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WEAK WELL-POSEDNESS OF MULTIDIMENSIONAL STABLE DRIVEN SDES IN THE
CRITICAL CASE

PAUL-ERIC CHAUDRU DE RAYNAL, STEPHANE MENOZZI, AND ENRICO PRIOLA

ABSTRACT. We establish weak well-posedness for critical symmetric stable driven SDEs in R% with additive
noise Z, d > 1. Namely, we study the case where the stable index of the driving process Z is a = 1 which
exactly corresponds to the order of the drift term having the coefficient b which is continuous and bounded.

In particular, we cover the cylindrical case when Z; = (Ztl, e Zf) and Z1,...,Z9% are independent one
dimensional Cauchy processes. Our approach relies on LP-estimates for stable operators and uses perturbative
arguments.

Keywords: Stable driven SDEs; Critical case; Martingale problem.

AMS Subject Classification: 60H10, 60H30, 35K65

1. STATEMENT OF THE PROBLEM AND MAIN RESULTS

We are interested in proving well-posedness for the martingale problem associated with the following SDE:
t
0

where (Zs)s>0 stands for a symmetric d-dimensional stable process of order o = 1 defined on some filtered
probability space (Q, F, (Ft)i>0, P) (cf. [2] and the references therein) under the sole assumptions of continuity
and boundedness on the vector valued coefficient b:

(C) The drift b: R — R is continuous and boundedﬂ

Above, the generator L of Z writes:

Lo(@) = v [ [plt2) - pla)v(ds), cseRY, peCHRY,
R4\ {0}
dp .. N _
(1.2) v(dz) = ?/L(de), z=pb,(p,0) € RY x S,
(here {-,-) (or -) and | - | denote respectively the inner product and the norm in R?). In the above equation, v

is the Lévy intensity measure of Z, S¥~! is the unit sphere of R? and /i is a spherical measure on S~!. It is
well know, see e.g. [20] that the Lévy exponent ® of Z writes as:

(1.3) () = Elexp(i(\, 71))] = exp ( ~ / (0 0)lu(dn)), A€ R,

Sd—l
where p = cifi, for a positive constant cp, is the so-called spectral measure of Z. We will assume some
non-degeneracy conditions on u. Namely we introduce assumption

(ND) There exists k > 1 s.t.

(1.4) YA ERY TN g/ [\, 0)|p(df) < K|

Sd—l

IThe boundedness of b is here assumed for technical simplicity. Our methodology could apply, up to suitable localization
arguments, to a drift b having linear growth.
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Notably, no regularity on the spectral measure itself is assumed. In particular, we do not assume that p has a
density with respect to the Lebesgue measure on S?~!. When such density exists and it is constant, we get, up

to multiplicative factor, the usual fractional Laplacian L = Az. On the other hand, we can also consider the
d 1
i=12

to the cylindrical fractional Laplacian ijl(agixi)% (cf. [3]).

In dimension one, is investigated in the seminal paper [22]; the authors prove that is well-posed
if b: R — R is continuous and bounded and the exponent ® : R? — C of the Lévy process Z = (Z;) verifies
(Re®(N\))™! = O(J]A\|71) as |A] — co. Note that, still in dimension one, uniqueness in law implies pathwise
uniqueness. For d > 1 assuming that p has a density, well-posedness of follows by the results in [I3].

singular measure y = 3 (de, +0—c,), where (e;);eq1,q) denotes the canonical basis of R, which corresponds

Now, the operator which is at the moment only formally associated with the dynamics in (|1.1)) writes for all
¢ € C3(RY), and z € R%:

Lo(z) = pv. /}Rd\{o} [p(z + 2) — p(a)]v(dz) + (b(z), Dp(x))

(1.5) = Le(z) + (b(x), Dp(x)),

The current setting is said to be critical because, roughly speaking, the two terms in have the same order
one. Therefore it is not clear that the smoothing properties of the semi-group generated by the non-local
operator are sufficient to regularize a transport term.

If the drift b is itself Holder continuous and bounded, stronger assumption than (C), then the well-posedness
of the martingale problem for £ can be established following [17] (see also Section 3 in [I8]). For unbounded
Holder drifts this property follows from the Schauder estimates established in [4]. All these results are based
on perturbative techniques which exploit that the singularities of the corresponding heat-kernel serving as a
proxy appearing in the analysis can be absorbed thanks to the Holder continuity. However, under the sole
continuity condition in (C) those singularities can only be averaged. This is why in the current framework we
will exploit LP estimates for singular kernels. We can for instance mention those of [I0] in the more general
degenerate Kolmogorov setting. We also remark that the proof of Lemma (a Krylov’s type estimate on
the resolvent) seems to be of independent interest.

Results on weak well-posedness when Z is non-degenerate symmetric stable with & > 1 and b is in some
LP-spaces are available (see [I1] and the references therein). We also mention [23] who investigates weak well-
posedness when «a < 1 for a subclass of symmetric stable processes Z assuming that the (1 — «)-Holder norm
of b is small enough.

Finally we note that equivalence between weak solutions to a class of SDEs driven by Poisson random
measures and solutions to the martingale problem for a class of non-local operators is investigated in [16].

Let 2(R,,R%) be the Skorokhod space of all cadlag functions from R into R? endowed with the Skorokhod
topology and consider the canonical process (X;), X;(w) = w(t), for any w € 2(Ry,R?). Let £ be defined as

in .

Let us fix a Borel probability measure u over R%. A solution to the (£, u)-martingale problem is a probability
measure P = P* on the Skorokhod space such that P(X, € B) = u(B), B € B(RY) and, moreover, for any
function ¢ € CZ(R?),

t
M, = o(X2) — o(X0) — / Lo(X,)ds, t >0,
0

is a P“-martingale (with respect to the canonical filtration). For a comprehensive study of such martingale
problems see Chapter 4 in [7].

The martingale problem for £ is well-posed, if for any initial distribution p there exists a unique (in the sense
of finite-dimensional distributions) solution to the (£, u)-martingale problem. Our main result is the following
one.

Theorem 1. Under (ND) and (C) the martingale problem for L (cf. (1.5)) is well-posed.

2. MAIN STEPS FOR THE PROOF OF THEOREM [I]

Our approach is the following. Let us first assume that b does not vary much, i.e.
(C.) Additionally to (C), we assume that there exists e € (0,1), by € R? s.t.

(2.6) lb(z) —bo| <&, z€RL
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The previous hypothesis means that we can choose by € R and £ > 0 small enough such that (2.6) holds. In
this case, let us introduce, for any given starting point = € R%, the following frozen proxy process:

(2.7) XE =z +bot+ Z, t >0,

where we recall that (Z;)s>¢ stands for a symmetric non-degenerate d-dimensional stable process of order a = 1

defined on some filtered probability space (Q, F, (F;)i>0,P). The generator of (X#) writes for all ¢ € CZ(R?)
as:

LYp(x) = Lo(z) = p~V~/ [p(z + 2) — p(z)]v(dz) + (bo, Dp(z))
R\ {0}

(2.8) = Lo(z) + (bo, Dp(x)), x € R,

using again the notation (1.2)).
Using the regularity properties of the density of Z;, under (ND), we find easily that X admits for ¢ > 0 a
C*°-density p(t, x,-) which can be expressed as:

Following the proof of Lemma 4.3 in [10] (see also Section 4.2 in [4]) we can as well show the following result
(the sketch of the proof is postponed to Appendix).

Lemma 2.1 (Controls on the frozen density). The density pz, and its derivatives satisfy the following inte-
grability properties. There exists a constant C1 := C1((ND)) > 1 s.t. for all multi-index 38, |B] < 2,

C
(2.10) 02pz,(2)] < gga(t.2), = €RY,

where G(t,-) is a probability density s.t. t=4q(1,t"1z) = q(t,x), where q(1,-) € LP(R?), p € [1,00), and for all
v < 1, there exists C, s.t.

(2.11) / 2]7q(t, z) < Cot7, > 0.
R4

Moreover, the density G enjoys the following property (cf. formula (4.26) in the proof of Lemma 4.3 in [10]):
fix K > 1; there exists C := C(K) s.t. for allt > 0,2,y € R? with |y|/t < K then:

(212) a(t,z +y) < Oq(t, ).
Also, for allt >0, z € R, co > 0, h € R? with |h| < cot,
C YA . C
(2.13) 02pz, (2 + k)| < 54(t.2), C = C(Cr.c0), |A%pz, ()] < it 2),

t
and for all B € (0,1), there exists Cg > 1 s.t. for all (z,2") € (RY)2:

(2.14) |AZpz (2) — A%pg, ()] < % (IZ_tz/l)ﬂ (q(t,z) + q(t,z’)),
as well as
(2.15) Dpae) - Dol = & (52 () +ate ),

For a fixed parameter A > 0, we now introduce the resolvent associated with the frozen proxy process in
[2.7). Namely, for all x € R? and f € C5°(R%):

~ +oo ~ +o00
(2.16) Rpla) = [ exsMEIEDI = [ atesp(x) [ it oo
0 0
It is clear that the above function is the unique classical solution of the PDE:
(2.17) Lu(z) — = —f(z), v € R

It also satisfies, for the smooth source considered, some Schauder estimates (see e.g. [18]). Eventually, we also
derive from Lemma the following important pointwise estimate. For all p > d there exists C}, s.t. for all
z € R,

(2.18) [ f(2)] < Cp(L+ AN fllee, | € CE°(RY).
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Indeed, from (2.10)), one gets (using the Holder inequality):

“+oo “+oo
Rl < [ e [ wigae Da <o [T 5 eaaniss

Co(1+ A -

A

We are actually interested in the corresponding PDE with variable coefficients involving £ which writes:
(2.19) Lu(z) — Iu(z) = —f(x), = € R%

The idea is to express a solution of (2.19) in terms of the solutions of (2.17) which are well understood. To
this end we first write:

(2.20) LRMNf(z) = ARMf(2) = — f(2) + Rf(x) = —(I — R)f(x), = € R%,
where in the above equation the remainder operator R writes for all f € C§°(R9):
(2:21) Rf(z) = (L= L)R f(w) = (b(w) — by, DR f(x)).

The point is that a formal solution of (2.19) is provided by the expression R* o (I —R)"Lf(x)if I — R can
be inverted on a suitable function space (see Section 4.1 for more details). A sufficient condition is that the
remainder operator R has sufficiently small associated norm. Observe that for all ¢ > 0,

D [ itz sl < Ol

Under our sole continuity conditions (C;), we cannot absorb such a time singularity pointwise (this could be
done in the Holder framework).

We are thus naturally in the framework of singular integrals, i.e. explosive contribution in time, for which
one can expect the time singularity to be absorbed through averaging. The associated natural function spaces
to be considered are thus the Lebesgue spaces LP(R?).

By Lemma [2.1] we will actually derive the following theorem which is the main technical tool to establish
the well-posedness for (L.T).

Theorem 2 (LP-estimates for the resolvent). Under (ND) we have, A > 0,
(2.22) ||DR’\f||LP(]Rd) < (14+ A7 HC(p, (ND),d, |bol) I fllLrray, f € Co°(RY).
We deduce

Theorem 3 (LP-estimates for the remainder in the critical case). Assume (ND) and (C.) hold. Let A\ > 1.
For any p € (1,4+00), there exists Cp, := C(p, (ND), d, ||b||oc) s.t.

(2.23) IRfllLr(ray < Cpellflloay, f € CE°(RY).

Importantly, assuming (C.), we have: |by| < |bg — b(z)| + [b(x)| < 1+ ||b]|oo; hence the estimate in (2.23) is
independent of bg.
Theorem 3| gives that (I —R) is invertible on LP(R?) if ¢ is sufficiently small.

Proof. Write for all 2 € R%:

—b(=x R f (2 e| DR f(z)).
[Rf(@)] < |bo — b(z)[| DR f ()] |DR* f ()]

Hence,
(2.24) HRf”LP(Rd)§5”DR/\fHLP(]Rd)-
Plugging (2.22)) in (2.24) yields the result. O

The previous estimates then allow to establish that the martingale problem associated with £ is well-posed
under the assumption (C.). From this first result, we can get rid of the almost constant coefficients through
the continuity assumption and a localization argument. These points are detailed in Section [] below.
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3. PROOF OF THE MAIN LP ESTIMATES OF THEOREM

To get the LP-estimates in (2.22)), we will adopt the Coifmann and Weiss approach [6] as in [10]. It therefore
suffices to establish the two following lemmas.

Lemma 3.1 (Global L?-estimate). There exists a positive constant Cy := Co((ND)) such that, for all A > 0
and for all f € L?(RY),

IDR f || p2(ray < Callf|| 2 (ra)-

We mention that this estimate would hold under weaker assumptions than (ND). In particular, no symmetry
would a-priori be needed.

Lemma 3.2 (Deviation Controls). There ezist constants K and C possibly depending on (ND) and |by|, s.t.
for all €, € R? the following control hold:

+oo
| e [ \Di(t, 2.) — Dit,€,)ldy < C(L+ A7),
0 lz—y|>K|z—£|

Indeed, up to a direct symmetrization of the singular kernel involved, since the above estimates still hold for
the adjoint operator, we readily derive that follows from the controls of Lemmas and Theorem
2.4 in Chapter III of [6]. To this purpose we also need an additional truncation procedure to separate the
singular and non-singular part of the kernel (see e.g. Lemma 3.2 and eq. (3.11) in [I0]).

Remark 3.1. We point out that, in the critical case the LP-estimates for the fractional Laplacian or the
gradient applied to the resolvent are the same. Indeed, in the Fourier space their symbol are respectively |¢]
and —i¢. The L?-estimate will not make any difference and as far as the deviations are concerned, we recall

from ([2.15), (2.14) and (2.9) that both singular kernels share the same density estimate.

3.1. Proof of Lemma Introduce first for n > 0,

~ +DO
(3.25) @)= [ dtesp(=x) [ ittan) flo)dy.

We start from the representation of the density p obtained under (ND) through Fourier inversion from (2.9).
Namely, for all t > 0, (x,y) € (R%)?,

1
e = o [ew(=ilo—Genn)e) e (=t [ 0.0l
Let k=1,...,d and Dy, = 0,,. We can compute, for f € .7(R?) (Schwartz class of R?), the Fourier transform:
R?5 (= F(DRR)1)(C) = / N DR f()da = (—iG) F(RY)(Q)
+oo
(s —i(¢.x) <D(—\ 5 dydt ) dz.
(i) [ e ([ exptonn) [ ptem ) sy
Using the Fubini theorem and , we derive:
~ JrOO
FORNEQ = (i6) [ e [ ew(-itc.n)fw)
U] R4
xp(—1 — — b dx ) dyd
([ expl=itc.n =)z, (o= (o + b)) o) dye
+o0
= ([ et [ i o
expli(c, o)) x ([

exp(=i(C, &) )pz, (~)dz ) dydt,
Rd
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setting & = = + bt — y for the last identity. Recalling that by symmetry pz, (—%) = pz, (%), we finally get
F(De Ry 1)(C)

+oo
= (-iG) / exp (H(=A+ (¢, bo))) F(F) (O F (pz,) (¢, C)dt

+oo
(ige) [ e (H-A+ (G D) F () 5. e (—t / |<<,§>|u<ds>) dt,

Sd—1

where (F(f)(-), F(pz,)(-) denote the Fourier transforms of f(),pz, (")
Let us now compute ||]-'(DkR,>7‘f)||L2(Rd). From the non degeneracy of ;v we have:

~ +oo
(3.26) [F(DiRy ) (O] < CICI/O exp(=At)|F()(¢)] exp (~C'tc]) dt.

For the L?-norm of F (DR?‘, f), using the Cauchy-Schwarz inequality, we obtain:

~ too
|1F Dk Ry I 2 ety C/ (ICI/O exp(At)If(f)(C)lzexp(CltICI)dt>

IA

Rd
“+o0
X <C| / exp(—At) exp (=C~t[¢]) dt) ¢
0
“+o0
< o[ 1l emMIFWOF exp (-0 C]) drdg
Rd 0
+oo
2 -1
< [ FNOP( [ Iclexn (o teicl) ar)ac
< ¢ [ IFNOPIG = CIF s,
Rd
The assertion now follows for f € .#(R%) from the Plancherel isometry, and for f € L*(R%) by a density

argument. From the uniformity of the previous controls, the final statement can eventually be derived letting
1 go to zero through weak convergence arguments. |

3.2. Proof of Lemma 3.2} Let us denote p := [z —yl, 7 := |z —¢|. From (2:13), (2.14) and the correspondence
(2.9), we easily get that, for a fixed 8 € (0,1):

|Dp(t, x,y) — Dp(t, &, y)| = |Dpz, (y — & — bot) — Dpz, (y — £ — bot)|

PN
< C;ﬂ(|xt£|> (G(t,y — x — bot) + q(t,y — & — bot))
v e\ P
(3.27) < Cf(' t€|> (qtt,y—z)+qt,y—9)

using as well the first bound in (2.13)) for the last identity. Namely, a diagonal perturbation does not affect the
density estimate. We therefore derive:

+oo
[ o= / dt exp(~At) / Dp(t, 2. y) — DL, €,y)|dy
0 le—y|>K|z—£|

Foo 1 /|z—¢ b _
< C/O dt exp(—\t) /p>z<7t< ; ) (q(t,x—y) +q(t,§—y))dy.
(3.28) = I + I5.

We can rewrite,

e di
L = C’Yﬁ/ dy/ dt(lizy + lecy) g exp(=A)q(t, 2 — y) = L1z + L.
p>Kry 0

(3.29)
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On the one hand, assuming w.l.o.g. that v <1, we get

+o00 1 oo
5 exp(—At) _ 5 dt dt
Cv L dtituﬂ » gty —x)dy < Cv ( A avs T . exp(—)\t))

(3.30) < C(1+Ah.

Iy

IN

Write now, from the self-similarity properties of § and taking 0 < 8 <n < 1:

7 exp(—At) o
Ly < Cw/ dti/ 2(L.9)dd
0 tH0 Jugizry
o Sl
< B( _dt (K VI )
< Oy /o 45 /*EZK - ) q(1,9)dy
S S
(3.31) < CK™"4P 77/0 m/ﬂw 1917a(1,5)dg < C.
Let us now turn to I in (3.28).
5 +oo dt )
I, = Cv Wexp(*)\t)(ﬂt>fy+ﬂt§»y)( Hp>K'y(J(t,§*y)dy> . Tyy + Lo,
0 o

The contribution /21, can be handled as I7; introduced in (3.29)) and therefore also satisfies (3.30)). To analyze
Iy, we first set z = t~1(¢ — ) and recall that:

(3.32) Ky<p=lr—yl<[f—yl+lz ¢ <[E—yl+7v= -yl > (K- 1)y,

from which we deduce that Is> can be handled as I15 above up to a modifications of the considered constants.
Hence, it also satisfies (3.31). Namely, we eventually have from (3.30) and (3.31) that for all ¢ € {1,2},
I; < C(1+ A71), which plugged into (3.28)) gives the statement.

4. WELL-POSEDNESS OF THE MARTINGALE PROBLEM

We prove in this section our Theorem |1} First under the local condition (C.) and then extend it through
the continuity assumption through a localization argument.

Ezistence of a solution to the martingale problem for (£, i), for any initial distribution p, can be proved,
under (ND) and (C), applying, for instance, Theorem 4.1 in [I5]. Such theorem is based on Theorem 4.5.4
in [7] about relations between the positive maximum principle and the existence of solutions to the martingale
problem. Theorem 4.5.4 has been used to prove existence results for martingale problems associated to pseu-
dodifferential operators with symbols ®(x, \) which are continuous in . We only mention here [8] and [15]
(see also the references therein).

Thus in the sequel we concentrate on the problem of uniqueness.

4.1. Uniqueness of the martingale problem under (C.). Fix a Borel probability distribution x on R,
Let P# be any solution to the (£, u)-martingale problem and denote by (X;);>¢ the associated canonical process
on the Skorokhod space. Moreover define EF" = E#.

To derive uniqueness we will crucially rely on the following Krylov type estimate whose proof is postponed
to the end of the section.

Lemma 4 (Krylov type bound). Let P* be any solution to the (L, u)-martingale problem. Define the corre-
sponding resolvent

+oo
(4.33) GOf =B /0 exp(—As) f(X,)ds|.

Then for all f € C§°(R?), A > 1, and for all p > d there exists C := C(p,d, ¢, ||b]|oc) > 0 s.t.
(4.34) G I < Cllf e

Observe that the above bound actually provides by duality that G/(\) possesses a density p* = p*™* which
belongs to LI(R?), p~! + ¢! = 1. Lemma {4 precisely provides a good tool to derive uniqueness.
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4.1.1. Derivation of uniqueness. We will apply Theorem 4.4.2 in [7] (see also Theorem 6.2.3 in [21I]). This
says that if two solutions P; and Py of the (£, u)-martingale problem have the same one-dimensional marginal
distributions then they coincide (i.e., they have the same finite-dimensional distributions).

_ Let P¥ be any solution to the (L, p)-martingale problem. Let A > 1. For f € C§° ~(Rd’) consider the resolvent
R f(z) introduced in (2.16). This is a smooth function (see e.g. [18]). Set ¢(z) = R*f(x). The idea is now to
expand, ¢(X;) := R*f(X;). We know that

p(X)) — p(Xo) - / Lo(X.)ds = B (X)) — B f(Xo) — / CRNf(X.)ds

is a P#-martingale. We write:

B (X))~ B R Cxo) = | - R sxas| e [ | t R (x.)ds

t t t
- _E* [/ f(Xs)ds] +EH U (£ —E)R*f(xs)ds] + AR U ka(Xs)ds} .
0 0 0
Integrating over [0, 0c) with respect to e **dt and using the Fubini theorem we find

ERAf(Xy) = B [ / +°° eXp(—AS)f(Xs)dS} -7 [ / " exp(-ae) (£ - £) RAf(X»ds}

(4.35) - [ /0 T (A (- R) f(XS)ds} ,

where we have used the remainder operator R which writes for all f € C§°(R%):
(4.36) Rf(x) = (L~ L)R*f(x) = (b(x) — by, DR f(2)).
Let now P; and Py be two solutions for the (£, u)-martingale problem. Let G;(\)f = EFi {fO—H’o exp(—)\s)f(Xs)ds} ,
i=1,2. We find by

Gi(A\)f =E"RMf(Xo) + Gi( )RS
Define T'(\) : C°(R?) — R, T(\)f = G1(\)f — G2()\) f. We have
(4.37) TOA)(I-R)f =0, feC&RY.
By using Lemma |4 we know that T'(\) can be extended to a bounded linear operator from LP(R9) into R (we
still denote by T'(\) such extension). By Theoremwe know that I —R is invertible on LP(R?) for p > d (under
assumption (C.)). Hence choosing ¢ small enough (independently of A > 1) we find || T(\)||L(Lrre)r) = O,
A> 1.

We obtain that EFt f(X;) = EF2 f(X;), t > 0, for any f € C5°(R?), by using the uniqueness of the Laplace
transform. By a standard approximation procedure we also get, for any Borel set B C R¢,

Py(X, € B) =Py(X, € B), t>0.

4.1.2. Proof of Lemma[j} We will adapt an approximation technique of resolvents introduced by N.V. Krylov
in the gaussian setting (cf. [I4] and Chapter VI in [I]).

Arguing as in Theorem 2.1 of [12] (see also Theorem 3.1 in [5] and Section 3 in [I6]) one proves that on some
stochastic basis (0, F, (F;),P) there exists a d-dimensional 1-stable process Z as in (I.1)), an Fy-measurable
r.v. Xo with law p and a solution Y = (¥}) to

t
Yt=Xo+/ b(Ya)ds + Zi, 1> 0,
0

such that the law of Y coincides with P* on the Skorokhod space.
Fix A > 1. For any Borel set C C R the measure

+(C) =E / T e Moyt

is well-defined. Moreover for any ball B(z,r) we have

(4.38) Y(B(z,7)) >0, z € R%, 7> 0.
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We argue by contradiction. If for some ball B = B(z,r) we have v(B) = 0, then for any T" > 0 there exists
0 <t < T such that

E[1p(Y;)] =P(Y; € B) =0.
We choose T' > 0 such that T'||b||cc < 7/2. There exists 0 < t < T such that P(|Y; — z| <r) = 0. We find

t
P(|Y; —z| <7r) > P(\/ b(Ys)ds| <r/2,|Z: + Xo — 2| <71/2)
0

:]P)(|Zt+X0—Z| <7’/2) > 0,

because X is independent of Z; and the support of the distribution of Z; is R¢ (see, for instance, Theorem 3.4
with A =0 in [19]). We have found a contradiction and so holds.

Recall that E* denotes expectation with respect to P* and (X;) is the canonical process. As before we
consider the measure y = v *:

7(C) = IE“/ e Mlo(X,)dt, C € B(RY).
0

Now we introduce ¢(z) = cq(1+ |z|*) 71, 2 € RY, with ¢q = ( [z ¢(x)dz) ™. Note the following bound on the

first and second derivatives of ¢:

(4.39) |Dé(2)| + | D*¢(2) [migra < Cad(z), z€R%

For § > 0, we consider ¢s(z) = 57¢(x/8), x € R%. Using ¢s(x — y) > 5 1p(s,5)(y) and ([@.38) we can define
—y)b d

(4.40) by(ar) = J21 6@~ )y)1(dy)

Jra @5(z — y)(dy)
Using ([4.39) it is straightforward to check that bs € CZ(R? R?), i.e. bs has first and second bounded and

continuous derivatives, § > 0. Moreover || Dbs||o < £, || D?bsloc < 5%
Let now ¢ € CZ(R%); by the martingale property:

reRY §5>0.

t t
Ep(X;) = Efo(Xo) + E“/ [Lo(Xs) — Ap(Xs)]ds + E”)\/ »(Xs)]ds.
0 0
Integrating over [0, o0c) with respect to e **dt and using the Fubini theorem we find

Bo(Xo) = | [oly) = Lol (dn)

Now we replace ¢ by the convolution ¢ x ¢s so that (using also (4.44)))

B« 0s(Xo) = | [ox 65(0) — Ll osl(w)r ()
= [ Wox6s) ~ Lox dslnidn) = [ Do) [ oz~ n)blwtdy) s
Rd Rd R
= / A * ¢s5(y) — Lo * ¢s(y)]v(dy) — /Rd Do(z) - bs(2) /Rd ¢s(z — y)v(dy) dz

Rd
B /Rd e (Ae(p) — [bs - D + Llp(p)) ¢5(p — y)y(dy)dp.
Now we consider the operator
Ls=0bs-D+L,

and take ¢ = Gs(\)f, f € C5°(R?), where Gs()) is the resolvent of the martingale solution P%® starting at &,
associated to the operator Ls:

+oo
Gs(\) f(x) = Eé’m[/ exp(—As) f(X,)ds], z € R

0

Since bs; € CZ(R4,R?) it is not difficult to check that that AGs(\)f(p) — [bs - D + L] Gs(\) f(p) = f(p), p € RL
It follows that

RGNS 65X = [ | f+ ds(wr(a).
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Hence we get the crucial approximation result:
oo
(4.41) B G5\ f * 6s(Xo)] — B / e M F(X,)dt, §— 0,
0

since (f * ¢5) is uniformly bounded and converges pointwise to f on R%.
Now we consider (4.35) which we write for the solution P%% to the martingale problem for L5 (starting at
the delta Dirac in ). We write R° f(x) = (bs(z) — bo, DR f(z)) and note that

(4.42) lbs(z) —bo| <&, x€RY §>0.
Similarly to (4.35]) we find

+oo
R (1) = BEO* exp(—As — RO s)ds.
R =8 [ ep(-xs) [ (1-ROf(X)d

Since bs € C2(R? R?) it is known that the resolvent Gs(A)f(z) = Eé””[f0+oo dsexp(—As)f(Xs)] has a density
A8 -
P (x,y), Le.,

(4.43) Gs(A)f(x) = 9 F)p™ (@, y)dy, = €RE

Moreover, p*9(z,-) € LY(R?), ¢ > 1. This follows from the estimate
(4.44) 1Gs(N) f(@)] < Csl| fllLemey, feCFRY), §>0;
see Lemma [AT] Tt follows that

R f(e) = [ (1= RO 1w )iy,
R
Recall from (2.18) that for all p > d there exists C, s.t. for all x € R?
|BA ()] < Cp(L+ A7) Ifllzo@ay, f € CF°(RY).
Moreover, by Theorem [3| we know that I — R? is invertible on LP(R?) for p > d. For any g € LP(R?) we find

GoNa(@) = [ o™ e,y

<G+ AT =R gllee < Cp(L+ A7) |gllLs-
It follows that, for § > 0,
[E#[G5 (V) f * ¢5(Xo)]| < Cp(1+ A7) f] s,
[ € C§°(R?). Passing to the limit as § — 07 we get the assertion by (4.41)). O

4.2. Uniqueness of the martingale problem under (C) by a localization argument. We will use
Theorem 4.6.2 in [7].

First recall that an operator like £ under assumption (C.) has the property that the associated martingale
problem is well-posed for any initial distribution pu.

By Theorem 4.6.1 in [7], such operator under (C.) has the following additional property: for any initial
distribution ; and for any open set U C R? there exists a unique in law probability measure P on Z(R,R?)
such that P(X, € B) = u(B), B € B(RY),

X()=X(AT), P-as., where 7=7Y =inf{t >0 : X, ¢ U}
(T = 400 if the set is empty) is a stopping time with respect to the canonical filtration, and finally o(Xiar) —

OMT Lo(Xs)ds, t >0, o € C2(R?), is a martingale with respect to the canonical filtration (recall that (X;) =
(X (¢)) indicates the canonical process).
One says that under assumption (C.) for any open set U C RY, for any initial distribution x the stopped
martingale problem for (£, U, u) is well-posed.
Now only assuming (C), we construct a suitable covering (Uj;);>1 of open sets in R? such that for any initial
distribution p the stopped martingale problem for (L, U}, i) is well-posed, for any j > 1. According to Theorem

4.6.2 in [7] we conclude that the (global) martingale problem for L is well-posed.



WEAK WELL-POSEDNESS OF MULTIDIMENSIONAL STABLE DRIVEN SDES IN THE CRITICAL CASE 11

To construct such covering of R? we note that by the continuity of b we can find a sequence (z;) C R,
j > 1, and numbers J; > 0 such that the open balls U; = B(z;, ;) of center z; and radius ¢; form a covering
for R and moreover we have [b(z) — b(z;)| < e (cf. (2.6)) for any = € B(z;,24;), j > 1.

The balls {B(z;,d;)};>1 give the required covering {U,};>1. Let us define operators £; such that

(4.45) Lip(x) = Lo(x), ©€U;, € CFRY,

and such that each L£; verifies (C.). We fix j > 1 and consider n; € C§°(R%) with 0 < n; < 1,7, = 1 in
B(z;,6;) and n; = 0 outside B(z;,2d;). Now define

W (x) = n(2)b(x) + (1 = 1;(2))b(;).
It is easy to see that b’(z) = b(x), x € U; and [V (z) — b(z;)| < &, for any x € R%. Let us consider

Lip(z) = p.v. / [p(z + 2) — p(a)lv(d2) + (V' (), Dp(x)).
R4\{0}

Such operators verifies (C.) and so by the first part of the proof, for any initial distribution p the stopped
martingale problem for (£;,U;, ) is well-posed, for any j > 1. Thanks to (4.45) the stopped martingale
problem for (£, Uj, p) is also well-posed, for any j > 1. This finishes the proof.

APPENDIX A. PrROOF OF LEMMA [2.1]

We recall that we here aim at controlling the density and its derivatives of the random variable Z; where Z
is a stable process of index o = 1 satisfying the non-degeneracy condition (1.4) in assumption (ND).

Let us recall that, for a given fixed ¢ > 0, we can use an It6-Lévy decomposition at the associated charac-
teristic stable time scale (i.e. the truncation is performed at the threshold t) to write Z; := M} + N} where
M} and N} are independent random variables. More precisely,

S
(A.46) N! = / / rP(du,dx), M!=Z,—N! s>0,
0 Jlz|>t

where P is the Poisson random measure associated with the process Z; for the considered fixed ¢ > 0, M/
and N correspond to the small jumps part and large jumps part respectively w.r.t. the corresponding typical
scale of order ¢. A similar decomposition has been already used in the literature (see, for instance the proof of
Lemma 4.3 in [I0] and the references therein). It is useful to note that the cutting threshold in precisely
yields for the considered ¢ > 0 that:

(A.47) N2 YN and wrt "2 el
To check the assertion about Nt we start with

(see (1.2) and [20]). Changing variable to 7 = s we get that Eleitr-Ni)] = E[ei<p’tN11>] for any p € R? and this
shows the assertion (similarly we get the statement for M). The density of Z; then writes

(A1) pe) = [ pargle =€) Py ),

where pyye(+) corresponds to the density of M{ and Py: stands for the law of Nf. From Lemma A.2 in [10] (see
as well Lemma B.1 in [9]), pas (+) belongs to the Schwartz class (R%) and satisfies that for all m > 1 and all
multi-index 3, |8| < 2, there exist constants C,,, C, s.t. for all t >0, 2 € R%:

~ —m
(A.49) ‘Dgtht ()] < %pl\;[(t,x), where py;(t,z) = Ct';" (1 + f|) )
where Cy, is chosen in order that py;(t,-) be a probability density.

We carefully point out that, to establish the indicated results, since we are led to consider potentially singular
spherical measures, we only focus on integrability properties similarly to [I0]. The main idea thus consists in
exploiting (A.46)), (A.48) and (A.49). The derivatives on which we want to obtain quantitative bounds will
be expressed through derivatives of tht(-), which also give the corresponding time singularities. However,

as for general stable processes, the integrability restrictions come from the large jumps (here NY) and only
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depend on its stability index here equal to 1. A crucial point then consists in observing that the convolution
f]Rd pir(t, x — &) Pyt (d€) actually corresponds to the density of the random variable

(A50) Zt = Mt-‘rNL t>0

(where M, has density p,;(t,.) and is independent of N}; to have such decomposition one can define each Z; on
a product probability space). Then, the integrability properties of M; + N}, and more generally of all random
variables appearing below, come from those of M; and N}.

The function ¢(t,-) will be the density of the random variable Z;, t > 0.

It is readily seen that py; (¢, z) =t~ ¢ py(1,t712), t > 0, x € R%. Hence
(law)

iz, "2 eary, Nt 2N

By independence of M; and N}, using the Fourier transform, one can prove that

(A.51) 7,7,
Moreover, E[|Z|"] = E[|M;+ N "] < C, ¢ (E[|M:|"]+E[N}["]) < C4#7, 4 € (0, 1). This shows that the density

of Z; verifies (2.11))

The contro on the derivatives are derived similarly using for all multi-index g, |8] < 2, and
the same previous argument.

Now, the bounds of (2.13) involving diagonal perturbation again follow from the expression of p;;(t,-) in
m Similar arguments apply to get - Also, still in , the bound on the fractional Laplacian is a
consequence of the previous decomposition applying the operator A 2 to pary (). Namely, it is easily checked that

|A2pM;( x)| < Ct~'py(t,x) (see again Lemma 4.3 in [10] for details). Equations (2.15)) and (2.14) eventually
follow from the previous bounds introducing the diagonal/off-diagonal cut-off. Namely, for (2.15)), if |z —2'| > ¢,

_JN\P,_ B .
then |Dpz,(2) — Dpz, ()| < |Dpz,(2)] + [Dpz, ()] < %(%) ((t. ) + q(t.2))), whereas if |z — 2| < t

then, from (2.10) |Dpz,(z) — Dpz, (') < fo (t,z + Az ))‘Z%/‘ < Cq(t, z)(@)ﬁ, using (2.12)) for the
last inequality. The bound ([2.14)) can be derived in a Snmlar way. a

Lemma A.1. Let b € CZ(RY R?) and assume that there exists by € RY ¢ € (0,1), such that, for all z € RY,
|b(x) — bg| < e (cf. (C.)). Let us consider the pathwise unique solution (XF) to

t
X, :x+/ b(Xs)ds+ Zy, t>0
0
(defined on a stochastic basis (0, F, (Ft),P)) and the corresponding resolvent
+o0
uy(z) = IE[/ exp(—As)f(Xg)ds}, A>0, € RL
0

Then, for A > 1 and p > d, there exists C = C(e, d, p, ||b||cg) such that
(A.52) lur(@)| < CllfllLr@ey, f € C°(RY).
Proof. Thanks to the regularity of b we know that u = w) is the unique bounded classical solution to

Mu(x) — L(z) — b(z) - Du(z) = f(x), = €R%,

which we can write as Au(x) — L(z) — by - Du(z) = f(z) + (b(x) — bg) - Du(x). It follows the representation
formula

+oo
u(z) = / exp(—M)dt / F@) + (b(y) — bo) - Du(y)] pz, (4 —  — tho)dy.
0 Rd

Now we use |b(z) — bg| < ¢ for € small enough and (2.22). By a fixed point theorem in W1P(R%), 1 < p < o0,
we find that u € WHP(R?) and, moreover,

(A.53) [ullwre ey < Cllflle@ey-
Choosing p > d and applying the Sobolev embedding theorem we obtain the assertion. O
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