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Abstract

We show that there is a PDE formulation in terms of Fokker-Planck equations for weak optimal transport
problems. The main novelty is that we introduce a minimization problem involving Fokker-Planck equations
in the extended sense of measure-valued solutions and prove that it is equal to the associated weak transport

problem.

Résumé

Nous montrons qu’il existe une formulation EDP en termes d’équations de Fokker-Planck pour des
problémes de transport optimal faible. La principale nouveauté est que nous introduisons un probléme de
minimisation dont la contrainte est constituée des équations de Fokker-Planck pour les mesures générales

et prouvons qu’il est égal au probleme de transport optimal faible correspondant.
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1. Introduction

1.1. Statement of the problem

Given probability measures p, v on R, we denote by II(yu,v) the set of all probability measures (called
transport plans) on R? x R? whose first and second marginals are p and v, respectively. Disintegrating
a transport plan v € TI(u,v) with respect to its first marginal p, we obtain a p-almost everywhere
uniquely determined family of probability measures {7*},cpe C P(R?Y) such that v = v* ® u. Let
G : R% x P(R?) — [0, +0cc] be lower semicontinuous in an appropriate sense and G(x,-) be convex on
P(RY) for each z € R%. The weak transport problem is then defined by

Hip) =it { [ Glar®) duto) |7 € M) |

This problem was first introduced by Gozlan, Roberto, Samson and Tetali [17], and shortly thereafter by
Alibert, Bouchitté and Champion [2]. The weak transport problem has been extensively studied in the
literature: the results of existence and duality are established in [2,6,[17]; the concept of C-monotonicity,
which is analogous to cyclical monotonicity, was developed in [5,6,/16] in order to provide a characterization
of optimizers; in [1L2L/5/)8] the weak transport viewpoint is used to investigate martingale optimal transport
problems; for applications of weak transport theory, the reader may consult [7].

In [19], Huesmann and Trevisan introduced the following minimization problem

1
frve(u,v) = inf { | [ ) doio) at e = (57%a) . 00 =0 1 = } ,
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where 11, v are probabilities on R? with finite second moment, the Fokker-Planck equation d;p = tr(%VQag)
in (0,1) x R? holds in the weak sense and f is g-admissible for some ¢ > 1 (namely, f(a) behaves like
f(a) ~ |a|? for a nonnegative symmetric real d x d matrix a, which means that there exist constants
¢,C > 0, independent of a, such that c|al]? < f(a) < Clal?; see Sections 2, 3 in [19]). They proved that

frpe(p, v) = inf {/o E[f (<X>t)] dt}, (1.1)

where the infimum is taken over all martingales connecting p and v whose quadratic variation process (X)
is absolutely continuous with respect to the Lebesgue measure (see [19, Theorem 3.3]). It is worth noting
the following. Let G(x,p) = frpe(ds,p) for each z € R? and for each probability measure p on R? with
finite second moment. Then, in view of [19, Theorem 4.3], the functional G is lower semicontinuous in an
appropriate sense and G(z, ) is convex for each # € R?. Taking into account and using a standard
measurable selection argument (see, for instance, Section 7.7 in [9]), we have

frpe(p,v) = inf{/Rd frpe(d2,7") du(z) | v € H(%”)} = H(u,v).

This provides an equivalent PDE formulation in terms of Fokker-Planck equations for the weak transport
problem H (u,v), where G(z,p) = frpr(ds,p) and f is g-admissible for some ¢ > 1 (the reader may also
consult the proof of |7, Theorem 8.2], where an equivalent SDE formulation for the weak transport problem
is established using a measurable selection argument). We emphasize that the g-admissibility property
of the function f was crucial in the proof of in [19]. Namely, the equality was proved in [19]
only for strictly convex functions f behaving like f(a) ~ |a|? for some ¢ > 1 and for each nonnegative
symmetric real d x d matrix a. The purpose of this paper is to provide an equivalent PDE formulation for
H(u,v) in terms of Fokker-Planck equations when the cost function f is not strictly convex and behaves
like f(a) ~ |a| (i.e., for example, for the trace or spectral radius of a nonnegative symmetric real d x d
matrix), thereby narrowing the “gap” between the classical static formulation for H (i, v) and the dynamic
formulation involving a PDE.

In particular, we introduce the minimization problem

1
dA 1
F(p,v) := inf / / f( - ) d| ] dtlatg=tr(v2k>, 00 =1, 01="V,
0 R4 d|/\t| 2

where f is a nonnegative convex positively 1-homogeneous function and the Fokker-Planck equation

dro = tr(3V2A) in (0,1) x R? holds in the weak extended sense of measure-valued solutions (see Sec-
tion , namely, A does not have to be absolutely continuous with respect to g, in contrast to the
Fokker-Planck equations 00 = tr(%VQag) in (0,1) x R? considered by Huesmann and Trevisan in [19],
where the analysis is carried out for g-admissible costs. By defining G(x,p) = F(d., p), our goal is to prove
the equality H(u,v) = F(u,v). Let us highlight that the dynamic problem F(u,v) is in fact essentially
static (see Proposition and, unlike the case of g-admissible costs [19], we do not have an equivalent
Benamou-Brenier type formulation for F(u,v) (see Remark , and hence we cannot use a stan-
dard measurable selection argument to prove the equality between F'(u,v) and H(u,v). Therefore, we
implement a new analytical approach.

1.2. Main results

In Proposition we obtain a formulation that states that F'(u,v) is in some sense a static problem,

F(u,v) = inf {/R f (dc|li\\|> dlA| | tr (;v2A> =v— u} .

In Theorem we prove the existence of a solution to F'(u,v) whenever F(u,v) is finite and derive
a dual formulation for F(u,v). This dual formulation is further refined in Theorem in terms of
invariant functions under G-transform ¢ — ¢ (see (3.20))) in line with |2] and [17]. In Proposition

namely



we prove the existence of a solution to H(u, ) whenever H(u,v) is finite and deduce a dual formulation
for H(u,v) relying on the G-transform, which is then refined in Theorems and where the
supremum is taken over potentials whose opposite is fixed by the G-transform. Since the dual competitors
for H(u,v) are less regular than the dual competitors for F'(u,v), and the supremum is taken for the same
functional for both F(u,v) and H(u,v) (see Remark [3.28)), we first prove the equality F(u,v) = H(u,v)
when G-invariant functions can be approximated by smooth G-invariant functions in a suitable sense (see
Theorems . Next, under the coercivity assumption on f, we characterize bounded continuous G-
invariant functions as viscosity solutions of the Hamilton-Jacobi-Bellman equation (see Proposition .
This, under the coercivity and growth assumptions on f, yields the dual formulation for H(u,v), where
the competitors are viscosity solutions of the Hamilton-Jacobi-Bellman equation (see Corollary .
Then we perform a smoothing procedure and obtain the equality F'(u,v) = H(p,v) when the function
f behaves like f(a) ~ |a| (see Theorem [4.14)). It is worth noting that the established equality between
F(p,v) and H(u,v) allows us to recover the result of Ghoussoub, Kim and Lin on the existence of a
Brownian martingale (see Remark [4.2)), as well as the Strassen theorem (see Remark [4.4)).

1.3. Structure of the paper

In Section [2, we introduce our main notation and recall some definitions. In Section [3, we announce
our basic assumptions on the cost function f and introduce the minimization problem involving
Fokker-Planck equations in the extended sense of measure-valued solutions. We prove Proposition [3.2]
and Theorem [3.6] We deduce that the functional F' is convex, subadditive and lower semicontinuous
in an appropriate sense (see Proposition . Next, we introduce the weak transport problem
(static formulation) associated with the problem (PDE formulation) and prove Proposition We
develop the theory of subadditive cost functionals that appeared in [2, Section 6], where the role of R¢
is replaced by the closure of a bounded open convex subset of R?. Unlike [2], this paper considers the
set of probability measures on R¢ that is not compact, which leads to additional difficulties. We obtain
new results either under the coercivity assumption on f (see Propositions or under the growth
assumption on f (see Propositions . We prove Theorems [3.19] [3.26] and [3.27] In Section
the equality between F'(u,v) and H(u,v) is proved: under the approximation assumptions on G-invariant
functions (see Theorems ; under the coercivity and growth assumptions on f (see Theorem .
We consider in detail four examples for which we compute F(p,v) in terms of p and v.

2. Preliminaries

2.1. Conventions and Notation

Conventions: in this paper, we say that a value is positive if it is strictly greater than zero, and a value is
nonnegative if it is greater than or equal to zero. Euclidean spaces are endowed with the Euclidean inner
product a - b = aTh and the induced norm |a| = VaTa. By d we denote a positive integer.

Notation: for r > 0, B.(z), B.(x), and 0B,.(z) denote, respectively, the open ball, the closed ball, and the
(d—1)-sphere with center x and radius r. Let Sy be the space of real d xd symmetric matrices endowed with
the Hilbert-Schmidt (or Frobenius) inner product A : B = tr(AT B) and the induced norm || A| = VA : A.
We write I, for the d x d identity matrix and S} (S7T) for the set of symmetric nonnegative (positive)
definite real d x d matrices. We write P2((0,1) x R?) (P(R?)) for the set of probability measures
on (0,1) x R? (R9) such that f(O,l)de |z|? du(t, ) ([za|z|? du(x)) is finite. We endow Pa(R?) with the
topology generated by the 2-Wasserstein distance (see Definition 6.8 and Theorem 6.9 in [27]). We write
M((0,1) x R%, ST) (M(R?, S])) for the set of measures A on (0,1) x R? (R?) with values in Sy such that
for each Borel set E C (0,1) x RY (E C RY), \(E) € SJ. For a measure A, we denote by |\| its total
variation. By Cy(R?) we denote the space of all real-valued bounded continuous functions on RY. We
write Sp(RY) (Uy(R?)) for the set of all bounded lower (upper) semicontinuous functions on R?. If U C R4
is Lebesgue measurable, then L'(U) will denote the space consisting of all real measurable functions on



U that are integrable on U. By L},.(U) we denote the space of functions u such that v € L' (V) for all
V € U. We use the standard notation for Sobolev spaces. For an open set U C R?, denote by VVO1 P(U)
the closure of C°(U) in the Sobolev space WP (U), where C2°(U) is the space of functions in C°°(U)
with compact support in U. By £L" and H" we denote the r-dimensional Lebesgue and Hausdorff measure,
respectively. For each u € P2(RY), [u] and var(u) will denote the barycenter and the variance of s,
respectively. Namely, [p] = [pq @ du(z) and var(p) = [gq @] du(z) — |[1]]?.

2.2. Fokker-Planck equation for general measures

Let C’b1 ’2((0, 1) x R%) be the space of functions continuously differentiable once in ¢ and twice in z in
(0,1) x R? with uniformly bounded 0 and V¢
Given a pair of measures (o, A) € P2((0,1) x R%) x M((0,1) x R, ST) such that one can disintegrate
=0 ®@LL(0,1), A =\ ® LLL (0,1), we say that the Fokker-Planck equation in the weak extended
sense of measure-valued solutions

Oro = tr (;V2>\> in (0,1) x R? (GFPE)

holds if

1
/ IAe](RY) dt < +o0
0

and for each ¢ € Cp*((0,1) x R?) with (closed) support in (0,1) x R%,

/ Riatgo(t ,x) do(z / g 2V o(t, z) : d\(x) dt. (2.1)

If (0,A) € P2((0,1) x RY) x M((0,1) x R4 ST) is a solution to (GFPE), then there exists a narrowly
continuous curve (9;)iep,1] C P2(R%) such that g, = g, for L*-a.e. ¢ € (0,1). Moreover, if ¢ € CZ(R?)
and 0 <ty <ty <1, then

w ) do, (z / Y(z) doy, (z /t Rd;V2¢(x):dAt(x) dt (2.2)

(the reader may consult [4, Lemma 8.1.2] and |26, Remark 2.3]). Thus, for a solution (g, A) to (GFPE),
without loss of generality, we shall assume that (o¢):e(0,1) is narrowly continuous.

Let C2(R?) be the space of functions twice continuously differentiable on R? whose Hessian is uniformly
bounded.

Proposition 2.1. Let (o,)) solve (GFPE), p = w * —limy o 01 and v = w % —limy_~ ;. If ¢ € CZ(R?)
is conver, the function t € [0,1] — [, v doy is nondecreasing. In particular, [pq 1 dp < [pa 1) dv.

Proof. For every 0 <t; <ty <1, using l} and the fact that v is convex and \; € M(]Rd, S;), we have

P(x) dor, (x) = | 4(x) d@tl(wH/Q L) s dh(e) de > [ () o (),
R4 Rd t1 Rd

a2
which completes our proof of Proposition [2.1] O
For convenience, we recall the next definition (see [24]).

Definition 2.2. We say that measures u,v € Pg(Rd) are in convex order, and we write pu <. v, if for
each convex function 1 : R? — R, it holds

/Rd (@) dp(z) < /R (@) dv(a).



Remark 2.3. Notice that u <. v if and only if (v — pu,) > 0 for each convex function ¢ € CZ(R%).
Indeed, assume that (v — p, ) > 0 for each convex function ¢ € CZ(R?). Then Jra® dp = [pa¥ dv
for each affine map ¢ : R — R. Since every convex function is nonnegative up to the addition of some
affine map, the relation p <. v will be justified as soon as we show that (v — p, ) > 0 for each convex
function ¢ : R — [0,+00). For such a function ¢, there exists a sequence (p,)ren of convex functions
¢r : RY — [0, +00) such that o (-) = inf{p(y) + k|- —y| | y € R4} is k-Lipschitz and ¢ ¢ as k — +oo.
For each k € N, using convolution with 7.(-) = e~n(-/¢), where £ > 0 and 7 is a standard mollifier (as in
Lemma , ¢, can be uniformly approximated on R? by a sequence of nonnegative convex smooth k-
Lipschitz functions. Again, using the above mollification procedure, each convex smooth Lipschitz function
on R? can be uniformly approximated by a sequence of convex functions lying in le (RY). After all, taking
into account the above monotone and uniform convergences, for each convex function ¢ : R — [0, 4+-00)
we can find a sequence (o )ken C C7(R?) of nonnegative convex functions such that [p. ¢ di — [ra ¢ dp
and [, or dv — [pa @ dv as k — +oo. This actually justifies the above criterion.

2.3. Subharmonic functions

Definition 2.4. A function v : R? — R U {—oc} is said to be subharmonic if it satisfies the following
conditions.

(i) w is not identically equal to —oo.
(i) w is upper semicontinuous.

(iii) For each z € R? and r > 0,
u@ < f uly) ),
0B (x)

where faBr(x) u(y) dH(y) = m faBr(x) uly) dH(y).

A function v : R? — R U {+oc} is said to be superharmonic if u = —v is subharmonic. A function is
harmonic if and only if it is both subharmonic and superharmonic. If u € C2?(R%), then u is subharmonic if
and only if Au > 0 in R? (see, for instance, [22, Section 3.2]). In one dimension, a function is subharmonic
if and only if it is convex; however, in dimension d > 2 the notions of subharmonicity and convexity are
not equivalent (for more details, the reader may consult, for instance, [22]). We shall denote by SH(R%)
the cone of all subharmonic functions on R¢.

Next, we recall the notion of the so-called subharmonic order, which is stronger than the convex order
in dimension d > 2 and is equivalent to the convex order in one dimension. It is worth mentioning that the
convex order between a pair of probability measures y and v is a necessary and sufficient condition for the
existence of a martingale coupling between p and v, as was proved by Strassen in [24]. The subharmonic
order between p and v is a necessary and sufficient condition for the existence of a Brownian martingale
coupling between p and v (namely, a transport plan v € II(u, v) which is a joint distribution of (By, B;),
where (Bi); is the Brownian motion with initial law p, the law of B, is v and 7 is a possibly randomized
stopping time for the Brownian filtration), as was proved by Ghoussoub, Kim, and Lin in [14].

Definition 2.5. We say that measures u, v € Po(R?) are in subharmonic order, and we write pu <, v, if
for each u € CZ(R?) N SH(R?) the following holds

/ ud,uﬁ/ u dv.
Rd R4

If 4 <gp v, using a standard mollification procedure, we observe that fRd udp < fRd u dv for each
bounded or Lipschitz u € SH(RY).



2.4. Fenchel conjugate

Let X be a normed vector space and X’ be the topological dual space of X.

Definition 2.6. Let f : X — RU {+o0} and dom(f) = {z € X | f(z) < 400} # 0. The Fenchel
conjugate f*: X' - RU{+oo} of f at 2’ € X’ is defined by

fr(@) = sup{a/(z) — f(2) |2 € X}.
If X = Sy, then the following result holds. Recall that a function f : Sy — [0,400] is said to be
positively 1-homogeneous if
f(tA) =tf(A) forall A,BeS; and ¢t > 0.
We denote by Cy(R?, S,) the space of all bounded continuous functions on R? with values into Sy.

Lemma 2.7. Let f : Sq — [0,400] be convez, lower semicontinuous and positively 1-homogeneous with
dom(f) C S5 and dom(f) # 0. Let W : (Cp(R%,Sy)) — [0, +00] be defined by

do

— | d|o if 0 € MR, ST, |o|(RY) < 400,

b — [ £(55) dol 7 o e MELS, ol®)
400 otherwise.

Then VU is convex and positively 1-homogeneous. For each & € Cy(R%, Sy),

) d om( f*
\P*@):{O 7 €(RY) C dom(f*), (2.3)

400 otherwise.

Furthermore, for each o € M(R%,ST) such that |o|(R?) < +o00, W is (weakly) lower semicontinuous at o
and ¥** (o) = V(o).

Proof. Given the definition of ¥, to prove the convexity of W, it suffices to show that if ¢ € (0,1),
01,092 € M(R?, ST) and |0;|(R?) < +oo for each i € {1,2}, then W(to;+(1—t)oa) < t¥(o1)+(1—1)¥(09).
This estimate comes by using the facts that f is positively 1-homogeneous and convex. Indeed, we have

Do) = d(tO’l—i-(l—t)O'Q) - e
U(toy + (1 1) 2)—/Rdf(d|wl+(1_t)02|) dltor + (1 — t)o|

:/Rdf(dd(talJr(lt)oz) )d(tal|+(1—t)|02)

(o] + (1 = t)]o2])

d(Tl
St/Rdf(d(ﬂal +<1_t)02|>) d(tlor] + (1 = t)|o])

dO’Q
# 00 [ 1 (G ¢ o) el + 0= 0l

=t [ 1 () del =0 [ 5 (G2 dil = 090) + (1= ¥ (o)
(see Remark. The positive 1-homogeneity of ¥ comes from its definition and the positive 1-homogeneity
of f.
Next, fix an arbitrary & € Cy(R9, Sg). If £(z0) & dom(f*), then there exists M € dom(f) such that
&(z0) : M > f(M) (see (3.2)). Since ¢ is continuous, there exists 7 > 0 such that &(z) : M > f(M) for
each x € B,(z). Defining o,, = nMLL B, (z0) and using the positive 1-homogeneity of f, we have

do,

w2 [ 6 dn) — [ £(G) doal=n [ @@ a s de> o

Letting n tend to +o00, we deduce that U*(£) = +o00. On the other hand, if £(RY) C dom(f*), then for
each 0 € M(R?,S7) such that |o]|(R?) < 400, we have

[ @) doto) = [ (5] del <o



(see (3.2))) and hence ¥*(£) = 0. Thus, we have proved (2.3)).
Inasmuch as ¥ is convex and for each o € M(R?, S]) such that |o|(R?) < 400, ¥ is (weakly) lower

semicontinuous at o (which is a consequence of 3|, Theorem 2.34] and Remark[3.3)), we have U**(c) = ¥(0)
(see [10, Theorem 2.1 (z)]). This completes our proof of Lemma O

3. A PDE constrained optimization problem

For each p,v € Po(R?), we consider the following minimization problem

d\ 1
= inf / / ( ¢ > d|\¢| dt | Opo = tr (V2x\> L, 00= M, 01 =V ¢, (3.1)
Rd d’At 2

where the function f : Sy — [0, +oc] with dom(f) := {M € Sy | f(M) < +o00} C S satisfies the following
assumptions.

dom(f) N.S; ™ is dense in dom(f) # 0. (A0)
f is convex and positively 1-homogeneous. (A1)
f is lower semicontinuous. (A2)

It is worth noting that f is convex and positively 1-homogeneous if and only if f is subadditive and
positively 1-homogeneous. Among the interesting examples of such functions, we emphasize the following.

@i
(ii) For some B € ST, f(A)=A: Bif A€ SJ and f(A) = +oo otherwise.

f(A) =t if A=tl, for some t > 0 and f(A) = 400 otherwise.

)

)
(iii) f(A)=tr(A)if A€ S:[ and f(A) = 400 otherwise.
(iv)

Notice that in the example dom(f) is a proper convex subset of Sj, in the example the function
f is not coercive, and the example is the particular case of the example with B = 1.
Using the 1-homogeneity of f, we compute its Fenchel conjugate. For each A € Sy,

f(A) is the largest eigenvalue of A4 if A € S} and f(A) = 400 otherwise.

0 if A:M < f(M) VM e dom(f),

(3.2)
+o0o  otherwise.

FH(A) =sup {A: M — f(M) | M € Sq} = {

In particular, A € dom(f*) for each A € —S.

Remark 3.1. If F(pu,v) < 400, then u <. v (see Proposition and Remark [2.3)), which implies that
(1] = [v].
Using the 1-homogeneity of f, we eliminate the time variable in (3.1)) via the equation

1
tr <2V2)\) =v—pu in RY, (3.3)
which means that A € M(R?, S7), |A|(RY) < +o0 and

Ly p(x) - dA(x) —/ p(x) dV(fﬂ)—/ p(x) du(z) Yy € CFR?). (3-4)
Rd Rd

R 2

We denote by Cy((0,1) x R%, S;) the space of all bounded continuous functions on (0,1) x R? with
values into Sj.

Proposition 3.2. For each p, v € P2(RY) the following holds

F(p,v) = inf{/ f(ddi|> dIA| | tr (;WA) = V—u}. (3.5)



Remark 3.3. Since f is positively 1-homogeneous, for each positive finite measure m on R? such that

|A| < m, it holds
dA dA
for () = [L7 (G )

Proof of Proposition[3.4 Let A € M(R?,S7) be a solution to (3.3)). For each t € [0,1], define
00 = (1 —t)p + tv € Po(R?). (3.6)

Fix an arbitrary ¢ € Cp%((0,1) x R%) with (closed) support in (0,1) x R%. Then, using (3.6), Fubini’s
theorem and integrating by parts, we have

/01 Rdatso(tx)dgt( ) dt = /Rd/ (t,x) dt du(x /Rd/ (t,z) dt dv(z). (3.7)

Since tr(3V?A) = v — p and fo o(t,-) dt € C3(R?), using and Fubini’s theorem, we deduce that

/ 2Vch(t x): d\(z) dt = / / (t,x) dt dv(x / / (t,x) dt du(z). (3.8)
R4 R4 R

Combining (3.7 and ( ., we get
/ Orp(t, z) do(z) dt = / V “o(t,z) : d\(z) dt,
Rd ]Rd
and hence the pair (o; ® £ L (0,1),A® £ (0,1)) is a solution to (GFPE)). Thus,

F(p,v) < inf{/ f ( ddi|> dIA| | tr (;VQ)\) = V—u}. (3.9)

Now assume that F(p,v) < 400 and let (s ® £ (0,1), s ® L L (0,1)) be an admissible pair for
. Using (2.2) with ¢; = 0 and t5 = 1, for each ¢ € CZ(R?), we obtain

1
/0 y 2V o(x) : d\(z) dt = /Rd o(x) dv(x) — /Rd o(x) du(x). (3.10)

Define
A=mh (A ® L' (0,1) € M(RY, ST,

where 7%(t,z) = x for each (¢,7) € [0,1] x R%. Then |\|(R?) < +oco and for each & € Cy(R%, Sy),

1
—/ E(m*(t,x)) : dh(z) dt. (3.11)

0 Jre

Gathering together (3.10) and ( -, we get

SV @) = [ pla) dv(o) = [ ola) duta) Vo € CHRY).
Rd Rd Rd
Thus, A is a solution to (3.3)). Let ¥ be the convex function of Lemma According to Lemma
[ () an=sw{ [ €@ axe) 1€ e it s, ¢ € dom(r)

= sup {/ 5 E(m(t,x)) - dh(z) dt | € € Co(RY, Sy), E(RY) C dom(f*)}

< sup{/ Rdg (t,x) : dh(z) dt | € € Cp((0,1) x R, Sy), £((0,1) x RY) ¢ dom(f*)}

d)\t>
d| | dt.
//R (dw e

Using this together with the fact that A is a solution to (3.3)) and taking into account (3.9), we deduce
(3.5)), which completes our proof of Proposition O




As a byproduct of the proof of Proposition [3.2] we obtain the next

Corollary 3.4. If the infimum in (3.1)) is achieved on (o; ® £ (0,1), A\t ® £L1L (0, 1)), then the infimum
in 1) is achieved on A = 7% (A ® L' (0,1)). Conversely, if the infimum in 1| is achieved on \, then
the infimum in (3.1)) is achieved on (s ® £1L (0,1), \s ® L1L(0,1)), where o; = (1 —t)u+tv and A\; = \.

Remark 3.5. In general, one cannot find a martingale (X¢):c[o,1] (for the definition, see, for instance,
Section 2 in [19]) with continuous paths whose marginals are o, = (1 — t)u + tv for t € [0,1]. Indeed,
if p = 6@ and v = %(61; + d,), the optimal curve p; = (1 — t)u + tv is absolutely continuous in the
1-Wasserstein distance, but it is not absolutely continuous in the g-Wasserstein distance with ¢ > 1, which
from the particle point of view means that the particles must jump from *5¥ to z or y at a certain rate.
This phenomenon occurs because, in contrast to [19], in our case the cost f is not g-admissible, which
correlates with the fact that for a solution (g, A) of the problem , A does not have to be absolutely

continuous with respect to g (the reader may also consult [11, Remark 3.3]).

3.1. Existence and duality
We introduce a dual formulation to (3.1)) and prove the existence of a minimizer when F'(u,v) < +o00.

Theorem 3.6. For each u, v € Po(R?) the following equality holds
1
Fuv) =sup { (v = ) | 0 € GRRY, 1 (57%0) =0 in 1. (3.12)

Moreover, if F(p,v) < +00, then the infimum in (3.1) (and in (3.5)) is actually a minimum.

Remark 3.7. The function f is not strictly convex and, generally speaking, is not coercive (see, for
instance, the example |(ii)|). Notice that in [19, Theorem 4.3] the strict convexity and g-coercivity (for
some ¢ > 1; see Section 2 in [19] for the definition) of the cost function are used to prove the existence of a
minimizer of the primal problem. In particular, the fact that the Fenchel conjugate of the cost function is
finite on {tI; | t > 0} (since the cost function in [19] is g-coercive) is used to prove that a minimizer in the
Fenchel-Rockafellar duality theorem (see (4.5) in [19, Theorem 4.3]) solves the Fokker-Planck equation,
where the diffusion term is weighted accordingly with the mass. In our setting, if dom(f*) contained
{tI; | t > 0}, we would have f = +ooc identically on S} *. It is also worth noting that our dual formulation
cannot be derived from the results of [25], established using stochastic control theory. Indeed, in
view of Remark the problem and the semimartingale transportation problems studied in |25] are
different. Furthermore, the existence and duality results in [25] are established under the crucial coercivity
assumption (see Assumption 3.3 in [25]), which guarantees tightness of any minimizing sequences of the
(primal) problems in [25] and does not hold for the cost functions behaving like ¢(a) ~ |a| for a € ST, in
particular, for our cost f (notice also that the Assumption 8.1 (3) in |7] does not hold for f). Thirdly, the
coercivity of f is not required in Theorem (3.6

Proof of Theorem[3.6] Let ¥ be the convex function of Lemma We write the dual pairing as o (&)
for o € (Cy(R%,Sy))" and & € Cy(R?, Sy). Then the following implication holds: if ¥**(0) < +oo, then
o(&) > 0 for each £ € Cp(R%,SF). Assume by contradiction that U**(0) < +o00 and (&) > 0 for some
¢ € Cp(R%, S,) such that —€ € Cy(R9, ST). Since ¥*(t£) = 0 for each t > 0, U**(0) > to(£) > 0. Letting
t tend to +o00, we obtain U**(o) = 400, which leads to a contradiction and proves the above implication.

Next, following [19], we say that £ € Cy,(R?, Sy) is represented by ¢ € CZ(R?) if £ = —1VZp. We
define © : Cy(R%, S;) — R U {+o0} by

(n—v,) if £ is represented by ¢,
e() =

+00 otherwise.

If 1 and ¢, represent &, then £V?(p1 — o) = 0, and hence ¢1(z) = a+y-z + p2(z) for some fixed a € R
and y € R%. Without loss of generality, we can assume that [p.(a+y-2) du(z) = [pa(a +y - z) dv(z),



because otherwise F'(u,v) and the supremum in are equal to +00: F(u,v) = 400 because p and
v would not be in convex order; the supremum in is equal to +o0 by letting ¢ (z) = ty - , which
satisfies — f *(%V%}) = 0 in R?, and letting t tend to oo depending on the sign of the difference. This
implies that (u—v, 1 —¢2) = 0. Thus, © does not depend on the choice of ¢. It is also worth noting that
the set of represented mappings ¢ € Cy,(R%, S;) is a linear subspace on which © is linear. In particular, ©
is positively 1-homogeneous with the Fenchel conjugate

O©* (o) =sup{o(&) + (v — pu, ) | £ is represented}

taking values in {0,400} and ©*(o) = 0 if and only if

g 2V2go da—/Rdcpdu—/Rdapd,u Yo € CZ(RY), (3.13)

where we interpret the integral on the left-hand side of the above equality as a duality pairing.

We have proved that if ¥**(0) < 400, then ¢ is a nonnegative bounded linear functional. We claim
that o is tight and hence induced by a measure. Let g : R — [0, 1] be a smooth nondecreasing function
such that g(t) = 0 for t € (—o00,1/2], g(t) = 1 for t € [1,+00) and |¢'(t)],|g”(t)| < 4 for t € R. Define
the function h : R — [0,400) by h(t) = fioo g(s) ds. Then h is a smooth function, h'(t) = g(t) and
B"(t) = ¢'(t) > 0 for t € R. For L > 0 and z € R? we set o*(x) = h(|z|*> — L?). Notice that
¢8(z) = —(g(Jz|* = L*)Iq + 2¢'(|z]* — L*)x ® x) is represented by ¢’ and —¢* > I; on R*\ B 7>77(0).
Since v € Po(R?) and h(|z|?> — L?) < |z|? — L? < |2|?> on R\ B(0), for each fairly small ¢ > 0, there
exists L > 0 large enough such that

/Rd h(|z|* — L?) dv(z) < e. (3.14)

For each ¢ € Cy(R4, S4) such that |£] < 1 and supp(§) C Rd\B\/m(O), it holds ¢ < —¢F and —¢ < —¢F.
Using this, the facts that o is a nonnegative linear functional and &% = —%V%L , (3-13), (3.14]) and the
fact that p is a nonnegative measure, we deduce the following

|o(§)] < o(—€") = /Rd h(lz? = L?) d(v(2) - p(@)) <e,

which proves that o is tight and hence induced by a measure.

The mapping I is represented by ¢(z) = —|z|?, U* is continuous at —I; and (1) < +oo. After all,
applying the formula for the conjugate of the sum ¥*(—) + O(-) at 0 € (Cy(R%, S4))’ (see, for instance,
[10, Proposition 2.3 (4)] or [12, Theorem 1.12]), we obtain

inf{T*(0) + ©*(0) | o € (C4(R?, 54))'} = sup{~T* (=€) — O(&) | £ € Cy(R, Sa)}, (3.15)

where the infimum is actually a minimum if the supremum, coinciding with the supremum in , is
finite. The latter holds if and only if F(u,v) < +oco. Indeed, if the supremum in is finite, then
according to [10, Proposition 2.3 (ii)] (or [12, Theorem 1.12]), the infimum in is actually a minimum
and if o is a minimizer, then we have proved that o € M(R%,S)), |o|(RY) < +o0, o solves for u
and v (see (3.13)) and ¥(o) = ¥**(o). This, together with Proposition implies that the left-hand
side in coincides with F(u,v), and the infimum in (3.I) (and in (3.5)) is actually a minimum. On
the other hand, if F(u,v) < +oo, then there exists o € M(R?, S+) Solving ) for 4 and v. For each
¢ € CZ(RY) such that —f*(1V?) = 0 in R?, we have 1 V2 : d\UI < f(-de 4127 |a| a.e. on R?. Hence

wnw)= [ §Vuidos [ f<d(TU|) dlo],

which implies that the supremum in (3.15) is less than or equal to fRd dIU ) d|o| < 4+o00. This completes
our proof of Theorem [3.6] O

Corollary 3.8. For each j,v € Py(R?) the following estimate holds
Fluo) = £ ([ ooa(ivto) - duta)). (3.16)
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Proof of Corollary[3.8. Let A € dom(f*) be arbitrary and ¥(z) = Az - x for each 2 € R?. Then we have
—f*(3V?y) = —f*(A) = 0 in R?, which, in view of Theorem yields
F(u,v) 2/ Az - x dv(z) — Az -z du(z) = A : (/ TR du(x)—/ TR d,u(:n)). (3.17)
R R R4 R4

Since A € dom(f*) was arbitrarily chosen, f* = 0 on dom(f*) and f = f** (this comes from (A1)), (A2

and [10, Theorem 2.1 (7)]), (3.17) implies (3.16]), which completes our proof of Corollary
O

3.2. Lower semicontinuity, convexity and subadditivity

Hereinafter, we use the notation ®,(R?) for the space of all functions ¢ € C(R?) such that there exists a
constant C' > 0 such that |p(z)| < C(1 4+ |z|?) for each z € R%.

Proposition 3.9. The following assertions hold.

(i) F is convexr on Pa(R?) x Pa(RY) and lower semicontinuous with respect to the weak topology on
Pa(RY) x Po(RY) in duality with ®9(R?) x ®o(RY).

(ii) For each choice of py, po, i3 € Pa(RY),

F(py, ps) < F(pa, po) + Fuz, p3).

Proof. Tt is a direct consequence of Theorem [3.6] that F' is convex and lower semicontinuous with respect
to the specified product topology, since it is represented as the supremum of the family consisting of linear
functionals that are continuous with respect to this topology. This proves

Let us prove |(i7)| For each ¢ € CZ(R?) such that —f*($V?y) = 0 in R?, using Theorem we have

<ILL3 - /~61,7/1> = <ILL2 - /~617¢> + <N‘3 - M271/1> S F(H’lvu’?) + F(“27“3)7

which implies and completes our proof of Proposition O

3.3. Associated weak transport problem

We define the cost function G : R? x Py(R?) — [0, +-00] by
G(z,p) = F(6z,p).- (3.18)

By Proposition G is lower semicontinuous in (z,p) and convex in p. For each p,v € Po(R%), we
consider the following weak transport problem

inf {/Rd G(z,v") du(z) | v € (p, V)}
and define the functional H : Py(R?) x Py(R%) — [0, +o00] by
H(p,v) = inf {/Rd G(z,7") du(x) | v € I(y, y)} . (3.19)
Since G(z,8,) = 0 for each z € R? and v* @ p € (i, ) when 7 = §,, for p-a.e. x € RY,

H(p,p) = F(p,p) =0 Vu € Py(RY),

which implies that the functional H is proper (i.e., dom(H) # ().

We shall prove the equality F = H. First, we show that H > F, which is a consequence of Theorem 3.6
To establish the converse inequality, which is a delicate matter, we develop the dual result of [6] and the
theory for subadditive costs that appeared in [2, Section 6], where the role of R? is replaced by the closure
of a bounded open convex subset of RY. The main difficulty is that, unlike [2], we work with the set of
probability measures on R%, which is not compact with respect to the weak topology.
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Proposition 3.10. For each p,v € Po(RY), H(pu,v) > F(u,v).

Proof. Fix an arbitrary v = v* @ u € I(u,v). According to the definition of G and Theorem for
p-a.e. z € R? and for each ¢ € CZ(R?) such that —f*(3V?y) = 0 in RY, we have

Gle,7") = [ 9(y) dy*(y) — ().
R
Integrating both sides of the above inequality over R? with respect to u, we obtain

Glay) du@)> [ [ vw) ar) dute) = [ 0ta) duto) = (0= ).

Rd
This, since v € TI(p,v) and ¢ € C2(R?) satisfying —f*(%Vzw) = 0 in R?, according to Theorem
completes our proof of Proposition [3.10 O

For each € R? and for each universally measurable function ¢ : R? — R satisfying the estimate
lo(-)| < C(1+]-]?) for some constant C' > 0, we define

©%(x) := inf {/Rd pdp+ G(x,p) |pe€ Pg(Rd)} . (3.20)

Inasmuch as G(z,d,) =0,
o <. (3.21)

We denote by @, 2(R?) the subset of functions in ®2(R?) which are bounded from below.

Remark 3.11. If ¢ € @y, 5(R?), then ¢ is lower semianalytic (and hence universally measurable, see
9, Proposition 7.47]), bounded from below, [¢%(-)] < C(14|-|?) for some constant C' > 0 and the integral
Jza 0% dp is well defined for all p € Po(R?). In particular, for each 2 € R?, we can define ¢ (z).

Proposition 3.12. The following assertions hold.

(i) H is convex on Po(R?) x Po(R?) and lower semicontinuous with respect to the weak topology on
Po(R?) x Po(RY) in duality with ®o(RY) x ®3(RY). If H(u,v) < +oo, then the weak transport
problem (3.19) admits a solution.

(ii) For each u,v € Py(RY),
H(p,v) = sup{/d 0 dp — /d pdv|ype€ @bbyg(Rd)} . (3.22)
R R4

Proof. According to Proposition (z,p) — G(z,p) is convex in p and lower semicontinuous in
(x,p) with respect to the product topology on RY x Py(R%), where the topology on R? is generated
by the Euclidean distance and the topology on Po(R?) is generated by the 2-Wasserstein distance (see
Definition 6.8 and Theorem 6.9 in [27]). Then, using [6, Theorem 2.9], we deduce that H is lower
semicontinuous with respect to the weak topology on (P2(R%))? in duality with (®5(R%))? and prove
that admits a solution whenever H(u,v) < 4o0o. Applying [6, Theorem 3.1], we obtain the dual
formulation , which implies the convexity of H. This completes our proof of Proposition O

To develop the theory of subadditive cost functionals, which appeared earlier in |2, Section 6], where
the role of R? is replaced by the closure of a bounded open convex subset of R%, we need to introduce some
additional assumptions on f, namely either the coercivity (see the example|(i)), or the growth assumption
(see the example , or both (see the examples . In particular, we introduce the following
assumptions.

f is coercive. (A3)
dom(f) = SI and there exists k1 > 0 such that f(A) < kqtr(A) for all A€ S;. (A4)
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Remark 3.13. Since f satisfies and , the assumption holds if and only if there exists a
constant o > 0 such that f(A) > ko tr(A) for each A € S . Indeed, assume that holds. If A € S
and A # 0, then, in view of A1), f(A) = |4] f(fap)- Using this, and (A2)), we deduce that there
exists £ € SJ such that |E| = 1 and f(E) = min{f(E) | E € S}, |E| = 1} < +o00. Then, defining

= f(E)/Vd, we have f(A) > f(E)|A| > ko tr(A) for each A € S7. Clearly, the last inequality implies
the coercivity of f.

Next, we prove that G is narrowly lower semicontinuous if (A3) holds. Recall that (p,)nen C P(R?)
narrowly converges to p € P(R?) if [5, ¢ dpn — [ga ¢ dp as n — +oc for cach ¢ € Cy(R?).

Proposition 3.14. Let (A3) hold, z,, — = € R, (pp)nen C P2(RY) and p, narrowly converges to
p € P2(RY). Then
G(z,p) < liminf G(z,, pn).

n—4oo
Proof. Without loss of generality, there exists a constant C' > 0 (independent of n) such that for each
n € N, G(xp,pn) < C. Then, by Theorem the infimum in , where y = 0., and v = p,, is
actually a minimum. Thus, for each n € N, there exists A\, € M(R?, S+) such that |\,|(RY) < +o0,
tr(%Vz)\n) = pp, — 0, and G(z,,pn) fRd dl/\ N ) d|\y|. Using this and ( , we obtain

dAy,
) <m [ 7 (G52 dihal < e

for some constant 79 > 0 independent of n (see Remark [3.13)). Then, according to the Banach-Alaoglu
theorem, there exists A € M(R?, ST) such that [A|(R?) < +oc and A, converges weakly to A. Since, for
each p € C2(RY),

/Rd @ dpn — o(xn) = » 2V2s0 dn,

letting n tend to +oco and using the weak convergences, we deduce that

/godp o(z / —V2%p: dA. (3.23)
R

By direct adaptation of the density argument in [26, Remark 2.3], (3.23) implies that tr(%vz)\) =p— 0.
Thus, A is a competitor for G(z,p) = F(d.,p) (see (3.5)), which, in view of the lower semicontinuity of
the function o — [, f (%) d|o| on the subset of finite measures in M(R%, ST), yields the estimate

X dA, o
Gla) < [ 1 () aN < timint [ (5) didal = liminf G

n——+0o0o
and completes our proof of Proposition [3.14] O

Let Sbb’Q(Rd) be the set of all lower semicontinuous functions ¢ : R* — R such that ¢ is bounded from
below and for some constant C' > 0, |p(z)| < C(1 + |z|?) for each z € R%.

Proposition 3.15. Let (A3) hold and ¢ € Spy2(RY). Then the infimum for ¢ in (3.20) is actually a

minimum and ¢© € Spp 2(RY).

Proof. Let x € R and (pn)nen C P2(R?) be a minimizing sequence for % (x) € R. Then there exists
a constant C' > 0 (independent of n) such that for each n € N large enough, G(x,p,) < C. Using this,
together with (A3) (see Remark [3.13]) and Corollary we deduce that

A= sup/ lyI? dpn(y) < 400,
neN JRd

which, in view of |4, Remark 5.1.5], implies that (p,)nen is tight. Then, by Prokhorov’s theorem (see
[4, Theorem 5.1.3]), there exists a probability measure p on R? such that, up to a subsequence (not
relabeled), p,, converges narrowly to p. Thus,

/ ly[? dp(y) < liminf / Iyl dpa(y) < A
Rd n—+0o0 [pd
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and p € P2(R?). By the narrow convergence (recall that ¢ € Sy 2(R?)) and Proposition

/ wdp+ G(x,p) < liminf/ ¢ dp, + G(x,pn),
R4 Rd

n—-+oo

which says that p is a minimizer in the definition of ¢ (z) (see (3.20)).

Next, we prove the lower semicontinuity of 0. Let z, — x, p, € Po(R?) be a minimizer in the
definition of ¢©%(z,) and liminf, ;. ¢©%(2,) < +0o0. Proceeding as before, we can assume that there
exists p € P2(R?) such that, up to a subsequence (not relabeled), p, converges narrowly to p. Using the
narrow convergence, the fact that ¢ € Sbb)g(Rd) and Proposition we obtain the following

p%(z) < / ¢ dp+G(z,p) < liminf/ ¢ dpn + G(wn, pp) = lim inf % (),
Rd n—-+oo Rd n—-+o0o
which proves the lower semicontinuity of & and completes our proof of Proposition O
Under the assumption (A3]), we can, on the one hand relax and, on the other hand, strengthen the

dual constraint in (3.22)) using bounded lower semicontinuous functions.
Proposition 3.16. Let u,v € Po(R?) and (A3)) hold. Then

H(M,V)=Sup{/Rd<pG du—/RdsodVIsoeSb(Rd)}- (3.24)

Proof. Let ¢ € @bb’z(Rd) and ¢, = min{n,¢} for each n € N. Then ¢, € Cy(R?) and ¢, / ¢ as
n — 4o00. According to Proposition for each n € N and for each x € RY, there exists p, € Po(R?)
such that ¢§ (z) = [pa ¥n dpn + G(z,pn). Since 5 (z) < (x) < +o00, arguing by the same way as in the
proof of Proposition we deduce that there exists p € Py(R?) such that, up to a subsequence (not
relabeled), p,, converges narrowly to p. For each k € N, using the weak convergence and Propositionm
we obtain

/ wr dp + G(z,p) < liminf/ ok dpn, + G(z,pp) < liminf/ ©n dpp + G(z,p,) = liminf gog(m)
R4 n—+o00 R4 Rd n—+00

n—-+o0o

Letting k£ tend to 400, by the monotone convergence theorem, we have

p%(z) < / ¢ dp+G(z,p) = lim pr dp + G(z,p) < lim inf o (z).
R4 k n—+o00

— 400 R4

On the other hand, ¢ (x) < () for each n € N and hence ¢&(z) 7 % (x) as n — +o0o. Thus, by the
monotone convergence theorem, [p. 05 dp — [pa 9% dp and [, @ dv — [pa¢ dv as n — +oo. This,
together with (3.22), implies that

H(u,u):sup{/ adeu—/ cpdu|g0€Cb(Rd)}.
R4 R4

Since for each ¢ € Sp(R?), there exists a sequence (¢, )neny C Cp(R?) such that ¢, /¢ as n — +o0,
repeating the above procedure, we complete our proof of Proposition [3.16] O

If the G-transform ¢ +— ¢ is idempotent on Sy(R?), the following dual formulation for H(u,v) holds.
Proposition 3.17. Let p,v € Po(RY), (A3) hold and ¢©C = ¢ for each ¢ € Sp(RY). Then
H(p,v) = sup{{v — p, ) | ¥ € Up(R?), = = (—9)“}. (3.25)

Proof. In view of Proposition H(p,v) is greater than or equal to the supremum in (3.25). On the
other hand, using the estimate ©“ < ¢ in (3.24)), we deduce the following

H(p,v) <sup{(p—v,¢%) | ¢ € S(RN)} < sup{(u—v,¢) | ¢ € Sy(RY), p = ¢},

where the latter estimate comes from the assumption that 0% = ¢ for each ¢ € Sy(R?), since in this
case, taking into account Proposition we have {¢¥ | ¢ € S,(RY)} C {¢ | ¢ € Sp(RY), p = 1.
Thus, the supremum in is greater than or equal to H(u,v) and the dual formulation holds,
which completes our proof of Proposition 3.1 O
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The following proposition, which is a generalization of Proposition 6.4 in [2], describes some situations
in which the G-transform is idempotent on S,(R¢), which in particular happens when H is subadditive.

Proposition 3.18. Let ({A3) hold. Then the following assertions are equivalent.
(i) For each choice of p,v,p € P2(R?), H(u,v) < H(p,p) + H(p,v).

(ii) For each v,p € Po(R?) and analytically measurable probability kernel y € R +— 4Y € Pa(RY),
G(z,v) < G(z,p) +/ G(y,7Y) dp(y) whenever v =/ v dp(y). (3.26)
R4 R4

(iii) For each ¢ € Sp(R?), p&¢ = o,
Proof. The proof of the implication follows by choosing = d,, v = fRd ~¥ dp(y) and using the
definition of H(p,v) as the infimum (see (3.19)).

Now we prove the implication For each ¢ € Sy(RY), in view of Proposition which

applies in particular to every function lying in Sp(RY) C Spp2(R?), and inasmuch as @ < ¢ (see (3.21)),
we have @ € S,(R?). Repeating this observation for & € S,(R?), one can see that % € Sy(RY) and
©YC¢ < %, Thus, it is enough to prove the estimate

@) < [ 0w doly) +Glawn) (3.27)

for each z € R% and p € P»(R%). Using the lower semicontinuity of G and the fact that ¢ € S,(R?), we
deduce that the function (z,p) — [z. ¢ dp + G(,p) is lower semicontinuous on R? x P(R?), where the
topology on R? is generated by the Euclidean distance and the topology on P(R%) is generated by the
2-Wasserstein distance. Then, according to |9, Proposition 7.50], for each ¢ > 0 there exists an analytically
measurable probability kernel y € R? — 4% € Py(R?) such that

Cy) +e> / o(2) dy¥(2) + Gy, 7").
R4

Then defining v(dz) = [,.7Y(dz) dp(y), integrating both sides of the above inequality with respect to
p € P2(R?) and using we obtain

G(z,p) +/Rd ©%(y) dply) + & > G(z,p) + /RdG(y,vy) dp(y) +/Rd /Rd ©(2) dy(z) dp(y)

> G(z,v) +/ ©(z) dv(z)
Rd

> ¢%(2),

which yields (3.27) and completes our proof of the implication
The implication is a direct consequence of Proposition since for each ¢ € Uy(R?) such
that —¢ = (=),
(v =) < (p = p,9) + (v = p,¥) < H(u,p) + H(p,v).

This completes our proof of Proposition [3.18 O

In view of the subadditivity of the function f (see (A1) and under the assumption (A3)), the functional
H is subadditive, and hence the G-transform is idempotent on S,(R9).

Theorem 3.19. Let u,v € P2(RY) and (A3) hold. Then

H(p,v) = sup{{(v — p, ) | ¥ € Up(R?), —1p = (=)},

Proof. The proof follows from Proposition as soon as ¢&¢ = & for each ¢ € Sy(R?). This, in view
of Proposition holds if for each p € Po(RY), v € P»(RY) and analytically measurable probability
kernel y € R? s 1Y € Py(RY),

G(z,v) < G(z,p) + /Rd G(y,7Y) dp(y) whenever v = /Rd v dp(y). (3.28)
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Using the definition of H (see (3.19))) and Proposition we have
[ G dvlo) = Hp.w) = Flp.v). (3.29)
Combining Proposition and , yields , namely
Gla,) < Glop) + F(pv) < Glan) + [ Gluna”) doty)

(see (3.18)). This completes our proof of Theorem O
Remark 3.20. Let £ C R%. Then in view of (3.18) and (3.20)),

(—¥)°(x) = —¢(z) VzeE

& y —tp dp + G(z,p) > —p(z) Y(x,p) € E x Py(R?)
d
o [ v [ £(5) Nz )
V(@A) € E x Po(RY) x MR, S, tr (;v%) —p—6..

Assuming (A4]) instead of (A3)), we also obtain the dual formulation for H, where the dual competitors
are invariant under the G-transform but belong to ®,;,2(R?) (see Theorem [3.25). We first prove the
following key result.

Proposition 3.21. Let (A4)) hold. Then for each p € Py(R?),

G([p],p) < k1 var(p). (3.30)

Furthermore, if f = tr on S:[, then for each p € Pa(R?),

G([pl, p) = var(p). (3.31)

Proof. In view of Proposition and (A4)),

G([pl,p) < K1 inf{/R tr ( dc|li|) dlA| | tr (;VQ)\) =p-— 6@}.

Thus, it suffices to prove (3.31). Assume that f = tr on S;r. By Jensen’s inequality, for each concave
function u : R — R,
(p — Oy u > <0. (3.32)

Since for each A € Sy, —tr*(A) =0< A — I; < 0 (see (4.22)), according to Theorem

G([pl, p) =sup{<p S ¥) | ¥ € CE(RY) (2 2¢—Id> <0 on Rd}
=(p— "6, |-*) +sup {(p Sy, w) | w € CE(R?), u is concave on Rd}
= var(p),
where the last equality comes from . This completes our proof of Proposition O

Corollary 3.22. Let (A4) hold. Then for each lower semianalytic function ¢ : R — R bounded from
below such that ¢ = ¢, the function () + 1] - |? is convex and locally Lipschitz on R.

Proof of Corollary[3.23. Let ¢ : R? — R be lower semianalytic, bounded from below and ¢ = ¢©.
According to Remark for each p € P2(R?),

e(lp]) < /Rdw dp +G([p),p) < /Rdso dp + k1 (/Rd lyl* dp(y) — |[p]|2> ,
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where the latter estimate comes from the estimate (3.30) of Proposition Thus,

Pl) + il < [ (o) +malol) doa). (3.33)
Since vty 5 4, )
5 =[2+2} Va,y € RY,
yields , , ,
@(x;ry>+m x—;y S@(x)-;so(y)er(\w\ 2+|y| )

which, together with the local boundedness of ¢, implies the convexity of ¢(-) + 1| -|? on R%. For the fact
that a convex function is locally Lipschitz on the interior of its proper domain, the reader may consult
[23, Theorem 10.4]. This completes our proof of Corollary O

Proposition 3.23. Let p,v € Po(R?), (A4) hold and ¢CC¢ = ¢ for each ¢ € @y, 2(RY). Then
H(p,v) = sup{(v — p,9)) | =9 € Ppp2(RY), —¢ = (=)} (3.34)

Proof. By Proposition H (s, v) is greater than or equal to the supremum in (3.34). In view of
Remark [3.11{ and Corollary 3.22L for each ¢ € Py o(RY), the functions @ and p“C are well defined and

0% € By o(RY) whenever ¢ = % Then {pY | ¢ € P 2(RY)} C {p | ¢ € Ppp2(RY), ¢ = ¢}, since
09 = % for each ¢ € @y, 2(RY) by our assumption. Using this and the estimate

/@Gdu—/ @dug/ @Gdu—/ c,oGdV
Rd R R Rd

for each ¢ € ®pp2(RY) in ([3.22), we deduce that H(u,v) is less than or equal to the supremum in ([3.34).
This completes our proof of Proposition [3.23 O

The next proposition is a counterpart of Proposition where we replace the assumption (A3)) by
(A4)) and describe some situations in which the G-transform is idempotent on @, o(R?).

Proposition 3.24. Let ({A4) hold. Then the following assertions are equivalent.
(i) For each choice of u,v,p € Po(R?), H(u,v) < H(u,p) + H(p,v).

(ii) For each v,p € Po(R?) and analytically measurable probability kernel y € R s 4¥ € Py (RY),
G(z,v) < G(z,p) +/ G(y,7Y) dp(y) whenever v =/ 7Y dp(y). (3.35)
R4 Rd

(iii) For each ¢ € ®pp2(R?), ¢9¢ = pC.

Proof. The proof follows by reproducing the arguments of the proof of Proposition [3.18| with minor mod-
ifications, in particular, using Proposition in the proof of the implication é@ O

Theorem 3.25. Let u,v € Po(R%) and hold. Then
H(p,v) =sup{(v — p,9) | =9 € P2 (RY), — = (—9)°}.

Proof. Proceeding in a similar manner to the proof of Theorem we deduce that the assertions|(4)H(7i7)
of Proposition [3:24 hold. Then, applying Proposition [3.23] we complete our proof of Theorem [3.25] [

If (A3) and (A4) hold simultaneously, we have the following dual formulation.
Theorem 3.26. Let u,v € P2(RY) and (A3), (A4) hold. Then

H(p,v) = sup{(v — p, ) | ¢ € Cy(R?), —¢p = (=)} (3.36)
Proof. The proof follows from Theorem and Corollary O
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3.4. Duality for F' in terms of invariant functions under G-transform

The following theorem refines the dual formulation for F(u,v) obtained in Theorem in terms of
invariant functions under G-transform ¢ — % (see (3.20))) in line with [2] and [17].

Theorem 3.27. For each pi, v € P2(RY), we have
F(p,v) = sup{(v — p,¢)) | ¥ € CF(RY), —¢p = (=)} (3.37)

Remark 3.28. The connection between the formulae (3.36)) and (3.37) is striking, with the only difference
being that the competitors for F'(u,v) are additionally twice continuously differentiable with respect to
the competitors for H(u,v). Moreover, Theorem indicates the equality of these formulae.

The proof of Theorem [3.:27]is a direct consequence of Theorem [3.6] and the next result.
Proposition 3.29. Let ¢ € CZ(R?). Then —f* (V%) =0 in R? if and only if — = (—¢)°.
Proof. According to Theorem for each z € R?, p € Po(R?) and ¢ € CZ(R?) such that — f*(3V2¢) =0
in RY,
Gla) = [ v dp— (o)

and hence

(o)) =int{ [~ dp+ Glap) | p € Pa®?) | = ~0().
Thus, —¢ = (=) (see (3.21))).

Let us now assume that ¢ € CZ(R?) and —¢ = (—¢)%. Fix arbitrary A = (aij)(ii,j:1 € S5t and
zo € R% Let ga(z,y) be the Green function of the elliptic operator L = — Zf’j:l a;j0;; = —div(AV) on

B, (o), namely, for each y € B,(x0), ga(-,y) € Wy (B,(20)) whenever p < d/(d — 1) and
~A:V%g4 =06, in D'(B.()),

which means that
-/ AT e@gae ) de = oly) Ve € 2B )
BT xo

(see, for instance, [20]). Since A € ST, A = Pdiag(\1,...,Aq) PT for some orthogonal real d x d matrix
P and positive numbers \; > 0. Also A™! € S;"L and there exists the unique matrix B € S(}H' such
that A = B~2 namely B = Pdiag(1/v/A1,...,1/v/Aq) PT. Fix an arbitrary v € CZ(R?) and define
u(:) = v(B71.) so that u € CZ(RY). Then A : V2v(x) = Au(Bz) for each x € R If g is the Green
function of the Laplace operator on BB, (x¢) = {Bx | z € B,(x0)}, then ga(x,y) = det(B)g(Bz, By). To
lighten the notation, define U = BB, (xp). Next, using the Green representation formula, changing the
variables and using that A : V2v(z) = Au(Bx) and ga(x, o) = det(B)g(Bx, Bxg), we have

v(xg) = u(Bxg) = — /U Au(z)g(z, Bxo) dx — /aU uw(z)Vyg(z, Bxg) - vou(x) dedfl(x)

= —det(B)/ Au(Bx)g(Bx, Bxg) dx
Br(xo)

(3.38)
—aes) [ oy UBRIV (B, Bro) - vou (Bu)| B (@] dHT (@)

= —/ A V3(2)galz, z0) do — / v(x)AVga(z, z0) - v(z) dH(2),
B (z0) 9B (x0)

where vgy and v denote the outward pointing unit normal vector fields along OU and 0B,.(z), respectively.
By Hopf’s lemma (see [18,21]), —AVga(x,xo) - v(z) > 0 for each x € 0B, (zo). Then, using
with v = 1, we obtain p = —AVga(-,70) - v(-)HI L L 9B, (x9) € P2(RY).
Altogether, due to and the fact that v € CZ(R?) was arbitrarily chosen, we have

1
tr (2V2)\) =D — 605 (3.39)
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where A = 2A4ga(-,20)L? L B,(z9) € M(R?, S]) and |[A|(RY) < +oo. Since —th(zg) = ()% (zo),

according to Remark [3:20]
d\
[ () an= [ v oo
re" \ d[Al R

This, together with the positive 1-homogeneity of f (see (Al)), (3.39) and the fact that v € CZ(RY),
implies that

/ f(A)ga(x, zg) do > / A: %V2¢(x)gA(x,x0) dz. (3.40)
By (wo) By (o)

Assume by contradiction that A : $V?i(zg) — f(A) > 0. Then there exist €,7 > 0 such that for each
z € B(20), A : 2V%(z) — f(A) > e. But this contradicts , since fB,.(mo)gA(x’xO) dr > 0.
Thus, A : $V2(zg) — f(A) < 0, which implies that $V?y(z9) € dom(f*), because A € S;* was
arbitrarily chosen and S;* N dom(f) is dense in dom(f) (see (AD)). Since zo € R? was arbitrary,
1V2H(R?) C dom(f*), which holds if and only if —f* (1V?y) = 0 in R%. This completes our proof of
Proposition [3:29 O

4. F versus H

4.1. F = H under approximation assumptions
Our first type of approximation assumption is related to the assumption (A3]).

Theorem 4.1. Let p,v € Po(RY) and (A3) hold. Assume that for each v € Uy(R?) such that —p = (—)%
there exists (¥ )nen C CZ(R?) such that —, = (=) for each n € N and (v — p, ) — (v — p,9) as
n — +oo. Then F(u,v) = H(u,v).

Proof. By Proposition F(u,v) < H(u,v). Next, using the assumption of Theorem together with
Theorem and Theorem we have H(u,v) < F(u,v), which completes our proof of Theorem [4.1

]
Example For each A € Sy,
t if A=1tI; for some t > 0,
f(A) = { _ (4.1)
+o0o  otherwise.
Clearly, f satisfies (A0))-(A3]). Then for each A € Sy,
) 0 if tr(A) <1,
J¥(A) = sup{A - M — (M) | M € dom(f)} = { , (12)
400 otherwise.
Given p,v € P2(R?), using Theorem and (4.2)), we have
1
F(u,v) = sup {<V — ) | b € CERY), tr <2V2¢(33)> <1lVze Rd}
. A 2 (d ooy =P d
=sup (v —p,¥) [ € G(RY), Algdp(x) - 5 | <O VzeR
1
— (v ngl ) +suplly = n9) | o € GHRY, Ap(w) <0 ¥a € B
1 1 .
_ )3 var(v) — p var(p) if p <gp v, (4.3)
+00 otherwise
Rz dv(z) — pulx ) if p<qnv,
([ rerdve —ue) it s )
400 otherwise,
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where to obtain we have used the fact that if 1 <sn v (see Definition [2.)), then [u] = [v] and hence
(v —p, 5 - ?) = Svar(v) — % var(u). To obtain ([4.4) we have used the following. Notice that a competitor
A for such that [, f dw) d|A| < 400 with f defined by ([4.1]) has the form A = u Iy m, where m is
a nonnegative measure on R, u > 0 m-a.e. on R and u € L*(R?, dm). Furthermore, such a measure
A solves tr (§V2A) = v — p if and only if A(fum) = v — p in the weak sense (see (3.4)). Thus, for each
i,7 €{1,...,d} such that i # j, we have

2 2 1 22 — 22u(z) dm(z) =
[t ey vo) = [ (@2 = o) duto) = [ A auta) dm(a) =0 (15)
and

1
/]Rd zixj dv(z) — /Rd ziz; dp(x) = g iA[:rli]u(m) dm(z) = 0. (4.6)

If p <sp v, by (4.3), F(u,v) < +oo. Then, 1' and 1) imply that [p,z® z d(v(z) — p(z)) € Stisa
diagonal matrix equal to [, 5|z|* d(v(z) — p(x))I4 and hence

1 [ eewdota) - (@))) = [ gl i) = @) = g var(e) = 3 var.

Thus, for each a € R, for each ¢ € R? and for each A € S; such that tr(A) = 0, the function

w(x):a+:r~£+<A+I;> TR

is a dual optimizer for F'(u,v), which is understood in the setting of (3.12)), when F(u,v) < 400 and f is

defined by (4.1)).
Notice that the equality F'(u,v) = H(p,v) when f is defined by (4.1) can be proved based on the

results from [14], as well as using Theorem Below we present both approaches allowing the reader to
verify the assumptions of Theorem in the context of the example |(i)|

o By (4.3), if F(u,v) < 400, then p and v are in subharmonic order. It follows by Theorem 1.5 and
Remark 1.7 from |14] that in this case there exists at least one transport plan v € II(u, v) such that
v =% ® p with 6, <s, ¥* for p-a.e. x € R For this transport, one gets

/ G(z,7") dﬂ(w)Z/ F(02,7%) dp()
R4 Rd
= /Rd é(var(vz) — var(d;)) du(z) = ;/ var(y*) dp(x)

:2/ (/ yl* dy*(y ‘/ydv (v)
=2 ([ e ) = [ 1P duta )—Fw,v),

where we have used the facts that z = [v*] and [u] = [v]. The equality F(u,v) = H(u,v) then
directly follows from Proposition [3.10]

e We check the assumptions of Theorem For each 7 > 0 and y € R?, we define the measure
Ayr =214 g(-,y)LYL B, (y) € M(RY,S]), where g is the Green function of the Laplacian on B, (y).
Let v € Up(RY) and —1p = (—)“. Using the facts that

tr (572 ) = W OB, () H LOBLw) -,

d\ r2
7 ( ) dAy] = / 2(e,y) de =",
/Rd d|)‘y,r| Y B, (y) d

according to Remark we have

and

Fo @) ant e+ Tz o).
9B (y)
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This implies that

]éBr-(m (—w(m) |xd|2> A1 (@) > =y (y) + ’ydlz.

Then, by Deﬁnition ()= —(-) + 5| [* € SH(R?). Fix an arbitrary € > 0. Defining for each
z € R?,

V(o) = [ Vo) dy
R
where 7.(-) = e79(-/¢) € C(R?Y) and 7 is a standard mollifier as in Lemma we observe that
U, € C#(R?) is subharmonic on R? (the reader may consult the proof of Lemma [4.10). For each

p € P2(RY) and y € R? such that A(2um) = p — §, for some nonnegative measure m on R and
u € LY (R, dm) such that u > 0 m-a.e. on R%, it holds 6, <sp, p. Thus,

[ weto) dvte) = w0, (@7

since U, € CZ(RY) N SH(R?) (see Definition [2.5). Next, observing that 3| - |2 € CZ(RY) N SH(R?),

where @ |2

2 2
|"”|s_/ %ng( ~y)dy and AE =2 vaeRY,

d
if A(3um) = p — ,, we have

1 |z[2 |z[2 ly|2
- ZA € - Ple _ Hle
/d uw dm .2 < > u(z) dm(z) /d dp(x)

Using (4.7), the above formula and the fact that

d d|A
foowam= [ 1 (G) @
where d\ = ul; dm, we get

/Rd<\115(m) |j> dp(z )+/Rdf<dc|li|> I\ > W (y) — |?Jd|.§

This, in view of Remark implies that ¥, — 4| - |2 = (¥, — 5| |2 ) on R?. Fix now a sequence
of sufficiently small positive numbers (¢,,),en such that e, — 0+ as n — +00. Observe that

2
U, (z) — % — —(z) VreR?

(here we use that the convolution of a subharmonic function converges to this function everywhere,
in view of the monotonicity condition of subharmonic functions; see, for instance, [22, Section 2.9]).
Altogether, we have defined the approximation sequence (¢n)nen = (=W, 4+ 3|+ |2 Jnen for ¢ in the
sense of Theorem Therefore, according to Theorem F = H when f is defined by (4.1)).

Remark 4.2. Applying Theorem when f is defined by (4.1) allows us to recover the result of [14],
namely the fact that whenever p and v are in subharmonic order, then there exists at least one transport
v € (u,v) such that v = 4* @ p with &, <., 7* for p-a.e. z € R%

Our second type of approximation assumption is related to the assumption (A4]).

Theorem 4.3. Let p,v € P2(R?) and (A4) hold. Assume that for each ¢ € ®pp,2(RY) such that ¢ = ¢
there exists a sequence (pn)nen C C2(R?) such that p, = ¢S for each n € N and (v — p, on) — (v — 1, )
asn — +oo. Then F(u,v) = H(u,v).

Proof. By Proposition F(u,v) < H(u,v). Next, using the assumption of Theorem together with
Theorem and Theorem we have H(u,v) < F(u,v), which completes our proof of Theorem
O
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Example |(ii)l For some B € S} and for each A € Sy,

f(A>_{A:B it Ae Sy, s

+00 otherwise.

Then f satisfies (A0)-(A2)), (A4) and for each A € S,

f*(A)zsup{(A—B):M|MES;}:{0 it A-B<0, (4.9)

+o00  otherwise.

Given p,v € P2(R?), using Theorem and (4.9), we obtain
1
F(u,v) = sup {<u — 1,9 | ¥ € CE(RY), 5v2w(g;) ~-B<0Vze ]Rd}
= / B:zx®x dv(x) — u(x)) + sup {(1/ —1,9) | p € CERY), ¢ is concave on ]Rd}
R4

/RdB:x@)x d(v(z) — p(z)) if p <.,

_ (4.10)
400 otherwise
f (/ r@x dv(z) — u(:v))) if u<.v,

= R4
400 otherwise,

where to obtain (4.10) we have used Remark Notice that for each a € R and for each ¢ € R?, the
function

YE)=a+z-(+B:zxQx

is a dual optimizer for F'(u,v), which is understood in the setting of (3.12)), when F(u,v) < 400 and f is

defined by (4.8]).
The equality F(u,v) = H(u,v) when f is defined by (4.8) can be proved based on the Strassen

theorem, as well as using Theorem [£.3] We present both approaches, which allows the reader to verify the
assumptions of Theorem in the context of the example |(ii)|

o By (4.10)), if F(u,v) < 400, then p <. v. It follows by the Strassen theorem (see [24]) that there
exists v € II(u, v) such that d, <.~* for p-a.e. x € R? for which

/ G(z,7") du(z) = / F(8z,7") dp(z)
Rd R
=/ (/ B:y®ydv’”(y)—B:w®x> dp(z)
Rd \JRd
= F(u,v).
The equality F'(u,v) = H(u,v) then directly follows from Proposition

o We check the assumptions of Theorem Let ¢ € ®5(R?). We claim that ¢ = ¢ if and only if
the function pp € ®o(R?) defined by pp(x) = p(z) + B : 2 ® z is convex on R%. Indeed, if pp is
convex, using Jensen’s inequality and (4.10]), for each p € P2(R%), we have

o) < [ (e + By o) = B:llell = [ ¢ dp+ Gl @D

which, in view of Remark and ([4.10)), yields ¢“ = ¢ on R%. The same argument yields that if
¢ = % on R, then for each p € Po(R?), (#.11) holds and hence

ool < [ on dv (112)
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For each z,y € R%, choosing p = %(51 +6,) in (4.12)), we obtain

Tty ep(x) | »B(Y)
<
¥YB ( 5 ) = + 5
which, since ¢p is continuous on R?, implies that ¢p is convex on R?. This completes the proof of

our claim.

Let ¢ € @y 0(RY) satisfy ¢ = . Then ¢p is convex on R?. Furthermore, there exists a sequence
(Y1) ken C CZ(RY) of convex functions such that Jga Yk dpp— [pa B dpand [o, e dv — [pa 0B dv
as k — +oo (we refer to Remark [2.3). For each k € N, define ¢y (z) = ¢x(z) — B : 2 ® z for each
z € R%. Since ¢y, € CZ(R?) is convex, @), = ¢ff € CZ(R?). This defines the approximation sequence
for ¢ in the sense of Theorem since

/Rdtpk du—>/Rd(soB(x)—B:x®x) d/‘(l"):/Rd@du

and

/ o dv — (goB(x)—B:x@)x)du(a:):/ @ dv
Rd Rd Rd

as k — +oo. Therefore, according to Theorem F = H when f is defined by (4.8)).

Remark 4.4. Applying Theoremwhen f is defined by (4.8)) allows us to recover the Strassen theorem,
namely the fact that whenever p and v are in convex order, there exists at least one transport v € II(u, v)
such that v = 4* ® pu with 6, <. 7* for p-a.e. x € R% The same observation holds in the context of

Theorem when f is defined by (4.21)).

4.2. Viscosity solutions

In this subsection, under the assumption (A3), we characterize the functions ¢ € Cy(R9) such that
—¢p = (—9)9 as viscosity solutions of the Hamilton-Jacobi-Bellman equation —f*(3V?u) = 0 in R?
(notice that f* is discontinuous and takes its values in {0, +o0}, see (3.2)).

Remark 4.5. Let (A3)) hold. Since dom(f) NS is dense in dom(f) # 0 (see (AQ)), for each A € Sy,

F5(A) = sup t(T(A) — 1) = {0 T <1, (4.13)
t>0 400 otherwise,
where
T(A)=sup{A: E|Ee€ S/, f(E)=1}. (4.14)

In view of Proposition and (4.13), if v € CZ(RY), then —p = (=) on R? if and only if
1- T(%V%ﬁ) > 0 in RY. However, a function ¢ € Cy(R?) such that —i = (—)“ may not be regular
enough to define V24 in the classical sense. Using the theory of viscosity solutions, we can define V2 in
the viscosity sense. Taking into account Theorems and to derive the equality between F' and
H, we first show that each ¢ € Cy(R?) such that —1) = (—)% is a viscosity supersolution of the equation
1— 7T (3V?u) =0 in R? (see Definition .

Following [13], we shall say that a function .% : S; — R is proper (also called degenerate elliptic) if

<gf(AAg) S 9(141) whenever A1 S AQ. (415)

Remark 4.6. For each ¢ € R and A € SJ T, the function #(B) = ¢ — A : B, B € S, is proper.
Furthermore, for each By, By € Sy satisfying By < By, we have

1 1
sup{2B2 tE|EeS;t, f(BE)= 1} > sup{231 tE|EeS;T, f(B)= 1}

and hence ¢ — T(3Bs) < ¢ — T(3B1), where T : Sg — R is defined in (4.14). Thus, Z(-) =c—T(3) is
proper for each ¢ € R.
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For the reader’s convenience, we recall (the reader may consult [13]) the next

Definition 4.7. Let .% : S; — R be proper (see (4.15))). A lower semicontinuous function u : R — R is
a viscosity supersolution of .# = 0 (a viscosity solution of .# > 0) in R? provided that if ¢ € C?(R¢) and
r € R? is a local minimum of u — ¢, then .7 (V2p(x)) > 0.

The definitions of a viscosity subsolution and a solution of .% = 0 are likewise, we refer to [13]. Notice
that the function % in (4.15) and in Definition can be discontinuous. Even more, allowing .# to
become infinite (see, for instance, [13, Example 1.11]), we observe that .% = —f* : S; — {0, —oc0} is
proper. In particular, since —f* < 0, it follows that any upper semicontinuous function v is a viscosity
subsolution of — f*($V?u) = 0.

Proposition 4.8. Let ¢ € Cy,(R?) satisfy —p = (—)¢ on RY. Then 1 is a viscosity supersolution of
1-T (1V2u) =0 in R%.

Proof. Let 79 € R4, p € C%(R?%) and g be a local minimum of ¢ — ¢. Then there exists r > 0 such
that ¥ (z) — ¥(x) > ¢(z) — (o) for each z € B,.(xg). Fix an arbitrary A = (aij)f-l’j:l € S§T such that
f(A) = 1. Let ga be the Green function of the elliptic operator L = — Zij:l a;;0;; on By (x¢). Then,
defining A = 2494 (-, 20)L¢L By(z9) € M(R?,S)) and p = —AVga(-, o) - v(-YHI L OB, (z0) € Pa(RY),
where v(z) is the outward pointing unit normal to 0B, (z¢) at x, we know that

tr (;Vz)\) =p— s, (4.16)
(see the proof of Proposition [3.29)). Since ¢ — ¢(2) < ¥ — ¥(x0) on B, (),
/  dp —p(x0) < / ¥ dp — (o) < G(x0,p); (4.17)
Rd R4

where the last estimate comes from the fact that —1 = (—)¢ (see Remark [3.20). On the other hand, in
view of (4.16)), A is a competitor in the definition of G(z¢,p) = F(d4,,p) (see Proposition . Using this,
(A1]) and the fact that f(A) = 1, we obtain

A
G(z0p) < / f() d =2 / F(A)ga(, zo) dz =2 / 9a(z,0) da.
Rd d|A| B, (z0) B, (x0)

This, together with (4.17)) and the fact that we can actually use ¢ as a test function for (4.16]) (since the
supports of the measures ), p and d,, are contained in B,(xg) and we can multiply ¢ by a cutoff function
equal to 1 on Bs,.(z¢)), implies that

/ A V2p(x)ga(z, z0) dr < 2/ ga(z,xo) dz. (4.18)
By (o) Br(x0)

Then A : $V2p(zo) < 1, because otherwise we could choose r > 0 small enough such that for some & > 0
and for each z € B,(z9) we would have A : $V2p(z) — 1 > &, which would lead to a contradiction with
@I), since fBr(%) ga(z,z9) dr > 0. Thus, 1 — A : %Vzgo(fl}o) >0 for each A € S satisfying f(A4) = 1.
Therefore,

1 1
1-7T <2V2cp(x0)) =1-—sup {A : §V2cp(xo) | AeSHT, f(A) = 1} > 0.
This, according to Definition [4.7] completes our proof of Proposition O

Next, we perform a smoothing procedure by convolution with a mollifier for a viscosity solution of
1-7 (%VQu) > 0 in R% to obtain the classical solution.

Remark 4.9. The same argument as in the proof of Proposition [£.8] implies that for each ¢ € R and for
each lower semicontinuous function w : R? — R, w is a viscosity supersolution of ¢ — 7~ (%V2u) =0 in R?
if and only if for each A € S; T such that f(A4) =1, w is a viscosity supersolution of ¢ — A : %VQU =01in
R,
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Lemma 4.10. Let A€ SI*, c€ R and w € L} (RY) be lower semicontinuous on Re. Let n € C(R?),
supp(n) = B1(0), n > 0, n(x) = n(—x), [gan dv =1 and n.(-) = e~n(-/e) for each & > 0. Assume that
w is a viscosity supersolution of ¢ — T(%VQu) =0 in R?, where T is defined in . Then for each
e>0,c—T (%VQwE) > 0 in R%, where we(+) = f]Rd w(y)ne:(- —y) dy.

Proof. Let A € S§T be such that f(A) = 1. Let B € S; T be the unique matrix such that A = B~2 and
for each 2 € R?, define v(z) = w(B~'z) and h(z) = v(z) — &[z|*.
Step 1. We prove that the following assertions are equivalent.

(i) w is a viscosity supersolution of ¢ — A : 2V?u = 0 in R%.
(ii) v is a viscosity supersolution of ¢ — 2Au = 0 in R%
(iif) A is a viscosity supersolution of —2Au = 0 in R%.

The equivalencedirectly follows from A : 2V?(z) = $Ap(Bz) whenever 1(z) = ¢(Bz) for each
r € RY and p € C?(RY), while the equivalence is straightforward.

Step 2. We prove that the inequality ¢ — 2Av. > 0 holds in R?, where v.(-) = [pav(y¥)7:(- — y) dy
and 7.(-) = (det(B))~'n-(B~"). By definition, 7. € C*(R?), supp(7.) C {Bz | = € B:(0)}, 7= > 0,
(%) = 7e(—x) and [p, 7-(z) doz = 1. Since w is a viscosity supersolution of ¢ — A : $V?u =0 in R? (see
Remark , by the equivalence proved in Step 1, h is a viscosity supersolution of —%Au =0
in R%. Let us show that he(-) = [pu h(y)7-(- — y) dy is superharmonic in R?, which is equivalent to the
property ¢ — %Avs > 0 in R%. The proof is based on the fact that h is viscosity superharmonic in R? if
and only if faBT o) h(z) dH?'(x) < h(z) for each 29 € R? and r > 0, namely h is superharmonic in R?
(see Definition [2.4). Thus, changing the variables and applying Fubini’s theorem, we obtain

d—1 _ d—1 e N ds
]ﬁB,.(w) he(y) a1 (y) = 7£B,.(m) A1 (y) /R W)y~ =) d

_ / dz][ h(y — 2)ii(z) dH (y)
Rd 8B, (x)

< /Rd hz — 2)ne(2) dz = he(zx),

where we have also used that faB,(x—z) h(y) dH%*(y) < h(z — 2), since h is superharmonic in R%. Then,
by Definition he is superharmonic in R?%. This, since h. € C*(R?), implies that —1Ah. > 0 in R? and
hence ¢ — %Avs > 0 in R? as desired.

Step 3. Using the result of Step 2, the fact that A : V2p.(x) = det(B)A7n.(Bx) for each x € R? and
changing the variables, for each 2 € R? we deduce the following

0<c— %A’UE(B.%‘) =c— ;/ v(y)An:(Bx — y) dy
Rd
det(B))~!
=c— % /]Rd v(y)A : V2n.(x — B™Yy) dy

oo [ By dy = - A: 3V ),
Rd

This, in view of Remark [4.9/and the fact that A € S satisfying f(A) = 1 was arbitrarily chosen (observe
that a classical supersolution is a viscosity supersolution, and a viscosity supersolution of class C? is a
classical supersolution), completes our proof of Lemma O

Now we characterize the dual competitors in ([3.36) as viscosity solutions of — f*(3V?u) = 0 in R%.

Proposition 4.11. Let ¢ € Cy(R?) and (A3) hold. Then — = ()% on R? if and only if ¢ is a
viscosity solution of —f*(%VQU) =0 in R?.
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Remark 4.12. In [25, Theorem 4.2], in the Markovian case, it was proved that the dynamic value function
is a viscosity solution of the Hamilton-Jacobi-Bellman equation. It is worth noting that, unlike [25], in
our case f* is not continuous and dom(f*) is a closed convex subset of S;. Furthermore, we provide
an analytical proof of Proposition that is different from the proof of |25, Theorem 4.2], showing in
addition that if ¢ is a viscosity solution of the Hamilton-Jacobi-Bellman equation — f *(%Vzu) =0in R?,
then —1) is invariant under the G-transform.

Proof. By Proposition and Definition (where we allow % to be discontinuous and, even
more, to become infinite), if ¢ € Cp(R?) and —¢p = (=) on R?, then 1) is a viscosity solution of
—f*(3V?u) = 0 in RY.

Conversely, if 1 € Cy(R?) is a viscosity solution of —f*(%VQU) =0 in R?, by (4.13) and Definition
1 is a viscosity supersolution of 1 — T(%Vzu) =0 in R%. Next, applying Lemma [4.10] we deduce that for
each € > 0, it holds 1 — T(5V?%.) > 0 in R?, where ¢(-) = [pa ¥(y)n:(- — y) dy and 7 is the mollifier of
Lemma Hence — f*(5V?y.) = 0 in R? (see (4.13)). This, according to Proposition yields the
equality —1. = (—1.)¢ on R? for each € > 0. According to Proposition for each z € R? and ¢ > 0,
there exist p, p. € P2(R?) such that

(~00°@) = | ~v. oo+ Glarp) (1.19)

and

(0@ = [~ do+ Glaup), (4.20)

Using ([4.20)), the fact that 1 € Cy(R%), Lebesgue’s dominated convergence theorem, (4.19)) and the equality
—). = (.)€, for each = € RY, we have

(~0°@) = [ ~vdo+Glap)

- sgl(l)l+ Rd _wa dp * G(x’p)

> i —

Z Eli%l_~_ o Ve dpe + G(x,pe)

- sli%i —% (.’E)

= —¢(z).
This, in view of the fact that —i > (—)% on R?, proves the equality —1) = (=) on R? and completes
our proof of Proposition [I.11} ]

The next corollary is a direct consequence of Theorem [3.26] and Proposition [£.11]
Corollary 4.13. Let u,v € P2(R%) and (43), (44) hold. Then

1
H(p,v) = sup {<V — ) | b € Cy(R?) is a viscosity solution of — f* <2V2u> =0 in Rd} .

4.3. F = H under the assumptions (A43), (A4)
Theorem 4.14. Let and hold. Then F = H on Py(R?) x Py(RY).

Proof. Let 1) € Cy(R?) be a viscosity solution of — f*(%VQU) =0 in R?%. Then, performing the smoothing
procedure as in the proof of Proposition we obtain a sequence of functions v,, € C? (R4) such that
— (V%) = 0 in RY, [,y du — [pa® dp and [ b, dv — [ dv as n — +oo. Using this,
Corollary and Theorem we obtain H(u,v) < F(u,v). Therefore, H(u,v) = F(u,v), since
H(p,v) > F(u,v) by Proposition This completes our proof of Theorem [4.14] O
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Example For each A € S,

tr(A) if Ae ST,
flay= ¢ A A8 (121)
400 otherwise.
Clearly, f satisfies (A0])-(A4). Then for each A € Sy,
TA) <leA-I;<0. (4.22)

Indeed, A : M < 1 for each M € SJ 7 such that tr(M) = 1 if and only if (A — Iz) : M < 0 for each
M € S:{, which is equivalent to say that A — I; < 0. Using this and (4.14]), one deduces ((4.22)).

Given p,v € Po(RY), applying Theorem (4.13) and (4.22)), we compute

F(u,v) = sup {<y — 1,9 | ¥ € CE(RY), %v%(a:) —1;<0 Vo€ Rd}

(v —p, |- ?) +sup{(v — p,u) | u € CZ(R?), u is concave on R%}
_ var(v) — var(p) if u<.v, (4.23)
otherwise
x®xd — x> if p<.v,
s () — ()] if o
otherwise,
where we have used that (v — p, | = var(v) — var(p) if 4 <. v (in this case [u] = [v]). For each a € R

and ¢ € R?, the function ¢ (z) = a + ¢z + |z|? is a dual optimizer for F(u,v), which is understood in
the setting of (3.12), when F(u,v) < +oo and f is defined by (4.21). By Theorem F = H when f

is defined by (4.21]).

Example For each A € Sy,

F(A) = (4.25)

400 otherwise,

{Amax(A) it Ae S,

where Amax(A) = max{Az-x | |z| = 1} is the largest eigenvalue of A. Clearly, f satisfies (40)-(A4). Every
matrix A € Sy has d real eigenvalues A1, ..., Ag such that [A\| > |A2] > ... > |A4] with corresponding
eigenvectors vy, . ..,vq € R? forming an orthonormal basis of RY. Denote J; = {j € {1,...,d} | A\; > 0},

_={1,...,d}\J;, At = Pjes, Ajvi®uj, AT =300, Ajuj®vj so that A = AT + A=, We claim that

T(A)<1e Y A< (4.26)

VSRS
Indeed, if A € Sy, then A = PDPT, where D = diag(\1,...,\q) and P = (v1...vq) € Sy is the
orthonormal matrix with columns vy,...,v4. Let ¢ € (0,1) be fairly small. Define M = PEPT, where

E = (eij)gjzl € ST is the diagonal matrix satisfying e;; = € if A\; < 0 and e;; = 1 otherwise. Next, we
compute

A: M =tr(PDPTPEP") =tx(DE) = Y X\j+¢e > A
JjEJ ¢ JeEJ—

Thus, assuming that 7(A4) < 1 and letting ¢ — 0+, we have ;. g, Aj < 1. Conversely, suppose that
> jes, Aj < 1. For each M € ST such that Apax(M) = 1,

A M=(AT+ A7) M <tr(ATM) = Y \Muj -0, < > AjAmax(M) <1
JjeJy JjeJ4

This proves our claim.

Given p,v € Po(R?), using Theorem (4.13) and (4.26), we deduce that

) DA ( ) <1 Va G]Rd} (4.27)

JEJ 4

F(MaV)ZSUP{<V—Ma ¥) | ¢ € CH(RY),
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Since 2 tr(A4) < Amax(A) < tr(A) for each A € S, we have éﬁ(,u, v) < F(u,v) < F(u,v), where

Flu,v) :inf{/Rdtr <;|l§:|) d|A| | tr (;V2A> :V—u}.

In particular, if d = 1, then 17“(;4, v) = F(u,v) and the expression of F'(u,r) in terms of y and v comes
from , . Then, in view of ,
F(u,v) < 400 e p <. .
Assume that p <. v. Define
a =sup{(v — i1, | ¥ € CZ(RY) is convex and Ay =2 in R}
For each ¢ € 9B1(0), z € R+ |z - £]? belongs to CZ(RY), is convex and Alz - £[? = 2 in R%. Then

f ( /R r@ndvla) - u(@)) = 3, ¢ @8 [ oo di@) —pu@) (4.28)

= 12 d - < a.
chax Rd|x §7 d(v(z) — p(x)) <

Let 1 € CZ(R?) be a convex function such that Ay = 2 in R%. Define ¢ = ¢ — 1| - |2 € CZ(R?). Then ¢
is harmonic in R?. Since p € ®3(RY), using [15, Theorem 2.10], we deduce that there exists A € Sy such
that tr(4) =0, A + %‘i > 0 and VZp(z) = 2A for each x € RY. Then there exist a € R and ¢ € R? such
that () =a+ (-2 + (A+ %) 2 ® x for each x € R, Thus, taking into account that u <. v, we have

I I
o = sup {/ (A + ;) cx@xdv(z) —p(x) | A+ gd €S, tr(A) = 0} . (4.29)
Rd
For each A + %’ € S;, where tr(A) = 0, there exist eigenvalues A\ > ... > Ay > 0 and corresponding
eigenvectors vy, . . ., vq forming an orthonormal basis of R? such that we have A + %d = Zle \iv; ® v; and

S>% A = 1. This, together with ([£.27), ([#.28) and (&.29), yields
£([, 20w dvle) - ) =a < Pluy)
R4

Next, let 1 € CZ(R?) be such that e, Aj(3V2(z)) < 1 for each € R%. Then there exists a
subharmonic function v € C?(R%) such that Au = 2 — Aty > 0. Using |15, Theorem 2.10], we obtain a
matrix A € Sy such that tr(4) = 0 and V?u(z) + V2 (z) = 24 + 24 for each z € R?. Then there exist
a € R and ¢ € R? such that v(z) = a+ (- o+ (A+ %) :x®x —u(x) for each z € RY. Taking into account
the constraint in and the assumption u <. v, we obtain

Fu,v) = sup{/Rd ((A n %) r@T— u(x)) d(v(z) — p(x)) | A € Sy, tr(A) = 0, u € C2(RY),
Au>0 in R? and ]EZJ; M((a+ %) = %V%(z)) <1Vre Rd}.

Conjecture. If ;4 <. v, then

£( [ eowdve - uie)) = Fun).

As in the example in our opinion, a dual optimizer for F'(u,v) should be sought among convex
functions when f is defined by (4.25) and p <. v. We expect that such an optimizer exists and that its
Laplacian is equal to 2 in R?. In dimension 1 and in general when p <, v, the above conjecture is true

and
F(u,v) = 1 var(v) — 1 var(p),
d d
where for each a € R, for each ¢ € R? and for each A € S; such that A + % > 0 and tr(A) = 0, the
function ¥(z) = a+ -2+ (A+ %) : 2 ® z is a dual optimizer for F(u,v), which is understood in the
setting of .
By Theorem F = H when f is defined by .
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