MEAN-FIELD APPROXIMATION, GIBBS RELAXATION,
AND CROSS ESTIMATES
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ABsTRACT. We study the propagation of chaos and relaxation to Gibbs equilibrium for a system of N
classical Brownian particles with weak mean-field interactions. It is well known that propagation of
chaos holds uniformly in time with rate O(N~!) and that Gibbs relaxation holds uniformly in N with
exponential rate O(e™“"). We go one step further by establishing a cross estimate that simultane-
ously captures both effects: the joint deviation between chaos propagation and Gibbs relaxation is of
order O(N~te™“"). In particular, for translation-invariant systems, this yields an accelerated propaga-
tion of chaos, with the mean-field approximation error at the level of the one-particle density improving
from O(N™') to O(N~'e™ ). Our approach relies on a detailed analysis of the BBGKY hierarchy
for correlation functions, and applies to both underdamped and overdamped Langevin dynamics with
merely bounded interaction forces. In addition, we obtain new quantitative results on Gibbs relaxation
and provide partial extensions beyond the weak interaction regime.
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1. INTRODUCTION

1.1. General overview. We consider the Langevin dynamics for a system of N Brownian particles
with weak mean-field interactions, moving in a confining potential in R, d > 1. For the purpose of this
introduction, we focus on the case of the underdamped dynamics, but all our results hold unchanged
for the overdamped dynamics; see Section 1.3 below. More precisely, we consider the following system
of coupled SDEs: for 1 <i < N,

axiN = v at, t>0,

AN = —pypNat+ £ S k(N XYY dt — VAX]Y)dt + v2dB;, t>0, (1.1)

(X Vi lheo = (X7, V)
where {(XlN, Vi’N)hgiSN is the set of particle positions and velocities in the phase space X := R4xR¢?,
where {B'}; are independent and identically distributed d-dimensional Brownian motions, where K is
a bounded force kernel,

K e L®(R?*%)4, (1.2)
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where A is a uniformly convex confining potential,
VZA > \1d, for some A > 0, (1.3)

where 8 > 0 is a given constant, and where x > 0 is a coupling parameter describing the strength of
interactions. We shall primarily assume x to be small enough (independently of N) to guarantee good
properties of the mean-field dynamics — in particular, the uniqueness of the invariant measure. For
the overdamped dynamics, however, we also establish partial results that remain valid for arbitrary
coupling strengths; see Section 1.4 below.

1.1.1. Propagation of chaos. In terms of a probability density FV on the N-particle phase space XV,
we recall that the dynamics (1.1) is (formally) equivalent to the Liouville equation

N N
OFY +) v Vo, FN = " divy, (Vo + Bvi)FN)
i=1 i=1
- Z K(x )- Vo, FN + ZV%A Vo, FN. (1.4)
7.] 1 =1
We assume particles to be exchangeable, which amounts to the symmetry of F in its N variables
zi = (x5,v;) € X, 1 <14 < N, and we assume for simplicity that they are exactly chaotic initially,
meaning that initial positions and velocities {Z&" := (XN, V™M) }<i<ny are independent and have a
common density y, € P(X): equivalently, this means that FN is initially tensorized,

FNji—o = p&™. (1.5)
Note that this is not really restrictive in view of de Finetti’s theorem. We now consider a global weak
solution FN ¢ C(Ry;P N L'(X)) of the Liouville equation (1.4) with these tensorized data. In the
regime of a large number IV > 1 of particles, a classical question then concerns the evolution of finite
subsets of ‘typical’ particles in the system, as described by marginals of FV,

FN’m(zl,...,zm) ::/ FN(zl,...,zN)dzm+1...dzN, 1<m<N.
XN -—m

Correlations between particles are expected to remain negligible over time, so that the initial chaotic
behavior (1.5) would be approximately propagated: for any fixed m > 1 and ¢t > 0,

EN™ —(FNhY®™ 0, as N 4 . (1.6)
As is well-known, this propagation of chaos would imply the mean-field limit
FtN’m — as N 1 oo, (1.7)

where p; is the solution of the non-linear Vlasov-Fokker-Planck equation

{ Op+ v - Vop =divy(Vy + Bo)p) — k(K s 1) - Vop + Vi A~ Vyu, t>0, (1.8)
,U/‘tZO = Mo, ’
with the short-hand notation K * u(z) := [ K y,w)dydw for z = (x,v) € X. This topic

has been extensively investigated since the 19908 Quantltative estimates for the mean-field approx-
imation (1.7) have attracted much interest in recent years; see e.g. [4] for K Lipschitz, [26] for K
bounded, and [6] for K singular. Uniform-in-time estimates cannot be expected in general: indeed,
the mean-field equation (1.8) may admit multiple invariant measures while the N-particle system is
uniquely ergodic. Yet, uniform-in-time estimates have recently been obtained in various settings for
which the mean-field equilibrium is unique [4, 29, 12, 19, 27, 10]: in particular, for K Lipschitz and
small enough, the following optimal estimate was obtained in [27], for all 1 <m < N and t > 0,
Wa(F i) S (1.9)
where W, is the 2-Wasserstein distance. Such a uniform-in-time estimate does not only rely on the
propagation of initial chaos, but also requires some mechanism to ensure that correlations created by
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particle interactions are damped over time: this is typically a consequence of ergodic properties of the
linearized mean-field operator, which indeed drives the correlation dynamics. On this matter, we also
refer to [4, 3|, where the damping of initial correlations is captured explicitly.

While propagation of chaos (1.9) amounts to estimating correlations in the particle system, it is
natural to further investigate the size of higher-order correlations: in turn, this provides a hierarchy of
higher-order corrections to the mean-field approximation (1.7) (see Bogolyubov correction in [15, 2, 16]
and higher orders in [24]). The two-particle correlation function is simply defined as

GN2 .= pN2 _ (FN1)®2) (1.10)

which captures the defect to propagation of chaos at the level of two-particle statistics. Higher-order
correlation functions {GN M Yo<m<n describe finer deviations; their definition is postponed to Section 2.
Formal considerations lead to expect the following scaling,

GN™ =O(N'*™™), 2<m <N, (1.11)
up to some dependence on m. In recent years, such estimates have been established in various set-

tings [15, 24, 16|, also uniformly in time [2, 34, 3].

1.1.2. Relazation to equilibrium. An advantage of uniform-in-time estimates such as (1.9), or (1.11), is
that they allow to connect mean-field approximation and relaxation to equilibrium; see Figure 1 below.
Let us briefly recall what is known regarding relaxation.

At the level of the mean-field dynamics (1.8), if K is bounded and if k is small enough, it is well
known that there is a unique steady state M and that the solution p; converges exponentially,

Wa (e, M) + [| e — M| p2ag-1y < Ce™ ",

see e.g. [4] or Lemma 2.1(i) below. In the special case of a force kernel K deriving from a potential,

K(z,y) = —VW(x — y), the steady state can be characterized as the solution of the fixed-point
mean-field Gibbs equation
M = zZM] e PHIMI . HM(z,v) = Lo|? + A(z) + kW * M(z), (1.12)

where Z[M] € Ry is the normalization constant ensuring [, M = 1. Note that this equation has
indeed a unique solution provided £B[|W || oo ey < 1.

At the level of the N-particle system, for fixed N, the existence and uniqueness of the steady
state M¥ for the Liouville equation (1.4) follows e.g. from [32] (without any smallness condition on ).
Although not explicit in general, it reduces to the usual Gibbs equilibrium if K(z,y) = —=VW (x — y),

N N
_1 _gHN .
MN = (ZN) le—BH , HN(Zl,...,ZN) = E (%|U¢|2+A(xi)+ﬁ E W(mi—xj)), (1.13)
Jj=1

=1

where ZV is the normalization constant. Similarly as for marginals of FV, marginals of M will be
denoted by {M N MY <m<n. For K Lipschitz and for £ small enough, the uniform-in-N exponential
relaxation of the Liouville solution FV toward equilibrium M* was first established in [4, Remark 13]
using coupling techniques: specifically, for all 1 <m < N and ¢ > 0,

Wh(EN™ MN™Y < Cem 0, (™, MN™) < Cmze o, (1.14)

for some constants C,cy > 0 independent of N, m. Hypocoercivity techniques [33] ensure that the
same must hold in L? norms with equilibrium weight, but with constants a priori depending on N.
More recently, based on uniform-in-N log-Sobolev and Poincaré inequalities, it was shown in [29, 21]
that exponential relaxation in weighted L? norms and in relative entropy actually holds with a time
constant ¢y independent of N, but a priori still with an N-dependent prefactor: more precisely, for
alll<m< N andt >0,

S FY ™ og (B /MNm) < CNe !,
IEN™ — MN™|| o ar-yemy < CNemet, (1.15)
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These estimates guarantee relaxation in relative entropy only for ¢ > log N, and in weighted L? norms
only for ¢ > N, in contrast with the Ws-estimate (1.14) for £ > 1. We will show in the sequel how to
improve upon these results and remove the N-dependent prefactors.

1.1.3. Cross error estimate. The Bogolyubov correction to the mean-field description is the next-
order contribution arising from pair correlations (see e.g. [15, 2, 16]), but its precise effects are often
difficult to interpret. For conservative systems, the Lenard-Balescu theory predicts that this correction
describes the very slow relaxation of the system toward equilibrium (see e.g. [15]). In the present
setting of Brownian particles, however, diffusion already drives relaxation on an O(1) timescale, which
raises the question of what the corresponding Bogolyubov correction describes here. As we shall
see, it simply accounts for the fact that the N-particle Gibbs equilibrium differs from the tensorized
mean-field equilibrium: the correction captures the emergence of these nontrivial finite-/N equilibrium
correlations in the long-time limit. This observation naturally leads us to studying the interplay
between the mean-field approximation and the long-time relaxation: more precisely, our main result
consists of the following ‘cross error’ estimate,

EN@m ppNm L em — 0(CMNTL) x O(CMe 001, (1.16)

which seems to be a new type of result in the field. This hybrid bound simultaneously recovers the
optimal uniform-in-time mean-field estimate (1.9) and yields a uniform-in-N version of the exponential
relaxation bound (1.15). It thus quantifies how fast the finite-N system approaches equilibrium while
remaining close to the main-field description.

1.1.4. Owverview of main results. In this work, we revisit several classical questions regarding propa-
gation of chaos, correlation estimates, and relaxation to Gibbs equilibrium. Our analysis culminates
in the proof of the cross error estimate (1.16); see Theorem 1.2 below. The proof combines a partic-
ularly detailed hierarchical analysis together with quantitative relaxation properties of the mean-field
equation. Along the way, we also obtain a number of additional results of interest, both for Gibbs
relaxation and for propagation of chaos:

— Uniform-in-N Gibbs relazation: For the Langevin dynamics (1.1), if the coupling constant s is
small enough, we establish the first Gibbs relaxation estimate in L? that is fully uniform in N,
thereby improving upon (1.15). This could be deduced from the cross error bound (1.16), but we
rather derive it directly through a new hierarchical argument. To the best of our knowledge, this
also provides the first exponential relaxation result beyond the case of a Lipschitz force kernel K.

— Time-accelerated propagation of chaos: For the corresponding translation-invariant Langevin dy-
namics on the torus, one has M™:! = M. The cross error estimate (1.16) then reduces to
FtN’l — = O(N~e™),
which yields an improved, time-accelerated rate for propagation of chaos on long timescales. To
our knowledge, such a refined rate appears here for the first time in the literature.

— Strongly coupled setting: For the overdamped Langevin dynamics on the torus, we identify several
situations in which the smallness assumption on the coupling constant x can be partially removed;
see Section 1.4. This includes, in particular, the case when K is translation-invariant and conser-
vative. In that setting, a slightly more delicate variant of our argument yields the same cross error
estimate up to an infinitesimal corrections in IV,

FN™ — @ — MY 4 M®™ = O(Cpu N~ le™ 1) + O(Cu N ™).
As a consequence, we deduce a partial Gibbs relaxation result,
FNm _ (N — O(Crpe ) 4+ O(Cpy N0,

which ensures the expected exponential relaxation at least for 1 < t < log N. Although not
complete, this seems to be the only available relaxation result in this setting. In addition, we
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obtain the corresponding accelerated propagation of chaos, c¢f. Remark 1.7,
FNm _&m — O(Crpu N~ te™0% + O(Cy N~=°).

Finally, we note that the present analysis can also be extended to Kac’s model. In a forthcoming
work, we obtain analogous cross error estimates in that setting, together with a new uniform-in-N
exponential relaxation result.

1.2. Main results. Before turning to our main results on the cross error, we first revisit classical
questions concerning propagation of chaos, correlation estimates, and relaxation to Gibbs equilibrium.
For a sufficiently small coupling constant x, we show that the earlier results on these matters can be
slightly strengthened through a direct analysis of the BBGKY hierarchy, combined with bootstrap
arguments as in [34] and standard hypocoercivity estimates. Throughout, we use weighted L? norms
with equilibrium weight w ~ M1,

1l p2(em) == (/Xm w®m|h]2>§, w(z,v) == exp (B(3[v]2 + A(2))). (1.17)

More precisely, our first proposition establishes two key estimates: (i) a uniform-in-time bound on
correlation functions, and (ii) a uniform-in-N Gibbs relaxation result. Item (i) extends the recent
work [34] on the overdamped dynamics to the present underdamped setting, the adaptation relying only
on hypocoercivity arguments. Item (ii) improves on the earlier work on the topic |4, 29, 21] for small &:
it requires merely bounded interaction forces K and yields exponential relaxation in L? uniformly in NN,
thereby removing the N-dependent prefactor in (1.15). The proof, postponed to Section 2, relies on
a new, self-contained hierarchical argument which, to the best of our knowledge, constitutes the first
hierarchical approach to Gibbs relaxation. We note, however, that the aforementioned works [4, 29, 21|
have managed to significantly relax the smallness condition on x when K is Lipschitz, a feature that
currently seems out of reach for our PDE-based method. In the overdamped case, a partial extension
beyond the weak-interaction regime will be discussed in Section 1.4.

Proposition 1.1. Let K € L®(R?>))?, let A satisfy (1.3), and let po € P(X) N L*(w). Consider
the unique global weak solution FN € C(Ry;P(XN) N L2(w®N)) of the Liouville equation (1.4) with
tensorized data (1.5), and the unique weak solution u € C(Ry;P(X) N L*(w)) of (1.8). There exist
co > 0 (only depending on d, 3, K, A) and ko,C > 0 (further depending on ||uol|12()) such that the
following holds for any k € [0, Kg].

(1) Uniform-in-time correlation estimates: for all 1 <m < N and t > 0,

G ™ | L2 om) < (Cm)™NI™, (1.18)
In particular, this implies propagation of chaos: for all1 < m < N andt > 0,
N, _
IE™ = ™| L2 (emy < CP N1 (1.19)
(i1) Gibbs relaxation: for all1 <m < N andt >0,
1™ — MY ooy < C™em0", (1.20)

We now turn to the interplay between the mean-field approximation and the long-time relaxation,
and give a precise statement of the announced cross error estimate (1.16).

Theorem 1.2 (Cross mean-field /relaxation error). Let K € L®(R?1)4, let A satisfy (1.3), and let jo €
P(X)NL3(w). Consider the unique global weak solution FN € C(Ry; P(XM)NL2(w®N)) of the Liouville
equation (1.4) with tensorized data (1.5), and the unique weak solution p € C(Ry;P(X) N L?(w))
of (1.8). There exist co > 0 (only depending on d,,K,A) and ko,C > 0 (further depending on
120l L2 (w) ) such that given k € [0, ko] we have for all1 < m < N and t > 0,

[FN™ = ™ = MV M| oy € CTN TN (1.21)
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FIGURE 1. This diagram displays the estimates for mean-field and relaxation errors in
L?(w®™) norms. Our main result in this work is that the estimates for mean-field and
relaxation errors further hold relatively to one another in form of a cross error estimate,
of. (1.21).

In addition, denoting by CN'™ the m-particle correlation function associated with Gibbs equilibrium MY
we have for alll1 <m < N and t > 0,

IGY™ = CN™ p2(emy < (Cm)™N'~em ok, (1.22)

The above result is easily adapted to the corresponding particle system on the torus T¢, then
choosing for instance A = 0. In this case, the existence and uniqueness of the N-particle steady
state MY follows again from [32]. If the force kernel derives from a potential, K (x,y) = —VW (z —y),
then we find by symmetry that the first marginal M~! and the mean-field equilibrium M both coincide
with Maxwellian equilibrium,

MYz v) = M(z,v) = Ce 2P, (z,v) € T¢ x RY.

In this translation-invariant setting, for m = 1, the cross estimates of Theorem 1.2 thus lead to the
following striking improvement of the usual uniform-in-time mean-field estimate (1.19).

Corollary 1.3 (Accelerated propagation of chaos for translation-invariant systems). Consider the
above translation-invariant setting with X = T¢ x R4, A = 0, K(x,y) = —VW(xz — y) for some
W € WLeo(T9), and let now w(z,v) = exp(1p|v|?). Given po € P(X) N L*(w), consider the unique
global weak solution FN € C(Ry;P(XN) N L2(w®N)) of the corresponding Liouville equation (1.4)
on XN with tensorized data (1.5), and the unique weak solution pu € C(Ry;P(X) N L?(w)) of the
corresponding mean-field equation (1.8) on X. There exist co > 0 (only depending on d, [, K) and
K0, C > 0 (further depending on ||pol|r2(.)) such that for any k € [0, ko] we have for all t >0

IE ~ pall gy < ONlem

1.3. Extension 1: overdamped Langevin dynamics. The above results are easily adapted to the
overdamped Langevin dynamics, that is, to the following system of coupled SDEs: for 1 <i < N,

{dX”V YN KXY, XYy dt - VAXPY)dt +V2dB], >0,

(1.23)
‘t:O = XgN7

where (X®V); ;< is now the set of particle positions in R?, where {B}; are independent and identi-
cally distributed d-dimensional Brownian motions, where K, A are as in (1.2)—(1.3), and where as before
we shall take x > 0 to be small enough (independently of N). In terms of a probability density FN on
the N-particle space (Rd)N the corresponding Liouville equation reads

N
1
0N = 3 div,, (T + VA) _ﬁzdwx (NZK(a:i,xj)FN>, (1.2)
=1

=1
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and we assume that the distribution is initially tensorized, for some j, € P(R%),

F im0 = ug™. (1.25)
In this case, the propagation of chaos implies the mean-field limit
FtN’m — udm, as N 1 oo, (1.26)

where p; is now the solution of the McKean-Vlasov equation
{ Op = div((V + VA)pu) — kdivy (K * p)p), t >0,
filt=0 = Ho-

Our analysis is easily repeated in this setting, up to adapting the notation accordingly: in particular,
we now set

(1.27)

1
X=R%  [hzzenm = ( / WIRR), () = exp(A()). (1.28)
(R)m

Quantitative and uniform-in-time estimates for the mean-field approximation (1.26) have been ob-
tained under various conditions, see e.g. [28, 9, 17, 12, 20, 6, 27, 31, 11]. For K bounded and  small
enough, optimal uniform-in-time L? estimates on higher-order correlations {G™V M Yo<m<n were further
obtained in [34], establishing Proposition 1.1(i) in this setting.

For the mean-field equation (1.27), uniqueness of the steady state M follows from standard parabolic
theory for K bounded and x small enough, and the convergence is exponential; see e.g. Lemma 4.1
below. At the level of the N-particle system, the existence and uniqueness of the steady state MY
for the Liouville equation (1.24) follows e.g. from [25, Section 3.3]. For K Lipschitz and x small
enough, as in the underdamped setting (1.14), the coupling argument in [4] ensures the uniform-
in-N exponential relaxation of the Liouville solution F'V in 2-Wasserstein distance. Convergence in
relative entropy follows from the uniform-in-N log-Sobolev inequality in [30]. More recently, in [22], the
smallness condition on x was substantially weakened and exponential convergence in L? was deduced
from a uniform-in-N Poincaré inequality. However, as in the underdamped setting (1.15), estimates in
relative entropy and in L? were obtained only up to N-dependent prefactors and they all required K
to be Lipschitz. For k small enough, the proof of Proposition 1.1(ii) is easily adapted to the present
overdamped setting and thus again yields a partial improvement of previous work.

We turn to our main result on the cross error: it can also be adapted directly and takes on the
following guise.

Theorem 1.4 (Cross mean-field /relaxation error). Let K € L>®(R?%)?, let A satisfy (1.3), and let
o € P(RY) N L2(w). Consider the unique global weak solution FN € C(Ry; P(RIV)NL2(w®N)) of the
Liouville equation (1.24) with tensorized data (1.25). There exist co > 0 (only depending on d, K, A)
and ko, C > 0 (further depending on ||pol|r2(.)) such that given k € [0, ko] we have for all 1 <m < N
and t > 0,

HFtN,m . H?m - MN,m 4 M@TﬂHLQ(w(@m S Cmelefcot'

)

As before, this result holds unchanged for the corresponding system of particles on the torus T¢
with A = 0. If the force kernel is translation invariant, then we find by symmetry M™! = M, leading
to the following strong improvement of the usual uniform-in-time mean-field estimate (1.19).

Corollary 1.5 (Accelerated propagation of chaos for translation-invariant systems). Let X = T¢,
A=0, and K(x,y) = Ko(z —y) for some Ko € L®(T)?. Given o, € PNL*(T?), consider the unique
global weak solution FN € C(Ry;P N L2(TN)) of the corresponding Liouville equation (1.24) on TN
with tensorized data (1.25), and the unique weak solution u € C(Ry; P N L3(T%)) of the corresponding
mean-field equation (1.27) on T?. Then there exist co > 0 (only depending on d, K ) and ko,C > 0
(further depending on ||po || 12(ray) such that given r € [0, ko] we have for allt >0,

IEY = puell 2 ray < ON"eh,
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1.4. Extension 2: beyond the weak interaction regime. The proof of Theorem 1.2 proceeds by
a detailed analysis of the BBGKY hierarchy and relies on two ingredients: ergodic estimates for mean-
field operators and uniform-in-time correlation estimates. Our approach also uses multiple bootstrap
arguments for small x, but this can somehow be avoided: rather using direct inductions, the same
results could be obtained up to O(N~°) errors. In our recent work [2], building on the master equation
formalism from [12], we actually showed that, in negative Sobolev norms rather than in L?, uniform-
in-time correlation estimates can themselves be deduced from suitable ergodic estimates for mean-field
operators (provided the interaction kernel is smooth). More precisely, we need the unique ergodicity
of the mean-field dynamics and the relaxation of the linearized mean-field evolution (linearized at the
mean-field solution). In weak norms and up to O(N~°°) errors, we therefore expect to adapt all our
arguments, without any smallness condition on x, whenever such ergodic estimates are available. In
the torus T with A = 0, taking advantage of the rich literature on the McKean-Vlasov equation (1.27),
this allows to cover the overdamped dynamics with any £ > 0 in the following two cases:

— Case 1: K is translation-invariant and conservative; more precisely, K(z,y) = Ko(x — y) for
some Ko € C®(T9)? that is odd and divergence-free.

— Case 2: K derives from a smooth, coordinate-wise even, positive-definite potential W (so-called
H-stable potential); more precisely, K(x,y) = —VW (z — y) for some W € C>°(T¢) that is even
in each coordinate and has Fourier coefficients W(k) > 0 for all k € Z%' Note that this is the
only framework in this work for which a distinction can be drawn between attractive and repulsive
interactions; see also example (a) in Section 1.5 below.

In both cases, it can be shown that the mean-field steady state is unique and coincides with the
Lebesgue measure for any x > 0, and ergodic properties of linearized mean field were established
in [12, Sections 3.6.2-3.6.3| (see in particular [8] for Case 2). A suitable adaptation of our analysis
then leads to the following cross error estimates in weak norms up to O(N~°°). This implies in
particular a uniform-in-N Gibbs relaxation result up to O(N~°°), cf. (1.30) below, which is, to our
knowledge, the first such result for those systems. The proof is postponed to Section 5.

Theorem 1.6. Consider Cases 1 and 2 above on the torus T? with A = 0. Given o € PN C>®(T?),
consider the unique global weak solution FN € C(Ry;P N C®(T™)) of the corresponding Liouville
equation (1.24) on TN with tensorized data (1.25), and the unique weak solution u € C(Ry;P N
C>=(T%)) of the corresponding mean-field equation (1.27) on T?. Then, in both Cases 1 and 2, for
any k >0, we have for alll1 <m < N and t,0 >0,

HFtN,m _plm N M®mHW*@m,9’1 < O (N—le—mt + N—f’), (1.29)

(rem) =

for some co > 0 only depending on d, K, some reqularity exponent £, 9 only depending on m,0, and
some constant Cy, g further depending on d, K, p.. In particular, this implies the following Gibbs
relazation result: for alll1 <m < N and t,0 >0,

IEY™ = MM gt iy < Crmgp(€708 + N77). (1.30)

(Tem)

Remark 1.7. In Case 1, as M"Y = 1, the cross estimate (1.29) further implies the following accelerated
propagation of chaos, for all 1 <m < N and t,0 > 0,

N -1 — —
HFt 7m7lu’zi@mHV[/*Zm,evl('Jl*dm) < Cm,G(N le CUt+N 0).

In Case 2, the same holds for m =1 as MM = M = 1.

1.5. Examples. We briefly describe some applications of our results. In item (b), we give an example
with merely bounded interaction forces, for which even our uniform-in-N Gibbs relaxation result in
Proposition 1.1(ii) is new.

Hn fact, this non-negativity condition can even be relaxed to 1 -+ 2k infy,cza W (k) > 0.
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(a)

Mollified Coulomb interactions:

Coulomb interactions in dimension d > 2 are of course excluded in this work due to their singularity,
but we can consider mollified versions (see [31, 11] otherwise). For instance, on R? with quadratic
confinement A = %]az\Z, we can consider the particle system with interactions given by

r—Yy
K I’ = T 4.

(z,y) PR s
for some fixed o > 0. In this setting, both for the underdamped and for the overdamped Langevin
dynamics, all our results apply: for weak interactions, that is, for k small enough, Proposition 1.1
yields uniform-in-time correlation estimates and uniform-in-/N Gibbs relaxation, and Theorem 1.2

further yields new estimates for the cross mean-field /relaxation error.

On the torus T¢ with A = 0, mollified Coulomb interactions can be defined by convolving the
periodic Coulomb potential Wy,

K(z,y) = -VW(z-y), W =T,xW,

for instance with the periodized Gaussian kernel I'y(z) = (2702)~%/? Y nezd exp(—ﬁm + n|?),
for some fixed ¢ > 0. For k small enough, the same results hold in this setting, and we recall
that Corollary 1.3 then further yields an improved convergence rate for the one-particle density
(see Corollary 1.5 in the overdamped setting). In addition, it is easily checked that K satisfies the
assumptions of Case 2 in Section 1.4: hence, in the overdamped setting, without any smallness
requirement on k > 0, Theorem 1.6 yields a uniform-in-N Gibbs relaxation result and cross error
estimates up to O(N~°°) in negative Sobolev norms.

Noisy Hegselmann-Krause model for opinion dynamics:

This model, introduced in [23], describes the evolution of the opinion of agents only influenced by
their neighbors within a radius. The long-term behavior of the corresponding mean-field equation
was studied in [7]. The model takes form of the overdamped Langevin dynamics (1.23), say on the
torus T¢ with A = 0 for simplicity, with interactions given by

(Jo| =r)? + Ja| <,

K(z,y) = -VW(z —y), Wi(z) = { 0 oo x| >

for some fixed radius » > 0. In this setting, for x small enough, uniform-in-time propagation
of chaos and correlation estimates follow from [34]. Corollary 1.5 further provides an improved
convergence rate for the one-particle density. Next, since K is not Lipschitz, we obtain the first
uniform-in-N Gibbs relaxation result, cf. Proposition 1.1(ii). Finally, Theorem 1.4 provides new
estimates on the cross mean-field /relaxation error.

The same conclusions also hold for the model introduced in [1] in the context of interacting dy-
namical networks, which is an extension of the above with

_ [ (el =0 = (r=0)? ¢ 2| <,
W(x)_{() sz >y

for some parameters r > £ > 0.

Notation.

We denote by C' > 1 any constant that only depends on the space dimension d, on || K|, on
the convexity bound A for A in (1.3), on ||zl 2(,), and possibly on other controlled quantities
when specified. We use the notation < for < C'x up to such a multiplicative constant C. We add
subscripts to C, < to indicate dependence on other parameters.

For an integer m > 1, we write [m] := {1,...,m}, and for an index set P C [N] we write
Zp = (Zilv“ . ,Zié) if P= {il,...,ig}.
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Plan of the paper. Section 2 provides several preliminary definitions and results, and contains in
particular a short proof of Proposition 1.1. Section 3 is devoted to the proof of Theorem 1.2 and
Corollary 1.3. Next, Section 4 describes the adaptation of our analysis to the overdamped dynamics.
Finally, Section 5 is devoted to the proof of Theorem 1.6, which follows the same lines but requires
some important adaptations, avoiding bootstrap arguments and using negative Sobolev norms.

2. PRELIMINARY

This section is devoted to several preliminary results, and in particular to the proof of Proposition 1.1
(see Sections 2.3 and 2.6 below). We focus here on the underdamped Langevin dynamics (1.4). We
recall X = R? x R? and w(z) = exp(B(3|v]? + A(z))) for z = (z,v) € X.

2.1. Mean-field relaxation. Consider the following linear Fokker-Planck operator on the weighted
space L?(w),
Loh := divy((Vy + Bv)h) —v-Vih + VA(z) - Vyh.
The following ergodic estimates for the mean-field evolution (1.8) and for the Fokker-Planck semi-
group {e'f0};>¢ follow from standard hypocoercivity theory [33, 14].
Lemma 2.1. Let K € L™®(R?*))? and let the confining potential A satisfy (1.3). There exist kg, co > 0
(only depending on d, B, K, A) such that the following hold for all k € [0, ko).
(i) Given po € P(X)N L3 (w), the solution p € C(Ry; P(X)N L% (w)) of the mean-field equation (1.8)
satisfies for all t > 0,
it = Mllgagy S € to — Ml z2(0)- (2.1)
(i1) For all h € C*(X), we have for all t > 0,

t
e* ot lmt et on)|a ) +/0 *%|[(Vo + Bu)e* hl[Fa,) ds S 7t hllE ), (2.2)

where - stands for the orthogonal projection onto Ker(Lg)™t,

Li=1d—n, mh = MO/ h, My = w !
X

Jxw™t"

In particular, by duality, for all g € L2 (R4; L2(X)%),

t

| [ eomamigonas], & [ e ol ds (23)

Proof. We start with a brief discussion of item (ii). By the hypocoercivity techniques in [14, Theo-
rem 10| (see Remark 2.2 below), there is ¢y > 0 (only depending on d, 8, A) such that for all ¢ > 0,

et on r2wy S eIt hllr2 (- (2.4)

~

L2 (w)

Using the energy identity for etfoh,
Ayl POR|Ta ) + 20 (Vo + Bo)e™0h[72(,) <0,
we may then deduce from (2.4),
0 (e oh gy ) + 269NV + BO) ORIy < coc™ e o3y S e w Al
and thus after integration,

t
e |lmte on] e ., +2/0 e*(|(Vo + B0)e*h|To(, ds S [l Al 72, (2.5)

that is, (2.2) (up to renaming cg). Next, by duality and integration by parts, we find

H/ (t=9)Lo iy, ( ())ds(

L2(w)
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t
_ Sup{/ (/whe(ts)LodiVU(g(s))>ds: 1] 220 < 1}
0 X

t
= Sup{/ (/ wg(s) . (VU +5’l})6(t_8)L6h) ds: HhHLZ(w) < 1}
0 X
! —co(t—s % ! cos sL§ 1,112 %
(] e oo g ) sup{( [T+ o) i ds) :HhHm)Sl}-

Noting that (2.5) also holds for Lg replaced by its adjoint Lj on L?(w), the conclusion (2.3) follows
(up to renaming cy again).

For completeness, we include a short proof of item (i) as a consequence of (ii) for small k. Let pu, ' €
C(Ry; P(X) N L?(w)) satisfy the mean-field equation (1.8) with initial data ue,u. € P(X) N L?(w).
Treating interactions perturbatively, Duhamel’s formula for (1.8) yields

IN

t
U = etLO/j/o _ H/ e(tfs)LO ((K * /J/S) . V’UIU’S)dS7
0

and thus, applying the projection 7+, taking the norm, and applying the estimates of item (ii) for the
Fokker-Planck semigroup,

t
It el ey S e 2 mtpoll o, +"fQ/O €200 | g (K p1) |72y s

t
S e wlagy + 1 [ e g ds.
Since p = mu + My, this yields

¢
el 2@y < Cllkoll72g, + Cff2/0 70U g 72y ds.
For  small enough so that Ck? < ¢y, we deduce by Gronwall’s inequality, for all ¢ > 0,
el 2wy S Ntolln2(w)- (2.6)
Let us now examine the difference p — i/, which satisfies
(O — Lo)(p — p') = =k K s gt - V(= p') = KK % (= ) - Vo pu.

Writing Duhamel’s formula for this equation, taking the norms, and using again the estimates of
item (i) with 7t (u — p') = p — g/, we get

it = 11172

t
S ¢y - gy + 1 [ €20
0

(1 = ) 5 i) + p(B o (g — 1)

t
_ 26 (t— 2
S e uo — poll72 ) +/<e2/0 e 200 (14 gl 2wy) “lls — 51172 ds-
Using the above a priori bound (2.6) on u, Gronwall’s inequality yields for x small enough, for all ¢ > 0,
e = pellFey S € o — p6ll72 (-

From this contraction property, we find that there is a unique steady state M, that it belongs to L?(w),
and the conclusion (i) follows. O

Remark 2.2. For completeness, we emphasize that the assumptions in [14] are indeed satisfied for
the operator Ly on L?(w) with A satisfying (1.3), so we can apply their hypocoercivity results and
deduce (2.4) above. Assumption (H1) in [14] is simply the Gaussian Poincaré inequality, and assump-
tion (H3) is trivial for kinetic equations. Next, as A is uniformly convex, we recall that the probability
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measure o< e~ on RY satisfies a Poincaré inequality, see e.g. [33, Section A.19]. By [13, Lemma 3|,
this ensures the validity of Assumption (H2) in [14]. Finally, given w € C°(R?), for the solution u of

e — div(e ™ Vu) = e ), in RY,
we find by multiple integrations by parts, using the summation convention on repeated indices,
||V2u||%2(67,4) = - /Rd(vju)vi(e_AV?ju)
= — /d(vj'u)v%j (e*AVZ-u) - /d(Vju)Vi(eA(VjA)Viu)
R R

= —/ (Vju)(VjJerA)Vi(eAViu)—/ (Viu)(vju)(V?jA)e*A.
R4 Rd

Hence, using the equation for u in form of V;(e"4Vu) = e 4(u — w), and recalling the uniform
convexity of A,

IVulfeny < = [ @Y, 0-0) < [ @005

Further integrating by parts and using the equation for u, we get

IV ulan) < = [ wVie V50 = [ wetw—u)
R4 R4

S HWH%%@*A) + ”UH;(e*A) S H@UH%%@*A)-
By [14, Lemma 4], this proves the validity of Assumption (H4) in [14].

Remark 2.3. We recall the following useful observation, see e.g. [18, Lemma I1.3.10]: if (7}):>0 is

a semigroup on a Banach space (B, || - ||p) and if there exist P > 0 and w € R such that we have
|Tih||p < Pe“t||h||g for all t > 0 and h € B, then there exists a modified norm |- ||z on B that is
Lipschitz-equivalent to || - || g such that || T3h || 53 < e“! || h || 5, where now the multiplicative constant

is equal to 1. Indeed, it suffices to consider the norm

12l == supe™**||Tsh|p,
s>0

which obviously satisfies, for all h € B,

Iblle < Ihllg < Plhls, I Tikllg < e lIklls-
Applying this observation to our setting in (2.4) above, with Ly replaced by its adjoint Lf, we can
similarly construct a norm ||| - |H*Lz(w) on L?(w) such that
Ihll2w) < WA N2 S 1Pl 7t e iRl e < e llm Rl (2.7)
where we used that the orthogonal projection 7+ commutes with the semigroup. For m > 1, we also
define || - [[[ 2, om) as the associated injective cross norm on L2 (w®™),
I llseeny = sup{ [ w180 0mh s orllin == Nomling =1} 28)

which is of course also Lipschitz equivalent to the standard norm on L?(w®™).

2.2. BBGKY hierarchy for marginals. In order to formulate the BBGKY hierarchy in a more
convenient way, we first introduce some short-hand notation.

Definition 2.4. Consider a collection {h"}1<;,<n of functions A : X™ — R such that for all m the

function A™ is symmetric in its m entries (such as {FN™}<,<n).

— For 1 <m < N and P C [m] with P # &, we define h¥’ : X™ — R as hf’(z,) = h*P (zp),
where §P is the cardinality of P, and for P = & we set h” := 0 (as A" is not defined for m < 1).
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— For P C [m] with P # [N], we define h?V0} : X+l — R as APV (2, 20) = BEPH (2p, 2,),
and for P = [N] we set hINIV{*} = 0 (as A is not defined for m > N).
— For P C [m] and k, ¢ € P, we define the operators
Speht = —K(xg, ) - Vo b,

H PO = / K () - Vo kPO dz,.

With this notation at hand, taking partial integrals in the Liouville equation (1.4), we are led to the
following BBGKY hierarchy of coupled equations for marginals: for all 1 <m < N,

(00— LGP — NS i B § g, pvan) (2.9)
k=1 kf 1

(m)

where the operator Ly
particle space L2(w®™),

stands for the Kronecker sum of the Fokker-Planck operator Ly on the m-

m
m =3 (1d®m*f ®Lo ® 1% ) (2.10)
j=1
In the long-time limit ¢ 1 0o, as the N-particle density FV converges to equilibrium M"Y, we find that
the equilibrium marginals { M~} .,,<y are a stationary solution of the same hierarchy (2.9).

2.3. Gibbs relaxation. We show that the uniform-in-N exponential relaxation to Gibbs equilibrium
in L? can be obtained as a direct estimate on the BBGKY hierarchy (2.9), using hypocoercivity in
form of the ergodic estimates of Lemma 2.1.

Proof of Proposition 1.1(ii). The proof is based on the analysis of the BBGKY hierarchy (2.9), re-
stricted on the subspace where we can use hypocoercivity of the m-particle Fokker-Planck operator

simultaneously in all m directions. For that purpose, we consider the following orthogonal projections
on L?(w®™), for P C [m],

Th = H T, i =1d —my, mh I = Mo (z) /Xh[[m]] dzg. (2.11)
keP

We split the proof into two steps.

Step 1. Tensorization of (2.3): for all m > 1, g1,...,9m € L? _(Ry; L*(X)9), and t > 0,

152 [ e o g it s |
k=1

where we emphasize that the multiplicative constant only depends on d, 3, K, A (not on m). This is
a direct extension of (2.3), where we note that the use of the equivalent norm defined in (2.8) allows
to have a multiplicative factor independent of m. We include a short proof for completeness. By
definition (2.8) of the modified norms on the product, integrating by parts, and using that

loc

2
< —2meo (t—s) 2 d 912
L2(w®m) ™ kzl/o € Il 9% (s) |||L2(w®m) s, ( )

etLém) — (etLo )®m

9

we find
[ (t—s)LY™ L -
H‘Z/O e W[[m]]\{k}levk(gk(S))dSH L2(wem)
k=1
= sup / / ((vvk“‘ﬁvk) (t— s)LS¢k)® ®( (t—s)L} Lﬁbé))
A1y Pm 1 m L:l#£k
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where the supremum runs over ¢r, ..., ¢, € L?(w) with || ¢ lIz2() = 1 for all 1 < k& < m. By the
Cauchy-Schwarz inequality, this can be bounded as follows,

!HZ [ g as |1, < <Z [ ) o
(32 [/ (5 e it TL 1t ) )

¢1’ 1¢m ee#k

Now appealing to (2.7) (with constant 1) and to (2.2) (with Lo replaced by L and using the equivalence
of norms (2.7)), the claim (2.12) follows.

Step 2. Conclusion.
From the BBGKY equations (2.9) for marginals, recalling that marginals of the Gibbs equilibrium
satisfy the stationary version of the same equations, we find for all 1 <m < N,

N —m &
N

(8t . Lém)xFN,m _ MN,m) =k (FN,[[m]]U{*} o MN,[[m]]U{*})

k=1 m
K m NN Im
+Nk§ 1Sk,£(FN’[[ I N[ ]])

Applying the projection 77[[ 1 to both sides of this equation, noting that it commutes with Lé m) , writing

the Duhamel formula, and taking the norm, we get

(m)
g (B = M) [ 2oy < €0 gy (B = MY [

H\Hz/ (I e H (FNIIVEY g Imlof) gs |

L2 (w®m)

’H Z/ (t—s)L{™ )Wu Sy (ENET gVl dSH
k=1

L2 w®m :

Using (2.7) to bound the first term, recalling the definition of Sk, Hy, appealing to the result (2.12)
of Step 1 to bound the last two terms, and using exchangeability, we are led to

I mgog (FY = M) 2 omy < e g (P = M) |72 oy

t
+ 0“2/0 m6—2mco(t—s) H‘ ﬂ-[[lm—l]] (FsN,m—i-l _ MN,m—H) H‘iQ(w‘X’m+l) ds

Cr2*m?

t
_ _ 2
| mem o g g (B = 2N [y d. (213)
Noting that
wf;n_QﬂFN,[[m]] - WMFN,[[mﬂ n Mo(zm_1)7rf;n]\{ I}FN,[[m}]\{m—l}
+ MO(Zm)Trﬁ‘ ]]FN Jm—1] _ Mo(Zm 1)M0(Zm) T ]]FN Jm— 2]]
the above becomes

| 7o (BN = 2Ny |7 womy < Ce7 2O [lmpy (FV™ — M) m;(w@m)

m+1
4 OR? /0 me= 20— (N |y (BN = MV [ ey ) ds.

n=m-—2
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From here, we conclude by a bootstrap argument. Given Cy, Ty > 0, assume that we have for all
1<m< N andte|0,Tp),

| g (BT — 2l < Cgre. (2.14)

2
) Mz omy

Inserting this into the above and using that fg me2meo(t=s)g=cosqg < cgle_cf’t, we would then deduce
for all 1 <m < N and t € [0, Tp),

’H Wf;n]] (FtN,[[m]] . MN,[[m] < (e 2meot ’H Wf;n]] (FON,[[m]] o MN,ﬂm])

[ 122 emy

+ Cr*(14 Co + Cyt + Cy2)Cre !,

As we assume chaotic data (1.5), F2""™ = u®™ the first right-hand side term is bounded by C R™e~2meot,
for some constant R depending on d, 8, K, A, || tto|| .2 (w)- Choosing Cy = 4CR, and £ > 0 small enough

so that Ck3(1+ Co + Cy ' + C5?) < 1, we deduce that (2.14) automatically holds with an additional

prefactor 1 for all 1 < m < N, t € [0,Ty], and k € [0,k9]. We conclude that (2.14) must hold
with Ty = oo for k € [0, ko]. Hence, by the equivalence of norms, for all 1 <m < N and ¢t > 0,

g (07— g < cme-an

)HL2(w®m)

Finally, using an orthogonal expansion in form of

N,m m . m—4P N,P : 2
||Ft - MN H%Q(w@’m) - Z HMOHL2(£) HW#(Ft - MNP)HLz(wamy

PC[m]
the conclusion of Proposition 1.1(ii) follows (up to renaming co). O
Remark 2.5. The above proof holds unchanged if we only assume that initial data FN:™|,_q = FNm

satisfy HFch’mHLz(w) < R™ for all 1 < m < N, for some R > 0: in that case, the dependence
on [|fol|r2(.) in the statement of Proposition 1.1(ii) would simply be replaced by dependence on this
constant R.

2.4. Correlation functions. Recall that the two-particle correlation function GN-? is defined to cap-
ture the defect to propagation of chaos at the level of two-particle statistics, cf. (1.10). To describe finer
corrections to mean field, we further consider higher-order correlation functions {G*~ M Yo<m<nN, which
are defined as suitable polynomial combinations of marginals of F'V in such a way that the full particle
distribution FV is recovered in form of a cluster expansion: using the notation of Definition 2.4, for

all1<m < N,
Y= 3 T e, (2.15)
m=[m] Aen

where 7 runs through the list of all partitions of the index set [m], and where A runs through the list
of blocks of the partition m, A C [m]. As is easily checked, correlation functions are fully determined
by prescribing (2.15) together with the ‘maximality’ requirement

/ GNIM gz, = 0, forall1 <¢<m and m > 2. (2.16)
X

We find explicitly
GN,l — FN’l,
GN,2 — FN,2 o (}7!]\[,1)@27
GN? = sym(FN? —3FN? @ PN 4 2(FN)®3),
GV = sym(FV — 4R @ PN 3FN2 @ FY2 4 12FN2 @ (FMH®2 — 6(FN1)#Y),
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where the symbol ‘sym’ stands for the symmetrization of coordinates, and we can write more generally,

forall1 <m <N,
GNm o= 3" (g — D)= [ Y (2.17)
w=[m] Aem
where we use a similar notation as in (2.15) and where f7 stands for the number of blocks in a parti-
tion 7. Similarly, we also define equilibrium correlation functions {CV MY <m<n associated with M N
and its marginals.

2.5. BBGKY hierarchy for correlations. Starting from the BBGKY hierarchy (2.9) for marginals
of FV, and recalling how marginals can be expanded in terms of correlations (2.15) and vice versa (2.17),
we can derive a corresponding BBGKY hierarchy of equations for correlations. We refer for instance
to |24, Section 4| for the derivation: straightforward but lengthy algebraic manipulations are needed
to collect the different factors in this hierarchy.

Lemma 2.6 (e.g. [24]). Given K € L®(R?*))4, consider a weak solution FN € C(Ry;P N LY(XN)) of
the Liouville equation (1.4). The associated correlation functions {GN"™}1<m<n satisfy the following
hierarchy of equations: for all1 <m < N,

(@ — LIGNm = NNm ZH GV ImlU{}

B “Z 3 m— le_ tiAHk(GN,Au{k,*}GN,[[m]]_{k}—A)
k=1 AC[m]—{k}

N —m
K

m

H, (GN,AU{IC}GN,[[m]]U{*}fAf{k})

k=1 AC[m]~{k}

< m—1—4A—4B AUk « m]—A—B—{k
IS 3 = Hy (GNAUR GNBUE) Gl —A=B—{(k1)
k=1 AC[m]—{k} BC[m]—{k}—A

K S ,[m K % s J[m]—A—
+ v ZSMGN[[ I+ v Z Z SM(GNAU{IC}GN[[ I {k})_
k#¢ k#L AC[m]—{k,(}

Letting t 1 oo, equilibrium correlations {CN M <m<N are a stationary solution of this hierarchy.

2.6. Uniform-in-time propagation of chaos and correlation estimates. Optimal uniform-in-
time estimates for the propagation of chaos were first obtained in [27] for K bounded. Here we give
a proof of Proposition 1.1(i), which further establishes uniform-in-time estimates on correlations, and
we recover uniform-in-time propagation of chaos as a direct consequence. The proof is an adaptation
of the recent work [34] for the overdamped dynamics, further using here hypocoercivity in the same
spirit as in Section 2.3 above.

Proof of Proposition 1.1(i). We split the proof into three steps.

Step 1. Proof of (1.18).
Starting point is the BBGKY hierarchy of equations for correlations in Lemma 2.6. Starting from the
equation for GN'™_ applying the projection 7r[[ 1 defined in (2.11), writing the Duhamel formula, and

taking (modified) norms, we get for all 1 <m < N,

t
/ e(t—s)Lém){N m Zﬂum]]HkGN [m]U{s}
0

e m—1—f{A N ol —
DR G
k=1 AC[m]—{k}

(m) m
H’W[[m]]G etho 7T[[Lm]]c’yév’ H’L2(w®m) =K




MEAN-FIELD APPROXIMATION, GIBBS RELAXATION, AND CROSS ESTIMATES 17

N-m i Z ﬂ-[[Lm]]Hk (Gév’AU{k}Gév’[[m]]u{*}—/‘—{k})
k=1 AC[m]—{k}

B Z Z Z m—1 —]\?A — ﬁBﬂ_f;n]]Hk(GiV,Au{k}GéV,Bu{*}GéV,[m]]fAfo{k})
k=1 AC[m]—{k} BC[m]—{k}—A

1 & 1 &
+~ Zwm Sy GNIm] 1 N Z Z wm Sk.e (GéVvAU{k}va ’ﬂmﬂ—f“—{’f}) }ds
k0 k#0 AC[m]—{k,0}

L2 (w®m)

Now appealing to (2.12) to estimate the different terms similarly as in (2.13), we are led to

m (m) m 2 ¢ — 4G —S m
[ mei“ ~ o't meé“ iscuomy S 2 | mem oot i) s
- 2
—2meco (t—s) m—1\m—{-1 GN,K—‘,—Q GN,m—E—l d
+r2 [ me E ¢ )TN Il G H\L2(w®e+2) Il G5 \”L2(w®m—€—l) §

=0

t m—1 2
e (f— m—1 _
. /0 e~ 2ment $>(Z( E )||| G oy G lgzguom-sy ) o
=0

—2meo (t—s) & m—{—r—1 N,+1
+ k2 [ me Z # I G~ |”L2(w®‘f+1)
=0

2
x Gt Il 2 er+1y Gymtert ’HL?@@m—l—T‘l)) ds

*M

—|—I€ / me —2meo (t—s) H‘ GNmH‘LQ(U,;@m ds

2
b2 [ et S>(Z( 0 NGE sy G oy ) .

Again, the use of modlﬁed norms allows to avoid C™ prefactors. Note that the definition of correlation
functions ensures 7r[[ ]]GNm =GN for 2 <m < N, cf. (2.16), and, of course, for m = 1,

N1 N1 N,1
Gt T etLOWfGéV’l =F " - etLOuo =G, — etLOGéV’l.
. t _ _ . . : :
Further using fo me2meo(t=s) qg < o ! and reorganizing the combinatorial factors, we obtain

| G™ — et Gvm [ fsup I GN ™ 2

i

<
(wem) ~

" /m—1 .
+ HZ <g -1 ) S[(;ly}]) ||| GN7€ |||L2(o.;®1€) ||| GN7 it |||L2(w®m+1—[)

/=1
m m—1m—{ m—9
- N, N,r N,m+1—£—r
F 2 (1 1) G o 6 iy 16 [Fp———

M
£y G Ml 2 omy +

)

2 _
) sup || G| 2 ey GV Ml 2 guem-—ey - (218)
L/ 1o,

)

m—1
Km <m—
N : l—

From here, we conclude by a bootstrap argument as in [34]. Given Cp, Ty > 0, assuming that we have
for all 1 <m < N and t € [0, Tp),

_ |
Colm = D! yi-m (2.19)

m2

N7
G 2 em)y <



18 A. BERNOU AND M. DUERINCKX

the above would then yield
2

: (m) Colm—=1)! 1 .. (m = m
G2 G oy £ N (s 003

m—1m—~{

—1Z€2m e 7 + 05 —1Z;e2r2m+1—e—r)>

and thus, after a direct estimation of the different sums,

G — 57 G |y S 1+ o Gy D i,
Starting from chaotic data (1.5), this yields
m C m
[y Il 2em) < Clim=t}lloll 2 + Cr(1 + Co + C‘O)O(m)N1

Choosing Cp := 4C/|| || 12(.) and kg small enough so that C'rg(1+Co+Cg) < 1, we deduce that (2.19)
automatically holds with an additional prefactor § for all 1 <m < N, t € [0,Tp], and & € [0, ko). We
conclude that (2.19) must hold with Ty = oo for € [0, ko]. Hence, by the equivalence of the norms,
the desired correlation estimates (1.18) follow.

Step 2. Proof of propagation of chaos (1.19) for m = 1.
Comparing the BBGKY equation (2.9) for FN! and the mean-field equation (1.8) for p, we find

N-1 — 1y g Aot

N
(0 — Lo)(FN' — ) = /ﬁ:Hl( FNAL N u(zl)u(z*)) +r

By the Duhamel formula with FN'!|,_g = ., we deduce

b N -1 i}
15"~ il < s /0 1080 1y (S PPN — i ()g(22) ) ds

L2(w)

)

+ EH /te(tS)LOHlG?]’{l}U{*} ds‘ 2w)
0 w

and thus, recalling the definition of the operator H; and appealing to (2.3),

t 2
17 — pulli2@) S RQ/ e 200
0

N -1

N (B =

L2(w®?)

KJ/

Using the bound (1.18) on correlations, as proven in Step 1, we deduce

(UJ®2) dS

||F a _MHL2 (w) ~ SN +’{supHF o _:U’HLQ(w
[0,¢]
t

For k small enough, the last term can be absorbed in the left-hand side and the conclusion (1.19)

follows for m = 1.

Step 3. Proof of propagation of chaos (1.19) for all 1 <m < N.
Starting point is the cluster expansion (2.15). Singling out the term corresponding to the partition
m={{1},...,{m}} in this expansion, we can write

FNm_ p&m = (FN,1)®m — & Z H aVA, (2.20)

m=[m] Aerw
fr<m
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Rather than directly applying the correlation estimates (1.18) proven in Step 1, some care is needed
to ensure a merely exponential dependence on m in (1.19). For that purpose, we first note that

mmNIT™ < 4emNTL, for2<m <N, (2.21)
so that the correlation estimates (1.18) yield in particular
G ™| 2 gpemy < C™N7Y for2<m < N.

Now using this together with the result (1.19) for m = 1 as proven in Step 2, the conclusion (1.19)
follows from (2.20) for all m. O

Letting ¢ 1 oo, combining the above result with the convergence of F'V (resp. p) to equilibrium MY
(resp. M) from Proposition 1.1 (ii) (resp. Lemma 2.1), we obtain the following corresponding estimates
on equilibrium correlations.

Corollary 2.7. Let K € L>®(R?>%)? and let A satisfy (1.3). There exist kg, C > 0 (only depending on
d, 3, K, A) such that given r € [0, ko] we have for all 1 <m < N,

ICN ™| 2 gyemy < (Cm)™ NI,
||MN7m —_ M®mHL2(w®m) < CmN_l.

3. PROOF OF MAIN RESULTS

This section is devoted to the proof of our main result, Theorem 1.2. Henceforth, let K, A be as
n (1.2)-(1.3), let o € P(X) N L?(w), consider the unique global weak solution FV € C(Ry;P(XN)N
L?(w®N)) of the Liouville equation (1.4) with tensorized data (1.5), and the unique weak solution
p € C(Ry;P(X)N L2 (w)) of (1.8).

3.1. Relaxation of correlations. We start with the following optimal estimates on the exponential
relaxation to equilibrium for correlation functions, already proving the second part (1.22) of Theo-
rem 1.2.

Proposition 3.1. There exist ¢co > 0 (only depending on d,3,K,A) and ko > 0 (further depending
on || ptoll £2(wy) such that given x € [0, ko] we have for all1 <m < N and t > 0,

HGiV,m _ CN’mHLz(wt@m) < (Cm)le_me_cot.

Proof. First note that the case m = 1 follows from uniform-in-N Gibbs relaxation in Proposition 1.1(ii).
We now consider 2 < m < N. Starting from the equation for G in Lemma 2.6, taking the difference
with the corresponding stationary equation for C™V"™ and repeating the estimates leading to (2.18),
now rather using that for m > 2 we have

t
62C°t/ me 2ot p(5)ds < cg! sup €*%h(s),
0 0<s<t

we obtain for all 2 <m < N and ¢t > 0,

(m)
G = OO sy & [ 7 G~ S|
n ﬁoiggtecos [| G+t — oivim1 H‘LQ(w®m+1)
m
+rY <TZ__11> sup % || G @ GY It — o g oIt 22 omey
=1 Ossst

m—1m—{
Krm m—2 cos N N,r N,m+1—L—r N, N,r Nm+1—f4—r
i Z <€ —1,r— 1) osglirs)te |G o6 e, e eC H‘LQ(w®m+1)
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+ T up o8 |G — N H‘LZ(UJ®m)

0<s<t
km TN (m -2
- N Nym—f _ ~N{ Nm—¢
HF 2 (100) g @ 0 Gt - 0% I

(=1

Combining this with the correlation estimates of Proposition 1.1(i) and Corollary 2.7, we get

| G — o H’L“z’(wéam) < | et (GYm — oNm) H L2(w®m)
+ Koigzt oC08 ‘” GNmtl _ oNmtl H|L2(w®m+1)
m m — 1 Onrl—t N, 1—p N, L
+ K/; <€ — 1 ) (Cf) N Osgligt 6005 |H GS m+ — C m+ ’HLZ(UJ®m+1,g)

m—1m—/{
+= Y < m_rQ >(Ce)‘(0r)7"N2‘f"" sup e%0* [[| G = O oy
0<s<t

KM
o g e 1G5 = ORI 2

)

m—1
km m—2 O arl—4 co$ N,m—¢ N,m—¢
TN ez—; (€_1>(C@ N sup e |G = CF | oty

Note that both in the third and fifth lines the norm of GN'™ — CN™ appears with a prefactor O(k)
and can thus be absorbed in the left-hand side for k small enough. Also recall that the result is already
known to hold for m = 1, which allows to get rid of some other terms. Further using Lemma 2.1(ii)

for the damping of initial data, recalling GYm = 0, and using again Corollary 2.7, we are then led to

sup 0% [[| GA = OV | Ly oy S (Cm)"N'T 4 sup e (|G ONE| L

)

0<s<t 0<s<t
m—1 m 1
- c/ ZNI—Z cos GN,m—I—l—Z o CN,m—i—l—Z
e
m—1m—_{—1
+m Z m — 2 (CE)Z(Cr)TN2—Z—r sup €08 H‘ GN,m—i—l—K—r_CN,m-i—l—(—r H‘
NZ = b=l 0<s<t ’ Lo usmrimer

From here, we conclude by a bootstrap argument. Given Cy, Ty > 0, assuming that we have for all
2<m < N andt e [0,Tp],

G = CN™ || 2 gomy < MICEN! e, (3.1)

the above would then yield, together with Stirling’s formula, for all 2 < m < N and ¢ € [0, Tp],

m—1m—~—1

1[G = CV | omy € MICEN'Tem!((C/Co)™ + CCoi + CCok Y 3 (C/C)™).

=1 r=1

Choosing Cp = 2C, noting that the double sum is then bounded by Zz,rzl(C/CO)Z—H = 1, and

choosing kg small enough so that 2CCyry < %, we deduce that (3.1) automatically holds with an

additional prefactor % forall2 <m < N, t € [0,7p], and € [0, kg]. We conclude that (3.1) must hold
with Ty = oo for k € [0, ko]. By the equivalence of the norms, the conclusion follows. [l
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3.2. Cross error estimates for many-particle densities. The following result shows that it suffices
to prove the cross error estimate (1.21) in Theorem 1.2 for m = 1. This is obtained as a direct corollary
of the above relaxation estimates for correlations, cf. Proposition 3.1.

Proposition 3.2. There exist co > 0 (only depending on d, 3, K, A) and ko > 0 (further depending
on |[tol|2(w)) such that given k € [0, ko] we have for all2 < m < N and t >0,

HFtN,m N M?m _ MNm + M®m||L2(w®m) < CmN—le—cot + CmHFtN,l — - AR + M”LQ(w)'
Proof. Starting point is the cluster expansion (2.15) in form of
T b a1 ()]
m=[m] Aewm Aem

Singling out the term corresponding to m = {{1},..., {m}} with G = FN:l and CN! = MM this
allows to decompose

FtN,m o M?m _ MN,m + M®m
= (Ve =g = (N hem o) 3 (T] e = T o).

n[m]  Aerw Aem
fr<m

We split the proof into two steps, examining the two right-hand side terms separately.
Step 1. Proof that for all m > 1 and ¢ > 0,
N,1 N,1
[(F)O™ = ™ = (MEDE™ + MO oy

< Cmelefcot 4 Cm”FtN’l — g — MN,l +MHL2(UJ)' (3.2)

The second-order difference of tensor products can be decomposed as
m
(FtN,1)®m - M%@m - (MN71)®m + Mem — ZM®k—1 Q (FtN,l — - MN’l + M) ® (MN71)®m—k
k=1

+ Z M®k_1 ® (FtNJ - /l/t) ® (MNJ)@Z—k—l ® (FtN,l - MN,I) ® (FtNyl)(X)m—g
1<k<l<m

+ Y M e (- M) e e (BN - ) o ()
1<k<t<m

We deduce
=™ = i — VD2 4 M| ooy
< CMEN! = = MY+ Mo + CIF = el g (IF! = MO g2y + e = M2 )

< C™|ENY =y — MM 4 M| 2oy + C™IFN = pull ooy e — M £2(),s

and the claim (3.2) then follows from uniform-in-time propagation of chaos and mean-field relaxation,
cf. Proposition 1.1 and Lemma 2.1(i).

Step 2. Proof that for all 7 F [m] with 7 < m we have for all ¢ > 0,

H H GiV’A - H CoNA

Aer Aem

< CMNTlem ot (3.3)

L2(w®m)

Given 7 F [m], we start from

e Tl

Aer Aer

= DG — ONEA Lo ena

L2 ®Xm
(w Aem
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< TT (I68 o) + 1V aesm))-
Ber\{A}

Recalling (2.21), we note that Proposition 3.1 yields for all 1 < k < N,
Nk : ko _ _
G = V|| pa(eny < (CR)ENTFem < CFem ! (NT! 4+ 1g_yy),
and similarly the correlation estimates of Proposition 1.1(i) and Corollary 2.7 yield
Nk _ _
G "2 wery + 1CNVF(l p2guery < (CRFN'TF < CH(NT! + Lpgmyy).

Inserting this into the above, we are led to

e Tl
Aem

Aem

o) < Cme—cot H (N—l +]l{ttA:1})~

L2
( Aem

As the condition f < m ensures that there is A € 7 with §4 > 2, the claim (3.3) follows. O

3.3. Proof of Theorem 1.2. We are now in position to conclude the proof of Theorem 1.2. Recall that
the second part (1.22) already follows from Proposition 3.1, so it remains to prove (1.21). Comparing
the BBGKY equation (2.9) for FV!| the mean-field equation (1.8) for p, and the corresponding
stationary equations for steady states, we find

(@ — Lo) (FN' — - MV 4 M) = xH, <NA71 (BN} ANy ) 4 ) M{*}). (3.4)

By the Duhamel formula with FV'|;_g = j., recalling the definition of the operator Hi, and appealing
to Lemma 2.1(ii) with 7+ (MM — M) = MN! — M, we deduce

1N = = MY 4 M7z S e MM = M][T2,

t N -1
2 —2¢o(t—s)
T /0 ¢ N

and thus, reorganizing the last term,

2
ds,

L2(w®?)

(P22 = M1¥2) 82 1 e2|

2 t
_ K _ _
P = = M4 Ml S M = Ml + 1 [ €0 s = Mg yds

~

t
o [T FE MY MO d.

Appealing to Corollary 2.7, Lemma 2.1(i), and Proposition 3.2 with m = 2, respectively, to estimate
the three right-hand side terms, we are led to

IEY! — e — MY 4 M g2,y S N7ltzemo! 4 oD [FN — = MY+ M| 2.

For x small enough, the last term can be absorbed and the conclusion (1.21) then follows for m =1
(up to redefining ¢p). By Proposition 3.2, this is enough to conclude for all 1 < m < N. O

3.4. Proof of Corollary 1.3. We note that all our arguments can be repeated for the corresponding
dynamics on the torus T¢ with A = 0. Ergodic estimates for the corresponding Fokker-Planck opera-
tor Lo on the torus are given in [5] and the perturbative argument for exponential mean-field relaxation
in Lemma 2.1(i) is easily adapted. The conclusion of Corollary 1.3 then follows up by noticing that for
interaction forces deriving from a potential the explicit expression (1.13) of the Gibbs equilibrium M N
ensures M™M! = M, so that the cross error reduces to FN:U — py— MN1 4+ M = FNL — (I
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4. OVERDAMPED SETTING

In this section, we briefly discuss the adaptation of the results to the overdamped Langevin dynam-
ics (1.23). To streamline the exposition, we use the same notation as for the underdamped dynamics,
simply adapting their meaning accordingly, cf. (1.28).

4.1. Mean-field relaxation. We consider the following self-adjoint elliptic operator on the weighted
space L?(w): for h € C(RY),
Loh := Ah+div(hVA) = div((V + VA)h). (4.1)

The following ergodic estimates for the mean-field evolution (1.27) and for the linearized semigroup e*’
are immediate by standard parabolic theory. They constitute the counterpart of Lemma 2.1 in the
overdamped setting.

Lemma 4.1. Let K € L®(R?¥)? and let the confining potential A satisfy (1.3). Then there erist
Ko, co > 0 (only depending on d, K, A) such that the following hold for all k € [0, Ko].

(i) Given po € P(RY) N L2(w), the solution p € C(Ry;P(RY) N L2(w)) of the mean-field equa-
tion (1.27) satisfies for all t > 0,

e = M2y S €™ lpo — M p2(0-
(it) For all h € C2°(RY) with [zqh =0, we have for all t > 0,
t
*0 e Oh| T2 +/O *O[(V + VA h| o ds S 177

In particular, by duality, for all g € L? (R ; L>(R%)9),

loc

. ¢

H/ e(t_s)LOdiv(g(s))ds) S / G_QCO(t_S)Hg(S)H%Q(w)ds'
0 0

2

L2(w)

Proof. As A is uniformly convex, cf. (1.3), we recall that the probability measure oc e™4 satisfies a

Poincaré inequality, see e.g. [33, Section A.19]: in terms of the weight w = e, this reads as follows,
for all h € C°(RY),

= [

Using this, the conclusion easily follows similarly as in the proof of Lemma 2.1. We skip the details
for shortness. O

SV A+ 2wy, Mo = 4= (4.2)

— fRd o

L2(w)

4.2. BBGKY hierarchy. In the present overdamped setting, the BBGKY hierarchy of equations
satisfied by marginals and by correlation functions take the exact same form as in the underdamped
setting, cf. (2.9) and Lemma 2.6, up to replacing the operators Hy, Sj ¢ introduced in Definition 2.4
by the following,

Skjhp = _dlvxk (K(ﬂj‘k,fﬁg)hp),
R4

In this new setting, now using the ergodic estimates in Lemma 4.1 instead of Lemma 2.1, the proof of
Proposition 1.1 is immediately adapted. In this way, we slightly extend the result of [34] on uniform-in-
time correlation estimates by treating the whole space with confinement, and we obtain a uniform-in-N
Gibbs relaxation result in L? that partially improves previous works on the topic.

4.3. Proof of Theorem 1.4. Starting from uniform-in-time correlation estimates and from the
BBGKY hierarchy of equations for correlations, now appealing to the ergodic estimates of Lemma 4.1
to perform the estimates, the conclusion follows by repeating the exact same steps as in the proof of
Theorem 1.2 in Section 3. We skip the details for shortness. [l
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4.4. Proof of Corollary 1.5. As for Corollary 1.3, all our arguments can be directly repeated in the
corresponding setting on the torus T¢ with A = 0. It only remains to check that for a translation-
invariant interaction kernel K (z,y) = Ko(z — y) we have M™! = M. On the one hand, for x small
enough, the uniqueness of the mean-field equilibrium M ensures that it coincides with the Lebesgue
measure on T?. On the other hand, taking the first marginal in the steady-state Liouville equation for

MN ., we find
AMN! = HN_ !

div(/w Ko(- = y) M2 (-,y) dy)-

As by translation invariance of the system we have M™V-2(x, 1) = M™N-2(0,y — ), we find that
[ Kol =2y = [ Ko=) d2(0.) dy

is a constant. The equation for M™! thus reduces to AM™M! =0, and we can conclude that M1 is
indeed constant, hence MM = M. [l

5. BEYOND WEAK INTERACTIONS

This section is devoted to the proof of Theorem 1.6. We consider Cases 1 and 2 described in
Section 1.4, for the overdamped dynamics on T¢ with A = 0. As « is now allowed to be large and as
arguments in weak norms further lead to losses of derivatives, we cannot appeal to direct bootstrap
arguments as before. For this reason, the structure of the proof needs to be considerably reworked.

5.1. Ergodic estimates for mean-field operators. Instead of the elliptic operator Ly in (4.1), we
consider the full linearized McKean-Vlasov operator at mean-field equilibrium M: for h € C*°(T%),

Lyh := Ah — kdiv(h(K * M)) — rdiv(M (K * h)). (5.1)
Using properties of K and recalling M = 1, this actually means

Lol — Ah : in Case 1,
MP =Y Ah+ kAW xh : in Case 2.

In both cases, the unique ergodicity of the McKean-Vlasov dynamics and the ergodic properties of the
semigroup {e*fM},~¢ are established in [12, Sections 3.6.2-3.6.3] (see in particular [8] for Case 2). As
in [2], these can be extended to arbitrary negative Sobolev norms.

Lemma 5.1 ([8, 12, 2|). In both Cases 1 and 2, there exists co > 0 (only depending on d, K ), such
that the following hold for any k > 0.
(i) Given po € P NC®(TY), the solution p € C(Ry;P N C®(T?)) of the corresponding mean-field
equation (1.27) on T¢ satisfies for allt > 0 and £ > 1,

[0 — M”W%l(?rd) Se e po — M”V[/—M(Td)v

for some multiplicative factor only depending on d, K, ¢, k.
(ii) For all h € C°°(T%) with [ah =0, we have for allt >0 and ¢ > 1,

HetLM hHW*“(Td) Seem ! 2]l W—L1(Td)-

~

5.2. Uniform-in-time correlation estimates. Based on the ergodic properties in Lemma 5.1 (to-
gether with corresponding properties of the mean-field dynamics linearized at the mean-field solution
itself), uniform-in-time propagation of chaos in weak norms was shown in [12] using the master equation
formalism, which we further pushed forward in [2] to establish correlation estimates.

Proposition 5.2 ([12, 2|). Given po € P N C®(TY), consider the unique global solution FN &
C(Ry; PNC=(TN)) of the corresponding Liouville equation (1.24) on T with tensorized data (1.25),
and the unique solution p € C(Ry; PNC™=(T%)) of the mean-field equation (1.27) on'T?. In both Cases 1
and 2, for any k >0, we have for all1 < m < N andt >0,

N _
IF™ = 1™ lw—tmot (gamy < CN .
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and in addition,
||G1]§V7m||W—£m71(Tdm) S Cleim7
for some £, only depending on m, and some multiplicative factor Cy, further depending on d, K, o, K

In the limit ¢ 1 oo, in view of the qualitative relaxation of FV to Gibbs equilibrium, together
with mean-field relaxation, cf. Lemma 5.1(i), we deduce the following corresponding estimates for the
correlation functions {C'N M <m<n associated with Gibbs equilibrium M N

Corollary 5.3. In both Cases 1 and 2, for any k > 0, we have for all 1 <m < N,
M — MOyt 1 (pamy < CNTH
||CN7mHWflm,1(']I‘dm) S Cle_m.

5.3. Relaxation of correlations. With the above tools at hand, we now turn to the proof of The-
orem 1.6, and we start by adapting Proposition 3.1. Instead of a direct bootstrap argument, we now
need to proceed by induction. There is also another difference: uniform-in-N Gibbs relaxation is no
longer known to hold a priori (in contrast with Proposition 1.1(ii) in the small-x setting). We thus need
to assume that some weak form of Gibbs relaxation holds a priori, which we formulate for convenience
in terms of a cross error estimate, cf. (5.2). Note that (5.2) is already known to hold at least for 6y = 1
as a consequence of Proposition 5.2 and Corollary 5.3.

Proposition 5.4. Assume that there exist 60y, €y > 1 such that for allt > 0 and N > 1,

IEMY = e — MY+ Mlytoa(pay S N7Temt 4 N5, (5.2)
In both Cases 1 and 2, for any k > 0, we then have for all2 <m < N andt > 0,
HGivvm _ CN7mHW7£m,1(']I‘dm) 5 Nl—me—C()t +N1—m—907 <53)

for some £y, only depending on £y, 0y, m, and some multiplicative factor further depending on d, K, o, Kk

Proof. Starting point is the BBGKY hierarchy of equations for correlations in Lemma 2.6, which holds
unchanged in the overdamped setting with the notation (4.3). Note that it can be reorganized as
follows, using the operator Lj); instead of Ly in the left-hand side,

(0, — LMygNm = NNm ZH GV Imlufx)

1A
_“Z > m s f Hy, (QNAVE GV Il (k)4
k=1 AC[m]—{k}

L Nom Hyy (GNAVR GNImIUt) - A= (k)
k=1 AC[m]—{k}
0<fA<m—1
“ m—1—fA—{B N, AU{k} ~N,BU{x} ~N,[m]—A—B—{k
NS 3 = Hi (GN-AUE) GN.BUL) N ] (k)

k=1 AC[m]—{k} BC[m]—{k}—A

K — K
+ N Z Sk,]GN’Hm]] + N Z Z Sk,j (GNvAU{k}GN;ﬂm]]*Af{k})
k#j k#j AC[m]—{k.j}

m)

where as in (2.10) we use the notation Lg\/[ for the Kronecker sum of operators

L = Emj (Id®m_j ®Ly ® Id®j_1). (5.4)
j=1
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Taking the difference with the corresponding stationary equation for CV'™, writing the Duhamel
formula, taking the norm in W—~11 and using the ergodic properties of Ly, cf. Lemma 5.1(ii), we
get after straightforward simplifications, for all 1 <m < N and ¢,¢ > 0,

HGiv’m — CN7mHW7£71,1(Tdm) ,§m e_mcotHGév’m — CN7mHW7£71,1(Tdm)

t
+/ eimco(tis)HGiV7m+l - CN’Hm]]U{*}waé,l('ﬂ‘d(m+1))d8
0

—mco(t— N, N,m+1— N, N,m+1—
o0 GNP @ G _ O @ CNTHI L ds

+
3
[ |
N =
Y
3
|
- L
N——
ﬁ
(@)

1 m—1m—p m—1 ¢
+ — / e—meo(t—s) HGiV:p ® GéV’T ® GéV,erlfpfr
N P 0

_ CN’p ® CN,r ® CN,m+1—p—T ds

Hw—f,l(qrdmﬂ))

ds

m—1 t
m—2 —mco(t—s m— m—
< 1) /0 e—meo(t )Hgé\ﬂp@(;é\ﬂ p_coNp gl pHW_e,1(Tdm)

1 t
+ ¥ /0 e M=) |G — CN |y pamy ds

L
+N/O e mco(t S)HGéV’m(@F;V’l—CN’m®MN’1HW4,1(Td(m+1))dS

t
+/ efmco(tfs)H(FsN,l _ M) ® GsN,m o (MN’l o M) ® CN’mHW—l,l('ﬂ*d(mH))dS-
0

Note that there is indeed a loss of one derivative when estimating Hy, and Sy ; in W11 in contrast
with the L? estimates in previous sections, we can no longer exploit dissipation in W%, From here,
we argue by induction. Assume that for some a > 0 we have for all 2 <m < N and t > 0,

HGi\ﬂm o CN’mHW—em,l(Tdm) <, (lemefcot + N1-m—bo _+_N*m;ra>, (5.5)

for some /,,,Cy, > 0. This estimate obviously holds with & = 0 as a consequence of correlation
estimates in Proposition 5.2 and Corollary 5.3 with % < m — 1. Inserting (5.5) into the above, using
the following decomposition for the last term,

(FN,l . M) ® GN,m _ (MN’l _ M) ® CN,m
— (FN’l _ /’L) ® (GN,m . CN,m) + (/~L . M) ® (GN,m . CN,m) + (FN’l . MN,I) ® CN,m’

and appealing to Lemma 5.1(i), Proposition 5.2, and Corollary 5.3, we deduce for all 2 < m < N
and t > 0,

m+4a+1
2

IG™ = CN ™Myt iy S N' e 4 N0 N

)

t
+ Nl_m/o eI N — MYy

for some ¢/, only depending on ¢,,,, m, and some multiplicative factor also depending on d, Cy,, K, pio, k-
Now decomposing
FNL N — (PN - MY 4 M) (- M),
and appealing to the induction assumption (5.2) and to Lemma 5.1(i), we get
mta+1
2

||GiV,m _ ON’mHsz’m,l(qrdm) <, N1-me—cot L Nl-m—to 4 n—mEEL

that is, (5.5) with « replaced by a + 1. The conclusion (5.3) follows by induction. O
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5.4. Cross error estimate for many-particle densities. Based on relaxation estimates for cor-
relations in Proposition 5.4, the proof of Proposition 3.2 can be immediately repeated in the present
setting. We skip the details for shortness.

Proposition 5.5. Assume that there exist 6y, by > 0 such that for allt >0 and N > 1,
IEMY = e = MM 4+ Mly—roa(pay S N7leme 4 N, (5.6)
In both Cases 1 and 2, for any k > 0, we then have for all2 < m < N andt > 0,
(B = ™ = MY MOy imy S N7 4 N7,

for some £, > 0 only depending on £y,0y, m, and some multiplicative factor further depending on
d, K, o, K.

5.5. Proof of Theorem 1.6. Again, we need to avoid bootstrap arguments and we rather appeal to
induction: assuming that there exist £y, 0y > 0 such that for all t > 0 and N > 1,

IF = = MY My ray S N7l 4 N7, (57)

we shall show that the same automatically holds with N~% replaced by N=%~1 up to increasing £o;
more precisely, for all ¢ > 0 and N > 1,
< N7 temeot 4 N=0o—1 (5.8)

ZIU’I(Td) ~

N.
I — = MY M

for some ¢, depending only on ¢y, 6. Since (5.7) with 6§y = 1 and some ¢, already follows from
Proposition 5.2 and Corollary 5.3, this would indeed yield the conclusion (1.29) for m = 1 by induction,
and we recall that this is sufficient to conclude for all 2 < m < N by Proposition 5.5. Finally, the
Gibbs relaxation result (1.30) follows from (1.29) together with Lemma 5.1.

We turn to the proof of (5.8) given (5.7). Starting point is the BBGKY equation (3.4) for the cross
error, which can be reorganized as follows, after straightforward manipulations, using the operator Ly,

instead of Ly in the left-hand side,
(8 — Lag) (FN! — pp— MY 4+ M)
= kH; (N (GNv{lv }_ oNAL }) — N(FN’“}FN’{ P NAL A })
+ (PN B N ey (e Ty B by (e

+ (MNAE — pp oy (A 0 N ) (RN ey, B M{l})>'

Writing the Duhamel formula, taking the norm in W—¢~51 and using the ergodic properties of Ly,
cf. Lemma 5.1(ii), we get for all ¢, > 0,

HFtN’l — Mt — MYt 4 MHWJAJ(TD!) < eicOtHFcfvyl — Mo — MV 4 MHWJAJ

(T4)
t
1
+/ emc0li=s) <||Gfsv’2 - CN’2”W4«1(TM) + NH(FS{VJ)@Q - (MN’1)®2Hw—L1(T2d)
0
+ [lps — M”W-“(Td)HFsN’l — sllw—e1 (e

+ HFsN’l - Ms — MM + MHW—Z,l(Td)<HFsN’1 - MSHW—“(’]N) + HMN’l - MHW—ZJ(Td)))dS'

Under the induction assumption (5.7), appealing to Lemma 5.1(i), Proposition 5.2, Corollary 5.3, and
Proposition 5.4, this precisely leads us to (5.8), and the conclusion follows. [l
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