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Abstract The Metropolis-Adjusted Langevin Algorithm (MALA) is a Markov Chain
Monte Carlo method which creates a Markov chain reversible with respect to a given
target distribution, 7V, with Lebesgue density on R”; it can hence be used to approxi-
mately sample the target distribution. When the dimension N is large a key question is
to determine the computational cost of the algorithm as a function of N. The measure
of efficiency that we consider in this paper is the expected squared jumping distance
(ESJD), introduced in Roberts et al. (Ann Appl Probab 7(1):110-120, 1997). To deter-
mine how the cost of the algorithm (in terms of ESJD) increases with dimension N,
we adopt the widely used approach of deriving a diffusion limit for the Markov chain
produced by the MALA algorithm. We study this problem for a class of target mea-
sures which is not in product form and we address the situation of practical relevance
in which the algorithm is started out of stationarity. We thereby significantly extend
previous works which consider either measures of product form, when the Markov
chain is started out of stationarity, or non-product measures (defined via a density
with respect to a Gaussian), when the Markov chain is started in stationarity. In order
to work in this non-stationary and non-product setting, significant new analysis is
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required. In particular, our diffusion limit comprises a stochastic PDE coupled to a
scalar ordinary differential equation which gives a measure of how far from stationar-
ity the process is. The family of non-product target measures that we consider in this
paper are found from discretization of a measure on an infinite dimensional Hilbert
space; the discretised measure is defined by its density with respect to a Gaussian
random field. The results of this paper demonstrate that, in the non-stationary regime,
the cost of the algorithm is of O(N 172y in contrast to the stationary regime, where it
is of O(N1/3).

Keywords Markov Chain Monte Carlo - Metropolis-Adjusted Langevin Algorithm -
Diffusion limit - Optimal scaling

Mathematics Subject Classification Primary 60J22; Secondary 60J20 - 60H10

1 Introduction
1.1 Context

Metropolis—Hastings algorithms are Markov Chain Monte Carlo (MCMC) methods
used to sample from a given probability measure, referred to as the target measure.
The basic mechanism consists of employing a proposal transition density g (x, y) in
order to produce a reversible Markov chain {xk},‘zio for which the target measure 7
is invariant [11]. At step k of the chain, a proposal move y* is generated by using
q(x,y),1ie. y* ~ g(x*,-). Then such a move is accepted with probability a (x*, y*):

k k Lk
a(xk,yk)zminil,w}. (1.1)

The computational cost of this algorithm when the state space has high dimension
N is of practical interest in many applications. The measure of computational cost
considered in this paper is the expected squared jumping distance, introduced in [19]
and related works. Roughly speaking [we will be more precise about this in the next
Sect. 1.2, see comments before (1.8)], if the size of the proposal moves is too large,
i.e. if we propose moves which are too far away from the current position, then such
moves tend to be frequently rejected; on the other hand, if the algorithm proposes
moves which are too close to the current position, then such moves will be most likely
accepted, however the chain will have not moved very far away. In either extreme
cases, the chain tends to get stuck and will exhibit slow mixing, and this is more and
more true as the dimension N of the state space increases. It is therefore clear that
one needs to strike a balance between these two opposite scenarios; in particular, the
optimal size of the proposed moves (i.e., the proposal variance) will depend on N. If
the proposal variance scales with N like N ¢, for some ¢ > 0, then we will say that
the cost of the algorithm, in terms of ESJD, is of the order N ¢,

A widely used approach to tackle this problem is to study diffusion limits for the
algorithm. Indeed the scaling used to obtain a well defined diffusion limit corresponds
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to the optimal scaling of the proposal variance (see Remark 1.1). This problem was
first studied in [19], for the Random Walk Metropolis algorithm (RWM); in this work
it is assumed that the algorithm is started in stationarity and that the target measure is
in product form. In the case of the MALA algorithm, the same problem was considered
in [20,21], again in the stationary regime and for product measures. In this setting,
the cost of RWM has been shown to be O(N), while the cost of MALA is O(N %).
The same O(N %) scaling for MALA, in the stationary regime, was later obtained in
the setting of non-product measures defined via density with respect to a Gaussian
random field [17]. In the paper [6] extensions of these results to non-stationary initial-
izations were considered, however only for the Gaussian targets. For Gaussian targets,
RWM was shown to scale the same in and out of stationarity, whilst MALA scales like

O(N %) out of stationarity. In [12,13] the RWM and MALA algorithms were studied
out of stationarity for quite general product measures and the RWM method shown
again to scale the same in and out of stationarity. For MALA the appropriate scaling
was shown to differ in and out of stationarity and, crucially, the scaling out of station-
arity was shown to depend on a certain moment of the potential defining the product
measure. In this paper we contribute further understanding of the MALA algorithm
when initialized out of stationarity by considering non-product measures defined via
density with respect to a Gaussian random field. Considering such a class of measures
has proved fruitful, see e.g. [15,17]. Relevant to this strand of literature, is also the
work [5].

In this paper our primary contribution is the study of diffusion limits for the the
MALA algorithm, out of stationarity, in the setting of general non-product measures,
defined via density with respect to a Gaussian random field. Significant new analysis
is needed for this problem because the work of [17] relies heavily on stationarity in
analyzing the acceptance probability, whilst the work of [13] uses propagation of chaos
techniques, unsuitable for non-product settings.

The challenging diffusion limit obtained in this paper is relevant both to the picture
just described and, in general, due to the widespread practical use of the MALA
algorithm. The understanding we obtain about the MALA algorithm when applied to
realistic non-product targets is one of the main motivations for the analysis that we
undertake in this paper. The diffusion limit we find is given by an SPDE coupled to a
one-dimensional ODE. The evolution of such an ODE can be taken as an indicator of
how close the chain is to stationarity (see Remark 1.1 for more details on this). The
scaling adopted to obtain such a diffusion limit shows that the cost of the algorithm
is of order N'/2 in the non-stationary regime, as opposed to what happens in the
stationary phase, where the cost is of order N'/3. It is important to recognize that, for
measures absolutely continuous with respect to a Gaussian random field, algorithms
exist which require O(1) steps in and out of stationarity; see [7] for a review. Such
methods were suggested by Radford Neal in [16], and developed by Alex Beskos for
conditioned stochastic differential equations in [4], building on the general formulation
of Metropolis—Hastings methods in [23]; these methods are analyzed from the point
of view of diffusion limits in [18]. It thus remains open and interesting to study
the MALA algorithm out of stationarity for non-product measures which are not
defined via density with respect to a Gaussian random field; however the results in
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[12] demonstrate the substantial technical barriers that will exist in trying to do so.
An interesting starting point of such work might be the study of non i.i.d. product
measures as pioneered by Bédard [2,3].

1.2 Setting and the main result

Let (H, (-, -), || - ) be an infinite dimensional separable Hilbert space and consider
the measure 7 on H, defined as follows:

T o exp(—®), 7o = N(0,C). (12)
dm

That is, 7 is absolutely continuous with respect to a Gaussian measure 7y with mean
zero and covariance operator C. ¥ is some real valued functional with domain H € H,
¥ : H — R. Measures of the form (1.2) naturally arise in Bayesian nonparametric
statistics and in the study of conditioned diffusions [10,22]. In Sect. 2 we will give
the precise definition of the space H and identify it with an appropriate Sobolev-like
subspace of H (denoted by H* in Sect. 2).The covariance operator C is a positive,
self-adjoint, trace class operator on H, with eigenbasis {)6, @i}

Cpj =235¢;, VjeN, (1.3)

and we assume that the set {¢;} jen is an orthonormal basis for H.
We will analyse the MALA algorithm designed to sample from the finite dimen-
sional projections 7V of the measure (1.2) on the space

xV .= span{¢j}§y:1 CH (1.4)

spanned by the first N eigenvectors of the covariance operator. Notice that the space
XV is isomorphic to R¥. To clarify this further, we need to introduce some notation.
Given a point x € H, PV (x) := Z?:l (d),-, x) ¢ is the projection of x onto the space
X" and we define the approximations of functional ¥ and covariance operator C:

YN =@ oPV and Cy:=P¥oCoPV. (1.5)

With this notation in place, our target measure is the measure 7V (on XV = RY)
defined as

d N
dj:—N(x) = Myne ™" 2N = N0, Cp). (1.6)
0

where My v is a normalization constant. Notice that the sequence of measures
{nN }NeN approximates the measure 7 (in particular, the sequence {JTN }NeN con-
verges to 7 in the Hellinger metric, see [22, Section 4] and references therein). In
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order to sample from the measure 7N in (1.6), we will consider the MALA algorithm
with proposal

Yo = xkN 4 seyvioga (xkN) + V25 CL/ kN (1.7)

where
al D
N =3 "E¢, &~ N©O Diid,
i=1

and § > 0 is a positive parameter. We rewrite y*-"V as
yk’N =N — S(xk’N + CNVlI/N(xk’N)) + \/%C}V/zék’jv.

The proposal defines the kernel g and enters in the accept-reject criterion o, which
is added to preserve detailed balance with respect to 7 (more details on the algo-
rithm will be given in Sect. 2.2). The proposal is a discretization of a 77 -invariant
diffusion process with time step §; in the MCMC literature § is often referred to as
the proposal variance. The accept-reject criterion compensates for the discretization,
which destroys the 7V -reversibility. A crucial parameter to be appropriately chosen
in order to optimize the performance of the algorithm is §; such a choice will depend
on the dimension N of the state space. To be more precise, set § = ¢N %, where £, ¢
are two positive parameters, the latter being, for the time, the most relevant to this
discussion. As explained when outlining the context of this paper, if ¢ is too large (so
that § is too small) then the algorithm will tend to move very slowly; if ¢ is too big,
then the proposed moves will be very large and the algorithm will tend to reject them
very often. In this paper we show that, if the algorithm is started our of stationarity
then, in the non-stationary regime, the optimal choice of ¢ is ¢ = 1/2. In particular, if

§=1t/VN (1.8)

then the acceptance probability is O(1). Furthermore, starting from the Metropolis—
Hastings chain {xk’N }keN, we define the continuous interpolant

™M)y = (N2 — k)xMUN o (k+ 1 = N2pxRN,

t <t < tyy1, Where ty = (1.9)

N
This process converges weakly to a diffusion process. The precise statement of such a
result is given in Theorem 4.2 (and Sect. 4 contains heuristic arguments which explain
how such a result is obtained). In proving the result we will use the fact that W (¢) is
a Hg-valued Brownian motion with covariance C;, with H, a (Hilbert) subspace of
‘H and C, the covariance in this space. Details of these spaces are given in Sect. 2,
see in particular (2.4) and (2.5). Below C ([0, T']; Hy) denotes the space of H-valued
continuous functions on [0, 7], endowed with the uniform topology; ay, hy and by
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are real valued functions, which we will define immediately after the statement, and
xf N denotes the jth component of the vector x*V e XV with respect to the basis
{&1, ..., dn} (more details on this notation are given in Sect. 2.1.)

Main Result Let {x*"N}ien be the Metropolis—Hastings Markov chain to sample
from 7N and constructed using the MALA proposal (1.7) (i.e. the chain (2.14)) with
8 chosen to satisfy (1.8). Then, for any deterministic initial datum xON = PN (x0),
where x° is any point in Hy, the continuous interpolant xN) defined in (1.9) converges
weakly in C ([0, T1; Hy) to the solution of the SDE

dx(t) = —hy(S) (x(1) + CVW (x(1))) d1 + 2he(SD) dW (1), x(0) = x°,

(1.10)
where S(t) € Ry :={s € R:s > 0} solves the ODE
. Jgof
dS(t) = be(S(t))dt,  S(0):= lim iz d (1.11)
= by s = N ~ )\3 . .

In the above the initial datum S(0) is assumed to be finite and W (t) is a Hs-valued
Brownian motion with covariance Cs.

The functions oy, h¢, by : R — R in the previous statement are defined as follows:

ar(s) = 1 A 602 (1.12)
he(s) = Loy (s) (1.13)
be(s) = 26(1 — ) (1 A ef%—l)ﬂ) —2(1 — $)he(s). (1.14)

Remark 1.1 We make several remarks concerning the main result.

— Since the effective time-step implied by the interpolation (1.9) is N ~!/2, the main

result implies that the number of steps required by the Markov chain in its non-
stationary regime is O (N '/2). A more detailed discussion on this fact can be found
in Sect. 4.

— Notice that Eq. (1.11) evolves independently of Eq. (1.10). Once the MALA algo-
rithm (2.14) is introduced and an initial state x° € H is given such that S(0) is
finite, the real valued (double) sequence Sk

X

k,N

kN L[5

s i= ) e (1.15)
i=1

‘ 2

1

oo
started at S(I)V = % vazl 112 is well defined. For fixed N, {S’“N}k is not, in
general, a Markov process (however it is Markov if e.g. ¥ = 0). Consider the

continuous interpolant S™)(r) of the sequence S**V, namely
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SN =Nt — k) SN 4k +1 = N'2SEN | o<t <tryr, =

In Theorem 4.1 we prove that S M (1) converges in probability in C ([0, T']; R) to
the solution of the ODE (1.11) with initial condition Sy := limy— o Sév . Once
such a result is obtained, we can prove that x@™ @) converges to x(¢). We want
to stress that the convergence of SV (1) to S(f) can be obtained independently of
the convergence of x™)(7) to x ().

— Let S(¢) : R — R be the solution of the ODE (1.11). We will prove (see The-
orem 3.1) that S(tr) — 1 as t — oo; this is also consistent with the fact that, in
stationarity, SV converges to 1 as N — oo (for every k > 0), see Remark 4.1. In
view of this and the above comment, S(z) (or Sk-N ) can be taken as an indication
of how close the chain is to stationarity. Moreover, notice that i, (1) = ¢; heuris-
tically one can then argue that the asymptotic behaviour of the law of x(z), the
solution of (1.10), is described by the law of the following infinite dimensional
SDE:

dz(t) = —€(z(t) + CVW (z(1)))dt + V2edW (1). (1.17)

It was proved in [9,10] that (1.17) is ergodic with unique invariant measure given
by (1.2). Our deduction concerning computational cost is made on the assumption
that the law of (1.10) does indeed tend to the law of (1.17), although we will not
prove this here as it would take us away from the main goal of the paper which is
to establish the diffusion limit of the MALA algorithm.

— In [12,13] the diffusion limit for the MALA algorithm started out of stationarity
and applied to i.i.d. target product measures is given by a non-linear equation
of McKean-Vlasov type. This is in contrast with our diffusion limit, which is an
infinite-dimensional SDE. The reason why this is the case is discussed in detail in
[14, Section 1.2]. The discussion in the latter paper is in the context of the Random
Walk Metropolis algorithm, but it is conceptually analogous to what holds for the
MALA algorithm and for this reason we do not spell it out here.

— In this paper we make stronger assumptions on ¥ than are required to prove a
diffusion limit in the stationary regime [17]. In particular we assume that the first
derivative of ¥ is bounded, whereas [17] requires only boundedness of the second
derivative. Removing this assumption on the first derivative, or showing that it
is necessary, would be of interest but would require different techniques to those
employed in this paper and we do not address the issue here.

Remark 1.2 The proposal we employ in this paper is the standard MALA proposal. It
can be seen as a particular case of the more general proposal introduced in [4, equation
(4.2)] see also [1]; in our notation this proposal can be written as

yk+1,N=xk,N +8{ _ (l _ e)xk,N _ eyk+1,N _ CNVlI/N(xk,N)}_i_mEk,N
(1.18)

In the above, 6 € [0, 1] is a parameter. The choice # = 0 corresponds to our proposal.
When 6 = 1/2, the resulting algorithm is well posed in infinite dimensions; as a
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consequence a diffusion limit is obtained, in and out of stationarity, without scaling
8 with respect to N; see Remark 4.3. When 6 # 1/2 the algorithms all suffer from
the curse of dimensionality: it is necessary to scale § inversely with a power of N to
obtain an acceptable acceptance probability. In this paper we study how the efficiency
decreases with N when 6 = 0; results analogous to the one we prove here will hold
for any 6 # 1/2, but proving them at this level of generality would lengthen the article
without adding insight. Furthermore, for non-Gaussian priors practitioners might use
the algorithm with & = 0 and so our results shed light on that case; if the prior
is actually Gaussian practitioners should use the algorith with 6 = % There is no
reasons to use any other values of 6 in practice, as far as we are aware.

1.3 Structure of the paper

The paper is organized as follows. In Sect. 2 we introduce the notation and the assump-
tions that we use throughout this paper. In particular, Sect. 2.1 introduces the infinite
dimensional setting in which we work, Sect. 2.2 discusses the MALA algorithm and
the assumptions we make on the functional ¥ and on the covariance operator C. Sec-
tion 3 contains the proof of existence and uniqueness of solutions for the limiting Egs.
(1.10) and (1.11). With these preliminaries in place, we give, in Sect. 4, the formal
statement of the main results of this paper, Theorems 4.1 and 4.2. In this section we
also provide heuristic arguments outlining how the main results are obtained. The
complete proof of these results builds on a continuous mapping argument presented
in Sect. 5. The heuristics of Sect. 4 are made rigorous in Sects. 6-8. In particular,
Sect. 6 contains some estimates of the size of the chain’s jumps and the growth of
its moments, as well as the study of the acceptance probability. In Sects. 7 and 8 we
use these estimates and approximations to prove Theorems 4.1 and 4.2, respectively.
Readers interested in the structure of the proofs of Theorems 4.1 and 4.2 but not in
the technical details may wish to skip the ensuing two sections (Sects. 2 and 3) and
proceed directly to the statement of these results and the relevant heuristics discussed
in Sect. 4.

2 Notation, algorithm, and assumptions

In this section we detail the notation and the assumptions (Sects. 2.1 and 2.3, respec-
tively) that we will use in the rest of the paper.

2.1 Notation

Let (H, (-, -), || - ||) denote a real separable infinite dimensional Hilbert space, with the
canonical norm induced by the inner-product. Let 7 be a zero-mean Gaussian measure
on H with covariance operator C. By the general theory of Gaussian measures [8], C is

a positive, trace class operator. Let {¢;, 12} j>1 be the eigenfunctions and eigenvalues
of C, respectively, so that (1.3) holds. We assume a normalization under which {¢;} >
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forms a complete orthonormal basis of H. Recalling (1.4), we specify the notation that
will be used throughout this paper:

— x and y are elements of the Hilbert space H;

the letter N is reserved to denote the dimensionality of the space X" where the
target measure ais supported;

xV is an element of XV = RV (similarly for y" and the noise £");

forany fixed N € N, x*V is the kth step of the chain {x*¥}cry € XV constructed
to sample from 7. x&N s the ith component of the vector x*N that is xf’N =
(x*N ;) (with abuse of notation).

]

For. ever){ x €H, We have the representatiog X = ijl )gjqu, where )fj = (x., ;).
Using this expansion, we define Sobolev-like spaces H®,s € R, with the inner-
products and norms defined by

00 oo
oy =P xjy; and X =)0 %
j=1 j=1

The space (H*, (-, -)) is also a Hilbert space. Notice that H® = H. Furthermore
H® ¢ ' H € H™* for any s > 0. The Hilbert-Schmidt norm || - || associated with the
covariance operator C is defined as

2 .20 |<x’¢j>|2
Ixllg = a2 =) S xeH,
Jj=1 j

= =

and it is the Cameron—Martin norm associated with the Gaussian measure A (0, C).
Such a norm is induced by the scalar product

(x,y)c = (C7"2x,c7?y),  x,yeH.

Similarly, Cy defines a Hilbert—Schmidt norm on X N,

N N 2
2 [N, ¢))]
N J N N
= —_, e X", 2.1
Hx ‘CN Z 22 * @1
1 J
which is induced by the scalar product
N, Ve, = <c,;”2xN,C,;”2yN>, N oyN e xV.

Fors € R,let Ly : H — H denote the operator which is diagonal in the basis {¢;} j>1
with diagonal entries j2*,

Lypj = j*o;,
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1
sothat L ¢; = j*¢;. The operator Ly lets us alternate between the Hilbert space H
and the interpolation spaces H* via the identities:

o2

1 1 1
(x,y)s = <L§x, Ly y> and  |x||I? = ”L‘?x

Since ‘ Ls_l/zqﬁkH = |lgxll = 1, we deduce that {¢y := L;1/2¢k}k21 forms an
s

orthonormal basis of H*. An element y ~ N(0, C) can be expressed as
> D
y= Z)\jpj¢j with  p; ~ N(0, 1) i.id. (2.2)
j=l1
Ity k% j* < o0, then y can be equivalently written as

y=3 0Ly P¢;)  with p; RN, 1) iid. (2.3)
j=1

For a positive, self-adjoint operator D : H +— H, its trace in H is defined as

o0

Tracey (D) = Z((]ﬁj, Dgj).

j=1

We stress that in the above {¢;} jen is an orthonormal basis for (H, (-, -)). Therefore,
ifD:H — H*, its trace in H*® is

eo]

5 1 1
Traceys (D) = Z<Ls “¢;, DL 2¢j> .
j=1 g

Since Tracess (D) does not depend on the orthonormal basis, the operator D is said to
be trace class in H* if Traceys (D) < oo for some, and hence any, orthonormal basis
of H*. Because C is defined on H, the covariance ope:rator1

¢, =Ly*cLy” 2.4)

is defined on H*. Thus, for all the values of r such that Traceps (Cs) = Y j )»3 j 2 < 00,
we can think of y as a mean zero Gaussian random variable with covariance operator

U In this paper, we commit a slight abuse of our notation by writing Cy to mean the covariance operator on
the Sobolev-like subspace H* and Cjy to mean that on the finite dimensional subspace X N as defined in
(1.5). We distinguish these two by always employing N as the subscript for the latter, and lower case letters
such as s or r for the former.
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C in ‘H and Cy in H* [see (2.2) and (2.3)]. In the same way, if Traceys(Cy) < oo,
then

o0 (0.¢]
W(t) =) rjwjng; =Y xjj wi(;, 25)

j=1 j=I
where {w (¢)} j>1 acollection of i.i.d. standard Brownian motions on R, can be equiva-
lently understood as an H-valued C-Brownian motion or as an H*-valued C;-Brownian

motion.
We will make use of the following elementary inequality,

2

o0
(e P =D GG )] < xR IvIE,. YxeM', yeH™ .
j=1
(2.6)

Throughout this paper we study sequences of real numbers, random variables and
functions, indexed by either (or both) the dimension N of the space on which the target
measure is defined or the chain’s step number k. In doing so, we find the following
notation convenient.

— Two (double) sequences of real numbers {A*-N} and {BKN) satisfy AN < Bk-N
if there exists a constant K > 0 (independent of N and k) such that

Ak,N < KBk,N

for all N and k such that {A*V} and {B*V} are defined.

— Ifthe AK¥sand BXVs are random variables, the above inequality must hold almost
surely (for some deterministic constant K).

— If the AF¥s and B*¥s are real-valued functions on H or H®, AKN = AKN ()
and BN = B%N (x), the same inequality must hold with K independent of x, for
all x where the AXVs and B¥Vs are defined.

As is customary, Ry = {s € R : s > 0} and for all b € Ry we let [b] = n if
n < b < n + 1 for some integer n. Finally, for time dependent functions we will use
both the notations S(¢) and S; interchangeably.

2.2 The algorithm

A natural variant of the MALA algorithm stems from the observation that 7% is the
unique stationary measure of the SDE

dY; = CyVilog N (¥))dt + ~2dw), .7

where WV is an X" -valued Brownian motion with covariance operator Cy. The
algorithm consists of discretising (2.7) using the Euler-Maruyama scheme and adding
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a Metropolis accept-reject step so that the invariance of 7 is preserved. The variant
on MALA which we study is therefore a Metropolis—Hastings algorithm with proposal

YN = kN s (xk,N i CNVWN(xk’N)) +3/28C,/ €8N, (2.8
where
N
gRN Z%&N@’ gj,“N ~ N(0, 1) i.i.d.
j=1

We stress that the Gaussian random variables gl.k’N are independent of each other and
of the current position x*"V. Motivated by the considerations made in the introduction
(and that will be made more explicit in Sect. 4.1), in this paper we fix the choice

L

(SIW

(2.9

If at step k the chain is at x*V, the algorithm proposes a move to y*V defined by
Eq. (2.8). The move is then accepted with probability

ﬂN(yk’N)qN (yk,N7 xk,N)

N{. kN _kNY._
o (T ) = 7N (AN gV (kN kN (2.10)

where, for any xV, yV ¢ RV ~ XV,
S e O, oy

If the move to y©V is accepted then x*+1-¥ = y&N if it is rejected the chain remains

where it was, 1.€. xktLN — xkN I short, the MALA chain is defined as follows:
xk+1,N = ,}/k,Nyk,N + (1 _ yk,N)xk,N’ xO,N = PN(XO), (212)

where in the above »
y*N X Bernoulli (o (xFV, y£-VY):; (2.13)

kN xk,N’ yk,N).

thatis, conditioned on (x**", yk N ), yk’N has Bernoulli law with mean o™V (

Equivalently, we can write
kN _
voo= 1{uk,NSaN(xk.N,yk,N)}’

D
with U%" < Uniform [0, 1], independent of x*¥ and g%V,
For fixed N, the chain {xk’N Jie>1livesin X N >~ RN and samples from 7N . However,
in view of the fact that we want to study the scaling limit of such a chain as N — oo,
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the analysis is cleaner if it is carried out in H; therefore, the chain that we analyse is
the chain {x*}; C H defined as follows: the first N components of the vector x* € H
coincide with x*" as defined above; the remaining components are not updated and
remain equal to their initial value. More precisely, using (2.8) and (2.12), the chain x¥
can be written in a component-wise notation as follows:

1 1

7 =l b [ (e v )

20 ,
+ it s“’] Vi <N (2.14)
and
At =xb=0 vi=N+1 (2.15)

For the sake of clarity, we specify that [C NV (x5NY); denotes the ith component
of the vector Cy V&N (x*N) € H*. From the above it is clear that the update rule
(2.14) only updates the first N coordinates (with respect to the eigenbasis of C) of
the vector x¥. Therefore the algorithm evolves in the finite-dimensional subspace X .
From now on we will avoid using the notation {x¥} for the “extended chain” defined
in H, as it can be confused with the notation xV, which instead is used throughout to
denote a generic element of the space X.

We conclude this section by remarking that, if x*V is given, the proposal y*V
only depends on the Gaussian noise £V, Therefore the acceptance probability will
be interchangeably denoted by o™ (xN N ) oraV (xN JEN )

2.3 Assumptions

In this section, we describe the assumptions on the covariance operator C of the Gaus-

. D . .. .
sian measure my ~ AN(0, C) and those on the functional ¥. We fix a distinguished
exponent s > 0 and assume that ¥ : H* — R and Traces (Cg) < 00. In other words,
‘H* is the space that we were denoting with H in the introduction. Since

o0

Traceys (Cy) = Z M, (2.16)
j=1

the condition Traceys (Cs) < oo implies that A j* — 0 as j — oo. Therefore the
sequence {A;j*}; is bounded:
rjjt < C, (2.17)

for some constant C > 0 independent of ;.
For each x € H* the derivative V¥ (x) is an element of the dual L(H*, R) of H*,
comprising the linear functionals on *. However, we may identify L(H*, R) = H™*
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and view V¥ (x) as an element of H~* for each x € H?*. With this identification, the
following identity holds

IV Ol £eHs Ry = VPO - (2.18)

To avoid technical complications we assume that the gradient of ¥ (x) is bounded
and globally Lipschitz. More precisely, throughout this paper we make the following
assumptions.

Assumption 2.1 The functional ¥ and covariance operator C satisty the following:

1. Decay of Eigenvalues k? of C: there exists a constant k > s + % such that

VST IS
2. Domain of ¥ the functional ¥ is defined everywhere on H*.
3. Derivatives of ¥: The derivative of ¥ is bounded and globally Lipschitz:

IVEIs <1, [IVE&) = VEWII

S ~

Sl =yl (2.19)

—S ~

Remark 2.1 The condition k > s + % ensures that Tracess (Cs) < oo. Consequently,
1o has support in H* (mo(H*) = 1). O

Example 2.1 The functional ¥ (x) = /1 + ||x]| If satisfies all of the above.

Remark 2.2 Our assumptions on the change of measure (that is, on ¥) are less general
than those adopted in [14,17] and related literature (see references therein). This is
for purely technical reasons. In this paper we assume that ¥ grows linearly. If ¥
was assumed to grow quadratically, which is the case in the mentioned works, finding
bounds on the moments of the chain {x*-V }k>1 (much needed in all of the analysis)
would become more involved than it already is, see Remark C.1. However, under our
assumptions, the measure 7 (or 7N is still, generically, of non-product form. O

We now explore the consequences of Assumption 2.1. The proofs of the following
lemmas can be found in Appendix A.

Lemma 2.1 Suppose that Assumption 2.1 holds. Then

1. The function CVV¥ (x) is bounded and globally Lipschitz on H®, that is
V¥ ()Ils 1 and [ICV¥(x) = CVEDIlg S lIx =l - (2.20)

Therefore, the function F(z) := —z — CVW¥ (z) satisfies

WF(x) = FOD)Ills S llx = ylls and [[F()lly S 1+ [lxll; - (2.21)
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2. The function ¥ (x) is globally Lipschitz and therefore also ¥N (x) := ¥ (PV (x))
is globally Lipschitz:

eV () — e Slly - xll - (2.22)

Before stating the next lemma, we observe that by definition of the projection operator
PN we have that
vuN = PN ovy o PV, (2.23)

Lemma 2.2 Suppose that Assumption 2.1 holds. Then the following holds for the
function WV and for its the gradient:

1. If the bounds (2.19) hold for ¥, then they hold for ¥V as well:

[ver el st |[ver e - v ol st -yl @24
2. Moreover,
HCNVlIJN(x)HS <1, (2.25)
and
HCNVWN(x)‘ Bt (2.26)

We stress that in (2.24)—(2.26) the constant implied by the use of the notation “<”
(see end of Sect. 2.1) is independent of N. Lastly, in what follows we will need the
fact that, due assumptions on the covariance operator,

<1, uniformlyin N, (2.27)

2
1/2
B exe"

where £V = Z;V:] &j¢j and §; 2 N(0, 1) i.d.d., see [15, (2.32)] or [14, first proof
of Appendix A]

3 Existence and uniqueness for the limiting diffusion process

The main results of this section are Theorems 3.1, 3.2 and 3.3. Theorems 3.1 and
3.2 are concerned with establishing existence and uniqueness for Egs. (1.10) and
(1.11), respectively. Theorem 3.3 states the continuity of the It6 maps associated with
Egs. (1.10) and (1.11). The proofs of the main results of this paper (Theorems 4.1
and 4.2) rely heavily on the continuity of such maps, as we illustrate in Sect. 5.
Once Lemma 3.1 below is established, the proofs of the theorems in this section are
completely analogous to the proofs of those in [14, Section 4]. For this reason, we
omit them and refer the reader to [14]. In what follows, recall that the definition of the
functions ay, h, and b, has been given in (1.12), (1.13) and (1.14), respectively.
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Lemma 3.1 The functions o (s), he(s) and /h¢(s) are positive, globally Lipschitz
continuous and bounded. The function by (s) is globally Lipschitz and it is bounded
above but not below. Moreover, for any £ > 0, be(s) is strictly positive for s € [0, 1),
strictly negative for s > 1 and by(1) = 0.

Proof of Lemma 3.1 When s > 1, a¢(s) = 1 while for s < 1 ay(s) has bounded
derivative; therefore ay(s) is globally Lipshitz. A similar reasoning gives the Lip-
shitzianity of the other functions. The further properties of by are straightforward
from the definition. O

In the case of (1.11) we have the following.

Theorem 3.1 For any initial datum S(0) > 0, there exists a unique solution S(t) to
the ODE (1.11). The solution is strictly positive for any t > 0, it is bounded and has
continuous first derivative for all t > 0. In particular

Iim S() =1
—00
and
0 < min{S(0), 1} < S(¢) < max{S(0), 1}. 3.1
For (1.10) we have that:

Theorem 3.2 Let Assumption 2.1 hold and consider Eq. (1.10), where W (t) is any
‘H’ -valued Cg-Brownian motion and S(t) is the solution of (1.11). Then for any initial
condition x° € H® and any T > 0 there exists a unique solution of Eq. (1.10) in the
space C([0, T1; H®).

Consider the deterministic equations
dz(t) = [—z(t) — CV¥ z(t)]he(S@1)) dt +de (1),  z(0) = Z° (3.2)

and
dS(t) = be(6(t))dt + dw(t), S6(0) = &, (3.3)

where S is the solution of (1.11), 0 e H, &% e R, and ¢ and w are functions in
C([0, T]; H*) and C([0, T]; R), respectively. Throughout the paper, we endow the
spaces C([0, T]; H*) and C([0, T']; R) with the uniform topology. The following is
the starting point of the continuous mapping arguments presented in Sect. 5.

Theorem 3.3 Suppose that Assumption 2.1 is satisfied. Both (3.2) and (3.3) have
unique solutions in C ([0, T]; H*) and C ([0, T]; R), respectively. The It6 maps

T HE x C(0, T]; HY) — C([0, T]; H*)

@0 —z
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and

TRy x C([0, T]; R) — C([0, T]; R)
&% w) — &

are continuous.

4 Main theorems and heuristics of proofs

In order to state the main results, we first set

N 2
.1 |x; |
S . s .
H = XEH.N]l—r)nooNEl)\,_?<oo , 4.1
1=
where we recall that in the above x; := (x, ¢;).

Theorem 4.1 Let Assumption 2.1 hold and let § = Z/N%. Let x° € HY and T > 0.
Then, as N — o0, the continuous interpolantS(N)(t) of the sequence {Sk'N}keN C Ry
(defined in (1.16)) and started at S*N = % ZINII |xlo |2 /)Liz, converges in probability
in C([0, T]; R) to the solution S(t) of the ODE (1.11) with initial datum §0 .=
limpy_ 00 SOV,

For the following theorem recall that the solution of (1.10) is interpreted precisely
through Theorem 3.2 as a process driven by an H*—valued Brownian motion with
covariance Cg, and solution in C ([0, T']; H*).

Theorem 4.2 Let Assumption 2.1 hold let § = £/N 3 Letx e HY and T > 0. Then,
as N — oo, the continuous interpolantx(N) (t) of the chain {xk’N}keN C 'H’ (defined
in (1.9) and (2.14), respectively) with initial state xN := PN (x°), converges weakly
in C([0, T1; H®) to the solution x(t) of Eq. (1.10) with initial datum xY. We recall
that the time-dependent function S(t) appearing in (1.10) is the solution of the ODE

(1.11), started at S©0) :=limy o0 = S| [x9] /22

Both Theorems 4.1 and 4.2 assume that the initial datum of the chains x*V is
assigned deterministically. From our proofs it will be clear that the same statements
also hold for random initial data, as long as (i) x%¥ is not drawn at random from the
target measure 77"V or from any other measure which is a change of measure from 7V
(i.e. we need to be starting out of stationarity) and (ii) SO¥ and x%N have bounded
moments (bounded uniformly in N) of sufficiently high order and are independent
of all the other sources of noise present in the algorithm. Notice moreover that the
convergence in probability of Theorem 4.1 is equivalent to weak convergence, as the
limit is deterministic.

The rigorous proof of the above results is contained in Sects. 5-8. In the remainder
of this section we give heuristic arguments to justify our choice of scaling § oc N~1/2
and we explain how one can formally obtain the (fluid) ODE limit (1.11) for the
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double sequence SK-N and the diffusion limit (1.10) for the chain x**V. We stress that
the arguments of this section are only formal; therefore, we often use the notation “~",
to mean “approximately equal”. That is, we write A >~ B when A = B+ “terms that
are negligible” as N tends to infinity; we then justify these approximations, and the
resulting limit theorems, in the following Sects. 5-8.

4.1 Heuristic analysis of the acceptance probability

As observed in [17, equation (2.21)], the acceptance probability (2.10) can be
expressed as

oV (N EN) = 1 A 2V (EY). 4.2)

where, using the notation (2.1), the function Q" (x, £) can be written as

e S ) e
=12 (16, - el )] - S 1,
L A W PRIy NN gN
—(E—ﬁ)u O EN ey +ry (N EN). (4.4)

We do not give here a complete expression for the terms 7V (xV, £V) and [} (xV, £V).

For the time being it is sufficient to point out that
rN(xN,EN) = 12N +I3N
82 —8°
ré/V(xN’%.N) — rN(xN’EN) 4 ( )

7 <xN,CNVlI/N(xN)>

Cy
532

ﬁ(chwN(xN),c}v/ng)cN 4.5)

83 2
-7 [en vt () ley +

where 12N and I3N will be defined in (6.10) and (6.11), respectively. Because 12N and
I3N depend on ¥, ré,v contains all the terms where the functional ¥ appears; moreover
ré,v vanishes when ¥ = 0. The analysis of Sect. 6 (see Lemma 6.4) will show that
with our choice of scaling, § = ¢/N'/2, the terms " and rlf,,v are negligible (for N
large). Let us now illustrate the reason behind our choice of scaling. To this end, set
8 = £/N°¢ and observe the following two simple facts:

xk’ ?
j 2
Cn

N
(4.6)

=

1
N

1N
kN _
s = Ly

j=1 J
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and N
levie|, =l =w. @.7)
i=1

the latter fact being true by the Law of Large Numbers. Neglecting the terms containing
Y, at step k of the chain we have, formally,

e
QN(xk,N7ék+l,N) :?Nl 2¢ (Sk,N _ l) (48)
kN pol/2:k N
O gy B2 s BN Oy ey
4 V2 VN
4.9)
5/2 kN pl/2¢k,N
4 QN(1*5§)/2 B Oy e ey (4.10)

V2 VN

The above approximation (which, we stress again, is only formal and will be made
rigorous in subsequent sections) has been obtained from (4.4) by setting § = £/N°¢
and using (4.6) and (4.7), as follows:

g [HXNH;, _ Hcllv/ngHzN} ~ (4.8), (4.11)

N2
X 83/2
—53% - E<xN, C\ZEN ) on ~ (4.9),
55/2
+— N, e2EN ) on = (4.10).

/2

Looking at the decomposition (4.8)—(4.10) of the function Q, we can now heuristi-
cally explain the reason why we are lead to choose ¢ = 1/2 when we start the chain
out of stationarity, as opposed to the scaling ¢ = 1/3 when the chain is started in
stationarity. This is explained in the following remark.

Remark 4.1 First notice that the expression (4.4) and the approximation (4.8)—(4.10)
for QV are valid both in and out of stationarity, as the first is only a consequence of
the definition of the Metropolis—Hastings algorithm and the latter is implied just by
the properties of ¥ and by our definitions.

— If we start the chain in stationarity, i.e. x)' ~ 7 (where 7V has been defined

in (1.6)), then x*V ~ 7N for every k > 0. As we have already observed, 7
is absolutely continuous with respect to the Gaussian measure név ~ N, Cy);
because all the almost sure properties are preserved under this change of measure,
in the stationary regime most of the estimates of interest need to be shown only
for xV ~ n(g\' . In particular if xV ~ név then x"V can be represented as x"V =
ZlN: 1 Aipi®i, where p; are i.i.d. N(0, 1). Therefore we can use the law of large

numbers and observe that ||xN||éN = ZlNzl |,o,>|2 ~ N.
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— Suppose we want to study the algorithm in stationarity and we therefore make
the choice ¢ = 1/3. With the above point in mind, notice that if we start in
stationarity then by the Law of Large numbers N ! ZlNzl lpil? = SEN — 1 (as
N — oo, with speed of convergence N -l 2). Moreover, if xV ~ név , by the

Central Limit Theorem the term (x, C}V/ZS Nyey /+/N is O(1) and converges to a
standard Gaussian. With these two observations in place we can then heuristically
see that, with the choice ¢ = 1/3 the term in (4.10) are negligible as N — oo
while the terms in (4.9) are O(1). The term in (4.8) can be better understood by
looking at the LHS of (4.11) which, with ¢ = 1/3 and xN ~ n(])v , can be rewritten
as

EZ

N
v el = 1&l). @.12)
i=1

The expected value of the above expression is zero. If we apply the Central
Limit Theorem to the i.i.d. sequence {|,o,'|2 — |&/|%}i, (4.12) shows that (4.8) is
O(N'/272/3) and therefore negligible as N — oo. In conclusion, in the station-
ary case the only O(1) terms are those in (4.9); therefore one has the heuristic
approximation

A
N ~ [EN— —
0" (x,8) /\/( 1 2)-

For more details on the stationary case see [17].

— If instead we start out of stationarity the choice { = 1/3 is problematic. Indeed
in [6, Lemma 3] the authors study the MALA algorithm to sample from an N-
dimensional isotropic Gaussian and show that if the algorithm is started at a point x°
such that S(0) < 1, then the acceptance probability degenerates to zero. Therefore,
the algorithm stays stuck in its initial state and never proceeds to the next move,
see [6, Figure 2] (to be more precise, as N increases the algorithm will take longer
and longer to get unstuck from its initial state; in the limit, it will never move
with probability 1). Therefore the choice { = 1/3 cannot be the optimal one (at
least not irrespective of the initial state of the chain) if we start out of stationarity.
This is still the case in our context and one can heuristically see that the root of
the problem lies in the term (4.8). Indeed if out of stationarity we still choose
¢ = 1/3 then, like before, (4.9) is still order one and (4.10) is still negligible.
However, looking at (4.8), if x¥ is such that S(0) < 1 then, when k = 0, (4.8)
tends to minus infinity; recalling (4.2), this implies that the acceptance probability
of the first move tends to zero. To overcome this issue and make Q¥ of order one
(irrespective of the initial datum) so that the acceptance probability is of order one
and does not degenerate to 0 or I when N — oo, we take { = 1/2; in this way the
terms in (4.8) are O(1), all the others are small. Therefore, the intuition leading
the analysis of the non-stationary regime hinges on the fact that, with our scaling,

2
QN(xk,N’ %.k,N) ~ %(S’“N -1, (4.13)
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hence NN AN
alV (kN gRNy = (1 A Q" GENER) Olg(Sk’N), (4.14)

where the function ay on the RHS of (4.14) is the one defined in (1.12). The
approximation (4.13) is made rigorous in Lemma 6.4, while (4.14) is formalized
in Sect. 6.1 (see in particular Proposition 6.1).

— Finally, we mention for completeness that, by arguing similarly to what we have
done so far, if { < 1/2 then the acceptance probability of the first move tends to
zero when S(0) < 1.If ¢ > 1/2 then Q¥ — 0, so the acceptance probability
tends to one; however the size of the moves is small and the algorithm explores
the phase space slowly.

Remark 4.2 Notice that in stationarity the function Q" is, to leading order, indepen-
dent of &; that is, Q" and £ are asymptotically independent (see [17, Lemma 4.5]).
This can be intuitively explained because in stationarity the leading order term in
the expression for Q¥ is the term with 83||x||>. We will show that also out of sta-
tionarity Q" and £ are asymptotically independent. In this case such an asymptotic
independence can, roughly speaking, be motivated by the approximation (4.13), (as
the interpolation of the chain SV converges to a deterministic limit). The asymptotic
correlation of OV and the noise £ is analysed in Lemma 6.5.

Remark 4.3 When one employs the more general proposal (1.18), assuming ¥ = 0,
the expression for Q" becomes

)
QN (e ) = 21 =20) (N By = 155V 12 ) -

So, if & = 1/2, the acceptance probability would be exactly one (for every N), i.e. the
algorithm would be sampling exactly from the prior hence there is no need of rescaling
8 with N.

4.2 Heuristic derivation of the weak limit of S%V

Let Y be any function of the random variables £X-N and U*N (introduced in Sect. 2.2),
for example the chain x©V itself. Here and throughout the paper we use Eo[Y]to
denote the expected value of ¥ with respect to the law of the variables £"’s and
U*N°s, with the initial state xo of the chain given deterministically; in other words,
E 0(Y) denotes expectation with respect to all the sources of randomness present in
Y. We will use the notation E; [Y] for the conditional expectation of ¥ given xkN
Ex [Y] := Eo[Y [xFN] (we should really be writing E{ in place of Ex, but to
improve readability we will omit the further index N). Let us now decompose the
chain S% into its drift and martingale parts:

1 1
SKHLN _ gkN _blg,N + —__DpkN, (4.15)

JN N4
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where
b = NE[SFIN — ghN) (4.16)
and
1
D*N = N4 [s"“”v —shN — ﬁbﬁ’N(xk’N)} : (4.17)

In this subsection we give the heuristics which underly the proof, given in subse-
quent sections, that the approximate drift 5§ = b} (x*N) converges to by (S5V), 2
where by is the drift of (1.11), while the approximate diffusion D%V tends to zero. This
formally gives the result of Theorem 4.1. Let us formally argue such a convergence
result. By (4.6) and (2.12),

N ‘ k+1N’2 X , )
Gh+LN _ _ k,NH k,NH | — kN H k,N‘ .
Z - N v Y Cy +( v ) ||x Cn
(4.18)
Therefore, again by (4.6),
1 2 2
PN — NESHIN _ gk N1 — g, | &N H k,N’ _ H k,N‘
¢ \/_ k[ ] «/ﬁ k|V y Cy X Cy
1 N (kN ykN 2
= g (1 n @ (YY) (H k|
vl M,

-Je

2
CN)i| , (4.19)

where the second equality is a consequence of the definition of ¥V (with a reasoning,
completely analogous to the one in [14, last proof of Appendix A], see also (4.24).
Using (4.3) (with § = £/+/N), the fact that rV is negligible and the approximation
(4.13), the above gives

2
N = NE[SHIN - Sk’N]:—% <1 A e”(Sk’N—l)/Z) %(s"”vq):be(skﬂ).

The above approximation is made rigorous in Lemma 7.5. As for the diffusion coef-
ficient, it is easy to check (see proof of Lemma 7.2) that

NEk[SkJrl’N _ Sk,N]2 < 00.

Hence the approximate diffusion tends to zero and one can formally deduce that (the
interpolant of) SkN converges to the ODE limit (1.11).

2 Notice that SV is only a function of kN
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4.3 Heuristic analysis of the limit of the chain x*>V.

k,N

The drift-martingale decomposition of the chain x*** is as follows:

1

KKHLN — (N ﬁ@kw + WLk,N (4.20)
where @6V = @kN (xk N ) is the approximate drift
OFN = NE [N — k] 4.21)
and
LEN . N1/4 |:xk+1,N kN J%@k,N(xk,N)} (4.22)

is the approximate diffusion. In what follows we will use the notation ® (x, S) for the
drift of Eq. (1.10), i.e.

Ox,S) = F(x)he(S), (x,8 € H xR, (4.23)
with F(x) defined in Lemma 2.1. Again, we want to formally argue that the approxi-
mate drift @V (xk’N ) tends to @ (x*N, §5V)3 and the approximate diffusion LKV
tends to the diffusion coefficient of Eq. (1.10).

4.3.1 Approximate drift

As a preliminary consideration, observe that
Ee (vEVe etV ) = B (14 e 6D PN a4y

see [14, equation (5.14)]. This fact will be used throughout the paper, often without
mention. Coming to the chain x5 a direct calculation based on (2.8) and on (2.12)
gives

dRHLN RN — NS (RN oy v (ke V) RN V2se) RN (4.25)
Therefore, with the choice § = £/ N , we have

OFN — WEk[xk+1,N _xk,N]
= —(F; [(1 A eQN(xka,Sk'N))(xk,N 4 CNVWN(xk,N))]

n N1/4\/2—EE1< [(1 A eQN(xk,N’Ek.N))CIIV/Z %.k,N] (4'26)

3 Note that in the limit the dependence of the drift on §' kN pecomes explicit.
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The addend in (4.26) is asymptotically small (see Lemma 6.5 and notice that this
addend would just be zero if Q" and €%V were uncorrelated); hence, using the heuris-
tic approximations (4.13) and (4.14),

OFN = NE TN — VY o gy ($5V) (BN + ey v (x5N))
(L —hy (Sk’N)(xk’N + CNVII/N(xk’N));

(4.27)
the right hand side of the above is precisely the limiting drift @ (x*-V, g6V},
4.3.2 Approximate diffusion
We now look at the approximate diffusion of the chain x*V:
LN .= NVAGKFILN _ kN g (kLN (kN
By definition,
kN |[? k+1,N kN |2 kN kNP
EkHL’ =\/ﬁEka =X —\/NHEk(x A x® )
s s s
(4.28)

By (4.27) the second addend in the above is asymptotically small. Therefore

2 2
EkHLk,NH ~ /_NEkakJrl,N _ kN
N

(2.12),(4.25) 2
= 20y Hyk»Nc}V/zsk’NH
N

N

J

N
2
— 2£]Ek ZJZY}‘? (1 A eQN(xk,N’gk.N)) ‘Ek,N‘ .

j=1

The above quantity is carefully studied in Lemma 6.6. However, intuitively, the heuris-
tic approximation (4.14) (and the asymptotic independence of Q" and £ that (4.14)
is a manifestation of) suffices to formally derive the limiting diffusion coefficient [i.e.
the diffusion coefficient of (1.10)]:

2 N . )
B [ =20 30 73 [ (1 e ) e ]
Jj=1

N 2( kN 2
~ ZKZ]ZY)\’?E]{ [(1 A eé (S ’ —1)/2) ‘éJk,N‘ }
Jj=1
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N 2( ck,N
~ 203 231 e (s=1)2)
=1

~ 20 Trace(Cy)arg ($°) "2 2Trace(Cy) e (55Y).

5 Continuous mapping argument

In this section we outline the argument which underlies the proofs of our main results.
In particular, the proofs of Theorems 4.1 and 4.2 hinge on the continuous mapping
arguments that we illustrate in the following Sects. 5.1 and 5.2, respectively. The
details of the proofs are deferred to the next three sections: Sect. 6 contains some
preliminary results that we employ in both proofs, in Sect. 7 contains the the proof of
Theorem 4.1 and Sect. 8 that of Theorem 4.2.

5.1 Continuous mapping argument for (3.3)

Let us recall the definition of the chain {Sk’N }ken and of its continuous interpolant
S™) introduced in (1.15) and (1.16), respectively. From the definition (1.16) of
the interpolated process and the drift-martingale decomposition (4.15) of the chain
{SK-NYien we have that for any 7 € [t x4 1),

1 1
SM(ty = (N2t — k) [sk*N + bV + —Dk’N] + (k+1—tNVHghN

JN N1/4
= SN+ (t — b + N4 — ) DRV

Iterating the above we obtain

k—1
1 i\N
SNty = SOV + (¢ — by + ="/ + ),
N &
where
k—1 .
wh (1) := T ZDJ’N + N4t =)D 4o <t < . (5.1)
j=0
The expression for § (VM) (t) can then be rewritten as
'
SM (1) = §ON +/ be(SM (v)dv + v (1), (5.2)
0
having set
V@) =N @) + w @), (5.3)
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with

k—1
1 ; !
N ._ k,N J»N (N)
e ()= —t)b," + — b —/ be(SYV (v))dv. 5.4
¢ v N jZO ¢ 0 ‘
Equation (5.2) shows that
SN = J(SOV, V),

where 7> is the Itd6 map defined in the statement of Theorem 3.3. By the continuity of
the map />, if we show that wN converges in probability in C ([0, T']; R) to zero, then
SN (1) converges in probability to the solution of the ODE (1.11). We prove conver-
gence of " to zeroin Sect. 7. In view of (5.3), we show the convergence in probability
of WY to zero by proving that both eV (Lemma 7.1) and w¥ (Lemma 7.2) converge
in Ly($2; C([0, T]; R)) to zero. Because {SO’N}NGN is a deterministic sequence that
converges to S°, we then have that (S%V, ") converges in probability to (S, 0).

5.2 Continuous mapping argument for (3.2)

We now consider the chain {x*¥};cn € H*, defined in (2.14). We act analogously to
what we have done for the chain {S*" };cn. So we start by recalling the definition of
the continuous interpolant x ™, Eq. (1.9) and the notation introduced at the beginning
of Sect. 4.3. An argument analogous to the one used to derive (5.2) shows that for any
t € [, tk+1)

k
1 .
(N (1) — +ON k,N J.N N
xV)y=x"" 4+ —1)® +—E OrY 407 (1)
v N "

j=0
=x0N 4 /Ot O xM (v), Sw)dv + AV @), (5.5)
where
N @) = a" @)+ o @)+ 0™ o), (5.6)
V@) = N4 — ) LON + ﬁ ki LN, (5.7)
iz
and

k—1
1 : !
dV () = (t —)O" N + —=> @f’N—/@ M), SMwy)dv, (5.8
(1) =@ —n) +ﬁj:0 A (" (v) ())dv,  (5.8)

t
oV (1) ;:/ [@(x(N)(v),S(N)(v))—@(x(N)(v),S(v))] dv. (5.9)
0
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Equation (5.5) implies that
™ = 7 ON, /Y, (5.10)

where 7 is Itd map defined in the statement of Theorem 3.3. In Sect. 8 we prove that
7V converges weakly in C ([0, T]; H*) to the process 7, where the process 7 is the

diffusion part of Eq. (1.10), i.e.

t
n(t) :=/0 V2he(S())dW,, (5.11)

with W,, a H*-valued Cs-Brownian motion. Looking at (5.6), we prove the weak
convergence of 7" to n by the following steps:

1. We prove that " converges in L, (§2; C([0, T]; H*)) to zero (Lemma 8.1);

2. using the convergence in probability (in C([0, T1; R)) of S™¥) to S, we show
convergence in probability (in C ([0, T]; H*)) of v to zero (Lemma 8.2);

3. we show that n”¥ converges in weakly in C([0, T']; H*) to the process 7, defined
in (5.11) (Lemma 8.3).

Because {x%V}yey is a deterministic sequence that converges to x9, the above three
steps (and Slutsky’s Theorem) imply that (x®V, V) converges weakly to (x°, ).
Now observe that x(r) = J; (x°, n(¢)), where x(¢) is the solution of the SDE (1.10).
The continuity of the map J; (Theorem 3.3), (5.10) and the Continuous Mapping
Theorem then imply that the sequence {x ¥} ycry converges weakly to the solution of
the SDE (1.10), thus establishing Theorem 4.2.

6 Preliminary estimates and analysis of the acceptance probability

This section gathers several technical results. In Lemma 6.1 we study the size of the
jumps of the chain. Lemma 6.2 contains uniform bounds on the moments of the chains
{(xFN e and {5V} ien, much needed in Sects. 7 and 8. In Section 6.1 we detail
the analysis of the acceptance probability. This allows us to quantify the correlations
between %V and the noise £V, Sect. 6.2. Throughout the paper, when referring to
the function Q¥ defined in (4.3), we use interchangeably the notation oN (xk’N , yk Ny
and QN (xFN | €KV (as we have already remarked, given x©V the proposal y© is
only a function of €6V,

Lemma 6.1 Letg > 1/2 be areal number. Under Assumption 2.1 the following holds:

2q 1 2q
kN kN[ < kN
E"Hy Yol 2 yae <1+Hx s) .1
and
2q
Be ||y — kN (sEV)E 4 a2, 6.2)

Cy
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Therefore,
29 1 2q
LN _ kN[ < H kN
IEka x . Sy <1 +||x . ), (6.3)
and
Eka"“W —xk’N‘ < (sEMY 4 NP2, (6.4)
cy ™

Proof of Lemma 6.1 By definition of the proposal y*V, Eq. (2.8),

2¢q 2q
N _ kNI = Ha KN eyvg (xkNY) +«/28(31/2$"’NH
N

<—(H” )

s e

I

+Hc v (x5N)

Nq/2 ‘

Thus, using (2.25) and (2.27), we have

29 1

S (1 [

e (1
1

<
Nq/2<1+H

which proves (6.1). Equation (6.2) follows similarly:

o Hyk,N _ kN

I
) t N2

I

2q
B[y | S 5 (H “
N

e

ey

2q
o)
T Na2 Nq/z

ey
2
Since HCII\,/ZEIC'NHC = Zj}/:l@;c,N)z has chi-squared law, applying Stirling’s for-
N

mula for the Gamma function I” : R — R we obtain

2
¢ _T(g+N/2) _

cv™ T(Nj2) ~ (6.5)

s e

Hence, using (2.26), the desired bound follows. Finally, recalling the definition of the
chain, Eq. (2.12), the bounds (6.3) and (6.4) are clearly a consequence of (6.1) and
(6.2), respectively, since either x*+1-¥ = y&N (if the proposed move is accepted) or
xKHLN = xkN (if the move is rejected). O
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Lemma 6.2 If Assumption 2.1 holds, then, for every g > 1, we have

E.o(s5M) <1 (6.6)
Eo| [V <1, 6.7)
N

uniformly over N € Nand k € {0, 1, ..., [T«/N]}.

Proof of Lemma 6.2 The proof of this lemma can be found in Appendix C. O

6.1 Acceptance probability

The main result of this section is Proposition 6.1, which we obtain as a consequence of
Lemma 6.3 (below) and Lemma 6.2. Proposition 6.1 formalizes the heuristic approx-
imation (4.14).

Lemma 6.3 (Acceptance probability) Let Assumption 2.1 hold and recall the Defini-
tions (4.2) and (1.12). Then the following holds:

L ($59) 4 [V

<

~ VN

Before proving Lemma 6.3, we state Proposition 6.1.

2
By oV (N, g5y - ag(Sk’N)‘

Proposition 6.1 If Assumption 2.1 holds then

2
lim Eo|a® x5V, yV) — (Sk’N)’ =0.
N—o00
Proof This is a corollary of Lemmas 6.3 and 6.2. O

Proof of Lemma 6.3 The function z — 1 Ae® onRis globally Lipschitz with Lipschitz
constant 1. Therefore, by (1.12) and (4.2),

sty — 1)

Nty - ——

2
B Jo @, 35N — e (sN)[ < By

The result is now a consequence of (6.15) below. O

To analyse the acceptance probability it is convenient to decompose Q¥ as follows:

OV (N My = 1V (N )+ B (N yN) + 1Y (N ) (6.8)
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where
1 2 2
== | [, = 1]
(% 9%) 2[y e I ey
1 N N N N2
- a-or - -a-a0
45[Hx A=0y7 e, ~ I — A =9x|,
8 Nl N‘z
__° _ ; 6.9
(b1, =115 (69)

1
zguNJW):z—E[@N—<r—myMchwN0N»

Cn

—(W—a- 5)xN,cNWN(xN)>CN]
— (N ON) —wN(xY)), (6.10)

8 2
BNy = [HCNVWN(yN)‘ cN]‘ (6.11)

Lemma 6.4 Let Assumption 2.1 hold. With the notation introduced above, we have:

2
— |lewve® ()]
Cn

2 2
G Ot 1 |l

E, |1V (xkN kN < (Sk’N)z ! 6.12
AL O ) ~N2+W+ﬁ (6.12)
2 _ 14 [l5V]|]
o ‘121\/()61@1\/’ yk,N) <= s (6.13)
VN
2 1
Ey ‘I{V(xk’N, YIS N (6.14)
Therefore,
2(skN VP 14 (skN)? kN (|2
By [0 (1, oy — ( . ) < + L%Hx I 6.15)

Proof of Lemma 6.4 We consecutively prove the three bounds in the statement.

e Proof of (6.12). Using (2.8), we rewrite IIN as
IlN (xk,N7 yk,N)

-3 ("(1—8)xk’N—SCNVlI/N(xk’N)—i-mC}V/ZEk’N"Z x|
N

2
ey /)’

Expanding the above we obtain:

£2 Sk’N -1 82 2 EZ
IV (5N, Ny ( g ) _ (? HC}V/Z%JC’NHCN B ?)
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—i—(ré,v—rN)—i—rév—I—r;V, (6.16)

where the difference (rlf,,V — ™) is defined in (4.5) and we set

(53/2 _ 55/2) 12
= (. ey s"’N>CN, 6.17)
53 2
N k,N
= ——||xF . 6.18
Tx 4 Hx ‘ Cy ( )

For the reader’s convenience we rearrange (4.5) below:

52 _ 33
ré,v -V = — <xk’N, CNVWN(xk’N)>CN
_ i )‘CvaN(xk,N)’ 2 T ﬁ <CNVl1,N(xk,N) Cl/2$k,1v>
4 NG TN cy '
(6.19)

We come to bound all of the above terms, starting from (6.19). To this end, let us
observe the following:

2
2 N
<xk’N, CNVlI/N(xk’N)> = fo'N[VlI/N(xk’N)]i (6.20)
Cw i=1
(2.6) 2 (2.24) 2
= ka,NH ”VWN(xk,N)”%S < ka,N ‘
S S
(6.21)
Moreover,
1/2 2 al 2
Ee|jey?e ||, =B lgl =N,
N j=1
hence
2 2 2 (226)
(envar ety eer ), [ <lewvur )] [fere L 7S
Cn Cn Cn
From (6.19), (6.20), (2.26) and the above,
2
2 _ |5 1
N_ N s
]Ek‘ru, —r ‘ STY—FW (622)
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By (6.17),
kN ~1/2¢kN
B % e e )
N ék N 1
k,N
N3 7 Bk <Z ) ﬁs , (6.23)
where in the last equality we have used the fact that {El.k Ni=1,...,N } are

independent, zero mean, unit variance normal random variables (independent of
x*Ny and (4.6). As for Y,

2 1 4 §kNY2
i 5 e, 2
N3 Cy N
Lastly,
N
FN_ H c\2 kNH2 _£=ﬁ 1252_1
) o 2 2 \NZY
Since Z 152 has chi-squared law, Ey |F | Var (N‘l ijzl 512) <N

by (6.5). Combining all of the above, we obtain the desired bound.
e Proof of (6.13) From (6.10),

IzN(xk,N’ yk,N) _ [WN(yk,N) _ le(xk,N) _ (yk,N _ kN Vl[/N(xk,N)>]

1
n 5 <yk,N — kN g N (kN V,J,N(xk,N)>
3
8 (] kN N( kN kN N kN
+§<<x’ , Vo (x’ )>—<y’ , VU (y® )>)=:Zdj,

j=1

where d; is the addend on line j of the above array. Using (2.22), (2.24), (2.6) and
Lemma 6.1, we have

2
2 L[
s~ UN

2 N
Eeldi [ S Be |[y*V = b

By the first inequality in (2.24),

<1

—S
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Consequently, again by (2.6) and Lemma 6.1,

2
2L [RYE

s ™ VN

2 k k,N
Eeldal? S B ||y — x%

Next, applying (2.6) and (2.24) gives

[N Ve EM | + [V oM o]
VN
I | O i |
~ VN ~ VN
Thus, applying Lemma 6.1 then gives the desired bound.
e Proof of (6.14) This follows directly from (2.25). m|

|d3| <

6.2 Correlations between acceptance probability and noise £©-V

Recall the definition of y*V, Eq. (2.13), and let

N .= N ek N (6.24)
The study of the properties of 5V is the object of the next two lemmata, which
have a central role in the analysis: Lemma 6.5 (and Lemma 6.2) establishes the decay
of correlations between the acceptance probability and the noise £V, Lemma 6.6
formalizes the heuristic arguments presented in Sect. 4.3.2.

Lemma 6.5 [f Assumption 2.1 holds, then

2
2 LR

6.25
TN (02

s

Therefore,

1
<Ek8k,N’xk,N> _ Ek<yk,Ncllv/2%_k,N,xk,N> < (1 + ka,zv

s N1/4

2
) . (6.26)

N

Lemma 6.6 Letr Assumption 2.1 hold. Then, with the notation introduced so far,

LS4 [Js4]
N1/A4

2
Ey Hek’NH — Traceps (Cy)og (Sk’N) <
N

The proofs of the above lemmata can be found in Appendix B. Notice that if €5V and
Y5 (equivalently £V and Q) were uncorrelated, the statements of Lemmas 6.5
and 6.6 would be trivially true.
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7 Proof of Theorem 4.1

Asexplained in Sect. 5.1, due to the continuity of the map 7> (defined in Theorem 3.3),
in order to prove Theorem 4.1 all we need to show is convergence in probability of
W™ (¢) to zero. Looking at the definition of W% (¢), Eq. (5.3), the convergence in
probability (in C([0, T]; R)) of W™ (¢) to zero is consequence of Lemmas 7.1 and 7.2
below. We prove Lemma 7.1 in Sect. 7.1 and Lemma 7.2 in Sect. 7.2.

Lemma 7.1 Let Assumption 2.1 hold and recall the definition (5.4) of the process
eN(t); then

2
lim Eoo| sup ‘eN(t)‘ =0.
N—o0 1€[0,T]

Lemma 7.2 Let Assumption 2.1 hold and recall the definition (5.1) of the process
w (1); then

2
lim By sup |w¥)]) =0,
N—o0 e[0,T]

7.1 Analysis of the drift

In view of what follows, it is convenient to introduce the piecewise constant interpolant
of the chain {S*M };en:

SM@y =8N 4 <t <y, (7.1)

where t;, = k/\/ﬁ.

Proof of Lemma 7.1 From (7.1), for any #; <t < tx4+1 we have

4 t k=1 .f.
/ be(Sy")dv = / be(S™Mdv + Y / " M
0 173 j:1 lj*l
| k=l
= (t — t)be(SEN) + — Y " be(sIN).
k g( ) ﬁ; (4

With this observation, we can then decompose e” (¢) as

Ny =eN @) — el (o),
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where

k—1
I - |
el 0= =m0 (b = be(54M) + — (BN —bes™™] a2
=0

t
Y (1) ::/O [bg(sgm)—bg(igm)]du. (73)

The result is now a consequence of Lemmas 7.3 and 7.4 below, which we first state
and then consecutively prove. O

Lemma 7.3 If Assumption 2.1 holds, then

2
lim Eo( sup e{V(t)‘ —0.
N—o0 1€[0,T]

Lemma 7.4 If Assumption 2.1 holds, then

2
lim B sup |e¥|) =o.
N—o0 tel0,T]

Proof of Lemma 7.3 Denoting EXN = blg’N — by (Sk’N), by (discrete) Jensen’s
inequality we have

) 1Kl 2
N kN kN
sup ‘e (t)‘ = sup |t —)E"" + — E™
L 1€[0,7] \/NJ.X_(:)
| [TVN]-1 )
< —= (EJVN ’ :
R
j=0
Using Lemma 7.5 below, we obtain
- - 4 4
LTS ¢ LS L
VN = “VN & VN

Taking expectations on both sides and applying Lemma 6.2 completes the proof. O
Lemma 7.5 Let Assumption 2.1 hold. Then, for any N € Nand k € {0,1,...,
[TVN1},

kN4 kN||4
()
- VN

2 2
}Ek,N‘ _ ‘bIZ,N _ bg(Sk’N)‘
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Proof of Lemma 7.5 Define

2 2
M le, = TMe,
N ’

Then, from (4.19), (4.2), (1.12) and (1.14), we obtain

YN =201 — 55N,

Y,gv =

2 12
5N — () = [ (o () e (55 7Y
12
<Eg ‘otN(xk‘N, yk‘N)Y,fV — otg(Sk’N)YkN‘
2 |2

|2 2
+ Ex [‘YkN‘ ‘aN(xk‘N, yk’N) — ag(Sk’N)‘ i| .

Since |ozN (xk’N, yk*N)| < land YkN is a function of x&-V only, we can further estimate
the above as follows:

2 2 12 2
b6 = b (V)| S B |V = T | B o (RN V) — (54|
(7.4)
From the definition of / lN , Eq. (6.9), we have
4
V= (BN ). (1.5)

Therefore,

which implies

B (Y)Y — 7N <Ey (IlN(xk‘N, YNy — g2 (skN — 1)/2)2
kN2 k,N\2

“%Z)Hx In G NNRY

N2 N N

As for the second addend in (7.4), Lemma 6.3 gives

VN
4

) [

- VN '

~ 14 (SkN 2 k.N||2
‘YMZEk \aN(xk’N,y"’N)—az(sk’Nﬂz§<1+(s’“N)2>( HE) e HS)
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Combining the above two bounds and (7.4) gives the desired result. O

Proof of Lemma 7.4 By Jensen’s inequality,

sup
tel0,T]

Since by is globally Lipschitz,

2
T _ 2
) g/ ‘bg(sgm)—bg(sgm)‘ dv.
0

t
f be(SMY — be(SM)dv
0

T _ 2 T, 2
[ s on = st onf avs [*]5¥o - sV a
0
[Tv/N]-1

-
+/Tf]‘SN(v) SN(U)) dv
[TVN]-

Z (Sk+1N Sk N)2

k=0

Tke+

V) — SN(U))Zdv

§\~

From (4.18) and (4.6),

1 2
kLN _ Sk,N‘ ﬁ ( k, N”CN _ k,N”CN)
)

(kN

/-\
[

)

S el

22(SkN —q 22(SAN —q

_ L (g, vy - EL ), L& )
VN 2 VN 2

Combining the above with (6.12) we obtain

L (M) + [V
S .

Ek(Sk"rl,N _ Sk,N)Z 5 (76)

Taking expectations and applying Lemma 6.2 concludes the proof. O

7.2 Analysis of noise

Proof of Lemma 7.2 Notice that we can write w” as the linear interpolation
wN (@) = (N2t — kMY £ (k+1 = NV2oMN g <t < iy,
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of the array
1 ,
MKN = —ZD/*N, Vk=1,...,[TVN]+1

It follows from the definition of D%V in (4.17) and Lemma 6.2 that {Mk*N}kzl is
a discrete-time [P, o-martingale with respect to the filtration generated by (xkN Ye>1-
Since,

sup ‘w (t)’ sup ‘M’“N,
1€[0,T] ke{l,...[Tv/N]+1}

Doob’s L? inequality implies that

2
2
g ool sma( wn )
1€[0,T] ke{l,...[Tv/N1+1}

where the equality follows from the independence of the increments of {M*N};~1.
From the definition of DXV Eq. (4.17), we have that

kN |2
Eyo |D | —E, [Sk+1,N _ SN R, (Sk-i-l,N . Sk,N)]z
VN
| ]
SEy - sV s
N

where the last inequality is a consequence of (7.6) and Lemma 6.2. The result follows
immediately. O

8 Proof of Theorem 4.2

The idea behind the proof is the same as in the previous Sect. 7. First we introduce
the piecewise constant interpolant of the chain (KN en

M@y =x5N for 5 <t < g (8.1)
Due to the continuity of the map J; (Theorem 3.3), all we need to prove is the
weak convergence of ﬁN () to zero (see Sect. 5.2). Looking at the definition of ﬁN (1),

Eq. (5.6), this follows from Lemmas 8.1, 8.2 and 8.3 below. We prove Lemmas 8.1
and 8.2 in Sect. 8.1 and Lemma 8.3 in Sect. 8.2.

@ Springer



Stoch PDE: Anal Comp

Lemma 8.1 Let Assumption 2.1 hold and recall the definition (5.8) of the process
d"(t); then

2
lim Exo( sup ’dN(t))) =0.
]

N—o0 10,7

Lemma 8.2 If Assumption 2.1 holds, then v (defined in (5.9)) converges in proba-
bility in C ([0, T1; H®) to zero.

Lemma 8.3 Let Assumption 2.1 hold. Then the interpolated martingale difference
array nN (t) defined in (5.7) converges weakly in C([0, T]; H*) to the stochastic inte-
gral n(t), defined in Eq. (5.11).
8.1 Analysis of drift
Proof (Lemma 8.1) For all t € [tx, tx+1), we can write
1 k—1 ' ' '
(t =)@, sV 4 N "o (xI N, 5V) = / O (xE™ (), S™ (v))dv.
VN = 0

Therefore, we can decompose dN (1) as

dV () =al @) +dY 1),

where
1 k—1 ' ' '
dy (1) := (t — 1) [@"’N —O(x"N, Sk’N)] +— [@f’N — e, SJ*N)]
VN =
and
t
AV (@) = / [@(;N(v), SN W) — 6™, S(N)(v))] dv.

0

The statement is now a consequence of Lemmas 8.4 and 8.5. O

Lemma 8.4 If Assumption 2.1 holds, then

2
lim 1Ex0< sup dev(t)H> —0.
S

N—00 1€[0,T]
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Lemma 8.5 If Assumption 2.1 holds, then

2
=0.
N—oo te0,T] K
Before proving Lemma 8.4, we state and prove the following Lemma 8.6. We then
consecutively prove Lemmas 8.4, 8.5 and 8.2. Recall the definitions of ® and KN,
equations (4.23) and (4.21), respectively.

lim ]Ex()( sup {[a 1)

Lemma 8.6 Let Assumption 2.1 hold and set

PN = efN — N, s, (8.2)
Then
Eo ||oV][ S i+ L
=N+ VN

Proof of Lemma 8.6 Recalling (4.26) and (6.24), we have

2

2
N SV [[meel (x5
N

2
ot (S5 P (xEN) = [Bra™ (6, ) | (5V ey v (o)) |

8.4)

|7 (8.3)

S

’

where the function F' that appears in the above has been defined in Lemma 2.1. The
term on the RHS of (8.3) has been studied in Lemma 6.5. To estimate the addend
in (8.4) we use (2.25), the boundedness of oy and Lemma 6.3. A straightforward
calculation then gives

2 2
84 < [az (Sk’N) - EkaN(xk’N, yk’N)] ka’N + CNVlI/N(xk’N)

N

#{Joe(s9) [FY) — (4 4+ eywur ()|

4 4
L) )
~ JN

From the definition of ¥V and V¥, Egs. (1.5) and (2.23), respectively,

N

2

+ Hcvw(x"~N) — Cy VN (x5N)

N

“va(xk,N) _ CNVlI/N(xk’N) 2 _ HCVLI/(xk’N) _ CNPN(VlI/(xk’N)) 2

_ Z ()ijs)4IE[j_z‘Y(VlI/(xk’N))i]

j=N+1
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o0
< )\.'.S4
~ (].] ) )

j=N+1

having used (2.24) in the last inequality. The statement is now a consequence of
Lemma 6.2. o

Proof of Lemma 8.4 Following the analogous steps to those taken in the proof of
Lemma 7.3, the proof is a direct consequence of Lemma 8.6, after observing that the
summation Zj’o: Ne1(AjJ? )* is the tail of a convergent series hence it tends to zero as
N — oo. O

Proof of Lemma 8.5 By the definition of &, Eq. (4.23), we have
oG @, Vo) - o @, s¥o)]|
= ||FGE @hesY @) = FE® @)mesVwy|| -

Applying (2.20) and (2.25) and using the fact &, is globally Lipschitz and bounded,
we get

oG @, Ve - o, s¥ ||
< |0 -0l +a+][Fol)H Yo -sMo).
Thus, from the definitions (1.16), (7.1), (1.9) and (8.1), if #x <t < fx4+1, we have
oG 0. 8% 1) — oM@, s¥ ||
< (1 — kv/N) ka+1,1v _ kN

(= /N (1 || )

N

kLN _ Sk,N‘

Applying (6.3) and (7.6) one then concludes

eGNw), SNw) —oxNo), S’V(t))H2

2 4 4
L SN+ (55Y) )

Ey

IN N

The remainder of the proof is analogous to the proof of Lemma 7.4. O

5(t—k«/ﬁ)2<

Proof of Lemma 8.2 For any arbitrary but fixed ¢ > 0, we need to argue that

N—oo | 1e[0,T]

lim ]P’|: sup HUN(I)H 28:| =0.
N
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From the definition of v"¥ we have

< /T HF(xW)(u))H ‘S(N)(v) - S(v)’ dv.
s 0 s

sup HU
t€[0,T]

Using (2.21) and the fact that ||x(N)(t)||S < ||xk’N||S+ka+l’N||x (which is a simple
consequence of (1.9)), for any ¢ € [t, tx+1)

sup HUN(Z‘) < ( sup ‘S(N)(t) S(t)‘) /THF(x(N>(v))H dv
1€[0,T] s 1€[0,T] 0 s
) R N
< (,am, 50 -s0l) (14 5 5 )]
=N —uN

Using Markov’s inequality and Lemma 6.2, given any § > 0, it is straightforward to
find constant M such that P [uN > M ] < § forevery N € N. Thus

P| sup HUN(Z)H > ¢ S]P’[aNust]
te[0,T] s

:]P’[aNuN Zs,uN SM]—I—IE”[aNuN Ze,uN > M]

S]P’[aNZE/M]+IP’[uN>M] §]P’[aNz£/M]+8.

Given that the § was arbitrary, the result then follows from the fact that S?V) converges
in probability to S (Theorem 4.1). O

8.2 Analysis of noise

The proof of Lemma 8.3 is based on [14, Lemma 8.9]. For the reader’s convenience,
we restate [14, Lemma 8.9] below as Lemma 8.7. In order to state such a lemma let us
introduce the following notation and definitions. Let ky : [0, T] — Z. be a sequence
of nondecreasing, right continuous functions indexed by N, with ky(0) = 0 and
kn(T) > 1. Let ‘H be any Hilbert space and {Xk'N, }'k’N}oSkka(T) be a H-valued
martingale difference array (MDA), i.e. a double sequence of random variables such
that E[Xk'N|flﬁl] =0, IE[||Xk’N||2|]-",§\il] < oo almost surely and sigma-algebras
FK=LN c FkN Consider the process X'V (¢) defined by

kn (1)

XNy = Z Xk,

k=1

if ky(¢) > 1 and ky(¢) > limy— o+ ky(f — v) and by linear interpolation otherwise.

With this set up we recall the following result.
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Lemma 8.7 (Lemma 8.9 [14]) Let D : ' H — H be a self-adjoint positive definite
trace class operator on (H, ||-||). Suppose the following limits hold in probability

(i) there exists a continuous and positive function f : [0, T] — Ry such that

k(T) ) r
lim E(HX"’NH |f,§"_l> =TraceH(D)/ Fdr
0
1

N—o00
k=

(i) if {¢}}jen is an orthonormal basis of H then

kn(T)
lim E((xk’N,¢,><X’<*N,¢i>|f,£v_1) =0 forall i#j;

N—o00
k=1

(iii) for every fixed € > 0,

ky (T) 5
. k.N N . .
lim IE(HX g H 1{||xk.N||2>6}|Fk_1> =0, in probability,
1 >

N—00
k=

where 14 denotes the indicator function of the set A. Then the sequence XV converges
weakly in C ([0, T]; H*) to the stochastic integral t — fé V f()dW,, where W, is a
‘H-valued D-Brownian motion.

Proof of Lemma 8.3 We apply Lemma 8.7 in the Hilbert space H*, with ky () =
[tv/N], XKN = LN /N4 [LEN s defined in (4.22)] and F the sigma-algebra
generated by {yh’N, Eh’N, 0 < h < k} to study the sequence nN(t), defined in (5.7).
We now check that the three conditions of Lemma 8.7 hold in the present case.

(1) Note that by the definition of LKV, E[Lk'Nl]-',?il] = Fx[L*N] almost surely.
We need to show that the limit

‘ | [TV vl T
lim 7= ];0 EkHL H =2TraceH:(Cs)/0 he(S))du,  (8.5)

N—o0

holds in probability. By (4.28),

1 2 2 2
&, HLk,N — E ka+1,1v _ kN H]Ek (xk+1,N B xk,N)
\/N s K s
From the above, if we prove
[TV/N] 5
Eo Y. HEk (xk+1,N _ xk,N) — 0 as N — oo, (8.6)
s
k=0
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and that
[TVN] 5
lim o ka+1,/v _ kN
N—o0 K
k=
T
= 2 Traceys (Cy) f h¢(S(u))du, in probability, 8.7)
0

then (8.5) follows. We start by proving (8.6):

2 (2141
<
s N
2
4 H]Ek< KN ()12 k,N)
el :

S
2
§i<l+ka’N ),
N

N
where the last inequality follows from (2.25) and (6.25). The above and (6.7)
prove (8.6). We now come to (8.7):

H]Ek (xk+1,N _ xk,N) H kN ey v (k- N)H2

[TV/N] 2 T
3 Ekak“’N—xk’NH —2TraceHs(Cs)/ he(S(u))du
s 0

1 [Tf
S 5 2 Efx kN+chN<ka)H

[TVN]

1
Z By |5V 4 ey v kM), )Pk N,

+W

Tf]

2t Z E, H chl/zgkNH —2TraceHs(C)/ he(S(u))du| .

T\UN

The first two addends tend to zero in L as N tends to infinity due to (2.25),
(2.27) and Lemma 6.2. As for the third addend, we decompose it as follows

24 [Tﬁ]E kN2 | o e [ hsamd

JN ,; kHV N & HS — 2 Traceys ( s)/o ((S(u))du

119629 | ¢ [TVN] oy [TV/N] X
S Z Ex H H T Z Traceps (Cy)og (S )

k=0
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1 [TVN] T
+ ﬁ ,{X:(:) TI'aCG'Hs(Cs)hz(Sk’N) —TraceH.v(Cs)v/O he(S(u))du| .
(8.8)

Convergence to zero in L' of the first term in the above follows from Lemmas 6.2
and 6.6. As for the term in (8.8), we use the identity

T (TN JF 1 [TVN]
he(S(N)(u))duz (T—— /’l@(S[T N]’N)-I-— Z hg(SkN),
J fVN v 2

to further split it, obtaining:

T
(8.8)5’ /O he 3N ) — he(S™ w))du 8.9)
T
+‘/ he (SN (1)) — he(S(u))du (8.10)
0
[T+/N]
T — 20200y (sITYNINY 8.11
+( i ) o ) (8.11)

Convergence (in L) of (8.9) to zero follows with the same calculations leading to
(7.6), the global Lipschitz property of h¢, and Lemma 6.2. The addend in (8.10)
tends to zero in probability since SV tends to S in probability in C([0, T]; R)
(Theorem 4.1) and the third addend is clearly small. The limit (8.7) then follows.

(i) Condition (ii) of Lemma 8.7 can be shown to hold with similar calculations, so
we will not show the details.

(iii) Using (6.3), the last bound follows a calculation completely analogous to the one
in [14, Section 8.2]. We omit the details here. O
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A Appendix: Proofs of the results in Sect. 2

Proof of Lemma 2.1 The bounds (2.20) are a consequence of (2.19). We show how to
obtain the second bound in (2.20):
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VW @) — Ve mI2 =Y 142 (Ve ) - Ve ),
j=1

=0T (Ve @) = Ve ()]
j=I

, @19 ,
SIVE@) =VEWIZ, < e =yl

~

where in the above we have used (2.17) and (V¥ (x) — V¥ (y)) j denotes the jth
component of the vector V¥ (x) — V¥ (y). With analogous calculations one can
obtain the first bound in (2.20). As for the second equation in (2.21):

(2.20)
NF @Il Sllzlls +ICVE @Iy S T+ lzlls -

Similarly for the first bound in (2.21). The proof of Eq. (2.22) is standard, so we only
sketch it: consider a line joining points x and y, y () = x +1(y —x), t € [0, 1]. Then

Yiy(D) =¥ ) =¥y -¥X)

1
:/0 dt (V& (@), y —x) Sy —xlly

having used (2.19) and (2.6) in the last inequality. An analogous calculation to the
above can be done for ¥V, after proving (2.24) below. O

Proof of Lemma 2.2 The bounds (2.24) and (2.25) are just consequences of the defi-
nition of ¥V and V¥ and the analogous properties of ¥ . For the sake of clarity we
just spell out how to obtain (2.25):

enve )H 2 |lew PNVIII(PN(x))H Zﬁu“ [Wr(PN(x))]
[} (2.20)
<37 [VW(PN(x))]. < HCVW(PN(x))H <L
j=1
As for (2.26), using (2.17):
2 Y 2 g - 2 ?
len Ve (12, = Z:Aj [(leN(x))j] < zj* s [(vle(x))J
= IVeY W2, 5
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B Appendix: Proofs of Lemmas 6.5 and 6.6

To prove Lemmas 6.5 and 6.6 we decompose oN (xk'N € k.N ) into the sum of a term
that depends on $§"N (the jth component of £5V), O 7 and one that is independent

of &, Q?{L:

N _ N N

where
k,N ck,N
7502 32\ NeR 052
oY = - Ly 2 ESN (VN (kN
J ﬁNS/‘l \/EN3/4 )“J ﬁN5/4 J J
o >
= o )+ B (BN AN Y (RN ), (B.1)

We recall that I2N and I3N have been defined in Sect. 6. Therefore, using (6.8),

oY =0 -0V =1+ 07, (B.2)
having set
kN 2k, N
oV m (L0 OE NNTET L OF N (g ()
J V2N3/4 J2N3/4 iy J2N3/4TIR J
G eny?

FEvATR A B.3

+2N($/ ) (B.3)

Proof of Lemma 6.5 (6.26) is a consequence of the definition (6.24) and the estimate
(6.25). Thus, all we have to do is establish the latter. Recalling that {(}3 i}jeN =
{/7*¢,}jen is an orthonormal basis for H*, we act as in the proof of [17, Lemma 4.7]
and obtain

~ 2 2

(B, ) | < /2 a2me [ 0 (5N, 4V)]
S

where Q;V has been defined in (B.1). Thus

2

’(Ek5k7N7¢j>x’ szskﬁ (N_3/2(x§’N)2Ek$]2A;2 +N‘5/2/\§}Ek [sf(VtIIN(x"’N))ﬂ)
2 2
+ 2 (| + ) + 22N
SN—3/2Ek(jsx§,N)2 T N—5/2J~—2s (VII/N(xk’N)ﬁ

2
1+ ka*N

M

N

+EANTE 4 03
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where the second inequality follows from the boundedness of the sequence {4}, (6.13)
and (6.14). Summing over j and applying (2.24) we obtain (6.25). O

N _ [yk,N]Z

Proof of Lemma 6.6 By definition of &V and because y~ (as y*N

only take values O or 1)
N
Z 2532 [ ‘ékzvﬂ
N
2
=3 ¥R [(1 A eQN(X"’N’yk’”)> }gf»N‘ ] ,
j=1

Using the above, the Lipschitzianity of the function s — 1 A e*, (B.2) and the inde-
pendence of Q?ﬁ' | and éjl."N , We write

E, Hgk,N

2
Ex ‘ sk’NH — Trace(Cy)a (S5)
N

N
= | ijx)»? (1 A eQN> |e§j|2 - Trace(Cs)ag(Sk’N)
j=1
N . ,
Ey Zj%ﬁ (1 A eQJ‘»L) |§j| — Trace(CS)otg(Sk’N)
j=1

Y 2 (1862) = (1002 o)

J=l1

IA

N
<32 (1 A eQ?fi) — Trace(C)er (5%V) (B.4)
=1

N
+ By 202 o) g (B.5)
j=1

We now proceed to bound the addends in (B.4) and (B.5), starting with the latter.
Using (B.1) and (B.3), we write

N N N
B3 203 0|l <Be S 2003 1Y e+ e Y 2003 | e
j=1 j=1 j=1
N ~ 2
+EY PN ‘Qﬂ &)1
j=1
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N N
<SSO END P B A E
j=1 j=1
N ~ 2
+f i ot

N1+1|\]]):;<4NH +ijs/\2 (‘ij“mz) (B.6)

where the last inequality follows from Lemma 6.4 and (2.16). As for the last addend,
using (B.3):

N
lezs)g HQN“s] ] N-WZ]R)L ‘ kN‘E ‘EkN‘
j:
1 . 3
N 212%3 OGN v
J=

e |
+ 5 2 S AR g Y|
j=1

1 [V

S — N B.7)

where the last inequality follows from (2.25), (2.16), the boundedness of the sequence
{Aj}jen and by using Young’s inequality (more precisely, the so-called Young’s
inequality “with €”), as follows:

2

3 2 3

k,N k,N k,N 2 k,N
)»j‘xj ‘Ek‘gj ‘f‘xj ‘+)‘j(]Ek‘§j ‘) .

This concludes the analysis of the term (B.5). As for the term (B.4), by definition of
ay, Eq. (1.12),

1A eQit —ay(s5V) = (1Atei—lAe ("N>kN))

+ (1 N ellN(xk,N,yk,N) _ l A eeZ(skN])/z) .

Exploiting the fact that s +— 1 A ¢* is globally Lipschitz, using Lemma 6.4 and
manipulations of the same type as in (B.7), it follows that
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k,N kN2
lAeQ.lf\{L—ae(Sk’N)‘ < 145 +H)C Hs

~ N

Putting (B.6)—(B.7) and the above together completes the proof. O

C Appendix: Uniform bounds on the moments of SV and x*-V

Proof of Lemma 6.2 To prove both bounds, we use a strategy analogous to the one
used in [18, Proof of Lemma 9]. Let {Aj : k € N} be any sequence of real numbers.
Suppose that there exists a constant C > 0 (independent of k) such that

Apy1 — Ag < T (1 + Ap) . (C.1)

We start by showing that if the above holds then A; < ¢¢T(Ag + CT), uniformly
overk =0,..., [T«/ﬁ]. Indeed, from (C.1),

wx(ife) e B () 2 ) ()
Thus, for all k = L [TV/N],

Cc \[TVNI
Ak§<1+ﬁ) <A0+ T\/_]

=

\/_> ( + %)Tﬁ(Ao+CT).

Since 1 + z < ¢* for any z € R,

(1+5)" = (@ m) ™ oo

With this preliminary observation, we can now prove (6.6)—(6.7).

(i) Proof of (6.6). To prove (6.6) we only need to show that (C.1) holds (for some
constant C > 0 independent of N and k) for the sequence Ay = E o (S¥V)?. By
the definition of ¥, we have

2
SKHLN _ kN k1o — ke |2 . 2 ((EHLN kN ko)
N

Cy
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Therefore,

EXO(Sk-i-l,N)q _ ]Ex() (Sk,N)q

2 m
_ Z ( q )E 0 (Sk’]\/)n ||xk+l’N - xk’NHCN
- X
n+m+l=q n,m,l N
(n,m,1)#(q,0,0)
2 (xk+ LN _ kN (kN l
x( <x :] * )CN) (C2)

Thus, to establish (C.1) it is enough to argue that each of the terms in the right-hand
side of the above is bounded by (C/+/N)(1 + E(S*N)?). To this end, set

kN Kk, N\I ||xk+]‘N — xkaHéN " 2<xk+l,N — xkN, xk’N>CN !
TN =E | ($2Y) N N
2\ m 1
=EE (Sk,N)n kaH’N —xk*NHCN 2<xk+l,N _xk,N’xk,N)CN
= By 0Lk ¥ . .

By the Cauchy—Schwartz inequality for the scalar product (-, -)¢,

! 1 1
[xk+1.N _xk,N’xk,N>CN 3 ||xk,N||CN ||xk+1N _xk,NHCN
N! - N!
!
_ (Sk,N)z/z || — xk’NHcN

Nli/2
which gives

Ey ||xk+l,N _ xk,NHé’zH

k +1/2
TV SEwo | (S5Y)" / N2

Using the bound (6.4) of Lemma 6.1, we also have

||xk+1,N _ xk,NHéxH (Sk’N)m—H/Z |

Ex Nm+/2 ~ T Nm)2 N+1/2)/2°

Putting all of the above together (and using Young’s inequality) we obtain

k,N\4
IV < IEXo[(S ) ] . 1
ko~ NmA/2 Nm+1/2)/2"

Now observe that (m + [/2)/2 > 1/2 except when (n,m,l) = (q,0,0) or
(n,m,l) = (g — 1,0, 1). Therefore we have shown the desired bound for all
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the terms in the expansion (C.2), except the one with (n,m,l) = (¢ — 1,0, 1).
To study the latter term, we recall that yk’N € {0, 1}, and use the definition of the
chain [Egs. (2.8) and (2.12)] to obtain

<xk+l,N s xk,N>C

2
<o}, o ey ). )
CN CN

(xk,N’ (CN)I/Z%:k,N>C

+/8

N

Combining (2.26) with the Cauchy—Schwartz inequality we have

) ‘<CNVLI/N (xk’N), xk’N>

SN—]/Z (1 + ka,NHZ )SN—1/2+N1/25k,N’

CN N

where in the last inequality we used the following observation

Recalling that (x*V, (Cyy) /25N e, conditioned on x*N is alinear combination
of zero-mean Gaussian random variables, we have

2

o0
kN22s_Z J(AZ 2S)

J=1 j=1

2

3

= NSV,

||M8

2

Ek\/g

(¥ emy2eN) ‘ S1+NT'E
N

<14+ VNSEV,

<xk,N, (CN)1/2%.k,N>

Cn

Putting the above together and taking expectations we can then conclude

N\q—1 N K, ; k,N\4—1
. (Sk N) <xk+1N Xk xk N)CN 5E[(S ) ]+E[(Sk,1v)q]

N N JN
< ANMM( +IE[(S"’N)"]),

and (6.6) follows.
(i1) Proof of (6.7). This is very similar to the proof of (6.6), so we only sketch it. Just
as before, it is enough to establish the following bound

E |:ka,1v 2n (kLN _ kN 2m (xk+1,1v _ kN xk,N>l:|
S N S
1 2q
s (e ll7])
N K
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foreach (n, m, I) such thatn+m+I = g with the exception of the triple (n, m, ) =
(g, 0, 0). Applying the Cauchy—Schwartz inequality for (-, -); we have

I I
LN N

<xk+1,N _ kN xk.,N> x

l
<[l
N

N N

Thus, Lemma 6.1 implies

1
(LN _ N

Ek ka,N 2n
K

J

2m
<xk+l,N — Xk, xk,N)
N

N

2n+1 2m+1

IA

X

‘xk+1,N kN

Ek‘

N N

[V

<
~ Nm+1/2)/2

The above gives us the desired bound for all (n,m,[) except for (n,m,l) =
(g — 1,0, 1). Like before, to study the latter case we observe

<k+1N Xk kN>

< (H kN +<CNVWN(xk,N)’xk,N>S>
«/_<(C Y2ERN xk,N))

( n kaNH2> n ﬁyk,N«CN)I/ZEk,N’xk,N)
<1+H N )

where penultimate inequality follows from the Cauchy—Schwartz inequality,
(2.25), and the fact that yk'N € {0, 1}, and the last inequality follows from
Lemma 6.5. This concludes the proof. O

N

N

A

-4 4

Remark C.1 In[17] the authors derived the diffusion limit for the chain under weaker
assumptions on the potential ¥ than those we use in this paper. Essentially, they
assume that ¥ is quadratically bounded, while we assume that it is linearly bounded.
If ¥ was quadratically bounded the proof of Lemma 6.5 would become considerably
more involved. We observe explicitly that the statement of Lemma 6.5 is of paramount
importance in order to establish the uniform bound on the moments of the chain x¥
contained in Lemma 6.2. In [17] obtaining such bounds is not an issue, since the
authors study the chain in its stationary regime. In other words, in [17] the law of x*-V
is independent of k, and thus the uniform bounds on the moments of x*" and §¥V
are automatically true for target measures of the form considered there (see also the
first bullet point of Remark 4.1). O
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