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Abstract

We consider in this paper the problem of sampling a probability distribution $π$havingadensityw.r.t.theLebesguemeasureon$R̂d$, knownuptoanormalisationfactor$x 7→ ê{−U(x)}/
∫
{R̂d}ê{−U(y)}dy$.Undertheassumptionthat$U$iscontinuouslydifferentiable, $∇U$isgloballyLipshitzand$U$isstronglyconvex,weobtainnon− asymptoticboundsfortheconvergencetostationarityinWassersteindistancesofthesamplingmethodbasedontheEulerdiscretizationoftheLangevinstochasticdifferentialequationforbothconstantanddecreasingstepsizes.Thedependenceonthedimensionofthestatespaceoftheobtainedboundsisstudiedtodemonstratetheapplicabilityofthismethodinthehighdimensionalsetting.TheconvergenceofanappropriatelyweightedempiricalmeasureisalsoinvestigatedandboundsforthemeansquareerrorandexponentialdeviationinequalityforLipschitzfunctionsarereported.Somenumericalresultsarepresentedtoillustrateourfindings.
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