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OPTIMAL TRANSPORT WITH COULOMB COST. APPROXIMATION
AND DUALITY ™ *****
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Abstract. We revisit the duality theorem for multimarginal optimal transportation problems. In par-
ticular, we focus on the Coulomb cost. We use a discrete approximation to prove equality of the extremal
values and some careful estimates of the approximating sequence to prove existence of maximizers for
the dual problem (Kantorovich’s potentials). Finally we observe that the same strategy can be applied
to a more general class of costs and that a classical results on the topic cannot be applied here.
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1. INTRODUCTION

This paper deals with the following variational problem. Let p € P(R?) be a probability measure (p will be
called electronic density) and let
1
C(wla"'axN): Z

1<i<j<N |zi — ]

be the Coulomb cost. Consider the set IT(p) = {P € P(R3M) | 7r§P = p}, where ©* denotes the projection on
the ith copy of R and 7r§P is the push-forward measure. We aim to minimize

min/ c(xy,...,en)dP(x1,...,ZN). (1.1)
11(p) Jga

This problem fits in the general framework of multimarginal optimal transportation problems. In particular
it is the multimarginal optimal transportation problem with all the N marginals coinciding with p and with
Coulomb cost.
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In contrast with the classical two-marginal optimal transportation problems, the theory of multimarginal
optimal transportation problems is still at the beginning and many relevant open problems need to be studied.
Some general results are available in [4,17,21-23], results for special costs are available, for example in [11] for
the quadratic cost with some generalization in [15], and in [5] for the determinant. Some new applications are
emerging for example in [12].

In the particular case of the Coulomb cost there are also many other questions related to the applications.
Recent results on the topic are contained in [3,6-8,10] and some of them will be described better in subsequent
sections.

The literature quoted so far is not at all exaustive and we refer the reader to the bibliographies of the cited
papers for a more detailed picture. However, in the author’s opinion, at the moment the wealth of problems
obscures the body of known results. In this paper we will focus on the Kantorovich duality for problem (1.1).
We denote by p the product measure p @ ... ® p. We will prove that

—_——

N —times

min/ c(xy,...,en)dP(z1,...,2N)
II(p) JrNd

:sup{N/udp : ueLll),u(xl)—l—...—i—u(acN)Sc(wl,...,xN), pN—a.e.} (1.2)

and that the right-hand side of (1.2) admits a maximizer which is, in particular, bounded. Thanks to the
symmetries of the problem we also have that the right-hand side of (1.2) coincide with

N
sup{Z/uidp DU GL;, up(z1) + ... +un(zn) < c(zr,...,zN), pN—a.e.}.
i=1

Infact, this last sup is a priori bigger then (1.2). Since for any admissible N-tuple (uq,...,uy) the function
N
1
u(x) = N Zuz(w) is admissible for the previous problem, equality holds.
i=1

Some of the basic ideas originated in the paper [17]. However, in Remark 3.14, we will show that Theorem 2.21
of [17] does not apply to the Coulomb cost in order to prove that a maximizer of the dual problem exists. The
tools will be I'-convergence and some careful estimates of the maximizers of the approximating problems.

We remark that a necessary but not sufficient assumption for (1.1) to be finite is that p is not concentrated
on a set of cardinality < N — 1. We will assume this whenever needed.

We will adopt the notations x = (x1,...,2n) € R3*N so that z; € R? for each i € {1,...,N}. And p — inf
will denote both the essential p infimum or the essential p™ 1 infimum depending on the number of variables
involved.

1.1. Motivations

The main object in the quantum mechanical modeling of a particle with N electrons is a wave-function 1,
i.e. an element of
A= {¢ € HY((R3 x Zo)N,C) = |[¢|lz2 = 1} .

The space (R x Zy)" is the configuration space for the N electrons. In fact, the state of each electron is
individuated by the position in R* and the spin in Zy. While it is easy to understand the interpretation of the
position variable, the notion of spin is slightly more difficult to grasp. We may roughly explain it as follows:
when a magnetic field is applied to the electron of position xz velocity vg, the electron may be deflected in two
different ways which are characterized by the two possible spins. The name is then reminiscent of the behavior
of a spinning top which hits a wall with a certain translational velocity in a point py and may rebound in two
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different directions depending on the whirling direction. However this analogy, although suggestive, is not the
historical one nor can be considered physically meaningful.
It is easy, once we free ourself from this last analogy, to imagine the possibility of a spin variable with values
in Zj or other spaces.
The quantity
(@1, 1), (@, an)?

represents the probability that the N electrons occupy the state ((z1,1),...,(zn,an)) and then, since the
electrons are indistinguishable v satisfies

[ ((Zo(1)s Qo (1)) - - > @o(v)s Co(n))* = [0((@1, 1), - . ., (zN, an))]?

for all permutations o of the N electrons. This brings to introduce the distinction between Fermionic and
Bosonic particles, however such distinction will not have relevance here since we will discuss duality for a
relaxed problem. The distinction may be instead relevant when discussing the relaxation process. A particle is
Fermionic if

w((xa(l)aaa(l))a R (‘TO'(N)? aJ(N))) = Sgn(0)¢(($1a al)v B (xNv OéN)),
and Bosonic if
V((To(1)s Ao(1))s - - -5 (To(n), o())) = Y((T1,00), - - -, (2N, aN))-

Since the spin will not play any role in the rest of the paper we will consider wave-functions depending only
on the positions of the electrons. Including the dependence on the spin is just a matter of adding a summation
over the two possible values in the formulas (below we give an example in the case of kinetic energy). In the
simplest situation the electrons move with a certain velocity while interacting with the nuclei (or, equivalently,
with an external potential) and with each other. The interaction with the nuclei and the interaction between
electrons are of Coulombian nature. So if we assume that there are M nuclei with charge Z; and position R;

the interaction potential in the position z will be v(z Z | R B Then the energy of a particular state
T —

of the particle is made of three parts:
the Kinetic energy?

T['(/J] = _/RSN |vw(l'1),...,l'N)|2dl‘1 ...dxy,

the electron-nuclei interaction energy

N
] = ;/RN (@) (a1, . .. an)2das . .. dey,

the electron-electron interaction energy
1
Veelt)] = E / 7\1#(901,...,90N)\2dx1...dacN.
1<i<j<n /R i — ;]

A relevant quantity in quantum mechanics, quantum chemistry and other disciplines is the ground state
energy of an atom

EO = mll’lT[’IM + ‘/;e[w] + Vne [1/)]
PpeA
2If we want to include the “spin coordinate” in the state of the particle then

T = Z / IV((z1,a1),. .., (zn,an))|?dey ... dzy.

ags- ,an—O
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Remark 1.1. The special form of the electron-nuclei interaction is widely irrelevant in the expression of V.
above. So one could just include a term of the same form with an external potential v.

In order to compute (numerically) Ey one needs to solve the Schrodinger equation in 3N dimensions and
this is very costly even for a small number of electrons. A less costly alternative is represented by the Density-
Functional Theory introduced first by Hohenberg and Kohn in [16] and then Kohn and Sham in [18]. At the
beginning of the theory the mathematical foundations of DFT were very weak. The paper which started to put
DFT on solid mathematical foundations is, to my knowledge, [19].

The main object in DFT is the electronic density p which is obtained by integrating out NV — 1 particles

p(l’):/ |1/)($,.’E2,...,.’EN)|2dZL'2...d{EN
R3(N—-1)

and it represents the probability distribution of a single electron. The relation between 1 and p will be denoted
by ¢ | p. In particular p is always a probability density on R® independently of the number of electrons. The
basic idea of DFT is to express everything in term of the electronic density p instead of the wave function . It
is easy to express the electron-nuclei interaction energy in terms of p. We have

Vne['(/J] =N U(l‘)dp(l‘)
RS

Then, following Hohenberg and Kohn, we write

FEy = mpin {FHK(,O) + N

v(w)dp(zn} (1.3)

R3

where
Fuk(p) = min {T[Y] + Vee[¥]}

is called the universal Hohenberg—Kohn functional (universal since it does not depends on the specific particle).
At the beginning of the DFT several mathematical questions needed to be settled in order to have a meaningful
mathematical theory. For example: which is the correct minimization domain? Does the functional Fyx enjoy

some properties which make the variational problem amenable? And so on. As we said, Lieb in [19] started to
look at these questions. In particular, Lieb described the set of admissible p

H={90<p, /p=1, \/ﬁeHl(Rs)}.
Writing explicitly Fyx is not possible, then Kohn and Sham considered
Frs(p) = min{T[y]}.
plp

In the Bosonic case it is possible to express

FKS(P)ZN/\Vﬁ\zdﬂﬁ-

In the fermionic case 1
[ IV < 5 Fis(e) < (4mPN® [ (9 pPds

(But the optimal constant in the inequality above, to my knowledge is still not known). Then one may rewrite

Py = Fgs + Fy.
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where F. is called exchange-correlation energy it needs to be determined or at least approximated and it is the
term which keeps into account the interaction between electrons.

Let us denote by €(p) the minimal value in (1.1). Since for every 1 | p the measure |¢|*dx; ...dzy € IT(p)
we have

C(p) < Vee[t].

The functional €(p) appear in DFT in several ways. The first and perhaps the most elementary appearance is
in the estimate from below

Frs(p) +€(p) < Fuk(p).

This estimate is useful in the variational study of DFT and is is also the basis for the so called KS-SCE DFT
(Kohn and Sham, Strictly Correlated Electrons Density-Functional Theory) in which €(p) is interpreted as an
approximation of F. for particles in which the electron-electron interaction is relevant. This is a very rapidly
developing domain started in [24] (see also [14,25,26] but we are far from being exhaustive).

Again €(p) appear when considering the SCE-DFT (Strictly Correlated Electrons-Density-Functional The-
ory), which is the analogous of DFT in a regime in which the electron-electron interaction is preponderant.
This means writing

Fug =C+ dea

where Fyq is called kinetic-decorrelation energy, it needs to be determined and it is the term which keeps into
account the kinetic energy of the particle (see, for example, [13,14]).

The third appearance is given in [8] where the authors proved that € is the semiclassical limit of the DFT in
the case of a two electrons particle. It is not clear if this last result also holds for more than two electrons.

Finally we quote a direct application of the duality theorem we are considering. In the numerical approxi-
mations of all the problems above one need to compute €(p). Before the link with Optimal Transport problems
was discovered this approximation was done by computing the co-motion functions which are the analogue of
the optimal transport maps. However, more recently, Mendl and Lin in [20] introduced a numerical method
which use the Kantorovich potential to compute the value.

2. PRELIMINARY RESULTS AND TOOLS

2.1. Definition of I'-convergence and basic results

A crucial tool that we will use throughout this paper is I'-convergence. All the details can be found, for
instance, in Braides’s book [2] or in the classical book by Dal Maso [9]. In what follows, (X, d) is a metric space
or a topological space equipped with a convergence.

Definition 2.1. Let (F},), be a sequence of functions X + R. We say that (F},), I-converges to F' and we

write F, % F if for any x € X we have
e for any sequence (x,), of X converging to x
limninf F,(z,) > F(x) ([-liminf inequality);
e there exists a sequence (), converging to x and such that
limsup F,,(z,) < F(x) (I-limsup inequality).

This definition is actually equivalent to the following equalities for any x € X:

F(x) = inf {liminf Fo(xy) : @y — a:} = inf {limsup Fo(zy) : @y — .Z‘}
n

n
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The function z +— inf{liminf F,,(z,,) : , — x} is called I'-liminf of the sequence (F},), and the other one its

I-limsup. A useful result is the following (which for instance implies that a constant sequence of functions does
not I'-converge to itself in general).

Proposition 2.2. The I'-liminf and the I'-limsup of a sequence of functions (F,), are both lower semi-
continuous on X.

The main interest of I'-convergence resides in its consequences in terms of convergence of minima:

Theorem 2.3. Let (F,), be a sequence of functions X — R and assume that F, L, F. Assume moreover that
n

there exists a compact and non-empty subset K of X such that

Vn € N, inf F,, = inf F,
X K

(we say that (Fp)n is equi-mildly coercive on X). Then F admits a minimum on X and the sequence (igl{f Fo)n

converges to min F'. Moreover, if (xy,)n is a sequence of X such that

lim F, (z,) = lim(iglgf F,)
and if (Tg(n))n s a subsequence of (Tn)n having a limit x, then F(r) = igl(fF.

Since we will deal also with dual problems we need the analogue of I'-convergence for maxima, which is
sometimes called I""-convergence.

Definition 2.4. Let (F},), be a sequence of functions X ~ R. We say that (F},), I'"-converges to F', and we

i
write F, L, Fif for any © € X we have
n

e for any sequence (x,,), of X converging to x

limsup F,(z,) < F(x) (I -limsup inequality);
n

e there exists a sequence (), converging to x and such that
liminf F, (z,) > F(z) (I"'*-liminf inequality).

The natural generalizations of Proposition 2.2 and Theorem 2.3 hold with upper semicontinuity, maximum
values and maximum points replacing lower semicontinuity, minimum values and minimum points.

2.2. Permutation invariant costs

The Coulomb cost ¢ as well as the approximations that we will consider are permutation invariant in the
sense that

c(Zo(1)s -+ Ton)) = c(1,...,2N), Vo€ SN.

Several simplifications are permitted by this invariance.
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3. DuALiTy

(2) lifx e K,
xTr) =
XK 0 otherwise.

Denote by

Introduce the set of elementary functions
k
ER3N) = {(p :R*N — R measurable : ¢(z) = ZaiXAlxmxAN}
i=1

for suitables constants a; and Borel sets A% C R®. We consider the following approximation of c.

Proposition 3.1. There exists a sequence of costs ¢, such that
(1) 0< e, <¢

(2) cn € ERM);

(3) cn /¢

(4) ¢y is l.s.c;

(5) ¢ is permutation invariant.

Proof. Let (ay,...,an) € Z3N and definea —1:= (k—1,p—1,q — 1) for a = (k,p,q) € Z* and (with a slight
abuse of notations) (z,y) := (z1,y1) X (22,y2) X (23,y3) for z,y € R®. Then Vn € N define the interior of the

diadyc cube by
ap—1 a an—1 a
Qn(a17~-~7aN):(12n ,Q—i)x...x<N2n ,2_11)

Q(R) = [-R,R) % ... x |-R,R].

and for all positives R

3N —times
Define ¢,, as follows

{ inf ce(x)if x € Q" (ay,...,an) and Q" (ay,...,an) C Q(n),
cn(x) =4 Q™(ar,.,an)
0 if x ¢ Q(n).

Then extend ¢, to the entire space by relaxation i.e.

¢n(x) = inf {liminfc(xk) : lim x* =x, and Vk, x* € Q"(ay,...,ay) forsome (ai,...,an) EZSN}.

k—oo k—oo

With this definition properties (1), (3) and (4) above are straightforward. To prove (2) it is enough to remark
that ¢, is constant on 7 dimensional, relatively open faces of Q" (a1, ...,ay) and that such faces are products
of intervals (which may degenerate to a point). Finally (5) holds since

inf c= inf c
Qm(ai,..,an) Q" (Ao (1500 (N))

for every o € SV. O

Remark 3.2. Without loss of generality we can write
kn
en(x) = Z%XA% (z1) ... XAN (zn)
i=1

with sets AF such that if A¥ N A? # () then AY = A;?, forall k€ {1,...,N}.
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Define K (c,,-) : P(R*N) — [0, +00] as

cndP if P € II(p),

K(c,, P) =
400 otherwise,
and D(cp, ) : L; — R as
D(en, v) = N/vdp if v(z) +... +v(ey) < culzr,...,2zN), p~ —ae.
—00 otherwise.

Also in this case, maximizing D(c,,,v) is equivalent to maximize

N
Z/vidp if vi(z1) +...+on(zn) <cplzy,...,2N), PN — ae.
i=1
—00 otherwise.

Proposition 3.3. The functionals K (cy,-) are equicoercive and
K(cn,") 5 K(c,-),

with respect to the w*-convergence of measures.

Proof. Equicoercivity follows from the fact that I7(p) is w*-compact. Since K (cy, ) is non-decreasing (in n) and
K(c,-) is Ls.c., I'-convergence is a standard fact. We report the proof for the sake of completeness. Let P, AP
and fix m € N. For m <n

K(cm, Pn) < K(cn, Pp).

Since ¢,, is lower semi-continuous

K(cm, P) <liminf K (¢, Py) < liminf K (c,, By).

n—oo n—oo
And since K (¢, P) — K(c, P) we obtain
K(c, P) <liminf K(c,, P,).

n—oo

For what concerns the I'-lim sup inequality, since ¢, " ¢ it is enough to consider P, = P for all n € N and to
apply the Monotone Convergence Theorem. O

Lemma 3.4. Assume that p is not concentrated on a set of cardinality < N — 1. If u € L}, and

w(zy) + ... +ulzy) < clzg,...zn), pY —ae.,

then there exists k € R such that u < k p-a.e.

Proof. We have

u(z) <p— inf {c(z,za,...,2n) —u(ze) — ... —ulzn)}, p—ae.
T2y.etyT N

Since u € L; and p has not < N — 1 atoms, we may consider z,,...,zy5 with z; # z; if i # j such that
u(z;) € R. We denote | = min{u(z;),...,u(zy)}. Consider 0 < r such that B(z;,r) N B(z;,r) = 0 if i # j.
Then any = € R® can belong to B(z;,r) for at most one i. We may suppose without loss of generality that
i = 1. It follows that

N(N-1)1

u(@) < e, 2y, 2y) — ulzy) — o~ ulzy) < o — NLi= k, O
-
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Remark 3.5. In the previous proof k clearly depends on w through the constant [ and on p through the
constant r.

Proposition 3.6. The functionals
+
D(CTH ) F_) D(C, ')a
with respect to the weak-L' convergence.

Proof. We start with the I'"-lim inf inequality. Let u € L}) such that —oo < D(c,u) then

u(zy) + ... Fulzy) < clzi,...,zn), p —ae.

and by Lemma 3.4 u is bounded above. For an arbitrary 0 < e there holds

D(c,u)—e <N [ udp.
R3

Moreover by Lusin’s theorem there exists K C R® compact such that u| is continuous, p(R*\ K) < ¢ and

D(c,u) —e < N/ udp.
K

Since ¢, /" ¢ and are l.s.c we may apply a Dini’s type theorem and we obtain that there exists ng such that if
ng < n then

u(z1) + ... Fulzy) —e < colzy,...,an), p —ae. (3.1)

on K x ... x K. We consider

_ €
u(r) = u(z) — N N (sup u)xrs\x (7).
Since 0 < ¢, and (3.1) holds we have, for ng < n,
u(zy) + ... +au(zn) < ep(z1,...,2N), PN — ae.

Moreover if M € N and N2supu < M then

D(c,u) — (2+ M)e <N [ udp—e— Nesupu < N udp—s—NQp(]Rg\K)supu:N/ udp.  (3.2)
RS RS R3

For what concernes the I'"-lim sup inequality assume that u,, — u in L}) and assume without loss of generality
that

Un(x1) + ... Fun(zn) < ep(z1,...,2N), pN — a.e.
Then
un(x1) + ... Fun(aey) < c(z1,...,zN)
and
nlLrI;oN updp = N/udp. O

In the next subsection we will prove the needed compactness property.
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3.1. Estimates of the approximating Kantorovich potentials and conclusions

Lemma 3.7. For alln € N

max D(¢y,, ) = min K (¢, -). (3.3)

Moreover D(cy,,-) admits a mazimizer (uy,...,u})
Proof. The proof is revisited from [17].

kﬂ
Since we have written ¢, (x) = Z a;iXar(x1) ... xa~(xn) we may find sets Xy,..., X each of k,, +1 elements,

=1

vi R — X,
and
5n2X1X...XXN—>R

such that

n(x) = Enlp1(21), - on (2N)).
If we define ¢ : R¥* — X; x ... x Xy by ¢ = @Y ,0; and p; = ¢; 4p € P(X;), then we have that for all
v € II(p) we may consider ¥ := @4y € II(p1,...,pn) and

/ cndy :/ en(p(x))dy :/ cnd?y.
R3N R3N X1x.. x XN

We remark that since ¢, and 7,, may be identified with elements of REnHL 5o x RFH1 and p; with an element
of RF»*+1 the problem may be reformulated as follows:

min ¢ - 7,
0<7,

where the P; form the projection matrix. Thus the problem is a linear programming problem whose minimum
value coincides with the maximum value of the dual problem

{ max,bT - U,

3.5
PTg<ér. (8:5)

It remains to identify % with a N-tuple (u1,...,uy) of elementary functions in £(R*Y) which maximises

N
maX{Z/uidp D ou; € L}), up(zy) + ... Fun(zy) < cn(acl,...,acN)} . (3.6)
i=1

O

We now prove a first property of minimiser P of K(c,-). This requires additional assumptions on p.
Since the pointwise transportation cost diverges when two (3-dimensional) coordinates get too close it is
useful to introduce the following notations:

D, :={x=(x1,...,2n) : |z; —z;| < a for some 7, j},
will be the closed strip around the diagonals,

G={x=(z,....on5) : & #xjifi#j}
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For simplicity we pose Dy = D. Then G = RN \ D. Finally we introduce a notation for a “cube” with rounds
3-dimensional faces

Q(er) = {y = (yla . 'ayN) : mzax\yz - l’z‘ < T}a
we will omit the center x when it is the origin.

Proposition 3.8. Assume that p does not have atoms. Let P € TI(p) be a minimizer. Then, for all r > 0 there
exists a(r) such that

P (Da(r) n Q(T)) =
We first prove an elementary lemma

Lemma 3.9. Assume that p does not have atoms. Let P € II(p) be a plan with finite cost and let x € sptP.
Then there exist x2,...,x~ € sptP such that

1) x%,...,xNV eq;
()x #x ifk#£1oro#j.

Proof. First remark that if P has finite cost then P(D) = 0 and then P-a.a. points belong to G. Then fix a
vector @ € R* and consider the set X& = {x € R®*" : z; = @}. By definition of marginals and since p does not

have atoms _
P(X) = p({a}) = 0.

1

Then, starting from x* = x we may choose

Xj € SptP\ (DU (Uk<j Ui=1,....~ X;k>) . 0
o=1,...,N 7
Proof of Proposition 3.8. Assume that x' = (ac%, ey x}v) € DN sptP and choose points x2,...,x" in sptP as
in Lemma 3.9. For all choices of positive radii ry...,ry

P(Q(x",1:)) > 0.
And later on we will choose suitable r;’s. Denote by P; = Pig(yi ) and choose constants A; € (0, 1] such that
AP = ... = An|Pn|.

We then write
P=MP +...+ AnPx + Pr (Pgr is the remainder).

We estimate from below the cost of P as follows

C(P) = C(Pg) +Z/\C ) > C(Pg) —1—2)\ Zz‘x Z|+2r |P;].
k 7

i=1 i=1 k=1k<j
Consider now the marginals v}, ..., v} of \;P; and build the new local plans
Pr=vixvix.. . vN, Ph=vixvdx.. .vh,...Py=vNxvix.. vy
To write the estimates from below it is convenient to remark that we may also write: P; = vi x ...V]i+k_1 X
Vj\}"N L where we consider the upper index (mod N). Then consider the new transport plan

P:=Pr+ P +...+ Px.
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It is straightforward to check that the marginals of P are the same as the marginals of P. Moreover | Pj| = ;| P}].
So we can estimate the cost of P from above.

. N ~ N N 1 -
C(P)=C(Pr)+Y C(P)<C(Pr)+> D> — - |Py].
i=1

i=1 \k=1k<j Thyio1 = i = TR — Ty

The final step is to choose r; for i = 1,..., N so that the 3-dimensional faces of the cubes Q(x*,r;) do not
overlap and

Sy — o (LS s

i=1 \k=1k<j ‘xk+i—1 _xj-‘ri—l‘ —TE T i=1 \k=1k<j

This final condition contradicts the minimality of P and it is feasible because, since le = le for some 7 and j
the right hand side is unbounded for r; — 0 while the left hand side is bounded above for r; sufficiently small.

It follows that the diagonal D and the sptP do not intersect and since both sets are compact inside Q(r),
they must have positive distance in Q(r) O

Let P, denote a sequence of minimisers of K (c,, ) converging to a minimiser P of K(c,-). We choose 0 < R
such that P(Q(R)) = M > 0 and we consider a(R) according to Proposition 3.8 above. Since Q(R) is open we
have,

liminf P,,(Q(R)) > M

M -
and then for n big enough P,(Q(R)) > - Since Dy (r) N Q(R) is closed we have

Then for n big enough
M

7T < Po(Q(R)\ Du(r))- (3.7)

Proposition 3.10. Assume that p does not have atoms and let n satisfies (3.7) above, then there exists a
maximiser u of D(cy,-) and two positive constants ry, and k, such that

2
< 2N -

. — (N = 1)%k,,.
We will later show that we can control r,, and k, uniformly in n.

Proof. Consider a point (Z1,...,Txn) € sptP, \ Do(r) and in Q(R).
We start from a maximiser (uq,...,uy) of (3.6) and we remark that without loss of generality we may assume
C(fl, .. 7EN)

that U; (fz) = N

:= k,, for all 7 and that

u;(x) = inf c(yl,...,x,yi+1...,y1\/)—Zuk(yk) ,

k#i
. . . (X(R) . . N _
for all 4 and x. Then we begin by choosing r,, < 5 and we have the following estimate. If x & U;L, B(T;, ry)
then
u1(z) < cn(2, T2, ..., TN) —u2(T2) — ... — un(Tw)
< C(SL’,TQ, .. ,TN) — UQ(TQ) — e — ’ILN(TN)
N(N -1
LN (N —1)k,. (3.8)

T'n
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We now select a, possibly smaller, r,, so that

p(B(T1,mn)) + ...+ p(B@nN,mm)) <e K % (3.9)

It follows that the set

has positive P, measure. Next, take (7y,...,7,) in this last set. Since 7; does not belong to the balls centered
at T; the estimate above holds and then

_ _ _ _ _ N(N -1
)+ + () = e ) ) 2 — (T - (V- 1)k,
n
Finally, up to a division by 2 of 7, we have that for all z € UN_, B(Z;, r,)

ui(z) < (@, Yy, - Yn) —u2(@a) — .. —un(Uy)

<c xay%‘..ayN) _UQ(yQ) e _UN(yN)
N(N -1 N(N -1
ANN=D  NNV=D oy gy, (3.10)
T'n Tn

This completes the estimate from above of u;. The same computation holds for the other u;. The estimate from
above of the u; given by (3.8) and (3.10) translates in an estimates from below which holds p-a.e.. Indeed for
p-a.e. x there holds

, 2N(N —1)?
ui(x) = inf{ey (2, 22, ..., 20) —ua(z2) — ... —un(zn)} > (N — 1)k, — %
It remains to remark that
N
1
is a Kantorovich potential for ¢, and it satisfies the required estimate. O

Proposition 3.11. The constants r,, and k, in Proposition 3.10 can be controlled uniformly in n.

Proof. Consider a point x = (T1,...,Zn) € sptP \ Do) and in Q(R). Then consider 7 such that

a(R)
1) r ,
1 r< ;
@ N (B < -
c(T1,...,T r
Now we will show that in the construction of Proposition 3.10 we may choose k,, — % and r, = 1
Infact, since P, — P we may choose in the estimates of Proposition 3.10 a sequence of points x" =
(z},...,Tx) — (T1,...,Tn). The convergence of x" to x already gives the required convergence of k,,. More-

over, we also have that for n big enough B(Z}, g) C B(ZT;,r) for all i and then (3.9) is satisfied. Finally in
Proposition 3.10 we divided r,, by 2 to have some distance between T; and y; and this last division brings us

r
tor, = —.

4
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3.2. Conclusion and remarks

Theorem 3.12. The following duality holds

1
min ——dP(z1,...,zN)
II(p) /RNd 1<Z;<N ‘.TZ — l‘j‘

:sup{N/u(ac)dp(ac) Cuell andu(acl)—l—...—l—u(xn)Sc(ml,...,xn)}, (3.11)

and the right-hand side of equation (3.11) above admits a bounded mazximizer.

Proof. By Proposition 3.3

1
min/ ——dP(zy,...,zxy) = lim min K(c,, P).
p) Jrva | S5y i — ;] e

By Propositions 3.6, 3.7, 3.10 and 3.11
min K (¢, P) = max D(c,,, u),

= lim max D(cp,u),

n—0oo

sup {N/u(x)dp(x)

and there exists a sequence {u,} where u, is a maximizer of D(c,,u) and where |u,| is uniformly bounded,
thus weakly compact in Lll). O

u € Lll) and
w(zy) + ...t ulx,) <clz,...,xn)

Corollary 3.13. Assume that p does not have atoms then there exists 0 < « such that for every minimizer P
Of K(Ca )
P(D,) =0.

Proof. For every Kantorovich potential u exploiting the duality (or complementary slackness) relations we
obtains that for every minimizer P of K(c, )

u(zy) + ... +ulzy) = c(z1,...,2n) P —ae.
Since there exists a bounded Kantorovich potential we obtain the conclusion. O

Remark 3.14. Driven by the interest in some application we have chosen to present the result in the case in
the case of Coulomb cost. However fixing some constants and exponent (in particular in Lem. 3.4, Prop. 3.7
and Sect. 3.1) and the definition of bad set the same result may be proved for several costs which are lower
semi-continuous and bounded from below. Among them

1

1<i<j<N ™%

The case of even less regular costs has been considered in [1] but in that case it is necessary to give a different
interpretation of the problems.

In [17] Kellerer considered a duality theory for multimarginal problems for a very wide class of costs. However
in order to have existence of maximizers for the dual problems (see Thm. 2.21 in [17]) it is required that the
cost ¢ be controlled by a direct sum of functions in Lll) also from above. In the case of the Coulomb cost this
would read

1
Z — <wu(zy)+ ... +ulzy)
1<i<j<N i — 2]

and this is not possible since the right-hand side allows for z; = ... = x,.
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