KINETIC THEORY FOR TRANSFORMERS
AND THE LOST-IN-THE-MIDDLE PHENOMENON

MITIA DUERINCKX, BORJAN GESHKOVSKI, AND STEFANO ROSSI

ABsTRACT. We study causal self-attention dynamics—a toy model for decoder Transformers—which
we interpret as a non-exchangeable interacting particle system. Adapting cumulant expansions to
the triangular causal dependency structure of the model, and appealing to non-hierarchical methods
to estimate correlations using Glauber calculus, we prove a quantitative mean-field limit result and a
next-order characterization of correlations. For iid uniformly distributed tokens, the limiting correlation
equation can be solved in closed form and we obtain a rigorous explanation of the empirically observed
lost-in-the-middle phenomenon: the token retrieval profile, as a function of the source position in the
prompt, is U-shaped, with primacy, recency, and a unique interior minimum under an explicit smallness
condition.

1. INTRODUCTION AND MAIN RESULTS

Large language models display several long-context effects, one of the cleanest being the dependence
of the output on the position of relevant information inside the prompt. A particularly simple protocol
consists in inserting a single relevant fact at a chosen location, filling the rest of the prompt with
distractors, and then asking a retrieval or question-answering task whose correct answer depends only
on that fact. Repeating this experiment across many prompts and across a wide class of models reveals
a consistent pattern: accuracy is high near the beginning of the prompt, high again near the end, and
lower in the middle. This empirically observed pattern goes by the name of lost-in-the-middle [30]; see
Figure 1.
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FIGURE 1. The experiment in [30] that motivates the paper. The two panels on the left
show how the answer-containing document is moved through the prompt and how the
amount of surrounding text is changed. The curve on the right is the empirical lost-in-
the-middle profile: retrieval is strongest near the beginning and the end of the context,
and weakest in the middle. Reproduced from Figures 3, 4, and 1 of [30], respectively,
with permission from the authors.
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A convenient framework for addressing this question from a mathematical lens is to view Trans-
formers [38]—the neural network architecture underlying large language models—as interacting par-
ticle systems [18]. This has already proved fruitful for encoder Transformers, which are exchangeable
particle systems, where empirically observed representation collapse phenomena [41, 12, 31, 11] can be
rigorously proven and seen as clustering of the particles over time [17, 18, 9, 33, 16, 6|. Results of this
nature have since extended to substantially more general settings |7, 29, 15, 28, 1, 19, §|.

We leverage this perspective for decoder Transformers, for which less is known. More precisely, we
consider a minimal model on the one-dimensional torus T := R/2nZ, structurally faithful to the ones
used in the experiments of [30]. Namely, at layer ¢ > 0, the j-th token embedding, for 1 < j < N,
evolves as

d 1 i1 A
—0,(t) = e NUTRwh (0;(t) — 04(t)), (1.1)
de ZN P
with normalization
j—1
IN,‘] = Ze_%(j_k)’ (12)
k=1
and interaction kernel
wp(0) := ePeos®, (1.3)

for fixed p > 0 and A € R. This corresponds to the “USA” dynamics of [17], but in a causal form,
as in decoder architectures, and it incorporates the positional encoding factor e Mi=K)/N known as
ALiBi [34]. In particular, causality makes the system non-exchangeable. We focus on this intentionally
caricatural setting for clarity and simplicity: it is not meant to represent full Transformers, which
are high-dimensional and involve trainable matrices, but models of this type have been remarkably
predictive of the behavior of trained Transformers, as illustrated for instance in [18, Figure 1|, and
they are rigorously justified at the initialization of training [29, 6, 15]. The reduced system (1.1)
already retains the two mechanisms central to the present study: early tokens are repeatedly reused by
later ones, while recent tokens are favored by the positional bias. Our analysis also extends to general
smooth interaction kernels and causal positional encodings, see Section 1.2.1.

To connect the dynamics with plots such as Figure 1, we use a minimal decoder, which is a stripped-
down version of the retrieval task in [30]: one singles out a relevant source position and asks whether
the final output token recovers it. Fix a vocabulary size M > 2, say ¥ = {0,1,..., M — 1}, and let

2
ﬁm::%eﬂl‘, mew.
We encode an input token m; at position ¢ by 0;(0) = 9,,,. Given the last hidden state Oy(t), the

decoder returns the nearest codeword
i (£) »= arg min [0 (t) — Il

Since one should think of many prompts, or equivalently of many possible initial conditions, the relevant
observable is an averaged retrieval score over a statistical ensemble of prompts. For a distinguished
source position 1 < i, = [0gN| < N, with op € (0, 1), we therefore define the prediction accuracy by

P (t) = mi,] = E | (1.4)

]1{‘61\]@)—61'* (0)|T<%}:| ’

where the expectation is taken with respect to the random ensemble of prompts {6;(0)};. For analytical
convenience, we mollify the characteristic function, e.g. using a periodic Gaussian, thus defining the
soft accuracy

dn(t,00) =E) exp <—§£ (O (1) — 65, (0) — 27tk)2> . (1.5)
kEZ
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By the Poisson summation formula, this admits the Fourier representation

2 2 .
dn (L, op) = VAZ/ S B [0, 0] (1.6)
nez

Our goal is to prove that this quantity satisfies the U-shape observed in [30], see Figure 1. This amounts
to analyzing the large- N behavior of the expectations E[em(eN (£)=0i, (0))] as the source location %, varies.
We approach this problem using tools from kinetic theory. A well-developed framework exists
for deriving continuum descriptions from interacting particle systems: in the mean-field regime, this
originates in propagation of chaos and the associated McKean—Vlasov limits (see e.g. the reviews [20,
26|, as well as recent advances for singular interactions, e.g. [36, 35, 5, 4, 3]). More recently, the
theory has been extended, in combination with graph limit techniques, to non-exchangeable systems
(see e.g. [25]). The model (1.1) considered here, however, falls outside this setting: the interaction
weights do not satisfy the key boundedness requirement of |25, Assumption (3)], but instead obey

N

su Wi ~log N, 1.7
S 2 ke "

reflecting the singular cumulative influence of small indices on later particles.

Beyond this structural issue, the retrieval observable (1.6) exhibits a more fundamental feature:
its spatial dependence does not appear at the mean-field level. Capturing it therefore requires going
beyond propagation of chaos and retaining the leading-order time correlations, which is the main
objective of this work. For exchangeable systems, the analysis of such correlations has seen significant
recent progress, with both trajectorial approaches [13] and hierarchy-based methods [32, 23, 14]. By
contrast, results for genuinely non-exchangeable systems remain scarce. In the present setting (1.1),
we adapt the convenient trajectorial approach of [13], based on Glauber calculus with respect to initial
data. A key feature of our analysis is that the singular scaling (1.7) induces nonstandard corrections
to the propagation of chaos.

1.1. Main results. We define the empirical measure

un(t,0,0) = Z

(6,0) € L¥(Rs0; P((0,1) x T)), (1.8)

2\“

where the rescaled index o = % € (0, 1] plays the role of a continuous reading-cursor variable in the

limit. Next, motivated by the positional encoding factor zl e M- )/N]lk<j in (1.1), we introduce the
N,j

associated limiting directed graphon

, }\e—)\(d—o’)
kA(G,O—) = ﬁ101<07 <19)
which is understood by continuity as 0~ '1 s .; when A = 0. Finally, denote by f f e~ 0 f(0

the Fourier transform on T, for n € Z, and write (n) := v/1 + n?.

Our first result describes the mean-field limit of the system as N — oco. We stress that even the
qualitative convergence in part (i) does not follow from existing mean-field results for non-exchangeable
systems, since the interaction weights in (1.1) fail to satisfy the boundedness assumption of [25, As-
sumption (3)]; see (1.7).

Theorem 1.1.

(1) Qualitative mean-field limit:

If initially unli=o — fo in P((0,1] x T), then we have

NOEYI0) forallt >0
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where the limit f is the unique weak solution in L>°(Rxo;P((0,1] x T)) of the kinetic equation

atf(t7 o, e) = —0o <f(ta o, e) /0 k?\(Gv OJ)(W?S *0 f)(ta Gla 6) dGl) ) (110)
f’tZO = fo-

(ii) Error estimates:
Assume that the initial data (99)1<j<zv are independent and that their distribution converges to

some limit profile f, € C°([0,1]; P(T)) in the following sense: for some & >0 and C,y < oo,
‘E [eme?Nﬂ} — 1 (0‘,71)‘ < CON¥n)Y  forall o € (0,1] and n € Z. (1.11)

Then, for allt >0, ¢ € C*([0,1] x T), (mdm>y\/2+%,

E

212
_SAL
’ /(0 1] T @ (HN(t) — f(t)) ] 5 N 5/\2eCtH(pHLOO([OJ};Wm,oo(T)). (112)
1] x

We illustrate the meaning of the assumptions on the initial data. Fix a vocabulary of size M > 2,
say ¥ ={0,1,..., M —1}, fix an encoding 9,, := Q”Wm € T for m € ¥, and fix p,,, € C*([0, 1]) such that
for all o the map m ~ p,,(0) is a probability distribution on the vocabulary, > o pm(0) = 1. Say
we choose this distribution so that early positions favor words such as please, record, names such as
MICHELA, MARCO, middle positions favor code tokens such as zero, ..., nine, and late positions favor
words such as city, PARIS, answer, no. Now consider initial prompts constructed as follows: for each
length N, sample independently m; ~ p.(i/N) and set 0,(0) = 9,,,; a typical realization may look
like please record MICHELA code zero one seven six four two city PARIS answer no. In this
setting, the variables 0;(0) are independent by construction and the assumption (1.11) follows from
the C''-regularity of the maps (pm)m, with fo(0,0) =3, 9 Pm(0)8(m)(0). In the most homogeneous
version of this baseline, the initial tokens may even be taken iid and uniformly distributed on T, so
that (1.11) holds with f, = 1.

As is typical for mean-field limits of non-exchangeable systems (see e.g. [25, Eqn (5)]), the limit
equation (1.10) takes the form of a “layered” McKean—Vlasov equation. In the present case, this
structure reflects the causal nature of the dynamics: the macroscopic variable o quantifies how much
of the past is accessible to a given token, while the kernel k) encodes the positional bias. However, the
mean-field limit alone does not yield useful information on the accuracy function (1.5) in the retrieval
task. Indeed, the relevant signal is carried by time correlations Cov(emeN (t) g=0i. (0)), which vanish
at the level of the mean-field description. Capturing the spatial dependence of the accuracy function
therefore requires analyzing the next order in the propagation of chaos.

To this end, for a test function @ € C*°(T), we introduce the autocorrelation Ag and the cross-
correlation C’g as follows: for t > 0, 0,09 € (0, 1], and P € C(T),

/xp(e)A{pV(t, 0,0)d0 = Cov (q) (B1xal(t) , @ (e?w)), (1.13)

/w(e)cfpv(t, 0,0:00)d0 = Cov (11) (Brxe1 (1)) s @ (e?Nm)) 1N oy]<[Na]- (1.14)

The autocorrelation A]q\,f quantifies the memory of a token at position o at time ¢ with respect to its
own initial value, and is of order O(1). By contrast, the cross-correlation C’g measures the dependence
of a token at position ¢ at time ¢ with respect to the initial value of an earlier token at a different
position 0y < 0; it is of order O(N~1). It is precisely this cross-correlation that carries the information
on the spatial dependence of the accuracy function. In the following result, we characterize the leading
behavior of both Ag and Cg .

Theorem 1.2. Assume that the initial data (69)1<j<N are independent and that their distribution

X,

converges to some limit profile f, € C°([0,1];P(T)) in the sense of (1.11), for some & > 0. Then,
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given { < 6 with { < 1, we have for all t > 0, 0,09 € (0,1], 09 < 0, and frequency n € Z,

. N 1
(4Y - 4y) (ton)| Seo e, (1.15)

R N 1
(V&3 = Co) (bomion)] Seo gz e (1.16)

where Ay, Cy are the unique solutions of the limit equations

atA(p(ta o, e) = _89 (A(P(ta o, 6) /G k)\((f, OJ)(W% *g f)(t7 0J7 e) dGl) 5
0 (1.17)
44(0,5,0) = fu(0,0) <<p<e> - [osto, ->de> |
T

ath) (ta o, e; GO) = _39 <f(t7 o, e) /G kA(G7 OJ)(W& *0 C(P)(ta le 6; 0-0) doj>

—0p <C(p(t, 0,0; 00) /U ka(o, 0")(wp * f)(t, oJ,e)dG’> (1.18)

0
—o (f(t,0,0) kn(0, 00)(Wp %o Ag)(t, 00,0)) ,
\ Cy(0,0,0;00) =0.

The limiting autocorrelation A, is transported by the mean-field flow, while the cross-correlation C,
evolves according to the linearization of the mean-field dynamics, with a forcing term determined by A,.
This forcing injects the fluctuation carried by the source token at position og into the dynamics of Cy,,
and is weighted by the limiting graphon kj (0o, 0p), thereby encoding the spatial influence of the source
point. This mechanism is ultimately responsible for the dependence of the retrieval profile on the
source position 0.

The proof relies on a non-hierarchical cumulant expansion adapted to the triangular causal structure
of the dynamics. More precisely, differentiating a two-point correlation in time produces third-order
cumulants, so that no closed equation is available at the level of two-point correlations. To control
these higher-order terms, we appeal to Glauber calculus with respect to the initial data, following the
approach of [13]. In essence, quantitative bounds on first- and second-order Glauber derivatives yield
sharp control of the third-cumulant remainder, allowing one to truncate the expansion at the level of
two-point correlations without resorting to a BBGKY hierarchy.

Compared with previous uses of Glauber calculus to quantify corrections to mean-field limits, no-
tably [13|, several new ingredients are required. First, the analysis must be adapted to a causal,
non-exchangeable decoder dynamics, where the token label persists in the limit as the macroscopic
variable o, and the dependency graph is triangular rather than symmetric. Second, the interaction
scale at token j is of order j~! rather than N~!, leading to a cumulative influence of early indices on
later ones and to the singular behavior (2.2). This disrupts standard propagation-of-chaos mechanisms
and gives rise to nonstandard correction terms in the correlation estimates; see Lemma 3.1.

In the specific case of iid uniformly distributed prompts, thus satisfying (1.11) with f, = 1, the
mean-field solution remains constant f = 1, the autocorrelation reduces to Ay, = @ — fT @, and the
cross-correlation equation (1.18) becomes

(o)
HCo(t, 0,65 00) — — ( [ 400,00 =0 o)t 0500) o+ k(0 00) o <p><e>) ,
(o)
Co(0,0,8:00) =0.

Taking the Fourier transform on T, this linear equation diagonalizes and we obtain

~

C<P (t7 0,n; 0-0) = (b(n) Yan, (tv 0; 00)7
where
an = n*Wg(n),
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and where for a € R we define the profile g, as the solution of the following Volterra-Hardy equation,

0¢9a(t, 03 00) —a (kA(U, 00) +/
(o)
94(0,0;00) = 0.

o

’ /. )
k)\(o-,(7>ga(t70—70-0> d0—> _0’ (119)

0

By Theorem 1.2 and the Fourier representation (1.6), using this representation for limiting correlations,
we deduce the following approximation for the soft accuracy:

/2 /2m
SﬂN(t, 0'0) = M/ + m 8,5(0'0) +0 (N_I_KGEQMCEC%> s (120)
where the leading correction is given by
712
Si(o0) == > e B2 g, (,1500), (1.21)
n>1

We show that this quantity is indeed U-shaped; see also Figure 2.
Theorem 1.3 (Lost in the middle). Let A > 0 and assume that

tsup an, gmin{i%—\/g, 2(1—67)\)}. (1.22)

n>1
Then the following hold.
(i) Primacy: 8;(0p) — +00 as og | 0.
(ii) Recency: 8/(17) > 0.
(i1i) U-shape: The function o9 — 8t(00) has a unique global minimum in (0,1).
Consequently, by (1.20), in the case fo = 1, the soft accuracy o9 — AN (t, 0¢) is U-shaped with a unique
interior mintmum for all N large enough.

Results on the emergence of primacy and recency biases for Transformers appear in recent works deal-
ing with simplified or discrete-time models, but these use totally different approaches and methods—see
[39, 22, 10].

The proof of Theorem 1.3 proceeds by reducing the Volterra-Hardy equation (1.19) to a Goursat
problem via a change of variables, which can be solved explicitly in terms of modified Bessel functions.
The crucial computation is:

Proposition 1.4. Fora >0, A € R, and 0 < 0¢p < 0 < 1, the unique solution of (1.19) is given by
(1.23) when A # 0 and by (1.25) when A = 0:

AeMo—00) at

9(1:990) = = =55\ Fa o (2 atY (o oo)> : (1.23)
where
M1

For A =0, this reduces to

ga(t, 0;00) = %1 /k)g((:rt/cf())ll <2 at 10g(0/00)> : (1.25)

1.2. Extensions. Our results extend in several natural directions. First, the specific choice of the
interaction kernel wg(0) = ePcos® plays no essential role in the analysis: it can be replaced by an
arbitrary smooth and even periodic interaction kernel. Likewise, the arguments carry over to higher-
dimensional phase spaces. We next briefly discuss extensions with respect to positional encodings and
to the more general causal self-attention dynamics.

LAs wg is smooth, we have a, — 0 as n — 00, so this condition is non-empty for ¢ > 0.
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FIGURE 2. The profile predicted by Theorem 1.3 in the explicit regime = A =1 and
M = 8. Each panel plots the centered correction o — 8;(09) — min§; from (1.21).

1.2.1. On positional encodings. We focus on the ALiBi encoding factor for simplicity, but the proofs

of Theorems 1.1 and 1.2 extend with only minor modifications to more general causal weights of the

form b((j —k)/N), provided b is at least continuous on [0, 1]. In that case, the limiting kernel kj (o, 0¢)

is replaced by

b(U 00)

Iy b(o,0’)da’

The proof of Theorem 1.3 adapts accordingly, with the parameter A replaced by the local slope v/(0).

Avoiding the resulting U-shaped profile therefore should require modifying the positional encoding

so as to weaken this monotone recency mechanism or to introduce a competing phase-sensitive effect,

as done in empirical works [27, 24]. RoPE-type encodings [37] provide a natural example, but fall

beyond the present theory because the positional dependence then acts inside the interaction phase
rather than through a scalar causal kernel, so that the Volterra—Hardy reduction no longer applies.

]]-0'0<0‘

1.2.2. General self-attention. The reduced model (1.1) can be viewed as a simplification of the d = 2,
@ = K =V = 1d specialization of the causal spherical self-attention dynamics with ALiBi encoding:

A

G- Zexp( 0 KO2(0) = 0= 1)) Ly V(). (120

where z(t) € S41, PLy := y — (z,y) , and with normalization
s Zexp( (0, KOu(0) = 6= 1))
7.7 ? N

Note that the normalization further depends on the strength of interactions, which we removed for
simplicity in (1.1). A full analysis of (1.26) is left for future work.
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FIGURE 3. Simulation of the particle system (1.1) for N = 64 and 3 = A = 1, initialized
near four small angular clusters. Crosses mark the initial angles 0;(0), while hollow
points mark the evolved angles 0;(¢); the labels follow the first and last positions.
The plot is read by comparing evolved angles with initial ones: for a fixed output
position j, proximity of 0;(t) to 0;(0) is the trajectory-level analogue of alignment with
source position k, and for j = N this is essentially the distance entering the retrieval
observable. Two effects are visible. The drift of the terminal particle 0 5(t) toward the
first particle 01(¢t) shows the primacy effect; collapse toward the first token is proved
in [28], and is consistent with empirical work on attention sinks [40, 21, 2]. All the
while, at short times the terminal particle remains close to the packet of nearby high-
index particles initialized near 0, (0); this coherent terminal packet somewhat reflects
the recency side of the U-shaped profile.

1.3. Organization. The paper is organized as follows. Section 2 records some elementary convergence
estimates for interaction weights. Section 3 develops the cumulant estimates that form the backbone
of all our convergence proofs: using Glauber calculus adapted to the triangular causal structure of the
dynamics, we derive sharp bounds on covariances and third cumulants of particle trajectories. Section 4
contains the proof of Theorem 1.1 on the mean-field limit. Section 5 gives the proof of Theorem 1.2
on the characterization of correlations. Finally, Section 6 completes the proof of Theorem 1.3.
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2. INTERACTION WEIGHTS AND LIMITING GRAPHON

We introduce the following short-hand notation for the non-exchangeable, directed interaction
weights appearing in the model (1.1): for 1 < k,j < N, set

e*%(j*k)]lkj

: 2.1
Ty (2.1)

where the normalization £y ; ensures Zgzl wj;r = 1for 1 <j < N. A direct computation yields,
uniformly for all 1 < k,j < N,

A

=k

eN I, .,
Wik = ﬁ ~ j ey
o1 €N

In particular, this implies that the weights are row-stochastic but not column-balanced, as already
emphasized in (1.7):

N
sup Z w;j ~ log N. (2.2)
1<k<N i
This logarithmic divergence reflects the cumulative influence of small indices on later particles and
places the model outside the standard framework for mean-field/graph limits, namely beyond the
minimal requirements of [25, Assumption (3)].
We next introduce a continuum representation of this interaction structure. Define the rescaled
interpolated kernel
KN(G, 0'/) = Nw[NG“’[NG/“, o, o€ (0, 1]. (23)
This can be viewed as a continuum interaction kernel associated with the underlying directed weighted
graph (a directed graphon in the sense of graph limit theory). By construction, it satisfies

1
1
Ky(o,0')do’ =1, o€ —,1],
/0 ~(o,0%) N
and the pointwise uniform bound
KN(G7 OJ) 5 0-71]10"<0"
It is easily checked that Ky converges almost everywhere to the limiting kernel ky defined in (1.9).
The latter satisfies the same normalization and pointwise bound,

1
/ ka(o,0’)do’ =1, kn(o,0") S o Mgey,
0

while the logarithmic divergence in (2.2) is reflected by the singular behavior

1
/ ky(o,0’)do ~ [log o[, o 10,
0

which will create technical difficulties in the analysis. Finally, we quantify the convergence Ky — kj.
For A # 0, using the geometric-series identity
A/
EnN,j = A )

we obtain, uniformly for 1 < k < j < N,

A
N(eN —1) _api_ j k
New,, - v —1) U=k — )y [ L 2 O ; :
BT A<N’N>+ (N(W)

—_

For A = 0, the same estimate is immediate from

N 1 1
Nw;p=——=—=+4+0 - .
R 1T /N (N(J{,)Q)
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Consequently, we can deduce for all o € (0, 1],

' C
| Ko~ kol < oy (2.0

This convergence estimate will be used repeatedly in the sequel.

3. CUMULANT BOUNDS

The mean-field limit and the characterization of correlations both rely on quantitative control of the
statistical dependence between particle trajectories. Provided that the initial data are independent, we
can use the so-called Glauber calculus of [13] to estimate correlations. However, compared with [13],
some important care is needed in the present non-exchangeable setting: the smallness of the interaction
at particle j is of order 7! rather than N~!, which creates difficulties when j is small, as reflected
for instance by (2.2). For this reason, nontrivial corrections appear in correlation estimates, see (3.3)
and (3.4) below, but they are harmless when applied to macroscopic indices j = [No| with ¢ > 0
bounded away from zero.

We start by recalling tools from Glauber calculus with respect to independent initial data. Let
v; := Law(07) and let (Q,F,P) := ®§V:1 (T, B(T),v;) be the product probability space carrying the
independent initial data. We identify 05 with the j-th coordinate map on Q. For each k, we denote
by

ER[Y]:=E [Y ‘ )j: J?’Ek]

the conditional expectation given all variables except 90, or equivalently the integration with respect
to 07, and we define the Glauber derivative by

DY =Y —EJ[Y].

The associated Glauber Laplacian is

N N
L°:=> (D})*Dy =Y Dy,
k=1 k=1
and we write 7° := (£°)~! for its inverse defined on centered random variables. We shall only use

the following standard properties, proved e.g. in [13, Lemmas 2.4(v) and 2.5|: for centered random
variables Y, Y’ € L?(Q) and all 1 < p < oo,

Cov Y Y ZE (DRY) T°(DpY )] HTO(DIZY)HLP(Q) S ||DIC€>Y||LP(Q)? (3.1)

hence

N
|Cov (Y,Y")| £ Z IDRY || 120 HDkY’H (3.2)

k=1

L2(Q) "

Our main correlation estimates take on the following guise. For our purposes, it is enough to focus
on second and third cumulants, but the proof extends easily to higher cumulants. Recall that the third
joint cumulant is defined as 1 11(Y, Y, Y") =E[(Y —E[Y)(Y' —EY')(Y" - E[Y"])].

Lemma 3.1. Assume that the initial data (6 )i<j<n are independent. Then, for all @ € C*(T),
t,t',t" €10, T), and all i > j >k,

|Cov (@ (8i(t), @ (8;(t))]| S i 'V, (3.3)
k111 (@ (8:(t)), @ (8;(1)) , @ (Bk(t")))] (i) eV TSR |7 o ) 19 [ wroe(my- (3.4)

A
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Proof. We split the proof into five steps: we start by estimating the sensitivity of trajectories with
respect to initial data in form of uniform bounds on Glauber derivatives, and we then conclude by
reconstructing cumulants as sums of products of Glauber derivatives. Compared to the covariance, the
third cumulant further requires bounds on second Glauber derivatives, which is postponed to the last
two steps of the proof.

Step 1. First Glauber derivatives: proof that for all 1 < i,k < N and ¢t > 0, almost surely,

|D20; ()| < CeCtlyey + CileVCtloli/R) Oty (3.5)
Note that for a Lipschitz function A we can bound
|Deh (Y)] < [IW]| oo (ry (IDRY |+ E [IDRY || (05):528] ) (3.6)
and thus, for any p > 1,
IDRR(Y) o0y < 207 | oo () 1 DRY Nl o) - (3.7)
Taking Glauber derivatives in the particle dynamics and using this latter estimate, we find
q i—1
@HDZ&HMQ) < 2|lwg | oo () |1 DR8ill Lr () + 2lW | Loo ) Z w; ;| DEO; | r(q)-
j=1

Integrating in time and recalling w; ; < ~1 this yields

il
1D705(t)l| o) < e 11D765 || o) + 12/0 O D38, ()| o) ds-
j=1

As initial data are independent, we note that D707 = 0 for k # 4, and the triangular structure of the
dynamics further ensures D70;(t) = 0 for all £ > i and t > 0. The above then becomes

i1
D30 (8)] o) < CeC lymy + i Z/o CeC=9DR0; (s)|| 1o (0 ds.

Iterating this estimate, we get for k < i,

Louct S (CY !
ID30: () Loy < i7'Ce > o Yoo (g™
r=0 T k<r<...<g1<i
and thus, after straightforward calculation,

i—k—1

Ctlog(i/k))" -
HDZei(t)HLp(Q) < i_1060t Z ( Og'(;/ )) < iflceCte\/Ctlog(z/k)’
7!
r=0
that is, (3.5).
Step 2. Proof of (3.3).
Appealing to the Glauber covariance estimate (3.2), applying it to trajectories, and recalling the chain
rule (3.7), we get

N
[Cov (@ (0:(1)), @ (0;()))| < 10" 0 my D 1ROl 2y 19RO ()] 2y (3.8)
k=1
Inserting (3.5), for ¢ > j, we obtain

[Cov (¢ (8:(1)) , ¢ (8;(t))] < i~ eV BN |7 o

~

j—1
+ (ij)_lec(t+t/) H(‘p/H%OO(T) Z 6\/Ct log(z/k)e\/Ct’ log(]/k)’
k=1
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and the claim (3.3) follows after a straightforward estimate of the last sum.
Step 3. Second Glauber derivatives: proof that forall 1 < k< j<i< N andt >
|DSDRO;(t)] < C(ig) eV itk et (3.9)

Arguing similarly as for (3.7), we find the following second-order chain rule: for a smooth function h,
for all j # k and 2 < p < o0,

<00
1D DAY )| Loy < 2010 M| oo (my 1 D5 DRY N oy + 4B || Lo () I D5 Y || o) IDRY Nl 2o () - (3.10)

For k < j < 1, taklng second Glauber derivatives in the particle dynamics, using this estimate, and
recalling w; ; S < 1+, we find

i—1
d (e} o] (o] (e} . — (o] O
&HDjDkez‘”Lp(Q) < C|Dj DOl pr(qy + Ci ! Z 1D D0l e (q)

=1
- Z 1D5(6; = 00) || o)1 DR (0: = 01) [ Lo
Using (3.5) to estimate the last sum, we get
d i—1
105 D8ill e (o) < ClID; D8 Lo () + Ci~' > " |IDSDR6| 10
=1

+ Ci_2€ Ctlog(i/k)eCt + C’(ij)_le Ctlog(j/k)eCt

and thus, after time integration,

HDODk ()”LP CZ.72€ Ctlog(i/k)eCt_i_C(ij)fle Ctlog(j/k)eCt

i—1 t
+itt Y / CeU=I DI DRO(S) | Lo(r) ds
1=170

Note that the first term is bounded by the second one by a simple monotonicity argument. Further
using (3.5) in the form

. | Ctlog(j/k) ,Ct . |l =1 k
D°D20,(t <!/ S
105 Di8i() | e () {0 Cl=k <],

the above can be reorganized more simply as

1D5 D70 (1) | 1o (o) < C(i)~TeV MBI 4371 3 7 / CeU=)|| DS D8y (5)| o () d

j<li<i

Now iterating this estimate, and evaluating the resulting series similarly as in Step 1, we find

| D; Dp0;(t e C(Z'j)*le\/Ctlog(j/k)e\/Ctlog(i/j)eCt7
which is equivalent to the claim (3.9).

Step 4. Third-order Poincaré inequality for third joint cumulants: proof that for all random vari-
ables Y, YY" € L3(Q) we have

N
ki [V YY" <Y (ID5DRY s I D5Y ooy I DRY "l 3

PE=L DY || s oy 1D DRY N 3 oy I DRY [l 13
+DSY (| 130y 1DRY | 13 I DS DRY " | 13 (y) - (3.11)
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Although such Glauber estimates for joint cuamulants were not covered in [13], they are easily deduced
with the same toolkit developed in [13], as we briefly explain. Without loss of generality, we may
assume that Y, Y’ Y” have vanishing expectation. Using (3.1), we can write

K171,1[YY Y”] =K [YY Y”] = Cov YY’ Y” ZE YY TO(Doyl/)]

Now note that we have the approximate chain rule
|DS(YY') = Y/(D5Y') = Y'(DSY)| < [DSY||IDSY'|+E [|DSY |DSY] | (67 )15 -
Inserting this into the above and recalling the boundedness of the inverse Glauber Laplacian, cf. (3.1),
we are led to
N
ke [V Y, Y]] <) (|E [Y(DSY) T (DY) | + [E [Y/(DSY)T(D5Y™)]|)
Jj=1 N
o ovy/ oy /!
+Z 1D;Y (| L3 )1 D5Y I 3y I1DFY | 3y (3.12)
j=1
It remains to estimate the first two terms. Using (3.1) again, we can write

N
E [Y(D;Y')TO(D;Y”)] = Cov (Y, (D;Y’)TO(D;Y")) = ZE [(DZY)TOD,‘; ((D;Y’)TO(D;Y”))] ,
k=1
and thus, by the approximate chain rule and the boundedness of the inverse Glauber Laplacian,
N
E[Y(D;Y')T°(D5Y")]| < (IDRY || L3 (@) I DRDSY || 3oy 1D5Y " || 13 ()
= HIDRY 1130y 1D5Y " ll13(0) | DR DY () -
Inserting this into (3.12), and noting that for j =k we have D7Dy = D7, the claim (3.11) follows.
Step 5. Proof of (3.4).

Applying (3.11) to trajectories, recalling the chain rules (3.7) and (3.10), and inserting the Glauber
estimates (3.5) and (3.9), we get for all k < j <i and ¢,t',¢" >0,

|k1,1,1[@(0:(1)), @(0;(1), @Ok (t")]] < 110" F 00 () @ llwro0 (my (i) T eV T 10BE/M CT

<1+ Y vty eV CTlog(k/l) 4 p.—1 Sty oV/CT log(k/m)
l:k<l<j l:l1<k l:l<g m:m<kAl

where we have set for abbreviation T :=t + ¢’ + ¢”. The sums in the last parenthesis can be bounded

by log(j/k) < log(i/k) and the claim (3.4) follows. O

4. MEAN-FIELD LIMIT

This section proves Theorem 1.1. We split the argument into four steps. The qualitative mean-
field limit is proven in Step 1 and follows from standard compactness arguments together with a
uniqueness result for the mean-field equation (1.10). The error estimates are more delicate and occupy
the remaining three steps of the proof. They are based on the covariance estimate of Section 3 and on
some stability analysis for the mean-field equation.

Next to the empirical measure (1.8), we shall also need to work with the marginal distribution of
the individual particles: for ¢ > 0 and o € (0, 1], let fn(¢,0,-) € P(T) denote the probability density

of e[N(f] (t)a
| 4@ (t.0.00) = E (O ()] . b € Cx(T) (4.1)
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Proof of Theorem 1.1. We proceed in four steps.

Step 1. Qualitative mean-field limit.
In terms of the empirical measure (1.8) and the kernel Ky defined in (2.3), the particle dynamics (1.1)
yields in the weak sense,

o
8tuN(t7 o, e) = —0p (uN(ta o, e) / / KN(Ga OJ)W?S(B - e/> uN(ta dOJ7 de,)) :
0 JT

By weak compactness, up to a subsequence, we have wy(t) — f(t) for all ¢ > 0. Passing to the limit
in the weak formulation of the above equation, using the graphon convergence Ky — ky, cf. (2.4),
we deduce that the limit point f is necessarily a weak solution of (1.10). In addition, noting that

Jpun(t,0,d0) = £ 3V 8;/n(0) = 1, we deduce f € LS (Rxo x [0, 1); P(T)).

loc

It remains to show that a weak solution of (1.10) in LS (Rx¢ x [0,1]; P(T)) is necessarily unique.

Let f, f’ be two such solutions with identical initial data. For almost all o, as f(-,0,-) and f'(-, 0,")
satisfy transport equations with velocity fields Vi and V, which are given by

o
Vo(t.0) = = [ ka(o,twh o (8.7, 0) dr
0
and correspondingly for V. A standard calculation yields
O Wi(f(t,0), f'(t,0)) <IVV5()| ooy Wi (f (L, 0), f'(t, 0)) +/T|Vo(t) = VeI (¢ 0),

where W, denotes the usual 1-Wasserstein distance on P(T). Inserting the definition of Vg, VY, we
deduce

W (£ (1, 0). f'(t,0)) < Wil ey (Wl(f(t, o) 1to) + | Tla(o, T>W1<f<t,T>,f'<t,T>>dT> ,

and thus,
615+ (Supess Wl(f(tv U)a f,(ta G))) < 2”W/f5, HLOC(T) supess Wi (f(tv 0)7 f,(t7 G))
0€[0,1] 0€[0,1]
By Gronwall’s inequality, this entails f = f’, which concludes the proof of (i).

Step 2. Approximate equation for marginal distribution: for fy defined in (4.1), we have for all ¢ > 0,
o€ (0,1], and n € Z,

< ¢ e“tn)2.  (4.2)

8th(t7 Gvn) _Zn‘iv/\\/ﬁ<a)f]\f(t7 U,N—E)/O k?\(O-7T)fN(t7T7 E) drt No+1

E€Z
With the short-hand notation (2.1), the particle dynamics (1.1) yields

d . i1 ,
—E (670 = —in 3" ;i [e ™ Owiy(0; - 05)]
k=1

and thus, using Fourier decomposition for the interaction W/B,

%E [e_mej } = Z n&wg (&) i w;xE [e—i(n—a)eje—ieek} ‘
k=1

EEZ

Using the smallness of correlations obtained in Lemma 3.1, and recalling w;; < j71, we deduce

%E [e*ineg} — Zn&wﬁ(a) Ji w; i E [efi(nfi)ﬂg} E [efiaek}
k=1

EEZ
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j—1
C]_l Z W, e Ctlog(j/k)eCt<n>2 < Cj_leCt<n>2.

For ¢ € (0,1] and j = [No], in terms of Fourier modes fy(t,o,n) = E[e_mewﬂ (t)] and of the
kernel Ky defined in (2.3), this reads

C Ct 2
NG—I—le (n)~.

<

1
Oifn(t,o,n) =Y nEWg(E) fn(t, o n—a)/ Kn(o,0) fx(t, o, &)do’
0

E€Z

Using the graphon convergence (2.4) together with the trivial bound | fN| < 1, this concludes the proof
of (4.2).

Step 3. Stability for limit equation.

Based on the approximate equation (4.2), we aim to deduce an error estimate between the marginal

distribution fy and the weak solution f of the limit equation (1.10). First note that the latter reads
as follows in Fourier space,

Ouf(t,o,m) =Y nEWg(8)f(t,on — &) /OG kn(0,7)f(t, T, &) dt = 0.

EEZ

Hence, comparing this with (4.2), we find for the error gy := fn — f,

8th(t7 o, n) - Z nawﬁ(a)f(tv o,n — ‘(-7) /(;G k)\(G, T)gN(t> T, E,) dt

ez
— ) nEWp(E)gn(t, 0,0 — a)/ kn(0,T) fn(t, T, &) dT = n(t, 0,n), (4.3)
=74 0

where the remainder term 7y satisfies pointwise, for all t > 0, o € (0,1], and n € Z,

. C
7N (t, 0,n)| < No 1 1eCt<n>2. (4.4)

Due to the loss of a derivative in 0 (that is, of a factor n) in (4.3), we cannot prove an L> stability
estimate for Fourier modes gy (t, o, n), and we shall rather work in a weighted L? setting. Testing (4.3)
with (n)~*gn(t, 0,n), for some exponent > 0, we find

0> () an(t,on)? < 20> (n)"gn(t, 0, —n)in(t, o, n)

nel nez

_9 Z (n)~*n&wg (&)gn (t, 0, —n)f(t, o,n—§) /00 ka(o, T)gn (¢, T, &) dT

n,E€EL

—2| Y (n)"n&Wg(E)gn(t, 0, —n)gn(t, 0,n — E) /0(y ka(0,T) fv (¢, T, &) d

n,E€Z

The sum over n in the last term can be reorganized as follows, using the symmetry n <> & — n,

Z(n)’“n gn(t,o0,—n) gn(t,0,n — &)

nez
- % Z ((n=&7%+ ((n)™* = (n—£&)"%)n) gn(t,0,—n) gn(t,0,n — &)
nez
S Y ) lan(t, 0,n)|lgn (o — €. (45)

nel
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Further using kj(o,T) < o~ !, the above then becomes

o <Z<n>-“|gN<t, o, n>r2) < <Z<n>-“|m<t, o, n>r2>

neEL nez

D=

1
2

- <Z<n>2—“|f<t, o, n>|2> o (Z<n>—“|gN<t,T, n>|2> dr

nez nez
+(Z<n>“|gN<t,a,n>|2) o/ <Z<n>“rﬁv<t,w,n>|2> .
nez 0 \nez

Using the pointwise bound (4.4) on the remainder ry, together with the trivial bounds |f|, |fx| < 1,
and choosing o« > 5, we are led to

o (mergw, o, n>12>

nel
1

S ]\fo_l_i_l60t + <Z(n>_°‘]QN(t,G,n)]2> + i_/oc <Z<n>_“‘g1\[(t,’1’, n)|2> dr. (4.6)

neZ neL
Recall the Hardy inequality: for every h € LP(0,1) and 1 < p < oo,

111 fo p 5 » 1 .
— [ h(t)dt| do) < —— |h(o)P do | .
0o 10Jo p—1\Jo
Using this, we get

2 (Z(N>“I§N(t7-,n)l2> SN e+ (ZW“\&N(UW)P) ;

nez Lr(0,1) nez Lr(0,1)

=
l=

and thus, by Gronwall’s inequality, recalling the initial assumption (1.11) and choosing « > 2y + 1,

1

2
<Z<n>_°‘|§m(7§7 -,n>|2> S N (4.7)
nez (0,1

Step 4. Conclusion: proof of error estimates.

We start by noticing the link between the empirical measure ty and the marginal distribution fn. On
the one hand, we note that fy approximates the expectation of the empirical measure: by definition
of uy and fy, we find for any ¢ € C*°((0,1) x T),

/(0,1]><’]I‘ qJHN(t)] N /(0,1}x1r ofn(t) = /OlE [(P <H>[V(ﬂ ,O1No] (t)> — @ (0,0n01(t)) | do,

and thus,

E

E S N7H06@ ]l oo ((0,1)xT)-

/ (PHN(t)] - / ofn(t)
(0,1]xT (0,1]xT

On the other hand, the variance of the empirical measure can be expanded as

/ qmzv(t)]
(0,1]xT

Var
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= 2N_2§:Cov ((p <Ji[,62-(t)> 0 (;,ej(t)» +N‘2§:Var [@ (;r,ei(t)” ,

1> =1

and thus, by the smallness of correlations obtained in Lemma 3.1,

/(01} (PHN(t)] < ON- 221_1 Vv Ctlog(i/g) Ct||(P||L°<>(01 W00 (T ))+N_1||(p‘|%°°((071]><?1‘)

1>]

Var

—1_Ct| 112
< ONT e @l zoe o w100 (my)-
Combining these two estimates, we deduce
2

E /(0 5 T(P(fN(t) — F®)] + N0l 1oeq01yxm)-

2
/ olun(t) — f(t))‘ <
(0,1]xT

Finally, combining this with the bound (4.7) on gy = fy — f, choosing e.g. p = 2, the conclusion (1.12)
follows. O

Remark 4.1 (Convergence of marginal distribution). For future reference, we show that the error
bound (4.7) for gy = fn — f can be upgraded to a pointwise estimate. Indeed, using (4.7) to bound
the last right-hand side term in (4.6), for « > (2y) V4 + 1 and 1 < p < 0o, we find

1

o <Z<n>“gN<t, o, n>\2)

nel
1

NGl_HeCt+<Z<n>_“’§N(t,G,n)2) +or <Z<n>-“mN<t,-,n>!2>

S
neZ nez LP((0,1))
1
2
S NMeoTrel <Z<n>‘“m<t, o, n)|2> ,
neZ
and thus, by Gronwall’s inequality with the initial assumption (1.11),
neZ
Hence, for any ¢ < 6 with ¢ < 1, we have for all ¢t > 0, o € (0,1], and n € Z,
vt om) = f(tom)] S (N0)7660t<”>c‘ (4.8)

5. CHARACTERIZATION OF CORRELATIONS

This section proves Theorem 1.2. The argument proceeds by using the cumulant estimates of
Section 3 to derive approximate closed equations for autocorrelations and cross-correlations. The
conclusion then follows from a suitable stability analysis for the latter, similarly as in Step 3 of the
proof of Therem 1.1.

Proof of Theorem 1.2. We split the argument into three steps.

Step 1. Approximate equations for time correlations:
— autocorrelations: for all t > 0, o € (0, 1], and n € Z,

a15*‘21](;\>[(t7 0, TL) - Z ?’LE,V/\\/ﬁ(E,) A](\(\)[(ta o,n — E,) /0 k?\(o-7 T)fN(ta T, Ev) drt

EEZ
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1
= No2 e )|l llwzeo(ry; (5.1)

— cross-correlations: for all ¢t > 0, 0,09 € (0,1], and n € Z,

(o

O(NC)(t, 0,n;00) = > néEWg(E) fv(t,on — a)/ kn (0, T)(NCY)(t, T, & 00) dT

¥/ %0

- Zna\TvB(E) (N@g)(t, o,n—&;00) /(j ka(0,7) fn(t,T, &) dT
0

EEZ

= n&wg(E)fn(t, o, — E,)k)\(cr,oo)/ig(t,og,a)‘

LeZ

1
SJ WB Ctlog(ﬁ/o‘o)eC’t<n>3”(pHWQ’OO(T)‘ (5‘2)

Let ¢ < j and n € Z be fixed. By the particle dynamics (1.1), using Fourier decomposition for the
interaction Wﬁ, we can compute

j—1

j
%Cov < % o (62)) mz w; ;Cov (emejw% (0, —6k), @ (62))

k=1

= =3 newp(E Zw]kCov( 900 g (6))).  (53)

LeZ

By the law of total cumulance, we may expand, for k # £,
Cov (/8% i%0n g (6) )
= E |00 ()| — B [0 B [ (07)]
- E [ei<n+5>9a} Cov <e—“‘~9k, ® (62)) +E [e—iﬂek} Cov (ei("+£)ej, © (e;’))
+ oK (ei(n+£)6j’e—z’£9k7 0 (92)> 7
and thus, appealing to the cumulant estimate of Lemma 3.1,
(Cov (89 cit0n ¢ (07))
_E [ei<n+5>9a} Cov <e—i59k, © (92)) _E [e—iiak} Cov (ei<"+5>9a‘, © (e?))’
Tk v 0) eV s ()3 ()| | 2o -
Similarly, for k = £, we find
Cov (el 80eit0 g (60) ) — B [e*+9%] Cov (e—iief, ¢ (92))‘

1o Ctlog(j/¢) Ct<£>2<n>

%

H<P||leoo(1r)-

Inserting these estimates into (5.3), and recalling that COV( —it0k (p( )) = 0 for £ < ¢ by the
triangular structure of the dynamics, we deduce for all ¢ > 0,

%Cov( ,@(62))—Znawﬁ(a) [”ﬁ‘i } 3 wjkcov( —iwk,@(eg))

E€Z l<k<j
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=3 g (&) Cov (9% (60)) D wj [ 0]

EEZ 1Sk <
=)

Ctlog(j/0) ,Ct

ey 3 nEWp(E)wj B [T | Cov (75 (6F) )| S 57 (3|l ).
EEZ

Separately considering the cases ¢ < j and £ = j, recalling the covariance estimate of Lemma 3.1,
using the graphon convergence (2.4), and recalling the definition of correlation functions A]q\f ,C’g ,
cf. (1.13)—(1.14), and of the marginal distribution fu, cf. (4.1), this implies the claimed approximate
equations (5.1)—(5.2).

Step 2. Error estimate for autocorrelations.
Using the mean-field error estimate (4.8) for the marginal distribution fx, the approximate equa-
tion (5.1) becomes, for { < & with ¢ < 1,

SN0 2% ) @l wees ()

o
OAG (t,0,n) = ) nEwp(&) A (t 0,0 — &) / k(0. 7) f(t, 7, €) d
E€Z 0
Comparing with the solution Ay, of the limit equation (1.17), and using symmetry in n as in (4.5), we
obtain for o« > 1,

2

O (Z(M‘“I(ﬁé\f —Ay)(t, 0, n)\2> S (ZWY“I(AJJ —Ag)(t, U,n)|2> + N0 % [ @llwaoem),

n

N

n

and thus, by Gronwall’s inequality,

(ZWY“I(AQY — Ap)(t, G,n)l2>

n

D=

< e (Z(TL)_“I(A@’ —Ap)(0,0, n)l2>

n

+ N2 | ollwzoc(r). (54)

By definition (1.13), we can write the initial autocorrelation in terms of the marginal distribution,

A{;f(o, o,n) :/TemefN(O,G,B) ((p(@) —A@fN(O,G,~)> de.

Comparing this with the initial condition for A, in (1.17) and computing the Fourier coefficient, we
obtain for o € (0, 1],

A~ ~

(A5 = Ag)(0,0.m) = 3~ (@(8) (fx = (0,01 = &) = §(£) fr (0,0, =&) (fiv = )(0. 0. m)
EEZ A

~0(&)f(0,0,0)(fx — f)(0,0,-8)) |
and thus, by the initial convergence assumption (1.11),
(AG = Ag)(0,0,n)[ S N~(n)Y > (&) (E)]-
EEZ
Inserting this into (5.4), the conclusion (1.15) follows.

Step 3. Error estimate for cross-correlations.
Using the mean-field error estimate (4.8) for the marginal distribution fy, as well as (1.15) for auto-

correlations, and recalling the correlation estimates of Lemma 3.1, we can replace fN, A]q\,f by f , /l(p in
the approximate equation (5.2): for ¢ < & with ¢ < 1,

8t(NC’g)(t, o,n;0p) — Zniwﬁ(i) f(t,o,n— &) /(I k(o, T)(Nég)(t,’l', &;00)dT

3/ 00
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=3 n&wg(£) (NOY)(t, 0,n - &; o) /0“ kn(o, T)f (£, 7, &) dt

EEZ

SR ; 1 5
= n&Wg(8)f(t,0,n — £) ka(o, 00) Ay (t, 00, )| S oozt Ctlog(0/00) ot () C
¢

Comparing with the solution Cy, of the limit equation (1.18), and using symmetry in n as in (4.5), we
obtain for o« > 1,

R R e,
+ <Z<n>°‘|<Nc£.Y - Gt om; 00)2> 1 SN0 veros(ofeu 1,
nez

and thus, by Gronwall’s inequality, with C’g li—0 = é¢|t:o =0,

N

_ A A 1
<Z<”> (NCE = Co)(t, 0, n; Go)!2> Se NTG(%GCta

nez
which concludes the proof of (1.16). O

6. LOST IN THE MIDDLE

This section is devoted to the proof of Theorem 1.3. We work in the iid uniform case f = 1,
Ap = @ — [ @, with fixed A, > 0. By Theorem 1.2, we recall that the soft accuracy admits
the expansion (1.20), so that it remains to study the profile of the leading correction 8;(oq) defined
in (1.21). The argument relies on the explicit solvability of the Volterra-Hardy equation (1.19), as
stated in Proposition 1.4. For this, we reduce the equation to a Goursat problem and solve it explicitly
in terms of modified Bessel functions.

Proof of Proposition 1.4. In terms of

(o}
F(t,0) = M + / ' galt, o's 00) A,

0o

the Volterra—Hardy equation (1.19) for g, becomes

}\6—7\0

Otga(t, 03 00) — a T oo

F(t,o0) =0.

. _ _)\0- .
Since g, = e "90xF, we arrive at

006 F (1, 0) — a $ Flt,o) =0, F(top) =,  F(0,0) = e,
Now introduce . .
v=Yoson) = [ 2 g =tos S
and set U(t,y) := F(t,0(y)). Since
A A
oy = Y IoF(t,0) = W%U(t, Y),
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we find
Do (1,0) = —— 00,1 y).
Hence the equation for F' reduces to the Goursat problem
0:0,U(t,y) —aU(t,y) =0, U(t,0) = e, U(0,y) = e
We solve this by Laplace transform in ¢. Writing

U(w,y) ::/0 e MU(t,y)dt,

the transformed equation reads

6?\00

wo,U(wy) —aU(y) =0,  U(w,0) =
Therefore

U, y) = €7 ca/w — Moo Z o —(kt1),
k>0

Inverting termwise yields

Aoo (a’ty)k Aoo
U(t,y) =e E 5 = ¢l (2\/aty) .
Differentiating and using I)(z) = I1(z) gives

o,U(t,y) = eroo, / C;t I (2v/aty) .

Returning to F' and then to g,

A
ga(t, 0, CT()) = C_Acao-F(t, 0—) = €_Acmay[](t, Y(G, GO)),
which is exactly (1. 23) The formula (1.25) follows from the limit A | 0, because Y (0; 0¢) — log(o/00)
and 2000 61 O

With Proposition 1.4 at hand, the expression for §;(op) in (1.21) becomes explicit, and a direct
analysis will prove its U-shape. Set

-1
Cp i — ant, Y(GO) = Y(l, G()) log T—l’
and define
I(2
ely) = \f 1(2vey) = Zk'kJrl
k>0
At the output layer o = 1, Proposition 1.4 yields
A
i (1:1500) = (g +20 )  (¥ on)

Proof of Theorem 1.3. The map o — Y (0p) is a smooth decreasing bijection from (0, 1] onto [0, c0),
so it suffices to consider

_n? 2 A _
() =S m e (G e ) e,

n=1

For one mode, write
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A direct differentiation yields

A
hi(y) = W)+ Ae ™ (We(y) = 2e(y) +be(y) -
Since
Veln) = Y o
= K\(k+1)17 7
we have

s
W (y) = 20(y) + bey) = IUEE) (¢ =2k +3)c+ (k+2)(k+3)) y*.
el !

If 0 < ¢ < 3 —+/3, then every coefficient in the last series is nonnegative, hence h”(y) > 0 on [0, 00).
Under (1.22), each summand is therefore strictly convex, so # is strictly convex. At y = 0 we have

P.(0) = ¢ and PL(0) = ¢ /2, hence
BL(0) = Ac (M - 1) :

The second bound in (1.22) implies h.(0) < 0 for every mode, hence #’(0) < 0. Finally, because
Ii(z) ~ €*/v/2mz as z — 00, each h.(y) tends to co as y — oo, and so does # (y). A strictly convex
function on [0, 00) with negative initial slope and diverging right tail has a unique global minimizer.
Pulling it back through the bijection oy — Y (0() proves the claim. O
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