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Abstract

We provide here global Schauder-type estimates for a chain of integro-partial differential equations
(IPDE) driven by a degenerate stable Ornstein-Uhlenbeck operator possibly perturbed by a deterministic
drift, when the coefficients lie in some suitable anisotropic Holder spaces. Our approach mainly relies on a
perturbative method based on forward parametrix expansions and, due to the low regularizing properties
on the degenerate variables and to some integrability constraints linked to the stability index, it also
exploits duality results between appropriate Besov Spaces. In particular, our method also applies in some
super-critical cases. Thanks to these estimates, we show in addition the well-posedness of the considered
IPDE in a suitable functional space.
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1 Introduction

For a fixed time horizon T' > 0 and two integers n,d in N, we are interested in proving global Schauder
estimates for the following parabolic integro-partial differential equation (IPDE):

{@u(t, x) + (Ax + F(t,x), Dyu(t,x)) + Lou(t,x) = —f(t,x), on [0,T] x R*? (1.1)

w(T,z) = g(x) on R,
where © = (z1,...,x,) is in R"® with each z; in R? and (-,-) represents the inner product on R"?. We

consider a symmetric non-local a-stable operator L, acting non-degenerately only on the first d variables
and a matrix A in R"® @ R"? with the following sub-diagonal structure:

Odxd .- Odxd
A271 Odxd Odxd

A= | Oaxa Asz2 Odxa - Odxd | . (1.2)
Odxa -+ Odxd Ann-1 0Odxa

We will assume moreover that it satisfies a Hérmander-like condition, allowing the smoothing effect of L, to
propagate into the system.
Above, the source f: [0,7] x R"™ — R and the terminal condition g: R"® — R are assumed to be bounded
and to belong to some suitable anisotropic Holder space.
The additional drift term F(t,x) = (Fi(t,@),...,F,(t,x)) can be seen as a perturbation of the Ornstein-
Ulhenbeck operator L, + (Ax, D) and it has structure "compatible" with A, i.e. at level 7, it depends only
on the super diagonal entries:
Fi(t, CL’) = Fl(t, LTiy... 7-7371)-
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It may be unbounded but we assume it to be Hélder continuous with an index depending on the level of the
chain.

Related Results. A large literature on the topic of Schauder estimates in the a-stable non-local framework
has been developed in the recent years (see e.g. Lunardi and Réckner [LR19] for an overview of the field),
mainly in the non-degenerate setting and assuming that a > 1, the so called sub-critical case. We mention
for instance the stable-like setting, corresponding to time-inhomogeneous operators of the form

Lo@) = [ [o(@+ 1) = 6(2) = Lisacaly. Do) mlt.2.9) s + DacocalP(t.2). Doultw)) (13

where the diffusion coefficient m is bounded from above and below, Holder continuous in the spatial variable
x and even in y if @ = 1. Under these conditions and assuming the drift F' to be bounded and Holder
continuous in space, Mikulevicius and Pragarauskas in [MP14] obtained parabolic Schauder type bounds
on the whole space and derived from those estimates the well-posedness of the corresponding martingale
problem. We notice however that for the super-critical case (when a < 1), the drift term in (1.3) is set to
zero. This is mainly due to the fact that in the super-critical case, L, is of order « (in the Fourier space)
and does not dominate the drift term F' which is roughly speaking of order one.

In the non-degenerate, driftless framework (i.e. when Az + F = 0 and n = 1 in (1.1)), Bass [Bas09] was
the first to derive elliptic Schauder estimates for stable like operators. We can refer as well to the recent
work of Imbert and collaborators [IJS18] concerning Schauder estimates for stable-like operator (1.3) with
a = 1 and some related applications to non-local Burgers equations. Eventually, still in the driftless case,
Ros-Oton and Serra worked in [ROS16] for interior and boundary elliptic-regularity in a general, symmetric
a-stable setting, assuming that the Lévy measure v, associated with L, writes in polar coordinates y = ps,
(p,s) €[0,00) x S1 as

where /i is a non-degenerate, symmetric measure on the sphere S¥~!. Related to the above, we can mention
also the associated work of Fernandez-Real and Ros-Oton [FRRO17] for parabolic equations.

In the elliptic setting, when « € [1,2) and L, is a non-degenerate, symmetric a-stable operator and for
bounded Hélder drifts, global Schauder estimates were obtained by Priola in [Pril2] or in [Pril8] for respective
applications to the strong well-posedness and Davie’s uniqueness for the corresponding SDE. We notice
furthermore that in the sub-critical case, elliptic Schauder estimates can be proven for more general, translation
invariant, Lévy-type generators for following [Pril8] (see Section 6, and Remark 5 therein).

In the super-critical case, parabolic Schauder estimates were established by Chaudru de Raynal, Menozzi and
Priola in [CdARMP19] under similar assumptions to [ROS16]. An existence result is also provided therein.
We mention as well the work of Zhang and Zhao [ZZ18] who address through probabilistic arguments the
parabolic Dirichlet problem for stable-like operators of the form (1.3) with a non-trivial bounded drift, i.e.
getting rid of the indicator function for the drift. They also obtain interior Schauder estimates and some
boundary decay estimates (see e.g. Theorem 1.5 therein).

As we have seen, most of the literature is focused on the non-degenerate case. In the degenerate diffusive
setting, Lunardi [Lun97] was the first one to prove Schauder estimates for linear Kolmogorov equations under
weak Hormander assumptions, exploiting anisotropic Holder spaces (where the Holder index depends on the
variable considered), in order exactly to control the multiple scales appearing in the different directions, due
to the degeneracy of the system.

After, in [Lor05] and [Pri09], the authors established Schauder-like estimates for hypoelliptic Kolmogorov
equations driven by partially nonlinear smooth drifts. On the other hand, let us also mention [CARHM18]
where the authors first establish Schauder estimates for nonlinear Kolmogorov equations under some weak
Hoérmander-type assumption. Their method is based on a perturbative approach through proxies that we
here adapt and exploit. In the degenerate, stable setting, we have to refer also to a recent work of Zhang
and collaborators [HWZ19] who show Schauder estimates for the degenerate kinetic dynamics (n = 2 above)
extending a method based on Littlewood-Paley decompositions already used in other works by Zhang (see
e.g. [2718]), to the degenerate, multi-scaled framework. Even with different approaches and frameworks,
we consider here a generic d-level chain and we exploit thermic characterizations of Besov norms, our and



their works bring to the same results in the intersecting cases, at least to the best of our knowledge. About
a different but correlated argument, we mention that the LP-maximal regularity for degenerate non-local
Kolmogorov equations with constant coefficients was also obtained in [CZ18] for the kinetic dynamics (n = 2
above) and in [HMP19] for the general n-levels chain.

In the diffusive setting, Equation (1.1) appears naturally as a microscopic model for heat diffusion phenomena
(see [RBT00]) or, in the kinetic case (n = 2), it can be naturally associated with speed/position (or
Hamiltonian) dynamics where the speed component is noisy. It can be found in many fields of application
from physics to finance, see for example [HN04] or [BPV01]. When noised by stable processes, it can be used
to model the appearance of turbulence (cf.[CPKMO05]) or some abnormal diffusion phenomena.

Moreover, the Schauder estimates will be a fundamental first step in order to study the weak and strong
well-posedness for the following stochastic differential equation (SDE):

dX} = Fi(t,X},..., X}P)dt + dZ,

AX? = Ay X} + Fo(t, X2,..., XD)dt )
, 1.4

dXP = Ay 1 X774+ Fo(t, X)) dt

where Z; is a symmetric, R%valued a-stable process with non-degenerate Lévy measure v, on some filtered
probability space (€2, (F¢)¢>0,P). The complete operator L, + (Ax + F(t,x), D) then corresponds to the

infinitesimal generator of the process (X ) 4> Solution of Equation (1.4).

Mathematical Outline. In this work, we will establish global Schauder estimates for the solution of the
IPDE (1.1) exploiting the perturbative approach firstly introduced in [CARHM18] to derive such estimates
for degenerate Kolmogorov equations. Roughly speaking, the idea is to perform a first order parametrix
expansion, such as a Duhamel-type representation, to a solution of the IPDE (1.1) around a suitable proxy.
The main idea behind consists in exploiting this easier framework in order to subsequently obtain a tractable
control on the error expansion. When applying such a strategy, we basically have two ways to proceed.

On the one hand, one can adopt a backward parametrix approach, as introduced by McKean and Singer
[MS67] in the non-degenerate, diffusive setting. This technique has been extended to the degenerate Brownian
case involving unbounded perturbation, and successfully exploited for handling the corresponding martingale
problem in [CM17]. Anyway, this approach does not seem very adapted to our framework especially because it
does not allow to deal easily with point-wise gradient estimates which will, at least along the non-degenerate
variable 1, be fundamental to establish our result.

On the other hand, the so-called forward parametrix approach has been successfully used by Friedman
[Fri64] or II'in et al. [IKO62] in the non-degenerate, diffusive setting to obtain point-wise bounds on the
fundamental solution and its derivatives for the corresponding heat-type equation or in [CdR17] to derive
strong uniqueness for the associated SDE (1.4) (i.e. n = 2 with the previous notations). Especially, this
approach is better tailored to exploit cancellation techniques that are crucial when derivatives come in, as
opposed to the backward one.

The main difficulties to overcome in order to prove Schauder estimates in our framework will be linked to the
degeneracy of the operator L, that acts only on the first d variables, as well as the unboundedness of the
perturbation F'. Concerning this second issue, let us also mention that Schauder estimates for unbounded
non-linear drift coefficients in the non-degenerate diffusive setting were obtained under mild smoothness
assumptions by Krylov and Priola [KP10] who heavily used an auxiliary, deterministic flow associated with
the transport term in (1.1), i.e. for a fixed couple (¢, x),

{8395(33) = AO,(z) + F(s,0,(z)); ifs>t

(1.5)

Ot(w) =,

to precisely get rid of the unbounded terms.

The drawback of this approach is that we will need at first to establish Schauder estimates in a small time
interval. This seems quite intuitive since the expansion along the chosen proxy on which the method relies is
precisely designed for small times because it requires that the original operator and the proxy are "close"



enough in a suitable sense. To obtain the result for an arbitrary but finite time, we will then iterate the
reasoning, which is quite natural since Schauder estimates provide a sort of stability in the considered
functional space. We are therefore far from the optimal constants for the Schauder estimates established in
the non-degenerate, diffusive setting for time dependent coefficients by Krylov and Priola [KP17].

On the other hand, we want to establish the Schauder estimates in the sharpest possible Holder setting for
the coefficients of the IPDE (1.1). To do so, we will need to establish some subtle controls, in particular we
have no true derivatives of the coeflicients. This is the reason why we will heavily rely on duality results
on Besov spaces (see Section 4.1 below, Chapter 3 in [LR02] or [Tri83] for a more complete survey of the
argument). However, in contrast with the non-degenerate case (cf. [CARMP19]), we will need to ask for the
perturbation F' some additional regularity, represented by parameter 7; in assumption (R) below, on the
degenerate entries F; (i > 1). This assumption seems quite natural if we think that, due to the degenerate
structure of the system (cf. Section 2.2 below), the more we descend on the chain, the lower the smoothing
effect of L, will be. The additional smoothness on F' can be then seen as the "price" to pay to re-equilibrate
the increasing time singularities appearing along the chain.

Organization of the paper. The article is organized as follows. We state our precise framework and give
our main results in the following Section 2. Section 3 is then dedicated to the perturbative approach which
is the central argument to derive our estimates. In particular, we obtain therein some Schauder estimates
for drifted operators along the inhomogeneous flow 6, s defined above in (1.5), as well as the key Duhamel
representation for solutions. Since the arguments to show the Schauder estimates will be quite long and
involved, we postpone the proofs of these results in the next Sections 4 and 5. The existence results are then
established in Section 6. In the last Section 7, we are going to explain briefly how the perturbative approach
presented before could be applied with slight modifications to prove Schauder-type estimates for a class of
completely non-linear, locally Holder continuous drifts with an additional "diffusion" coefficient.

Finally, the proof of some technical results concerning the stability properties of Holder flows are postponed
to the Appendix.

2 Setting and Main Results

2.1 Considered Operators

The operator L, we consider is the generator of a non-degenerate, symmetric, stable process and it acts only
on the first d coordinates of the system. More precisely, L, can be represented for any sufficiently regular
¢: [0, 7] x R — R as

Tixad

Oaxa
Loo(t,x) := p.v. /]Rd [(b(t,az + By) — ¢(t,m)] Vo(dy) where B := .

Odxd

and v, is a symmetric, stable Lévy measure on R? of order o that we assume to be non-degenerate in a sense
that we are going to specify below.
Passing to polar coordinates y = ps where (p, s) € [0,00) x S?~1, it is well-known (see for example Chapter 3
in [Sat99]) that the stable Lévy measure v, can be decomposed as

dpp(ds)

Va(dy) = W (2.1)

where fi is a symmetric measure on S?~! which represents the spherical part of v,.

We remember now that the Lévy symbol associated with L, is defined through the Levy-Khitchine formula
(see, for instance [Jac05]) as:

U(p) = / (€Y —1] vo(dy)  for any p in R¢,
Rd



where 7 - 7 represents the inner product on the smaller space R?. In the current symmetric setting, it can be
rewritten (cf. Theorem 14.10 in [Sat99]) as

V) = = [ l-sl” ulas) (22)

where p = Cy gft is usually called the spherical measure associated with v, . Following [Kol00], we then say
that v, is non-degenerate if the associated Lévy symbol W is equivalent, up to some multiplicative constant,
to |p|*. More precisely, we suppose that u is non-degenerate if

(ND) there exists a constant 7 > 1 such that for any p in R<.
el < [ st < il (23)

It is important to remark that such a condition does not restrict our model too much. Indeed, there are many
different kind of spherical measures p that are non-degenerate in the above sense, from the stable-like case,
i.e. measures that are absolutely continuous with respect to the Lebesgue measure on S¥~1, to very singular
ones such that the spherical measure induced by the sum of Dirac masses along the canonical directions:

d

> (@2

i=1
We can introduce now the complete Ornstein-Uhlenbeck operator L,,, defined for any sufficiently regular
¢: R 5 R as

L¢(z) = (Az, Dpd(x)) + Lad(x) (2.4)
where A is the matrix in R"? x R"? defined in Equation (1.2). We assume that A satisfies the following
Hormander-like condition of non-degeneracy:
(H) A;,_1 is non-degenerate (i.e. it has full rank d) for any i in [2,n].

Above, [2,7n] denotes the set of all the integers in the interval. It is well known (see for example [Sat99]) that
under these assumptions, the operator L°" generates a convolution Markov semigroup (Pt"“) >0 Ol By(R"),
the family of all the bounded and Borel measurable functions on R™?, defined by

{Pf%(m) = fona ST + y) pu(dy) for t >0,
Pgd(m) = ().

where (ut) >0 18 a family of Borel probability measures on R™®. In particular, the function P“¢(x) provides
the classical solution to the Cauchy problem

opu(t,x) + Lou(t,x) + (Ax, Dyu(t,z)) = 0 on (0,00) x R, (2.5)
u(0,z) = ¢(x) on R, ’

Moving to the stochastic counterpart if necessary, it is readily derived from [PZ09] that the semigroup
(P?")4>0 admits a smooth density p°(t,-) with respect to the Lebesgue measure on R™. Moreover,such a
density p°" has the following useful representation:

1
ou(t = —pg(t, M; ! (eMa — 2.6
p ( aw7y> detMtpS( ) t (6 s y)) ( )
where pg is the density of (S;),.,, a stable process in R"* whose Lévy measure satisfies the assumption
(ND) above on R™ and M is a diagonal matrix on R™ x R™ given by
tiil_[d 4, ifi= i
M], . = * . (2.7)
J Odxd, otherwise.



We remark already that the appearance of the matrix M; in Equation (2.6) and its particular structure reflect
the multi-scaled structure of the dynamics considered (cf. Paragraph below for a more precise explanation).
Moreover, the density ps shows a useful property we will call the smoothing effect since it will be fundamental
to reduce the singularities appearing when working with time integrals. Fixed v in [0, &), there exists a
constant C' := C(y) such that for any [ in [0, 3],

/]R . |y|W\Dép5(t,y)| dy < Ct's for any t > 0. (2.8)

These results can be proven following the arguments of Proposition 2.3 and Lemma 4.3 in [HMP19]. We will
provide however a complete proof in the Appendix for the sake of completeness.

2.2 Intrinsic Time Scale and Associated Holder spaces

In this section, we are going to choose which is the most suitable functional space in which to state our
Schauder estimates.

To answer this question, we need firstly to understand how the system typically behaves. We focus for the
moment on the Ornstein-Uhlenbeck case:

(0 + Lo)u(t,) = —f(t,x) on (0,00) x R4

and search for a dilation operator dy: (0,00) x R — (0,00) x R"? that is invariant for the considered
dynamics, i.e. a dilation that transforms solutions of the above equation into other solutions of the same
equation.

Due to the structure of A and the a-stability of v, we can consider for any fixed A > 0, the following

Sa(t, ) := (N, Ay, AN T, .. )\Ha(”*l)wn),

i.e. with a slight abuse of notation, (6x(t,x)), := A*t and for any i in [1,n], (6x(t,x)), := A0 Vg, It
then holds that
(O + L") u=0 = (8 + L") (u o0 55) = 0.

The previous reasoning suggests us to introduce a parabolic distance dp that is homogenous with respect
to the dilation 0y, so that dp ((5,\(25, x); 05 (s, :L”)) = )\dp((t, x); (s, :B’)) Precisely, following the notations in
[HMP19)], we set for any s,t in [0,7] and any =,z in R"?,

dp((t,@), (s,2) = |s —t|& + ) |(& —a);[ =00 (2.9)
j=1

The idea of a dilation J§, that summarizes the multi-scaled behaviour of the dynamics was firstly introduced
by Lanconelli and Polidoro in [LP94] for degenerate Kolmogorov equations in the diffusive setting. Since then,
it has become a "standard" tool in the analysis of degenerate equations (see for example [Lun97], [HMP19] or
[HWZ19]).

Since we will quite always use only the spatial part of the distance dp, we denote for simplicity

d(z,y) = > |(x - a'),| T (2.10)
j=1

Technically speaking, dp (and thus, d) does not however induce a norm on [0, 7] x R™ in the usual sense
since it lacks of linear homogeneity. We remark anyhow again that for any A > 0, it precisely holds that
d(0x(t,); 6x(s,x")) = Ad((t,x); (s,&')). As it can be seen, dp is an extension of the standard parabolic
distance in the stable case, adapted to respect the multi-scaled nature of our dynamics. Indeed, the exponents
ap/pearing in (2.9) are those which make each space component homogeneous to the characteristic time scale
/e,

The appearance of this kind of phenomena is due essentially by the particular structure of the matrix A (cf.
Equation (1.1)) that allows the smoothing effect of L, acting only on the first variable, to propagate in the
system, as it can be seen in the following lemma:



Lemma 1 (Scaling Lemma). Let i be in [1,n]. Then, there exist {C}}jeq1,n] positive constants, depending
only from A and i, such that

n
Dy p®(t,a,y) = — Y Cit/ "Dy p™ (t, 2, y)
=i

for any t > 0 and any x, y in R,

Proof. Recalling the representation of p°* in Equation (2.6), it is easy to see that

1 _ _
D:m‘pou(t7 Z, y) = mpsz(t7 )(Mt l(eAtw - y))Mt 1DCC-L [eAtw - y] '

Hence, in order to conclude, we need to show that

Dy, [eAtw —y] = - Z Cjtj*iDyj [eAtw —yl. (2.11)

j=i

To prove the above equality, we need to analyze more in depth the structure of the resolvent e*. Recalling
from Equation (1.2) that A has a sub-diagonal structure, we notice that for any 4, j in [1,n],

C; ‘tj_i, if 7 > 1;
[em} _ J =t (2.12)
i,j 0, otherwise,

for a family of constants {C; ;}; je[1,n] depending only from A. It then follows that for any @,y in R"?, it
holds that

[eAt:l: — y} = Z Ciykti_k:ck — Y. (2.13)
k=1

Equation (2.11) then follows immediately. For a more detailed proof of this result, see also [HM16] or
[HMP19].

O

We finally remark the link with the stochastic counterpart of equation (1.1). From a more probabilistic
point of view, the exponents in equation (2.9), can be related to the characteristic time scales of the iterated
integrals of an a-stable process.

We are now ready to define the suitable Holder spaces for our estimates. We start recalling some useful
notations we will need below. Fixed k in NU {0} and $ in (0,1), we follow Krylov [Kry96], denoting the
usual homogeneous Holder space CF+P(R9) as the family of functions ¢: R? — R such that

k
|¢llcres =Y sup [ D”¢| L= + sup [D"¢]s < oo
i=1 [91=t [9|=Fk
where

z#y |l —yl|?

Additionally, we are going to need the associated subspace le +A (R%) of bounded functions in C**+8(R%),
equipped with the norm
- llgrve =1l oo + 1l - llonss-

We can now define the anisotropic Holder space with multi-index of regularity associated with the distance d.
For sake of brevity and readability, we firstly define for a function ¢: R — R, a point z in R4"~1 and i in
[1,n], the function

Mip: x € R? — D(Z1y ey Zim1, Ty Zit1, Zn)



with the obvious modifications if i = 1 or i = n. Intuitively speaking, the function I’ ¢ is the restriction of ¢

on its i-th d-dimensional variable while fixing all the other coordinates in z. The space 05+B (R™?) is then
defined as the family of all the function ¢: R™® — R such that

n

@]l g+e =) sup IIHi¢(I)IIC ke

i1 zE€ERA(n—1) 1+a(i=1)

The modification to the bounded subspace C’f '55 is straightforward.

Roughly speaking, the anisotropic norm works component-wise, i.e. we firstly fix a coordinate and then
calculate the standard Holder norm along that particular direction, but with index scaled according to the
dilation of the system in that direction, uniformly over time and the other space components. We conclude
summing the contributions associated with each component.

We highlight however that it is possible to recover the expected joint regularity for the partial derivatives,
when they exist. In such a case, they actually turn out to be Hélder continuous in the pseudo-metric d with
order one less than the function. (cf. Lemma 23 in the Appendix for the case i = 1).

Since we are working with evolution equations, the functions we consider will quite often depend on time,
too. For this reason, we denote by L>°(0,T, C§+ﬁ (R")) (respectively, L>=(0,T, ijirﬁ (R"))) the family of

functions 1 : [0, T] x R" — R with finite 6’5+B -norm (respectively, C’f ;ﬁ -norm), uniformly in time.

2.3 Assumptions and Main Results

From this point further, we consider two fixed numbers « in (0,2) and 5 in (0, 1) such that « will represent the
index of stability of the operator L, while 8 will stand for the index of Holder regularity of the coefficients.

From this point further, we assume the following:

(S) assumptions (ND) and (H) are satisfied and the drift F = (Fy, ..., F,) is such that for any 7 in [1,n],
F; depends only on time and on the last n — (i — 1) components, i.e. F;(t,x;,...,x,);

(P) «is a number in (0,2), 8 is in (0,1) such that o+ 5 € (1,2) and if o < 1 (super-critical case),

a—pf
A e

(R) Recalling the notations in Section 2.2, the source f is in L*°(0, T} Cfd(]R”d)), the terminal condition g
is in Cﬁ;ﬂ(R”d) and for any i in [1,n], F; belongs to L>(0,T; CJ 7 (R"?)) where

v = (2.14)

1+ali—2), ifi>1;
0, ifi=1.

From now on, we will say that assumption (A) holds when the above conditions (S), (P) and (R) are in
force.

Remark (About the Assumptions). We remark that the constraints (P) we are imposing in the super-critical
case (o < 1) seem quite natural for our system. The condition 5 < « reflects essentially the low integrability
properties of the stable density ps (cf. Equation (2.8)). Even if one is interested only on the fractional
Laplacian case, i.e. Lo = A%/2, such a condition cannot be dropped in general, since it does not refer to the
integrability property of p, and its derivatives but instead to those of its "projection" pg on the bigger space
R™ (cf. Equation (2.6)).

About the second condition a + 8 > 1, it is necessary to give a point-wise definition of the gradient of a
solution u with respect to the non-degenerate variable x1. Moreover, there is a famous counterexample of
Tanaka and his collaborators [TTWT74] that shows that even in the scalar case, weak uniqueness (a direct
consequence of Schauder estimates) may fail for the associated SDE if a + /3 is smaller than one.

The last assumption is indeed a technical constraint and it is necessary to work properly with the perturbation
F at any level ¢ = 1,...,n. In particular, it seems the minimal threshold that allows us to exploit the

smoothing effect of the density (see for example Equation (5.31) in the proof of Lemma 12 for more details).
We conclude highlighting that these assumptions are always fulfilled if o > 1 (sub-critical case).



At this stage, it should be clear that under our assumptions (A), the IPDE (1.1) will be understood in a
distributional sense. Indeed, we cannot hope to find a "classical" solution for (1.1), since for such a function u
in L>=(0,T; C’{)’f;ﬁ (R"4)), the total gradient Dy u is not defined point-wise.

Let us denote for any function ¢: [0, 7] — R™ regular enough, the complete operator £, as

Lop(t,x) := (Ax + F(t,x), Dyu(t, x)) + Lou(t, x). (2.15)

We will say that a function w in L>°(0, T’ Cﬁ;B(R”d)) is a distributional (or weak) solution of the IPDE (1.1)
if for any ¢ in C5°((0, 7] x R™?), it holds that

T T
| [ (o e)owmuendy+ [ swoyay =~ [ [ otwstwi @0
0 Rnd Rnd 0 Rnd
where £} denotes the formal adjoint of £,. On the other hand, denoting from now on,

[F|r = sup [|Fi] . (2.17)

vi+Bys
i€[1,n] (©a"7)

we will quite often use the following other notion of solution:
Definition 1. A function u is a mild solution in L*° (O, T; C’;;’B (R"d)) of Equation (1.1) if for any triple of
sequences { fm tmeN, {gm fmen and {Fy, }men such that

o {fm}tmen isin C5°((0,T) x R™) and f,, converges to f in L> (0,7} Cﬁd(R”d));
o {gm}men is in C°(R™) and g, converges to g in C&;ﬁ(R"d);
o {Fy}men is in C2°((0,T) x R";R"?) and ||F,,, — F||g converges to 0,
there exists a sub-sequence {uy, }men in Cp° ((0, T) x R"d) such that
e Uy, converges to u in L>(0,T; Cﬁjﬁ (R"));

e for any fixed m in N, u,, is a classical solution of the following "regularized" IPDE:

(2.18)

st (t, ) + Lot (t, ) + (A + Fpy(t, ), Dyt (t, 2)) = —fm(t,x) on (0,T) x R4,
Um (T, ) = gm(x) on R™?.

We can now state our main result:
Theorem 1. (Schauder Estimates) Let u be a mild solution in L>(0,T; C’Ejﬁ(R"d)) of Equation (1.1).
Under (A), there ezists a constant C := C(T,(A)) such that

lell e ogeay < Ol ez, + lgllopss]. (2.19)

Associated with an existence result we will exhibit in Section 6, we will eventually derive the well-posedness
for Equation (1.1).

Theorem 2. Under (A), there exists a unique mild solution u in L>(0,T; C’gf;ﬁ(Rnd)) of the IPDE (1.1).
Moreover, such a function u is a weak solution, too.

In the following, we will denote for sake of brevity

(07

Traqo1 A=

Qg = for any ¢ in [1,n]. (2.20)

__Bs
1+a(i-1)
Clearly, these quantities were introduced to reflect exactly the relative scale of the system at every considered
level 4 (cf. Section 2.2 above).

In the following, as well as in Theorem 1 above, C' denotes a generic constant that may change from line
to line but depending only on the parameters in assumption (A). Other dependencies that may occur are
explicitly specified.



3 Proof through Perturbative Approach

As already said in the Introduction, our method of proof relies on a perturbative approach introduced in
[CARHM18] for the degenerate, Kolmogorov, diffusive setting,.

Roughly speaking, we will firstly choose a suitable proxy for the equation of interest, i.e. an operator whose
associated semigroup and density are known and that is close enough to the original one:

Lo+ (Az+ F(t,x), Dy).

Furthermore, we will exhibit suitable regularization properties for the proxy and in particular, we will show
that it satisfies the Schauder estimates (2.19). This will be the purpose of the Sub-section 3.1.

In Sub-section 3.2 below, we will then expand a solution u of the IPDE (1.1) along the chosen proxy through
a Duhamel-type formula and eventually show that the expansion error only brings a negligible contribution so
that the Schauder estimates still holds for u. Due to our choice of method, this will be possible only adding
some more assumptions on the system. Namely, we will assume in addition to be in a small time interval, so
that the proxy and the original operator do not differ too much.

The last Sub-section 3.3 will finally show how to remove the additional assumption in order to prove the
Schauder estimates (Theorem 1) through a scaling argument.

3.1 Frozen Semigroup

The crucial element in our approach consists in choosing wisely a suitable proxy operator along which to
expand a solution » in L*°(0, T C’g’:;ﬁ(R”d)) of Equation (1.1). In order to deal with potentially unbounded
perturbations F', it is natural to use a proxy involving a non-zero first order term associated with a flow
representing the dynamics driven by Ax + F', the transport part of Equation (1.1) (see e.g. [KP10] or
[CARMP19]).

Remembering that we assume F' to be Holder continuous, we know that there exists a solution of

{dens(e) = [A8, (&) + F(s,0-..(€))]ds on [, T),
07’,7'(5) = €a

even if it may be not unique. For this reason, we are going to choose one particular flow, denoted by 0. s(§),
and consider it fixed throughout the work.
More precisely, given a freezing couple (7,&) in [0,7] x R"?, the flow will be defined on [r,T] as

S

0.8 = ¢+ / [A46:.,(&) + F(v,0:,(£))] dv. (3.1)

T

We can now introduce the "frozen" IPDE associated with the chosen proxy:

{atff’ﬁ(t, x) + Loa™¢(t,x) + (Az + F(t,0,,(8)), Dpu™4(t,x)) = —f(t,z) on (0,T) x R™, (3.2)

a™8(T, ) = g(x) on R™,

Remarking that the proxy operator L, + (Ax + F(t,0,+(§)), Dz) can be seen as an Ornstein-Ulhenbeck
operator with an additional time-dependent component F'(¢,0;+(£)), it is clear that under assumption (A), it

generates a two parameters semigroups we will denote by (]N{f) 1< Moreover, it admits a density given by

~T ]‘ — ~ T,

p ’s(ta 5,1,Y) = mps (3 -1, Ms—lt(y - mtsg(w)))v (3.3)
remembering Equation (2.6) for the definition of pg and with the following notation for the "frozen shift"
~ T’E
mys(x):

)8

m:,g(w) _ eA(sft)a:Jr/ eA(sfv)F(v’gT,v(g)) dv. (3.4)

,8
t

We point out already the following important property of the shift m{ﬁ(w)

»S
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Lemma 2. Lett < s in [0,T] and x a point in R"®. Then,

mE(z) = 0,4(€), (3.5)

taking T =t and £ = x.

3

Proof. We start noticing that by construction, ;g

(x) satisfies

mif(a) = o+ [ (AT (@) + P.0.,(©)] do

It then holds that s
i3@) - @) < [ (@) - 6 (a)| do
t

The above Equation (3.5) then follows immediately applying the Gronwall lemma. O

Moreover, we can extend the smoothing effect (2.8) of pg to the frozen density p™¢ through the representation
(3.3):

Lemma 3 (Smoothing effects of the frozen density). Let ¢, o be two multi-indezes in N™ such that |o+ 9| < 3
and 7y in [0,«). Under (A), there exists a constant C := C(1, g,7) such that

n Y tog

/ , |D§Dzﬁ7’£(t,s,w,y)\d7 (y,rhif(a:)) dy < C(s— t)%_ziﬂc ok (3.6)
RTI,

for any t < s in [0,T], any = in R™ and any frozen couple (7,&) in [0,T] x R, In particular, if [9] # 0, it
holds for any ¢ in CJ(R™) that

2 Ik
P

[DIPIE6(@)] < Clidlicy (s — )7 2ar . (37)

Proof. Let us start assuming that [#) =1 and |o| = 1 . The other cases can be treated in a similar way.
Since pg is the density of an a-stable process, we remember that the following a-scaling property

nd
o

ps(t,y) =t ps(1,t 7 y) (3.8)

holds for any ¢ > 0 and any y in R"®. Fixed i in [1,n], we then denote for simplicity
Tsft = (S —t)éMS,t

and we calculate the derivative of p™¢ with respect to x; through

‘DwiﬁT7£(t’ $Z,Y DfDi [ps (8 - t,M;}t(ThZ7’§(a3) - y))]’

o
det('ﬂ‘s,t)

>|=]m

Do, [ps (1T 2 (7 ¥(2) — )

= |G Do (L) (T 07 S (@) = )T D (S )|

where in the second equality we exploited the a-scaling property (3.8). From Equation (2.12) in the Scaling
Lemma 1, we notice now that

- ~ T — — _1 - (b o _1ta(i-1)
T, Da, (] 5(2))] = |T4 Do, (e (@) = (s—1)7% Y Cr(s—t) " D(s—t)F " < C(s—t)" =
k=i

and we use it to show that

_ _ ezl 1 1
|Dw1p ,€(t787w7y)| S C(S_t) « W‘D;ps(l,)('ﬂ‘sft(mtf(w) —y))|
s—

11



Similarly, if we fix j in [1,n], it holds that
11 1
|DijmiﬁT’€(t,S,:B,y)| S C(S_t) T W|szs( )(Tsjt(mt,ss(w) _y))’

It is then easy to show by iteration of the same argument that
n o+ 1

IDEDLF ()| < Olo—t)” 2t B0 S I s (1T (S @)~ )] (69)

Control (3.6) follows immediately from the analogous smoothing effect for pg (cf. Equation (2.8)) and the
change of variables z = T, f(mzf(w) —y). Indeed,

105 D2 (s, )l (9.7 @) dy
RTL,

n op+9 1

< C(s—t) &r=1 = —_—
- (S ) * Rnd det(TS_t) | z
- no2etdi ~ T ~ T
= (s—1) k=1 oh / d‘D‘zﬁwps(l,z)‘dW (Ts—i(z) + m;’s(x), mtf(w)) dy
Rn
To conclude, we notice that

n n
a(i—1)
47 (To—i(2) + ]S (x),my S (x) < C :|(s—t)71+ § | TR = (s — )3 S :|zi|1+a?i71>
i=1 =1

and use it to write that

/R”d |DE2DYET4(t, s, @, y)|d" (y,mI5(x)) dy

n 19, n 40
< C(s = F T ST [ DI (1, 2) T dy < O(s - )2k T
‘ Rnd

where in the last passage we used the smoothing effect for pg (Equation (2.8)), recalling that for any 4 in

[1,n], it holds that
~y

1+a(i—1)
and we have thus the required integrability.

<v<a

To prove instead the second inequality (3.7), we use a cancellation argument to write

DI ol Dt 5,2, ) [0(y) — o(m ]S ()] dy|

=11
< [ DE s ) loty) - omiS @) dy.

But since we assume ¢ to be in C] (R"?), we can control the last expression as
DIPrE < 4 (y, m] ()| DLF™4 (¢ dy < C —pE i
| DL o) < lélley - (y, 5 ()| DZ 5 (¢, 5,2, 9)|dy < Clldlloy(s —t) :
where in the last passage we used Equation (3.6). O

We can define now our candidate to be the mild solution of the "frozen" IPDE. If it exists and it is smooth
enough, such a candidate appears to be the representation of the solution of (3.2) obtained through the
Duhamel principle. For this reason, the following expression:

T
amt(t,x) = Plig(x) + / Blff(s,x)ds for any (t,x) in [0,T] x R™, (3.10)
t
will be called the Duhamel representation of the proxy. As it seems, under our assumption (A) such a

representation is robust enough to satisfy Schauder estimates similar to (2.19). Since the proof of this result
is quite long, we will postpone it to Section 4.2 for clarity.
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Proposition 1. (Schauder Estimates for the Prozy) Under (A), there ezists a constant C := C(T) such that
770 e ey < Cllglless + 1l op,) (3.11)
for any freezing couple (1,€) in [0,T] x R"4,

We conclude this section showing that @7¢ is indeed a mild solution in L>(0, T} C’gfjﬁ(R”d)) of the "frozen"
IPDE (3.2). Moreover, the converse statement is also true. If regular enough, any solution of (3.2) corresponds
to the Duhamel representation (3.10).

Proposition 2. Let us assume to be under assumption (A). Then,

o the function 4™ defined in (3.10) is a mild solution in L>(0,T; Cﬁ;ﬁ(R”d)) of the "frozen" IPDE
(3.2) for any freezing couple (1,€) in [0,T] x R™;
e Fized a freezing couple (1,€) in [0,T] x R™®, let 57¢ be a mild solution in L>(0,T; C&;B(R"d)) of the
IPDE (3.2). Then,
T
ff’g(t,x) = Ptf’jgg(a:) —|—/ Ptfff(s,w) ds.
¢

Proof. The first assertion is quite straightforward. Let {fm }men, {gm tmen and {Fy, bmen be three sequences
of smooth and bounded coefficients such that f,, — f in L>(0,T; C’,fd(R"d)), Gm — g in C’gf;ﬁ(Rnd) and

|F, — F||z — 0. Denoting now by (P{'Z’T’g) B the semigroup associated with the "regularized" operator
’ t<s

La + <AIB + Fm(t7 67-,t(£))7Dm>7

it is not difficult to show that for any fixed m in N, the following
~ T ~
ﬂ;f = _szl""ﬁgm (x) + / P;’;%Efm(s, x) ds
t

is a classical solution of the "frozen" IPDE (3.2) with regularized coefficients f,,, g and Fy,. A detailed
guide of this result can be found, even if in the diffusive setting, in Lemma 3.3 in [KP10]. Using now the
Schauder Estimates (3.11) for the regularized solutions @7;¢, it follows immediately that @7,¢ — @™ in

m

L>(0,T; Cﬁ;’@(R"d)) and thus, that @™ is a mild solution of (3.2) in L>°(0,T; Cﬁjﬂ(R"d)).

To prove the second statement, we start fixing a freezing couple (7,€) in [0,7] x R™® and consider three
sequences {fm tmen, {gm}men and {F,,}men of bounded and smooth coefficients such that f,, — f in
L>(0,Ts; Cﬁd(R"d)), gm — g in Cﬁ;ﬁ(R"‘i)) and |F,, — F|lg — 0. They can be constructed through
mollification.

Since 9™¢ is a mild solution of the "frozen" IPDE (3.2), we know that there exists a sequence {976 },nen of
classical solutions of the "regularized frozen" IPDE (3.2) with coefficients f,,, g, and F, such that 57,6 — 97¢
in L>(0,T; C’gfjﬁ (R")). Fixed m in N, we then denote

T
hu(t) = (e = [ AR (5.0, ds)
t

for any ¢ in [0,7] and any z in R™?. Direct calculations imply that

T
Dohun(t, @) = Daip(t,x — / AT F (s, 07,6(€)) ds)
t

T
Lahm (ta ZB) = Loﬂj;rr’Lg (t’ T - / eA(tis)Fm(S’ 07'»5(5)) dS)

t

and

T
Ohm(t, ) = DTE (1, / ACIE, (5,0,.,(€)) ds)

t

T T
+ (Fp(t,0,4(8)) — A /t eI, (5, 0,,5(€)) ds, Dytr® (t, T — /t At F, (5,0,,4(£))ds)).

13



Remembering that #7:¢ is a classical solution of Equation (3.2) replacing therein f, g and F with coefficients
fm, gm and F,,, it follows immediately that the function h., solves for any m in N the following:

{athm(t,x) + Lohm(t, @) + (Az, Dghu(t,®)) = —ln(t, ),

hon(T,) = g () (3.12)

where by, (t, @) := fm (t, @ — ftT eAt=3)F, (5,0, 4(€))ds).

Since we are going to exploit reasonings in Fourier spaces, we need however to have integrability properties
on the solution h,,. For this reason, we introduce now a family {pr}r>0 of smooth functions such that any
pr is equal to 1 in B(0, R) and vanishes outside B(0, R + 1). We then denote for any R > 0,

hm,r(t,x) == hn(t,z)pr(x).

It is then straightforward that h,, r solves

{athm,R(t,x) + Lol p(t, @) + (A, Dphp p(t, 7)) = —ln.n(t, ), (313)

hm,R(Tv x) = gm,R(x)

where g, k() = gm(x)pr(x) and

Zm,R(tvw) = pR(x)lm(t7x)"‘hm(tvw)La/}R(a’)_‘_/Rd [hm(taw+By)_hm(t7w)] [pR(ac—l-By)—pR(w)} Va(dy)'

Noticing now that l~m, R is integrable with integrable Fourier transform, we can apply the Fourier transform
in space to equation (3.13) in order to write that

Oihunv(8,P) + To ([La + (A@, Do) b, 2) (t:P) = ~Im.r(t,P),
hmyR(T,P) = ﬁm,R(p)'

We remember in particular that the above operator L, + (Ax, D,) has an associated Lévy symbol U°%(p)
and, following Section 3.3.2 in [App09], it holds that

Sri([La + <A$’ ch>] hm7R) (t,p) = \Ilou(pﬁ;m,l%(tap)-

We can then use it to show that iAzm, R is a classical solution of the following equation:

Oihun v(8,P) + ¥ (P)hn (6, P) = ~Lm (%, P),
hin, (T, P) = Gon,1(P).

The above equation can be easily solved by integration in time, giving the following representation of
hm,R(ta p)

-~
~

T
hon,m(t,p) = T PG p(p) + / eI PIT . R(s,p) ds.
t
In order to go back to o7 £ we apply now the inverse Fourier transform to write that
T ~
o) = PR g (@) + [ P2 (s, ) s,
t

remembering that (P*) 4> 18 the convolution Markov semigroup associated with the Ornstein-Uhlenbeck

operator L, + (Az, D). Letting m go to oo, it then follows immediately that g, r = gm, Am,r = hm and
lm,r = lm. A change of variable allows us to show the Duhamel representation, at least in the regularized
setting:

T
@;5(t7y) = P .,9m ('!J‘f'/t eAt=s) F,.(s,0: (& ds / tfm S y+/ A(t_u)Fm(uva‘r,U(‘S))du) ds.

Letting m goes to zero and remembering that ¢7:¢ — ™%, f,, — f , gm — g and F,, — F in the right
functional spaces, we can conclude that 976 = 47, O

14



3.2 Expansion along the Proxy

We are going to use now the "frozen" IPDE (3.2) in order to derive appropriate quantitative controls of a
solution u of Equation (1.1). Up to now, the freezing parameters (7, &) were set free but they will be later
chosen appropriately depending on the control we aim to establish.

The main idea is to exploit the Duhamel formula (Proposition 2) for the proxy to expand any solution
u of the original IPDE (1.1) along the proxy. To make things more precise, let u be a mild solution in
L(O, T; Cbof;lw (R”d)) of the IPDE (1.1). Mollifying if necessary, it is possible to construct three sequences
{fm}men, {gm}tmen and {F;, }men of bounded and smooth functions with bounded derivatives such that
fm = fin L>(0,T; C’gd(R”d)), gm — g in Cbojj{B(R”d) and || F,, — F|lg — 0. Since u is a mild solution of
(1.1), we know that there exists a smooth sequence {up, }men converging to u in L(0, T} C’{:‘;B (R"")) and
such that for any fixed m in N, u,, solves in a classical sense the "regularized" IPDE (2.18).

Exploiting now that F}, is bounded and smooth, we can define the "regularized" flow ;" (§) as the unique

flow satisfying
t

o, (€) = €+ / [A07(€) + Fu(s,07,(€))] ds, t € [r,T]. (3.14)

T

It is then easy to notice that wu,, is also a classical solution in L(O, T, C'ba7 ;ﬁ (R”d)) of
Ot (t, ) + Loum(t, ) + (Azx + F, (1, 07,(£)), Datim (t, ) = — [fm(t, x) + R,T,’f(s,w)]
on (0,7) x R" with terminal condition g,,. Above, we have denoted

RyE(t,®) = (Fn(t,@) — Fiu(t,074(€)), Daum(t, @)). (3.15)

Since clearly, R7:¢ is in L>® (O, T;Cy jﬁ (]R”d)), we can use the Duhamel Formula (Proposition 2) for the proxy
to write that

T
Un (t, ) = P57 g () + /t BT [ fo(s, @) + RES(s,@)] ds,  (t,x) € (0,T) x R™

where (Pm’T"S) B is the semigroup associated with the operator L, + (Ax + F,,(t,07(&)), D).
t<s )

t,s

The reasoning above is summarized in the following Duhamel-type formula that allows to expand any classical
solution u,, of the "regularized" IPDE (2.18) along the "regularized frozen" proxy.

Proposition 3 (Duhamel Type Formula). Let (7,€) a freezing couple in [0,T] x R, Under (A), any
classical solution u, of the "reqularized" IPDE (2.18) can be represented as

T
U (t, ) = T8 (@) + / BV TER™ (s, ) ds, (t,x) € (0,T) x R™ (3.16)
t

where RTE is as in (3.15) and 478 is defined through the Duhamel representation (3.10) with the "reqularized”
coefficients fr,, Gm.

Thanks to the above representation (Equation (3.16)), we know that, since we have already shown the suitable
control for the frozen solution u7;¢ (namely, Proposition 1 with f,,, g,m), the main term which remains to be
investigated in order to show the Schauder Estimates (Theorem 1) is the remainder

T
/ P RE (s, @) ds, (3.17)
t

that represents exactly the error in the expansion along the proxy.

To be precise, we could have passed to the limit in Equation (3.16) in order to obtain a similar Duhamel-type
formula for a mild solution w in L ([O, T); C’g;ﬁ(Rnd)). However, a problem appears when trying to give a
precise meaning at the limit for the remainder contribution (3.17). We already know that the limit exists
point-wise by difference, but for our approach to work, we need to establish precise quantitative controls on
this term. Such estimates could be obtained through duality techniques in Besov spaces (cf. Section 5.1) but
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only at the expense of fixing already the freezing couple as (7,&) = (¢,x). The drawback of this method is
that it does not allow to differentiate Equation (3.16), which is needed to estimate Dy, u.

In order to show the suitable estimates for (3.17), we will need at first an additional constraint on the
behaviour of the system. In particular, we will say to be under assumption (A’) when assumption (A) is
considered and if moreover,

(ST) we assume to be in a small time interval, i.e. T < 1.

Under these stronger assumptions, we will then be able to show in Section 5 below that the following control
holds:

Proposition 4 (A Priori Estimates). Let u be a mild solution in L ([0,T]; C’gfjﬁ(R"‘i)) of IPDE (1.1).
Under (A’), there exists a constant C > 1 such that

B=qn B=n atp-1

Ta Ta a(n—1)
il sy < o Mgllomsn + 1 pmqep ) +Cleg = IFar + 5™ ") fullpoprry  (3:18)

where co € (0,1) is assumed to be fized but chosen later.

We remark already that in the above control, the constants multiplying [[u|[; . co+s) have to be small if
b,d
at+B—1

one wants to derive the expected Schauder estimates. If g is small enough, then Ccy**" ™" can be made

B=n
smaller than 1/4. Anyhow, for this chosen small ¢y, the quantity ¢, © becomes large and therefore, it needs
B—an
to be balanced with C||F|| . Namely, we can conclude if for instance, Cc, * || F||g < 1/4 that implies in

particular that || F||g has to be small with respect to ¢g.bbbbbbbbb

3.3 Conclusion of Proof

In the first part of this section, we prove the Schauder estimates (Theorem 1) from the A Priori estimates
(Proposition 4) through a suitable scaling procedure. Roughly speaking, the idea is to start from a general
dynamics and then use the scaling procedure to make the Holder norm || F|| g small enough in order to make
a circular argument work. Again, if ¢o and || F| 5 are small enough in (3.18), the L (0, T; C;f;rﬁ (R"?))-norm
of w on the right-hand side of (3.18) can be absorbed by the left-hand one. Once the Schauder estimates
(2.19) holds in the scaled dynamics, we will conclude going back to the original IPDE through the inverse
scaling procedure, even if for a small final time horizon T

The second part of the section focuses on showing how to drop the additional assumption (A’). The key
point here is to proceed through iteration up to an arbitrary, but finite, given time 7" thanks to the stability
of a solution u in the space L>°([0, T, C;jﬂ (R"4)).

3.3.1 Scaling Argument

Under (A), we start considering a mild solution u of the IPDE (1.1) on [0, T] for some final time 7' < 1 to be
fixed later. For a scaling parameter A in (0, 1] to be chosen later, we would like to analyze the IPDE (1.1)

under the change of variables
(t,x) = (M, Tyrx) (3.19)

where Ty := A\/*M,. Again, the scaling is performed accordingly to the homogeneity induced by the distance
dp in (29)
To this purpose, we firstly introduce the scaled solution u) defined by

ux(t,x) := u(At, Trx).

It then follows immediately that this function u) is a mild solution of

A L0uun(t, @) + A Lquy + (AThx + F(At, Taz), Ty 'Dyun(t, @) = —f(At, Taz), on (0,73) x R,
UA(T/\a ZB) = g(T/\CL') on Rnd,

where T := T/\. Since we want the scaled dynamics to satisfy assumption (A’), we choose now T so that
T\ < 1. It is important to notice that this is possible since we assumed A to be fixed, even if we have not
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chosen it yet. Denoting now

It x) == Af(M, Thz);
gx(x) = g(Trz);
Ay = AT ATy
F\(t,z) := AT, ' F(\t, T ),

we can rewrite the scaled dynamics as:

{&gu)\(tac) + (Ayx + Fy\(tx), Dgun(tx)) + Loup(tx) = —fr(tx), on (0,Ty) x R, (3.20)

ux(Th,z) = gx(x) on R4,

To continue, we need now the following lemma that exploits how the scaling procedure reflects on the norms
of the coefficients. Recalling Equation (2.17) for the definition of | - || g, a direct calculation on the norms
leads to the following result:

Lemma 4 (Scaling Homogeneity of Norms). Under (A), it holds that

1Fxllzr = N7 F a3

atB

A Hf”Loo(cfd) < ”f)\”LOO(Cfd) < ”fHLoo(cfd) (3-21)
N gl gers < lorllgoss < llgllgoses
g ngﬁ = [[9x Cg;ﬁ =~ |9 C;;ﬁ
at+pB <

)‘THUHLoo(cg;B) ||U>\|‘Loo(c;ﬁ) < HuHLw(q‘j:ﬁ)
Since the scaled dynamics (3.20) satisfies assumption (A’), we know from Proposition 4 that the scaled
solution uy satisfies the A Priori Estimates (Equation (3.18)):

B=n B— atf—1

lerll e ogssy < Ceo ™ [lgallagss + Mallpoeqop y] +Clea = IFM I + 3 0 fuall e s, (3:22)

for some constant ¢y in (0, 1] to be chosen later.
We would like now to exploit a circular argument in order to bring to the left-hand side of (3.22) the term
involving uy on the right-hand one. To do that, we need to choose properly A and ¢y in order to have

B=n atf-1
Cley © [Pz +¢™" ") < 1.

This is true if for example we choose firstly ¢y such that

at+p—1
0601+a(n71) —

1=

and fixed ¢y, we choose A so that

B=9n B=9n 1
Cey = N/O|Fllm = Cey ™ | Fallm = 7.

With this choice, it thus follows from (3.22) that

In

67
”u)\”Loo(c;;ﬁ) < 2OCO “ [Hg/\Hc;j;f’ + ”f/\HLOC(Cde)]'
We can finally conclude using Lemma 4 to go back to the original dynamics and write that
_atB

||UHLoc(szﬁ) < THUAHLm(CgZB) < 6[”9”(;1?;5 + Hf”Loo(cfyd)}

for some constant C' > 0 defined by
a+p B=n

C =2\ "= Cc
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3.3.2 Schauder Estimates for General Time

Up to this point, we have assumed to be in a small enough final time horizon (i.e. T < 1) to let our procedure
work. We are going now to extend the Schauder estimates (Equation (2.19)) to an arbitrary but fixed final
time Ty > 0. Our proof will consist essentially in a backward iterative procedure through a chain of identical
differential dynamics on different, small enough, time intervals. We recall indeed that the Schauder estimates
precisely provide a stability result in the chosen functional space.

Proposition 5. Under (A), let Ty > T and u a mild solution in L>(0, Ty, C?jﬂ(R"d)) of the IPDE (1.1)
on [0,Tp] that satisfies the Schauder Estimates (Equation (2.19)) on [0,T]. Then, there exists a constant
Co := Cy(Ty) such that

HUHLOO(O,TU;CSJB) < Co [”fHLw(O,TO;C{id) + Hchgﬁﬁ]

Proof. Fixed N = (%1, we are going to consider a system of N Cauchy problems:

dup(t,z) + (Az + F(t, @), Dyui(t,x)) + Loug(t, ) = —f(t,x), on (1 — £)Tp, (1 — EH)Tp) x R™
up((1 = 5N T, ) = we—r (1 — 52T, @) on R,
for k = 1,..., N with the notation that uo(To, ) = g(x). Reasoning iteratively, we find that any mild

solution of the IPDE (1.1) on [0, Tp] is also a mild solution of any of the equations of the system. Moreover,
since any solution uy, is defined on [(1 — £)Ty, (1 — £2)Tp] and

k-1 k k E—1 1
(1—T)TO—(1—N)TO - NTO—TTO = NTO S 7-‘7

the Schauder Estimates (Equation (1)) hold for any wj, with terminal condition wuj_1((1 — £2)Tp, ). In
particular,

k-1
sl ym0-maczsy < LM imam gm0t ymicg,y + lus-a(( = =)o, ot

k-2
2
< O Il ioe - 10,01 5ty + 1 e ity 5ty + a1 = ) o,y

N
k—2
2
< Il - tpmua- 2y * lun-2((1 = =)0, ey

since ug—1 satisfies the Schauder Estimates with terminal condition uy_o((1 — LIQQ)TO, -). Applying the same
procedure recursively, we finally find that

k
sl e 71 tymacey < CF (1w gymmice p + Iollope]
Hence,
ol 0.zt < C (1l eomicp  + I9lsss]

and we have concluded. O

4 Schauder Estimates for the Proxy

The aim of this section is to show how to properly control a solution %™¢ of the "frozen" IPDE (3.2) in order
to prove the Schauder estimates (Proposition 1) for the proxy. We recall the definition of @™ through the
Duhamel representation (3.10). Namely, for any freezing couple (7,£) in [0,7] x R it holds that

aré(t,x) = Plfg(x) + GT5f(t @) (4.1)

where we have denoted for simplicity with (é;ﬁ) the family of Green kernels associated with the frozen

t>v>0
density p7¢. Namely, for any v < r in [0, 77,

Gisrto) = [ [ et m ) dyds (42)
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We can then differentiate the above equation with respect to 1 so that to obtain an analogous Duhamel
type representation for the derivative Dg, @7¢:

Do, @™ (t, &) = Da, Pl g(x) + Do, Gy 5 f (L, ) (4.3)

It is then clear that in order to control @™¢(t,z) in the norm || - I (co+#), We can analyze separately
b,d

the contributions appearing from the frozen semigroup P7™¢ g(x) and those from the frozen Green kernel
Grif(t ).

4.1 First Besov Control

We focus for the moment on the contribution in the Duhamel representation (4.1) associated with the source
g that, as it will be seen, is the more delicate to treat. In the non-degenerate setting (i.e. with respect to 1),
it precisely write:

Dy, P™ég(z) = ) Do, 74 (t, T, 2, y)g(y) dy.
R’!L

Looking at the particular structure of p™¢ (cf. Equation (3.3)), it can be seen from Lemma 1 that
Lemma 5. Let i in [1,n]. Then, there exist constants {C;};jcpin) such that

Do, 74 (t, s, @, y) = Y Cj(s — 1)) 7' Dy pT4(t, 5,2, ) (4.4)

j=i
for any t < s in [0,T), any =,y in R and any freezing couple (1,€) in [0, T] x R"4.
We can now use equation (4.4) to rewrite D, PT¢g(x) as

|Da, P g ()| = | / Do, 5744, T, @, y)g(y) dy| < cz s=t/ | [ Dy T @, y)g(y) dy|. (45)
Rnd Rnd

Remembering that g is in C} ;rﬁ (R"4) for a + 8 > 1 by hypothesis, we know that it is differentiable with
respect to the first (non-degenerate) variable ;. Then, the above expression can be controlled easily for
j=1as

Dyt T a o) dy] = | [ 54T ) Dy gly) dy| < [Dygli < lolegs
Rn

’ Rnd

using integration by parts formula. We can then focus on the degenerate components in (4.5), i.e

‘ ) Dy, "4 (t, T, 2, 9)9(y) dy‘ (4.6)
Rn

for some j > 1. Since g is not differentiable with respect to y; if 7 > 1, we cannot apply the same reasoning
above but we will need a more subtle control. Our main idea will be to use the duality in Besov spaces to
derive bounds for expression (4.6). Namely, we introduce for a given y in RY,

Yo = (Yive o Yjm 1, Yjits- -, Yn) € RV

With this definition at hand, we then denote for any function ¢ on R, the function ¢(y-;,-) on R? with a
slight abuse of notation as

P(Yejp2) = (Y1, Y1, % Uit 1, Yn): (4.7)
The key point now is to control the Hélder modulus of g(y-;,-) on R?, uniformly in Y € R=Dd To do
so, we will need the identification C}” NE (RY) = BY i.if’f (R4) with the usual notations for the Besov spaces.
We recall now some useful definitions/characterizations about Besov spaces B'V (Rd) For a more detailed

analysis of this argument, we suggest the reader to see Section 2.6.4 of Triebel [Tr183] For 4 in (0,1), ¢,p in
(0, +00], we define the Besov space of indexes (7,p,¢) on R? as:

BY(RY) := {f € §'(RY): || flly; < +o0)
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where 8§(R?) denotes the Schwartz class on R? and

1 _ 1
g, == U)o + (03 10un0.) 1, o)’ (4.8)

with ¢g a function in C§°(R?) such that ¢o(0) # 0 and pj, the isotropic a-stable heat kernel on RY, i.e. the
stable density on R? whose Lévy symbol is equivalent to ||~

We point out that the quantities in (4.8) are well-defined for any ¢ # +o00. The modifications for ¢ = +o0
are obvious and can be written passing to the limit. The previous definition of B} (R?) is known as the
stable thermic characterization of Besov spaces and it is particularly adapted to our framework. By a little
abuse of notation, we will write ”f”BZ.q = Hf”:}cf,,q when this quantity is finite.

For the heat-kernel pj, it is possible to show an improvement of the smoothing effect (cf. equation (2.8)),
due essentially to its better decay at infinity. Namely, we are no more bounded to the condition v < a but
we can integrate up to an order «y strictly smaller than 1 + «.

Lemma 6 (Smoothing Effect of the Isotropic Stable Heat-Kernel). Let [ be in {1,2} and v in [0,1 + ).
Then, there exists a positive constant C := C(vy) such that

—1
/Rd Y710, Dlpn (v, y)| dy < Ct'= L. (4.9)

A proof of the above result can be derived using the estimates of Kolokoltsov [Kol00] (see also [BJOT]).
As already indicated before, it can be seen from the a—thermic characterization (4.8) that
C)(RY) = BL, (R?). (4.10)

Moreover, it is well known (see for example Proposition 3.6 in [LR02]) that B, ,,(R%) and B J(R?) are in
duality. Namely, it holds

[ fodal < Clflls _lollss (4.11)
R4 ’ >
for any f in BY, ., (R?) and any function g in By ] (R%).

With these definitions and properties at hand, we can now go back at expression (4.6) to write that

Dy, o7 (t, T, 2z, 9)9(y) dy‘ < / Dy 74 (t, T, 2z, y)9(y)dy; | dy

R(n—1)d
S /
R(n—1)d

‘ Rnd

DyjﬁT’E(ta Ta T,Y<j, ) H

9y

+8; dy\]

oo

Byt BY

lolegyr [ P STy i s
s n— 1,1

In order to control the above quantities, we will then need a control on the integral of the Besov norms of the
derivatives of the proxy. Since however an additional derivative with respect to x; will often appear, for
example in Equation (4.24) below, we state the following result in a more general way.

Lemma 7 (First Besov Control). Let j be in [2,n] and | € {0,1}. Under (A), there exists a constant
C :=C(j,1) such that

\/]R(nfl)d

for any t < s in [0,T), any = in R and any frozen couple (1,€) in [0, T] x R"4.

1
DijlmlﬁTﬁg(t; Samay\j7')HB—(aj+/ij)dy\j § C(Sit) “ A
1,1

Proof. To control the Besov norm in B; ga,- +h j)(Rd), we are going to use the stable thermic characterization
(4.8) with 4 = —(«a; + 3;). We start considering the second term in the characterization, i.e.

1 a;+B;
v [e3
0 Rd

/ Ovpn (v, 2z — yj)Dijﬁbl;ﬁT’g(t, s,x,y) dy;|dzdv.
Rd
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Fixed a constant d; > 1 to be chosen later, we split the integral with respect to v in two components

||Dy] Dlm1157—7£(t7 S, I, y\j7 ')”B;Y"J'Jrgj)

8.
(s=1)% +5;

:/ v s / / 8vph(v,z—yj)DijfvlﬁT’g(t,s,m,y)dyj‘dzdv
0 re ! JRa
! ;85
+/ voa / Oupn(v, 2 — Yj) Dy, Dl
(s—t)% R4

Rd

TE(L, s, @,y dyj’dzdv = (I1 +12)(y\g)

The second component Is has no time-singularity and can be easily controlled by

1 +8,
) = [ 0" [ | Doz -y 0 DL s 3y dy| dee
(s—t)% Re ! JRd

using integration by parts formula and noticing that Dy pn(v, 2z — y;) = —D.pn(v, z — y;). Then,

1 a+fJ
L(y-,) é/ / / ID.0ypn (v, 2 — 9,)| DL 5
(s—t)% R4 JR4

We can then use Fubini theorem to separate the integrals and apply the smoothing effect of the heat-kernel
pr, (Lemma 6) to show that

1 a;+B;
I(y<;) < /( 5 v /Rd (/]Rd | D, 0ypr (v, 2 —yj)|dz)|chlﬁT’§(t,s,az,y)|dyjdv
s—t)"7

! i Blel Bt
gc(/ TR dv)(/ DL, 574t 5,2 9)] )
(s—t)°d
5;(a +8;-1)
B [P s )y
Rd
Using the smoothing effect (Equation (3.6)) of the frozen density p™¢, we have thus found that

8j(aj+B;—1) £ 3j(a;+B;—1)—1
[ iy < s=0" 7 [ DL sy < O -0 T
R(n—1)d R™

TE(t, s, 2, y)| dy; dzdv.

< C(s—1t)

(4.12)

On the other hand, the term I; needs a more delicate treatment in order to avoid time-integrability problems.
We start using a cancellation argument with respect to the derivative 0,pp of the heat-kernel to rewrite I; as

Il(y\j) =
(s—)% aj+8;
Lo
0 R4
(s—)% oj+8;
oo

0

where in the second passage we used again integration by parts formula to move the derivative to p, and
the equality Dy pn(v,z —y;) = —D.pr(v,z — y;
variable y; to write that

, avph(vaz - yj)[Dij:lnlﬁTvg(tvsvway) - D'yJD:ll:
R

DTt s, Yy, 2)] dy;| dzdy

) /d D.0upn(v,z —y;) ® [DL 574 (t, s, @, y) — DL 575(t, s, ., y . 2)] dy;
R

dzdv

). We can then apply a Taylor expansion with respect to
L(y) =

(s—t)% “ﬁﬁj l
v D L Oupp (v yj DyJD

(s t) : 248
/ / / / D8, pi (v, 2—y,)| | Dy, DL
Rd JRA

t S, Ly Y<j,Yj +)\( yj)) ) (Z—yj)dﬂdyj dzdv

TRt s @y YAz —y)))| [y dAdyjdzdo
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We can then use Fubini theorem and changes of variables Z = z — y; (fixed y;) and g; = y; + AZ (considering
Z and X fixed) to separate the integrals so that

(S_t)éi ai+B;
Il(y\j) < / v o (/Rd |Dz8vph(va2)‘|2‘dz) (/Rd |Dijlw1ﬁT7£(t7vavy\jagjﬂdyj) dv
0

The smoothing effect of the heat-kernel p;, (Lemma 6) allows now to control the first term:

(s—t)% o8 -1
Li(yy) < C(/ v o du )(/ | Dy, D p” (t 5, %, Y,z + Ay;j ))|dy]>
0

aj+

< Ols— )" / 1Dy, D 5708,y + Ay — 7))y

It then follows using the smoothing effect of the frozen semigroup (Lemma 3) that

+8,

/( 1)d Il(y\j) dy\j < C(S - t)(Sj ] / d |Dij:lc1ﬁT’£(tv S, L, Yjs # + /\(yj - Z))l dy
R n Rn

5. %% 1 _

< C(s—t)7 = =%, (4.13)

Going back to equations (4.12) and (4.13), we notice that we need §; to be such that

O‘j"’/Bj] _ a+f and 5]‘[

aj—&—,@’j—l}_oz—kﬁ 1

d;

Recalling Equation (2.20) for the relative definitions, we can thus conclude choosing §; = (a+ ) /(o + 8;) =
1+a(j—1).
Reproducing the previous computations, we can also write for a test function in ¢g in C§° (]Rd)7

A(n—l)d

dy\j

(60 (Dy, Dl 57 (8,5, 95,) )|

/R(n 1)d /Rd

dDy7¢o —Yj) - Dl T8 (t, 5, ¢, y) dy; | dzdy.
R

<C/ L(t,s,x,y)|dy < C(s—t)~ a

4.2 Proof of Proposition 1

Thanks to the First Besov Control (Lemma 7), we are now ready to prove the Schauder Estimates for the
proxy (Proposition 1). Such a proof will be divided in three parts: the estimates for the supremum norms of
the solution and its non-degenerate gradient are stated in Lemma 8 while the controls of the Holder moduli
of the solution and its gradient with respect to the non-degenerate variable are given in Lemmas 9 and 10,
respectively.

Lemma 8. (Controls on Supremum Norm) Under (A), there exists a constant C := C(T) > 1 such that for
any freezing couple (1,€) in [0,T] x R™, any t in [0,T] and any = in R,

a7 (t,2)| + | Do, a4 (t )| < C|llgllgoss + ||f||mo<cfd>]

Proof. We start noticing that PtTTg g(x) and é:% f(t,x) can be easily bounded using the supremum norm of
f and g, respectively. 3
Moreover, we can use the controls on the frozen semigroup (Equation (3.7)) to control DmlG;’f« f(t,x). Indeed,

a+/3 1 a+B 1

[ fllzoe(cey < CT

T
Do Gi§f )] < [ Du S @) ds < OT 1 I7llco)
t
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remembering in the last inequality that o+ 8 — 1 > 0 by hypothesis (P).

It remains to control Dmlptff g(x). As shown the previous Sub-section 4.1, we start using the scaling lemma
5 to write that

D, Plfg(x)| = ‘/R dDmlﬁT75(t,T7w,y)g(y) dy‘

Dy, p75(t, T, 2, y)g(y) dy‘ = CY (T -ty ;.

Rnd j:1

< ci(T—t)f-l‘
j=1

Since g is differentiable in the first, non-degenerate variable @1, the contribution J; can be easily bounded
using integration by parts formula:

Jy = ‘/ BT T @, y) Dy, g(y) dy‘ < 1Pyiglie= < llgllgets- (4.14)
Rn ,

To control the other terms J; for j > 1, we use instead the duality in Besov spaces (4.11) and the identification
(4.10), so that

atB

1
Jj < Cllgl\ca+B/ 1Dy, 5™ (t. T,y M - copv8y) Ay < Cllgllgass (T — 1) = % (4.15)
b,d R(n—1)d 1,1 b,d

where in the last inequality we applied the first Besov Control (Lemma 7).
Looking back at equations (4.14) and (4.15), it finally holds that

n at+pB

~ . T_% at+B—1
Do, Pl g(x)] < Cligllgass (14 ) (T =) HT 1) = ~%) < C(L+T7)|gl oo
, = ,
where in the last passage we used again that o + 5 — 1 > 0 by hypothesis (P). O

Before starting with the calculations on the Holder modulus. For fixed (¢, 2, 2’) in [0, T] x R?2"? we will need
to distinguish two cases. We will say that the off-diagonal regime holds if T — t < cod®(ax, x’) for a constant
co to be specified but meant to be smaller than 1. This means in particular that the spatial distance is larger
than the characteristic time-scale up to the prescribed constant ¢y which will be useful further on in the
computations for a circular argument.

On the other hand, we will say that the global diagonal regime is in force when T' — t > ¢od®(x, ') and the
spatial points are instead closer than the typical time-scale magnitude. In particular, when a time integration
is involved (for example in the control of the frozen Green kernel), the same two regime appears even if in a
local base. Considering a variable s in [t, T], there are again a local off-diagonal regime if s —t < cod®(zx, x’)
and a local diagonal regime when s — ¢ > ¢od®(x,x’). In particular we will denote with ¢, the critical time at
which a change of regime occurs in the globally diagonal regime. Namely,

to == (t+ cod®(z,x")) A T. (4.16)

We highlight however that this approach was already used in [CdARHM18] to obtain Schauder estimates for
degenerate Kolmogorov equations and can be adapted in the current setting.

Moreover, it is important to notice that the norm || - || ja+s is essentially defined as the sum of the norms
d

Il -l _atse with respect to the i-th variable and uniformly on the other components. Thus, there is a big
CTFali-1)

difference between the case i = 1 where a+ § is in (1,2) and we have to deal with a proper derivative and
the other situations (¢ > 1) where instead (o + 5)/(1 + «(i — 1)) < 1 and the norm is calculated directly on
the function. For this reason, we are going to analyze the two cases separately. Lemma 9 will work on the
non-degenerate setting (¢ = 1) while Lemma 10 will concern the degenerate one (i > 1).

Lemma 9 (Controls on Hélder Moduli: Non-Degenerate). Let z, 2’ be in R™ such that x; = x; for any
j # 1. Under (A), there exists a constant C > 1 such that for any t in [0,T] and any freezing couple (1, €) in
[0,T] x R, it holds that

at+B—2

’leﬂTaE(t,x) — leﬂT,g(t,x/” < CCO o (HgHC;Iﬁ —+ ||f||Loo(C£3d))dOé+ﬁ71(m,;]3’).
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Before proving the above result, we point out the control on the Holder modulus of @€ with respect to the
degenerate variables (i > 1):

Lemma 10 (Controls on Hélder Moduli: Degenerate). Let i be in [2,n] and @, @’ in R™ such that x; = @
for any j #i. Under (A), there exists a constant C := C(i) such that for any t in [0, T] and any freezing
couple (1,€) in [0,T] x R™® 4t holds that

@78 (t, @) — a4 (t, 2| < CCo (Ilgllcaw Al e op D)d P (@, ).

Proof of Lemma 9 Controls on frozen semigroup. Let us consider firstly the off-diagonal regime, i.e. the
case T — t < cod® (@, x’). Using the scaling lemma 5, it holds that

n

Dy, Plfg(a) = | Dap™* (T, y)g(y) dy = Ci(T —t)~" [ Dy p™4(t, T, 2,y)9(y) dy.

Rnd = Rnd

It then follows that

Do, F]f9(2) = D, F]fg(@)| <CZ — ¢y /R Dyt T y) = Dy 54 T )] g(y) dy|

Z t)7 et (4.17)

We are going to treat separately the cases j = 1 and j > 1 for the off-diagonal contributions (IJ‘?Ul)je[[1 o

Indeed, the function g is differentiable only with respect to the first component y;. In this first case, we can
apply integration by parts formula to move the derivative on g, so that

Lo | [T - T )] Dy o(w) dy,
Rn

Noticing that D, g is in C’gf IB ~!(R") thanks to the reverse Taylor expansion (Lemma 23), the last expression
can be then rewritten as

< ‘/R D (t,T,2,9) [Dy,g(y) = Dy, g(]5(x))] — p74(t, T, @', y) [Dy, g(y) £ Dy, g(m]5(2’ ]dy’

A\

< Cllgliggs { / [FTE T , y)d P (g, () + 54 T ! y)d T (g, (2))] dy
) RTL
+a T T (@), mf (@)} (418)
Now, we use the smoothing effect of 57¢ (Equation (3.6)) to control the two integrals in the last expression,
so that
T (@) ().

We can then conclude the case j = 1 recalling that the mapping * — ng(m) is affine (see Equation (3.4)

x+B 1

I7* < Cllgl +d N (m

cppe [T =1)

t,

for definition of 'rhf%( )) in order to show that

104 < Cllgll o (T —6) " +d*F (z,2)]. (4.19)

Let us consider now the case j > 1. Using the duality in Besov spaces (Equation (4.11)) and the identification
(4.10), we can write from Equation (4.17) that

IJQd S C”g”C?jﬂ A(n_l>d HDy]‘ijg(tuTa €, y\jv ) - Dy]’ﬁT,g(ta Ta ml7y\ja ')“B;(l“j+ﬁj) dy\j
< CHQHcE‘jB / HDyjﬁTé(u Tz, Y<i> ')HB*(‘*J'*’SJ) + HDyjﬁT{(u T, $/7 Ysijs ')HB*(“;‘*BJ) dy\j
, R(n—1)d 1.1 1.1

atf 1
< Cligllgess (T —1) = =5 (4.20)
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where in the last inequality we applied the first Besov Control (Lemma 7). Going back at equations (4.19)
and (4.20), we finally conclude that

n A atB 1
A @)+ S (Tt (Tt ]

=2

DT, 5T, atB
|Da, Pl a() — Da, Pl g(a')] < chnc;;ﬁKIt—w

< Ollgllosa [(T = )57 + @ (w,2")] < Cllgllorad™ (@, a') (4:21)

where in the last passage we used that T — ¢ < ¢od®(x, x’) for some ¢y < 1.

We focus now on the diagonal regime, i.e. when T' — ¢t > ¢od®(x, ’). Remembering that we assumed that
T; = w; for any j in [2,n], we start using a Taylor expansion on the density $7¢ with respect to the first,
non-degenerate variable ;. Namely,

Dy, P g(x) — Dy, Plifg(a') = /Rnd (D, 574 (t, T, ®,y) — Do, 75 (t, T, ', y) | 9(y) dy
/R d/ D2 54 (¢, T2’ + Nz — 2'), y) (z — &) 19(y) d\dy.
Moreover, from the Scaling Lemma 5, it holds that
D2 574 (t, T, &' + Nz — z'), ZC T —t)7'Dy, Dy, 975 (t, T, ' + Nz — 2'), y)
and we can use it to write
|Dw1 tTg( x) — lelf’tf’ﬁg(q;’”

n 1
< C|(m—m’)1\Z(T—t)Jfl‘/ Dy]leﬁT,ﬁ(t’T’ m'—|—)\(:1:—a}'),y)g(y) dyd)\‘
j:1 0 Rnd

= Cl(w—a')y| > (T -ty ' (4.22)
j=1

Similarly to the off-diagonal regime, we are going to treat separately the cases j = 1 and j > 1 for the
diagonal contributions (I;-l)j c[1np- I the first case, we can apply integration by parts formula to show that

1
= ‘/ Dmlﬁ‘ﬁﬁ (t7T7 .’I}/ + )\(ZB - ﬂ?l),y) ® Dylg(y) dgd)"
Rnd

A cancellation argument with respect to Dy, p™¢ then leads to

1
- ‘/ - Dy, "5 (t, T, &' + Nz —2'),y) ® [Dylg(y) Dylg(mt’fw(w’ + Az — m')))] dyd)\’
0 n
1
< C\|g||c§:ﬁ / / , |Dg, 7€ (t, T, " + Nz — m/)7y)|da+571(y7m:€( + Az — 2'))) dydA.
’ O R'n/

Since a + 3 — 1 < a by hypothesis (P), we can conclude using the smoothing effect of p™¢ (Lemma 3) to
show that

a+B—2

18 < Clglgsn (T =15 (4.23)

For the case j > 1, we use instead the duality in Besov spaces (4.11) and the identification (4.10) to write

1
P2 [ D Da T A = )y ) o g
0 R(n—1)d 1,1

atB
< Cllgllgpen(T 0% 5% (124)
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where in the last passage we applied the First Besov control (Lemma 7). From equations (4.22), (4.23) and
(4.24), it is possible to conclude that

atpB 1 1

| Do, Pfg(@) — Do, Prg(a)| < Cllgllcose|(e — ) |Z T—t)y YT —t) = & =

7j=1

_ a+pB—2
< Cllglgpsel(@ — NI )57 < Ceg = gl gmsad™ (2, )

where in the last passage we used that |(x — @')1| = d(z, ') and, since %M < 0, that

B2 ST e (g, ).

[(x — 2 ) |(T - 1)
Remembering that ¢y is considered fixed and bigger then zero, the searched control follows immediately.

Controls on frozen Green kernel. In order to preserve the previous terminology of off-diagonal/diagonal
regime for the frozen semigroup, we have introduced the transition time ¢g, defined in (4.16). Then, while
integrating in s from ¢ to T, we will say that the "local" off-diagonal regime holds for G™¢ if s is in [t, to] and
that the "local" diagonal regime holds if s is in [tg, 7']. With the notations of (4.2), it seems quite natural
now to decompose the derivative of the frozen Green kernel with respect to tg, i.e.

Dy, G5 f(t, @) = Da, GTf f(t, @) + Do, G5 £ (1, ).

We remark however that the globally off-diagonal regime is considered in the above decomposition, too.
Indeed, when T — t < ¢pd®(x, '), to coincides with T and the second term on the right-hand side vanishes.
We start considering the off-diagonal regime represented by IDmG‘ZfO ft,x) — Dmléz’fo f(t,z")|.

It holds that

~ ~ to ~ ~
D, GTE £(t,2) ~ Day G F(6.0)| < [ [|Day 152 + Doy P 5, s
t

We then use the control on the frozen semigroup (Equation (3.7)) to find that

Bta—1

to
| Do, GT £ (8, 0) = Dy GT3 [ (8. 2)| < Ol fll ey, / (s = )% ds < Cllfllpm(cp (o~ )+
Our choice of ¢y (cf. Equation (4.16)) allows then to conclude that
| Do, G £ (@) = Doy GT3 (82| < ClFll g @77 (@)
remembering that, by assumption, cg < 1.

We can focus now on the diagonal regime represented by |Dw1GtTfT flt,x) — GT’ rf(tx Nl
We start applying a Taylor expansion on the derivative of the semigroup P ‘5 f (t, w) so that

T
|Day GT8f (1 @) = Do S f(2)] = / Dy P& f(5,@) = Day PLE f(5,2)] s

to

/ D2 PtTff (s, + ANz’ —x))(x' — x); d)\ds|.

Then, the Fubini theorem and the control on the frozen semigroup (Equation (3.7)) allow us to write that

T
Do, G5 1 (8:@) = Doy GT 5 (1,2)] < Clfllpmop (@ =2l | (H) = ds

+8=-2T
a 5 ]m.

< —x —
< C||f||Lm(cgd)\(w 2)l[(s — 1)
Since by hypothesis (P) in assumption (A), it holds that o + 8 — 2 < 0, it follows that

| Da, GL5p S (1) = Do, GREp f (1. @)| < Clfllpeop (@ = @1l (0 — 1)

atB—2

Using that |(x — 2')1| = d(z, x’) and remembering our choice of ¢y in (4.16), we can then conclude that

Do, T8 f(t, @) — Do, GT4 f(t,2')] < Ceg = deth=t
| T tO,Tf(ax) T to,Tf(am)| CO ”f”Loo(cﬁ (z,x').
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Proof of Lemma 10 Controls on frozen semigroup. Using the change of variables z = m;%( ) —y, we

can rewrite P[5 g(x) as

DT ~T 1 — T
Ptfg(x) = /Rndp ’E(taTa x,y)g(y)dy = /Rnd mpS(T - taMTl_t(mt,IE“(w) - y)g(y) dy

1 7 T
= /Rnd mpS(T —t, MTitz)g(mt”%(m) —2z)dz.

It then follows that

DT DT 1 — ~ T, ~ T,
Prfoe) — Pifol@)] = | [ s (T - 015, 2) [nf§ @) - 2) — glmi$ () - 2)] )
Rnd det(MT,t)
We observe now that the function & — m:%(w) is affine (cf. Equation (3.4)) and thus, that
(m;f(@) — 2), = (MyF() - 2),
since &1 = . It then holds that
l9(mi () = 2) — g1} (2) = 2)] < Cllgllgpyed™ (M (), MIF () < Clgllgorsd® (@, 2).

Hence, we can conclude using it to write

~ ~ 1
7€ 7,€ a+p8 —1
’Pt,Tg(w) — Pt7Tg(;(;/)| < CHgHC;;ﬁd (m, ;13') /Rnd det(MT_t)pS (T —t, MT—tZ) dz

< Cllgllgpod® (@, a').

Controls on frozen Green kernel. We will assume the same notations appeared in the previous lemma for the
frozen Green Kernel. In particular, we decompose the frozen Green Kernel as

Crif(t,a) = GIE f(t,x) + CLo [ (L, @)

with ¢¢ defined in (4.16).
We start rewriting the off-diagonal regime contribution as

|Gt tof (t,x) — ttof(t r )|

to
(s, ) [£(s,9) £ (5,05 (@))] = 574 (05,07, y) [ (5. ) & S (s, ] $(2))] dyds|

Rnd

€(t,5,,9) [ (5,9) — Fls, 7 ()] dyds — 574t 5,2, y) [ (5. 9) = (s, 77§ (2))] dyds|

Rnd

We can then use the smoothing effect for 57¢ (Equation (3.6) in Lemma 3) to show that
(GRe £t @) = GTE F(t2))] < Clfllpm e / [(s — )%/ 4+ dP (]S (@), m] & (a)] ds.  (4.25)
a7 Jy

Recalling from Equation (3.4) that @ — E( ) is affine, it follows that

to
|GTE f(t,x) — Gy f(t.a)| < CHf”L"%Cf,d)/t (s =) + d° (@, )] ds
Bta
)

< Olfll e ep ) [(to = ) (@ @) + (to — 1)
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Using that tg — t < cod®(x, x’) for some c¢g < 1, we can finally conclude that

(G 1) — G 1t 2)| < Clfll e )@ (2.2

Now, we can focus our analysis to the diagonal regime contribution, i.e. |G:&'§Tf(t, x)— G;(;'?Tf(t, :1:’)‘

We start applying a Taylor expansion on the frozen semigroup Pttf f with respect to the i-th variable x;,
which is, by hypothesis, the only one for which the entries of « and =’ differ. Namely,

|Gt0 rf(tx) — tg Tf (t,x' } = {/ f 5,x) Z;Ef(s,:c')ds|
T 1 }
/ DmiPtf;Ef(s, z+ Nz —x)) - (x' —x); d\ds|.
0
The control on the frozen semigroup (Equation (3.7)) then implies that

G (1,2) — G (1, @)] < Ol @ — @) / (s — t) 537 ds. (4.26)

Noticing from assumption (P) that 4+« —1—a(i — 1) < 0 for ¢ > 2, it holds that
T T —[14a(i— a—1—a@-1)1T —1—a(i—
[e-tF s = [ -0 s < o[- 0T < o - 0T
to to to

Using that |(x — 2');| = d"T*C~D(x, 2’) and our choice of to (cf. Equation (4.16)), we can then conclude
from (4.26) that

B—1— a(l 2)

Gr8 f(ta) - GRSt a))] < Cey N llpeep yd* (. 2") < Cop ™ Hf||m(cﬂ A0 (@, ),

remembering the definition of 7; in (2.14).

5 A Priori Estimates

Since the aim of this section is to prove Proposition 4, we will assume tacitly from this point further
that assumption (A’) holds. Moreover, we recall here that we are throughout this section considering the
regularized framework of Section 3.2.

WARNING: For notational simplicity, we drop here the sub-scripts and the superscripts in m associated
with the regularization. For any fixed (7, &) in [0, T] x R, we rewrite, with some abuse in notations, the
Duhamel expansion (Equation (3.16)) as

T
u(t,x) = ﬂT’g(t,a:)—l-/ Ptf’fRT’g(&w) ds, (5.27)
t

where @™¢ is defined through the Duhamel representation (3.10) and
R™&(t,x) = (F(t,x) — F(t,0-,(§)), Dou(t,x)), (t,x) € (0,T) x R™.

It is however important to keep in mind that f, g, F are now smooth and bounded functions so that all the
terms above are clearly defined. We recall however that we aim at obtaining controls in the L>(C}' jl'ﬂ )-norm,
uniformly with respect to the regularization parameter. ,

From the expansion above, we know moreover that for any (¢,€) in [0,7] x R™, it holds that

T
D u(t, @) = Da,a™S(t, @) + / Doy PPER™(s, ) ds. (5.28)
t
As seen in the previous section, these decompositions will allow us to control u in norm L*(0,T; Cy' ;5 (R"4))

analyzing separately the contributions from the Duhamel representation @7¢ and those from the expansion
error R™&(t, ) for suitable choices of freezing parameters (7, ).
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5.1 Second Besov Control

This sub-section focuses on the contribution associated with the remainder term R™7¢ appearing in the
Duhamel-type expansion (5.27). We recall that we aim at controlling it with the L>°(C} j{ﬂ )-norm of the
coefficients, uniformly in the regularization parameter. Let us start decomposing it through

T n T
[ EErteaas] = Y [ / (s @) [Fy(s.y) — Fy(5,00,0(€))] - Dy uls, ) dyds|.
t j=17t n

We then notice that the non-degenerate contribution in the sum (corresponding to the index j = 1) can
be treated easily remembering that u is differentiable with respect to the first component with a bounded
derivative. Indeed, using the smoothing effect for the frozen density ¢ (Equation (3.6)), it holds that

Rnd ) [Fl (5 y) Fl(S, 07‘,3 (S))] ' Dy1u(5a y) dde

< Dyl 1Flln [ [ 57050007 (0,0,.(6)) duds

T
8 atp
< OHDmU(Svy)Hloo(LOO)HFHH/ (s —t)= ds < C|[Dy,u(s,y)lli )| Flla(T —1) "=
t

In order to deal with the degenerate indexes, we will use, similarly to the previous subsection, a reasoning in
Besov spaces. Since u is not differentiable with respect to y; if j > 1, we move the derivative to the other
terms using integration by parts formula:

[ {74 [B) ~ F (5.0 (@)] s w) s

In order to rely again on the duality in Besov spaces (4.11), we rewrite the above expression as

‘/ - Dy, - { s (t, s, @, y) [Fj(s,y) — j(s,BT}S(g))]}u(&y) dyds’ <

/ /]R(n 1)d

Remembering identification (4.10), it holds now that

g(t 5, &, Yjs ) [Fj(svy\j7')_Fj(&g"—’s(S)H}H

B;iaj+rﬁj>||u(5ay\jv ')”B;j:fj dy- jds.

[ 2w {74 ) o) Fi(5.00.06)] Yo, w) dus|
t Rnd

< |lu
< el o) / /

It then remains to control the integral of the Besov norm above. To do that, we will need a refinement
of the smoothing effect (3.6) that involves only partial differences of variables. For a fixed ¢ in [2,n], we
start denoting by d;., (-, -) the part of the anisotropic distance considering only the last n — (i — 1) variables.

Namely,
n
= > l(@ — )| 7
j=1

Lemma 11 (Partial Smoothing Effect). Let ¢ be in [2,n], v in (0,1 A a(1 + a(i — 1))) and 9, o two
n-multi-indezes such that |9 + o| < 3. Then, there exists a constant C := C(0, 0,7) such that for any t < s
in [0,T], any = in R"4,

Dyj : {ﬁﬂg(ta S, Ly, Y Gy ) [Fj(sv’y\p ) - Fj(saer,s(g))]}HBf(ajHaj) dy\jds'

n Y tog

/ IDEDEFE(, 5, 2, y)|dL, (y, 0-4(€)) dy < Cs — 1)* 2ims on (5.29)
Rnd
taking (1,€) = (t,z).
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The above assumption on v should not appear to much strange. Indeed, in the partial distance d}.,, (z, z’),
the stronger term to be integrated is at level ¢ with intensity of order /(14 «(i —1)). Since by the smoothing
effect (Equation (3.6)) of the frozen density, we know we can integrate against p™¢ contributions of order up
to «, so it appears the condition v < a(1 4+ (i — 1)).

A proof of this result can be obtained mimicking with slightly modifications the proof in Lemma 3.

As done above for the first Besov control, we will however state the result considering a possibly additional
derivative with respect to &;. Namely, we would like to control the following:

Dyj ' {DZﬁT’g(ﬁ ST, Y5, ) ® [Fj(sv Y<j> ) - ij(sa OT,S(S))] }

where we have denoted as in (4.7), Fj(s,y<;,-) == F;(s,y1,...,Yj—1,, Yj+1,--.,Yn) and, with a slightly
abuse of notation, by D, - an extended form of the divergence over the j-th variable. In other words, this
"enhanced" divergence form decreases by one the order of the input tensor.

Lemma 12 (Second Besov Control). Let j be in [2,n] and 9 a multi-index in N™ such that |9 < 2. Under
(A’), there exists a constant C := C(j,9) such that for any = in R™® and any t < s in [0, T

/R(n—l)d

taking (1,€) = (t, ).

Dy] {Dﬂ Tg(t,&may\jv ) by [Fj(87y\j7 ) - Fj(SaOT,s(é))]}HBf(ajJrBj) dy\j
1,1

ﬁ7 n 9
< C||F|lu(s — )5 2w o

Proof. To control the Besov norm in By (Q’ +85) (R%), we are going to use the stable thermic characterization
(4.8) with 4 = —(a; + ;). Since the ﬁrst term can be controlled as in the First Besov Control (Lemma 7),
we will focus on the second one, i.e.

U oajs;
v «@
0 R

We start applying integration by parts formula noticing that Dy px(v, 2z — y;) = —D.pn(v, z — y;), to write

that
b oajre;
5
0 R4

Fixed a constant J; > 1 to be chosen later, we then split the above integral with respect to v into two
components

5.
(Sit) 7 aj+B;
’l) [e3
0 Rd'JRd4
+ /1 aJ+Bj /
’U [e%
(s—t)% R

The second component I has no time-singularity and it can be easily controlled using Fubini theorem

/ Dupn (v, 2 — y;) Dy, {Dﬂ et 5, 2, y) @ [Fj(s,9) — Fy(s,01.4(€))] } dyj] dzdv.
R4

| Ddupi(v,z —y)) - { DI (0,2, 9) © [Fy(5,9) ~ Fi(s,6-.(0))] } dy; | dzdv.

D.0ypp(v,z —yj) - {Dﬁ T‘S(t S, ,Y) [F( YY) — j(s,eﬂs(é))]}dyj‘ dzdv

dzdv

D.0upn(v, — ;) - { D™ (1,5, 2,9) [Fy(5,y) — Fy(5,00,4(€))] } dy;

= (Il + IQ)(y\j).

R4

IQ(y\j) <

! o +h;
CIIFIIH/( o' / (/Rd 1D-0upn(v.2 = )| dz ) DLt s, ) )5 (y.0,.(6)) dy o,

s—t)%7

remembering that Fj(t,-) depends only on the last (n — j) variables and it is in C’Ha(ﬂ 2)'s_’e(]R"d) by

assumption (R). We can then use the smoothing effect of the heat-kernel p;, (Equation (4 9)) and the Fubini
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theorem again to write that

i+8;-1
1 Bl
v

Ly.;) < C|Fln /

5 / |Dap™ (5,2, y)|d; 52070 (y, 6,.,(€)) dydv
(5—t)% v Rd

1 ajt+B—1
v a
S
(-’ U

Noticing from (2.20) that a; + 8; — 1 < 0, it holds now that

@) ([ 102505 2|0 .6,.(8)) dy).
R

B —

L(y.y) < CIF|m(s =)=

1 .
/R DL (b s, y) T (g, 6:(9)) dy.

We can finally add the integral with respect to the other components y. ;. In order to use now the partial
smoothing effect (Equation (5.29)), we take 7 = ¢ and £ = x and notice that by assumption (P),

l+a(j=2)+8 =1+a(j-1)—(a=p) <1+a(j-1)-(1-a)(l+a(j-1)) = a(l+a(j—1)). (5.30)
It then holds that

jtBi—t
o

[ By < CIFla(s =07 [ DL€ syl (y.6,..(€)) dy
R(n—1 R™

“j+fr1+1+a<.7‘a—2)+ﬁ_Z:=1 ZTZ (5'31)

< O||F|u(s — 1)

To control the other term I, we focus at first on the inner integral with respect to y;:

/Rd Dzavph(v7 e yj) : {DZﬁT’g(t, S, &, y) ® [Fj(svy) - Fj(57 67’,5(5))] } dyj'

We start using a cancellation argument with respect to the density p, to divide it in

D.0upn(v,2—y;) - { DI (85,2 y) @ [Fy(s.y) — Fy(5.0.4(6) }
R
— DIt s,y 2) @ [Fy (5,95, 2) — Fi(5,6,4(6))] } dy;
= Ad Dz&;]’h(% z = y]) : {DZﬁT’E(ta s,w,y) ® [F7(S’y) - Ej(say\j72)] } dy]

+/ Dzavph(vaz_ ) {[Dﬁ Tg(t787w7y) Dﬁ TE(t757w7y\jvz)] o [Fj(87y\jvz)_Fj(saaT,s(é))]}dyj
Rd
= (Jl +J2)(U,y\j,z).

Remembering notation (4.7) for Fj(s,y-;, z) and that F} is %—Holder continuous with respect to its

j-th variable by assumption (R), the first component J; can be easily controlled using the Fubini theorem by

J.

Jl(v7y\j7z)’ dZ

1+a(i—2)+p8 Ot &
< CIFl | ([ 12 =il T Ddupn 0,2 — )] d=) DLFTE(0 5, ) dy
R

11+a(@—=2)+8 1

< C||F|| ot G2 -4 - / DY (1, 5, @, )| dy,

where in the last passage we used the smoothing effect of the heat-kernel p;, (Equation (4.9)), noticing that

1+0z(j72)+ﬂ_1 f—a

‘ = ———— < 1l+ao
1+a(j—1) 1+a(j—1)
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since a > B by assumption (P). Using now the identity

a+h a(M _ 1) _ 2% (5.32)

e 1+a(G-1) !
we add the integral with respect to v and write that

5.
(s—1)% a8
v [e3
0 Rd

(s—t)% 22

(v,y\j,z)‘dzdv < CHFHH/ / |D19 Tg(t s,x,y)| dy;dv
0
< CIPu(s =05 [ 1Dt 5.2,) dys.
R

Adding the integral with respect to the other components y. j, we can finally conclude that
[ e
v (a7
R(n=1)d Jo Rd

To control the second component .J, we start applying a Taylor expansion on p™¢ with respect to Y

26; .
Ji(v,y<j,2)|dzdvdy; < C||F| u(s 7t)5jT/ |D;’;p ’g(t,s,m,y)|dy
]Rnd

n Vg

28; I
< O|F||lu(s — )%= 2k o (5.33)

J ,y\p / D 8vph ) {[Fj(svy\j7z) _Fj(S’OT,S(g))]
1
® / Dy, D75 (t, s, @,y yj + Mz —y5)) - (Z)} dAdy;. (5.34)
0

We then notice that for any fixed A in [0, 1], it holds that

1+a(i—2)+8 1+a(i—2)+8
‘Fj(say\jvz)_Fj(5a07,8(5>)| < CHFHH{’(Z_HT,S(g))j‘ teG=n - 4 Z | Yy — 6Ts<£)>k’ thalk=D }
k=j+1
1ta(i— 2)+['3 1ta(i— 2)+ﬁ 1+ta(—=2)+8
< 1P I\ — 9 T (g 47z ) - 0,000), 1 T 1 Y (6,09, T
k=j+1

Lta(i—2)+8

< ClIFIl{ |2 = u5| 5T + a0 (g w5+ A — ), 056(6)) |

where as in (4.7), we denoted (y;,y; +A(z—vy;)) = (Y1, -, Yj—1,Y1, - - Y1, Y; +AZ—Y5), Yjt1, - - - s Yn)-
We can thus split J5 as

‘JQ(U7y\j7Z)‘ S

1 LtaG-2)46 | 9 e
C”F”H {/ |Z_y | 1el=1) |D28Uph(vvz_yj)||Dyngp ’ (tasaxvy\jay]+)\(Z_yj))|dy]
0 ‘“JRrd
+ [ 1= w1000 (0.2 = )] Dy, DI (15299, + A2~ )
1+a(j—2)+8 !
x dj (Y yj + Az — yj))’er,s(ﬁ))dyj} dX =: CHFHH/ (Jo,1 + J22) (v, <, 2,A) dX - (5.35)
0
Adding now the integral with respect to z, the first term J; can be rewritten as
/ JQ,l(/Uay\ij;A)dZ S
Rd

Lra(G=246 4 0 ~r.&
e = T D0, (0,2 — )| 1Dy, DI 5,2,y + A — )| dyyde.
R JR
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The Fubini theorem and the change of variables Z = 2z — y; and §; = y; + AZ allow then to divide the
integrals:

1ta(i—2)+8
/ J271(U,y\j,2:,)\) dz < (/ ‘z| T+a(i—1) +1|D58vph(v,2)|d2> (/ ‘D'ng;’;];T’E(t,S,ﬂﬁ,y\j,gj)‘dgj)
R R Ré
Noticing now from assumption (P) that

1+a(j72)+,8+17 8-«

. =l-—+1<2-(1—-a) =1+aq,
1+a(j—1) 1+a(j—1) ( )

we can use the smoothing effect of the heat-kernel p;, (Equation (4.9)) to show that

1+a(i—2)+8
palFtaG-1)

v

/d J2,1(Uay\jaza)‘)d2 S / |Dy]D19 Tg(ta&way\jagj)'d'gj'
R

Remembering equation (5.32), we can add the in integral with respect to v and show that

2Bj+1

(s—1)% a+8, 5 9 n
[ o [ B Ndzdo < =077 [ 10y DIt s 5)] di
0 R4

Adding the integral with respect to y. j, we can conclude with J; that

(S*t)éj a;+8;
/ / v~ / J2,1(vay\jaza )‘) dZdvdy\j
R(n=1)d Jo R4

28, +1 28, +1_7_ n I
< 01 [ Dy DR s mlay < 007 L s
Rnd

where, for simplicity, we have changed back the variable g, with y;.
To control instead the term Jy o (cf. Equation (5.35)), we can use again the Fubini theorem and the changes
of variables Z = 2z — y;, ¥; = y; + AZ to divide the integrals and show that

/ J2,2(Uay\j7za)‘)dz
Rd

< ([ 11D0nt0.9)1d2) ([ 105, D7ty 510 (0s5).6r€0)a5 )

1 B (i
<4 [ 100 DI s )l .0, (€) s

v

where in the second inequality we used the smoothing effect of the heat-kernel p, (Equation (4.9)) and
changed back the variable g; with y; for simplicity. It then follows that

(s—t)% o +B;
/ voa / J22(v, 2,y;) dzdv
0 R

e +/3
< (s—t) s

[ 12 D2 s )l 0.6, (€))

Taking now 7 = ¢t and & = @, we conclude with J2 o applying the partial smoothing effect (5.29) of p7¢ under
the hypothesis 1 + a(j —2) + 8 < a(l + a(j — 1)) (see Equation (5.30)) to write that

(s—t)% ;48
/ / o / o (v, 2,y ) dz dudy.
R(n=1)d Jo Rd

o +B; a
< (s—t)h 75 /R,dlDy,-Di E(t,5,2,y)|d 1" (y, 0, .(6)dy

+5J LraG=2+6_ 1 S 2k
05 Pt Y (537)

<C(s—t)"
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Looking back to Equations (5.31), (5.33), (5.36) and (5.37), we can finally choose the right 6;. Since
s —t <T —t < 1 by hypothesis (ST), it is enough to take ¢; such that the following quantities

aj+ﬂj—1+l+oz(j—2)+6 % (5‘2ﬁj+1—i and 54aj+6j+1+a(j—2)+ﬁ_i
J J

o o ’ a7« aj o o aj

0;

are bigger than 8/«. This is true if for example we choose

1+ a(j—2)[1+al~1)]

0 = l+a(j—2) -8

5.2 Proof of Proposition 4

We have now all the tools necessary to prove the A Priori estimates (Proposition 4). In Lemma 13 below, we
will state the estimates for the supremum norms of the solution and its non-degenerate gradient while the
controls of the Holder moduli of the solution and its gradient with respect to the non-degenerate variable are
given in Lemmas 17 and 18, respectively.

The Schauder estimates (Theorem 1) for a solution w in L*°(0, T} C’l‘ijﬁ (R"4)) of equation (1.1) will then
follows immediately.

Lemma 13 (Supremum Estimates). Let u be as in Equation (5.27). Then, there exists a constant C' > 1
such that for any t in [0,T] and any x in R™,

[ult, @)+ 1Dy ult, 2)] < C[Igllgess + 1 ez, + I allull o onson |

Proof. As indicated above, we can control the supremum norm of u and its gradient with respect to x;
analyzing separately the contributions from the proxy @™, that have already been handled in Lemma 8, and
those from the perturbative term R™¢(s,z). To control the contribution ftT leptf’fRT’E(s, x)ds, we start
splitting it up in the following way

T no T
/ lePtffRTf(s,a:) ds = Z/ DmlﬁT’ (t,s,x,y) [F (s,y) — j(s,BT,S(ﬁ))] - Dy, u(s, y) dyds
t t

R’nd
i (t,x). (5.38)

Since by hypothesis v has a proper derivative with respect to the first variable &1, it is possible to bound Iy
through

T
L(t@) < CIF|lull ) / / |Dar 74 (1, 5,2, 9)| 4% (4, 0, (£)) dyds.

We take now (7,&) = (t, ) so that 0, 5(§) = ’I’ht > (cf. Equation (3.5) in Lemma 2) and we then use the
57€

smoothing effect for the frozen density p™ (Equatlon (3.6)) to show that

Bta—1

116 )] < CIF gl o) (T — 1) 57 (5.39)

)

Hence, it holds that |I1(t, )| < C||F|allull o (go+sy, since T'< 1 and o+ 8 > 1 by assumptions (ST) and
b,d

(P).
The control for the terms I; with j > 1 can be obtained easily from the second Besov control (Lemma 12).
For this reason, we start applying integration by parts formula to show that

t T | = ‘/ d-Dy7 ' Dmlp (t,s,a:,y) [Fj(s,y) _Fj(S,at,s(é))] }U(S,y) dyds'
R7l
We can then use identification (4.10) and duality in Besov spaces (4.11) to write that

I (t, )|
< | 5 oo e
) —— /

Dyj . {DmlﬁT’g(t7 S, T, Y55 ) [Fj(*g,y\ja ) - Fj(S,HT,s(é))]}HB—(aﬁ—ﬁj) dy\j-
1,1
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Taking now (7,&) = (¢, ), the second Besov control (Lemma 12) can be applied to show that

T
£-1 Bta—1
G(t.@)| < CIFlul g o) [ (=0T ds < CIBlalull o )T~ )5 (5.40)
, ¢ :
Since by assumption (ST) 7' < 1, we can conclude that |I;(t, )| < C||F|lu|ull o co+sy-
b,d
The control on the pertubative term
T
/ ISZ;ERT’g(s, x)ds
t

can be obtained in a similar way. Namely, the inequalities (5.39) and (5.40) hold again with (T — t) =
replaced by (T — t)ﬁJrTcx O

As already specified in the previous sub-section, there is a big difference between the non-degenerate case
i = 1 where a4 f is in (1,2) and we have to deal with a proper derivative and the other degenerate situations
(i > 1) where instead (a+ 3)/(1 + a(i — 1)) < 1 and the norm is calculated directly on the function. Again,
we are going to analyze the two cases separately. Lemma 9 will work on the non-degenerate setting (i = 1)
while lemma 10 will concerns the degenerate one (i > 1).

Moreover, we will need to divide the proofs in two cases, depending on which regime we are considering.
Since the global off-diagonal regime, i.e. when T — t < ¢od®(x, '), will work essentially as the already shown
Schauder estimates (Proposition 1) for the proxy, the proof will be quite shorter.

Instead, in the global diagonal case, such that T'— ¢ > cod®(x,2’), when a time integration is involved
(for example in the control of the frozen Green kernel or the perturbative term), two different situations
appear. There are again a local off-diagonal regime if s — t < ¢pd®(x, ') and a local diagonal regime when
s —1t > cod*(x,x’). In order to handle these terms properly, the key tool is to be able to change the freezing
points depending on which regime we are. It seems reasonable that, when the spatial points are in a local
diagonal regime, the auxiliary frozen densities are considered for the same freezing parameter and conversely
that in the local off-diagonal regime, the densities are frozen along their own spatial argument. For this
reason, we have postponed the relative proofs in two specific sub-sections.

Before presenting the main results of this section, we are going to state three auxiliary estimates associated
with our proxy we will need below. We refer to the Section A.2 for a precise proof of these results.

The first one concerns the sensitivity of the Holder flow 8, ; with respect to the initial point. Indeed,
Lemma 14 (Controls on the Flows). Let t < s be two points in [0,T] and x,x’ two points in R™. Then,
there exists a constant C > 1 such that

d(61,5(@),0,.5(2") < C|F||n[d(m,a') + (s = )1/].

The second result is the following:
Lemma 15. Let t < s be two points in [0,T] and , =’ two points in R"® and y,y’ two points in R™ such
that y; = y}. Then, there exists a constant C' > 1 such that

at+pB

0L () — b ()] < CIFlla[(s — 0 (@,2) + (s - )],

Finally, the impact of the freezing point in the linearization procedure is the argument of this last Lemma.
Namely,
Lemma 16. Let t be in [0,T] and x,x’' two points in R"®. Then, there exists a constant C > 1 such that

’ 1
d(myy, (@), myg () < Ceg 777 | Fl|gd(@, x')

where tg is the change of regime time defined in (4.16).

Thanks to the above controls, we will eventually prove the following results:
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Lemma 17 (Controls on Holder Moduli: Non-Degenerate). Let x, 2’ be in R" such that z; = x; for any
Jj # 1 and u as in Equation (5.27). Then, there exists a constant C > 1 such that for any t in [0,T],

|Dg,u(t, ) — Dy u(t,z')|
at+p—2 atB—1 a+B—2

atB—2 — atp—2 _
< ey = (lgllewss +1flueion) + (e 4y = IF ) ull o o) 7 (@, 2).

We can point out now the analogous result in the degenerate setting.
Lemma 18 (Controls on Holder Moduli: Degenerate). Let i be in [1,n] and @, @’ in R™ such that x; =
for any j # i and u as in Equation (5.27). Then, there exists a constant C > 1 such that for any t in [0,T),

B=vi - —7i
&

b= “Jrli B—i
ult.@)—u(t. @) < g™ (lgllcmss + 1 Tlam(m) + (@7 4o = 1Pl e} ()

5.2.1 Off-Diagonal Regime

We focus here on the proof of the Controls on the Hélder Moduli either in the non-degenerate setting
(Proposition 17) and in the degenerate one (Proposition 18), when a off-diagonal regime is assumed. For this
reason, all the statements presented in this sub-section will tacitly assume that T — ¢t < ¢od®(x, x’) for some
given (t,z, ') in [0, 7] x R4,
To show these two controls, we will need to adapt the auxiliary estimates above to the off-diagonal regime
case we consider here. Namely,

A1l (@), i (2) = dOyr(@).0,r(x) < C|F||nd(z,a'); (5.41)
ifa = ), |(miS@) —mi¥ (@),| < C|F|nd(z,a) (5.42)

They can be obtained easily from Equation (3.5) in Lemma 2 and the sensitivity controls (Lemmas 14 and
15, respectively), taking s = T and (y,vy’) = (x, x’).

Proof of Proposition 17 in the Off-Diagonal Regime. From the Duhamel-type expansion (5.28), we
can represent a mild solution u of Equation for any fixed (7, £), (7/,&') in [0,7] x R"? as

| Do, ult, @) — Dy, u(t, @')| < |Dg, Plfg(x) — Do, P g(x')| + | Do, G715 f(t, ) — Do, G5 f(t, )|
T
+ ‘/ DEIPZ’SERT{(S,:B) — Dmlptff RT/’E(S, x') ds‘.
t

After possible differentiations, we will choose 7 =7’ =t, £ = x and ¢’ = «’ in order to exploit the sensitivity
controls (5.42) and (5.41).

Control on the frozen semigroup. It can be handled following the analogous part in the proof of the Holder
control for the proxy (Lemma 9). The only difference is that we cannot control

in Equation (4.18) using the affinity of the mapping * — ﬁl;%(il:), since the two freezing point are now

different. Instead, we can take 7 = 7" =t, £ = x and £’ = «’ and apply the sensitivity control (5.41) to write
that

Y

d(m]f (@), m] ¢ (@) = d(O,r(2),0,r(2')) < C|F||nd(z,a).

s

Control on the Green kernel. It follows immediately from the proof of the Hélder control (Lemma 9) for the
proxy, noticing that tg = T, since we are in the off-diagonal regime.

Control on the perturbative error. Since we do not exploit the difference of the spatial points (@, ') in the
off-diagonal regime but instead we control the two contributions separately, we can rely on the controls on
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the supremum norms we have already shown in Lemma 13. Namely, we start writing that

T
/ leptTfRng(sax) - leptT;ERT 7E/(SP,I:/) dS’
t

T T
< ‘/ DmIPZfRT’g(&w) ds‘ + ‘/ DEIIBZS’s R™€(s,x')ds| (5.43)
t t

Then, we can follow the same reasonings of Lemma 13 concerning the remainder term (cf. Equations (5.38),
(5.39) and (5.40)) to show that

..,7_7 T, at+B—1
o PLERT (s,@) ds| < CIF | nfull e gy (T = )5 (5.44)
Using it in the above Equation (5.43), we can finally conclude that
T ~ ~ ) ! Y
/ Dy PLER™ (5, @) — Dy € RS (5.2 ds| < OIF|ljull o goeyd™ (z!)  (5.45)
+ ,

remembering that we assumed to be in the off-diagonal regime, i.e. T —t < ¢opd®(x, x’) for some ¢y < 1.

Proof of Proposition 18 in the Off-Diagonal Regime. As done before, we are going to analyze
separately the single terms appearing from the Duhamel-type representation (5.27) of a solution w:

lu(t, ) —u(t, )| < |Flfg(@) — P3¢ g(@))| + |Grif(t,@) — Gy f(ta)|
T
+ ‘/ PttfRT’g (87 :E) - Pttég RT’7€/<S> wl) ds
t

for some (7, &), (7/,¢) in [0,T] x R™ fixed but to be chosen later as 7 = 7' =t, £ = x and ¢’ = '

Control on the frozen semigroup. We can essentially follow the proof of the Holder control (Lemma 10) for

the proxy. However, this time we cannot exploit the affinity of the mapping « — Th2§(m) to control the
difference

lg(m] 5 (@) - 2) — g(miF(a) - 2)].

Instead, we notice now that we can bound it as
o) = 2) = g(mif (@) = )| < Cllllego [0 (i @) i @) + | (mif @) i @),

since g is differentiable and thus Lipschitz continuous, in the first non-degenerate variable.
Taking now 7 =7/ =t, £ = x and & = &/, we can use the sensitivity controls (5.41) and (5.42) (noticing
that by assumption, x; = @) to write that

lg(m] 5 (@) — 2) — 9O (@) = 2)| < C|Fllullgllcosad® ™ (@, ')

Control on the Green kernel. It can be obtained following the analogous part in the proof of the Holder
control (Lemma 10) for the proxy. Similarly to the paragraph "Control on the frozen semigroup" in the
previous proof, we need to take (7,&) = (t,x), (1,&') = (¢,) and apply the sensitivity control (5.41) to
control the term

appearing in Equation (4.25).

Control on the perturbative error. The proof of this estimate essentially matches the previous, analogous
one in the non-degenerate setting. Namely, Equations (5.43), (5.44) and (5.45) hold again with (T" — )ﬁ#
instead of (T t)ﬁm '
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5.2.2 Diagonal Regime

Since the aim of this section is to prove Lemmas 17 and 18 when a diagonal regime is assumed, we will
assume from this point further that 7' —t > cqd®(x, ) for some given (¢, x,x’) in [0, T] x R2"<.

As preannounced in the introduction of this section, we need here a modification of the Duhamel-type repre-
sentation (3.16) that allows to change the freezing points along the time integration variable. Remembering
the previous notations for G’;S and R™¢ in (4.2) and (3.15) respectively, it holds that

Lemma 19 (Change of Frozen Point). Let (1,&) be a freezing couple in [0,T] x R™ and € another freezing
point in R". Then, any classical solution u in L>(0,T; C;’fjﬁ(R"d)) of Equation (1.1) can be represented

for any (t,x) in [0,T] x R" as

u(t,x) = Plfg(x) + G f(t,z) + Gpo (L @)

to T - _ o
+ / Ptf’fRT’E(s, x)ds + / PtT,fRT’g(s7 x)ds + Ptfgﬁu(to, x) — Ptf’tﬁu(to, xz) (5.46)
t

to

where tg is the change of regime time defined in (4.16).

Proof. Fixed t in (0,T), we start considering another point 7 in (¢,7). On (0,7), it is clear that u is again a
mild solution of equation (1.1) but with terminal condition u(r, ). Then, Duhamel expansion (3.16) can be
applied with respect to the frozen couple (7, &), allowing us to write that

u(t,x) = Ptf’fg(:r,)—k/ Ptf’ff(s,w) d8+/ I:’tf’,fRT’Eu(s,ac) ds.
t t

Noticing that u is independent from r, it is possible now to differentiate the above equality with respect to r
in (t,T) to show that

0 = 9, [P fu(r,)] + Ptf’ff(r, x) + PLER™(r, ). (5.47)
We highlight now that the above expression holds for any chosen frozen couple (7, &) and any fixed time 7.

Thus, it is possible to integrate it with respect to r for a fixed § between ¢ and ¢y and for another frozen
point € between ¢y and T, leading to

0= P{ﬁu(to,w) - P[fu(t,:c) —|—/ Ptf’ff(r, x) dr —l—/ PtT;ERT’g(r,w) dr
t t

. T - T N 5
+Ptf§u(T,m)—Ptfgﬁu(to,m)+ / PLEf(r,x) dr + / PIERTE(r @) dr.

to to

With our previous notations, the above expression can be finally rewritten as
0= Ptf;fu(to,w) —u(t,x) + G:frlf(t,w) +/ Ptf;gRT’g(r,a:) dr
t
~_ & ~_ & ~_ & T ~_ & =
+ Plfg(x) — Plsulto, @) + G50 f(t, @) +/ Pl R4 (r,@) dr
to

and we have concluded. O

Similarly to the off-diagonal case, we are going to apply the auxiliary estimates associated with the proxy
(Lemmas 15 and 16) in the current diagonal regime. Namely, taking s =t and (y,y’) = (, ) in Lemma 15,
we know that there exists a constant C' > 1 such that for any ¢ in [0,7] and any x,x’ in R™,

if 2, = 2}, (W7 (z) —m;f;’j)'(:c))1| < C||F|| gd®tP(z, x). (5.48)

Moreover, in order to control the perturbative term when a local diagonal regime appears, i.e. when the time
integration variable s is in [tg, T], we will quite often use a Taylor expansion on the frozen density. To be
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able to exploit the already proven controls, such that the smoothing effect for the frozen density (Equation
(3.6)) or the Besov control (Lemma 12), we will need the following:

if s —t>cod(z, @), |DIF™E (t,s,2 + Nz’ —x),y)| < C|DL™ (t,5,2,9)| (5.49)

for any multi-index ¥ in N¢ such that |[¢J| < 2 and any A in [0, 1]. The proof of these results can be found in
Section A.2.

We are now ready to prove Propositions 17 and 18 when a global diagonal regime is considered.

Proof of Proposition 17 in the Diagonal Regime. We start recalling that in Lemma 17 we assumed
fixed a time ¢ in [0, 7] and two spatial points z,z’ in R™? such that x; = x) if j # 1.
From the above representation (5.46) and the Duhamel-type formula (3.16), we know that
Dm1u(t7w) - Dmlu(tv 33,) = (Dw1]5t7:77§g(w) - Dw115tfj}“£g(w/))
+ (Dmé;ﬁ}f(t, @) + Day G161 f (@) — Doy GIE (1, a:’))

to B T s . T o .
+( Do, PTER™(s,@)ds + | Da, PTER™ (s, ) ds—/ Dm.ngfRT»é(s,m’)ds)
t t

to

+ <Dm1pt7,—;£§u(t07 m) - Dm1pt7,—;5§u(t03 CC))

for some freezing couples (7,€), (7, &), (7/,€') in [0,T] x R™ fixed but to be chosen later. To help the
readability of the following, we assume from this point further 7 = 7/ and & = ¢'.

Control on frozen semigroup. We start focusing on the control of the frozen semigroup, i.e.

Since the freezing couples coincide, the control on the frozen semigroup can be obtained following the proof
of the Holder control (Lemma 9) for the proxy.

Control on the Green kernel. As done before, we split the analysis with respect to the change of regime time
to. Namely, we write

|Da, G f(t, @) + Da, G250 f (1, @) — Do, G5 f(E,2)]
< |Da,GTE f(t, @) — Do, Grg f(t,®)|+]Day G150 f(t, @) — Do, G5 f (L, )]

While in the local off-diagonal regime, the first term in the r.h.s. of the above expression can be handled as
in the global off-diagonal regime, the local diagonal regime contribution represented by

|Dw1éz(fT (tv SC) - leé:(fo(t, ZC/)| = |D:D1G~(;fT (tv :L‘) - Dw1é:(;ETf(t7 CC/>|

since € = &', can be controlled following again the proof of the Hélder control (Lemma 9) for the proxy.

Control on the discontinuity term. We can now focus on the contribution

’Dw1ptT,Z§u(t0a T) — lepf,iﬁu(tm x)|,

arising from the change of freezing point in the representation (5.46).

Since at fixed time ty, the function v shows the same spatial regularity of g, this control can be handled
following the paragraph in the proof of the Holder control for the proxy (Lemma 9) concerning the frozen
semigroup in the off-diagonal regime. The only main difference is in Equation (4.18) where, this time, we
need to take (7,&,&") = (¢, x,2’) and exploit the sensitivity estimate (Lemma 16) to control the quantity
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In the end, it is possible to show again (cf. Equation (4.21)) that

- -z atB—1
Do, P ulto, ) — Da, P ulto, )| < Cllull e crmyco *

d‘”ﬁfl(az, x').

Control on the perturbative term. We start splitting the analysis into two cases with respect to the critical
time tg giving the change of regime. Namely, we write

to ~
‘/ Da, BTERT(s, @) ds + leP{f R (s, ) ds —/ Dy, PIE R (s,2') ds
t

to

to ~ ~ ’ ’ ~ ’ ’ ~ 7 ’
/ Dw1PtT7S£RT7E(S> w) - lepttf RT7£ (57 w/) ds 1 t,:s R"VE (57 x) _1)331})157:75€ RT7€ (Sa SC/) ds|.
t

We then notice that the local off-diagonal regime represented by
to ~ o, )
‘/ DmlPtT?S‘ERT’ﬁ(s, x) — DmlPtf’S& R (s,z") ds‘
t

can be handled following the proof in the global off-diagonal regime of Lemma 17.
We can then focus our attention on the local diagonal regime, i.e.

T
/ D:):1F)t7,-s5 RT’E (87 w) - leﬁ;f RT’ﬁ (8, ml) dS‘
to

Since the freezing couples coincide, we can use a Taylor expansion with respect to the first variable x; and
write that

]t Do, PLE R (5,) Dmﬁtff’w’(s,a:')ds\
0

P (s, x4+ ANz’ — ), y)(@ — )1 R7E (s, y) dydsd)|.

Rnd

Noticing that we are integrating from to to 7', equation (5.49) can be rewritten as

T
/ Do, B[S R (s,@) — Dy, BT RT (s, 2/ ds‘<\a}—m |Z//
to

to R d

~7'7£'

(t7 87 x? y)

T
{[Fy(5,9) = Fy (5,00, (6))] - Dy,uls, y) pdyldsdd = |(z — ') _Z / I(s)ds  (5.50)

As done before, we are going to treat separately the cases j = 1 and j > 1. In the first case, the term I{ can
be easily controlled by

If(s) < [ Dy, ull oo (<) / |D2 e’ (t,s,w;y)’ ’Fl(s;y)—F1(5,0t7s(£’))’dy
s=2
< CIPllul oy (5~ 0 (55)

where in the last passage we used the smoothing effect for the frozen density p™¢ (Equation (3.6)).
On the other side, the case j > 1 can be exploited using the second Besov control (Lemma 12). For this
reason, we start using integration by parts formula to show that

1j(s) = | | Dy, - { D257 (4,5, 9) @ [Fy(s,y) — F(s,00,4(€))] puls, y) dy|.

’ Rnd

Through the duality in Besov spaces (4.11) and the identification (4.10), we then write that

2
CHUHLOO(CEI[;) /R(n_l)d ||D {D (t S, L, Y5y )® [Fj(‘s’y\jv ) - Fj(s,et,s(E/))} }”B;é%*ﬁj) dy\j'
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We can now apply the Second Besov control (Lemma 12) to show that
B—2

I{(s) < CIFllmllull o cotoy (s — )75 (5.52)

Going back at Equations (5.50) (5.51) and (5.52), we can write that

T
~ ’ ’ ~ ’ / B—2
zlptT,’ngT’s (s, @) — Dmlptf,sﬁ R (s,2)ds| < C||F||H||u\|Lx(C§:g)|(m x| | (s—t)= ds
s to

at+B—2
«

< CllF|mllull g oo | (@ = @)1 (o — 1) (5.53)

where in the last passage we used that O‘Jrﬂ 2 <0 to pick the starting point ¢y in the integral.

Using that to — t = cod®(x, x’), we can conclude that

atB—2
/ Dy PLE R7E (5, @) — Dy, BLE R (5,2 ) ds| < Cey = ||F||HHu||Lm(Ca+a)d ot (g ).

We can conclude this section showing the Holder control in the degenerate setting when a diagonal regime is
assumed.

Proof of Proposition 18 in Diagonal Regime. We start recalling that in proposition (18) we assumed
fixed a time ¢ in [0,7] and two spatial points =, 2’ in R"® such that x; = x if j # i for some 7 in [2,n].

Representation (5.46) and Duhamel-type expansion (3.16) allows to control the Holder modulus of a solution
u analyzing separately the different terms:

u(t, @)~ ult,a') = (Pl fg(@) — PIfg() + (CTf f(t.@) + GT S (b @) - G f (1))
/ PIERE(s, ac)ds—!—/ PIERTE(s, sc)ds—/ PR (s, a) ds) + (B u(to. ) — B ulto. @)

to t

for some freezing couples (7, £), (7, €), (1, ¢') fixed but to be chosen later. As done before, we assume however
from this point further that 7 = 7/ and & = ¢'.

Control on the frozen semigroup. Noticing that we have taken the same freezing couples since f = ¢/, the

control on the frozen semigroup ’]52:’;, g(x) — ]Stf’ﬁ' gz’ )| can be obtained exploiting the same argument used
in the proof of the Holder control (Lemma 10) for the proxy.

Control on the Green kernel. The proof of this estimate essentially matches the previous, analogous one in
the non-degenerate setting. Namely, we follow the proof in the global off-diagonal regime of Proposition 18
to control the local off-diagonal regime contribution ‘sz; fit,x) — ng) ft, 2 )‘ while in the locally diagonal
regime term

|G f (tx) = G f (1, a')]
the freezing couples coincide and we can thus exploit the same argument used in the proof of the Hoélder
control (Lemma 10) for the proxy.

Control on the discontinuity term. The proof of this result will follow essentially the one about the off-diagonal
regime of the frozen semigroup with respect to the degenerate variables. It holds that

Pttiiu(t(),.’ll) = / dﬁT’E(t,to,m,y)u(to,y) dy
R'ﬂ,
1 ~ T
= /R . 7det(Mt t)pS( -t Mto t(’”t tEO(-'B) - y)u(t07y) dy
n 0o—

1
= M - T€
- L. dot ()P0 — b Migmiz)ulto, i () — 2) dz
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where in the last passage we used the change of variable z = Thzf; () — y. Since a similar argument works

also for pféou(to, x), it then follows that

|Pt th ) ptt;&glu(t(),m”
1 — ~ T ~ T&
- ‘/]R a det (Mt t)ps (to - t’Mtol—tz) [u(to, mtfo () — z) — u(to, mtﬁ) (z) - z)] dz’
n 0o—

Remembering that u(tg, ) is Lipschitz with respect to the first non-degenerate variable, we can write now
that

’Ptt;fﬁu(t()a ) Pt f u(t0> iL')|

a ~ T ~ ~ ~ 1,¢ — dz
S CHU”LOO(C;:B) [d +B(mtt£0(m) m, t£ +| mt tO )7mt7£) (m))lu \/Rndps(t()ftyMtol_tz) m

< Cllull o oy [4 P ORTE (@) TS (@) + (S (@) — € (@)
Taking (& = & = x), we can then use the sensitivity controls (Lemma 16 and Equation (5.48)) to show that

| P S uto, @) — PLE u(to,@)| < Cllufl e caw)HFHHC”“(" Vaot (@, ).

Control on the perturbative term. The proof of this Estimate essentially matches the previous, analogous
one in the non-degenerate setting. Namely, Inequalities (5.51), (5.52) and (5.53) hold again with (s — t)%

5_ 1
replaced by (s —t)= a7

5.2.3 Mollifying Procedure

We now make the mollifying parameter m appear again using the notations introduced in Section 3.2 (see
Equation (3.16)). Then, Lemmas 13, 17 and 18 rewrite together in the following way. There exists a constant
C > 0 such that for any m in N,

+8-1

B=n JC ol -l S
||UmHLoo(Ca+ﬁ) < CCO “ “|gm||c<‘+5 + ||fm||Loc cf3 ]+C( ||F ||H +Cl+a(n U)HUWHL%(C?;B) (5‘1)

where ¢g is assumed to be fixed but chosen later. Importantly, ¢y and C' does not depends on the regularizing
parameter m. Thus, letting m go to oo and remembering the definition 1 of mild solution w, the above
expression immediately implies the A priori estimates (Proposition 4).

6 Existence Result

The aim of this section is to show the well-posedness in a mild sense of the original IPDE (1.1). Recalling
Definition 1 for a mild solution of the IPDE (1.1), let us consider three sequences { f, }men, {gm }men and
{F}men of "regularized" coefficients such that

o {fm}men is in C5°((0,T) x R™) and f,,, converges to f in L>(0,T; C’gd(R"d));
{gm }men is in C°(R™?) and g,, converges to g in Cﬁ;B(R"d);
o {Fp}men is in C2((0,T) x R";R™) and || F,,, — F||g converges to 0.

It can be derived through stochastic flows techniques (see e.g. [Kun04]) that there exists a solution u,, in
C2((0,T) x R™) of the "regularized" IPDE:

Ostin (t, ) + Lot (t, @) + (Ax + F,,(t, ), Dy, (t,2)) = —fm(t,2) on (0,T) x R™,
Um (T, x) = gm(x) on R™4,
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In order to pass to the limit in m, we notice now the arguments above for the proof of the Schauder estimates
(Equation (2.19)) can be applied to the above dynamics, too. Namely, there exists a constant C' > 0 such that

||um||Loo(clj;rB) < C[‘|fm||Lm(c§d) + ||9m||ca;5] < C[Hf”[,oo(g&) + ||g||ca;5]-

Importantly, the above estimates is uniformly in m and thus, the sequence {u, }men is bounded in the space
L>(Cy IB (R"?)). From Arzela-Ascoli Theorem, we deduce now that there exists u in L*(Cj' ;5 (R")) and

a sequence {Um,, rren of smooth and bounded functions converging to u in L*> (C’bof ;ﬁ (R"%)) and such that
U, is solution of the "regularized" IPDE (2.18). It is then clear that u is a mild solution of the original
IPDE (1.1).

From Mild to Weak Solutions We conclude showing that any mild solution w of the IPDE (1.1) is
indeed a weak solution. The proof of this result will be essentially an application of the arguments presented
before, especially the Second Besov Control (Lemma 12). Let u be a mild solution of the IPDE (1.1) in

L>(0,T; C&IB(R”d)). Recalling the definition of weak solution in (2.16), we start fixing a test function ¢ in
C5°((0,T] x R™) and passing to the "regularized" setting (see Definition 1), we then notice that it holds that

/OT [0 (0 L Jun(ty)ty = — [ ' [ oyt y)dy

where L, o is the "complete" operator defined in (2.15) but with respect to the regularized coefficients.
An integration by parts allows now to move the operators to the test function. Indeed, remembering that
U (T, ) = gm/(+), it holds that

T T
| [ (Fortna)otmpunt s [ ot wanmay = [ [ ooty du 6:2)

where £7, , denotes the formal adjoint of £, . We would like now to go back to the solution u, letting m
go to oo. We start rewriting the right-hand side term in the following way:

T T T
/ O(t,9) fon (b, ) dydt = / o(t, ) f (¢, y) dydt + / 6(t,9) [ — £](t,9) dydt.
0 Rnd 0 Rnd 0 Rnd

Exploiting that by assumption, f,, converges to f in L*>(0,T} Cbﬁd(R”d)), it is easy to see that the second
contribution above goes to 0 if we let m go to co. A similar argument can be used to show that

T dy 5 | AT y)g(y) dy.

On the other hand, we can decompose the first term in the left-hand side of Equation (6.2) as

/OT /Rd (*& * %a)(b(t’ Y)um(t,y) dydt = /OT /W (*@ + LZ)QS(u y)ult,y) dydt + Ry, + R, (6.3)

where above we have denoted
T
R = [ ] [e - g ottty dya
0 JRrnd
T
R = [ [ (o0 £i)ottwlun(t.w) - utt.y) dyde
0 Rnd
with £ as the formal adjoint of the complete operator £,. Noticing that
(L8 = Lhna] 6t y) = Dy {6(LYIF(Ly) — Fult.y)},

it is clear that the remainder contribution R}, can be essentially handled as in the introduction of Section
5.1, exploiting that | F — F,,||g — 0.
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To control instead the second contribution R2,, we start decomposing it as
T
R%, = 7/ 0t y) [um — u] (t,y) dydt + Z/ / Dy, [6F;|(t, y) [um — u](t,y) dydt
O R’VL

= R}, + zn: R}
j=1

We firstly observe that |RZ | goes to 0 if we let m go to oo, since |ju — um||Lx(Ca+5) ™ 0. On the other
b,d

hand, an integration by parts allows to show that

7m|

T
Rinl = | [ [ [6F)(t.9)Dy, w0, ~ )t 9yt

which again tends to 0 when m goes to co. To control instead the contributions R, for j > 1, the point is
to use the Besov duality argument again. Namely, from Equations (4.11), (4.10) and with the notations in
(4.7), it holds that

R A O T (AP RSO [ TP e

/ /Rd(n 1)HDyg ¢F] t yYsjs e || —(a +8; )||[ ] t y\]v')HCﬂJ-%-BJ dy\]dt

Following the same arguments in the Proof of the Second Besov Control (Lemma 12), we know that there
exists a constant C' such that ||Dy]. [qSF] (t, Yy )| aﬁgj < C;(t,y~ ;) where 1; has compact support on

B
Rd(n—l).

Since moreover ||u,, — ul| goes to zero with m, we easily deduce that R}, ; 28 0 for any j in [2,n]. From the
above controls, we can deduce now that R., + R2, % 0. From Equation (6.3), it then follows that

T T
[ [ (o en)otmmnttyayae [ [ (<oi+ £ )ottwult.y) dyds
0 JRnd 0 JRnd

and we have concluded.

7 Extensions

As already said in the introduction, our assumption of (global) Holder regularity on the drift F', as well as the
choice of considering a perturbed Ornstein-Uhlenbeck operator instead of a more general non-linear dynamics,
was done to preserve, as possible, the clarity and understandability of the article. In this conclusive section,
we would like to explain briefly how it possible to naturally extend it.

7.1 General Drift

We start illustrating how the perturbative method explained above can be easily adapted to work in a more
general setting. In particular, the same results (Schauder-type estimates and well-posedness of the IPDE
(1.1)) can be shown also for an equation of the form:

{atu(t,w) + Lou(t, x) + (F(t, ), Dyu(t,x)) = —f(t,x), on (0,T) x R™ 1)

uw(T,x) = g(x) on R"4.
where F(t,z) = (Fi(t,),..., Fu(t, x)) has the following structure
Fi(ta L(G—1)V1y-- > wn)

We remark in particular that if for any 7 in [2,n], F, is linear with respect to x; 1 and independent from
time, the previous analysis works since we can rewrite F(t,x) = Az + F(t, ).
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In order to deal with this more general dynamics addressed in the diffusive setting in [CdARHM18], we will
need however to add some additional constraints and to modify slightly the ones presented in assumption
(A). First of all, the non-degeneracy assumption (H) does not make sense in this new framework and it will
be replaced by the following condition:

(H’) the matrix Dy, , Fi(t, ) has full rank d for any 7 in [2,n] and any (¢, ) in [0, T] x R,

In particular, we will say that assumption (A) is in force when
(S’) assumption (ND) and (H’) are satisfied and the drift F=(F,...,F,)is such that for any 4 in [2,n],
F; depends only on time and on the last n — (i — 2) V 0 components, i.e. F;(t,x;—1,...,Ty);

(P’) « is a number in (0,2), § is in (0, 1) and it holds that

B<a oa+pe(l,2) and f<(a—1)1+a(n—1));

(R’) The source f is in L*>(0, T} ng(R”d)), the terminal condition g is in CﬁIB(R”d) and for any 7 in [1,n],
F; belongs L>(0,T; C7 7 (R™)) where ~; was defined in (2.14).

To prove Schauder-type estimates for a solution of equation (7.1), our idea is to adapt the perturbative
approach to this new dynamics. In particular, we can exploit the differentiability of F; with respect to a;_1
to "linearize" it along a flow that takes into account the perturbation (cf. Section 3.1). Namely, we are
interested in:

dumE(t, ) + Lou™8(t, ) + (A7% (x — 0,4(€)) + F(t,0,4(8)), Dupu™8(t,2)) = —f(t,x), (7.2)

(T, @) ~ (@)
where the time-dependent matrix A% is defined through

[AT,E] _ Dmifllﬁi(u 07,25(5))’ lf.] =i—1
bodiyg Odxd, otherwise
and 0, ;(£)) is a fixed flow satisfying the dynamics
t
0.4€) = €+ [ F(0.0,,(6) v (73)

A first significant difference with respect to the previous approach consists in handling a time-dependent
matrix AtT’g. Indeed, it is possible to modify slightly the presentation in [PZ09] (allowing time-dependency

on A) in order to show that under assumption (S’), the two parameters semigroup (PtT f) 4« associated with

the proxy operator - - o
La + <AI’£ (m - 07’,75(6)) + F(ta 07’,2&(5))3 Dz)

admits a density p7¢ and that it can be rewritten as

~T 1 - T
p ’5(t,s,m,y) = mpé}(s - taMs—lt(y - mt,sg(w)))

Here, the notations for pg and M; remain the same of above while this time the shift ﬁLtTf is defined through
S
m:&—,)sg(w) = RZ’fw +/ R;:g [F(Uv 07,1}(5)) - AZ{HT’U (ﬁ)] dv
¢
where iRtTf is the time-ordered resolvent of AT starting at time ¢, i.e.

dﬂ%;’f = Ag’gﬂz;’fds, on [t,T]
RyE = 1.

We can as well refer to [HM16] for related issues (see Proposition 3.2 and Section C about the linearization,
therein).
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Following the same reasonings of Propositions 2 and 3, it is then possible to state a Duhamel type formula
suitable for the IPDE 7.1:

— T — —
u(t,x) = Ptf’ﬁg(w) +/t PZ’S& [f(s,) +RT’5(S,~)](w) ds (7.4)

where the remainder term is given now by

R™E(t, ) = (F(t,x) — F(t,0,(€)) — A% (2 — 0,4(€)). Dault, x)).

Looking back at the first part of the article, it is important to notice that the main steps of proof (cf. Equation
(3.6), Propositions 1, 4 and Section 3.3) does not rely on the explicit formulas for st( ) and R™¢ but
instead, they exploit only the Besov controls for the remainder R™¢ (cf. Section 5.1 ) and the controls on the
shift thf(:c) (Section A.2). Hence, once we have proven the suitable controls, the proofs of the analogous
results for the new dynamics (7.1) can be obtained easily modifying slightly the notations and following the
same reasonings above.

For example, exploiting that

mif(a) = ot [ RS (mIS() - 0.,(0) + P.0.,(©)do,
t
we can follow the same method of proof in the above lemma 2 to show again that
m;’f(w) = 67,8(5)
taking 7 =t and £ = x.

Letting the interested reader look in the appendix for the suggestions on how to extend the controls on the
shift 'rhtTf (z) in this more general setting, we will focus now on proving the Besov controls. First of all, we
notice immediately that the proof of the first Besov control 7 relies essentially only on the smoothing effect
(3.6) and thus, it can be obtained following the same reasoning above. The proof of the second Besov control
(Lemma 12) in this framework is a bit more involved and we are going to explain it below more in details.
We start noticing that the second Besov Lemma 12 can be reformulated for the new dynamics in the following
way

/]R(nfl)d

taking (7, &) = (¢, ), where we have denoted for simplicity

9y

_ _ B_N Yk
D'yj : {DzﬁT,g(tﬂ87may\ja')®A;)g(s7y\j7')}HBf(ajJrBj)dy\j S CHFHH(S-{I)“ Zk:l “k
1,1

A;’g(&y) = Fj(say) - ‘F](S’ 07’,8(’5)) - Da?j—IFj(S707'7S(€))(y - 0775(5)) ;

Jj—1

for any j in [2,n]. The above control can be obtained mimicking the proof in the second Besov control
(Lemma 12), exploiting this time that

AT (s,y)| < CIF|adi 22024 (y, 6, ()

j—1n

and the additional assumption (P’) in order to make the partial smoothing effect (Equation (5.29)) work in
this framework too.

The main difference in the proof is related to the control of the component J(v, y- j, 2) appearing in Equation
(5.34). Namely,

/]Rd D, 0ypn(v,z —y; ) - {AJ S, Y, 2 / D, D19 Pt 8,2,y 2+ My — 2)) - (Y — z)} d\dy;

with our new notations. Indeed, the dependence of F on xj_1 pushes us to add a new term in the difference
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|Fj(s,y;,2) — Fj(5,04(€))| (now, |AJT£ (s,y<,2)|) before splitting it up. In particular,

AT (5,950 2)]

= |Fj(87y\j’ Z) - Fj(sva‘r,S(g)) - ijqﬁj(sv éT,S(&))(?J - éT,S(E)) R = Fj(svylzjfl, (ér,S(g))j:n)’

Jj—1
n
_ _ 1+a(j—2)+8 _ 1+a(i—2)+8 1+a(j—2)+8
< CIF (|2~ (Bra(©) 15T + 3 (g 0:.(8), ] T +|(y — 0,.4(6)), ,| 55 )
k=j+1
1ta(i—2)+8 1t+a(—=2)+8 1ta(i—2)+8
< CF| (M= —y)| 00 + |2+ Ay; — 2) — 07,5(€);] 7200 + Z |y — 07, (€)k| 0D
k=j+1

1+a(i—2)+8 (G—=2)+8

+|(y_ér,8(€)) | 1He(i=2) ) < C||F||H(|Z_yj| 1+a(J D +d11?5 2)+B((y\jvz+/\(yj_Z))aé‘r,S(g)))-

The remaining part of the proof exactly matches the original method in Lemma 12.

Even in this more general framework, it is thus possible to obtain the following:
Theorem 3 (Well-posedness). Under (A), there exists a unique mild solution u of (7.1) such that

lull Lgenrey < CUFlLmepy + l9lleota]-

7.2 Locally Hoélder Drift

This part is designed to give a brief explanation on how it is possible to deal with the general IPDE (7.1)
when the drift F' is only locally Holder continuous in space. Namely, we assume with the notations in (2.14)
that

(LR’) there exists a constant Ky > 0 such that for any ¢ in [1,n]
d(F(t,x), F(t,x')) < Kod’™i(x,x'), t c[0,T], z,’ € R" st. d(z,z') < 1.

In other words, it is required that Fj is in L>(0,T; C+7 (B(xg,1/2))), uniformly in 2 € R™?.

Under assumption (A) (with condition (R’) replaced by (LR’)), it is possible to recover the Schauder-type
estimates (Theorem 1), following the approach developed successfully in [CARMP19] for the non-degenerate,
super-critical stable setting. Roughly speaking, in order to handle the local assumption, as well as the
potentially unboundedness of the drift F', we need to introduce a "localized" version of the Duhamel formulation
(cf. Equation (3.16)). The key point here is to multiply a solution u by a suitable bump function 77¢ that
"localizes" in space along the deterministic flow 0_77,5(5) that characterizes the proxy. Namely, we fix a smooth
function p that is equal to 1 on B(0,1/2) and vanishes outside B(0,1)) and then define for any (7,£) in
[0,T] x R"4,

T8t @) = p(@ — 0:.4(€)).

We mention however that in the setting of [CARMP19], the "localization" with the cut-off function 777¢ is not
simply motivated by the local Hoélder continuity condition but it is also needed to give a proper meaning to
the Duhamel formulation for a solution (cf. Proposition 3) when o < 1/2, because of the low integrability
properties of the underlying stable density. Such a problem does not however appear here since condition (P)
forces us to consider only the case a > 1/2.

Given a mild solution u of the IPDE (7.1) assuming F to be only locally Holder continuous as in [LR’], it is
possible to show, at least formally, that the function 97 := uf™¢ solves the following equation

{&@Tvﬁ(t,x) + (F(t,x), Dav™(t, @) + Lo (t, @) = —[77¢f +87¢](t,®) on [0,T] x R™; (7.5)

v™(T, ) = 778(T, z)g(x) on R
where we have denoted above
§¢(t@) = [ [ultio+ By) —ult. )] [0t o+ By) — 771, 0)] valdy)
Rd

—u(t, @) (F(t,x) = F(t,0:4(€)), Dp(z — 0-.4(€)))-
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The IPDE (7.5) can be seen essentially as a "local" version of the original one (7.1), depending on the freezing
parameter (7,€). In particular, it is important to notice that the difference

F(t,.’l}) - F(tvo'r t(S))

)

appearing in the "localizing" error 8¢ can be controlled exactly because it is multiplied by the derivative of
the bump function p in the right point @ — 6, (), allowing us to exploit the local Hélder regularity. On
the other hand, the first integral term in the r.h.s. can be seen as a commutator which involves only the

non-degenerate variables and thus, that can be handled with interpolation techniques as in [CARMP19].

Even with the additional difficulty in controlling the remainder term, the perturbative approach explained in
Section 3 can be applied, leading to show Schauder-type estimates as in Theorem 1 and the well-posedness of
the IPDE (7.1) when assuming F' to be only locally Holder continuous.

Our procedure could be also used in order to establish Schauder-type estimates for the full Ornstein-Uhlenbeck
operator as done, for example, in [Lun97] for the diffusive case. Indeed, a general operator of the form
([lw, Dg) + L, can be treated, decomposing the matrix as A = A+ U where A is, as before, the sub-diagonal
matrix that makes the Ornstein-Ulhenbeck operator invariant by the dilation operator associated with the
distance d, while U is an upper triangular matrix that could be seen as an additional locally Holder term.

7.3 Diffusion Coeflicient

We conclude the article showing briefly how an additional diffusion coefficient o: [0, T] x R™ — R? @ RY can
be handled in the IPDE (7.1) with an operator L,lpha of the form:

Lad(t,) = pov. / [6(t, 2 + Bo(t, @)y) — d(t, x)] va(dy).

Rd

In this framework, it is quite standard (cf. [HWZ19] and [ZZ18]) to assume the Lévy measure v, to be
absolutely continuous with respect to the Lebesgue measure on R? i.e. v, (dy) = f(y)dy, for some Lipschitz
function f: R¢ — R. In particular, since v, is a symmetric, a-stable Lévy measure, it holds passing to polar
coordinates y = ps where (p, s) € [0,00) x S?! that

fly) = 9(2)

pd+a

for an even, Lipschitz function g on S?~! (see also Equation (2.1)). Moreover, o is considered uniformly
elliptic and in L>(0,T; C#(R™, R)).

Introducing now the "frozen" operator LL¢¢(t, 2) = p.v. [p [(t, @ + Bo(t,0,.4(€))y) — ¢(t, )| va(dy), this
would lead to consider for the IPDE an additional term in the Duhamel formula (cf. Equation (7.4)) that
would write:

T
u(t,x) = Plig(x) + / PrEf(s,x) + PLER™ (s, @) + BT 5 [(La — L) u(s, )] (x)ds.  (7.6)
t

Here, (15[’;5) 1<, denotes the two parameter semigroup associated with the proxy operator

<
E;,g + <A?€ (iB - éT,t<£)) + F(t7 67',15(5))7 Dm>

Let us focus on the last term in the integral of Equation (7.6). Looking back at the proof of the A Priori
Estimates (Proposition 4), we notice in particular that we aim to establish the following control:

(Lo = L5)u(t, )] < Cllol o 0l g cp @ (@, 07.4(8)) (7.7)
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in order to apply the same reasoning above in this new framework. To this end, we write that
(La — Eg{)u(t, x)
= p.v. /d {’U,(t, T+ BO’(t, m)y) - U(t, .’B)} V()t(dy) - /d{u(t7 T+ BO'(t, O_T,t(s))y) - ’U,(t7 .’I})} Voz(dy)
R R

flo™(t, z)z) f(o71(t, 0:,4(8))2)
Tdetolta) B f et By —ut @)k )
1

= p.V. A plﬁ i {U(t, x + BpS) — U(t, CL’)}DT,s(t’ x, S) dep

dz

= p.v. /Rd{U(t,fE + Bz) — u(t,w)}

where we have denoted, for notational convenience

o (t,x)s U_l(tﬁér,t(s))s
9(F=2e) (e ens)

lo=1(t, x)s|¢te deto(t, ) lo=1(t, 0, +(§))s|T det o (t, 0,.4(£)) }
Using now that g is Lipschitz and the assumptions on o, we can show that

D741, 5] < Clo(t,@) — 0(t,6,€)] < Clol e p 1@ (. 0,4(6). (78)

D™8(t, &, s) = {

Finally, Equation (7.7) follows from the previous controls using Taylor expansions and the symmetry condition
on v,. Namely, considering the case o > 1, which is the most delicate one for this part and precisely requires
the symmetry of g, we write that

- S | _
’(La _ L;,ﬁ)u(t, a:)’ = ’p.v./ ~ra {u(t,z + Bps) — u(t@)}pﬂﬁ(t’w, s) dsdp‘
0o P Jga
1 _
< ‘p.v./ I {u(t,x + Bps) — u(t, w)}pf,&(t7 xz, s) dsdp‘
1) P Jga-1

1 N T TT
+/( : W /Sd |u(t, @ + Bps) — u(t,ac)| |DT’5(t, x,s)| dsdp =: [I;’g +1, ’E] (t,x). (7.9)
1,00 -1

The large jump contribution 17’5 is easily handled from Equation (7.8). We get that
[7€(2) < 2000l o el (2 @, 0,0(8)) < 2000l 1l oy @, 0,.(8)). (7.10)

On the other hand, from the symmetry assumption on v,, which transfers to g, we can control the small
jump contribution I7¢ through Taylor expansion and a centering argument. Indeed,

Iré(ta) = o [

1 ' -
Tt / / [Dg,u(t, @ + ABps) — Dy, u(t, m)]psDT’s(t, x,s) d)\dsdp‘
(0,1) P sa-1.Jo

_ 1 1
< Clloll s d(@,6:4(6)) / — / / | Do ult, @ + ABps) — Dayult, )| dAdsdp
bod (0,1) P~ Jsi-1 Jo
<C D d*(x,0 L peti1g
= HUHLOO(led)” mlu”Loc(C;*;ﬂfl) (x, frt(g)) o pfap P
< Clloll e op ) Il oy, 808 (711)
Using Controls (7.10) and (7.11) in the decomposition (7.9), we obtain the expected bound (Equation (7.7)).
We remark that the case @ < 1 could be handled similarly for the contribution ff’g and even more directly

for 1:5775. Indeed, in that case, the centering argument is not needed since the Taylor expansion already yields
an integrable singularity.

A Appendix

A.1 Smoothing Effects for Ornstein-Ulhenbeck Operator

We state and prove here some of the key properties of the Ornstein-Uhlenbeck operator. Namely, we will
prove the representation (2.6) and the associated a-smoothing effect (2.8). We highlight however that these
results are only a slight modification to our purpose of those in [HMP19).
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The two lemma below presents a deep connection with stochastic analysis and their proofs relies on tools
that are more familiar in the probabilistic realm. For this reason, we are going to consider the stochastic
counterpart of the Ornstein-Ulhenbeck operator L°%. Namely, for a given starting point « in R™?, we are
interested in the following dynamics

{dXt — AX,dt + BdZ;, on [0,T] A

X0:$

where (Z;);>0 is an a-stable, R™-dimensional process with Lévy measure v,, defined on some complete
probability space (Q, F, F,P).

Lemma 20 (Representation). Under (A), the semigroup (P;’“)DO generated by the Ornstein-Ulehnbeck
operator L, (defined in (2.4)) admits for any fized t > 0, a density p°“(t,-) which writes for any t > 0 and
any x,y in R

1
ou g = — ps(t,M; ! (eMa —
p (amay) detI\\/JItpS(’ t (6 T y))

where My is the matriz defined in (2.7) and ps is the smooth density of an R"-valued, symmetric and o-stable
process S whose Lévy measure jis satisfies the non-degeneracy assumption (ND) on R™®,

Proof. We start noticing that the above dynamics (A.1) can be explicitly integrated and gives
t
X; = e“‘:c+/ =91 Bdz,.
0

It is then readily derived from [PZ09] that, for any ¢ > 0, the random variable X; has a density px (¢, , -)
with respect to the Lebesgue measure on R" and it is moreover well known (see for example [Dyn65]) that
px coincides with the density p°" of the Ornstein-Ulhenbeck operator L,,, .

For this reason, we fix ¢ > 0 and consider, for a given N in N, a uniform partition {#;};c[o,n7 of [0,¢]. Then,
it holds for any p in R"?,

N N
E[exp(itp, e 4B (2, - 7,,,)))] = esp(—5 2 /S BTl p )7 u(ds))
=1 =1

where 1 is the spherical measure associated with v, (see Equation (2.2)). By dominated convergence theorem,
we let m goes to infinity and show that

E[exp<i<p’ /Ote(ts)ABdZsﬂ = exp<— /Ot /S(H (e"A" p, Bs) u(ds)du).

Thanks to the above equation, we can rewrite the characteristic function of X; as:

vx,(p) = E[exp(i(p, et + /Ot et=5)Ap dZs)] = exp(i(p, etAm> — /Ot /Sdil |<6“A*p,B3>\“u(d5)du)

1
= exp(i(p, eta) — t/o /Sdi1 |(e?*A" p, Bs)|* ,u(ds)dv)

where in the last passage we used the change of variables u = vt. For the next step, we firstly notice that it
holds
et = MyeM;

shown using the definition of matrix exponential and the trivial relation M; AM; ' = tA. Exploiting the
above identity, we then find that

1
vx,(p) = exp(i(p, etAaz> — t/o /Sdil |(M;p, e”AMlesH“u(ds)dv)

1
= exp(itpea) —t [ [ e Bl ulds)ao)
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where in the last passage we used the straightforward identity M} By = By. We focus now only on the
double integral

1
| [ 1tp.et B uasyan
0 Jsa-1

If we consider the measure m,,(dv,ds) := |e"4 Bs|*u(ds)dv on [0,1] x S9~! and the normalized lift function
1:]0,1] x S4=1 — S"4=1 given by
¢’ Bs
l =
(v, ) levABs|’

it then follows that
! A ! e"4 Bs
| e mse wagie = [ ] 0w S madsdo) = [ 040,01 s(ae)
0 §d—1 0 §d—1 |€ BS| §nd—1

where pg := Sym(l.(my)) is the symmetrized version of the measure m,, push-forwarded through /. Noticing
that ug is the Lévy measure of a symmetric a-stable process (S;);>0 satisfying assumption (ND) on R™?, we
can finally write that

Yx,(p) = exp (i(p7 etAw> — t\I/S(Mtp))

where g is the Lévy symbol associated with Sy (cf. Equation (2.2)).
From Lemma A.1 in [HMP19], we know that under assumption (ND), the above calculations implies that

1
[ [ etm) @B ns(ds)dv = Cpaup
0 Jsd-1

for some constant C' > 0. It follows in particular that the function p — ¥y, (p) is in L'(R™?). Thus, by
inverse fourier transform and a change of variables we can prove that

T o] W) = gy [V e (it a) - 105 (i) ) dp

det(M; ") mor—1 tA —tT
= 7(27T)nd /Rnd exp<72<Mt p,y—e w>>e (P) dp
det(M; 1) , -1 tA - 1 -
= = ) —ilp. M _ ) ¥ (P) gy — ¢ MLy — oAt
(27r)nd /Rnd exp( Z<p’ t (y € $)> € p det(Mt)pS( ’ (y € :B))
and we have concluded since pg is symmetric. O

We can now point out the smoothing effect (Equation (2.8)) associated with the Ornstein-Uhlenbeck density
pOU.

Lemma 21 (Smoothing Effect). Under (A), there exists a family {q(t,-): t € [0,T]} of densities on R™®
such that

e for anyl in [0, 3], there exists a constant C := C(l,nd) such that |Dép5(t,y)| < Cq(t,y)t=Y« for any
t in [0,T] and any y in R"?;

e (stable scaling property) q(t,y) = ="/ q(1,t=Y*y) for any t in [0,T] and any y in R™;

o (stable smoothing effect) for any v in [0, ), there exists a constant ¢ := ¢(v,nd) such that
/ q(t,y) ly|"dy < et for any t > 0. (A.2)
Rnd

Proof. Fixed a time t > 0, we start applying the Ito-Lévy decomposition to S at the associated characteristic
stable time scale, i.e. we choose to truncate at threshold t}/*, so that we can write S; = M, + N, for
some My, Ny independent random variables corresponding to the small jumps part and the large jumps part,
respectively. Namely, we denote for any s > 0

N, = / / 2 P(du,dz) and M, := S, — N,
0 J|z|>t1/
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where P is the Poisson random measure associated with the process S. We can thus rewrite the density pg
in the following way

ps(t,x) = /Rnd pum(t,x —y) Py, (dy)

where pps(t, ) corresponds to the density of M; and P, is the law of Nj.
It is important now to notice that it is precisely our choice of the cutting threshold ¢*/* that gives M and N
the a-similarity property (for any fixed t)

N, ' $oNy and M, "2 Ve,

we will need below. Indeed, to show the assertion for N, we can start from the Lévy-Khintchine formula for
the characteristic function of N:

00
]E[ei(p,Nf,>] = exp [t /Sndil /tl/a (cos((p,€)) — 1) %ﬁs(dﬁ)
for any p in R"®. We then use the change of variable rt=/* = s to get that
E[e/PN)] = B[t M),
This implies in particular our assertion on N. In a similar way, it is possible to get the analogous assertion
on M.

From lemma A.2 in [HMP19] with m = 3, we know that there exist a family {p37(,-)}s>0 of densities on
R™ and a constant C' := C(m, a) such that
IDLpar(t,y)] < Cpgr(t,y)t"/®

for any ¢ > 0, any  in R™ and any [ € {0,1,2}.
Moreover, denoting M the random variable with density p;;(¢,-) and independent from Ny, we can easily
check from py7(t,y) = t 7"/ *prz(1,t= /) that M is a-selfsimilar

M, "% Vo,

We can finally define the family {q(¢,-)}+>0 of densities as

ata) = [ teo—u)Pu(dy)

corresponding to the density of the random variable
Si3= M+ N,

for any fixed ¢ > 0. Using Fourier transform and the already proven a-selfsimilarity of M and N, we can

show now that
5, '® 4/eg,

or equivalently, that
g(t,y) =t q(1,t7Vy)

for any ¢ in [0, 7] and any y in R"?. Moreover,
E[S.1] = M, + Ni[") = Co/>(B[F,]) + E[IN,"]) < cevle,
This shows in particular that equation (A.2) holds. O

We conclude this sub-section showing Control (5.49) appearing in the proof of Proposition 4 for the diagonal
regime. First of all, we will need the following lemma:

Lemma 22. Let t in [0,T], x,b in R™ such that |b| < ct'/® for some constant ¢ > 0. Under (A), there
exists a constant C' := C(c) such that

|DLps(t,z +b)| < C|Dyps(t,z)l
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Proof. Looking back at the proof of the previous lemma 21, we know that

Dips(t,w-‘rb) = dDicpM(t,w—‘rb— y)PNt(dy)
]Rn
where pps(t,-) is the density of M; and Py, is the law of Ny, corresponding to the small and big jumps in the
Ito-Lévy decomposition.
From lemma A.2 in [HMP19] we know moreover that

C C 1
|Dipi(t, e +b—y)| < ttpﬁ(twvtb—y) where pr(t, z) = PEC T
> « (1+i1)
ta

It is then enough to show that

Q

p(t, % + b) 1 ¢ L
i\l Z = Tnd 3 nd 3
P (=) T (1o o)

ta

to conclude the proof. O

Proof of Equation (5.49). We start looking back to the proof of Lemma 3 to find that

n e 1

|DIpTE (¢, s, + Ma' —a),y)| = C(s—t) 2= %m\p‘j‘ps(s—t,-)(M;}t(m;ﬁ(w) —y))|

Moreover, we notice that
ML (s (@ + Mz — ) —y) = M (] f(x) - y) + AM e (2 - 2).
Then, Control (5.49) follows immediately from the previous lemma once we have shown that
ML e (z —2')| < C(s — )/
for some constant C' := C(A). Indeed, fixed i in [1,n], we can exploit the structure of A and M_; (cf.
Equation (2.13) in Scaling Lemma 1) to write that

M@ —a)], = 30N M), [0, @ —ah); = Y (s =)0 — ) (@ — )

j=1k=1 j=i
Since moreover we assumed to be in a local diagonal regime, i.e. d*(x,x’) < (s —t)'/®, we can conclude that

1ta(i—1)
a

ML (@—a')],| < ci(s—t)%fln(w—m/)ﬂ < czn:(s—t)%j*l)(s—t) = C(s—t)'/*. O

i=i j=i

A.2 Technical Tools

In this section, we present the proof of some technical results already used in the article, for the sake of
completeness. -
We recall moreover that the results below can be proven also for the flow 6, (§) driven by a more general

perturbation F' under assumption (A) (cf. Section 7.1), exploiting that F; is Lipschitz continuous in the
x;_1 variable for any 7 in [2,n].

We begin proving Lemma 14 about the sensitivity of the Hoélder flows, appearing in the proof of the a
priori estimates (3.18) of Proposition 4. For this reason, we will assume from this point further to be under
assumption (A’).
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Proof of Lemma 14. We start noticing that our result follows immediately using Young inequality, once
we have shown that it holds

[(B1(@) = 010" ))i] < C(s - 1)

1+a(i—1)
«

+d' =D (g, &")| for any i in [1,7]. (A.3)

Our proof will rely essentially in iterative applications of the Gronwall lemma. We notice however that under
(A), the perturbation F; is only Holder continuous with respect to its i-th variable. To overcome this problem,
we are going to mollify (but only with respect to the variable of interest) the function F' in the following way:
fixed a mollifier p on RY, i.e. a compactly supported, non-negative, smooth function such that ||p|/z: = 1
and a family d; of positive constants to be chosen later, the mollified version of the perturbation is given by
F’ = (Fy, F,jz, ..., F%) where

FP'(t, 2in) o= Fi%i s, (t, zin) = ) Fi(t,zi — w, zit1,.. ,7zn)6—dp(—)dw.
R i
We remark in particular that we do not need to mollify the first component Fj since it is regular enough, say
B-Holder continuous in the first d-dimensional variable @1, by assumption (R.).
Then, standard results on mollifier theory and our current assumptions on F' show us that the following
controls hold

6 1+ry(7 1)

Fi(w,2) = F(,2)] < Bl e

: (A4)

IN

%_1 ’ - " -
O e o [5T (e— il+ D (e =2, F050]. ()
j=it1

|F|i6(u7 z) - Fits(u’ Z/)l

We choose now ¢; for any ¢ in [2,7n] in order to have any contribution associated with the mollification
appearing in (A.4) at a good current scale time. Namely, we would like J; to satisfy

[((s = )3 M—) " (F(u, 2) — Fo(u,2))| < C(s —)~"

for any u in [t, s] and any z in R™. Using the mollifier controls (A.4), it is enough to ask for

n

s
D (s =) 76T < O — )7

i=2
Recalling that ~; := 1 + «(7 — 2) by assumption (R), this is true if we fix for example,

vi 14a(i—1)

5 = (s—t)s %+ foriin [2,n]. (A.6)

After this introductive part, we start controlling the last component of the flow. By construction of 8, 5, we
can write that

(816(x) — 0, 5(2"))n| =

(x—x') / { (6:.5( Ot’”(m/))]n + F,(v,0,.,(x)) — F,(v, Ot,q,(m’))} dv

< [(z - wl)n| =+ /t {An,n—1|(0t,v(m) - Ot,v(wl))n—1| + |Fn(va Ot,v(x)) — F,(v, gt,v(wl))” dv (A7)

where in the last passage we have exploited the sub-diagonal structure of A (cf. Equation (1.2)). If we focus
only on the last term involving the difference of the drifts, It holds now that

|F, (0,010 (2) — Fo(v,00(a)| < |Fu(v,6,.0(@)) £ F(0,0; () — Fu(v,0,.0(x')) £ F (0,0, ()|
< |Fu(v, 010(2)) = F) (v, 0r.0(@) | + | Fa(v, 0,0 (') = F (v, 00,0 (2") | + | F2 (v, 01,0 () = F (v, 01,0 () .

Using the controls (A.4), (A.5) on the mollified drifts, we then write from (A.7) and the previous equation
that

’(et,s(w) - Ht,s(wl))n| S
An A8 s uth
(— 2 )n| +2(s — )oY + C’/ {|(0M(w) — Ht,v(:c’))n,ﬂ + gpteinmh 1!(0t1v( ) — 6;4( |}dv
¢
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We now apply the Gronwall lemma to show that

‘(et,s( ) Bt 3 ’ < C’“(m — ) | + (5 - t)(STILJr’KL(j:il) +/t |(0t7v(ac) — Bt’v(a:’))n,ll dU:| .

_IntB

From our previous choice for 8, (cf. Equation (A.6)), we know that (s —¢) == 6“‘“" Y <CO(s—t)7! and
thus, we can rewrite the last inequality as

|(614(x) — 0,..())n| < c[|(a;—a; n| + (s — )T /}etv Ht’v(:c’))n,1|dv]. (A.8)

We would like now to obtain a similar control on the (n — 1)-th term. As already done at the beginning of
the proof, we can write that

Yn—11+8
|(0t,s(m) - gt,s(m/))n—1| S ’(33 - 33 n— 1| + 061+a(n 2) / | et 1) Ot,sv(m,))n—2|

Yn—1+8 Y148

+ 5m |(0t,u(m) - et,v(m,))n—1| + ‘(et,v(m) - Ot,v(m/)>n|m d’U
We then apply the Gronwall lemma to find that

Yn—118

|(9t,s(m)—9t,s(m’))n_l’ < C[|(:c—:c e 1|+51+a(n 7 (s — 1)

+/t {|(61,0(x) — Or 50 (")) n—2| + | (81,0 () — om(m'))n|7ﬂi§<ilj> } dv]

Remembering our previous choice of d,,_1, it holds now that

Lta(n-2) s
|(0t,s(m) - 9t,s(ic/))n—1| < C’[|(.’L‘ —x )|+ (s—1) = +/ |(9t,v(ﬂ!) _ 9t,v($/))n_2|
t
n—1t8
+1(81,0(@) = u (@) T dv]. (A9)
We then use equation (A.8) and the Jensen inequality to write

’ (et,s(m) - gt,s(ml))n—l |

, 1+a(n—2) s , , Tn—1th
< [ =l + (5= 0" + [ {](00u(@) — 0@ )ma] + (o = )| F70T
t
Yp—1+8

-t ( /t N0ra(@) — 0@ aw) T ] (a10)

The idea now is to use Gronwall lemma again. To do so, we firstly move the exponent from the last integral
term involving the (n — 1)-th term using the Young inequality:

Yn—11+8

v TFati=1) Lta(n_1)
(f 160ata) = Ot o) T < 5T [(010@) — (e B
t

1+a(n 1)

for a quantity B to be fixed later.
Since we need homogeneity with respect to time in equation (A.9), we choose B such that

e _ n_1+8 _
st o (U_t)w & B = (v—t)w e =
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Plugging it into the general expression (A.10), we find that
, , 14a(n=2)
[(015(@) = 81,6(@))nor| < C[l(@ =@ )uoa| + (s = 1)

In—1+8 Yn_1+B

+ /:{th,v(w) - Ot,v(x/))n—Q} + |(sc - :c’)”m +(w—t)"=
+ (v — t)%—z /”’(0t7w(w) — at,w(iﬂl))n_1‘ dw} dv}

1158 Yn—1+B8+a
a

=+ (S _ t)|(zc _ m/)n|‘1+a<n:1> + (5 _ t)

l+a(n 1)

< C[l@=a)uoa| + (s =)

+/:{y<0t,v(w)—9t,v(x'>)nzy+(v—t)5— sup [(0,0(2) — 0 (')} ],

wEl(t,v]

Since the previous inequality is also true for any 3 in [t s], it follows that

1+a(n—2 Yn—118
sup |(615(2) ~ Bus(@nt| < CI@ = @]+ (5 = ) 5T 4 (5 = )@ @[T
s€(0,s
In—1+B8+a S , B_1 ,
(- )T 4 / {1600(@) = O10(@N)uz| + (0 =5 sup |(Bro(®@) — o (@))n-1] } do].
t wE(t,v)

We can finally apply the Gronwall lemma to show that for any s in [¢, T'], there exists a constant C' such that

|(9t,s(a’3) - 9t,s($/))n—1|
< Cfl@ =)l + (s - 1)

1+cx(n 2) , Yn—1+8 s ,

A = Ol@ = @) T 4 [ [(Bu0(@) — O (@))mz o]
t

Moreover, thanks to the Young inequality we know that

ne1+8 1ta(n—
M_H(m_w) |Wi+1>iia5n §§}

(s —t)|(z— '), |1+“<” g < C{(s—t

and remembering that d(x,z’) <1 by hypothesis,

Y—1+B 14a(n—2) Yn—1+8 1+a(n—2) 1+a(n—2)
|(mfm) |ml+a(n 3 < ‘(.’1)7.’1)) | Yn—1 1ta(n-1) < |(mfm) |1+a(n 1),

We then use it to write for any v in [t, T,

|(01.0(®) = 04,0 ()1
< Ol =)+ (0 -1)

Lta(n=2) Lia(n=2)

+[(x — wl)n| Trat=1) 4 / ‘(et,w(w) - Gt,w(wl))n*ﬂ dw]
t

Going back to equation (A.8), we plug in the last bound to find that

1+a(n 1)

[O15(@) = Ors@ | < C[l@ =)l + (5 =) = 4 (s = D)l — &)

1+a(n—2)
+ (s = t)|(x — '), | FaD +/ / | (0;(x Otyw(m’))n_2| dwdv]

1+a(n 1) , 1fa(n—1) s rv ,
< C’[|(sc — x|+ (s —t) + (& — &)y | T 4 |(9t,w(w) — 0 (x ))n_2| dwdv]
t Jt

where in the last passage we used again the Young inequality to show that

a(n—1) 1+a(n—1)
(s —t)(x—x')p_1| < C(s— t)1+ _— +[(x— )y g | T

and
1+a(n—=2) 1+a(n 1)

(s = )l(x — a')n|TFo0=D < C(s — 1) +(@ = 2)al.
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This approach may be naturally iterated up to the first term of the chain, so that
(81,5 () = 0; 5(x))]
1+a(n—1) M Un=s8 v=2 )
< C[Z| :L'—:L') |1+a(1 1) +(s—1) +/ dvnfl.../ dU1|(0t,u1(m)_0t,v1(iL' ))1H
t t

j=2

In a similar manner, we can show for any 7 in [2,n],
|(8e,5(x) — 615 (2"))]

n v; =8 v=2
1to(i—1) a(i—1) N
< O[3 1@ — o), 4 (s - 2 +/t dUifl"'/t 401 [(0,, () — 01, ()] (A1)
j=2

Since all the non-integral terms in (A.11) are compatible with the statement of the lemma, it remains to find
the proper bound for the first component of the flow. As before, let us consider s in [t, s]. We can write

(0rs(w) ~ 0@ | < o =201+ €Y [ Onala) — 00(a! )77

or, passing to the supremum on both sides,

sup |(0:5(x) — 0;5(x))1]

S€E(t,s]

< I(e ==+ C{Gs = s [(61,(@) = 001" + 3 | |Buul) — 00 (), T ).

vE(t,s] =2

Using equation (A.11), it holds now that

sup (1015(2) — Ou5(@ )| < I — @]+ C{(s = 1) sup_[(00.0() — 0,0(a)1])”

S€t,s] vE(t,s]
n l+a(i—1) n It+a(j—1) , —B
Y[ = (== 4 Y l@ = @)l D + (s =) sup [(8r,0(@) = Oru(@))i]) T ).
j= k=2 Ue[t15]
(A.12)
We then apply the Jensen inequality to show that
/ ! / B - B
Sl[lp](\et,z(w) —0i5(2")i| < (& —2')] +C{(S—t)[ sup. |(81,0(2) = Oru(@)Nil]” +>_ Cls=t)[(s—t)=
selt,s vE|t,s j=2
+ 3 (@ — @)l T 4 (5= )T sup [(81,0(w) — By (@'))a| T |
k=2 vE[t,s]
§C’{|(w—w)|+(s—t (s—t Z|a:—w \Ha(k D
#3205~ ) T sup |(0,4(2) — 0,0 ()T ) (A1)
j=1 vE[t,s]

From Young inequality, we can deduce now that
B8 I
(s = D)l(@ — &) T < C((s = )77 + (@ — @) )

and
1+ (a+B8)(G—=1)

SV s 1t (a+8)G=1)
(s =)' TG0 sup |(Bp0(x) — B0 (2)| O < O{(S_t) FaG=D=F + sup |(0y0(x) — 9t,v(“’/))1|}

vE[t,s] vE[t,s]
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Plugging these inequalities in the main one (A.13), we find that

n

sup ([005(2) = Os(@ il < OfI(e =2l + (=) + 3| — 2| T
s€lt,s k=2

n 1+ (a+8)(G=1)
+ (s =TT 4 sup |(By,0(@) — O0(@))a |

vE[t,s]

—

J
a 1 L4(atB)(G=1)
< O{(s =0 4 (-0 (e + )T 4 s [(00u(e) ~ Bua(@ il

Remembering that s — ¢t < T — ¢ < 1, it finally holds that
10:s(2) = 15 (2 )1| < C((s =)V + d(z,2"))

since by assumption (P),

a+p 1 1

Q@ - 1—ﬁ>a
wnd 1+ (a+B)(j — 1) 8j 8 | |
@ j—1) J 23 -y 2
a3 = Tra-ai C _>1+( )_a.

Plugging this control in equation (A.11), we then conclude since

|(61,4(2) — Or5(2))i|
< Cd 0@, + (s = O 4 (5= sup (Bra(@) — Ors(@)l)
selt,s
14+a(i—1)

< c(d1+a<i—1>(m,m’) Fls—t) T (st (s — )Y + d(a, sc’)))

1+a(i—1)
«@

< c((s—1) +d e (@,a)),

using again the Young inequality in the last passage. The proof is complete.

We can now prove the two results (Lemmas 15 and Lemma 16) concerning the sensitivity of the frozen shift

- 7€
m;’s.

Proof of Lemma 15. From the integral representation of mif(y) (cf. Equation (3.4)), we can write that

[(mi2(y) - miT (1),] < /:|F1(’U79t,u(w)) — Fi(v,0;0(2"))| dv

< C||F||H/ d?(04,0(x), 0;,, (")) dv
t

where in the second passage we used that F} is in C{f 4(R™). Thanks to the Control on the flows (Lemma
14), it then holds that

(% (y) — ™ (y),| < CIUF|u(s — t)[d(z,2) + (s — t)e]
and we have concluded.

Proof of Lemma 16. We know from Lemma 2 that Thig (') = 0.4, (x'). Fixed i in [1,n], we can then
write that

(gt (2) —myy (@), = (mf (@) — O, (), = (MyT (2) — Op4e(2)), + (Or0 () — Oy, ().
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We start focusing on the first term of the above expression. From the integral representation of ﬁzitmo (x)
and 6y 4, (x), it holds that

to
mye (2') — 04y (x) = ' — +/ Almps (') — 0;.0(2)] dv. (A.14)
t

Remembering from (1.2) that A is sub-diagonal, it follows that

to
(ﬁzitmo(:c’) - 9t7t0(m))i = (&' —@); + Aiia / (m;;’f(m’) — Otw(m))F1 dv (A.15)
t

|(mpf (&) = 0,4, (x)),| < CZ’ &' — x| (to — ) F
On the other side, the integral representation of 0, (&) (Equation (3.1)) allows us to write that

(01,10 (%) — By (")),

— (@ —a)i + Aii /t (8 () — Buro (&), + Fi(0,01.0(x) — Fi(0, 0, (z')} dv (A.16)

for any 4 in [2,7n] and

(01,40 (z) — 9t,t0(33'))1 = (x—a') +/t 0{F1 (v,010(x)) — Fi (0,0, ()} dv. (A.17)

Fixed i in [[2,n], it then follows from (A.14) and (A.16) that
i1

(i @) — it (@), < IRl (31— @)iltto — 1)

k=1

+/tt0{‘(0m( ) = Bio(x)), 1|+Z! 0, (x 9t,v(w’))J{m}dv),

Also, from (A.15) and (A.17), it holds that

to M

!’ 41—3
}(m§ (') — mi:fo (;1:/))1| < CHFHH/t Z|(9t’”(w) - et,v($l))j| TFaG=D .
=

Using now Lemma 14, we can show that

i—1
~ =t i— 1to(i=2)
(i (@) it (@), < CIF (3 1@~ @)el(to — 17~ + (1 — )=
k=1

1+a(i—2)+8
%_’_1

+ (to — t)d T (@ 2’ + (tg — t) + (to — t)dtTol=2+8 (w,w'))
for any i in [2,n] and

|(1mp7 (2) — e (2),| < ClFllu(to— 1) + (to — )’ (2, 2).
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Since tg — t = cod®(z, ') by Equation (4.16), we can conclude that

, it . ) l4a(i=1) )
(i (@) ) (@),] < CF | (3 d D@ @) P (@,a) ¢ dH0D (@a)
k=1
. 1+a(i—2)+8 . .
+ Cod1+a(171)($7 T ) + 007+1d1+a(171)+5($,.’1},) + Colera(zfl)Jrﬁ(m’ :I:/))

+a(i—1) 1+a(i—1)+8

< CHFHH[(Co-FCo - )dH“(i_l)(iB,w’)—i— (cotcg © )d1+a(i_1)+’8($,$/)}
< Coo|| Fllud™*0" (@,2)

for any i in [2,n] and

|(rh§tmo(a:’) frh: ) | < C’||F\|H(co" +co)d°‘+5(a: ') < Cco\|FHHd°‘+5(m,m')

where in the last passage we used that ¢p < 1 and d(x, ") < 1. After summing all the terms together at the
right scale, we finally show that

’ 1
d(myy (@), myg (') < Ceg ™7 | Fl|gd(@, @)

thanks to convexity inequalities and cg < 1.

We conclude this section showing the reverse Taylor formula which was used in the proof of Proposition 17 in
the diagonal regime to handle the discontinuity term:

Lemma 23 (Reverse Taylor Expansion). Let v be in (1,2), ¢ a function in C;d(R”d) and x,x’ two points
in R". Then, there exists a constant C := C(vy) such that

|De,6(@) — Da, 6(a)| < Cldllcy 4 (@, ).
Proof. We start rewriting the left-hand side in the following way

Dml ( ) - mﬁb( )
/ Dy, ¢(x) — Dg, ¢(x1 + Ad(z, 2'), () / Dg,d(x') — D, d(x1 + Md(z, '), (2 )2:0) d>‘)

1
/ Dy, ¢(xy + Md(z, x'), ()2.0) — Do, (1 + Md(z, '), (T)2:0) d)\) = I + 1+ I5.
0

The first two components can be treated directly using that Dg, ¢ is in C7~1(R?) with respect to the first
non-degenerate variable. Indeed,

1
‘Il| S / |Dw1¢($) - Dm1¢(w1 + )‘d(mvwl)a (w)Qn)l d)\
0
1
< Cldllen / () AN < Cd]lond a2
0
and
1
L) < / Dy $(@') — Doy b(1 + Ad(, @), (2')2,0)] N
0
1
< Cléllen / (&' — @)1 + (@, &) dA < Cllgllerd (. 2)
0

where in the last expression we used Young inequality.
To control the last term, we assume for the sake of brevity to be in the scalar case, i.e. d = 1. In the general
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setting, the proof below can be reproduced component-wise. The idea is to use a reverse Taylor expansion to
pass from the derivative to the function itself. Namely,

1 1
‘[3| = TN / [6A¢(m1 + /\d(mv (13/), (m/)Q:n) - 3A¢(x1 + )‘d(ma .’13,), (x)2n)} d)\‘
d(x,z") 1/,
1
< W‘¢(w1 +d(x,x'), (2 )2:n) — d(x1, ()2:0) + O(x1 + d(x,2'), (T)2:0) — ¢(w)|
< Clgllerd’ ™ (z, &)
O
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