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Abstract We prove the large deviation principle (LDP) for the trajectory of a broad class
of finite state mean-field interacting Markov jump processes via a general analytic approach
based on viscosity solutions. Examples include generalized Ehrenfest models as well as
Curie-Weiss spin flip dynamics with singular jump rates. The main step in the proof of
the LDP, which is of independent interest, is the proof of the comparison principle for an
associated collection of Hamilton—Jacobi equations. Additionally, we show that the LDP
provides a general method to identify a Lyapunov function for the associated McKean—
Vlasov equation.
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1 Introduction

We consider two models of Markov jump processes with mean-field interaction. In both
cases, we have n particles or spins that evolve as a pure jump process, where the jump rates
of the individual particles depend on the empirical distribution of all n particles.

We prove the large deviation principle (LDP) for the trajectory of these empirical quanti-
ties, with Lagrangian rate function, via a proof that an associated Hamilton—Jacobi equation
has a unique viscosity solution. The uniqueness is a consequence of the comparison principle,
and the proof of this principle is the main novel contribution of this paper.
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322 R. Kraaij

The first set of models that we consider are conservative models that generalize the Ehren-
fest model. In the one dimensional setting, this model can also be interpreted as the Moran
model without mutation or selection.

We consider d-dimensional spins o (1), ..., o(n) taking their values in {—1, l}d . The
quantity of interest is the empirical magnetisation x, = (x.1,...,X5.4) € E1 :=[—1, 11,
where x,,; = x,,(0) = 1 i 0i().

The second class of models are jump processes (o (1), ..., o (n) on a finite state space
{1,...,d}. As an example, we can consider Glauber type dynamics, such as Curie—Weiss
spin flip dynamics. In this case, the empirical measure w,(t) € E> := P(1,...,d) is given
by |

mn(t) == — 80’,‘ 1)
n %:‘ ()
where 0; (1) € {1, ..., d} is the state of the ith spin at time 7.

Under some appropriate conditions, the trajectory x, () or u,(t) converges as n — 00
to x(t), or u(t), the solution of a McKean—Vlasov equation, which is a generalization of
the linear Kolmogorov forward equation which would appear in the case of independent
particles.

For these sets of models, we obtain a LDP for the trajectory of these empirical measures
on the space D, (RT), i € {1, 2} of cadlag paths on E; of the form

P [{xn(t)}tzo ~ V] ~e MW p [{,U«n(f)}tzo ~ J/] ~ e W)
where ~
I(y) = Io(y(0)) +/0 L(y(s), y(s))ds

for trajectories y that are absolutely continuous and /(y) = oo otherwise. In particular,
I(y) = 0 for the solution y of the limiting McKean—Vlasov equation. The Lagrangian
L : E; xRY — R7 is defined as the Legendre transform of a Hamiltionan H : E; x R¢ — R
that can be obtained via a limiting procedure

N
H(x, Vf(x) = Hf (x) = lim —e " A,e (1.1)

Here A, is the generator of the Markov process of {x, (¢)};>0 or {it, (t)};>0. More details on
the models and definitions follow shortly in Sect. 2.

Recent applications of the path-space LDP are found in the study of mean-field Gibbs-
non-Gibbs transitions, see e.g. [20,29] or the microscopic origin of gradient flow structures,
see e.g. [1,27]. Other authors have considered the path-space LDP in various contexts before,
see for example [3,9,13,19,23,24,26]. A comparison with these results follows in Sect. 2.6.

The novel aspect of this paper with respect to large deviations for jump processes is an
approach via a class of Hamilton—Jacobi equations. In [22], a general strategy is proposed for
the study for large deviations of trajectories which is based on an extension of the theory of
convergence of non-linear semigroups by the theory of viscosity solutions. As in the theory
of weak convergence of Markov processes, this program is carried out in three steps, first
one proves convergence of the generators, i.e. (1.1), secondly one shows that H is indeed
the generator of a semigroup. The third step is the verification of the exponential compact
containment condition, which for our compact state-spaces is immediate, that yields, given
the convergence of generators, exponential tightness on the Skorokhod space. This final step
reduces the proof of the large deviation principle on the Skorokhod space to that of the finite
dimensional distributions, which can then be proven via the first two steps.
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Showing that H generates a semigroup is non-trivial and follows for example by showing
that the Hamilton—Jacobi equation

J&)=AH(x, Vf(x) —h(x) =0 (1.2)

has a unique solution f for all # € C(E;) and A > 0 in the viscosity sense. As mentioned
above, it is exactly this problem that is the main focus of the paper. An extra bonus of this
approach is that the conditions on the Markov processes for finite n are weaker than in
previous studies, and allow for singular behaviour in the jump rate if the empirical quantity
is close to the boundary.

This approach via the Hamilton—Jacobi equation has been carried out in [22] for Levy
processes on R?, systems with multiple time scales and for stochastic equations in infinite
dimensions. In [16], the LDP for a diffusion process on (0, oo) is treated with singular
behaviour close to 0.

As adirect consequence of our LDP, we obtain a straightforward method to find Lyapunov
functions for the limiting McKean—Vlasov equation. If A,, is the linear generator of the
empirical quantity of interest of the n-particle process, the operator A obtained by Af =
lim, A, f canberepresented by Af (1) = (V f(x), F(x)) for some vector field F. If solutions
to

x(t) =F(x(1)) (1.3)

are unique for a given starting point and if the empirical quantity x,(0) (or u,(0), in the
setting of the second model) converges to x (0), the empirical quantities {x,(t)};>0 converge
almost surely to a solution {x(¢)};>0 of (1.3). In Sect. 2.4, we will show that if the stationary
measures of A, satisfy a LDP on E; with rate function /o, then Iy is a Lyapunov function for
(1.3).

The paper is organised as follows. In Sect. 2, we introduce the models and state our
results. Additionally, we give some examples to show how to apply the theorems. In Sect. 3,
we recall the main results from [22] that relate the Hamilton—Jacobi equations (1.2) to the
large deviation problem. Additionally, we verify conditions from [22] that are necessary to
obtain our large deviation result with a rate function in Lagrangian form, in the case that we
have uniqueness of solutions to the Hamilton—Jacobi equations. Finally, in Sect. 4 we prove
uniqueness of viscosity solutions to (1.2).

2 Main Results
2.1 Two Models of Interacting Jump Processes

We do alarge deviation analysis of the trajectory of the empirical magnetization or distribution
for two models of interacting spin-flip systems.

2.1.1 Generalized Ehrenfest Model in d-Dimensions

Consider d-dimensional spins 0 = (6 (1),...,0(n)) € ({—1, l}d)”. For example, we can
interpret this as n individuals with d types, either being —1 or 1. For k < n, we denote the
ith coordinate of o (k) by o; (k). Set x, = (Xp.1,...,Xnq) € E1 :=[—1, 11, where Xpi =
Xpi(o) = % Z;’-:l oi (j) the empirical magnetisation in the ith spin. For later convenience,

denote by E , the discrete subspace of E; which is the image of ({—1, 1}")" under the map
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o +— x,(0). The spins evolve according to mean-field Markovian dynamics with generator
Ay

d n
Anf©@) =D Lioi(=—yh 1 (n(0)) [f(ff"j) - f(G)]
i=1 j=1
d n
+ O Lig(h=yrh (o)) [f(ff”) - f(G)] .
i=1 j=1
The configuration o>/ is obtained by flipping the ith coordinate of the jth spin. The functions
rfl’ T r,",’_ are non-negative and represent the jump rate of the ith spin flipping from a —1 to
1 or vice-versa.
The empirical magnetisation x,, itself also behaves Markovian. To motivate the form of the
generator of the x,, process, we turn to the transition semigroups. For g € C(({—1, 1}4)"),
denote

Syl, 1) g(on) = E[g(0,(1)) | 0,(0) = 0] .

As the rates in the generator of o, only depend on the empirical magnetization, we find that
for f € C(E1 )
E[f (xn(0n (1)) | %2 (00 (0)) = x]

only depends on x and not on oy, (0). Therefore, we can denote this object by S,% (t) f (x). Addi-
tionally, we see that S} (£)(f 0x,)(0,) = S2(t) f (x,(0)). Thus, the empirical magnetization
has generator A, : C(E1,) — C(Ej ) which satisfies A, f(x,(0)) := A, (f ox,)(0) and
is given by

d

Anfly=>" [n%r,’;,+(x> [f (x + %ez-) - f(X)}

i=1

P [f (x - 3«:,-) - f(x)] ]
2 ’ n

where e; the vector consisting of Os, and a 1 in the ith component.
Note that A, can be obtained from A, also intuitively. A change from —1 to 1 in the ith

coordinate induces a change +%e,- in the empirical magnetisation. This happens at a rate
1—x,,i(0)

r,’;, 1 (xn(0)) multiplied by the number of spins. i.e. n , that satisfy o; = —1.
Under suitable conditions on the rates +and r}',’f, we will derive a LDP for the trajectory
{xn (#)}:>0 in the Skorokhod space Dp, (R™) of right continuous E7 valued paths that have

left limits.

2.1.2 Systems of Glauber Type with d States

We will also study the large deviation behaviour of copies of a Markov processon {1, ..., d}
that evolve under the influence of some mean-field interaction. Here o = (o (1), ...,0(n)) €
{1,...,d}" and the empirical distribution y is given by u,(c) = % Ziin 8 iy which takes
values in

1 n
Ey, = [/,L e P(Ey) | pn= *Z(Sx,'» for some x; € {1,...,d}].
n

i=1
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Of course, this set can be seen as discrete subset of £, = P({l,...,d}) = {u €
RY | u; = 0, > i = 1}. We take some n-dependent family of jump kernels r,
{1,....d} x{l,....d} x Ep, — R and define Markovian evolutions for o by
n d 1 n )
Anflo),....om)=>"D"r (o(i), b~ 250(») [f(o””) - f(o)] :
i=1b=1 i=1

where - is the configuration obtained from o by changing the ith coordinate to b. Again,
we have an effective evolution for u,, which is governed by the generator

Anf) =nY_ p@ry(a. b, w) [f (w—n"8a+n""8) = fF(w)].

a,b

As in the first model, we will prove, under suitable conditions on the jump kernels r,, a LDP
in n for {14, (t)}1>0 in the Skorokhod space Dg, (R™).

2.2 Large Deviation Principles

The main results in this paper are the two large deviation principles for the two sets of
models introduced above. To be precise, we say that the sequence x, € Dg, (RT), or for
the second case u, € Dg, (RT), satisfies the large deviation principle with rate function
I : Dg, (R*) — [0, oo] if I is lower semi-continuous and the following two inequalities
hold:

(a) For all closed sets G € Dg, (RT), we have

1
lim sup — log P[{x,,(t)};>0 € G] < — ing I1(y).
ye

n—oo N
(b) For all open sets U € Dg, (R™), we have

1
lim inf — log P[{x, (1)};=0 € U] = — inf I(y).
n—oo n - yeU

For the definition of the Skorokhod topology defined on D, (R™), see for example [21]. We
say that I is good if the level sets 1~'[0, a] are compact for all a > 0.

Carrying out the procedure in (1.1) for our two sets of models, we obtain, see Lemma 1
below, operators (H, D(H)), D(H) = CL(E) that are of the form Hf(x) = H(x, V f(x)),
H : E x R? — R. These are the Hamiltonians that appear in Theorems 1 and 2.

Foratrajectory y € Dg, (R), wesay that y € AC if the trajectory is absolutely continuous.
For the d-dimensional Ehrenfest model, we have the following result.

Theorem 1 Suppose that

— X;

2

! zxi M- =0, @)

rh () — v ()| + ‘

for some family of continuous functions va, vl 1 Ey — RT, 1 < i < d with the following
properties.
The rate v', is identically zero or we have the following set of conditions.

(a) vi(x) > 0ifx; #1.
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326 R. Kraaij

(b) For z € [=1,119 such that z; = 1, we have vf,_(z) = 0 and for every such z
there exists a neighbourhood U; of z on which there exists a decomposition v (x) =
+ ot (x,)v+ . jr(x) where v ot is decreasing and where v ot is continuous and sat-

isfies U+,z,i(z) # 0.
The rate v__ is identically zero or we have the following set of conditions.

(a) v_(x) > 0ifx; #—1.

(b) For z € [—1,119 such that z; = —1, we have v' (z) = 0 and for every such z
there exists a neighbourhood U, of z on which there exists a decomposition v\ (x) =
vt = T(x,)v 2 +(x), where v o is increasing and where v" 2 is continuous and sat-

isfies Uf,z,i(Z) = 0.

Furthermore, suppose that {x,(0)},>1 satisfies the LDP on E with good rate function I.
Then, {xn}n>1 satisfies the LDP on Dg, (R™) with good rate function I given by

I(y) =

otherwise

llo(ym» + L) pe)ds  ify € AC,
0

where the Lagrangian £(x, v) : E; x R? — R is given by the Legendre transform L(x, v) =
SUp ,era (P, V) — H(x, p) of the Hamiltonian H : E| x RY — R, defined by

d
H(x,p) = > v\ () [ — 1]+ vl (x) [e7? —1]. 22)

Remark 1 Note that the functions vi and v\ do not have to be of the form vi(x) =
- A ri(x), v (x) = 1'”’ r (x) for some bounded functions ri, v’ . This we call singular
behav10ur as such arate cannot be obtained the LDP for 1ndependent particles via Varadhan’s
lemma and the contraction principle as in [26] or [13].

Theorem 2 Suppose that

llm sup |u(a)ry(a, b, ) —v(a, b, n)| =0, (2.3)
HEEn
for some continuous function v : {1,...,d} x {1,...,d} x Ey — R with the following

properties.
For each a, b, the map u +— v(a, b, ) is either identically equal to zero or satisfies the
following two properties.

(a) v(a, b, n) > 0 for all  such that u(a) > 0.

(b) For v such that v(a) = 0, there exists a neighbourhood U,, of v on which there exists a
decomposition v(a, b, u) = vy 1(a, b, u(a))vy 1(a, b, ) such that v, ; is increasing in
the third coordinate and such that v, 1(a, b, -) is continuous and satisfies v, ;(a, b, v) #

0.

Additionally, suppose that {{1,(0)},>1 satisfies the LDP on E with good rate function I.
Then, {1, }n>1 satisfies the LDP on Dg, (RT) with good rate function I given by

otherwise,

1) — [10()/(0)) + 5T L), 7(s)ds ify € AC
o0
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where L : Ey x R — R7 is the Legendre transform of H : E; x R? — R given by

H(u, p) =Y via,b, ) [er P —1]. (2.4)
a,b

2.3 The Comparison Principle

The main results in this paper are the two large deviation principles as stated above. However,
the main step in the proof of these principles is the verification of the comparison principle
for a set of Hamilton—Jacobi equations. As this result is of independent interest, we state
these results here as well, and leave explanation on why the comparison principle is relevant
for the large deviation principles for later. We start with some definitions.

For E equals E| or Es, let H : E x R — R be some continuous map. For A > 0 and
heC(E).SetF,: E xR x RY — R by

Fn(x, &, p) =& —AH(x, p) — h(x).
We will solve the Hamilton—Jacobi equation
Finx, f(x), V@) = f(x) =AH(x, Vf(x)) —h(x) =0 x € E, 2.5)

in the viscosity sense.

Definition 1 We say that u is a (viscosity) subsolution of Eq. (2.5) if u is bounded, upper
semi-continuous and if for every f € C!'(E) and x € E such that u — f has a maximum at
x, we have

Fyn(x, ux), Vf(x)) =0.

We say that u is a (viscosity) supersolution of Eq. (2.5) if u is bounded, lower semi-continuous
and if for every f € C'(E) and x € E such that u — f has a minimum at x, we have

Fyn(x,u(x), Vf(x)) = 0.

We say that u is a (viscosity) solution of Eq. (2.5) if it is both a sub and a super solution.

There are various other definitions of viscosity solutions in the literature. This definition
is the standard one for continuous H and compact state-space E.

Definition 2 We say that Eq. (2.5) satisfies the comparison principle if for a subsolution u
and supersolution v we have u < v.

Note that if the comparison principle is satisfied, then a viscosity solution is unique.

Theorem 3 Suppose that H : E| x RY — R is given by (2.2) and that the family of functions
vi, vl B> RN 1<i<d, satisfy the conditions of Theorem 1.

Then, for every . > 0 and h € C(E}), the comparison principle holds for f(x) —
AH(x,Vf(x)) —h(x) =0.

Theorem 4 Suppose that H : E, x R? — R is given by (2.4) and that function
v:{l,...,d} x{1,...,d} x Ey — R satisfies the conditions of Theorem 2.

Then, for every A > 0 and h € C(E»), the comparison principle holds for f(u) —
AH (@, V f () —h(p) = 0.
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328 R. Kraaij

The main consequence of the comparison principle for the Hamilton—Jacobi equations
stems from the fact, as we will see below, that the operator H generates a strongly continuous
contraction semigroup on C(E).

The proof of the LDP is, in a sense, a problem of semigroup convergence. At least for linear
semigroups, it is well known that semigroup convergence can be proven via the convergence
of their generators. The main issue in this approach is to prove that the limiting generator H
generates a semigroup. It is exactly this issue that the comparison principle takes care of.

Hence, the independent interest of the comparison principle comes from the fact that we
have semigroup convergence whatever the approximating semigroups are, as long as their
generators converge to H, i.e. this holds not just for the specifically chosen approximating
semigroups that we consider in Sect. 3.

2.4 A Lyapunov Function for the Limiting Dynamics

As a corollary to the large deviation results, we show how to obtain a Lyapunov function for
the solutions of
x(t) =F(x()), (2.6)

where F(x) := H,(x, 0) for a Hamiltonian as in (2.4) or (2.2). Here H),(x, p) is interpreted
as the vector of partial derivatives of H in the second coordinate.

We will see in Example 3 that the trajectories solving this differential equation are the
trajectories with 0 Lagrangian cost: x = F(x) if and only if £(x, X) = 0. Additionally, the
limiting operator (A, C'(E)) obtained by

sup  |A, f(x) —Af(x)] — 0
xeE,NK

forall f € CY(E) and compact sets K € E has the formby Af (x) = (V f(x), F(x)) for the
same vector field F. This implies that the 0-cost trajectories are solutions to the McKean—
Vlasov equation (2.6). Solutions to 2.6 are not necessarily unique, see Example 3. Uniqueness
holds for example under a one-sided Lipschitz condition: if there exists M > 0 such that
(F(x) —F(»),x —y) < M|x — y|*forallx,y € E.

For non-interacting systems, it is well known that the relative entropy with respect to
the stationary measure is a Lyapunov function for solutions of (2.6). The large deviation
principle explains this fact and gives a method to obtain a suitable Lyapunov function, also
for interacting dynamics.

Proposition 1 Suppose the conditions for Theorems 1 or 2 are satisfied. Suppose there
exists measures v, € P(E,) C P(E) that are invariant for the dynamics generated by A,,.
Furthermore, suppose that the measures v, satisfy the large deviation principle on E with
good rate function .

Then Iy is increasing along any solution of x(t) = F(x(¢)).

Note that we do not assume that (2.6) has a unique solution for a given starting point.

2.5 Examples

We give a series of examples to show the extent of Theorems 1 and 2.
For the Ehrenfest model, we start with the basic case, of spins flipping under the influence
of some mean-field potential.
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Example 1 To be precise, fix some continuously differentiable V : [—1, 1]¢ — R and set
foreveryn > landi € {1, ..., d} the rates

= e | (v (s ) - veo)|
rai() =expi—n2 V(x4 e ) = V@) )
aw=esp | (v (s Ja) -ven) |
rn,i(x) =exp{—n2 Vix— ;ei -V ).

The limiting objects vi and v’ are given by

1% vvw,
2

which already have the decomposition as required in the conditions of the Theorem 1. For

example, condition (b) for v, is satisfied by

1- X
2

) . 14+x v
vi(x) = Vi () = — V1V,

i . -VivV
’ v:—,z,i(x) =V,

U:.,Zﬁ(xi) =
Ford = 1, we give two extra notable examples, the first one exhibits unbounded jump rates
for the individual spins if the empirical magnetisation is close to one of the boundary points.
The second example shows a case where we have multiple trajectories y with 7 (y) = 0 that
start from xo = 0.
As d = 1, we drop all sub- and super-scripts i € {1, ..., d} for the these two examples.

Example 2 Consider the one-dimensional Ehrenfest model with

2 2
rmae(x) = ——=An, r_(x)= An.
n,+( ) m n, ( ) m
Set vy (x) =+/1 —x,v_(x) = /1 + x. By Dini’s theorem, we have
1—x 1+x
sup 5 T +(x) — V4 (x)| =0, sup —5 T~ v_(x)| =0.
xe[—1,1] xe[—1,1]

And additionally, conditions (a) and (b) of Theorem 1 are satisfied, e.g. take v4 1 +(x) =

V1 —=x,vp15(x) =1

Example 3 Consider the one-dimensional Ehrenfest model with some rates r,, 4, r, — and
functions vy (x) > 0, v_(x) > Osuchthat %(1 —X)Fp,+(x) = v4(x) and %(l—i—x)rn,_(x) —
v_(x) uniformly in x € [—1, 1].
Now suppose that there is a neighbourhood U of 0 on which v, v_ have the form
1+Jx x>0,
v (x) = [

v_(x)=1.
1 x <0, 2

Consider the family of trajectories ¢ — y,(t), a > 0, defined by

) = fort < a,
Yall"=0 4 Z a2 fort > a.

Let T > 0 be small enough such that y(¢) € U, and hence y,(t) € U, forallt < T.
A straightforward calculation yields fOT L(ya (), ya(t))dt = 0 for all @ > 0. So we find
multiple trajectories starting at O that have zero Lagrangian cost.

@ Springer



330 R. Kraaij

Indeed, note that £(x, v) = 0 is equivalent to v = Hp(x,0) = 2 [v4(x) —v_(x)] =
24/(x). This yields that trajectories that have 0 Lagrangian cost are the trajectories, at least

in U, that solve
v (@) =2Vy (1)
which is the well-known example of a differential equation that allows for multiple solutions.
We end with an example for Theorem 2 and Proposition 1 in the spirit of Example 1.

Example 4 (Glauber dynamics for the Potts-model) Fix some continuously differentiable
function V : R? — R. Define the Gibbs measures

e~V (n(9))
vp(do) := ———— P®"(do)
Zn
on {l,...,d}", where P®" is the n-fold product measure of the uniform measure P on
{1, ...,d} and where Z,, are normalizing constants.

Let S(u | P) denote the relative entropy of u € P({1, ..., d}) with respect to P:

S| P) =) log(du(a)p(a).

By Sanov’s theorem and Varadhan’s lemma, the empirical measures under the laws v,, satisfy
a LDP with rate function Io(n) = S(u | P) + V().
Now fix some function r : {1, ...,d} x {1, ...,d} = R*. Set

rp(a, b, u) =r(a, b) exp {—n2_1 (V (M — n_I(Sa + n_l(Sb) — V(u))}.

As n goes to infinity, we have uniform convergence of w(a)r,(a, b, 1) to

1 1
v(a, b, ) := p(ayr(a, b) exp [Evav(ﬂ) - EV}’V(M)} ,

where V,V () is the derivative of V in the ath coordinate. As in Example 1, condition (b)
of Theorem 2 is satisfied by using the obvious decomposition.
By Proposition 1, we obtain that S(u | P) + V (u) is Lyapunov function for

w(a) = Z[v(b,a, n) —vla,b,n)] aell,..., d}.
b

2.6 Discussion and Comparison to the Existing Literature

We discuss our results in the context of the existing literature that cover our situation. Addi-
tionally, we consider a few cases where the LDP is proven for diffusion processes, because
the proof techniques could possibly be applied in this setting.

2.6.1 LDP: Approach Via Non-interacting Systems, Varadhan’s Lemma and the
Contraction Principle

In [3,13,26], the first step towards the LDP of the trajectory of some mean-field statistic of
n interacting particles is the LDP for non-interacting particles on some large product space
obtained via Sanov’s theorem. Varadhan’s lemma then gives the LDP in this product space
for interacting particles, after which the contraction principle gives the LDP on the desired
trajectory space. In [13,26], the set-up is more general compared to ours in the sense that in
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[26] the behaviour of the particles depends on their spatial location, and in [13] the behaviour
of a particle depends on some external random variable.

On the other hand, systems as in Example 2 fall outside of the conditions imposed in the
three papers, if we disregard spatial dependence or external randomness.

The approach via Varadhan’s lemma, which needs control over the size of the perturbation,
does not work, at least naively, for the situation where the jump rate for individual particles
is diverging to oo, or converging to 0, if the mean is close to the boundary, see Remark 1.

2.6.2 LDP: Explicit Control on the Probabilities

For another approach considering interacting spins that have a spatial location, see [8]. The
jump rates are taken to be explicit and the LDP is proven via explicit control on the Radon—
Nikodym derivatives. This method should in principle work also in the case of singular v.
The approach via the generators H, in this paper, avoids arguments based on explicit control.
This is an advantage for processes where the functions r, and v are not very regular. Also
in the classical Freidlin—Wentzell approach [24] for dynamical systems with Gaussian noise
the explicit form of the Radon—Nikodym derivatives is used to prove the LDP.

2.6.3 LDP: Direct Comparison to a Process of Independent Particles

The main reference concerning large deviations for the trajectory of the empirical mean for
interacting diffusion processes on R? is [14]. In this paper, the large deviation principle is
also first established for non-interacting particles. An explicit rate function is obtained by
showing that the desired rate is in between the rate function obtained via Sanov’s theorem and
the contraction principle and the projective limit approach. The LDP for interacting particles
is then obtained via comparing the interacting process with a non-interacting process that has
a suitably chosen drift. For related approaches, see [23] for large deviations of interacting
jump processes on N, where the interaction is unbounded and depends on the average location
of the particles. See [4] for mean-field jump processes on R¥.

Again, the comparison with non-interacting processes would fail in our setting due the
singular interaction terms.

2.6.4 LDP: Variational Representation of Poisson Random Measure

A proof of the large deviation principle for mean-field interacting jump processes has been
given recently in [19]. The setting is similar to that of Theorem 2, but the proof of [19] allows
for the possibility of more particles changing their state at the same time. The result is based
on a variational representation for the Poisson random measure that can be used to establish
bounds for trajectories in the interior of the simplex and perturbation arguments that show
that trajectories that hit the boundary can be sufficiently well approximated by trajectories in
the interior. For these arguments it is assumed that the rates are Lipschitz and ergodic. These
are two conditions that are not necessary for our proof. On the other hand, the proof of the
comparison principle using the methods from this paper fails in the context where multiple
particles can change their state at the same time.

2.6.5 LDP: Proof Via Operator Convergence and the Comparison Principle

Regarding our approach based on the comparison principle, see Feng and Kurtz [22, Sect.
13.3], for an approach based on the comparison principle in the setting of Dawson and Gértner
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[14] and Budhiraja et al. [5]. See Deng et al. [16] for an example of large deviations of a
diffusion processes on (0, oo) with vanishing diffusion term with singular behaviour at the
boundary. The methods to prove the comparison principle in Sects. 9.2 and 9.3 in [22] do not
apply in our setting due to the different nature of our Hamiltonians.

2.6.6 LDP: Comparison of the Approaches

The method of obtaining exponential tightness in [22], and thus employed for this paper, is
via density of the domain of the limiting generator (H, D(H)). Like in the theory of weak
convergence, functions f € D(H) in the domain of the generator, and functions f,, € D(H,)
that converge to f uniformly, can be used to bound the fluctuations in the Skorokhod space.
This method is similar to the approaches taken in [9, 14,24].

The approach using operator convergence is based on a result by Feng and Kurtz, anal-
ogous to the projective limit theorem, that allows one, given exponential tightness on the
Skorokhod space, to establish a LDP via the large deviation principle for all finite dimen-
sional distributions. This is done via the convergence of the logarithmic moment generating
functions for the finite dimensional distributions. The Markov property reduces this to
the convergence of the logarithmic moment generating function for time 0 and conver-
gence of the conditional moment generating functions, that form a semigroup V,(¢) f (x) =
% log E[e"f Xn(®) | X, (0) = x]. Thus, the problem is reduced to proving convergence of
semigroups V, () f — V(¢)f. As in the theory of linear semigroups, this comes down to
two steps. First one proves convergence of the generators H, — H. Then one shows that
the limiting semigroup generates a semigroup. The verification of the comparison principle
implies that the domain of the limiting operator is sufficiently large to pin down a limiting
semigroup.

This can be compared to the same problem for linear semigroups and the martingale
problem. If the domain of a limiting linear generator is too small, multiple solutions to the
martingale problem can be found, giving rise to multiple semigroups, see Chap. 12 in [28]
or Sect. 4.5 in [21].

The convergence of V, (¢) f(x) — V() f(x) uniformly in x corresponds to having suffi-
cient control on the Doob-h transforms corresponding to the change of measures

P,
dP, «

(Xn) = exp {nf (X, (1))},

where P, , is the measure corresponding to the process X, started in x at time 0. An argument
based on the projective limit theorem and control on the Doob h-transforms for independent
particles is also used in [14], whereas the methods in [9,24] are based on direct calculation
of the probabilities being close to a target trajectories.

2.6.7 Large Deviations for Large Excursions in Large Time

A notable second area of comparison is the study of large excursions in large time in the
context of queuing systems, see e.g. [2,17,18] and references therein. Here, it is shown that
the rate functions themselves, varying in space and time, are solutions to a Hamilton—Jacobi
equation. As in our setting, one of the main problems is the verification of the comparison
principle. The notable difficulty in these papers is a discontinuity of the Hamiltonian at the
boundary, but in their interior the rates are uniformly bounded away from infinity and zero.

@ Springer



Large Deviations for Finite State Markov Jump Processes 333

2.6.8 Lyapunov Functions

In [6,7], Lyapunov functions are obtained for the McKean—Vlasov equation corresponding to
interacting Markov processes in a setting similar to the setting of Theorem 2. Their discussion
goes much beyond Proposition 1, which is perhaps best compared to Theorem 4.3 in [7].
However, the proof of Proposition 1 is interesting in its own right, as it gives an intuitive
explanation for finding a relative entropy as a Lyapunov functional and is not based on explicit
calculations. In particular, the proof of Proposition 1 in principle works for any setting where
the path-space large deviation principle holds.

3 Large Deviation Principle Via an Associated Hamilton-Jacobi Equation

In this section, we will summarize the main results of [22]. Additionally, we will verify
the main conditions of their results, except for the comparison principle of an associated
Hamilton—Jacobi equation. This verification needs to be done for each individual model
separately and this is the main contribution of this paper. We verify the comparison principle
for our two models in Sect. 4.

3.1 Operator Convergence

Let E,, and E denote either of the spaces E, |, E or E, 7, E>. Furthermore, denote by C(E)
the continuous functions on E and by CY(E) the functions that are continuously differentiable
on a neighbourhood of E in RY.

Assume that for each n € N, we have a jump process X,, on E,, generated by a bounded
infinitesimal generator A, . For the two examples, this process is either x,, or i,,. We denote
by {S,(¢)}:>0 the transition semigroups S, (¢) f(y) = E[f(X,()) | X,(0) = y] on C(E,).
Define for each n the exponential semigroup

V£ ) 1= - log $,06¥ (1) = - log 8 [ X0 | X, 0) = y].

As in the theory of weak convergence, given that the processes X, satisfy a exponential
compact containment condition on the Skorokhod space, which in this setting is immediate,
[22] show that the existence of a strongly continuous limiting semigroup {V (¢)};>0 on C(E)
in the sense that for all f € C(E) and T > 0, we have

lim sup sup |V (1) f(x) — V(1) f(x)] = 0, 3.1)

N—=>00,<T xeE,
allows us to study the large deviation behaviour of the process X,. We will consider this
question from the point of view of the generators H, of {V,(¢)};>0, where H, f is defined

by the norm limit of t =1 (V,,(t) f — f) as ¢ | 0. Note that H,, f = n~'e="* A,¢"/, which for
our first model yields

C—x 2
Hofx) = [ ) [exp [n (f (x + ;ei) - f(x))] - 1}
i=1
+

e [onfa (s (v Ja) )| ]
+ r,_x)lexpin| flx——e)—fx) —11t.
2 ’ n
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For our second model, we have

d
Hyf ()= > p@raa, b, ) [exp{n (f (u—n""6+n""8) = f(w)} - 1].

a,b=1

In particular, Feng and Kurtz show that, as in the theory of weak convergence of Markov
processes, the existence of a limiting operator (H, D(H)), such that for all f € D(H)

lim sup |Hf(x) — H,f(x)| =0, (3.2)
n—00 g

for which one can show that (H, D(H)) generates a semigroup {V (t)};>0 on C(E) via the
Crandall-Liggett theorem, [11], then (3.1) holds.

Lemma 1 For either of our two models, assuming (2.1) or (2.3), we find that H, f — Hf,
as in (3.2) holds for f € CY(E), where Hf is given by Hf (x) := H(x, V f(x)) and where
H(x, p) is defined in (2.2) or (2.4).

The proof of the lemma is straightforward using the assumptions and the fact that f is
continuously differentiable.

Thus, the problem is reduced to proving that (H, C'(E)) generates a semigroup. The
verification of the conditions of the Crandall-Liggett theorem is in general very hard, or even
impossible. Two conditions need to be verified, the first is the dissipativity of H, which can
be checked via the positive maximum principle. The second condition is the range condition:
one needs to show that for A > 0, the range of (1 —AH) is dense in C (E). In other words, for
A > 0andsufficiently many fixed s € C(E), weneedtosolve f—AHf = hwith f € C'(E).
An alternative is to solve this equation in the viscosity sense. If a viscosity solution exists and
is unique, we denote it by R(A)h. Using these solutions, we can extend the domain of the
operator (H, CH(E)) by adding all pairs of the form (ROW)h, A1 (E(A)h — h)) to the graph
of H to obtain an operator H that satisfies the conditions for the Crandall-Liggett theorem.
This is part of the content of Theorem 5 stated below.

As aremark, note that any concept of weak solutions could be used to extend the operator.
However, viscosity solutions are special in the sense that the extended operator remains
dissipative.

The next result is a direct corollary of Theorem 6.14 in [22].

Theorem 5 For either of our two models, assume that (2.1) or (2.3) holds. Additionally,
assume that the comparison principle is satisfied for (2.5) for all . > 0 and h € C(E).
Then, the operator

- _ s
a- ALJO{(R(A)h,/\ (ROVA h))|heC(E)}

generates a semigroup {V (t)};>0 as in the Crandall-Liggett theorem and we have (3.1).
Additionally, suppose that {X,(0)} satisfies the large deviation principle on E with good
rate function Iy. Then X, satisfies the LDP on D (R™) with good rate function I given by

1) =Io(y©) +sup  sup > Ly (¥ (@) |y (@-1),

m O=to<t)<---<tp k=1

where I;(y | x) == 8up recp) J () — V(s) f(x).
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Note that to prove Theorem 6.14 in [22], one needs to check that viscosity sub- and super-
solutions to (2.5) exist. Feng and Kurtz construct these sub- and super-solutions explicitly,
using the approximating operators Hy, see the proof of Lemma 6.9 in [22].

Proof We check the conditions for Theorem 6.14 in [22]. In our models, the maps 7, :
E, — E are simply the embedding maps. Condition (a) is satisfied as all our generators A,
are bounded. The conditions for convergence of the generators follow by Lemma 1.

The additional assumptions in Theorems 1 and 2 are there to make sure we are able to
verify the comparison principle. This is the major contribution of the paper and will be carried
out in Sect. 4.

The final steps to obtain Theorems 1 and 2 are to obtain the rate function as the integral
over a Lagrangian. Also this is based on results in Chap. 8 of [22].

3.2 Variational Semigroups

In this section, we introduce the Nisio semigroup V(t), of which we will show that it equals
V(t) on C(E). This semigroup is given as a variational problem where one optimises a
payoff f(y(¢)) that depends on the state y(t) € E, but where a cost is paid that depends
on the whole trajectory {y (s)}o<s</. The cost is accumulated over time and is given by a
‘Lagrangian’. Given the continuous and convex operator H f (x) = H(x, V f(x)), we define
this Lagrangian by taking the Legendre-Fenchel transform:

L(x,u) := sup {{p,u) — H(x, p)}.
peRd

As p — H(x, p) is convex and continuous, it follows by the Fenchel - Moreau theorem that
also
Hf(x) = H(x,Vf(x)) = sup {Vfx),u) = Llx,u)}.

ueRd

Using £, we define the Nisio semigroup for measurable functions f on E:

t
VO = sup fr() - / Ly (s). () ds. (3.3)
yeAC 0
y(0)=x

To be able to apply the results from Chap. 8 in [22], we need to verify Conditions 8.9 and
8.11 of [22].

For the semigroup to be well behaved, we need to verify Condition 8.9 in [22]. In particular,
this condition implies Proposition 8.13 in [22] that ensures that the Nisio semigroup is in fact
a semigroup on the upper semi-continuous functions that are bounded above. Additionally, it
implies that all absolutely continuous trajectories up to time 7, that have uniformly bounded
Lagrangian cost, are a compact set in Dg ([0, T']).

Lemma 2 For the Hamiltonians in (2.2) and (2.4), Condition 8.9 in [22] is satisfied.

Proof For (1),take U = R? and set Af(x,v) = (Vf(x), v). Considering Definition 8.1 in
[22],if y € AC, then

t
Fly@®) = f(y0) =/0 Af(y(s), y(s))ds
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by definition of A. In Definition 8.1, however, relaxed controls are considered, i.e. instead of
a fixed speed y (s), one considers a measure A € MR x RT), such that A(R? x [0, ¢]) = ¢
forall + > 0 and

t
Fly@) = fy©0) :/o Af(y(s), v)A(dv, ds).

These relaxed controls are then used to define the Nisio semigroup in Eq. (8.10). Note
however, that by convexity of H in the second coordinate, also £ is convex in the second
coordinate. It follows that a deterministic control A(dv,dt) = §,()(dv)dz is always the
control with the smallest cost by Jensen’s inequality. We conclude that we can restrict the
definition (8.10) to curves in AC. This motivates our changed definition in Eq. (3.3).

For this paper, it suffices to set ' = E x RY, so that (2) is satisfied. By compactness of
E, (4)is clear.

We are left to prove (3) and (5). For (3), note that £ is lower semi-continuous by con-
struction. We also have to prove compactness of the level sets. By lower semi-continuity, it
is sufficient to show that the level sets {£ < c} are contained in a compact set.

Set N := Nyer { p € R4 |H(x, p) < 1}. First, we show that A/ has non-empty interior,
i.e. there is some & > 0 such that the open ball B(0, ¢) of radius ¢ around 0 is contained in .
Suppose not, then there exists x,, and p, such that p,, — 0 and for all n: H(x,, p,) = 1. By
compactness of E and continuity of H, we find some x € E such that H(x, 0) = 1, which
contradicts our definitions of H, where H(y,0) =0 forall y € E.

Let (x, v) € {£ < ¢}, then

(p.v) <L(x, )+ H(x,p)<c+1

forall p € B(0, &) C N It follows that v is contained in some bounded ball in R . Tt follows
that {£ < c} is contained in some compact set by the Heine-Borel theorem.
Finally, (5) can be proven as Lemma 10.21 in [22] or Lemma 4.29 in [25]

The last property necessary for the equality of V (¢) f and V(¢) f on C (E) is the verification
of Condition 8.11 in [22]. This condition is key to proving that a variational resolvent, see
Eq. (8.22), is a viscosity super-solution to (2.5). As the variational resolvent is also a sub-
solution to (2.5) by Young’s inequality, the variational resolvent is a viscosity solution to this
equation. If viscosity solutions are unique, this yields, after an approximation argument that
V() =V(@).

Lemma 3 Condition 8.11 in [22] is satisfied. In other words, forall g € C'(E) and xo € E,
there exists a trajectory y € AC such that y (0) = xo and for all T > 0:

T T
/0 Hg()/(t))dIZ/o (Ve(y @),y () = L(y @), y@))dr. (34

Proof FixT > 0, g € C'(E) and xo € E. We introduce a vector field F8 : E — R4, by
Fé(x) == Hp(x, Vg(x)),

where H),(x, p) is the vector of partial derivatives of H in the second coordinate. Note that
in our examples, H is continuously differentiable in the p-coordinates. For example, for the
d =1 case of Theorem 1, we obtain

F8(x) 1= 2v4 (x)e?VE®) — 2u_(x)e V8w,
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As F8 is a continuous vector field, we can find a local solution y8(¢) in E to the differential
equation

y(@) =F(y (1),

y(0) = xo,

by an extended version of Peano’s theorem [10]. The result in [10] is local, however, the
length of the interval on which the solution is constructed depends inversely on the norm of
the vector field, see his Eq. (2). As our vector fields are globally bounded in size, we can
iterate the construction in [10] to obtain a global existence result, such that y 8 (r) = F8(y (1))
for almost all times in [0, 00).

We conclude that on a subset of full measure of [0, T'] that

L@, y8() = L5 (1), FE(y* (1))

= sup (p, FE(y4(n)) — H(y*(1), p)
peRrd

= Supd(P, H,(y%(1), Vg(y¢(®)))) — Hy* @), p).
peR

By differentiating the final expression with respect to p, we find that the supremum is taken
for p = Vg(y4(t)). In other words, we find

Ly8@), y81) = (Vg(ys@), Hy(y8 (1), Vg(y4 (1)) — H(y4(1), Vg(y4(1)))
= (Ve(y*(®), y8 () — Hg(y®(1)).

By integrating over time, the zero set does not contribute to the integral, we find (3.4).
The following result follows from Corollary 8.29 in [22].

Theorem 6 For either of our two models, assume that (2.1) or (2.3) holds. Assume that the
comparison principle is satisfied for (2.5) for all » > 0 and h € C(E). Finally, suppose that
{X,,(0)} satisfies the large deviation principle on E with good rate function I.

Then, we have V(t) f = V() f forall f € C(E) andt > 0. Also, X, satisfies the LDP
on Dg(RY) with good rate function I given by

l(y(0) + fooo L(y(s),y(s)ds ify € AC,
00 ify ¢ AC.

Proof We check the conditions for Corollary 8.29 in [22]. Note that in our setting H = H.
Therefore, condition (a) of Corollary 8.29 is trivially satisfied. Furthermore, we have to
check the conditions for Theorems 6.14 and 8.27. For the first theorem, these conditions
were checked already in the proof of our Theorem 5. For Theorem 8.27, we need to check
Conditions 8.9, 8.10 and 8.11 in [22]. As H1 = 0, Condition 8.10 follows from 8.11. 8.9
and 8.11 have been verified in Lemmas 2 and 3.

I(y):=

The last theorem shows us that we have Theorems 1 and 2 if we can verify the comparison
principle, i.e. Theorems 3 and 4. This will be done in the section below.

Proof of Theorems 1 and 2 The comparison principles for equation (2.5) are verified in The-
orems 3 and 4. The two theorems now follow from Theorem 6. O

Proof of Proposition 1 We give the proof for the system considered in Theorem 1. Fix ¢z > 0
and some starting point xo. Let x(¢) be any solution of X (¢) = F(x(¢)) with x(0) = xo. We
show that Iy(x(¢)) < Ip(xp).
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Let X, (0) be distributed as v,. Then it follows by Theorem 1 that the LDP holds for
{Xn}nz(] on Dg (R+)

As v, is invariant for the Markov process generated by A, also the sequence {X,,(¢)},>0
satisfies the large deviation principle on E with good rate function /p. Combining these two
facts, the Contraction principle [15, Theorem 4.2.1] yields

t
lo(x(1)) = ye.AC:l)I/l(f;)=x(t) Io(y(0)) +/0 L(y(s), y(s))ds
t
< Ip(x(0)) +/0 L(x(s), x(s))ds = Ip(x(0)).
Note that L(x(s), x(s)) = 0 for all s as was shown in Example 3. O

4 The Comparison Principle

We proceed with checking the comparison principle for equations of the type f(x) —
AH(x,Vf(x)) — h(x) = 0. In other words, for subsolutions u and supersolutions v we
need to check that u < v. We start with some known results. First of all, we give the main
tool to construct sequences x, and y, that converge to a maximising point z € E such that
u(z) —v(z) = sup, g u(z") — v(z’). This result can be found for example as Proposition 3.7
in [12].

Lemma 4 Let E be a compact subset of R, let u be upper semi-continuous, v lower semi-
continuous and let W : E> — R* be a lower semi-continuous function such that W (x, y) = 0
if and only if x = y. Fora > 0, let xq, yo € E such that

u(xe) —v(ye) —aW(xq, yo) = SupE {u(x) —v(y) —aW(x, y)}.
X,y€

Then the following hold
(i) limy_ 00 0¥ (xg, Vo) = 0.
(ii) All limit points of (x4, Yo) are of the form (z,z) and for these limit points we have
u(z) = v(z) = supyep {u(x) —v(x)}.
We say that U : E2 — R% is a good penalization function if W(x,y) = 0 if and
only if x = y, it is continuously differentiable in both components and if (VW (-, y))(x) =

—(VW(x,-))(y) for all x, y € E. The next two results can be found as Lemma 9.3 in [22].
We will give the proofs of these results for completeness.

Proposition 2 Let (H, D(H)) be an operator such that D(H) = CY(E) of the form
Hf(x) = H(x,Vf(x)). Let u be a subsolution and v a supersolution to f(x) —
AMH(x,Vf(x)) — h(x) = 0, for some A > 0 and h € C(E). Let ¥ be a good penaliza-
tion function and let xy, yq satisfy

u(xe) —v(ya) — @V (xg, Yo) = sup {u(x) —v(y) —a¥(x, y)}.

x,yeE

Suppose that
liminf H (xa, a(VW (-, ya)) (Xa)) = H (o, ¢(VE(, ya)) (Xa)) =0,

then u < v. In other words, f(x) — AH(x,V f(x)) — h(x) = 0 satisfies the comparison
principle.
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Proof Fix A > 0and h € C(E). Let u be a subsolution and v a supersolution to
f&x)=2H(x,Vf(x)) —h(x)=0. (4.1

We argue by contradiction and assume that § := sup, g u(x) — v(x) > 0. For a > 0, let
Xa» Yo b€ such that

u(xe) —v(yo) — W (xe, yo) = sup {u(x) —v(y) —a¥(x, y)}.
x,yeE
Thus Lemma 4 yields W (x4, y¢) — 0 and for any limit point z of the sequence x,, we
have u(z) — v(z) = sup,cpu(x) —v(x) = & > 0. It follows that for « large enough,
u(xg) = v(yo) = %8-

For every a > 0, the map ®L(x) := v(yy) + @W(x, yo) is in C'(E) and u(x) — @} (x)
has a maximum at x,,. On the other hand, CI% () := u(xy) — oW (xq, y) is alsoin C'(E) and
v(y) — d>§ (v) has a minimum at y,. As u is a sub- and v a super solution to (4.1), we have

u(xe) — h(xq)

% < H(xg, a(VY(, yo))(xe))

V(Ya) — h(ya))

% > H Yo, = (V¥ (xg, ) (Yar))
= H (Yo, a(VU(, yo))(xa))

where the last equality follows as W is a good penalization function. It follows that for o
large enough, we have

3 _ulxa) —v(a)

20 A

N u(xq) — h(xe) _ V(ye) — h(Ya) l _

= - . + i (h(xq) — h(ya))

0 < 4.2)

1
< H(xe, (VY (-, ya)) (X)) = H (Yo, (VW (-, ya)) (Xa)) + X (h(xg) = h(ya))

As h is continuous, we obtain limy—, o h(xq) — h(yy) = 0. Together with the assumption
of the proposition, we find that the lim inf as « — oo of the third line in (4.2) is bounded
above by 0, which contradicts the assumption that § > 0. O

The next lemma gives additional control on the sequences xy, Vy.

Lemma$ Let (H, D(H)) be an operator such that D(H) = CYE) of the form Hf (x) =
H(x, V f(x)). Letu be a subsolution and v a supersolutionto f (x)—AH (x, V f(x))—h(x) =
0, for some o > Q0 andh € C(E). Let V be a good penalization function and let x,, yo satisfy

u(xg) —v(ye) — a¥(xq, yo) = supE {u(x) —v(y) —aW(x, y)}.
X,y€

Then we have that
sup H (Yo, ¢(VW (-, yo)) (X)) < 00. 4.3)
o

Proof Fix A > 0, h € C(E) and let u and v be sub- and super-solutions to f(x) —
AH(x, f(x)) — h(x) = 0. Let ¥ be a good penalization function and let x,, y, satisfy

u(xg) — v(yo) —aW(xq, yo) = sup {u(x) —v(y) —a¥(x, y)}.

x,yeE
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AS yq is such that
V(ye) — (U(xe) — Y(xg, yo)) = ir;f v(y) — (u(xg) — ¥(xa, ),

and v is a super-solution, we obtain
v(Yo) — h(YOz)
A

As W is a good penalization function, we have —(VW (xy, -))(yo) = (VY (-, y4))(xy). The
boundedness of v now implies

H (yoh —O[(V\IJ(XQ, ))()’a)) =<

lv— Al
—_— <0

1
sup H (yo, (VI ( ya)) (¥a)) = - (00e) = hya)) = —

4.1 One-Dimensional Ehrenfest Model

To single out the important aspects of the proof of the comparison principle for Eq. (2.5), we
start by proving it for the d = 1 case of Theorem 1.

Proposition 3 Let E = [—1, 1] and let
H(x, p) = vy (x) [62” - l] +v_(x) [672]7 - 1] ,
where v, v_ are continuous and satisfy the following properties:
(a) v4(x) = 0 forall x or vy satisfies the following properties:
(i) vy(x) >0 forx # 1.
(ii) v+ (1) = 0 and there exists a neighbourhood Uy of 1 on which there exists a decom-

position v4(x) = v4 +(x)vy 3 (x) such that vy 1 is decreasing and where vy ; is
continuous and satisfies vy ;(1) # 0.

(b) v—(x) = 0 for all x or v_ satisfies the following properties:
(i) v—(x) >0 forx # —1.

(ii) v4(—1) = 0 and there exists a neighbourhood U_1 of 1 on which there exists a
decomposition v_(x) = v_ +(x)v_ ;(x) such that v_ ; is increasing and where v_
is continuous and satisfies v_ +(—1) # 0.

Let A > 0and h € C(E). Then the comparison principle holds for f(x) —AH (x, V f(x)) —
h(x) =0.

Proof Fix A > 0, h € C(E) and pick a sub- and super-solutions # and v to f(x) —
AH(x,Vf(x)) — h(x) = 0. We check the condition for Proposition 2. We take the good
penalization function W (x, y) = 27! (x — y)? and let x4, y, satisfy

o 2 o 2
u(ra) = v0) = e = Yol = sup {ur) —v) = Slx =y},
2 x,yeE 2
We need to prove that
liminf H (xo, @(Xe — ya)) — H (Yo, @(Xe — ya)) < 0. (4.4)
oa—> 00

By Lemma 4, we know that o|xy — yq |2 > 0as o — oo and any limit point of (xy, yy) is

of the form (z, z) for some z such that u(z) — v(z) = max,cg u(z’) — v(z’). Restrict & to the
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sequence @ € N and extract a subsequence, which we will also denote by «, such thata — 0o
Xq and y, converge to some z. The rest of the proof depends on whether z = —1,z = 1 or
ze (=1, 1).

First suppose that z € (—1, 1). By Lemma 5, we have

sup v+ (yg) I:EZQ(X“_))"‘) - 1] +v_(Ya) [e‘za(’(“_y“) - 1] < 00.
o

As e“ — 1 > —1, we see that the lim sup of both terms of the sum individually are bounded
as well. Using that y, — z € (—1, 1), and the fact that v, v_ are bounded away from 0 on
a closed interval around z, we obtain from the first term that sup, (x4 — yo) < 00 and from
the second that sup,, & (y, — xo) < 00. We conclude that o (x, — y) is a bounded sequence.
Therefore, there exists a subsequence o (k) such that ot (k) (X (k) — Ya(k)) cOnverges to some
po- We find that

ljxriio%f H(xq, a(xg — Yo)) — H(Yo, 0 (Xq — Ya))
< lim H(xgr), ¢ (Xak) = Yat) — HQaw), @ (Xak) — Yak)))
k—o0
= H(Z’ pO) - H(Zv pO) = 0

We proceed with the proof in the case that x,, yo — z = —1. The case where z = 1 is
proven similarly. Again by Lemma 5, we obtain the bounds

sup v4 (Vo) [ez‘)‘(“‘“—y“) - l] <00, supv—(yy) [e_z"‘(x"_y”) - 1] < 00. 4.5)
o o

As v, is bounded away from O near —1, we obtain by the left hand bound that sup,, o (xy —
Vo) < 00. As in the proof above, it follows that if «|xy — yy| is bounded, we are done.
This leaves the case where there exists a subsequence of «, denoted by «/(k), such that
a(k)(Yak) — Xa(k)) — oo. Then clearly, e2¢®)ray=Yaw) — 1 is bounded and contains a
converging subsequence. We obtain as in the proof where z € (—1, 1) that

lgnliorcl’f H(xg,0(xg — Yo)) — HYa, d(Xg — Vo))
= lim inf [v1 (¥a) — v1 (ya)] [em%—yﬂ) - 1]
o—>00
+ [v- () = v-(30)] [ez"‘(y“’x“) - l]

< lim inf [U_ (xoz(k)) - (}’a(k))] [ezol(k)(ya(k)_xot(k)) _ 1] .
k— 00

Note that as o (k) (Yak) — Xa)) — 00, we have yox) > Xqk) = —1, which implies
v—(Yak)) > 0. Also for k sufficiently large, Yo k), Xa(k) € U—1. Thus, we can write

o) v ][00 1]

_ |:U_,'.L(Xa(k)) U_,:{:(Xa(k)) B 1] Uf(y(x(k)) I:eZ(x(k)(yu(k)fxa(k)) _ l:l )
V— 5+ Vak) V-5 Vak))

By the bound in (4.5), and the obvious lower bound, we see that the non-negative sequence

g = v (Yah)) [e2a(k)(ya(k)—xa<k>) _ 1]
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contains a converging subsequence uys — c¢. As Yo k) > Xo(k) and v_ 4 is increasing:

v_ (X (k) V=t (Xa(k))

lim sup < (lim sup 71)_’-{-(%(/())) (lim 711—,1()60:(/()))
ko V=i (aw) v— 1 Oar) o V=i aw) kv 5 (Ya(k)
< L(_l) = 1.
T (=1

As a consequence, we obtain

lim inf [U, ('X:a(k)) _ 1} v (ya(k)) I:eza(k)(yot(k)_xot(k)) _ 1]
ko Lv-(aw)

S (lim wp |:v7,’r(xo((k)) v—; (Yak) 1]) (lim inf uk') <0.
X V— 4+ (Vak) V=5 YVa@k) K

This concludes the proof of (4.4) for the case that z = —1. O

4.2 Multi-dimensional Ehrenfest Model

Proof of Theorem 3 Let u be a subsolution and v a supersolutionto f(x) —AH (x, V f(x))—
h(x) = 0. As in the proof of Proposition 3, we check the condition for Proposition 2. Again,
for o € Nlet xy, yo satisfy

o 2 o 2
u(ra) = v(v) = e = vol? = sup {u) —v) = Jlx =y},
2 x,yeE 2
and without loss of generality let z be such that xy, v, — z.

Denote with x, ; and yy ; the ith coordinate of x, respectively y,. We prove

liminf H (xq, @(xg — Ya)) — H Ve, 2 (Xg — Ya))

o—>00

= lggio%fz [ [Ui_(xa) - vfi—()’a)] I:ea(xa‘i_y”'i) - 1]
i

+ [ o) = v ()] [0 =) 1] ] <0,

by constructing a subsequence «(n) — oo such that the first term in the sum converges to
0. From this sequence, we find a subsequence such that the second term converges to zero,
and so on.

Therefore, we will assume that we have a sequence «(n) — oo for which the first i — 1
terms of the difference of the two Hamiltonians vanishes and prove that we can find a
subsequence for which the ith term

[0 () = v | [ 070 — 1] [l () = o) | [ 0750 — 1] 46)

vanishes. This follows directly as in the proof of Proposition 3, arguing depending on the
situation z; € (—1,1),z; = —lorz; = —1. O

4.3 Mean Field Markov Jump Processes on a Finite State Space
The proof of Theorem 4 follows along the lines of the proofs of Proposition 3 and Theorem

3. The proof however needs one important adaptation because of the appearance of the
difference pp — p, in the exponents of the Hamiltonian.
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Naively copying the proofs using the penalization function W (u, v) = %Za (u(a) —
v(a))? one obtains by Lemma 5, for suitable sequences (., and vy, that

sup v(a, b, ve) [ea«ua<h>—va<h>>—(ua(a)—va(a)>> _ 1] < 0.
o

One sees that the control on the sequences a(vy(a) — g (a)) obtained from this bound is
not very good, due to the compensating term a (iLy (b) — vy (D)).

The proof can be suitably adapted using a different penalization function. For x € R, let
x"i=xA0andxT = x V0. Define W(,v) = 5 > (@) —v@))? =1 > ((v(a) —
/,L(a))+)2. Clearly, W is differentiable in both components and satisfies (VW (-, v))(n) =
—(VW(u, -))(v).Finally, using the fact that 3", u(i) = >°; v(i) = 1, we find that W (i, v) =
0 implies that © = v. We conclude that ¥ is a good penalization function.

The bound obtained from Lemma 5 using this ¥ yields

sup v(a, b, ve) [ea(wa(b)—ua(b))——wa(a)—va(a))—) _ 1] < 0.
o

We see that if (ug (b)) — vy (b))™ — (ug(a) — vg(a))” — oo it must be because o (vy(a) —
e (a)) — oo. This puts us in the position to use the techniques from the previous proofs.

Proof of Theorem 4 Set W (u,v) = %Za((p,(a) — v(a))7)?, as above. We already noted
that W is a good penalization function.

Let u be a subsolution and v be a supersolution to f(u) — AH (u, V f(u)) — h(n) = 0.
For @ € N, pick p and vy such that

u(pa) — v(ve) — W (pa, ve) = sup {u(w) —vv) —aW(n,v)}
n,vekE

Furthermore, assume without loss of generality that 1y, vy — z for some z such that u(z) —
v(z) = sup,cg u(z) — v(z'). By Proposition 2, we need to bound

H (o, a(VO(-, v0)) (a)) — H Ve, (VO (lhg, ) (a))
— Z [v(a, b, o) — v(a, b, vg)] [ea((lta(b)—va(b))_—(lia(a)—va(tl))_) _ 1] ) a.7)
a,b

As in the proof of Theorem 3, we will show that each term in the sum above can be bounded
above by 0 separately. So pick some ordering of the ordered pairs (i, j), i, j € {1,...,n}
and assume that we have some sequence « such that the lim inf,_, o of the first k terms in
Eq. (4.7) are bounded above by 0. Suppose that (i, j) is the pair corresponding to the k + 1th
term of the sum in (4.7).

Clearly, if v(i, j, m) = 0 forall  then we are done. Therefore, we assume thatv (i, j, m) #
0 for all 7 such that w (i) > 0.

In the case that gy, v, — 7%, where 7% (i) > 0, we know by Lemma 5, using that v(i, j, )
is bounded away from 0 on a neighbourhood of 7 *, that

sup ea((ﬂa(j)_‘)a(j))__(Ma(i)_va(i))_) —1 < o0.

o
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Picking a subsequence « () such that this term above converges and using thatw — v(i, j, )
is uniformly continuous, we see

liminf [v(i, j, fta) — v(i, j, va)] [ea(wau)—va(j)r—(ua(i)—ua(i»*) _ 1]
o— 00

= nlggo [U(ia ,].7 //vot(n)) - U(iv jv Vct(n))]

y |:ea(n)((Ma(n)(j)_vd(ﬂ)(j))__(V“a(")(i)_v“(”)(i))_) _ 1]

=0
For the second case, suppose that py (i), vy (i) — 0. By Lemma 5, we get

sup v (i, j, vg) I:eot((ua(j)—va(j))’—(ua(i)—va(i))’) _ 1] < 00. (4.8)
o

Firstof all, if sup,, & ((Ma () —va ()™ — (e (@) — vy (i))_) < 00, then the argument given
above also takes care of this situation. So suppose that this supremum is infinite. Clearly, the
contribution (fq (j) — Vo (j))~ is negative, which implies that sup,, o (vy (i) — e Nt =
oo. This means that we can assume without loss of generality that

a (Ve(i) — pa(@)) = 00, vu (i) > pe(i). 4.9)

We rewrite the terma = i, b = j in Eq. (4.7) as

[”(i_’ Jo#a) 1] o, i V) [ea(wa(j)—ua<j>>*—(ua<i>—va(i>>*) _ 1]_
v(i, j, va)

The right hand side is bounded above by (4.8) and bounded below by —1, so we take a
subsequence of «, also denoted by «, such that the right hand side converges. Also note that
for « large enough the right hand side is non-negative. Therefore, it suffices to show that

)

o— 00 v(i7j, Va) -

which follows as in the proof of Proposition 3. O
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