'%) < oo, by a classical result (see for example [11, Section Il Remark 1.3]), there
exists an adapted process g such that W, = X, — Xy — fot gr dr is a Wiener process under Q and,
denoting by v the marginal of Q at time 0, it holds

H(Q|P) = HW M) + %EQ[/ |gr|2dr}. (6.13)
0

In particular we can define f; b(X,) o dX,, which appears in the definition of K, (so Kj(X)
makes sense), as a Stratonovich integral under O ® Q or equivalently under P ® P, and by
Proposition 2.3 this integral coincides P ® P-a.s. (and so Q ® (Q-a.s.) with the rough integral
fOT b(X,)dX, in the definition of K,. Therefore,

T T
/. | beoax wax) = [ | bexoeax. @ o
Cg* ([0, T1:R2) Jo cOe((o,T;;R2) Jo

i.e. the first addend in the definitions of K,(Q) and K,(u) coincide. The other addends also
coincide, as easily verified (they are classical integrals). Therefore K,(Q) = K,(F'?(Q)) as
desired. [

The above discussion has another useful consequence.

Lemma 6.3. The rate function given in Theorem 6.1 satisfies

I = 1) (6.14)

whenever i = F¥(Q) and infinite otherwise.
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7. Application 1: Robust propagation of chaos

It is an elementary fact of large deviations theory, that a LDP at scale n with good rate
function, which has a single zero, implies a (weak and in fact — thanks to Borel-Cantelli — strong)
law of large numbers. We now give different representations of the rate functions obtained in the
last section, which will allow to “see” the single zero. This requires us to consider the following
mean field (McKean—Vlasov) SDE on R4

dX, = (b *u,)(X,)dr + dB;

u, = Law(X,) (7.1)
2 = Law(Xy)
where
b u)(x) = /R b, Yy, (72)

The law P¥ of the solution X can be seen as fixed point of the map & defined in this way: for
any probability measure Q on C Oe(10, T1, RY), calling O, the marginal of Q at time ¢, (Q) is
the law of the solution to the SDE

{dY, = (b* Q,)(Y,)dr + dB,

A = Law(Xy) (7.3

(for given X and Q, this SDE has a pathwise-unique solution).

Lemma 7.1.

(i) (“one-layer, non-enhanced”) The zeros of J, are precisely fixed points of ®, as is seen
from

Jp(Q) = H(Q| 2(Q)).

(1) The zeros of Jl{jk} are precisely the image under F'® of fixed points of ®, as is seen from
Lemma 6.3.

Proof. (i) Indeed, by Girsanov theorem, ¢(Q) is absolutely continuous with respect to P/},
with density satisfying

do(Q) / /T -
log———(X) = b(X,;, Z;)odX dz
Og dP{d} ( ) CO,a([O’T];Rd) 0 ( t t) o t Q( )

1 [r -
! / / divi(X,, Z,) 0(dZ) dt
2 Jo Jeoeqo,r1:rd)

1 (7 2
_5/0

| b(X,. 2) QWZ)| dr

CO«([0,T;RY)

(where we have used stochastic Fubini theorem for exchanging stochastic integration and
integration in Q in the first term). Notice that, for Q absolutely continuous with respect to P¢,

_ do(Q)
Ky(Q) = /C oo ryay 8 i (%) Q(EX),
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so we have

Q) = / lo d—QdQ +/ lo dpt” dQ = H(Q| 9(Q))
b — Jevwago.ryrd) & apia €O« ([0, T]:RY) gd¢(Q) B ’

(i) The statement follows from Part (i) and Lemma 6.3. [

The previous lemma applies nicely in view of the following result (well-known, see e.g. [17,
Theorem 1.1 in Chapter 1]).

Proposition 7.2. For b as in Theorem 6.1, there is a unique strong solution to (7.1) and its law
Law(X) is the unique fixed point of ®.

~We hence know that J,, although not necessarily convex, has exactly one zero, given by
PX = Law(X). Similarly, and more importantly, J'g has exactly one zero given by

F®(Law(X)) = (Law(X)®) o (skdhy=1,
This law is, of course, nothing else that the law of the Stratonovich lift of k IID copies X!, ..., Xt
of the McKean—Vlasov diffusion X. We can now deduce the enhanced propagation of chaos

result as stated in the introduction.

Theorem 7.3. Under the assumptions of Theorem 6.1 (that is, b € C,% ) and for all integer k,

Law(S*(x', ..., X)) — Law(S*(X', ..., X)), (7.4)

n—0o0

as Cp-weak convergence of probability measures on Cg’“([O, T1; R*) equipped with a-Holder
rough path topology.

Proof. Theorem 6.1 gives us a LDP that quantifies the convergence (in the C,-weak topology
on P(CY*([0, T1; R*))) in probability

1 n
This convergence follows (by standard reasoning in large deviations on metric spaces) from

Theorem 6.1 and Lemma 7.1 which identifies the law of S,(X', ..., X¥) as the unique zero of
the rate function. Testing against

¢ € Cp(COU([0, TT; RM))

we get convergence (in probability, as n — 00)

1 A A i} _
o Z (XM (), ..., XM () — (¢, Law(Sy(X', ..., X1)))

n—o0o

= E[p(S2(X',.... XH)].
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Now take expectation [E[-] on both sides. By using the boundedness of ¢,

n

1 . ‘
T Y E[p(5:(01(@) o X (@))]
i1enip=1
1 " , _
= x > Elp(SSXMw). ... X% )] + O1/n)
iy Sisinet
|
- nk(nn.— 0! E[o(S:(X (@), ..., X*"(@))] + O1/n),
we have

E[p(S:(X"" (@), ..., X*"()))] — E[p(S2(X', ..., XY)].
Since ¢ € C(C([0, T1; R*)) is arbitrary, we proved (in rough path topology!), that
S(X" @), ... X)) = SH(X',... X)) asn—>oo. O

Remark 7.4. As already noted in the Introduction, this enhanced propagation of chaos is also a
consequence of classical propagation of chaos and classical 1t6 calculus, applying It6 formula to
f Xi" o dXi". We leave the computations as exercise.

8. Application 2: An LDP for SDEs driven by k-layer noises

We start recalling the notation. We fix k in N and, for a multi-index 7 in {1, ... n}k, we use the
notation /; for the jth component of 7. We denote by X" = X*:/: the vector (X1, ... XTkm),
We take f; : RY — R™, j=1,...k, given C,‘j vector fields. We consider the following family
of SDEs on R™ driven by X*", parameterized by multi-indices 7 in {1, ...n}k:

k
n n ljn n
dy/" = 3" f;v/"edx, ", ¥ = . 8.1
j=1
where yy is a point in R” independent of I and n (however more general choices of initial data
should be possible). We call

1
Yi{k} _ § : .
Ln (K} = F (Syl.n’
I€{l,..n}k

it is a random variable with values in P(C%#([0, T]; R™)), for any 1/3 < B < 1/2.

By rough paths theory, precisely Theorems 8.4 and 8.5 in [12], there exists a (unique)
continuous function ¢ : Cg*“([O, T1; Ry — C%f([0, T]; R™) such that, for every I and every
n, YIm = (S (X)) (actually ¢ is locally Lipschitz continuous). This brings to the following
LDP, as recalled in the introduction:

Corollary 8.1. Fix 1/3 < B < 1/2. The sequence {Law(L,):;{k]) : n € N} satisfies a large
deviation principle on PCYE([0, T1: R™)), endowed with the Cy-weak topology, with scale n
and good rate function given by

JY(Q) = inf{[JW () : 0 =pogp ).
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Proof. We have
LV = X8 g
n n *

as it can be easily verified by testing the two measures with a function ¥ in C,(C%#([0, T]; R™)).
In particular L)'™ is the image of LY under the map F : P(Cg'“([O, T1; R¥)) —
P(CYA([0, T]; R™)), defined by F(Q) = Q o ¢!, which is continuous between the C-weak
topologies. We then conclude by Theorem 6.1 via contraction principle. [
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Appendix A. Basic facts on 1-Wasserstein metric

Let (F, dr) be a Polish space. We denote by P;(F) the space of probability measures on F
with finite first moment. It is a Polish space endowed with the 1-Wasserstein distance dy , namely

dw(n,v) = inf / dp(x', x?) w(d(x', x%)) (A.1)
FxF

mel'(u,v)

where ['(u, v) is the set of all probability measures on F x F with the first marginal and the
second marginal equal resp. to © and v (such measures are sometimes called transportation
plans). When F = C%¢([0, T1; E) (for some Polish space E), we use the notation dy , for
the 1-Wasserstein distance associated with the o-Holder distance on C%%([0, T]; E).

We recall the following characterization of convergence in the 1-Wasserstein metric, stated
in [19, Definition 6.8]. Here and in the following, we say that amap ¢ : F — F’ (F, F' being
Polish spaces) has at most linear growth if there exist xo € F, yo € F’ and C > 0 such that, for
every x in F

dp(p(x), yo) < C (1 4dr(x, x0)). (A2)

It is easy to see that this property is equivalent to the following fact: for any x¢ in F, yo in F’,
there exists C > 0 such that, for every x in F, (A.2) holds.

Lemma A.1. The following facts are equivalent:

o [, — 1 in 1-Wasserstein distance;

° fF o(x) pp(dx) — fF o(x) u(dx) for any function continuous ¢ : F — R with at most
linear growth;

® [, — W and there exists xy € F such that, for any n > 0, there exists R > 0 verifying

sup / d(x, x0) pa(dx) < 1. (A3)
n>1 {d(-,x9)>R}

As a consequence, we have the following Corollary.

Corollary A.2. Let h: F — F' be a continuous map (F, F’ being Polish spaces) with at most
linear growth. Then, the corresponding map at the level of measures, namely Py(F) > u +—
woh™' e Pi(F), is continuous in the 1-Wasserstein metric.
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Proof. Using the equivalence above, it is enough to verify that, for any sequence {1, : n € N}
converging to w in Py (F), for any continuous function ¢ : F' — R with at most linear growth,
f £ 0(h(x)) pa(dx) — f £ @(h(x)) n(dx). Now, since A is continuous with at most linear growth,
also ¢ o h is continuous with at most linear growth, hence the convergence above holds. [

The following lemma provides a wide class of compact sets in the 1-Wasserstein metric.

Lemma A.3. Let G be a function G : F — [0, oo], with compact sublevel sets and with more
than linear growth. Define the set

Ky = {v € Py(F) [ Gdv < M}. (A4)
F
Then Ky is compact (in the 1-Wasserstein metric).

Proof. We prove sequential compactness (which is equivalent to compactness for metric spaces).
Let {v, : n € N} be a sequence of measures in K;;, we will prove that v, is tight and that there
exists xo € F such that, for every n > 0, there exists R > 0 verifying

sup/ d(x, xo) vy(dx) < n. (A.S)

n=1J {d(.x0)>R)

These two conditions imply the existence of a subsequence {v,, : k € N} converging to some

measure v in P (F) in the 1-Wasserstein metric; it is easy to prove that v is still in K, (since the

functional v — || » G dv is lower semi-continuous by Corollary B.2), so that K is compact.
For tightness, we use the compact sublevel sets property of G: for every § > 0, the set {G < §}

is compact and, by Markov inequality, we have, for any n,

v[G>8" <8 / Gdv, < §M. (A.6)
F

This proves tightness.
For (A.5), we use the more than linear growth property of G: for some xy € F, for any n > 0,
there exists R > 0 such that d(x, x¢)/G(x) < n. Hence, for any n,

/ d(x, xg)v,(dx) < n/ Gx)v,(dx) < nM. (A7)
{d(-,x0)>R} {d(-,x0)>R}

This proves (A.5) (up to choosing a different R). The lemma is proved. [

We conclude this section with a result on the continuity of the doubling map for measures
under the 1-Wasserstein metric. Recall that, if (F, d) is a Polish space, then (F 2 d?hyis a Polish
space as well, where dP((x, y), (x, ¥))? = d(x, x")> + d(y, y')?; similarly, for any k > 2,
(F*, d'®) is a Polish space as well, where d*((xy, ..., x¢), (x], ..., x)? = d(x1, x> + ... +
d(xy, x;)*.

Lemma A.4. Let F be a Polish space, k > 2 integer. Then the map
PuF) 3 u —> u® e Pi(FY) (A8)

is continuous (where Pi(F,d), Pi(F*,d®) are endowed with the 1-Wasserstein distance
induced by d and d™, respectively).
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Proof. We start with the case k = 2. Let u, v be two probability measures in P;(F). Let &
in I'(it, v) be an admissible plan between p and v, namely a probability measure on F x F
with first marginal p and second marginal v. Then, an admissible plan 7 on F? x F?
between 1 ® pu and v ® v is built from II as follows: identifying F? x F? with F* and
calling g;, j = 1,...,4, the canonical projections, 72 is the unique measure on F 4 such
that, under 7', (g1, g3) and (g2, g4) are i.i.d. with distribution 7. Indeed, with this definition,
7P o(q, ) ' =mo(q) ' ®mo(g2)”" = 1 ® p and similarly 7% 0 (g3, g4) "' = v @ v, so
7@ isin I'(u ® w, v ® v). Now we have

dwp@p,vev) = inf / d(hyh, o2y E(d( yh. (% y)
Eel'(u®u,v®v) FxF
< inf / dP (@t yh, (% ¥y @ (d((xl, W, (x2, yz)))
mel'(w,v) ) p2yp2
< inf d(x', x3) +do", yH)) 7@ (dxt, yh, (2 y?
= n;}}u,w/mﬂ( (e, x%) +d(h y)) TP (A ¥, (o, y7))
< inf / d(xl,xz)n(d(xl,xz))
FxF

wel'(n,v)
+ / d(y', yH(do', y?) = 2dw(p, v),
FxF

where in the second inequality we used the simple estimate d Zh(t, yl), (x2, y2)) <d(x', xH)+
d(y', y?) and in the third inequality we used the fact that (x!, x?) = (¢1, ¢3) and (y', y?) =
(92, q4) are distributed according to 7. The estimate above implies immediately continuity (and
even Lipschitz continuity) for k = 2.

In the case k = 2" for some positive integer £, it is enough to note that p > ,u®2h is the
h-times iteration of the map p +— u®2. In the case k general, the measure ®* is obtained
projecting the measure u®2h on the first k components, for some 4 with k < 2", so continuity of
w > u® follows. O

Appendix B. Technical results and proofs

We start with a known result on lower semi-continuous functions, that we use at least twice
in the paper.

Lemma B.1. Let (E,d) be a metric space. Any lower semi-continuous function f : E —
(—00, 00], bounded from below, is the pointwise supremum of an increasing sequence of
continuous (actually Lipschitz) maps.

Proof. If f is identically +oo, then it is enough to take f; = k as Lipschitz approximants.
Hence, we consider f assuming at least one finite value. We define { f; : k € N} as the lower
envelope of f, namely

filx) = yilelg{f(y)Jrkd(x,y)}. (B.1)

Since f is bounded from below and not identically +o00, f; is a real-valued function. The
sequence f; is increasing and, for every k, x, we have fi(x) < f(x) (by choosing y = x
in (B.1)). Moreover, for each k, f; is Lipschitz continuous: for every y, |(f(y) + kd(x, y))
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— (f(y) + kd(x', y)) < kd(x,x") and therefore | fi(x) — fir(x")| < kd(x,x’). We are left to
prove the pointwise convergence of fj to f.

We start with proving convergence on the points x with f(x) finite. Fix ¢ > 0 and, for every
k, take a point x; such that f(x;) + kd(x, x;) < fi(x)+ €. The sequence {x; : k € N} converges
to x: indeed kd(x, x;) < fi(x) + & + (inf(f))™ < f(x) + ¢ + (inf(f))~ for every k. Therefore,
by lower semi-continuity,

f@) < liminf f(q) < liminf fi(x) +e. (B.2)

By the arbitrariness of ¢, we conclude f(x) = limy_, o fx(X).

For the case f(x) = +o0, fix N > 0, by lower semi-continuity, there exists § > 0 such that
f > N on B(x, §). Therefore f;(x) > N + k6 and so { fy(x) : k € N} converges to +o00 = f(x).
The proof is complete. [

Corollary B.2. Let (E,d) be a metric space and let f : E — (—00, 00] be lower semi-
continuous, bounded from below. Then, for every sequence {j1, : n € N} in P(E), converging
Cyp(E)-weakly to p in P(E), it holds

/f(X)M(dX) =< liminf/ J(x) pn(d). (B.3)
E n—o0 E

Proof. The previous lemma gives that f = sup,., fi, where {f; : k € N} is an increasing
sequence of continuous functions. We can assume, possibly replacing f; with f; A k, that f; is
bounded for every k. By monotone convergence theorem, we have for every v in P(E)

/f(x) v(dx) = sup/ Je(x) v(dx). (B.4)
E k=1J E

So the function v f £ J(x)v(dx) is the supremum of a family of continuous functions in
the C,(E)-weak topology, therefore, by a standard argument, it is sequentially lower semi-
continuous in that topology. [

Here is the version of Varadhan’s lemma we need.

Theorem B.3 (Varadhan Lemma). Let E be a regular Hausdorff space. Suppose that {i,, : n €
N} is a sequence of probability measures on E satisfying a large deviation principle with scale
n and good rate function I. Let ¢ : E — R be a continuous function such that

1
lim sup — log/ exp(nyep)du, < oo (B.5)

n—oo N E
for some y > 1. For any n, let v, be the probability measure having density Z, 'e"? with respect
to W, (Z, being the normalization constant). Then the sequence {v, : n € N} satisfies a large
deviation principle with scale n and rate function J = I — ¢ — infg(I — ¢). It also holds

1
lim — logZ, = irblf(l — Q). (B.6)

n—»oon
In particular, if Z,, = 1 for each n (i.e. if "¢ u, is a probability measure), then J = I — .
Furthermore, if {u, : n € N} is exponentially tight, then so is {v, : n € N} and the rate function
J is good.



J. Deuschel et al. / Stochastic Processes and their Applications 128 (2018) 2228-2269 2265

Proof. Apart for the last sentence, the statement is a simple consequence of Varadhan
lemma in [8, Theorem 4.3.1, Lemma 4.3.4 and Lemma 4.3.6]. The goodness of J follows by
[8, Lemmal!1.2.18], if we have exponential tightness for {v, : n € N}. Since {u, : n € N} is
exponentially tight, for any M > 0, there exists Kj; compact set such that

1
lim sup log ,un[ K; ] < —M. (B.7)
n—oo
We have
c 1 ¢ 1-17y " v
vn K = — ch e"du, < 7 /,L,l[KM] e’ du, . (B.8)
n E
Now, using the assumptlon (B.5), we easily get that
lim sup ~ log,u,,[ u] < —Ccw—1) —inf(/ — ¢) (B.9)
n—o0

for some constant C > 0. The proof is complete. [

We prove now the lower-semi-continuity of N,,.

Proof of Lemma 4.2. Notice first that, for any i,
{N=<i} = {tiqp =T} (B.10)

so that lower semi-continuity of N follows from upper semi-continuity of 7;, for any i, which we
now aim to prove. We must show that, for any i in N, for any # > 0,

i >t} = {X GCQ'“ X Ny —var g 0.0 < 1} =: A;(1) (B.11)

is a closed set. We use induction on i. For i = 1, since 15 = 0, closedness follows from
continuity of the (1/a) — var norm (with respect to X). For the passage from i to i + 1,
take {X" : m € N} sequence in A;;(¢) converging to some X in Cg’“([O, T1; R¢), we must
prove that X belongs to A;11(¢). By upper semi-continuity of t; (inductive hypothesis), we have
that 7;(X) > limsup,,_, ., 7:(X™), so, for any § > O, the interval [7;(X) + &, 7] is contained in
[z;(X™), t] for m large enough. So, for any § > 0, by continuity and monotonicity properties of
the (1/&) — var norm, we have

1 X W1 /@)=var ;45,1 < Hmsup | X |l(1/a)—var[g;xmy,g < 1. (B.12)

m—0o0

By arbitrariness of § > 0 and again by continuity of the norm, we get that || X ||(1/a)—var,[5;X).1] <
1, that is X belongs to A;11(¢). The proof is complete. [l

Now we prove Lemma 4.5.

Proof of Lemma 4.5. The Hausdorff property follows from the fact that the (|| - || + N)!**-
Wasserstein topology is stronger than the 1-Wasserstein metric (which is an Hausdorff space).

As for the regularity property, we prove it by embedding this space into a topological
vector space (which is regular). Precisely, let V be the space of finite signed measures v on
Cg""([O, T1; R¢), with finite (| Xo| + || - || + N)'** moment, i.e.

/Co,a('XO' + Xl + No (X)) [VI(@X) < o0, (B.13)

8
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where |v| denotes the total variation measure of v. We say that a sequence (v,), converges to v
in V,in the (|| - | + N)!**-sense, if:

1. {v, : n} converges to v in the C,-weak topology, i.e. against any test function in
Co(CO*([0, T1; RY));
2. we have

sup [ 101+ 1l oK) 10X < o0, (B.14)
n> .

This defines a topology on V which we call (|| - || + N)!'*¢ signed topology (or just signed
topology). It is easy to see that this topology is Hausdorff and that it makes the operations
VxV3@W,mm—v+vy e V,RxV > (av) — av € V continuous; so V is a
Hausdorff topological vector space with the (|| - || + N)!*® signed topology. As a general result
in topology, any Hausdorff topological vector space is regular, so V' is regular.

It is also easy to see that P 4 y)i+ (Cg’“) is closed in V and that the (|| - || + N)'** signed
topology induces the (|| - || + N)!**-Wasserstein topology on P1+ni+e (Cg""): any subset in
Pi+ny+e (Cg’“) which is closed in the (|| - || + N)'T-Wasserstein topology is also closed in the
signed topology and, vice versa, the intersection of any closed (in the signed topology) subset of
Vowith P pni+e (Cg"") is closed in the (| - || + N)'**-Wasserstein topology.

This allows to prove that P(H_||+N)1+g((3g’°‘) is regular (with the original (|| - || + N)'**-
Wasserstein topology). Indeed, let v be in P yni+e (Cg*"‘) and let C be a closed set in the
(Il - || + N)'*¢-Wasserstein topology. Since C is closed also in the signed topology, then there
exist A, B disjoint subset of V, open in the signed topology, such that © € A and C C B.
Hence, calling A, resp. B’ the intersection of A, resp. B, with P )i+ (Cg’“), then A’, B’ are
two disjoint subsets of P+ (Cg""), open in the (|| - | + N)!**-Wasserstein topology, with
p € A"and C C B'. This proves regularity of P xy1+e (Cg'“). The proof is complete. [

Here we prove that the enhanced empirical measure associated with a rough path in R"? is a

continuous function (in the modified Wasserstein topology) of the rough path itself.

Lemma B4. Fix n and k (with n > k). The map G, : Cg’“([O, T];: Ry — P(H_“ﬁ,\,a)lﬁ
(C2*([0, T]; R*)) given by

1
G,X) = Lnx"{k} = — Z O tkhii iy

is continuous (in particular measurable).

Proof. Let {X™ : m € N} be a sequence of nd-dimensional geometric rough paths, converging
to X in Cg""([O, T1; R") (as m — +00), we have to prove that LY " converges to LY in the
modified Wasserstein topology. We start proving convergence in the Cp-weak topology. For any
@ in C;,(Cg’“([O, T1; R*)), we have

n

/ (deXm'{k} = i Z (p(Xm,{k};il ..... ik)’
Qoo rrhdy " nk

so convergence of [ ¢ dem’{k} to ¢ dLX™ follows from continuity of ¢ (and of the projections
on the (iy, . ..ix) components).
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To conclude, we have to prove that

sup/ , (1Yol + 1Y llo + N(X(Y))1+€ LX"H(dy) < oo.
Cg* ([0, T];RK)

m>1

For this, we remind that, for any geometric rough path Y, N,(Y) < ||Y||(11/7a)_var,[0’T] (see for
example [12], Section 11.2.3) and || Y||(1/a)—var,j0,77 < C|/Y|l for some constant C (as easily

verified). Therefore (using also that || Y%k, < C||Y||, for some C), we get

1 m
/ . (1%l + 1Y lle + Ne(¥)) LYW (@Y)
Cg ([0, T];RKkd)

n
S O AE T I b ALy o LR

nk
m m m o 1
< COXPI+IX" o+ IX"/)
and the RHS above is uniformly bounded in m. The proof is complete. [J

Finally we prove Lemma 3.8, starting from Corollary 13.22 in [13], following Exercise 13.22
there, and Lemma 4.9, starting from Theorems 11.9 and 11.13 in [12] (see also [3], Theorem
6.3).

Proof of Lemma 3.8. Corollary 13.22 in [13] applies clearly also to Brownian rough path
starting from any initial measure (since B and B start from the same point) and gives the
existence of a constant C > 0 such that, for every g > 1, for every m, it holds

E[d.(B™,B)| < (Cq'*m ).
From this we get the following estimate on the exponential of the distance above: for any p > 0,

oo [e.¢]
,0‘1]E d (B(”” B)4 Cq'2m—1/2ya
Elesp(od B B)] = 143 I 14

q=1

Using the elementary estimate g9 < e4~!g! (which can be easily proved by induction on g), we
have

E[exp(pd,(B™,B))] < 1+ i(epcm*"/z)q.
g=1
So, taking p = mh/? /(2eC), we get that this series converges. Hence,
E[exp((2eC)'m"?d,(B"™,B))] < oc. (B.15)
The proof is complete. [Notice that some estimates were not optimal: in fact the result holds also

for d,(B"™, B)? replacing d,(B™,B).] O

Proof of Lemma 4.9. Notice that (for ¢ < 1, using independence of the initial datum and the
increments of Brownian motion)

E[exp(c(|Bol + [IBlls + No(B)' )]
< E[e*®] E[exp(2c(|IBlls + Na(B))'*9)]. (B.16)
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Now, E[exp(2¢(||Bllg + No(B))' )] is finite (actually for every ¢ > 0), as proved in Theorems
119 and 11.13 in [12]; E[e*Bol] = [, > A(dx) is finite because of the exponential
integrability condition (3.15) (replacing ¢ with 2¢). The same proof applies to B'! (and to
B¥¥itik for any multi-index (iy, . . . , ix) also with repetition of indices). [
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