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Abstract
We establish heat kernel and gradient estimates for the density of kinetic degenerate Kol-
mogorov stochastic differential equations. Our results are established under somehow minimal
assumptions that guarantee the SDE is weakly well posed.

Keywords: degenerate Kolmogorov equations, kinetic dynamics, heat kernel and gradient esti-
mates, parametrix
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1 Introduction

1.1 Statement of the problem

We are interested in providing Aronson-like bounds and pointwise estimates for the full gradient of

the transition probability density of the following kinetic system of SDEs:
dx} = Fi(t, X}, X)dt + o(t, X}, X7)dW, )
dX} = Fy(t, X/, X7)dt, '

where (W})¢>0 stands for a d-dimensional Brownian motion on some stochastic basis (2, F, (F¢)t>0, P)
and for ¢ € {1,2}, t > 0 the component X} is R%valued. This equivalently amounts to establish the
announced estimates for the fundamental solution of the parabolic PDE associated with (1.1), which
writes:

Osp(s, x;t,y) + (Fi(t, @), Va,p(s, T t,y)) + (Fa(t, @), Va,p(s, z; t,y))
1
—l—iTI‘(UU*(S,J:)V?clp(S,w;t,y)) =0,0<s<t, x=(v1,72),y = (y1,42) € R*, (1.2)
p(sa 7t)y) S—Tt> 59()
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Importantly, we aim at obtaining such estimates under somehow minimal assumptions, relying
on minimal conditions required on the SDE to be well posed, in a weak sense. For our approach to
work, we will assume a kind of weak Hérmander condition - the Jacobian (V, F3) has full rank and
the diffusion coefficient ¢ is bounded and separated from zero - however the coefficients can be rather
rough in their entries, namely, measurable with respect to the time variable and belonging to suitable
anisotropic Holder spaces in the spatial variables. In particular, we emphasize that the drift term
F' can be unbounded in all its variables and entries. Through the analysis, some thresholds for the
Holder regularity of the drift with respect to the second (whence degenerate) variable xo will appear.
Such thresholds are related to the degenerate nature of the system of interest and appear to be rather
sharp as they are precisely the ones which provide a sufficient and (almost) necessary condition for
the system to be well posed, see [6].

From now on we shall use bold letters X and F to denote vectors (X!, X?) and (F}, Fy) in R??.
Let B = (Igxd,04xq)* be a 2d x d-matrix, where x stands for the transpose. Using these notations,
we can rewrite SDE (1.1) in the following compact form:

dX; = F(t,Xt)dt+BU(t,Xt)th. (13)

Related applications: These kinds of kinetic (or speed/position) systems appear in several applica-
tion fields. For instance (1.1) describes the dynamics of some Hamiltonian systems. For a Hamilton
function H(x) = V(z2)+|r1|?/2, where V is a potential and |z1|?/2 corresponds to the kinetic energy
of a particle with unit mass, the corresponding drift Fy would write Fy(x) = (—=Vg,V(x2),21)*.
Adding a damping term D(z), i.e. for F(z) = (Fg — D)(x), leads to investigate the long time
behavior of the system, we can e.g. refer to the works [13], [15] for related discussions, to the mono-
graph [36] for applications in mechanics or to [39], [27] for numerical approximations of the invariant
measures.

In mathematical finance, equation (1.1) can be related to the model used to price path-dependent
contracts, such as Asian options (see, [1] or [8] for recent developments).

We choose here to focus on the very object behind, the density, over a finite time interval. To
expose some of the particular features of the model, let us start our discussion with the (striking)
Gaussian setting.

Gaussian case and the Hormander condition: For illustrative purposes let us examine the case
Fi =0,0 =1 and Fy(t, X}, X?) = X}, which corresponds to the Langevin dynamics in its simplest
form:

dX} =dw,, dX?=X/}dt, t>0, (1.4)

which equivalently rewrites in the short form (1.3)

dX; = AX,dt + BdW;, A = <0dxd ded) . t=0. (1.5)
laxd Odxd

In his seminal work [19], Kolmogorov derived the fundamental solution for the PDE (1.2) associ-



ated with the above process. For an initial value & = (21, 22) € R2e_ we have for ¢ > 0,

t t
X; = (X} X2 = <:L'1 + Wi, xo + x1t + / Wsd.s) = exp(At)x + / exp (A(t — s)) BdW;,
0 0

which is a Gaussian process with mean and covariance matrix respectively given by

¢l £1
0,(x) = exp(At)x = (v1,20 + 21t), Ki=[ " F ). (1.6)
Slixa  Flaxd

The matrix Ky is positive definite for every ¢ > 0 and therefore the process admits a density for every
t > 0, explicitly given by

v (43 e (K 0P ) = pl0.3i0.9) = o). (1)

In particular, there exist constants 0 < c— < c4 such that

()ﬁ)dexp (—es| T (y — 0u(@))?) < plast,y) < ()ﬁ)dexp (—e-ITy Yy — 0u(@)))?),  (1.8)

where, for t > 0,

1
T, (tﬂdxd Odxd > 7 (1.9)

3
Odxd  t2lgxa

is the scale matrix which precisely reflects the multi-scale behavior of the components.

Let us first remark that, in Hérmander form, the generator of the process in (1.4) writes
L=A?+ Ay, Ay =V, Ag(x) := 21V, (1.10)

so that, denoting by [-, -] the Lie bracket, [Ay, Ag] = V, and Span{Aj,[A1, Ag]} = R??. Importantly,
we see that the drift is really needed to span the whole space. This is why we speak about weak
Hormander condition. As we have seen, this kind of assumption leads to a multi-scale behavior of
the heat-kernel as opposed to the strong Hérmander condition, i.e. when the diffusive vector fields
and their Lie brackets span the space. In that case, two-sided heat kernel bounds, which exhibit a
usual parabolic scaling, in v/t w.r.t. the Carnot metric induced by the vector fields, are available in
[21]. There is therefore a drastic difference between these two types of assumptions.

Let us eventually mention that, since we are going to consider rough coefficients, we will not be
able to perform Lie bracketing to justify the existence of the density from the Hérmander condition.
The non degeneracy of V., F» can somehow be seen as a mild weak Hormander type condition!.
We emphasize that it is precisely this term which makes the Kolmogorov example work, because it
precisely allows the noise on the first component to propagate to the second one.

'In the document, we will further refer with a slight terminology abuse to this assumption as the weak type Hérmander
condition.



Secondly, it can be observed from this example that the time-scale in the density is not diffusive:
the fluctuations of the two components X', X2 are of order of t'/2 and 32 respectively, which
corresponds to the intuition that the typical time-scale of an integrated Brownian motion should be
equal to the integral of the time-scale of the Brownian motion. This phenomenon also appears in
the deviation term in the exponential. The growth rate is different for the two components. Also,
the unbounded drift term induces deviations w.r.t. to the transport of the initial condition by the
underlying deterministic differential system 6,(x) and not the starting point itself &, normalized w.r.t.
the previous intrinsic time scales.

Similarly, it is seen that there exists C' > 1 s.t. for i € {1, 2},

1 1
Vap(@st,y)l < [((K, *VO(x)'K, * (0:(x) — y))),lp(z;:t, y)
C [V3\d e
< e (Sg) e (~CTUT Y - 0(@)P)
t=2 \7t

Namely, a differentiation with respect to the non-degenerate variable induces an additional time
singularity of the corresponding typical order rate ¢~/2 whereas a differentiation with respect to the
degenerate variable induces a time singularity in t3/2 i.e. at its corresponding typical rate.

Our goal in the current work is to extend those heat kernel and gradient bounds, obtained di-
rectly for the Kolmogorov example, to the densities of SDEs solving (1.1) under somehow minimal
smoothness assumptions on the coefficients.

Available results and minimal conditions from a regularization by noise perspective.
Since the seminal work of Kolmogorov [19], such equations have been thoroughly investigated in
the literature both from the analytic or probabilistic viewpoint?. Existence of fundamental solution
for the underlying parabolic PDE (1.2) was first obtained through a parametriz type perturbation
technique, for smooth enough coefficients, by Weber [41]. We can also refer to Sonin for further
results in that direction [37]. On the other hand, density estimates were derived in [20] (global upper
and lower diagonal bound) and then extended to more general models of SDEs that can be seen as
perturbed ODEs for which a noise acting on the first component will transmit to the whole chain
of ODEs through a weak Hoérmander like condition. For such models we refer to [9], [29]. From
those works one can derive two-sided heat kernel bounds for the density of (1.1) when the drift is
globally Lipschitz in space, i.e. when the drift part of the dynamics in (1.1) can be associated with a
usual well-posed ODE, and when the diffusion coefficient is Holder continuous in space. Eventually,
in a smooth framework, Pigato derived in [35] heat kernel and gradient estimates for the system as
well as short time asymptotics. Except for the diffusion coefficient, the aforementioned works do
not take advantage of the propagation of the noise through the system, in the sense that the drift
is always assumed to be (at least) a Lipschitz in space function whereas rougher drifts may be of
interest see e.g. Section 1.3 in [18]. As already claimed, our aim consists in deriving those bounds
under rather minimal conditions, meaning that we manage to benefit from the regularization by noise
phenomenon, see the Saint Flour lectures notes [11] for an overview of such kind of phenomenom.

Regularization by noise for degenerate system was investigated in e.g. [3] from a strong point of
view, meaning that the author exhibited therein, within the framework of Holder spaces, some mini-

2Let us also recall that the work [19] was recalled by Hormander as the starting point of his general theory of
hypoellipticity [16].



mal thresholds on F' that guarantee strong well posedness of equation (1.1), in spite of a non Lipschitz
drift. Generalization to Holder-Dini coefficients were investigated in [40] with other techniques but
somehow similar threholds. For rougher drifts, corresponding namely to Bessel potentials, but for
F5(t,x) = x1, the strong well posedness was also derived (for the same previous reqularity threshold on
the degenerate variable) in [10] and [43] where the critical case for the regularity index is considered.
However, it is well known that existence of the density does not rely on strong well-posedness of the
system, but more generally on its weak well-posedness.

In the current degenerate setting, the weak regularization by noise was investigated for the kinetic
case in [4]. The author derived therein, still in the setting of Holder spaces, smaller thresholds on
the regularity index of the drift w.r.t. the degenerate variable that yield weak uniqueness. It is also
importantly shown that these thresholds are (almost) sharp in the sense that, when the drift of the
degenerate component has Holder regularity below the threshold, there are counter-examples to weak
uniqueness. This weak well-posedness and associated counter-examples have then been extended to
a full chain of perturbed ODEs in [6]. In this latter work, the Authors exhibit an (almost) sharp
characterization, at each level of the ODE chain, of the regularity index needed in each variable
to restore weak well-posedness. In comparison with our current setting, it is proved therein that
the drift of each component feels differently the degenerate variable: whereas one only needs posi-
tive regularity indexes for the drift of the non degenerate component w.r.t. all variables for weak
uniqueness to hold, a threshold of 1/3 appears for the regularity index of the drift of the degenerate
component w.r.t. to the degenerate variable. We will try to match this setting as much as possi-
ble for what we aim at doing here. We refer to Theorem 1.1 and 1.4 and associated remarks for details.

Objective and strategy. Many other type of estimates have been established for the SDE (1.1) or
its formal generator. Let us mention among them: Harnack inequalities [24], [34]; related heat kernel
estimates for operators in divergence form with measurable coefficients [22], [23]; Schauder estimates,
see [18] for the current framework and [5] for an even more general case (one can also refer to [14]
for an extension to kinetic non-local operators - with an application to strong well posedness - and
to [26] as well for a more general framework); LP estimates, see [17], [30] or [7]. Let us eventually
mention the work [33] which deals with the associated Stochastic PDE in the two-dimensional case or
[44] which investigates the well-posedness of a McKean-Vlasov version of (1.2) through the De Giorgi
approach.

We will focus here on the density /heat kernel and will adapt the approach already considered in
[31], [32], for non degenerate SDEs with unbounded drift respectively Brownian and stable driven,
to the current degenerate case. The first step consists in obtaining two-sided estimates. This is
done using forward type parametrix or Duhamel type expansions, as e.g. considered in the classic
non-degenerate case in [12] or [28], with the additional difficulty that, because of the unbounded drift
the parametrix series needs to be truncated. The tails of the series are controlled through stochastic
control arguments (see [9], [42]). For the estimates on the derivatives the idea consists in mixing
forward and backward Duhamel expansions and to consider suitable normalizations which exploit
thoroughly the underlying two-sided estimates.

We restrict in this work to the kinetic case for simplicity. We believe that our main results would
extend to the full perturbed chain of ODE as considered in [6] under suitable assumptions on the
coefficients. In this more general setting the idea would be to couple the current approach with the



computations performed in [2] to derive strong well posedness for the full chain.

The article is organized as follows. We state our main results (Theorems 1.1 and 1.4) in Section
1.2. Section 2 gathers some technical results about mollified flows associated with Holder in space
coefficients and also addresses the corresponding deterministic control problem which will be useful
for the two-sided heat kernel estimate. We will establish in Section 3 our main results for smooth
coefficients which satisfy the assumptions of Theorems 1.1 and 1.4 and we will carefully prove that
the constants in the estimates obtained do not depend on such smoothness. This is precisely why we
then derive our main results through compactness arguments detailed in Section 4.

1.2 Statement of main results

Let d,l € N. For j € {0} UN and v € [0, 1), let €717 (R% R!) be the space of Holder functions from
R? to R! defined by

IV f(a) = Vi )] _ OO}’

J
Cgﬁw(RdﬂRZ) = {f : HfHéerv(Rd;Rl) = Z HkaHLOO(Rd;Rl) + sup z — P

k=1 z#y,lz—y|<1

where V¥ stands for the k-order gradient. Note that the functions in €7 +7(R%; R!) can be unbounded
and have sublinear growth.
Importantly the functions in €°(R% R!) can be possibly discontinuous and also satisfy (see [40],

Lemma 2.3)
sup T@ =TI
TH#Y 1+ |1’ - y|

We denote by = = (1, 72) a point in R? x R? and by V,,, V,, the gradients with respect to the first
and second set of variables, respectively. Following the previous discussion, it is natural to endow
R?¢ with an anisotropic distance, corresponding to the intrinsic scale matrix (1.9):

1
&la = |z1] + [2af5, @ = (21,22) € R (1.11)

Next, we recall the definition of a anisotropic Hélder spaces associated with (1.11) (see, for instance
[25], [5]). We say that a vector valued function f € CKCJ;W (R24, RY) if

[fllgi+r geagry = sup [If(22)lgivvmarey + sup [ (@1, ) lgo+/8@agey < oo (1.12)
d ’ zo€RI z1€RY

In particular, for [ € ‘K;Jﬂ (R24; R), by Taylor’s expansion, we have

[ Tr (@, y) = (@) = F(y) = Var F )@ = 9| < Cllf lgreala —ylg" (1.13)
We assume the following conditions to hold:
(HJ) There exist v € (0,1] and xo > 1 such that for all (t,z) € R} x R? and ¢ € R,
ko € < (oo™ (8, )€, €) < moll?

and
d

where |- | denotes the Euclidean norm, (-, -) is the inner product and * stands for the transpose.



(HY) For some v € (0,1] and k1, k2 > 0, it holds that
|Fi(t,0)| < ki, 1 =1,2, ||Fi(t,")

€9 S K1, | Fa(t, ')||<g;+w < Ka.

Moreover, there exists a closed convex subset & C GL4(R) (the set of all invertible d x d
matrices) such that V., Fy(t,z) € € for all t > 0 and = € R??.

We introduce the following notation
gat, ) =t~ 21Ty /(2 (1.14)
as well as the following set of parameters for later use: for T' > 0,
Or = (T, ko, K1, K2,d,7,E).

Eventually, to state our main results we need to introduce a mollified flow associated with the
drift F in (1.1), which under (H},) is rough. Namely,

Ous(@) = F(t,0,4(x)), Bis(@) =, (1.15)

where

F(t,2) = ([F1(t) * pi) (@), [Fo(t, ) % pp el (@) ).
2d

and pz(x) = e “*p(e”'x) and p is a smooth density function with compact support and * stands
for the convolution in space. The first regularization, performed at a macro level, is very natural to
introduce a flow since the initial drift coefficient is not necessarily smooth. Regularizing the second
component, allows as well to have a flow defined in the classical sense. The regularization parameter,
corresponding to the intrinsic time scale of the component allows to have the equivalence between
this flow and any other regularized flow (see Remark 1.3 and Lemma 4.1 for details).

Our first main result of this paper is stated as follows.

1

Theorem 1.1. Under (HJ) and (H}) with v € (0,1], for any T >0 and 0 < s <t < T, there exists
a unique weak solution Xy s(x) of (1.1) starting from x at time s which admits a density p(s, x;t,y)
continuous in x,y € R*. Moreover, p(s,x;t,y) enjoys the following estimates:

(i) (Two sided estimates) There are \g,Co = 1 depending on O such that for all0 < s <t < T
and x,y € R*?,
Co gy (t = 5.005(2) — y) < p(s,5t,y) < Cogr (t = 5,05(x) — ). (1.16)

(ii) (Gradient estimate in x1) There exist constants A1, C1 > 1 depending on ©1 such that for any
0<s<t<T andx,y € R*,

|V p(s,z;t,y)| < Cr(t — 3)*%g>\1 (t — s, 575’5(3:) — y). (1.17)

(111) (Holder estimate in x) Let mo,m € (0,1). For j = 0,1, there exist constants \;, C; > 1
depending on O and n; such that for any 0 < s <t < T and x, ',y € R2¢,

V3,005, 258,9) = V(5,25 ,0)] < Gyl — /[ (6 — ) (440

1.18
X <g)\j (t—s, 0;4(x) — y) + g, (t—s, 0;4(x') — y)) (1.18)

7



Remark 1.2. Under (H}.), F} may be unbounded and discontinuous. For instance, if Fj(z) =
Fi1(x) + Fia(x) and Fy(x1,22) = 21, where Fj; is bounded measurable and Fjo is global Lipschitz,
then F = (Fy, Fy) satisfies (H}). This example corresponds to the standard kinetic SDEs.

Let us emphasize that this Theorem holds under the assumptions that have been shown in [6]
to be minimal to guarantee weak uniqueness for the solution of (1.1). In particular the two sided
estimates (1.16) specify the Krylov type estimate of [6] which roughly said that in LY — LP norms (for
suitable indexes p, q) the density behaved as the Kolmogorov one appearing in (1.16).

Remark 1.3 (About the flow in the above estimates). We point out that the above estimates could
(1)

also be stated replacing Aét,S (x) introduced in (1.15) by any Peano flow 6, /(x) solving:

o)) (@) = FO 0 (), 0N(z)=a,

t,s ,S

where
FO ) = ([t ) * (@), Balt, ) (@)).

Pay attention that Fb is not regularized whereas the possibly discontinuous component Fj still needs
to be to define an underlying flow.

Indeed it can be shown, similarly to the estimates established in Lemma 4.1 below, that there
exists a constant C' := C(O7) s.t.:

T, (68 (@) — 0, 4(2))| < C,

t,s

ie. 025715)(:10) and §t7s(x) are equivalent with respect to the intrinsic scales.

In the above theorem, the regularity assumptions on ¢ and F are almost sharp. To obtain the
second order derivative estimate in x; and the first order gradient estimate in zo, we have to make
further regularity assumptions as stated below.

Theorem 1.4. In the situation of Theorem 1.1, we also assume that for the same y € (0,1],

I (2, )

o] <k1, t20. (1.19)

(i) (Second order derivative estimate in x1) There exist constants A1, Cy = 1 depending on O
such that for any 0 < s <t < T and z,y € R*?,

V2 p(s, 25t y)| < Ci(t—5)"lgn, (t — 5,004(x) — y). (1.20)

(it) (Hélder estimate of V2. p in @) For any na € (0,7), there exist constants \a, Co > 1 depending
on O and ny such that for any 0 < s <t < T and x,x'y € R*,

n2

‘vilp(& x7t7y) - vilp(s7w,;tay)‘ < 02‘58 - xl‘?f(t - 8)7177

~ - 1.21
X (g,\2 (t— 5,01 5(x) —y) + gx, (t — 5, Op5(x") — y)) (1.21)



If o also satisfies that
@ 1ty
ot @) — ot y)| < roll(2 —yhl|* + (& —y)a| =), (1.22)
where v is the same as in Theorem 1.1 and o € ((1 —~) V v,1], and
[Fi(t ) — Fi(t y)] < sa[(@ =yl + (2 —y)o| ), (1.23)
then

(i1i) (Gradient estimate in x2) there exist A3, C3 > 1 depending on ©r and a such that for any
0<s<t<T and x,y € R*,

‘VJ;QP(S,CC;t, y)| < C3(t - S)igg)\s (t -, 675,8(:13) - y) (124)

(iv) (Holder estimate of Vy,p in x) For any n3 € (0, (a — ) A (a + v — 1)), there exist constants
A1, C4 > 1 depending on O, a and n3 such that for any 0 < s <t < T and z,x',y € R??,

3+mn3

|Vayp(s,@;t,y) — Vaup(s, @' t,y)| < Calw — /[t —s)" 2

X (g)\4 (t— s,5t7s(w) —y) + o (t—s, Em(w’) - y))

(1.25)

Remark 1.5. For gradient estimates in the degenerate component xz9, we need extra regularities
(1.22) and (1.23) since for kinetic operators, we only have %—gain of regularity in xo. Let us briefly
comment this additional regularity, which might not seem sharp at first sight. Our feeling is that
such assumptions are actually sharp with respect to the methodology employed here. Indeed, as
our starting point to estimate the density relies on a first order parametrix expansion, see (3.16),
we end up with an implicit representation of the density involving as well all the coefficients of the
system. The crucial point is that, when estimating the gradient in the degenerate directions of the
implicit representation of the density, we make all the coeflicients feel the differentiation w.r.t. the
degenerate variables. This roughly explains why we impose assumptions (1.22), (1.23) which lead to
similar (w.r.t. the degenerate variables) conditions as the one previously imposed on F, in (Hy).
Assuming the same regularity in the degenerate directions for the whole drift F = (F}, Fy) already
appeared in [4] in connection with weak uniqueness for (1.1) as well as in [2] and [14] to derive
Schauder like estimates for strong uniqueness purposes. Note that in those frameworks, since the
diffusion coefficient was assumed to be Lipschitz, assumption (1.22) did not explicitly appears. Let
us eventually conclude by emphasizing that, under similar assumptions as the one of Theorem 1.1,
the Authors in [5] only succeeded in deriving gradient estimates in the non degenerate directions, but
only Holder estimates in the degenerate ones.

For two quantities @)1 and Q2, we will frequently use the notation @1 < Q2 meaning that that
there exists C':= C(Or) such that Q1 < CQs.

2 Preliminaries

In this section we assume that F = (Fy, F») satisfies (H%) and temporarily assume that

IV2F|oo < 0.



In particular, for some k1 > 0,
[Fi(t, ) — Fi(t,y)| < sl + [ —y)), (2.1)

and for some ko > 0,
|Fo(t, ) — Fa(t, )| < ro|(@ — 91| + |( — p)al 5 + (= — y)al). (2.2)
For s,t > 0 and & € R?, let 0; s(x) be the regularization flow defined by the differential system
0;s(x) = F(t,0, (), 0s(x) = (2.3)

Here (6, s(x)):>s stands for a forward flow, while (6 s(x)):<s stands for a backward flow. In particular,
let (6:s(x))~! be the inverse of z + 0, (z). Then

(0:.5(z) ™ = 054(x). (2.4)

2.1 Equivalence of measurable flow for ODEs
We recall the following (sublinear) Gronwall type lemma.

Lemma 2.1. Let f(t) : [0,00) — [0,00) be a continuous function. Suppose that for some o € (0,1)
and c1,co = 0,

f(t) < f(0)+01/0 f(s)o‘ds—i-cQ/O f(s)ds, t > 0.

Then 1
f(t) < e f(0) + (cre® (1 — a)t)T==, t > 0.

We have the following crucial lemma, which corresponds to Lemma 1.1 of [31] and [6].

Lemma 2.2. Under (H%), for any T > 0, there exist constants k3, > 1 only depending on k1, ko, d, T
such that for all0 < s <r <t <T and x,y € R*,

f (T (@ = 0,0())] — 1) < T4 (000 (@) — 1)| < s (IT A (@ — Oa(w)) +1). (25)
Proof. To show (2.5), by (2.4) and the symmetry, it suffices to show
T (Orr (@) — 00, ()] < s (T, (@ — )| + 1)
Without loss of generality, we may assume 0 = r < t < T, and write for 2,y € R?>? and t > 0,
i(t) == |(O0(z) — O0(y)),|, i=1,2.
Using the above notation and by definition (1.9), we only need to show that for all 0 <t <ty < T,
tolr(t) + L2(t) < K3 (tol1(0) + £2(0) + t§ ). (2.6)

For i =1, by (2.1) we have

G(t) < £1(0) + /Ot [F1(7, Or0(2)) — Fi(r, 0r0(y))|dr
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< 51(0) + kit + Ky /Ot(gl (7") + EQ(T))d’I",

which implies by Gronwall’s inequality that

t
(a(t) < 0 (0) + t) + rae! / £o(r)dr.
0

For ¢ = 2, by (2.2) and (2.7), we have

£2(t) < £2(0) + /Ot |Fo (7, Or0(z)) — Fa(r, 8r0(y))|dr

W=

<£2(0)+/ El(r)dr+m2/0t (a(r)3 + Ly(r))dr

0

t t
§ EQ(O) + emt(tfl (0) + /ilt2) + :‘ig/ EQ(T)%dT’ + (/ig + 6“1{/) / EQ(T)dT.
0 0

K1t

In particular, by Lemma 2.1, for ko = ko + ™", we have

12 (t) < eh2t (62(0) + eﬁlt(tfl (0) + t2)) + (K/QGRQt%f;)%
< eF205(0) + eF2 R, (0) + cot 2,

which together with (2.7) yields (2.6).

Remark 2.3. By (2.5) and the flow property 6; s(x) = 0, 0 0, s(x), we also have

T (0rs(®) = 0ra(y))] = 1 S [T, (Ors(m) — 9)| S [T (Brs(x) — Ora(y))| + 1.

Moreover, if | — a'|q < Co(t — s)'/? for some Cy > 0, then
T (Bes(a') = y)| = 1 S T2 (s (@) — y)| S ITiZs(Bes(a’) — y)| + 1.
Indeed, by (2.5) we have

T, (Bes(2") — )l

N AN/AN/ANR AN

The other inequality in (2.9) is derived by symmetry.

2.2 Gram matrix

(2.7)

(2.8)

(2.9)

(2.10)

Let Ay, 00 : R — R? x R? be two measurable maps. Suppose that for some closed convex subset £

of GL(RY) and kg > 0, and for all ¢ > 0,

A €&, rytlE] < |owg] < rol€l-

11

(2.11)



Define
Odxd  Odxd ot
A; = , Xy i= .
! ( Ay 0d><d> ! <0dxd>
For s,t > 0, let Ry s be the resolvent of Ay, that is,
at:R't,s = Ath,Sa Rs,s = ]I2d><2d- (212)

It is easy to see that the unique solution of (2.12) is given by

Iixa  Odxd
s = . 2.1
Rt’ <fst ATdT ded) ( 3)

From this expression, one sees that for any s,t,r > 0,
R;sl =R, RerRes = Rys. (2.14)

The Gram matrix associated with A; and X; is defined by
t
K= / Rt,TETE:R;Tdr.
S

The following lemma is well-known. For reader’s convenience, we provide detailed proofs here.

Lemma 2.4. Under (2.11), there is a constant k > 1 depending only on ko and € such that for all
0<s<t<oo andede,

K, e = (K le,2) =, [T, L2, (2.15)
and
T, L Ry sx| <, T ). (2.16)
Proof. By the definition and the change of variables, it is easy to see that
Kt,s - Tt—sKl,OTt—57 (217)
where .
Ko o= / R,,S,5°R,dr,
0
and

. s Igxa Odxd
27, = 25+(t—s)r7 Rlﬂ" - (f: A5+(t—s)udu ]Id><d> '

Thus, without loss of generality, we may assume s = 0, ¢t = 1 and |z|> = |z1]? + |22|? = 1. Clearly,

(Kipz,z) <1 & (Kioz,z) < 1. (2.18)

1 1
o [xl +/ AZxQdu} dr x/
r 0

12

Note that by (2.11),

2 2

1 1 1
(Klyom,@:/ |2:R’{7rw|2dr:/ x1+/ Al xodu| dr,
0 0 r




and by the change of variable,

1 1
J =
0 0

Since A, € £ and £ is a closed convex subset of GL(R?), we have for some co € (0, 1),

2 2

1
5L‘1+/ Al zodu dr.

,
xl—i—/ Aj_,zodu
0

T
infé|A*x2| > colxa] = cor|xs] < ’/ Al zodu| < cplr|zl.
€ 0

2 2 _ [ 25 (< -1
Recall |z1]® + |x2|* = 1. If |z1] < P|22], then |z2]* > (12 +1)"" and

/

2

r 1
1+ / Al xodu| dr > / (]:1:1|2 — 2061T|x1\|x2\ + 0(2)7“2\x2|2)dr
0 0

6

1 2 —1
r c§ /¢
> c2|xo|? </ r?— = dr> > 9 (*0 +1) ;
0 0 | 2] 12\16

3
if 21| > %0|x2\, then |x1]2 > (1 + %)71 and

i

We thus obtain (2.18). As for (2.16), it then readily follows from the scaling relation (2.17). O

4

: o /8 i 16 -1
dT?/ ‘|I1‘_Tcal|x2w2dr> |x1’2/ (1—7“4664)2(17“2 37(%(14_76) .
0 0 8

T
ml-i-/ A} zodu
0

2.3 Control problem

In this subsection we show how the quantity |T, ' (8;s(x) — y)|> appearing in our main estimates
can be, under (2.1) and (2.2), related to a control problem (see [9]) associated with F and B. More
precisely, we consider the following deterministic control problem:

¢r,s = F(T7 ¢r,s) + Bor, 1€ [Svt]v d)S,s =&, d)t,s =Y, (2-19)

where ¢ : [s,t] — R? is a square integrable control function. Let I(s,x;t,y) be the associated energy

functional
t 1/2
I(s,:c;t,w:mf{( [letar) L g =a ¢t,s=y},

where the infimum is taken over all admissible controls ¢. The following proposition plays a crucial
role for proving the lower bound estimate of the heat kernel.

Proposition 2.5. Under (H%), for any T > 0, there exist constants ks, kg = 1 depending only on
T, ko, k1,d, € such that for all0 < s <t < T and z,y € R??,

ks (IT 2 (Brs(@) —9)| — 1) < I(s, 25t y) < w5 (T (Ots(2) —9)| +1). (2.20)
Moreover, one can find a control ¢ : [s,t] = R? and a solution ¢, s to ODE (2.19) such that

St[lp] |orl < 16 (I T s (Ors(x) —y)[ + 1) /ViE—s. (2.21)
re|s,t

13



Proof. Without loss of generality, we may assume s = 0 and ¢t = tg < 6§, where § is a small number
only depending on T, ko, 51,d, €. Let (¢4)ic(0,¢,] Pe any solution of control problem (2.19). Let

’l,bt = ¢t — Bt, Ht = 0,570(213).

Then v, = (¥},1?) solves the following control problem:

11.bt = A(ta"vbt)wt =+ f‘(t7¢t) + ngta ¢0 = 07 ¢t0 =Y - 0t07 (222)
where ( ) ( )
~ Fi(s,z+6,) — Fi(t, 6,
F =
(&) (F2<t, 0}z, + 07) — (.6}, e%>> |
and

A(s,z) = < 1 Odxd ded) ‘
’ fo Vi Fo(t,ury + 0%, To + Of)du Odxd

By (2.22) and (2.1), we have
t t
| < /0 (L + [t )ds + /0 0alds,
and due to V,, Fy € € and by (2.2),
t t
1
2| s/o rw;\ds+/0 (923 + [92])ds.

Thus by Lemma 2.1 we have

t t
Wl <t /0 oalds, 2| <82 1t /0 pulds, ¢ € [0,t0). (2.23)

Hence,

1 1 B T _1 [to to ) 1/2
S AR AR e | mds<1+(/0 ol ds) ,

which gives the left hand side estimate in (2.20).
On the other hand, by Coron [Theorem 3.40], system (2.22) is controllable, and the exhibited
control ¢ is given by

to .
s = (Rig,s B Ky <y — 0, — Rto,sF(s,ws)ds> : (2.24)
where Ry ¢ is the resolvent of A(t,vy) (see (2.12)), and
to
Ki 0 := Ry, s BB*Ry, (ds.
0

Indeed, by Duhamel’s formula, the above control ¢ satisfies (2.22). Note that by (2.13),

R, .B = Taxa
02 10 [V, Fo(r, wp! + 61,42 + 62)dudr )

14



By (2.17) and (2.15), it is easy to see that

1 to -
sup |os| Sty 2 (']I‘;)l(y —04)| + Tt_ol ; Ry, sF(s,15)ds

)

s€[0,to]
@2 1 [ o [T o 2
< 1T - 04|+ 1 /0 (14 [dbel)ds + 15 /0 (0213 + [62))ds
223 1 _1 _1 1
S ot 2Ty, (y — Os)| +tg 2+t sup [ps| +15° sup |3

s€[0,t0] s€[0,to]

_1 _1
Sto 2T (Y — 01)| +e7 g 2 + (to+e) es[lérz ] |osl,
S »L0

where the last step is due to Young’s inequality and the implicit constant only depends on T, kg, K1, d, £.
In particular, we can choose ¢ and ¢ small enough so that for all ¢y € (0, d],

_1
sup [s| S 1o 2 (ITy (3 — Os)| + 1).
s€[0,to]

This in turn yields (2.21) as well as the right hand side estimate in (2.20). O
Remark 2.6. When F is Lipschitz continuous, [9] has shown that

I(s,z5t,y) =X [T (Bts(x) —y)
and

sup [or| Sc [T s (01s(2) — y)|/VE = 5.

r€[s,t]

The additional constant in the estimates of Proposition 2.5, due to the rougher framework, will
anyhow not perturb too much the analysis.

3 Density bounds for SDEs with smooth coefficients
In this section we always assume (Hg) and (Hj) for some v € (0,1), and temporarily assume that

[VIF||oo < 00, [|Vio|leo < o0, j€N. (3.1)

It is well known that in the current smooth coefficients framework there exists a transition density
p(s, z;t,y) which is Cp°- smooth in variables x,y for all s < ¢, by Hérmander’s theorem. Moreover,
p(s, x;t,y) satisfies the following backward Kolmogorov equation

Osp(s,z;t,y) + Loap(s,z;t,y) =0, p(s,5t,y) — 6y(-) weakly as s T ¢, (3.2)
and the forward Kolmogorov equation (Fokker-Planck equation):

op(s, m;t,y)—ﬁ?t’y)p(s, x;t,y) =0, p(s,x;t,:) — 0(-) weakly ast | s, (3.3)
where, setting a = 00" /2,

Lsaf(x) = tr(a(s,2)V3 f(x)) + (F(s,@), Vo f()),
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and
Ll (y) = (Vi (a(t,y) f(y)) — divy (F(t,y) f(y))-

The scope of the section is to obtain two-sided Aronson like bounds, where all the constants
appearing below only depend on Orp.

3.1 The Duhamel representation for p(s,x;t,y)

Fix now (7,€) € Ry x R?? as freezing parameters to be chosen later on and let
0,,(€) =F(t,0,-(£), t>0, 0..(§&=¢. (3.4)

We consider the stochastic linearized dynamics (f(gg’g))t}s:

Z(7) ' < '

Xi =t / [F(r,0:,-(6)) + Alr, 6,7 (€) (X2 — 6,.(6))]dr + / Bo(r,0,,+(€))AWr,  (3.5)
where, for all = (z1, ) € R??,

_ Odxa Odxd
Alr,z) = <V;c1F2(7', x) 0d><d) '

Let (Rggg))t% be the resolvent associated with A(r, 8, -(&)) (see (2.12)), which is explicitly given by

R(6) _ < laxd ded) , (3.6)

be [iV o Fa(r,0,-(€))dr  Tixa
If we define
9.9 (@) = Ry 'z + / R (F(0,,(6) — A0, (6)0,.(6))r (3.7)
and
(¢ == Bo(r,0,,(¢)), (3.8)

then by the variation formula of constants, ngg)(w) is explicitly given by

- t
X8 (@) = 979 () + / RS sOaw,. (3.9)

Clearly, the random variable ngs)(m) admits a Gaussian density p(™4) (s, z;t,-) given by

1 1 1
~(1,£) . _ _ (T.8)\—12 (9(7:€) _ a2
P\ (s, x5t y) = exp < (K; 320, () —y) ) , (3.10)
(2m)d det(K\)7 515 " |
where .
K% = / RIESHORTIBO)qr. (3.11)
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In particular, ﬁ775)(5, x;t,y) satisfies
05 (s, s t,y) + L 5O (s, xit,y) =0, 57O (s, @i, y) — Gy() weakly as s tt,  (3.12)
where, for a = 00" /2,

L = tr(als, 05.,(8)) - V2,) + (F(s,04,(€)) + A(s,05,(8)(@ — 05,(€))), V) (3.13)

denotes the generator of the diffusion with frozen coefficients in (3.5).

The following proposition is a direct consequence of expression (3.10) and Lemma 2.4.

Proposition 3.1 (A priori controls for the frozen Gaussian densities). Under (H2), (H2) and (3.1),
for any T >0 and j = (j1,72) € Ng, there are constants \j,C; > 1 depending only on O such that
forall0 < s<t<T, 7€[0,T] and x,y,& € R?,

Col g1 (t = 5,929 (@) —y) <78 (s,m3t,y) < Cogay (t — 5,975 (@) — ), (3.14)
where gx(t,x) is defined by (1.14), and

j1+372

Vi1 V2 50 (5,258, 9)| < Cjt — )" 7 g, (t — 5,99 (2) — y). (3.15)

The starting point of our analysis is the following Duhamel type representation formula which
readily follows in the current smooth coefficients setting from (3.2)-(3.3) and (3.13):

t
(s, ;t,y) = P78 (s, @ t,y) + / PO (s, @7, 2)(Lre — L )p(r, z;t, y)dzdr  (3.16)

s R2d

t ~
=\ (s, z;t,y) + / / p(s, @7, 2)(Ly e — LENVPTE (r, 28, y)dzdr,  (3.17)
s R2d

If we take (7,€&) = (s,x) in (3.16) and set Po(s, x; t,y) := p(>®) (s, x;t,y), then we obtain the backward
representation

t ~
p(s,xit,y) = Pols, ;t,y) + / / Bo(s, ;7. 2)(Lrz — L5 )p(r, 2;t, y)dzdr.
s R2d

If we take (7,&) = (t,y) in (3.17) and set py (s, z;t,y) := p\“¥) (s, z; t,y), we then obtain the forward
representation

p(s,x;t,y) = p1(s, x;t,y) // (s,x;7, 2) Erz—z(n ))pl(rzty)dzdr
To give the estimates of p;(s,x;t,y), i = 0,1, we need the following lemma.
Lemma 3.2. For anyt > s and ,y € R?>?, it holds that
95" (@) = 0r(@), 9 (@) —y = RSP (@ - 0,4(v)).

Moreover, under (H}), for any T > 0, there is a constant C := C(Or) > 0 such that for all
0<s<t<T and z,y € R*,

T (B1s(@) = 9157 (@) < C(t = )3 (T, (015(2) — y)[+7 + 1), (3.18)
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Proof. (i) Since 19( ’5)( )= E(f(g;ﬁs)), by (3.5) one sees that

t

9 (@) = + / [F(r, 0:,-(€)) + A(r, 0,7 (€) (91T (@) — 0,,7(€))]dr. (3.19)

s

Hence,

)

90 () — 0, / A(r,6,.4(2)) (95 () — 6,4 (@))|dr
< Vo Bl / 98 () — 6, ()dr,
which implies by Gronwall’s inequality that
0" () = 0;.4(=),

which gives the first equality of the lemma.
(ii) For the second one, note that by (3.7) and (2.14),

REDY (@) — a4 / R (E(r,0,0(4)) — A(r.0,())0r4(y) ).

st

Since 85Rgf;y) =—A(s,0+(y ))R(t’y) by Duhamel’s formula, we also have

) = Ry — [ RED (F00,0(0) ~ A 0rc())0re(0) ) 0
—yt / (7, 01(y)) — A(r,0,.4() (v () — O,4(y))]dr.
As above, one has I's(y) = 0, (y). Hence,

R{VOY (@) - 2 = REYy - 0,4(y).

t,s

(iii) Let us now turn to the proof of (3.18). Fix 0 < s < u <t < T. Note that by (3.19),

0;,5(x) — 9 (x) = / [F(r,0,5(x)) — F(r,0,4(y)) — A(r,0,,(4))(9%Y) (2) — 6,,(y))]dr,
and by (2.9),

(t=5)72|(Ors(@) = O] + (t = 5)2(O5(@) — Or4())a]

1 (3.20)
SIT, (0 s(x) —y)|+1 = A

Then we have

(1.4(x) — 959 ()] < / Fi(r, 0,0()) — F (1 0,4(y))|dr

18



< / (14 0,0() — B,4(x))dr < (¢ — )4,

and by definition,

)

[(Or.s(@) — 07 (@))2] < / V21 Bl (8r,s(@) = D2 @)1 + [T (Br(), s (9))] | dr

e 6 — 9y 0 —0 71d
~ (0r.5(x) r,s (x))1] + 10 5(x) rt(Y) d r
(3.20)

< (t—s)2A+ (t—s) T A
Thus we obtain (3.18). The proof is complete. O

For any A > 0,0 < s <t < oo and x,y € R%, let
ﬁ)\(sa ] t7 y) =gx (t - S, et,s(w) - y) = (t - 8)72dei|T;_15(at’S(Z)iy)P/(Q/\)7 (321)
with 0, s(x) the flow associated with F.

Lemma 3.3. For any T,\ > 0 and « > 0, there are X' > X\ and C > 0 depending only on ©r and
X\, o such that for all0 < s <t < T and x,y € R*,

(16,5(@) = yld + |z — 05.2()|3)Pr(s, 23, y) < Ot — )2 (s, 231, y)- (3.22)

Proof. Note that by (2.5),

Irjms (t = 5.2 = 0s4(y)) SDA(s, i1, Y) S Gran (t — 5,2 — 054(y)).
The desired estimate now follows by definition. O
We also need the following convolution type inequality for the Gaussian functions py.
Lemma 3.4 (Reproduction property). Under (2.1) and (2.2), for any T > 0, there are constants

k7,Cq > 1 depending only on O such that for all z,y € R*, 0 < s <r <t <T and A\, a2 >0,

Cglﬁ(A1AA2)/n7(svm;t7y) < / dﬁ)\l (S,%; r, z)ﬁ)\Q (Ta Z;tay)dz < 03]3&7()\1\/>\2)(57x;t7y)' (323)

RQ

Proof. Recalling (3.21) and (1.14), we first consider the convolution

I ::/ g (€1, — 2)gn, (€2, 2 — x)dz.
RQd

Clearly, up to a constant dependent on d and Aq, Ay , I is the density of the sum of two independent
Gaussian vectors with means &’ and x” respectively. Therefore I is a Gaussian function with mean
x' — ' and covariance matrix )\1’]I‘6_12 + )\gTe_f. We have

MART-2 <\ To2 4+ AT2 < (A V AT,

€1+e€2
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which yields
Ioumn)slar +e, @ —x") ST S gauny(a+e,2 —x”). (3.24)
To prove (3.23), it suffices to notice that by Lemma 4.1,
9 /K3 (t -z - er,t(y)) S ﬁ)\2 (T’ z;t, y) 5 k3o (t —-rz—= 0T,t(y))‘
The claim then follows from (3.24) with @’ = 0, s(x) and «” = 0,.,(y) and using (2.9). O
The following lemma is a direct consequence of Proposition 3.1 and Lemma 3.2.

Lemma 3.5. Under (HY), (HY) and (3.1), for any T > 0 and j = (j1,j2) € N3, there are constants
Aj, C; = 1 depending only on ©1 such that for all0 < s <t < T and x,y € R24,

Co 'zt (5.2t y) < Bils, st y) < Copa, (5,251, y), 0= 0,1, (3.25)
and
. _J1+3j2
V2L V2 58 (s, 258, 9) | (7.6 )=(s.0) or (1) < Ci(t — 8)7 "2 P, (5,258, 9). (3.26)

Moreover, for any « € [0, 1], recalling p1(s, x;t,y) := ﬁ(t’y)(s, x;t,y),

[VILVZ (P1(s, m;t,y) — pi(s, s t,y)) |
a+j1+372

< Cjle — |Gt —s)" 2 (ﬁ,\j (s,x;t,y) —|—;ﬁ>\j(s, xz':t, y)) ) (3.27)

Proof. Estimates (3.25) and (3.26) are direct by (3.14), (3.15), Lemma 3.2 and (2.16). Here we prove
(3.27) with j = (1,0) for simplicity since the general case is analogous. The off- diagonal regime
|z —a'|qa > (t — s)% is straightforward from (3.26). Assume now |x — x'|q < (¢t — s) Then we have

2

Vo, (P1(s, @it y) = Pa(s, 25t ) | < |wi — 2 up Ve, Ve, 1 (5, @ + n(@’ — )i t,y))|
i=1 7]601
2 .
S i —@jl(t = s)7 sup Pay(s, @ + (e’ — z)it,y)

n€l0,1]

_atl
S |£c—a:']g (t78> 2 p,\j(s,m;t,y),
where in the last inequality we have used | — x/|qg < (t — 3)% and (2.10). The proof is complete. [J

3.2 Derivation of the upper bound

For notational convenience, we write from now on

H(s@:t,y) == (Low — LV2VP (5,251 ) = (als. @) — as,0,4(9))) - V2,51 (s, 2:1,9)

~ (3.28)
+ (Fl (87 "B) - F1(87 os,t( ))) : vx1p1(87 T, t7 y) + TFQ(S) (mv as,t(y)) : vwzpl (87 €, ta y)7
where T, (,) is defined by (1.13), and
t
(p® H)(s,z;t,y) = / / p(s,@;7, z)H(r, z; 1, y)dzdr. (3:29)
s JRd
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Thus, from the Duhamel representation (3.17), we have

p(37 x;t, y) = ﬁ1(87 z;t, y) + (p ® H)(87 x;t, y) (330)
For N > 2, iterating N — 1-times the identity (3.30), we obtain
N—1 ‘
pls, st y) =pi(s, mty) + Y (71 @ H®)(s,z;t,9) + (p@ HON)(s, z; 1, y). (3.31)
j=1

Proposition 3.6 (Control of the parametrix expansion). For any T > 0 and N € N, there are
constants Cn, Ay > 0 depending only on O such that for all x,y € R*? and 0 < s <t < T,

[HON (5,258, y)| < On(t = )75 T pay (s, @it ), (3.32)
where Ay — 00 as N — oo. In particular,
p(s,m;t,y) < Onabay_, (s, 56, y) + |(p @ HOV)(s, @5, 9)|.
Proof. By (3.28), (3.15), (1.13) and (3.22), we have
[H (s, z:t,9)| < la(s,2) — a(s, 0s4(y))| - V3, B1(s, 251, 9))|
+[Fi(s, ) — F1(s, 0s¢(y))] - [V, D1 (s, @58, y)|
+ [ Try(s) (@, 05,6(Y)| - VD15, 238, y)|
S (=) e — 054(y)[1Pa(s, 25t y)
+(t =) (1+ |2 = 0(y))ha(s, 251, y)
+(t=5)"E |z = 00(y)|5 T Pals, @it y)
S(t—s) T2 pu(s, @it y).
This gives the stated estimate for N = 1. For general N > 2, by induction, it is readily seen that:

(N—1)y

¢
_ 142 . .

’H®N(37ﬂ3;t7y)| SJ/ (T - S) T (t - T) Tty (\/dep)\N—l(svaz;T,z)p)q (T,Z;t, y)d2> dr

S

(3.23) t (N—1)
S ([t a s p et
S
N A~

5 (t - 8)_1+T’Yp)\N (37 w7t7y>

This completes the proof. ]

We carefully remark that we have to stop the iteration at some fixed N to avoid the explosion
of Ay as N goes to infinity. The following proposition provides a control for the remainder and
concludes the proof of the upper bound.

Proposition 3.7 (Control of the remainder). Let N be large enough such that

N
—1+77>2d.

Then there exist constants Co, \g > 0 such that for all x,y € R?** and 0 < s <t < T,

[(p @ HN)(s,2;t,y)| < Copa, (s, ;5 1, y). (3.33)
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Proof. We first recall that, from the intrinsic scaling properties of SDE (1.3) we can restrict w.l.o.g
to the case s = 0,t = 1 for the proof (we refer to [9] for additional details).
Indeed, recall first from (1.9) that for any A > 0, the intrinsic scale matriz writes:

1

T-! .— A 20gxa  Ogxa

A = 3 .
Oaxa A 2[gxq

Fix then s > 0 and A > 0. We define
X =Ty Xppss, ¢ 0. (3.34)
By the change of variables, it is easy to see that (X?’S)tZO satisfies
AX® = FM(, X%)dt + Bo™* (6, X)) AW,
where Wt)‘ = )FéW)\t is a still Brownian motion, and
FM(t,z) i= AT, 'F (s + A, Taz), o™ (t,z) := o (s + At, Tha). (3.35)

In particular, let p(s,x;t,y) (resp. p™*(x;t,y)) be the density of X; (resp. Xz\s) starting from x at
time s (resp. 0). Then

p(s,x;t, y) = N2 (Tt A7, T y). (3.36)

From the scaling property (3.36), it thus suffices to consider the case (s,t) = (0,1). First of all,
by (3.32), we have

1
S = |(pe H*N)(0,2z;1,y)| < / (1—r) 1+ / p(0, 257, 2)pay (1, 2; 1, y)dzdr
0 R

2d
! 1+ s
= [Fa= ) B (r Xp(i 1)
Noting that by Lemma 2.8 in [31],

Eﬁ)\]\r(ra XT,O(:B); 1)y) < Cl Supd €xp { h’lf))\N (Ta zZ; 1)y) - CQ|Z - 07‘,0(93)|2})
z€R2

and

w
[l
—
N

Inpay (r, 2 1,9) 2 In(1 — )24 = Ay [T, (014(2) — y) P

I
S

)

(1 — )" = Ny [T (2 = 0,1 (y)) P + Cs

(
1—r) 72— Nylz — 0.1(y)|]* + Cs,

N AR

In(

we further have
Epy (7, Xpo(@); 1,9) < (1 7) " exp {A’/V inf {2~ 01(y)P + |z - er,o<m>|2}}
z€R2d
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=(1—r)"%exp {—A;(]wr,l(y) - OT’O(m)‘Q}

(2.5)
< (1—r) " exp {=AY|610(z) —yl*}.

Hence,
1
I < </ (1— ,,)1+N272dd7«> e ANIOLo@)~Y* < = 1010(x) -yl
0

The proof is complete. ]

3.3 Derivation of the lower bound

We first derive a local bound, starting from the one step parametrix expansion (3.30): by (3.15) and
the upper bound for p, we have

p(s,z;t,y) =pi(s,xz:t,y) + (p@ H) (s, z;t,y)

t
> (sasty) =~ [ [ plsain ) Gz dedr
S

t
= Coﬁ)\o_l(svx;tvy) - C/ /RQd ﬁ/\(s,az;r,z)(t - T)%_lﬁk(r,z;t,y)dZdr
S

(3.23)
= Cilﬁxl(sa z;t,y) — C(t—s)

X
2

]5)\(8, (l:, t7 y)v
for sufficiently large A and C, depending on ©7. Suppose that
]T;ls(em(a:) —Y)| < k5266 + 1) + 263 + 1 =: Ry,

where 3, k5 and kg are from (2.5), (2.20) and (2.21). Then
7)\ng

2C

(&

ps,@it,y) > (t—s)>H(C e — Ot —5)3) > (t—s)72" = Colt — )7, (3.37)

provided that

2Ak2

g\ —2 _ 22Ky
t—s<(20%) 7e v =Ty
Now for fixed 0 < s <t < T witht —s <Tp and ¢,y € RQd, we assume
T (Be,s(®) — y)| = ko
Let M be the smallest integer such that
M = 1< T (8s5(2) —y)* < M. (3.38)

Define
d:=12 tji=s5+j6, j=0,1,--- M.
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Let ¢, s(z) be the optimal curve in Proposition 2.5 so that the corresponding control ¢ has the
estimate
> lerl < ko (T s (0rs(®) —y)| + 1) /VE—s < re(VM +1)/VE—s.
rels,
Define
§j = s(®), j=01,--- M
For any j =0,--- , M — 1, by Proposition 2.5, we have

1/2
t+1
IT5 (80,05 (&5) — Ej1) | Ses T(t5, €55 t541,€540) + ( |80r2d7") +1
L (3.39)
< (b1 —t)"? sup [, + 1< 256 + 1,

rels,t]
from the very definition of § and the previous control on sup,.cs 4 [¢r|. Now set
Yo :=A{&} = {z}, Y= {&u} ={y},
and for j=1,--- M — 1,
5, = {z eR¥: [T, (2 —¢,)| < 1}.
By (3.39) and (2.5), for any j =0,---, M — 1, we have that for z; € ¥; and z;41 € Xj41,
IT5 (0,18, (25) = 2j1)| < [Ty (O, () — €j+1)| + [Ty (2741 — €j41)]
+ [T (0418, (25) = Ot,1.4,(€))))
T3 (0,118, (€5) = &540)] + T3 (241 — €541))
+r3(T5 (25 — €5)] +1)
< k5266 + 1) + 263 + 1 = Ko.

This precisely means that the previous diagonal lower bound holds for p(t;, z;;tj+1,2j+1). Thus, by
the Chapman-Kolmogorov equation and (3.37), we have

p(s,x;t,y) —/ / p(to, T;u, z1) - - p(tavr—1, 2m—1;tm, y)dzr - - -dzp g
RQd RQd
2/ / p(to, zosu, 21) - pty—1, 2m—13tm, 2m)dzy -+ - dzar—1
P Ymoa
> (0052d)M/ / dz1 - -dzyog = (Cod2H)M (Cys?T)M 1
Y1 Yar—1

where Cy is given in (3.37), and the last equality is due to [3;| = C462? for some Cy only depending
on d. Recalling 6 = (t — s)/M and M given in (3.38), we finally have
p(s,z;t,y) = CM(CHM16724 = (t — 5) 724 M?* exp{ M log(CyC4)}/C4
> Cs(t = 5) "> exp{=0|T;(0r.s(x) — y)*}.
The lower bound is thus obtained for ¢t — s < Ty and all &,y € R2e. For general 0 < s <t <7, it

again follows from the Chapman-Kolmogorov equation.
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3.4 The parametrix series expansion of p(s, x;t,y)

We introduce, for § > 0 the SDE (1.1) with diffusion coefficient o(s,x) = dlixq and denote with p;
the corresponding density. By scaling and the two-sided density bounds of Sections 3.2 and 3.3 it
holds that, for any A > 0, there exists 6 = §()\) large enough, and Cs > 1, X' > X such that, for all
z,ycR?and0<s<t<T,

Cglﬁ)\(sa$;t7y) < ]55(8,%;2‘:,3/) < OgﬁA/(S,m;t,y). (340)

By Lemmas 3.3 and 3.5, we may choose A, and then § = §(\) such that, for any j = (ji,j2) € N3 With
J1+3j2<3, ke{l,2},8e[0,2]andforall 0 < s <t < T, z, ',y € R?*? with |x — x'|q < (t—s)

k14342

(@ = 0,1’V VER (s, @it y)| S (= 5)"F72) =75 By (s, 21, ), (3.41)

and also, for any « € [0, 1],

[ — 54(y))k]P| VI V22 (51 (s, 3 t, y) — Di(s, @'s t,y))]

% 3. (342)
<o — @[5t — 5)Ph= DR 5 (s @it ).

We shall fix from now on § such that (3.41) and (3.42) hold and for simplicity we write p = ps.
Importantly, p enjoys the Chapman-Kolmogorov property, namely, for all ,y € R* and 0 <t < r <
s<T,

/dep(s,m;r,z)p(r z;t,y)dz = p(s, x;t,y). (3.43)

Proposition 3.8. Under (H}), (H}) and (3.1), the density p(s, x; t,y) admits the following parametriz
expansion
p(37 x;t, y) = 51(87 x;t, y) + ﬁl & H(‘Sa x;t, y)? (344)

where H = Zk21 H®E enjoys the following estimates: for all0 < s <t < T and x,y € R*?,
[H(s, @t y)| S (6= 9)2 (s, 2, y). (3.45)
If in addition Fy also satisfies (1.23), then for all € € (0,7) and x, 2,y € R*?,
[H(s,@:t,y) — Hs,a'st,y)| S e — @[3 — )27 (B(s, @i t,y) + s, @51, y)) - (3.46)

Proof. Let us first prove (3.45) and (3.46). From the definition (3.28) of H, the proof of Proposition
3.6 and (3.41), we derive that for all z,y € R? and 0 < s <t < T,

[H (s, a;t,y)| < C(t— )2~ ps, m; 1, y). (3.47)

The point here is that p is a true density and enjoys the reproduction property (3.43). This allows to
manage the iteration procedure without deteriorating the constants at every step. Indeed by direct
induction, for k > 1,

@rwwm

TTy/2) (t—s)=2 p(s, i t,y), (3.48)

[H (s, a3, 9)| <
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where I' is the Euler-Gamma function. Estimate (3.45) easily follows.

Next let us consider (3.46). When |x — x'|q > (t — s)l (off-diagonal regime) the estimate directly
follows from (3.45). When | — a/|q < (t — s)é we restart from the first term of the expansion. By
(3.28), we have

[H(s,@5t,y) — H(s, @1, y)

= |(Loa = LSV (s. @t y) = (Low = L2 (s, 5. )|

< [la(s,) = als, 05.,(w))I[V2, (i(s,@:t,y) — Pu(s,@'s1,y)) |
+Jas, @) = a(s,a) [V, P (s, @'s 1,y
+ [|Fi(5,2) = Fi(s, 0,1V, (Br(s, w3, 9) — (s, 203t )) |
+|Fi(s,2) = Fi(s,2)[| Vo (s 2 )|
o+ [1 o), 0(0)) Vs (B (5, 251,9) — i (5,23 ,9) |
+ [ Try (o) (@ 00(1)) = Tiy o) (@', B0 (W))] [V (5,25 1,9

=11+ 1+ Is.

y (3.41), (3.42) and using that |z — &'|q < (t — s)% we have

‘.’B - Os,t(y)nl A 1 ~
Il S ’:C - m/|fcyl <(t_s)1+’2vp>\2(87 xatvy) + Ep)\z(svm/; ta y)
Sle—a/|J7°(— )" (p(s, m;t,y) +p(s, @' 1,y)) -

Similarly, by (1.19) we also have
I S |e —a/[}(t— )77 (B(s, 25 t,y) + Bls,@'st.y))
and by (1.13), (3.41) and (3.42),
Iy S o — 0ua ()57 (t—5)7 2w — 2/ [3p, (s, 231, y)
3
2

Flz— 2|57t~ s) " 2pa (s, 2 8, y)
Sle -2/} 5t —s)2 7 (B(s, 25 t, ) + B(s, s t,y)) -

Finally, we have
|’H(S,Qﬁ;t, y) - ’H(s,m’;t,y)|
t
< |H(S,$,t,y) - H(87$/;t7y)| +/ / |H(8,:L‘;T7Z) - H(S,$/;T,Z)||H(T,Z;t7y)’d,2d7'
s R2d

Sl —a/ |75t —s)27t (ps, x5 t,y) + B(s,2'; 1, y))

t T — /7_%
+/ (T‘—|S) (71—7“)13 \/RQd (ﬁ(s,w;r,z)—i—ﬁ(s,w';r,z))p(r,z;t,y)dzdr
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Sle—a/[3 5t —9)27" (s, 2t y) + pls, 251, y)) -
The parametrix expansion (3.44) follows by letting N — oo in (3.31) and proving that the remainder

-1
RN := p® H®V converges to zero uniformly in every variable. Let My := CNTN (%)F <%) with
C as in (3.48). By (3.48) we have

t
Kp@H@%wmwyn<0MN/kv—m?u{/ B(s, @i7, 2)p(r, 2 t, y)dzdr
s R

2d

The proof is completed. ]

3.5 Sensitivities of the frozen densities with respect to spatial parameters

We provide here a lemma which quantifies the sensitivity of the frozen densities w.r.t. different
(spatial) freezing parameters.

Lemma 3.9 (Sensitivity of the semigroup w.r.t. the freezing parameters). Under (HJ), (Hf) and
(3.1), for any T > 0 and j = (j1,j2) € N(Q), there exist constants \;,C; > 1 depending only on O
such that for all0 < s <t < T and z,y € R,

y=(31+342)

’véllvfz (ﬁl _]A)’(T{))(Sam;tay)|(77£):(s’w) < C](t - S) 2 p)\j (S,$;t,y); (349)

Moreover, for any =’ € R

. . - ) —(j1+342)
VRV BT = 57) (5, 25t,9)| e o) omary S Cile =@ =5)7 7y (s.x5t,y). (3.50)
Proof. We only prove (3.49) for j; = jo = 0. For general ji,jo € Ny, the statement follows by
the chain rule and tedious but similar calculations. The control (3.50) is derived analogously. For
notational simplicity, we introduce

G = Kf‘fs’m)v Cy = K(tVy)y W1 = Ot,s(x) —Y, wa = ,1925;1;) (ZB> - Y,

t,s

and
A= T (0 s(z) —y)| + 1.

Using the above notations and by definition (3.10), we have

51— 57 (5,249 o0 o)

_1
2

_ (277)_(1) det(Cz)_% exp < - 1l¢, W2’2> _ det(Cl)_% exp ( - %‘C;%wl‘g) ‘

To show (3.49), it suffices to prove that for some A > 0,

ol

| S (t—s)2 2, (3.51)

exp (—AA?). (3.52)

(det Cy) ™2 — (det Ca)™

X
2

_1 _1
|exp (= 317 2wil?) = exp (= 16y 2 wal)| S (¢ =)
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Note that by (2.17),

Ci = Ty_sC;Ty_s, (3.53)
where .
6= [ REPESDREDECD ar, 6= [ RIVEMYREPVEY)ar,
0 0
and for n(r) :== s+ (t — s)r,
7—76
27(“ : = Ba(n(r)aen(r),T(g))7
and
R ._ < ) Lixa 0d><d>
LT fr vaQ(n(U), en(u),T(E))du Laxd

Since 0, Vy, F> € 6, by (2.9) we have for any r € [0,1],

(S,:E) - (tv ) X
- Y | 5 |0n(r),s(m) - en(r),t(y)m 5 (t - 5)3“47’

T T

b>

and
R RV < (8- 5)7 4.

1,r ~
Hence, by (2.15),
ICL—Co| S (t—s)2AY, |G| <1, detC; =1, (3.54)
and

< (t—s)"2(detCy) "2 — (det Cy) 2|
< (t—s)7%4 det C; — det |
S(t=8) 6 =G S (t— ) 23N,

Thus we obtain (3.51). For proving (3.52), without loss of generality, we may assume

(det Cy) ™2 — (det Cy) 2|

1 1
’C1 *wi| < ‘CQ “wal.

Then by 1 — e ™™ < z, we have

L3 (2 L3 (2 Lip— 3 12 15 (2 L3 (2

[exp (= 310, 2 wal?) = exp (= 410 2 wal?)| < 3(1Cy 2 wal = [0, waf?) exp (- F1Cy Fwaf?).
Since
-5 2 -5 2(53) 5 1.1 —1 5—1m—1 -1
|CQ wa —|C1 wil® = <CQ Tt—sw27Tt—sw2>_<Cl T,—sw1, T, w1)
< CTHIT (W — w) | (ITgwal + [T, wi]) + 1G5 1 = CHIT L wa
by (3.18) and (3.54), we get
_1 _1
Cy 2wal® — [C; 2w [? S (- 5)2 AP,

Therefore, we have (3.52). The proof is complete. O
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3.6 Gradient bounds in the non-degenerate direction x;

In this Section we provide pointwise controls for the derivatives of the densities in «; in the cur-
rent smooth setting. Importantly the controls do not depend on the smoothing procedure, and the
constants therein only depend on Orp.

We are ready to prove the following

Proposition 3.10. Under (H}), (H}) and (3.1), for any T > 0 and j = 0,1, there exists Aj,Cj > 1
depending on O, n such that for any 0 < s <t < T and x,y € R*?,

IV, (s, @58, 9)| < Cj(t = )" 3pa, (5,231, 9), (3.55)

and for no,m € (0,1), and any x,x',y € R??,

J+nj

IV, (p(s, st y) — p(s, s t,9))| < Cjlo —'[§ (t — )72 (b (s, 2t,y) +Da, (5,25 t,y)). (3.56)
If in addition Fy also satisfies (1.23), then (3.55) and (3.56) also hold for j =2 and ne € (0,7).

Proof. We only prove the case j = 2. In this case some time singularities appear in the integrals.
A way to overcome such a problem is to exploit cancellation properties of the derivatives of the
Gaussian kernels. In the following estimates, for simplicity, we use the same A to denote possible

different constants in different places.
(i) We first look at (3.55). Starting from (3.44), for u = 2 and (1,€) € [s,t] x R??, we write

(V21p1 ® H)(s, 21, y) / / Vmpl s, x;r, 2)H(r, 25 t, y)dzdr
/ / N A(T’g))(&ﬁc;?", Z)H(r, z;t,y)dzdr

/ / V2 50 (s, @i, 2) (H(r, 25, y) — H(r, 0,0 (€); 1, ) dadr
RQd
=L+ 1Y+ 179

For Iy, by (3.41) and (3.45) we have
t Y
B =9 [ peaina)- i ezt y)dsdr
m R2d
t
<2t ([ -0 ) psaitiy) £ (0= 97 st
For I taking (7,£) = (s, @), by (3.49), (3.45) and (3.23), we have
B [7 ] =93 s ezt — n)E a0zt )dsdr
RQd

([0 nita) sty

S (t—5)"1pals z;t, y).
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For I§T’§), with the former choice (7,&) = (s, x), by (3.49), (3.46), (3.41) and (3.23), we have

169 < /su /de(r — 5 pa(s, @7, 2) |2 — Oy ()3 (¢ — 1) 3L
% [p(r 2 t,9) + (1, 0,5 (@)i 1, )| dzdr
/ /R (r—s)¥ pa(s, 7, 2)(t —7)
[pA(T zit,y) + pa(r, 0 }dZdr
(t—s)27" [ﬁA(S,w;t,y)+ /Su<r—s>1 DA Bra(@);, y)dr

1 A
S (t—s8)2 (s, 2t y),

NJR

-1

LA
=
|
»

where in the last step we have used that
. (3.21)
DA, Ors(®); t,y) = gr(t — 7,01 00, 5(x) —y) "= gr(t —1,0;4(x) —y). (3.57)
Finally, note that
V2. 0(s, @ t,9)| S (¢t —8) ' pls, @5t y) + (V3,1 @ H) (s, 258, y)],

which combining the above calculations, yields (3.55) for j = 2.
(i) Next we look at (3.56). We can assume w.l.o.g. that |x — @'| < (¢t — 3)% since otherwise the
control readily follows from the previous one. Starting from (3.44), for u = H‘S we write

Vi (s, @it y) — V2lp(s a'st,y) = Vi, his, @it y) — Vi, bils, @' 4, y)
/ / ﬁl (s,z;r,2) — V21p1(5 x'sr, 2))H(r, z; t, y)dzdr
=1 +/ J(r,z,x'st, y)dr + /u Jr oz, x'st,y)dr = [} + I + I3.
For I, by (3.42) we have

12 /A ~
LS|z =2/ [J(t—s) 7 72 (Pals, x5 t,y) + hals, s L, y)).

For Iy, by (3.42) and (3.45), we have

t
I2 S ‘CL‘ - w/|’cY1/ (T - 3)717%@ - T)%il / ([3(8, T, Z) +]§(87 213/;7", Z))]j(T', Z;t,’y)dZdT
m R2d
S e —a'[§(t =) (s, 25 t,y) + p(s, 25, y)).

Next we treat the hard term I3. Fix r € [s,u]. We handle [J according to the current diagonal/off-
diagonal regime of |x — x’|q w.r.t. to the current integration time and consider two cases:

Case (I): |z — x'|q > (r — s)% Case (IN): |z — '|q < (r — s)%
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In Case (I), for any (7,£), (7,£) € [s,t] x R, we write
J = /de V2 (b1 — D) (s, 2)H(r, 25t y)dz
+ /de Vo, 09 (s, @7, 2) (H(r, 258, y) — H(r,0,(€);t,y))dz
- /RM vil (51 _ﬁ(ﬂg'))(& x'ir, 2)H(r, z;t,y)dz

+ /R Ve BT (s 2l z) (H(r 2t y) — Hr 0,-(€)i1.y)) da

=Y (A ety + AT i),

i=1,2

By (3.49) and (3.45), we have

75 rox;t,y)| S (r—s 371 t—r)21
1

[N]=)

- p(s,x;r, 2)p(r, z;t, y)dz

s,z t,y).

R

=(r—s)2 ' (t—r)27!

By (3.49) and (3.46), we have

7 s toy)| S (= )M — ) /R s, @i 2)lz - 0pu(@)f

% |plr,zit,y) + p(r. 0, (@) t.y) | d
(3.22)

< (r—s)T_l(t—r)g_l/ Pa(s,x;m, 2)
RQd
X 13/\(7"7z§t7y) +ﬁ)\(7', GT,S(w)7t7y):| dz

< (r—9)T Tt —r) T (s, @it y).

Similarly, we have
S(r—s)2 Mt —r)2 "ps, st y),
S (=97 Mt =) has 2t y)-
Combining the above estimates and taking ¢ small enough, we get
u
/ 1|w7m’|d>(7'78)1/2 ‘._7(7“, T, iEl; t, y)|d’l” S |aj - $/|2(t - 5)_1 (]5)\(8, x;t, y) + ﬁ/\(fS) 33,; t, y))a
S

for all n € (0,7). )
In Case (II), for any (7,&) € [s,t] x R?¢, we write

1
J = / [/ (x —a') - Vo V2 (51 — D7) (s, 2" + p(x — &'); 7, 2)H(r, 23, y)d2z
0 | Jr2a
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+ / (x—a') - VaV2 O (s,a’ + pla — a);r, 2) (H(r, z:t,y) — H(r, 0,.(€)it,y)) dz | dp.
R2d
In the above bracket, taking £ = £, := @' + p(z — 2’) and by (3.49) and (3.46), we have
|k7| 5/ ! Z / .’L'—SC T_S)i_l_i (s,ép;rjz)(t—r)%_lp(r,z;t7y)dz
i=1,2 7R

2i—1 — — —c
+Z/ (@ — )il (r —s)7" 772 pals, €, 2) |2 — 0r5(€,)I]

i=1,2
x (t - T)%il |:ﬁ)\(r7 z;t, y) + ﬁ/\l (Tv 07’,5 (ép); t, y)} dz] dp

="

S o —a/[jr - 5)"

1
~ _l(t_S)Q_l/ ]A))\(S,ép;t,y)dp
0
Sle—a/[f(r—s)2 Mt —s)2""pa(s, a'st,y),

where in the second step we have used r € [s,u], |x — '|q < (r — 5)'/2, (3.23) and (3.57). In the last
step we have used (2.10). Therefore,

u
/ 1|a:—:v’|d<(r—s)1/2 ’j(rv T, m/; L y)\dr S./ ’:B - m/‘Z(t - 5)71 (ﬁk(sv x;t, y) + ]3)\(8, :BIQ t y)) :
S
The whole proof is thus complete. O

3.7 Gradient bound in degenerate direction x,

The aim of this section is to show the following a priori gradient estimate.

Proposition 3.11. Under (Hy), (HY}), (1.22), (1.23) and (3.1), for any T > 0, there exist constants
X\, C > 1 depending on O and ko, k1 such that for any 0 < s <t < T and xz,y € R*?,

Vasp(s, 25 t,9)] < Ot — 8) 2 pa(s, a5, y). (3.58)
Proof. For 0<s<t<T,A>0and f € C’,‘fo(]RQd), we define
Py f(x) = / p(s,w:t,2) f(2)dz, BAf(x) = / Pa(s, @ t,2) f(=)d,
RQd R2d
and for (7,§) € [s,t] x R??
POOf(@) = | P79 (s, a5t 2) f(2)dz. (3.59)
RQd

Under (3.1), it is standard to derive that

stfa tfv Ps(;’sfecoo(RQd)
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Thus all the calculations below are rigorous. Now we set
= (s+1)/2.
Let f € CbOO(RQd) be nonnegative. Noting that
,é) f= P ,g ,é) 3

by (3.16), it is easy to see that for any (7,&) € [s,t] X ]R2d,

Poif(x) = POOP, f(x / BrO (L, — L0O)P,, f(a)dr (3.60)

Hence,
Voo Pasf (@) = Va, PTOP, () + / Vau PO (L, — LOOVE, f(@)dr (3.61)

Below we shall take (7,&) = (s, ). Observe that by (3.10) and (3.6),

szf)(T’ﬁ)(s,w;r,z)‘ = —VZQf)(T’g)(s,m;r, z)‘ )= —V.,Do(s, ;1 2).

(1:8)=(s,%) (T:&)=(s%

In particular,
vxgﬁs(;jﬁ)f(w)|(T,€):(s,ﬂ‘:) = - /IR?d szﬁO(Sa T, Z)f(z)dz = QS,T‘f(w)v

and for any bounded function f(z;) of the first variable,

Qsrf(x / Vpo(s,x;r, z) f(z1)dz = 0. (3.62)

Equation (3.62) is precisely what we call a partial cancellation property.
Moreover, by (3.15),

Vabols, @i, 2)] S (r = 8)"2pa(s, w7, 2) = [Qurf (@) S (r — 5) "2 P, f(=). (3.63)

Here and below, A may vary from line to line but all the constants only depend on ©7 and kg, k1.
For notational convenience, we write

£r _ £$S,m) = -@T‘ =+ %T + %ﬂ, (364)

where

Dy = trl(a(s, z) — a(r, 0, 5(x))) - Vzl]

and

By = (Fi(r,z) — Fi(r,0,5(x))) - V2, Hr= %Q(T)(z’ervs(m)) Vg

Using the above notations, we can rewrite (3.61) as

VPt f (@) = QuuPusf (@ / Qur(Ty + By + H0)Prsf (w)dr (3.65)
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From (3.63), the upper bound for p and (3.23), we have

QonPutf (@) S (u—5)" 2B Pusf(®) S (t—5) "2 P f(m).

To fully make up the time singularity in (3.63), we exploit the cancellation property (3.62). For
r € [s,u], let ®, : RY — [0,1] be a smooth cutoff function with

2
(I)T(ZQ) _ {17 ’22 - er,s(w):

V., @, (22)| < 4(t—7)73. (3.66)
0, ’22 - 072“73(:6)

First of all we look at the term containing &, in (3.65) and write

Qur 9 Prif(a / Voupo(s, @i 2)(1 = B (29))F, Prsf (2)d2
+ / po(S, T, Z)VZQQ)T(ZQ).@TPT’tf(Z)dz
RQd

/ Ve (po (5, @57, 2) 0y (22)) Py Pry (2)d2
=L+, —Is.

For I;, by (3.63) and the upper bound estimate (3.55) of p, since f is nonnegative, we have

3

IS =978 [ pa(sainz) (1 - 0, (a)lz — (@) §IV Praf (2)d2

ST =07 [ 56w 202 ey P ()2

<=9 -0 [ -8 @)l e wn ) P ()

AN

(r— s)%—l(t —r)"2 /}R2 pals, x; z)éi‘tf(z)dz
stf( )

N)\O«

S92 (t—9)"
Similarly, for I, we have
LIS [ palo @i 2) Tt (el 2~ 0na(@)3IT2 P (2)1 0
S-nr-9? [ plsan 2Bz
R2d
< (t-9)"2 PN f(x).
For I3, similarly to the partial cancellation (3.62) we can write
I3 = /de V. (po(s, x;r, 2)Pr(22)) [tr ((a(r,z) — a(r,0,4(x))) - Vzlef(z))
— tr ((alr, 20,02, (®)) — a(r.8,4(2)) - V2, Pr (1,62, (2)) ] dz
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= [, Tl @i ) o (alr,2) = alr 20,82 (@) - V2, Praf(2)
+tr((a(r, 21,07 (®)) — alr, 0r,5(2))) - V2, (Pref(2) = Praf (21, 93,5(96))))} dz.
Thus, by (3.63), (3.66), (3.56) and (1.22), for any n € (0,7), we have
[ _3 _37 N
(3] S [(r—=s)72 +(t—5)"2 /uw PA(s, 257, 2) 141, 02 ()] <2(0—r)3/2)

x 122 = 02, (@) T IV Praf (2)] + 21 — 0, (@) |*IV2, (P (2) — Prof(21, 62, ()] d=

S |- $) 72+ (t - s)*%_ /de PA(S: 7 2) 112,02 (@) <20-)3/2)
x [Iza — 02 ()| 5 (t =) LBN S () + |2 — 0L (@)]°) 22 — 02 ()3
X (t = 1) T2 (PYf(2) + BN (21,07 (@) | dz
S {(r—s) 24 (t—s) *%Hr—s 2 (t—r)" 1+(r—s)aT+n(t—r)*1*§
x/Rde)\(s 2.7, 2) PN f(2)dz,

where the last step is due to (3.22) and (2.10). Since a € ((1 —~) V+, 1], one can choose 7 close to
so that for some ¢ > 0,

3
T3] S [(r = 8)" 4 (t = )7 )(t = 8) 2 P, f(=).
Next we treat the term containing 4,, and similarly write
Qs+ BrPrif (x / Vpo(s, ;7 2)(1 — @ (22))BrPri f(2)dz

+ / po(s,x;7, 2)V 4 @ (22) By Pry f(2)dz
RQd

— /2d Vo (po(s, x;7, 2) P (22)) B, Pri f (2)dz
R
= J1+ Jy — Js.

For J; and Jj, the analysis is similar to the one performed for I; and Is. By (3.63) and the upper
bound estimate (3.55) of p, we have

il + 1l S |(r= 937 =) 4 (2 - )37 P f(@).
For Js, as for I3, similarly to (3.62) we can write
To= [ | Valon(s i ) () [(Fa(r2) = B2, 62,(@) - Ve, Praf (2)
R

+ (Fi(r, 21,07 (%)) = Fi(r, 0r5(2))) - Vi (Pref(2) = Prof (21,607 (%)) | dz.
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Thus, by (3.63), (3.66), (3.56) and (1.23), for any n € (0,1), we have

3 ~
sl 3 [“5 -9 /IRde*(S"”?T’Z>1{Zze%,s(m>|<2<tr)3/2}

x (122 = 02,(@)| T V2, P f (2)] + 21 = 01,(@) IV, (P f (2) = Prf (21,62, (2))) | dz

3

[T_S P (t=s) 5} /Rgdp*(s’w”’z)l{zz—e%,s<m>|<2(t—r>3/2}

x [l22 = 02.(@) |5 (¢ = 1) ERAS(2) + 21— O (@)]7]20 — 02, ()F
X (=) (PN (2) + P S (21,02, ()| az

y+1 y+n 1 _n
272

< [(rfsr%wfs)—z (r=9)F =) (=) (=)

In particular, one can choose 7 close to 1 so that for some & > 0,
[Jal S [(r = )"+ (t = 5)7 ]t — 8) " Py f ().

The term Qs %, P, f(x) is therefore not critical in terms of the time singularities, since it appears to
be less singular than Qs , %, P,.f(x). However, the additional regularity assumption (1.23) is really
needed to derive an integrable singularity in the variable 7.

On the other hand, we have

3

Qi Pt @] S (=573 [ ials.msr )]z = 0, (@)l VP ()2

X
2

< (r—s) —1/ Pa(s, x5, 2)| Vi Pry f(2)|d2
R2d

Y A
= (r— )2 'P| Ve Prafl(@).
Gathering together all the previous controls, we eventually get

3
2

Vs Poaf (@) S (t = 8)72 Py f (@) +/ (r— )2 P |V Py f|(m)dr
S

3
2

< (t—s) 2P0, f(e) + / “(r— )3 [V, P f|()dr, (3.67)

where ¢ is chosen as in (3.40). Fix so < t. For any s € (s, t], define

®f (5):=(t — )2 PS |V, P f|().

S0,

Using ]555075 act on both sides of (3.67) and by the Chapman-Kolmogorov equation, we obtain

N

! (s) <SP fla)+ (t— ) /u<r—> PSP f] () dr

[ e=9ite-ntel, mar

Njw

<P f(@) + (t —5)
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Pf@)+28 [ =) el rar

t
— 3 a_
<Pof@)+2t [ -9l
S
By the Volterra type Gronwall inequality we obtain
_ _ _3 =
®f (s) S PYf(®) = P2 Ve, Posfl(@) S (¢ —5) "2 P f (). (3.68)
Letting sg T s, we get
‘vas,tf‘(w) § (t - S) 2P6tf( )
Finally, for fixed ¢’ > t and y € R??, we let f(x) := p(t, z;t',y) € C°(R?*), then by the Chapman-
Kolmogorov equation and (3.23), we obtain
3,
’vxzp(sa x; tly y)| 503 (t - S) 2]7)\(8, Z; tlv y)‘
This then readily gives estimate (3.58). The proof is complete. O

Proposition 3.12. Under (Hy), (HY}), (1.22), (1.23) and (3.1), for any T > 0, there exist constants
AC=1andn e (0,(a—y)A(a+v—1)),depending on O and Ko, k1 such that for any 0 < s <t < T
and x,y € R,

3

_34m .
Vo (p(s, 251, 9) = p(s, 23 1.y)| < Cle —&/[§(t = 5)7 72 (ba(s, @:t,y) + hals. s t,y)). (3.69)
Proof. If |x — @'|3 >t — s, then by (3.58) we clearly have
(Vs (p(5, 251, 9) — p(s, 251, 9)| S (8= 8) "2 (a5, 23, y) + pals, @' £,y)) S rhus. of (3.69).

Next we restrict to the global diagonal case |:B x'|3 < t—s. We first write a localized version of the
Duhamel formula. For any freezing couple (7, &) we have taking formally f = &, in (3.60)

ps.aity) = PEOpust @)+ [ [ 59w 2200 stz (370
’ R2d

where ﬁti’é)f is as in (3.59) and we denoted LT = £ - £T9, Let us now differentiate w.r.t u: we
obtain

0= 0 PEIpu st y) @) + [ 59 (s, 2) L pu, 2t )d (3.71)
R2d

We integrate the previous equation taking:

tts.

1. (7,€) = (70,&;) between s and 51 = ks,

2. (7,€) = (1,&;) between s; and t;
Then we get

0= PS(;017£0)p(317 sty)(x) —ps,z;t, y) + / / 15(70750)(37 T, Z)£(70760)p(7qﬂ zt,y)dzdr,
s RQd
t
0= ]5(71’51)(3, x;t,y) — PS(;ll’sl)p(sl, sty (x) +/ / ﬁ(ﬁ’gl)(sa T, z)z(n’gl)p(r, z;t,y)dzdr.
R2d

Next we use expansion (3.71) for p(t,«’; s,y) and integrate the equation taking:
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L. (%aé) = (7-0,56) between s and sg =t + C’.’IB — 3’
2. (7,€) = (10, &) between sp and s1;
3. (7,€) = (11,&,) between s; and t;

Then we get

0= P p(so, st y) (@) — p(s,ast,y) + /80 /R2 p80 (s, a5 v, 2) L0 p(r, 25 5, y)dzdr,

0= P05 p(s1, st y) () — PS5 p(s0, 51, 9)( / / p(0%0) (5, a'; 7, 2) L% p(r, 25, y)dzdr.
= 40 (s,2lst,y) — P (s, it y) (@) + / /R BT (s @l ) L0 8p(r 2:t, ) dzdr.

Notice that it suffices to take 0 < ¢ < % to ensure so < s1. We then have:
p(s, @it y) — p(s, @' t,y)
— p(Tl’gl)(S x;t y) (71’61)(57$/;t7 y)
n AP(TO”EO’&O)(SO; b 7:1:/, y) + AP(TO’§O7£0)(S1, t;x, gc” y) —+ Ap(ﬁ,ﬁlvﬁl)(sl, t; ;13’7 x, y)
+ A0 (o 4 o ) 1 ATOERD) (5t g )

off—diag diag
where
A]S(m,ﬁoéé)(s(]’t; 'z y) = —P(TO’%) p(so, -;t,y)(w')+]5§;%7£0)p(307 st y)(2),
AP sy, .2l y) = P p(s1, 5t y) (@) — P p(s1, . y) (@),
APTEAD) (st x,y) = 821151 p(s1,ty)(z') — 15§;11’£1)p(81, st y)(x),
and

/ S0 _
Ag?fg;fg)(s,t;:c,m’jy) = / /R?d pU080) (s, ;) 2) LT0%0)p(r, 25 t, y)dzdr

S0 ’ =
_ / / §08) (s, 2y 7, 2) L0 p(r, 23 1, y)dzdr,
s R2d

S1 —
Agﬁ’;o’n’g”(s,t; x,x',y) = / / (pT0€0) (5, @57, 2) — P08 (s, /s 1, 2)) L0 p(r, 23 ¢, y)dzdr,
R2d

t
—l—// (P8 (s, 57, 2) — pUVE) (s, 2, 2)) LTVE) p(r, 258, y)dzdr
s1 R2d

= A (st 2 y) + AT (s, 1w, 2l y).

Let us start with the term Agg)’_ﬁgi’fg)(s,t;m,m’ ,y). Differentiating with respect to zy and taking

(1,&0, &) = (s,z, ') after differentiation, we have

( 75 75,) .
Vas Aot g (8,12, 2, Y) | (0.0 ) = (s:2.27)
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<

S0 _
/ Vo, 57060 (5, 257, 2) L0 p (1, 258, y)dzdr
s R2d

(7—0750):(57‘1:)

S0 / = /
+ / / Vmﬁ(m’g(’)(s, ' z)E(TO’EO)p(r, z;t,y)dzdr
s ]de

i

(TU 766):(57:13/)

where both the terms in the r.h.s. can be controlled separately as in the proof of Proposition 3.11.
We derive:

7€ 7£/
|v5[32Agf—?—giag? (s, tym, 2 y) |(r0.80.60)=(s2.2")

a+n—3

st+clx—a' |2 N 3
< (p(s, 3 t,y) + p(s, s t, y))/ [(r — s)_1+5 +(r—s) 2 }(t —r)"zdr
S

(since a > (7 V1 —+), we can choose any 0 < € < (o — ) A (a 4+ — 1) such that)
st+clz—ax' |3 . 3
S (p(s, @3t,y) + (s, 2'st, y))/ (r—s) " F2(t—r)"2dr
S
3 /- _
S (t—r)"2z —2|q(B(s, 1, y) + p(s, 251, y)).

Let us now turn to Ag‘;go’ﬁ’gl)(s, t;x,x’,y): similarly to (3.27), in the local diagonal case |x —x'|3 <

r — s we have, for any « € [0, 1],

|V, (ﬁ(m’ﬁ")(s,w;r, z) — ploo) (s, a; 7, z)) l(

70,£0)=(5,%)
2
< Z ’xl - IL‘;| sup |vﬂfivﬂf2ﬁ(m7£0)(sv T+ 77(93I - 33); Ty z)’(‘l’o,ﬁo):(s,m)
i=1 n€l0,1]
/o _3ta
Sle—a'|g(r—s)" 2 pa(s,z;r, 2).

Therefore we have

T ﬂg .
IV, AT (5,85 2, /)| () =(5.0)

. _34n . =
§ |$—$,|2/ (T_ S) 2 / p,\(s,a:;r, Z)‘ﬁ(s’x)p(r,Z;t,y)‘dZdT"
so R2d
which is controlled again, as in the proof of Proposition 3.11. We eventually derive, for any € as
above, and 1 < €

. 51 _l4n—c _3
\VmAg‘;é[l’)(s,t; T, a:',y)\(m’go):(s,w) < e — x’]gp,\(s,a:;t,y)/ (r—s)" "2 (t—r) 2dr

S0

_3 .,
Sl — 2[5t — ) 2pa(s, @5t y).

The control for Ag;gé)(s, t;x, o', y) is more direct. Indeed, taking (71,&,) = (¢, y) we have, by (3.27),

Vay Agl:a’g%) (s, t;w, 2’ y) |(71 £1)=(ty)

39



x — x| p ;
/ / | 3+77 pA(s,x;r, Z) +]§)\(S,ZE/;’I”, Z))(,77,,y)d2d?”
R

2 (p — 5) % (t—r)t-z
_34n ~
Sle—a/[f(t— )72 (pa(s, st y) + pa(s, st y))

where we used (3.23) in the last inequality.
It remains to check the terms AP, which arise from the change of freezing couples. By (3.50), we
have
|V, AP0 (50, 52,2 )] ()~

=(s,z,x’)

= ‘Vm /Qd (ﬁ(m’gﬂ)(s,w’;so,z) —]5(70’56)(3,:1:’; so,z)) p(s0, z;t,y)dz
R

S !fv—w/“/m(é’o —5)772 pals, @' 80, 2) (p(s0, 23 1, y) — p(s0, 21,05, ,(');t,y))dz
R

el RN EPE AN ) ,
~ ﬁ o Pals, x ;SO’Z)ﬁ Sl[lop” PA(80, 21, 22 + P(gso s(x) — 22);t,y)dz
Sop—S8) 2 — 80)2 pPE

(TO 7£D 756):(vavwl)

3—e¢

(by (3.22), choosing € < 7, and since 2(t — sg) >t — s)
< ’w /"7 €
(t—s)2

The remaining terms AP(TO’go’go)(sl,t; xz, ', y) and Als(n’gl’&l)(sl,t; @', x,y) are handled similarly,
following (3.22) and Lemma 3.49. O

Py(s, st y).

4 Proof of the main theorem

In this section we assume (HJ) and (HY) for some v € (0,1). For € € (0,1), we define
FO(t) = F(t, ) » po() = (F7. ) (1. 2)
and
o (s,x) == o(t,) * pe().
Let X3 ;(z) be the solution of (1.3) corresponding to (F©), ) and p. be the corresponding density.
By Theorem 11.1.4 in [38] and Theorem 1 in [6] , under (H}) and (H}), for any f € C°(R??),

lim Ef(X; ,(2)) = Ef (X,,5(2)) (4.1)

Moreover, from Propositions 3.6, 3.7 and Section 3.3 we have the following uniform estimate: there
exist constants Ao, C' > 0 depending only on O7 such that for all € € (0, 1),

C’_lg/\al (t — s, 0,&65) (x) — y) < pe(s,x;t,y) < Cgy, (t — s, Bgi,)(w) — y), (4.2)

where OEES) (x) is the unique solution of the following ODE

6\ (x) = FO(t,00) (x), 0E)(x) = x.

In order to take limits € — 0, we need the following important estimate.
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Lemma 4.1. For any T > 0, there exists a constant C' > 1 only depending on ©1 such that for all
0<s<t<T,xeR* ande < (t—s)32,

T, (05 () — 6,4(2))| < C, (4.3)

where 0, 4(x) is defined by ODE (1.15).

Proof. For simplicity of notations, we assume s = 0 and write for € R?? and ¢ > 0,

For ¢ = 1, noting that
IF(t,z) — Fi(t, @) < k1l +¢),

by definition we have
t(t) < /0 177 (r, 00 (x)) — F{V(r,0,(x))|dr
< /0 177 (r, 00 (x)) — FV(r,00) () [dr
* /0 (.69 (@) — F (1.8, ()|dr
<2mt 4 IVE e [ (00) + (07
which implies by Gronwall’s inequality
() St+ /Ot Lo(r)dr. (4.4)
For i = 2, note that

\EE (8, 2) — ()] < mallzr — w1 | + |22 — yo] THD + g — o))

and
IFSE) (¢, 2) — Fo(t, @) < ra(e0T0/3 4 2¢).

Below we fix t € (0,7] and € < t3/2. By definition we have for all s € [0, 1],
la(s) < / |E) (r,09) (@) — [Fa(r, ) # pyas] (B, () |dr
TR C PPN A VN S P
< IR (09 (@) — Fy(r,0,(2))|dr
0
+/0 \E) (r,0,()) — [Fa(r, ) * pyae) (0, () |dr
1+

S / (01(r) 4+ la(r) 5 + Lo(r))dr + st1/2 4 / PA+N/24,
0 0
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1

SE2 4 / (L2(r) 5" + Ly(r))dr.
0

By Lemma 2.1, we obtain

sup fa(s) < t3/2,
s€[0,t]

which together with (4.4) yields (4.3). O
Now by (4.2) and (4.3), there is a constant Cy > 0 such that for any nonnegative f € Cj(R?%)
and e < (t — 5)%/2,

Cit [ 9152 (t = 5.810(a) — ) Flw)ay < EF(XG, (@) < o [

I (t = 5,05(x) — y) f(y)dy,
RQd R2d

which together with (4.1) yields that

Cq'! /R gyt (¢ = 5,815(2) — y) f(y)dy < Ef (X)) < Co /R 920 (t = 5,05(x) = y) [ (y)dy.

In particular, this implies that X; ;(x) has a density p(s,x;t,y) having lower and upper bound as in
(1.16). This proves point (i) of Theorem 1.1.
Similarly, we derive from Propositions 3.10, 3.11 and 3.12 that under (H}) and (H7),

sup |vm1p€(57 x;t, y)‘ < Cl(t - S)_%g)\l (t - S, ét,s(w) - y)7 (45)

e<(t—s)3/2

under (H}), (HJ) with (1.19),

sup ’Vilpg(s, m;t,y)‘ < Oyt — s)_lgA1 (t — s,at,s(m) - y), (4.6)

e<(t—s)3/2

and under (Hy.), (HY) with (1.22), (1.23),

sup ‘vxzpe(sv x; t7 y)‘ < C3(t - 8)7%.9)\3 (t -5, ét,s(w) - y)7 (47)

e<(t—s)3/2

where in the above equations (4.5)-(4.7), the constants C1-C5 only depend on ©7. Uniform Hélder
controls in @ also follow from the previously recalled Propositions. Equicontinuity w.r.t. the variable
y could be established similarly.

Then, from the Ascoli-Arzela theorem, one can find a subsequence ¢, such that for each &, y € R?¢,

Vi pe (s, @5t y) = Vi p(s, 25t y), §=0,1,2, Va,pe, (s, ®5t,9) = Va,p(s, 25t, ).
The gradient estimates follow, under the previously recalled additional assumptions when needed,
from (4.5)-(4.7).
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