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ON EVOLUTION PDES ON CO-EVOLVING GRAPHS

ANTONIO ESPOSITO AND LASZLO MIKOLAS

ABSTRACT. We provide a well-posedness theory for a class of nonlocal continuity equations on co-
evolving graphs. We describe the connection among vertices through an edge weight function and
we let it evolve in time, coupling its dynamics with the dynamics on the graph. This is relevant
in applications to opinion dynamics and transportation networks. Existence and uniqueness of
suitably defined solutions is obtained by exploiting the Banach fixed-point theorem. We consider
different time scales for the evolution of the weight function: faster and slower than the flow
defined on the graph. The former leads to graphs whose weight functions depend nonlocally on
the density configuration at the vertices, while the latter induces static graphs. Furthermore, we
prove a discrete-to-continuum limit for the PDEs under study as the number of vertices converges
to infinity.

NOTATION

We list notation we shall use throughout the manuscript for reference.

e A denotes a generic subset of RY.

e B(A): Borel subsets of A.

e M(A): Radon measures on A.

e M™(A): nonnegative Radon measures on A.

e Given v € M(R?) and letting A € B(R?), we denote by v*(A) := suppep(a) ¥(B) and
v~ (A) := —infpep(a) v(B) the upper and lower variation measures of v; the total variation
measure of v is |v|(A) := v+ (A) + v~ (A) and its total variation norm is ||v|tv := |v|(R%).

° MTV( E Radon measures on A with finite total variation.

. A) := MF(A) N My (A).

o CO(]Rd) is the space of continuous functions on R? vanishing at infinity.

e Cy(RY) is the space of continuous and bounded functions on R¢.

R}d = {(x,y) ERYIXRY:x #£ y} is the off-diagonal of R? x R¢.

p € M*(R?) is referred to as the base measure and acts as an abstract notion of vertices.

e R}d — R is the edge weight function.

e (G is the set of edges; i.e., G = {(az,y) € Rfd cn(z,y) # 0}.

e V3(R2Y) is the set of antisymmetric vector fields on R?%; that is, V*(R2?) = {v : R? —
R:v(z,y) = —v(y,2)}.

Voé(z,y) = ¢(y) — ¢(x) denotes the nonlocal gradient for ¢ : R? — R.

V - j is a nonlocal divergence for a flux j € M(Rz‘i) cf. Definition 2.4.

T is a positive and finite final time.

AC([0,T]; My (R?)) is the space of absolutely continuous curves with respect to |||y
from [0, T] to Mzy (R?).

e Given a € R,ay := max{0,a} and a_ := (—a)4 are its positive and negative parts, respec-
tively.
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e We shall denote the time dependence by using subscripts. For instance, for a curve p €
AC([0,T); My (R?)) we use p; to denote an element in My (R?), for any ¢ € [0, T].

1. INTRODUCTION

In this manuscript we study a class of partial differential equations (PDEs) on graphs whose
underlying structure is itself evolving — we shall refer to it as co-evolving graphs. More precisely,
in contrast with static graphs, we allow the link between vertices to change in time, depending on
the dynamics on the graph, according to another equation. Our work is motivated by the recent
interest in the study of evolution equations on graphs and networks, due to possible applications in
several real-world phenomena where individuals interact if they are interconnected in specific ways.
In social networks, for example, one can model the spread of opinions, or behaviours, by assigning
probabilities for individuals to adopt certain attitudes based on their neighbours’ choices. This is
useful to model polarisation and formation of echo chambers, cf. for example [8]. Another possible
application concerns transportation networks, where the flux from one vertex to a connected one
depends on some scalar quantities at the neighbouring vertices. This process is known as generalised
gravity interaction and it gives rise to diffusion-localisation models on networks with nontrivial
dynamics, see [32] and the references therein. We also mention social norm formation, [31], and
biological transport networks, [1]. The analysis of dynamic models on co-evolving or adaptive
graphs has received an increasing amount of attention in recent years, as it provides a more realistic
modelling tool compared to static or dynamic, but non-coupled, network models. Adaptive network
models have been used to study a wide range of problems from neuroscience to game theory and
economics. We refer the reader to the survey paper [10] for an introduction to the field of adaptive
networks and their further potential applications.

In this work, we consider a class of nonlocal continuity equations on co-evolving graphs extending
the results in [21, 20], where the underlying graph is, instead, static. More precisely, in [21, 20] the
authors consider equations on the time interval [0, 7] of the form

Z?tpt—i-v'jt :O, (11&)

with nonlocal divergence (cf. Defintion 2.1)

V- ji(dz) :/

n(z,y)dge(z,y),
R\ {x}

for a time-dependent measure flux, j; € M(G), on the set of edges defined by an edge weight
function 7 : R x R4\ {z = y} — [0,00), i.e. G = {(z,y) € R x R? : 2 # y and n(z,y) > 0};
throughout the article we set Rgd = R?% x R?\ {z = y}. In particular, points in R¢ are possible
vertices and the edges, G, are defined through the function 1. Equation (1.1a) describes the time-
evolution of a probability measure, p;, representing the mass at a vertex x € R¢, according to
a nonlocal continuity equation on the graph. The variation of the mass on each vertex is given
as an average of all possible outgoing and ingoing fluxes. We note this is a substantial difference
with equations on R?, where one usually describes the flow of moving particles with a given mass.
On graphs, particles are vertices which are fixed, in contrast to the mass which is transported
along the edges. In the graph setting, fluxes and velocities, v, are defined on the edges, whereas
the mass is a vertex-based quantity. Therefore, one needs to consider a suitable interpolation of
the mass at the vertices in order to have an edge-based quantity for the mass as well. Hence, on
graphs, the relation between flux and velocity can be nonlinear as it depends on the interpolation
function chosen, denoted by ®, as well as on the vertices, which are represented by a measure
p € M (R?) — this choice allows to consider finite and infinite graphs in a unified framework: a
finite graph can be obtained by choosing u = p = Y76y, /n, for {z1,...,2,} C R% In view of
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these considerations, (1.1a) is complemented with the constitutive equation
i = F®[u;p,vl, (1.1b)

for admissible interpolation functions specified in Definition 2.3 and Example 2.1. In particular,
admissible fluxes F'® (see Definition 2.4) depend on the interpolation function chosen as in (1.1b).

In this manuscript, we consider a scenario where the connection of the graph evolves in time,
possibly depending on the dynamics of the mass on the edges. Specifically, for 7 : [0,T] x (R? x
R\ {z = y}) — R, we shall study the following class of systems

opr +V - Fq’[u,m;pt, Vilpt]] = 0,

(1.2)
8t7]t($, y) = H(ty T, Y, Mt pt)?

for an admissible flux F® satisfying Definition 2.4. The velocity field is given as V : [0,T] x
Moy (RY) x R — Vas(R2?) (set of antisymmetric velocity fields), including possible dependence
on the mass p. Among others, a driving example is given by V;[p](z,y) = —V(K * p)(z,y), for
K :R? x R? — R being an interaction potential, studied in [21, 19, 18]. We shall focus on

H(t,x,y,ne, pr) = wipe) (x,y) — me(z, ),

where w : [0,T] x My (R?) x Rgd — R is a function satisfying a set of assumptions specified in
Section 3. With this choice for the function H the evolution of the graph’s weights is influenced by
two processes. First, the connection between two vertices can depend (in a nonlocal way) on the
mass configuration on the graph, as well as on edges (z,y) € G and time. A possible example for
the function w could be a nonlocal functional on My (R?), depending on the edge considered as
well as on time, such as

ailol(we,) = [ K(t.2.3.2)d0(2) (13

where K € Cy([0, T] x R2¢ x RY) is a general convolution kernel. The second term in the definition H
can be thought of as a relaxation effect in time, since, in case the first term is constant, the weight
function would converge to a steady state. A similar choice is also considered, e.g., in the recent
work [12] in a different framework of co-evolving networks. Under these assumptions, system (1.2)
reads

Orpr = =N - F® [, me; pr, Vilpl),
Oy = wilpe] — Mt

for given initial data p° € MA% (RY) and n° € Cy(R?*¥). The acronym NCL stands for nonlocal
conservation law as we allow the velocity field to depend on the solution itself. We add the prefix
“Co”, standing for “co-evolving”, to make clear we consider coupled dynamics for the weight function.
Differently from previous contributions in the literature, we allow the weight function to become
negative and not be symmetric. We analyse different time scales and note that these can lead to
weight functions depending on the mass configuration at the vertices, which have not been explored
in depth so far, to the best of our knowledge. More precisely, when the graph evolves faster than
the mass on the vertices, one obtains 7; = wy|[p], leading to a possible further nonlocality in the flux
provided by 7, in case of w as in (1.3). In particular, the PDE takes the form

Oy = =V - F® [y, wilpel; pr, Vilpe])-

In this scenario we still talk about co-evolving graphs, though edge weights only change according
to the mass configuration and not a coupled dynamics. Furthermore, we also provide a discrete-
to-continuum limit for solutions of (Co-NCL) when the number of vertices tends to infinity. In
particular, we rigorously justify the continuum equation on the graph as the many vertices limit of
the discrete, finite vertices, model. This is usually referred to as the graph or continuum limit.
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Several authors have considered interacting particle systems on graphs to allow for heterogeneous
interactions among agents, focusing on the rigorous derivation of the graph or continuum limit, i.e.
finding the limiting dynamics as the number of particles (vertices) goes to infinity. Besides its
mathematical relevance, this problem is important in many fields of application such as the study
of opinion formation in models of opinion dynamics or transport networks in biology. Among others,
we mention [4] where a model of opinion dynamics is considered and the influence of a given agent
evolves in time depending on the opinion of the others. Related results in this direction are [38, 9, 3].
Kinetic equations on co-evolving networks are considered in [12], where the large population limit
is studied via Liouville-type equations for the joint measure of the particles as well as the weights
of the graph connecting them. Opinion formation on evolving networks is also studied in [22]. We
mention the work [26], where the authors study a Kuramoto-type model in a weighted network,
whose weights are allowed to depend on the phase of the oscillators. In the previous works the
graph is a way of keeping track of the identity or label of different particles and does not bring
further structural properties. More precisely, the graph does not determine the state space where
particles evolve, but only affects the nature of the interaction among them. From this point of view,
particles can be considered as point-masses, i.e. the mass is fixed, but they are allowed to move in
space.

In this paper, we consider a different problem in which a weighted graph determines the ambient
space, that is, positions in space are fixed, while the mass on the vertices evolves in time along
the edges, whose weight can evolve as well. This distinction becomes particularly relevant in
applications in data science and machine learning. For example, the popular mean-shift algorithm
for clustering tasks can be understood in the framework of a continuity equation on a graph [15].
In a nutshell, this method attempts to find clusters in the data depending on the density of the
distribution of the point cloud through different regions in space. In this setting, positions remain
fixed as they represent the position of a given point in a data cloud and this allows to ensure that
the mode of the density discovered by the mean-shift algorithm is indeed a data point. We refer the
reader to [33], for instance, for further graph-based clustering algorithms, with a nonlocal dynamic.

We conclude the introduction reviewing related results in the literature in the static scenario.
In [14], [34], and [37], the authors introduced independently the concept of Wasserstein metrics on
finite graphs. The nonlinear heat equation on graphs was studied in [35, 36], while a well-posedness
theory for the generalised porous medium equation on infinite graphs can be found in [11]. In [21],
the focus is on nonlocal dynamics on graphs using an upwind interpolation, while [20] concerns
a class of continuity equations on graphs with general interpolations. The analysis of [21] is ex-
tended to two species with cross-interactions as well as nonlinear mobilities and a-homogeneous
flux-velocity relations for a > 0 in [28, 27]. Graphs give rise to interesting discrete-to-continuum
problems, such as those considered in [25], for the total variation flow and the Allen—Cahn flow. Re-
cently, [19, 18] study graphs as nonlocal approximation of nonlocal interaction equations on graphs.
This is linked to discrete-to-continuum evolution problems using tessellations, [16, 24, 30, 29]. Struc-
tures resembling graphs have been also noticed in collision dynamics in kinetic theory, see [17]. The
authors introduce a nonlocal collision metric in order to propose a kinetic interpretation of the non-
local aggregation equation. The underlying state space resembles a graph and the PDE under
study takes the form of a local-nonlocal continuity equation. Metric and asymptotic properties of
nonlocal Wasserstein distances are considered in [41]. An interesting property of graphs is that
they potentially represent alternative space-discretisations, resembling tessellations for finite vol-
ume schemes. Therefore, we point out a natural connection to numerical schemes for gradient flows
in the Wasserstein space as in, e.g., [5, 13, 6, 29]. We conclude the literature review by mentioning
the work [23], where a new perspective on the link between random walks on networks and diffusion
PDEs is provided.



Structure of the manuscript. We introduce the set up of the problem in Section 2, including
preliminary results. In Section 3, we prove well-posedness for Co-NCL by means of a fixed-point
argument. Section 4 is devoted to the analysis of different time scales for (Co-NCL) distinguishing
between the graph evolving at a faster or slower rate than the dynamics of the weight function. We
conclude the manuscript with a discrete-to-continuum limit for (Co-NCL) in Section 5.

2. PRELIMINARIES

A graph is identified by a pair (i, 1): p € M*(R?) is referred to as base measure and 7 : Rgd - R
is the weight function, the analogue of the weighted edges for a discrete finite graph. We define
the set of edges as G = {(z,y) € R* : n(x,y) #0}. More precisely, the pair (u,n) defines a
weighted graph. In previous works, the weight function 7 is sometimes non-negative, whilst in this
manuscript we allow for possible negative values. Furthermore, we do not restrict to symmetric
weights.

The mass configuration at the vertices is described by a measure with finite total variation, i.e.
p € Mrv(RY), as defined in the notation list. We equip the set My (R?) with the total variation
norm:

lollry = |o|RY =Sup{<% o) : € Co®Y, [lplloe < 1} ,

for any 0 € Mpy(RY), where (¢,0) := [papdo the dual product between Co(R?) and M(R?).
The dynamics we consider preserve the mass, as well as the bound on the total variation, therefore,
we shall consider the set

MR = {p € Mav(RY) - |o|(RY) < M}

As we are not in the traditional Euclidean setting, we recall the notion of gradient and divergence
for a function defined on graphs, similar to [20]; the only difference is that we do not restrict fluxes
on the set G, as this is changing in time, but rather consider their (possible) extension to R/zd,
cf. Remark 2.1.

Definition 2.1 (Nonlocal gradient and divergence). For any ¢ : R? — R, we define its nonlocal
gradient V¢ : Rgd — R by

Vo) = 6(y) — o(x),  for all (x,y) € R

For any Radon measure j € M(R}d), its nonlocal divergence V-j € M(R?) is defined as the adjoint
of V, i.e., for any ¢ : R® — R in Cy(R?), there holds

= . 1 = .
(693 = =5 [ [, Vole. i)

1

=5/ o(x) /Rd\{x}(dj(a:,y) —dj(y,x)).

In particular, for j antisymmetric, that is, j € M(Rfd) and dj(z,y) = —dj(y,x), denoted j €

M (R?), we have
|04V =//R;d O)dj (2,) -

Solutions of the nonlocal continuity equations are intended as curves defined on a time interval
[0,T], for T > 0. Therefore, we shall denote by AC([0,T]; Mrv(R%)) the set of curves from
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[0,7] to Mty (Rd) absolutely continuous with respect to the TV norm, that is, the set of curves
p: [0,T] = Mrv(R?) such that there exists m € L([0,T]) with

t
ot — psllry < / m(r)dr,  forall 0 <s<t<T.
S

With these preliminary notions we specify the definition of weak solution for the nonlocal continuity
equation, referred to as (NCE).

Definition 2.2 (Weak solution for the NCE). A measurable pair of curves (p,3): [0,T] — My (R?)x
M(Rfd) is a weak solution to the nonlocal continuity equation, denoted as

Op+V-j3=0, (NCE)
provided that, for any ¢ € Co(R?), it holds:
(i) (t = pr) € AC([0, T]; My (R)) ;
(ii) (4¢)eeo,r) is Borel measurable and the map (t — (¢, V - ji)) € L*([0,T]);
(iii) (p,J) satisfies

/Rd o(x)dp(x) — %/Ot/R}d V(x,y)djs(x,y)ds = /Rd o(z)dpo(x) for a.e. t € [0,T);

in this case, we write (p,J) € NCEr.

For the sake of completeness, we specify that absolute continuity of p is guaranteed by the
integrability of the flux divergence. The nonlocal continuity equation above is the driving dynamics
we consider in this work, already considered, e.g., in [21, 20], though the concept of solution is
slightly different, as it is given using duality between Cj and signed Radon measures. The latter is
more suitable when dealing with the discrete-to-continuum limit (Section 5).

As discussed in the introduction, in order to specify the evolution on graphs we need to suitably
define the flux, F®, which is an edge-based quantity, as well as the velocities. As the mass is solely
vertex-based, one has to interpolate the quantities located at the vertices to obtain an edge-based
quantity. As a byproduct, the relation between the flux and the velocity can vary, depending on
the application. We specify below interpolations and fluxes used in this manuscript, following [20],
allowing for a linear dependence on the weight function, 7, in the flux.

Definition 2.3 (Admissible flux interpolation). A measurable function ® : R® — R is called an
admissible fluxz interpolation provided that the following conditions hold:

(i) ® satisfies
®(0,0;v) = ®(a,b;0) =0, forall a,b,v € R,
(ii) ® is arqgument-wise Lipschitz in the sense that, for some Lg > 0, any a, b,c,d,v,w € R, it

holds
|®(a, b;w) — ®(a,b;v)| < Lo(|al + [b])|w — vl;

|®(a, b;v) — @(c,d;v)| < Lo(la —cf + [b—d])|v];
(iii) ® is positively one-homogeneous in its first and second arguments, that is, for all « > 0 and
(a,b,w) € R3, it holds
®(aa, ab;w) = a®(a, b;w).
Example 2.1. In [21], the authors consider the upwind interpolation given by
q)upwz'nd ((1, b; w) = aw4 — bw—7 fOT ((1, b> w) € Rs'

Another example is provided by the mean multipliers

Do (a,b;w) = ¢(a, b)w, for (a,b,w) € R3,

where common choices for ¢ include: ¢(a,b) = “TH’, or ¢(a,b) = max{a,b}.
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The fluxes considered are defined as follows.

Definition 2.4 (Admissible flux). Let ® be an admissible flux interpolation, and let p € My (R?),
w € VS(RM) = {v tR2 — Rlv(z,y) = —v(y,:p)}, and 1 : R* — R measurable. Furthermore,

take a reference measure A € MT(R??) such that p ® p, @ p < \. Then, the admissible flux
F2lp,n; p,w] € M(R2Y) at (p,w) is defined by

dlp@p) dp®p), )
o D sw | ndA.

dF® [, m; p,w] = @ (

Remark 2.1. Note that, in view of the one-homogeneity of ®, the definition of admissible fluzx
s independent of the choice of A as long as the absolute continuity assumption is satisfied. For
instance, one could choose X = |p|®@ u+ pu® |p|. Differently from [21, 20], in this article n evolves in
time and, consequently, so does the set of edges G. For this reason, we include the weight function
in the flux, which is now a measure on Rgd and not on G. We leave to a future investigation possible
nonlinear relations between the flux and the weight function .

As mentioned in the introduction, the evolution of n is determined by a function H : [0,T] X
R x Cy(R24) x Mry(R?) — R given by

H(t,x,y,ne, pr) = wipe)(x,y) — me(z, ),

where w : [0,T] x Mpv(RY) x R/M — R satisfies properties we postpone to Section 3. We focus on
the system

Ohpr = =V - F® [, me; pr, Vilpel,

(Co-NCL)
Oy = wilpe] — e,

for given initial data p° € MAL (R?) and 1° € Cy(R??). A solution to (Co-NCL) is intended as
follows, complementing Definition 2.2 with the coupled equation for 7.

Definition 2.5 (Solution to the initial value problem (Co-NCL)). Given an admissible fluz in-
terpolation ®, a velocity field V : [0,T] x Mrpy(RY) x R2 — Vas(R*), and function w : [0,T] x
Mry(RY) x R2 - R, a pair (p,n) : [0,T] = Mry(R?) x Co(R*) is a solution to the initial value
problem (Co-NCL) if, for any ¢ € Co(R?),

(i) p € AC([0,T], M1v(R?)), n € AC([0,T], Cyp(R>%));
(ii) the maps t — (0, - F®[u,n; pr, Vi[pe]]) and t — wi[ps] — n¢ belong to L*([0,T]);
(iii) for a.e. t € [0,T)], every (x,y) € Rfd, for any ¢ € Cy(R?), the following conditions hold

1t —
/ edpy =/ edpo + —/ / VedF P, ns, ps; Valpsllds (2.1)
Rd Rd 2Jo JUr

w(w0) = mle) + [ Galpd9) -~ niGe,0) ds. (22)

In the following, for any curve v € C([0,T],S), for some normed space (S, ||-||s), we will write

[Vlloo,s :="sup [lv[s -
te[0,T

We denote by || - ||oc the usual sup-norm when this does not create confusion.
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2.1. A priori properties. Our strategy to prove well-posedness for (Co-NCL) relies on the appli-
cation of the Banach fixed-point theorem. In the next proposition we collect properties of solutions
important for the definition of the solution map, under assumptions milder than those needed later
on the velocity fields.

Prop051t10n 2.1. Let ® be an admissible fluz interpolation, pg € MAL,(RY), ng € Cy(R2?). Assume
[0, T] x Mpy(RY) x R¥ — R and V : [0,T] x Mpy(R?) x ]R2d — V3(R2?) satisfy, for some
Cv>0 and C, >0,

T
/ sup $m/ Valol(z,9)| du(y)ds < Oy, (2.3a)
0 peMry(RY) zeRd JRN{z}

T
/ sup sup |ws[p](z,y)|ds < C,,. (2.3b)
0 peMry(R?) (z,y)eR2

Suppose the map (x,y) € R/M — wilo](z,y) is continuous, for any t € [0,T] and 0 € Mry(R9).
For a pair (p,n) : [0,T] — Mry(RY) x Co(R*) satisfying (iii) in Definition 2.5, the following
properties hold:

(1) for any ¢ € Co(RY) the maps

t— //]RZd VodF® [, ne, pe; Vilpd)) € L1([0,T7),
s

t > wilpe)(,y) — me(z,y) € L1([0,77),

and p € L>=([0,T); Mry(R?)), n € L>([0,T], Cy(R2)) (fluz integrability and time bounded-
ness);
(2) pe[RY] = po[RY] for all t € [0,T] (mass preservation);
(3) p € AC([0,T], M¥,(R?)) and n € AC([0,T], Cy(R??)) (absolute continuity);
(4) if supp po C supp p, then supp py C supp p for a.e. t € [0,T] (support inclusion).
Proof. Time boundedness and flux integrability - We start proving these properties hold for 7.

From (2.2) we have

[ne(, y)| < |no(, y)| + /Ot(lws[ps](w,y)l + [ns(2, y)|)ds,

whence

t t
e < Il + [ sup s foslplta s + [ s
0 peMry(RY) (z,y)eR2? 0

Then, an application of Gronwall’s inequality yields

[l < (HnoHoo +/ sup sup !ws[p](w,y)!dS) e’ (2.4)

PEMv( Rd )GR}d

By taking the supremum for ¢ € [0,7], using assumption (2.3b) on w, yields the result for 7,
meaning n € L*°([0, 7], Cy(R2?)). Next, we prove an analogous result for p.
By definition of admissible flux and nonlocal divergence, for any ¢ € Co(R%), we have

— 1 —
(. V- F® [ymis po. Vilpdl)) = —§/de Vi (a, y)dE® [, 13 o1, Vilodl] (2, 9)
/

[, Feto (2 SRy e, i),
R/

dA dA



Using (i), (ii) in Definition 2.3, [39, Theorem 6.13], the boundedness of 7 and the antisymmetry of
the velocity field, we have, for any ¢ € Co(R?) and ¢ € [0, T):

t _ L o [1 —
[ 16091 o vl as < P [ 9l (@l @1 o s
< Lolleliolie | [ Wl 0l ) 1] (210

< La|[nlloolllloo /0 Ty |ps| [RYds, (2.5)

where we set Ts := SUP e Ay (RY) SUPgcRA fRd\{x} |Vs [ps] (z,y)| du(y). From (2.1) in Definition 2.5,
(2.5), and the definition of the total variation norm, we infer

T
o4 [RY) < |po[R] +L<1>||77Hoo/0 Ts| ps | [R)ds.
An application of Gronwall’s inequality and assumption (2.3a) provide
IHRY < [polRYeE =y < o, (2.6)

Hence, we can conclude the time integrability of the flux and that p € L>([0, T], M7y (R%)).
Mass preservation - Let of(z) := e~17I”/R*  Note that ® € C5°(R%) and ¢f(z) — 1 pointwise
as R — oo. Using Definition 2.5 (iii), we infer

i ¥ z)dpe(x /cp z)dpo(x
d(pp@p) d(p®p)
» —soR<x>>ns<1>( o) SR Vil ) da(ang) ds
< Lol [ By) — " ()] [Vilps]|d|ps|(z)dpu(y)ds. 2.7
ol [[ [[L1"0) = @I Vilpdldi ()0 2.7

The previous integrals can be bounded as follows:

[} Jfo o™ = @ Wl @ntas <2 [ [ 1Vl wncas

<2 /0 Tl s [RYds
< 20y |po|[RYe" eIl Cv

where in the last inequality we used the bound (2.6). Hence, by means of the Dominated Conver-
gence Theorem, as we let R — oo in (2.7), we obtain

[ @) - [ o @dp(o)

Thus, noting that p[RY] = limp_eo fga ¢T(z)dps(z), which follows again from the Dominated
Convergence theorem, as well as po[RY] = limpg_00 [Jga ¢ (2)dpo(z), we conclude the proof.
Absolute continuity - This is a direct consequence of the flux integrability proven by exploit-
ing (2.1) and (2.2).
Support inclusion for p - Let A = R%\ supp p and (pt)iefo,) be a solution to (2.1). As we want
to evaluate |p;|(A), we consider test functions ¢ € C.(A), due to [2, Proposition 1.47]. Using (2.1),
we estimate:

—>0as R — oo .
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Taking the supremum over all ¢ € C.(A) such that ||p]cc < 1 we infer, by [2, Proposition 1.47]
and Gronwall’s inequality, that

el [A] < v Eallloe| oy [A] = 0
by definition of A. O

3. WELL-POSEDNESS OF THE CO-EVOLVING NON-LOCAL CONTINUITY EQUATION

In this section we show that the system (Co-NCL) is well-posed by means of a Banach fixed-point
argument. From now on we fix pg € MA%,(R9), 1o € Cb(Rfd), and assume ® is an admissible flux
interpolation according to Definition 2.3. Let us denote

ACr := AC([0,T); M7, (R)) x AC([0, T]; Cy(R)),
and equip this space with the metric defined by
doo (0" ), (P1%)) = 10" = 0 oo My zety + 0" = 17l o0 0 20
where

! = PPlloc vy = sup ok = oy,

)

1,2 _ 1,2
17" = 17l oo, 20 tes[lolyT]Hm 1 lloo-

We assume the velocity field V' : [0,7] x M, (RY) x R2? — V25(R?4) to fulfil, for a constant
Cy > 0, the uniform compressibility assumption

sup supsup [ Vilpl(e,y) duly) < Cy. (3.1)
t€[0,T] pe MM (Rd) zeRd /RN {z}

Assumption (3.1) is an L*> bound for the nonlocal divergence needed later in our argument to

obtain a contraction. We note this is a stronger requirement with respect to time, than (2.3a),

which was used to obtain the time-continuity of solutions in Proposition 2.1.

Remark 3.1. We refer to (3.1) as uniform compressibility assumption in relation to the terminology
used for the continuity equation Oip; +V - (bips) = 0, for a vector field b : [0,T] x R — R®. In this
context an L -bound is required on V - b, which is replaced in our framework by (3.1). We refer
the reader to [20, Remark 3.6 and Section 4] for further details.

We fix w : [0,T] x M#,(R?) x R2? — R satisfying the following conditions:

(wl) the map (z,y) € R2 — wy[](-, 2, y) is continuous and (¢ — w[](-,-)) € L*([0,T7]);
10



(w2) for any p,o € My (R?) there exists a constant L, > 0 such that

sup sup |wilo](z,y) — wilpl(z,y)| < Lullo — pllrv;
t€[0,T] z,yeR2

(w3) w is bounded, that is, there exists a constant C,, > 0 such that

sup sup sup ’wt[p] (‘Tay)‘ < Co.
te[0,T] pe My (R) z,yeR2d

We define the solution maps S := (Sy,S,,) : ACr — ACr by

1t -
Sv(p,n)(t) :=/ ¢dpo + —/ // VodF® [, ns, ps; Vlps]]ds, (3.2a)
R4 2.Jo JJR

Sulp,m)t)(z,y) = n°(z,y) + /Ot wslps](z,y) — ns(z,y)ds. (3.2b)

for any ¢ € Co(R?), t € [0,7] and (z,y) € R??. We observe that the map S : ACr — ACr is
well-defined due to our assumptions on the functions V, (3.1), and w, (wl) and (w3), taking into
account Proposition 2.1.

Remark 3.2. In Section 5, we shall compare different solutions (p,n),(p,n) of (Co-NCL), with
potentially different base measures p, 1. Note that we can take X := |p|@u—+p®|p|+|p| @+ 1| p]
in Definition 2.4 in order to be able to compare fluzes associated with (p,n) and (p, 7).

First, we show the following contraction with respect to d,, crucial for the application of the
Banach fixed-point theorem.

Lemma 3.1. Let V : [0,T] x MM, (RY) x R¥ — Vas(R2?) satisfy assumption (3.1) and assume
there is a constant Ly > 0 such that, for all t € [0,T] and all p,o € M}, (R?),

sup / [Vilpl(z, y) = Vilol(z,y)[ du(y) < Lvllp = allrv . (3-3)
zeRd JRI\{x}

Assume w satisfies assumptions (wl) —(w3) and that the solution map, S, is defined as in (3.2).
Then, for any (p,n), (p,n) € ACr, the following contraction estimate holds

dos (S(p, 1), S(p, 1)) < &(T)Tdes((p,m), (P, 1)),

where k(T) = k(M, L, Ly,Cy,||M0llco,T) > 0. In particular, there exists a T* > 0 solving
R(T*)T* = 1 such that we have a unique solution (p,n) to (Co-NCL) on [0,T], for T < T*,

and (p(0),7(0)) = (po.10) € M7, (RY) x Cy(R2?).
11



Proof. Let (p,n) and (p,7) belong to ACp. Upon using our assumptions on the flux ® in Defini-
tion 2.4 we obtain

Svipn)e) - Sv B0l < 5 [ f 601 = o0 (2 A7)

7 <dps®d,u dp®@dps VL [,55]) >‘d/\ds

dX d\
1t dps @ dp dp @ dps >
<= - 5| D ) y Vs |Ps
<5 ) Jo (00— ot (@ (P25 e
(s odu dpedps, ))y
o (L LIV [p)) ) dads

#3000

dps @ dp dp ® dps
Xq)( o dx
1t N dps ® dp dp @ dps
+§/0/R;d (w(y)—w(w))ns@( oD 7‘/:9[/)8])

dps @dp dp®@dps . - >>‘
<1>< SO Oy [5]) ) ands

)

//R )| Ve [o:)l Ins . ) (d (s — 5l @ )
+d(:u®|ps ~s|))d3
s 22 [ o)~ o@)IValod]
]R
x [ns — 1s|(d (1 ® [ps]) + d (|ps| ® p))ds
// [oy) — @Il Ve o] = Vi 73]

X (d(lps] © p) +d (n @ |ps])) ds
=1+ 11 +1II

We then have the following estimates for the terms I, 1, I11. Starting with I, using antisymmetry
of V and our assumption (3.1) we have

1<L¢||so||w// Ve loul 1961 (@ (Ips = 7l © 1) 4+ (0 |py = ) ds

< 2Lalleloolllc cyaty | Joa 2 10l @2 = D 20 s

< 2Lq>||solloo||77lloo,cb(R;d)/0 /Rddlps — psl(x) ( sup  sup /Rd\{ }I‘/'s[ps](w,y)ldu(y)) ds

pertl, (21) ceR?
< 2L [ oo Cv 1l a2y 19 = Pl pp e T

12



For the term II, using antisymmetry of V and (3.1) we get

11<Lﬂmm/ / Velpllin = l(@ (1. |7u]) + d (7] © )ds
<mwmmnnmqwg// Vilpu) @ )l ldu(y)dl ()
< 2Ll M~ Tl 500

Finally, we have the following bound for term I using our assumption (3.3) on V:
t
Hlébﬂwm/ /M%H%mA—%UMHMWA®M+dW®VMD®
‘QbWMWQMW// (@) = Ve [ () | du(y)dp (2)ds

< 2L<I>”90”ooLVM”77”oo,cb (R2) HP pHoo,MTV(]Rd)T‘

Thus, taking the supremum over all ¢ € Cy(R?%) with ||¢||sc < 1 and recalling the definition of the
TV-norm we have the following estimate

1Sv (1, p) = Sv(71: P)loo s, ety < 2LeCv |11l oo 0, m20) 19 = Pllco, s, ety T
+2LeCv Ml =1l o 0, m2ty T (3.4)
+ 2L<1>LVM||77||oo,cb(R3d) o = Pllco rit, )T

On the other hand for (z,y) € R?? and ¢ € [0,7] we have

Sups ) (0) = Sulp D) O1 < [ nlep) — (e w)lds
+ [ elpie,) — el plds
Thus, by assumption (w2),
18w (p,m) — S (P, ﬁ)”oo,C’b(]R;d) < m =l cy@zy T

w1 s falpd) —alpl o)l
(z,y) €R2d

< (H?? = Tlloo,c, m2%)
+ Lw”p - ﬁ”oo,./\/lé\flv(Rd))T
According to Proposition 2.1, Eq. (2.4), having assumption (w3) we know

11llco. 20 < (Il0lloo + CuT) €™ (3.6)
13



Combining the previous estimates we infer
doo ((S(n, ), S(11,9)) < (2L<1>(”77Hoo,cb(R}d)Cv
+ HﬁHoo,cb(R}d)LVM) + Lo)llp = Alloo mat ey T
+(2LeCv M + 1) = 1o 0, m2) T
< (2La(Cy + Ly M)(molloe + CT)E” + L) 1o = plloc wapt, oy T

=«
+ (2LeCy M + 1) ||In — 77Hoo,cb(R3d)T
T
< max{a(T), B} Tdss ((p, 1), (P, 1))
When T < m we have that the solution map is a contraction. We check this is not an
issue in case the maximum is (7)) = L, + 2La(Cy + Ly M)||no|le? + 2Le(Cy + Ly M)C,TeT),
which we rewrite as a(T) := o + vel + xTe®, for some positive constants o,v,x. The inequality
T < ﬁ is true for T' < T*, where T = T*(o,7, x) is fixed and solves a(T*)T* = 1. Denoting
by x := max{q, 5} we obtain existence and uniqueness when 7' < % as a direct consequence of the
Banach fixed-point theorem. O
Remark 3.3. For the sake of completeness we observe that Banach fixed-point theorem is applied
to Cp = C([0, T); M#,(RY)) x C([0,T7]; Cp(R2)). Absolute continuity in time follows from the fact
that the fluz and the map (t — wi[ps] — i) belong to L*([0,T]), as proven in Proposition 2.1.

Remark 3.4. Although this is not required for our result to hold, we note that, if in addition to
the current assumptions on w we impose

inf _ no(z,y) > w-[lo(e” 1)
(z,y)eRZ
where [|w—||co = SUPyeo,7) SUP pe Moy (RY) SUD;, g2 |(we)—[p)(z, y)|, we obtain non-negativity preser-
vation of n from the explicit solution

m(z,y) =e (no(w,y) + /Ot esws[ps](wvy)dS) :

We note that in [20] only non-negative weight functions were considered, while here we allow for
weights to become negative which is used in many applications, see for example [40].

Now we are ready to prove existence and uniqueness of the initial value problem (Co-NCL),
which is the content of the following theorem.

Theorem 3.1 (Existence and uniqueness for (Co-NCL)). Let V : [0,T] x M4, (R?) x R? —
Vs (R*) and w : [0,T] x MM, (RY) x R¥ — R satisfy (3.1), (3.3) and (wl)—(w3), respectively.
Furthermore, let the assumptions of Lemma 3.1 hold. Then there exists a unique solution (p,n) to
(Co-NCL) such that (po,m0) = (p°,n°).

Proof. Let k be as in Lemma 3.1. The condition T < % can be also interpreted as T" < a :=
min {%,T*(a,’y, X)} Assume T > a, let 7 := a/2, and denote N := [%} Then by Lemma 3.1, we
know there exists a unique solution in ACt to (Co-NCL) on [0, 7]. Denote this solution by (p*,n')
and note that (p*,n') € ACy -, where ACy ; = AC([0, 7], M¥,(RY)) x AC([0, 7], Cy(R??)). Another
application of Lemma 3.1 yields the existence and uniqueness of (p?,7?) € AC; 27, the solution of
(Co-NCL) on [r,27]. Iterating this procedure we can construct a sequence of solutions

(pi777i) € AC(i—l)T,iT for all i € {17 s aN}v (pN+1777N+1) € ACNT,T .
14



We can now define the curve (p,n) € ACor = ACr by

(ptsme) = (p',1") forallt € [(: — 1)7,i7) and i € {1,...,N}
(pe,me) = (,Oivﬂ,nivﬂ) for all t € [NT,T]

which, by construction, is the unique solution to (Co-NCL). O

Remark 3.5. In a similar spirit of [20, Section 5|, we could extend the result of this section to
the Lt setting, i.e. p < p, which can be obtained upon assuming pg <K p and choosing X = u & p.
In this scenario, for ny > 0 and symmetric for any t € [0,T] — obtained by assuming no(z,y) and
wi[-](,x,y) to be symmetric and n to satisfy the condition in Remark 3.4 — we can prove non-
negativity preservation for p; as in [20, Proposition 5.2], i.e., if the initial condition is non-negative
then the solution py(x) > 0 for a.e. t € [0,T] and p-a.e. x € R?,

4. FAST-SLOW VERSIONS OF THE PROBLEM

In this section we are concerned with different time scales for the evolution of the weights,
motivated by [12, Section 2.2]. We emphasize that the notion of solution outlined in Definition
2.5 is the one used throughout. Let V : [0,7] x M, (R?) x R?? — V**(R??) and w : [0,7] x
MP,(RY) x R — R satisfy (3.1) and (wl)—(w3), respectively. We start with the following
version of (Co-NCL):
Oupr = =V - F2{u,me; o, Vil pe]
Oy = e(welpe] — me) (Co—NCLs)
po € MTMV(Rd)7 Mo € Cb(Rgd) )

where € > 0 is a small parameter. This problem corresponds to the case in which the weights of the

graph evolve at a slower time scale than the mass on the vertices. Indeed, if we formally consider
that the graph evolves at a time scale 7 = et, then expressing the evolution of 7 for the time scale
t yields (Co—NCLg).

Theorem 3.1 implies this problem is well-posed for ¢ > 0. Then, it is natural to study the
behaviour of the system (Co—NCLg) as ¢ approaches 0F. The following result shows that, as
e — 07, the solution to (Co—NCLg) converges to the solution of a PDE on a static graph, meaning
the weight function is given by the initial condition, 7y, which does not change in time.

Theorem 4.1. Let (£,)nen C (0,00) a vanishing sequence, that is e, — 0. Consider the sequence
of solutions {(p",n")}nen to (Co—NCLg) with pf§ = p® € M, (R?), and nf = n° € Cy(R*)
satisfying (3.1), (3.3) and (wl)—(w3). It holds that

deo (0", "), (P, 770)) — 0, as n — o0,

where
t p—
Py +/0 V- Flu,n" 75, Va(,)lds = 0
understood in duality with Co(R?).

Proof. We begin noticing that Proposition 2.1 ensures, for any n € N, that a solution 5" of
(Co—NCLs) belongs to C([0,T1], Cy(R2%)), satisfying the uniform bound (3.6). Thus, let M, :=
sup,enln”l 00,Cy(R2): The argument follows the proof of Lemma 3.1.

From (3.5) we know

t t
I =l < e ([ 2 = mllcds + Lo [ lps = pulvds )

15



Noting that ¢ — fot” ps — PsllTvds is non-decreasing, the corresponding version of Gronwall’s in-
equality implies,

77 = nolleo < ene™ T (2L, MT) (4.1)

Furthermore, following analogous calculations to the ones in Lemma 3.1 used to obtain (3.4), we
now compare py and p, and get

t
67 = Pellry < 2LaCy iz | 167 = Psllrvds
t
+2L<I>CvM/O ”T]?—T]()Hoods

t
+ 2L |10 oo Ly M /0 1o — B4 rvds.

Differently from Lemma 3.1, we do not further bound the terms under the time integrals. Then,
using (4.1), the uniform boundedness of 7™ and 7y and an application of the same version of
Gronwall’s inequality as before yields

1?7y < 6n62Lq>(MnCv+LvMll??o||oo)T+€nT(4Lq)CVLwM2T2) (4.2)

The result follows from taking the supremum with respect to ¢ € [0,7] in (4.1) and (4.2), and
letting n to oo. O

The second scenario we consider is when the graph evolves faster than the mass on the vertices,
i.e.
Orpr = =V - F®[u, 053 pr, Vilpil]
68157715(:177 y) = Wt [,0] (:Ev y) - 77t($> y)7 (CO_NCLF)
po € MEL(RY), o € Cy(RZ) .

System (Co—NCLp) can be obtained by (formally) considering that the weight function 7 evolves
at a time scale 7 = é and then re-writing its dynamics at the time scale t of the mass on the
vertices. We are interested in studying the limit of this system as ¢ — 07. As one can formally
see from (Co—NCLy), this limit would identify the weight function 7 as a function depending on
the mass configuration, nonlocal in case w is as in Example 4.1, providing a whole class of weight
functions not considered so far in the literature, to the best of our knowledge.

A classical result for systems of ODEs whose orbits are contained in Euclidean space is given
by the Tykhonov Theorem, cf. e.g. [7, Chapter 3|, providing suitable conditions for the ¢ — 0%
limit to yield the formal limit in (Co—NCLp). In our case, however, we do not exploit the previous
result as we have an explicit solution for 7 and can evaluate the limit directly.

In order to use the latter information, we require more regularity of the function w, in particular,
we further assume:

(wd) t = wl](-,-) € WH([0,T]); ~ ~

(w5) es8SUPsc(o 7] SUPre My (RY) SUD;, g2 |Oywilo](z,y)| < C., for some C, € (0,00),
where W1 stands for a Sobolev space. The additional hypotheses above are needed in order to
exploit the explicit form of 1 and to use integration by parts in Sobolev spaces. We note that

given our assumptions (3.1) and (3.3) and (w1)-(w5), (Co—NCLy) is well-posed by Lemma 3.1 and
Theorem 3.1 for any € > 0.

Example 4.1. In this case, we can consider the following slightly modified version of the exam-
ple (1.3)

alol(@,y) = [ K(ta,y.2)do()
16



for o € MY, (RY). We assume K : [0,T] x R?¢ x R? — R to satisfy:
ot K(t,--,-) € CY[0,T]).
o (z,y,2) = K(-,x,y,2) € C’O(Rfd x RY).
e O K(t,x,y,z) € C([O,T],Co(Rfd x RY)).

The assumptions (wl)-(w3) still hold, and the derivative is given by

Oywi[o](z,y) = /Rd WK (t,x,y,z)do(z).

where we note that the derivative of the function t — K x o(t,-,-,-) follows from an application of
the Dominated Convergence Theorem. Hence, we can verify (w4), (wb).

Remark 4.1. Later on we actually need assumptions (w4d) and (w5) for solutions of (Co—NCLp),
that is for time-dependent measures o. Note that for any (t,z,y) € [0,T] x de, we can consider
the test function z +— K(-,-,-,2) € Co(RY). Then, for a pair (p,n) solving (Co—NCLg) we know
from Proposition 2.1 that p € AC([0, T]; M¥, (}Rd)) and, for a.e. t € [0,T], we have

dwnlpl(e,y) =0 [ K(ta.y.2)dn(2)
= / WK (t,z,y,z)dp(2)
// K(t,2,y,v) — K(t,2,5,u)dF® [, m3 pr, Vilou])(u,v)

Therefore, assumption (w4) and (wb) are satisfied by our assumptions on K, the flux F?®, and the
fact that (p¢)iejo,r) s a solution to (Co—NCLF).

Theorem 4.2. Let (4)nen C (0,00) such that €, — 07 as n — oo, and consider a sequence of
solutions {(p™,n")}nen to (Co—NCLp) with nf € Co(R*) and pf € MP,(R?) satisfying ||ng —
wolPi]llec = 0, as n — oco. Assume V and w satisfy (3. 1) (3.3), and (wl) (wb), respectively. It
holds

doo((p", "), (pyw)) = 0 as n — oo,
where, for a.e. t € [0,T], p solves

t —
pt +/0 V- F® [, ws[psl; ps, Vilpsllds = po , (4.3)
to be understood in duality with Co(R?).
Proof. Let us begin by considering the solution to the ODE for the weight function n™:

77?($7y) = e—t/en <77(T]L($7y) +/0 wJp?](l‘,y)dS) :

By our assumption (w4), an integration by parts yields

t
) = 5 (o) + el p)e ' = ol ) — [ 0wl )i )

t es/En

n

t
= 3 e+ el (@,9) = wolp)(ep)e Vo — [ eV g o ).

This implies
¢
I = cnlprlle < 1175 = wolgBlloce ™" + et 7] = wrlprll + [ /50D ] s

< Lullpe = pillzv + lln§ — wlpf]llsc + Cuen(l —e75)
17



where in the last line we have used assumption (w5). On the other hand, similar to the proof of
Theorem 4.1, we can estimate

t
ot = pellrv < 2Lc1>Can/0 lps — psllTvds
t
4 2LeCy M /0 17" — walps]l|sods

t
+2LaCulM [ 7 = pullrvds
where we denote by M, := Supn€N||77"Hoo’Cb(R}d). Let

u"(t) = [|pf — pellrv + |Ing' — wilpt]lloo,
and note that

_ t
u"(t) < ”7761 - wo[p8]|’oo + Cuwen(l - e_t/en) + C/ u"(s)ds
0

for a suitable constant C' including all the others. By using Gronwall’s inequality
~ t ~
u"(t) < [|ng — wolpp]lloo+Cuen(l — et/en)+c/0 (In6 — wolpp]lloo+Cuen(l — es/en))ec(t_s)ds
< (I = woloBlloe + Cun) (1+CTECT).
(4.4)
By taking the supremum over t € [0, 7] and letting n — oo yields the result. O

Remark 4.2. As a byproduct of Theorem 4.2 we obtain another existence result for solutions
of (4.3), i.e., equations of type (1.1) with a weight function depending on the mass configuration.
This is, indeed, an extension of [20] to a different class of weight functions.

5. DISCRETE-TO-CONTINUUM LIMIT

In this section we are interested in considering problem (Co-NCL) as the limit of a sequence of
discrete finite graphs with an increasing number of vertices, i.e. a sequence of graphs whose base
measure is given by a sequence of atomic measures

n
:Zm?&ci . x;€RY mP e (0,00) fori=1,...,n forn eN. (5.1)

Let us assume the uniform compressibility condition (3.1) for p", i.e., the velocity field V :
[0,T] x MH,(RY) x R24 — Vas(R29) satisfies

sup sup  sup Z \Vilpl(z, ;)| < Cy, (5.2)
te[0,7] peMB,, (RY) z€R? ;4
T;F#x

for a constant Cy > 0, and the Lipschitz assumption (3.3), that is there is a constant Ly > 0 such
that, for all ¢t € [0,7] and all p,o € M}, (R?),

Sup Z Vilo)(@, ;) — Vilol(z,2;)| < Lv|lp = ollrv . (5.3)
z€R® j—q
T;Fx
18



Additionally, if (wl)—(w3) are satisfied, the system

8”)? == —v : Fq)[#"aﬁ?%ﬂ?’ V;«/[,O?H
O (,y) = wilp™(x,y) — 17 (,y), (Co—NCLy)
po € M (R), no € Cy(R2Y),

is well-posed by Theorem 3.1 for any n € N. Under suitable assumptions we will show that (Co-NCL)
can be obtained as approximation of (Co—NCL,), i.e. that (Co-NCL) is a good mean field approx-
imation for evolution problems on large finite graphs. Throughout the rest of this section we will
consider the upwind interpolation for ease of presentation

P upwind (@, b;w) = awy — bw_, for (a,b,w) € R3.

Other admissible interpolations can be also considered, see Remark 5.2. We require stronger reg-
ularity of the velocity field V : [0,T] x MM (R9) x R?2? — Vas(R2?)| namely, we assume the map
R2? 5 (z,y) — V[](-,z,y) € Co(R?*?), in view of the weak-* convergence we use below. Note that
now the velocity field takes values in the space of antisymmetric vector fields over all of R2¢, which
does not allow for singularities on the diagonal {x = y}. Consequently, we also replace (5.2) by the
slightly stronger condition

sup sup sup |Vilpl(z,y)| < Cy. (5.4)
t€[0,7] peMML, (Rd) z,yeR2d

Remark 5.1. Note that our guiding example for the velocity field, namely Vi[p](z,y) = —V(K *
p)(x,y) satisfies these assumptions if the kernel K € Co(R??).

We also require more regularity of the function 7 to prove the stability result with respect to
@ in Theorem 5.1 below, ie., n € C([0,T],Co(R??)). Note that it is now well defined on the
diagonal and vanishes at infinity. To guarantee this requirement is met, we will need the initial
datum 79 € Cp(R??) and the function w : [0,7] x M7y (R?) x R? — R to be such that the
map R?? > (2,9) — wi[](,z,y) € Co(R??), as well as satisfying the rest of the assumptions in
(wl)—(w3).

Below, we present a stability result with respect to the base measure. Note that in case u™ is
a sequence of atomic measures of the form (5.1) the next theorem is a discrete-to-continuum limit
for (Co-NCL).

Theorem 5.1. Fiz ® = ®ypying and consider a sequence {fin }nen € M;V(Rd) such that p" =
€ ME,(RY). Let Vi [0,T] x MM, (RY) x R — Ves(R2) satisfy assumptions (3.3) and (5.4),
uniformly in n, and w : [0,T] x MM, (R?) x R? — R satisfy (wl)-(w3). Assume ((z,y)
VI z,y) € Co(R?) and ((x,y) — wi](,z,y)) € Co(R?*?). Let us consider a sequence of
solutions {(p™,N™) }nen to (Co—NCLy,) associated to {un} and let (p,n) be the solution to (Co-NCL)
depending on p. If ||p8 — p°|l7v — 0 and ||n§ — nollec — 0 as n — oo, then

Jim deo (0", 7"), (1)) = 0.

Proof. We begin with an estimate analogous to the one in the proof of Lemma 3.1, with an additional
term that accounts for the difference in the base measure between the solutions compared, that is,
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for any ¢ € Cp(R?) we have
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dA dA
= Io+I1+I11+1IT+1V .

We can estimate the terms I, I1] and IV analogously to the proof of Lemma 3.1 (see also the proof
of Theorem 4.1), so in the rest of this proof we focus on obtaining a bound for I1.

L Ve(z,y) dpy @ dp dp @ dpy
/0 /Rmiz 773<<I>< Y ,Vs[ps]>
dpgy @ dp" dp™ @ dpy ) >
I AR RENERIEE

/Ot /de M%(“’ y) (V [os]4 (@, y)dpg (z)d(p — 1) (y)

1I =

~ Valpul_ ()l — i) @)l ) ) ds

= /ot /de M%(z, YIVs [psl (@, y)dpg (x)d(p — p*) (y)ds

+ /t/ W—(p(aj))ﬁs(%y)%[m]_(%y)d(u—u”)(w)dp?(y)ds
0 JRr2d

2
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< s | [ OS2V )i ) ) )| T
s | [ IS EOD )il o)l — ) ) )| T
te0,T] I /R
= 17 + 11}

As previously mentioned, by means of analogous calculations to those in the proof of Lemma 3.1
and Theorem 4.1 we now compare p; and p}* and obtain

t
lpe = pEllrv <llpo — pollTv + 2Lq>0v||77\|oo/0 llps — p§llTvds
t
+ 2L¢CVM/0 175 — 12 [loods

t
+ 2LCI>LVMM77‘/O ”ps - pg”TvdS
+ 117 + 117,

where M, := sup,enl|/n"|| 00,Cy (R2)- On the other hand, using the explicit solution for the ODE

describing the dynamics of 7™ and 7 as well as the Lipschitz condition (w2) yields the following
estimate

t t
I = 1w < 0 =8l + [ e = 2llcds + Lo [ llou = p2llrvds.

Setting
u"(t) = llpe — pi'llrv + 1ne — 1 lloo

an application of Gronwall’s inequality yields
u™(t) < (lpo = pgllrv + lIno = nillo + 117 + 115) e

for a suitable constant C' € (0, 00) depending on all the others. We now turn our attention to I1{"
and I13. Since {p} }nen is a sequence of solutions, we have that for any ¢ € [0,7] and any n € N,
lp" IV, < M. Then, by [2, Theorem 1.59] we can extract a weakly-* converging subsequence,
denoted again, with a slight abuse of notation, by {p}}nen converging to some p; € Mry (R9).
Finally, note that the integrands in IT? and IT} are both in Co(R??) due to our assumptions.
Together with the assumption x" = 1, we have that, up to a subsequence IT 1 and II3 converge to
0 as n — oco. Having the convergence of the initial conditions by our assumptions, by taking the
supremum over ¢ € [0,7] we let n — oo, which yields the result up to passing to a subsequence.
Using that the limit is the unique solution to (Co-NCL), we infer the convergence holds for the
whole sequence. O

Remark 5.2. Theorem 5.1 can be obtained for other admissible interpolations ® that allow to
estimate 11 < II{" + 113 in the proof above. For instance, we can have

M
O (a,b;w) = Zgi(w)(aia + Bib), for (a,b,w) € R3,
i=1

where M € N, «;,8; € R, g; Lipschitz for any i = 1,..., M. In case of the upwind interpolation
M =2 g(w) =ws, a1 =1, p1 =0, g2(w) =w_, ag =0, B = —1. Another example would be
the arithmetic mean, for which M =1, ¢1(w) = w, oy = 1 = 1/2, and similarly for other suitable
mean multipliers.
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