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Résumé

Let $({M}, d)$ be a connected compact Riemannian submanifold without boundary of ${R}ˆm$, let

$µ({d}x) = p(x)x$beaprobabilitymeasureon${M}$, where${d}x$isthevolumemeasureand$d$denotesthegeodesicdistance.Considerthediffusionprocess$(X t) {t ≥

0}$generatedbytheoperator$ := ∆+
{
∇
p}{p}·∇$, whichcanberegardedasthelimitofgeometricrandomwalksoveri.i.d.pointsonthemanifold[?]paper2}.

Inthistalk, weconsidertheproblemofrecoveringinformationon${M}$, andinparticularonthemeasure$µ$on${M}$, fromitsexplorationbythediffusionprocess$(X t) {t ≥
0}$.Anaturalestimatorof$µ$isgivenbytheoccupationmeasureof$(X t) {t ≥ 0}$whosespeedofconvergencehasbeenestablishedin[?]Wang2023}.Basedonideasdevelopedinthei.i.d.settingby[?]Divol2022}, weconsiderthesmoothedkernelestimatoroftheinvariantdensity, $p {T, h}$, ofwhichweexpectfasterconvergencerate :

$$p {T, h}(y) := {
1}{T}

∫
0̂TK h(X t, y)t, $$with$K h(x, y) := ρ h(x)̂{−1}K{{‖x− y‖}{h}}$and$ρ h(x) =

∫
K{{‖x, y‖}{h}}y$, where$K : {R} {≥ 0} → {R}$isakernelfunctionandwhere$‖ · ‖$denotestheEulideannormof${R}̂m$.Theconvergencespeedof$p {T, h}$isstudiedinWassersteindistanceanditsdependenceontheorderof$K$andtheregularityof$p$and$$arediscussed.ThisisajointworkwithHélèneGuérin, V iet− ChiTran, andV incentDivol.
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