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MULTIDIMENSIONAL STABLE DRIVEN MCKEAN-VLASOV SDES WITH
DISTRIBUTIONAL INTERACTION KERNEL: A REGULARIZATION BY NOISE
PERSPECTIVE

P.-E. CHAUDRU DE RAYNAL, J.-F. JABIR, AND S. MENOZZI

ABSTRACT. We are interested in establishing weak and strong well-posedness for McKean -Vlasov SDEs
with additive stable noise and a convolution type non-linear drift with singular interaction kernel in the
framework of Lebesgue-Besov spaces. In particular, we characterize quantitatively how the non-linearity
allows to go beyond the thresholds obtained for linear SDEs with singular interaction kernels. We prove
that the thresholds deriving from the scaling of the noise can be achieved and that the corresponding
SDE can be understood in the classical sense. We also specifically characterize in function of the stability
index of the driving noise and the parameters of the drift when the dichotomy between weak and strong
uniqueness occurs.

1. Introduction and main result.

1.1. Framework. Fix a finite time horizon 7' > 0 and a starting time ¢ € [0,T). Let s € (¢,T] and
consider the, possibly formal, McKean-Vlasov Stochastic Differential Equation (SDE)

Xt#= gy / ) / b(o, XU — )l (dy)dv + (We — W), € ~ € P(RY), (L.1)
t

with P(R?) the set of probability measures on R?, where the driving noise (W;s)s>; is a symmetric a-
stable process with a € (1,2] (including thus the pure jump and the Brownian cases) and (u4*) e,
denotes the (time) marginal laws of (X?“)SG[LT]. We aim at proving well-posedness (in a weak or strong
sense) for the above equation for distributional interaction kernels b. Namely, we want to consider a
Lebesgue-Besov framework assuming that:

be L™((t,T),BS (RY,RY)) = L"(BS ),  B€(-1,0],p,qr € [1,+00]. (A)

Briefly, when p = ¢ = 400, and for any non integer 5 > 0, Besov spaces coincide with Holder spaces with
Bgom(Rd, R?) = CP(RY,RY); when 3 € (—1,0), they correspond to a distribution space whose elements
can be seen as the generalized derivatives of functions belonging to BSFL (R?, R?) = CPT1 (R4, R). This
also somehow indicates that the Holder modulus blows up at rate 5. More generally, the parameters p
and ¢ are related to the integrability of such a modulus. We refer to Section 2.6.4 of [57] or Section [2] for
a precise definition of Besov spaces.

In the setting (A]), we are interested in deriving conditions relating the stable exponent «, the integrability
indexes 1, p, q, the reqularity index § and the dimension d of the system in order to have well-posedness
of the former equation in a weak or strong sense. In the following, the quantities «, 7, p,q, 5 and d are
referred to as the parameters (of (LIJ)).

The question of the well-posedness for irregular or singular non—degenemt(ﬂ McKean-Vlasov SDEs of the
above, or even more general, form is nowadays the subject of a vast and still increasing literature. Histor-
ically, McKean-Vlasov SDEs were introduced for the probabilistic interpretation of non-linear parabolic
PDEs arising as the mean-field limit of interacting particle systems, [46], [47]. At the time, H. P. McKean
addressed the specific cases of a Boltzmann type equation and the (viscous) Burgers equation, and since
then -particularly in the 80s’ and 90s’- McKean-Vlasov models have been applied to design and validate
particle methods in a variety of situations in statistical physics and in fluid dynamics.
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2 1 INTRODUCTION AND MAIN RESULT

McKean-Vlasov SDEs were notably investigated for the validation of particle approximation and simu-
lation of vortex particle methods for the two and three dimensional incompressible Navier-Stokes equa-
tions, and more recently the Keller-Segel equations. For a more detailed overview on the links between
McKean-Vlasov models, numerical particle methods and their application in statistical physics, popula-
tion dynamics, social science and other engineering fields, we refer the interested reader to the surveys
[7, [34] and the recent monographs [24] [14].

In the last decade, the theory of McKean-Vlasov SDEs has received a renewed and significant interest
with the emergence of mean field games and applications of the mean-field theory and McKean-Vlasov
SDEs in stochastic control problems - see [I2] and the references therein. This new framework, coupled
with new advances on variational calculus on the space of probability measures (e.g. [I], [38], [11] and
[12]), puts the focus on well-posedness questions for McKean-Vlasov SDEs with coefficients having a
general dependency in the measure argument, see e.g. [19].

The present work is the first of a series of two. We will concentrate here on the regularization by noise
aspects associated with McKean-Vlasov SDEs of type (1)) (i.e. for which the measure dependence arises
from an interaction kernel). The connections with specific models and their extension to the a-stable
setting will be thoroughly investigated in the companion paper [I8].

A regularization by noise perspective. For standard SDEs, i.e. when the dynamics write (at least
formally in the case of a distributional drift):

Y =¢ +/ b(v, Yoo + Wy —Wy), € ~ p € P(RY), (1.2)
t

and thus when there is no spatial convolution between the drift and the law, a huge literature investigated
as well the smoothing effects of the noise. The underlying idea is that the presence of noise allows to
restore uniqueness in some sense when the corresponding differential equation without noise would be
ill-posed.

Such phenomena have for instance been studied since the seminal works of Zvonkin [64] - who established,
in the scalar case, strong well-posedness for (I.2)) when the drift is only bounded and (Borel) measurable
- and then of Stroock and Varadhan [55] - who extended the result from a weak perspective, in the
multidimensional setting, allowing as well the noise to be multiplicative with a diffusion coefficient only
measurable in time and space and continuous in time. The strong uniqueness result of Zvonkin was then
extended to the multidimensional case by Veretennikov in [60] and later for L"((t, T], LP?(R?, R%)) drifts
satisfying a Serrin integrability condition by Krylov and Réckner in [42] (with recent investigation of the
critical case in [41], [52]). We can also refer to the monograph by Flandoli, [26], for a survey of related
topics or to the article [23] in which a vanishing viscosity restores a kind of uniqueness for a Peano type
ODE by - roughly speaking - selecting the maximal solutions of the ODE (see also (II1) below).

Let us also mention that the case when b in ([L2]) is a distribution has been investigated with a growing
interest. From the initial work of Bass and Chen [4], for a scalar SDE and a time homogeneous drift,
which was investigated through a Dirichlet form approach, there have been various works addressing the
well-posedness of (2] for time-dependent driftd] through PDE analysis (1271, [63] for local generators,
[2], [20] for the strictly stable case) or rough-path techniques ([22], [40] for a Markovian setting or [13]
for a purely pathwise approach which also allows to address fractional dynamics). At this point, one has
to notice that the SDE (2] is only formal for distributional drifts. The associated weak well-posedness
is investigated through the martingale problem formulation, which possibly needs to be tailored, but in
any case requires in the Markovian setting to investigate the well-posedness of the underlying associated
PDE. Namely,

{8tu+b~Du+Lo‘uf on [0,T) x R4, (1.3)

u(T,-) =0, ’

where L% is the generator of the driving stable process W, D a generalized gradient operator, and f
belongs to a rich enough class of functions in order to characterize the law of the canonical process
associated with the martingale problem solution. Equation (L3) is to be solved in a mild sense through

2in the time-independent case the problem can still be investigated through Dirichlet forms, [28]



1.1 Framework 3
a Duhamel type formulation. Namely we formally rewrite it as:
T
V(tz) € [0,T] x R, u(t,z) = / dsP [{f +b- Du}](s,2), (1.4)
t

where (Pf);>0 is the semigroup generated by L.

The point is that this (mild) formulation already emphasizes the difficulties and allows to understand
the thresholds on the parameters arising for well-posedness in the aforementioned articles. Indeed, not
only is the representation (L4 implicit (in the sense that u appears on both sides of the equality) but
for a distributional drift, it is delicate to give a meaning to the term P& ,[b- Du]. This can somehow be
done from the Bony paraproduct rule. Namely b- Du can be well-defined, as a distribution, provided the
sum of the regularities of each term is positive. Assume now and for a while that b is time independent
and belongs to BS, (R4, RY), 5 € (—1,0) (or that b = DB with B € B5f1 (R% R)). Suppose as well
that the former product makes sense as a distribution. It can then only be expected to lie in the same
space than b, i.e. in Bfo,oo(Rd,Rd). Thus, for any (smoother) class of functions to which f belongs to,
the above mild representation suggests, from a heuristic parabolic bootstrap argument, that the best one
can expect is that u € CATY(RY R) with 8+« > 18, Thus Du is expected to belong to Chre-1(R? R)
with 84+ a — 1 > 0. From the previous rule, for the product to be well defined, one should have:

B+(ﬂ+a71)>0<:>ﬂ>1;a. (1.5)

This is precisely the threshold that appears in [27], [2], [20] in the corresponding setting. Let us specify
that in [22], [40] the authors manage to go below this threshold adding some structure to the drift, i.e.
assuming that this latter can be enhanced into a rough path structure. In that case the threshold can
decrease to (2 — 2a)/3.

Even when having at hand the martingale solution, specifying rigorous integral dynamics - for an ade-
quate notion of solution - for the formal SDE (I2) is not easy when the drift is a distribution. Under the
previously described conditions, it turns out that the integrated drift has to be understood as a Dirichlet
process and it seems that the most accurate description of the singular dynamics, which reconstructs
the drift as a Young integral with respect to a time-space convolution of the drift and the density of the
driving noise, is provided in [22] in the Brownian case and [20] for the stable Young regime.

Regularization by noise for McKean-Vlasov SDE. In its simplest setting, notably for Brownian
driven diffusions, the (strong) well-posedness of McKean-Vlasov SDEs is fulfilled whenever the coefficients
are Lipschitz continuous in R? x P;(R%), ¢ € [1,4+00) and P¢(R?) standing for the set of probability
measures which admit a moment of order ¢ and is equipped with the topology induced by the Wasserstein
metric:
. p 1/¢

Weuv) = (( inf E[X —Y[]) "
The distance W, appears to be quite natural when dealing with McKean-Vlasov equations with Lipschitz
properties, especially because it can be expressed in term of the corresponding L’ distance. Indeed, on
the one hand, this relation allows to implement the Picard-Lindelhof fixed point procedure to establish
well-posedness results, in a rather similar way than for classical SDEs. On the other hand, it allows to
ensure the well-posedness of the associated Mean-Field particle system, viewed as a high dimensional
SDE. We refer to e.g. [47], [50], [48] and [I2], Section 5.7.4, for further details.

It nevertheless appears that, in the non-degenerate case, the usual Lipschitz property w.r.t. the Wasser-
stein metric can be weakened to a Lipschitz property w.r.t. the total variation distance defined, for any
v € P(R?), as drv (i, v) = sup acpray [11(A) — v(A)|. This goes back to the work of Shiga and Tanaka
[54] for a particular type of measure dependence and then to Jourdain [35] in a rather general frame-
work - in both works, the diffusion matrix is not allowed to be measure dependent. We used above the
word “weakened” to refer to the fact that, for any probability measures p, v with full support on some
compact subset K of R? one has, e.g. Wy(u,v) < diam(lC)le/\g(M, v), and a large class of solutions of
non-degenerate SDEs lives with high probability in compact subsets of the considered space. Hence, the
non-degeneracy of the noise allows to consider this stronger topology. This particular smoothing effect of

30Observe that since B € (—1,0) this means in particular that o > 1. Singular drifts can be handled in the so-called
sub-critical stable regime.



4 1 INTRODUCTION AND MAIN RESULT

the finite dimensional noise w.r.t. the infinite dimensional measure variable is highlighted in e.g. Section
2 in [19]. Using this quite tricky regularization phenomenon, the authors succeeded therein to derive a
rather general well-posedness theory for Brownian driven McKean-Vlasov SDEs whose drift and diffusion
coefficients may be Lipschitz w.r.t. stronger topologies than the usual Wasserstein metric. In this regard,
we also refer the reader to [I7] where the first author extended Zvonkin’s technique to McKean-Vlasov
SDEs. To conclude this (partial) survey of the literature, let us finally point out the alternative method-
ology, highlighted in Mishura and Veretennikov [50], to quantify pathwise dry distance through a change
of probability measures. While initially designed to handle weak uniqueness results for Borel measurable
kernels with linear growth in the space argument, this methodology has been extended to different situ-
ations, from non smooth drifts in both the spatial and measure arguments ([39]) to measure-dependent
diffusion coefficients ([51]). The use of change of probability measures remains nonetheless quite specific
to Brownian driven equations and does not transpose to the general pure jump stable setting.

While often limited to the Brownian case, well-posedness results for non-degenerate stable (and pure
jumps) driven McKean-Vlasov SDEs were addressed in [30] (see also [36] for more general jumps processes
with suitable moments and [48] - and subsequent references - for the more specific case of the Boltzmann
equation). In [30], the authors show that one can again consider stronger topologies for the regularity
of the coefficients w.r.t. the measure variable and still preserve the well-posedness of the system. Let us
mention as well that the approach adopted therein allows to reach the super-critical case (a < 1).

We now briefly specify part of the results obtained in [I9] and [30]. Therein, by stronger topologies,
the authors roughly mean that the coefficients are Holder (or even bounded measurable) in space and
Lipschitz continuous w.r.t. the chosen distance on the space of probability measures. For two given
probability measures, this latter is defined as the supremum of their difference integrated against normal-
ized functions whose regularity is linked to the spatial one of the coefficients. Namely, measurable and
bounded (for the drift coefficient in [19]) and Holder continuous for the others. Again, the regularity as-
sumed on the coefficients imposes, in turn, the class of test functions against which probability measures
have to be tested when investigating the well-posedness of the system. From the fixed point perspective
of those works, this homogeneity (between the metrics) seems rather natural. Indeed, the underlying
linear problems precisely enjoy some stability on the indicated function space (Schauder type estimates).

McKean-Vlasov SDE with distributional interaction kernel. One of the main objective in the
current work is to take full advantage of the non-degeneracy of the noise and of the particular structure
of the measure dependence (allowing, in some sense, to regularize the drift through the convolution with
the law of the solution - provided the law itself is smooth enough) in order to obtain a well-posedness
result for a rather large class of interaction kernels, possibly larger than the one considered in the classical
measure-independent case described above. As it will be heuristically discussed below, it seems to us that
such a class is, almost, the largest that could be considered in the current setting.

In order to emphasize some of the particularities of the model, let us again consider for a while that
B € (—1,0] and that the interaction kernel is time-homogencous, i.e. b € BS, . (R?,R?).

Regularity with respect to the measure argument and associated metric. Let us first formally define the
measure indexed drift

B,(z) = /b(ac —yv(dy), vePRY,
associated with the non-linear drift of equation (I.IJ).

Let us point out that this definition is formal in the sense that, since b is singular, it is intuitively clear
that some additional properties are needed on the probability measure v for the quantity to be well
defined. A rather natural way to define an appropriate setting is to proceed through duality.

If we restrict to probability measures with density, i.e. v(dy) = v(y)dy, the integral [dy b(z — y)v(y)
makes sense as soon as v € By f (R, R) from the inequality:

|BV($)| = |/dy b(:c - y)”(y)| < |b|BfOYOO(]Rd,Rd)|V|B;f(Rd,]R)7 (1-6)

see e.g. [44] for a thorough presentation of duality results between Besov spaces. Namely, the regularity
of the density of the measure is needed to compensate the singularity of the kernel b to define the
corresponding drift B,. As a consequence, this latter is then defined pointwise.
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The previous considerations naturally induce a metric on the probability measures whose densities belong
to By f (R4, R) for which the corresponding measure indexed drift is Lipschitz (in its measure argument).
Namely, for all z € R?,

1B, () — By ()| = | / dy bl = ) =YW < blpz syl = V'] oy (L.7)

In view of the previous discussion on the specific features of the regularization by noise for McKean-
Vlasov SDEs, this thus suggests to look for (weak) solutions whose marginal laws live for almost every
time in the space B;f(Rd, R).

Attainable thresholds (in term of irreqularity of the interaction kernel). Here, instead of considering
the backward Kolmogorov PDE associated with (L2]), we rather investigate the (forward) non-linear
Fokker-Planck equation. We are thus led to consider mild solutions of this latter of the form

V(s,y) € [t,T] x RY, p(s,y) = pSy * puly) + /t dv P [{div[(B,) - pl}(v,y), (1.8)

where p(s, ) denotes the density function of u’#, x the convolution product along the space variable, p®
stands for the density of the driving process in (II) and, again, P for the corresponding semi-group.
In comparison with (L4), we do not need to define the product b - Du anymore, but only B, - p and
prove somehow that the divergence of this term will be mapped onto a suitable function space by the
stable semi-group P - precisely, the space where p is supposed to belong to, for almost every time.
According to the previous discussion, this space should be By 'f (R4, R). Let us now present some formal
calculations, proved below, to understand which thresholds are likely to be attainable. Recall that the
space By 15 (R4, R) can be described as the set of integrable maps having an integrable Holder modulus. It
will be established in Lemma [7 below, through integration by parts together with Young like convolution
inequalities in Besov spaces, that

o . C|b|Bfo’ao|p(’Ua')|B;f
[P Adiv(By (v, ) p(0, ) o < 1Bp(v, ) Le=lp(v, ) L1 [VPals —v, )| s < (o o)iE ’

 (19)

using (7)) and the fact that we are considering probability measures to derive the last inequality. Thus,
provided we can somehow control the By f -norm of the solution in time, we can hope to derive well-
posedness of (L) for

68>1-—aq, (1.10)
which gives an integrable time singularity in (L9) and clearly improves the threshold (L) for the linear
case. Observe for instance that in the Brownian setting o = 2, (LH)) gives 8 > —1/2 whereas the above
condition reads § > —1. This mainly comes from the specific structure of dependence of the non-linear
drift w.r.t. the law argument. Indeed, in order to define the product B, - p, the interaction kernel in the
non-linear drift has already been regularized through the convolution operator and has been mapped, as
suggested in (7)), to L (R4, RY) for almost every time. While rather naive, this observation is crucial
in our analysis and allows to bypass the thresholds obtained in the linear case. In fact, even in the non-
linear case, it is not clear that general dependence w.r.t. the law argument would allow to bypass such
thresholds. Let us also mention that working with probability densities plays a crucial role as well here.
Indeed, the control in L'(R%, R) norm of p(r,-) in (LY) allows to “remove” the non-linearity and thus the
quadratic dependence in p in the right hand side of (IL8)). This specific feature will yield well-posedness,
for the indicated non-linear threshold, for any positive time 7" > 0. Such phenomenon is referred to as
dequadrification in the following.

Remark 1.

(i) On the associated metric and space in which the solution belongs to. For whom are familiar with
the smoothing effect of linear SDEs (as briefly described above), it would seem reasonable, in view
of (LA, to look for the law of the process in the space of probability measures whose regularity
is precisely given according to the usual parabolic bootstrap associated with the non-degenerate
noise. Namely, as the interaction kernel b belongs to BEO,OO(Rd,Rd), the corresponding space

for probability measures would be BﬁJ{a(Rd,R), similarly to the linear case. Note that, in the
singular setting, the regularity associated with the parabolic bootstrap, i.e. S 4+ «, is greater
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or equal than the minimal regularity, i.e. —f, needed to define properly the drift (see (LG)).
Namely,

b+a)—(—p)=2+a > 2—-2a+a=2-—aq,

( )= (=5) =

meaning that, except in the Brownian case (o = 2), the regularity of the weak solution should
be better than the one obtained in this work. However, we were not able to prove such a
result for any positive time 7' > 0, but only in small time. We feel that this restriction comes
from the particular smoothing effect of the McKean-Vlasov SDEs previously described and the
dequadrification approach, which allows to handle any initial measure but not to benefit from a
potential smoothness of this latter to iterate the analysis (this feature will be one of the cores of
[18] as briefly mentioned below).

(ii) On the thresholds. Let us point out that the threshold (ILIU) actually corresponds to the one
deriving from the scaling analysis in the linear case. Indeed consider the following scalar perturbed
Peano dynamics: for € > 0,

dzt = sgn(z¢)|2<|? ds + edWs, x§ = 0. (1.11)

It is clear that for e = 0 the maximal solutions of (LIT) write : 20 = +czs'/(1 =), Heuristically,
considering € > 0 allows to restore uniqueness as far as the noise dominates the maximal solution
in short time. In terms of scales, recalling that the typical scale of W is s'/®, this writes
1 1 1 1
So >8TF — —<—— << [f>1—aq,
a 1-p

recalling that s is small for the first equivalence. Well-posedness of (ILII]) under the condition
(CI0) was precisely proved in a particular Brownian scalar setting by Gradinaru and Offret in
[32]. We eventually emphasize that the above scaling argument can be made rigorous for a broad
class of equations for which the scaling properties of the noise and the drift lead to some positive
thresholds - in the sense that it allows to build counter-examples to weak uniqueness, see e.g.
[16, 18, 45].

The main difficulty of course is to make the above arguments rigorous. This is what we will actually
do considering the Fokker-Planck equation associated with the McKean-Vlasov SDE (II)). We will not
proceed through a fixed point procedure but prove that, starting from a mollified version of the drift
coefficient, we can actually control the quantities we highlighted before, uniformly in the mollification
parameter under a suitable condition relating the parameters, Assumption (CQl) below, which is consistent
with the previous discussion and enlarges the framework. The well-posedness of (L)) is then drawn from
a stability argument.

We conclude this introduction emphasizing that for physics related models, e.g. the Burgers equation
considered from the origin of McKean-Vlasov SDEs, one should expect that the case § = —1,a = 2 could
be handled. This is not the case here because we wanted to focus on a generic approach working viewless
of the regularity of the initial law. The critical cases (which saturate the previous inequalities for the
thresholds) will be addressed through different tools, somehow more connected with usual arguments in
non-linear analysis, in the companion paper [I8]. The strategy therein will allow to take advantage of
a smoother initial condition or some specific structural conditions on the drift (e.g. free divergence for
fluid related problems) to go beyond the discussed thresholds.

Organization of the paper. Our main results are stated in the next section, and their proofs are
developed in Section [8l Our strategy, presented in Section [[.3] consists first in establishing the existence
of a solution to (LI in terms of a non-linear martingale problem, through a mollification of the drift
coefficient and stability arguments. This approach allows to derive the weak well-posedness of a solution
to (L) directly from the construction of its marginal laws seen as solution to the non-linear Fokker-
Planck equation (L8] related to (L) and a weak uniqueness criterion ¢ la Krylov-Rockner. Strong
well-posedness is next derived from a classical pathwise uniqueness result, see Krylov-Rockner [42] for
the Brownian case and Xie-Zhang [61] for the pure jump case.

We present in Section [2] the useful properties of Besov spaces that will be used in our analysis.

The framework of Besov interaction kernels allows to revisit the martingale approach to well-posedness
for McKean-Vlasov models in a guite systematic way starting from some (seemingly) sharp global density
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estimates, valid for any initial law p. SectionBdlis dedicated to this step, and SectionB.2 to the derivation
of the well-posedness results (in a weak and/or strong sense). Some technical results are presented in the
Appendix.

1.2. Main results. From now on, in the pure jump case a € (1,2), we assume that the driving process
W in () satisfies the following condition:
Assumption (UE). The Lévy measure v of W is given by the decomposition v(dz) = w(d€)/p'T*1; ps01dp
where w is a symmetric measure on the unit sphere S?~! which satisfies the uniform non-degeneracy con-
dition:
ff”Mag/m € - N w(dE) < k[N, for all X € RY,
Sd—l

for some k > 1. In particular, since we here consider an additive noise, its Lévy measure can actually
have a singular spherical part (cylindrical processes are allowed).

Theorem 1. Fiz T > 0 and t € [0,T). Let b in (L)) belong to L’”((t,T],ng(Rd,Rd)) and let the

parameters satisfy the condition

d
B>17a+5+%. (Co)

Then, for any initial law p € P(RY), the McKean-Viasov SDE (1) admits a weak solution s.t. its
marginal laws (Wh*), e (0,1 have a density for almost any time, i.e. for almost all r € (t,T), ph+*(dy) =
P, (r,y)dy, which satisfies:

T
/ dslpy (5, s < +o0,
t p’.q’

for any 7 € [, (=B/a+d/(ap))~t) where p~t + (p) L =q¢7 1 +(¢)" L =r~t + (+')7! = 1. Moreover,
the solution is unique among all the weak solutions that satisfy the above properties.

The above well-posedness result moreover holds in a strong semse if the driving process is rotationally
invariant and the parameters satisfy the following more stringent (when « # 2) condition:

B>o-3a1d. 2 (COs)
2 p T

Remark 2 (About the strong uniqueness). In the above theorem we assume for strong uniqueness that
W is rotationally invariant. This is of course the case for a« = 2 but it actually means that in the pure
jump case we restrict the noise to the isotropic stable process for W. This is mainly due to the fact that
to establish the result, we apply a uniqueness criterion due to Xie and Zhang, see [61], where a driving
isotropic process is considered in order to deal more easily with a multiplicative noise and related heat
kernel estimates. While clearly restrictive, we actually believe that in the current additive framework, the
PDE analysis of the indicated reference could be adapted and that the strong uniqueness result should
hold under the condition for any symmetric stable driving process satisfying Assumption (UE)
(including e.g. symmetric cylindrical processes).

Observe finally that for a = 2 the conditions (CQ) and for weak and strong uniqueness coincide.

1.3. Strategy of proof. As explained before, the construction of a weak solution to (LI proceeds
hereafter from a regularization procedure and a stability argument. When doing so, we will use the
following approximation result whose proof, which relies on the preliminaries set in Section[2 is postponed
to the Appendix.

Proposition 2 (Smooth approximation of the drift and associated convergence properties). Let b €
LT((t,T],ng) and B € (—=1,0], 1 < p,q < oo. There exists a sequence of time-space smooth bounded
functions (b%)eso s.t.

|b - bE|L%((t7T]1BB ) (:5 07 Vﬂ < ﬂa

p,q

with T = r if r < +00 and for any r < +00 if r = 400. Moreover, there exists ¢ > 1, sup |b8|L;((t 1,85 ) <
e>0 TP

C|b|Lf((t,T],B§,q)-
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From the specific convolution structure of the non-linear drift, we now introduce, for any measure v on
R? for which this is meaningful, the notation:

Buls.) = bls ) )= [ blove =) vld)
We now write similarly, for all € > 0
B (s, ) = b (s, ) x v ("), (1.12)

which is well defined for any v € P(R?), regardless of the Besov space where b belongs to, since b° is
smooth and bounded. This allows to introduce in turn the following mollified version of (LI)):

Xete = ¢ 4 / B e, Xt do + Wy — Wy, pSbH(s,-) = Law(X5H%), s € (¢, T7, (1.13)
t v

which is strongly (and thus weakly) well-posed for any e > 0, see Frikha, Konakov and Menozzi [30] for
a € (1,2) or Sznitman [56] in the Brownian case. We emphasize that, due to weak uniqueness, ps%# (s, )
only depends on the law p of the random initial condition &.

Let us now prove that the marginal laws of the unique weak solution of this regularized McKean-Vlasov
SDE are absolutely continuous w.r.t. the Lebesgue measure. Consider the associated decoupled flow,
that is the linear SDE parametrized by the flow of measure (u5**) e, ) Which writes

Xetam = gy / Breow (v, X505 ) do + Wy =Wy, z €R% (1.14)
t v

Again, for every € > 0, this linear SDE admits a unique weak solution. We denote its marginal laws
by (ﬂi’t’m’”)se[t,T]. Note importantly that, as u®“* and °"®* are uniquely determined, the following
key relation holds: for all A in B([t,T]) @ B(RY), ustH(A) = (ftT dr [ [T peap?t™*(dy)p(de)). Tt
is now worth noticing that in the mollified setting the drift in equation (IL.I4]) is smooth in the time and

space variables and bounded. Indeed, for all y € R?
Bl < 1o [ pit(dz) = 7],
l’l”r Rd

and the controls for the derivatives could be derived similarly differentiating b°. This is what allows to
derive from Friedman [29] for o = 2 and Bichteller et al. [5] in the pure jump case that the SDE admits
for any s € (¢,T] a smooth density (we could also refer to [49] in the rotationally invariant case). Thus,
the law f15%%* is absolutely continuous w.r.t. the Lebesgue measure with density P (1, ). Hence,
there exists pf , such that:

vae AT e AR, 5= [ [ oy = [ o)y, (115

i.e. p&%* is absolutely continuous as well. We emphasize that the relation (ILI5) holds for any a € (1, 2].

We now state a result, which will be at the starting point of our analysis and whose proof is postponed
to Appendix [B] for the sake of simplicity.

Lemma 3 (Duhamel representation for the time marginal laws of the process with mollified interaction
kernel). The following Duhamel representation holds for the solution of equation (LI3). For each e > 0,
P, satisfies for all s € (¢, T] and all y € R%:

o) = nt)= [ o185 0.8, 00} = V] ) (1.16)

where p* stands for the density of the driving process W, and with a slight abuse of notation w.r.t. (LI2),
B (v.) = [ (0.) % piu(v.-)).

We will actually prove (see Lemma [7]) that there exists a constant C' > 0, s.t. for any € > 0, and p, ¢, 7, 8
satisfying condition (CQ)) (see Theorem [I):

0
P2l (er577,) = C(T —1), 0> 0.
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It is furthermore clear that for any € > 0, pj , solves, in the distributional sense, the equation:

055 (5, y) + div(Be (5,9)p5,(s,9)) — L5 ,(s,9) =0,
p%,p(ta ) = M,
or equivalently, for all ¢ € Cgo((fT, T) x Rd) (up to a possible symmetrization for s < ¢ and with

C§°((=T,T) x RY) standing for the the set of real valued infinitely differentiable functions with compact
support in (=7, T) x R?),

*/sa(t, / dS/Rd dy (B, ik $,Y)P; 5. (s:9)) - Ve(s,y)
/ ds [ dupit(s,0)(~0. + (L) )e(s,) =0, (1.17)
t R4

where (L®)* stands for the adjoint of L® . The driving process W being symmetric, then (L%)* = L.

Provided that pf , admits a limit p, , in some appropriate function space (see Lemma [8 below) - which
precisely allows to take the limit in the Duhamel formulation (ILI6]) - we derive that the limit satisfies
(Lemma [9))

P, (8,Y) = Py * p(y)— /t dv [{pt,u(v, VBp,  (v,)} * Vpe_, | (), (1.18)

i.e. is a mild solution to the non-linear Fokker-Planck equation related to (LT)). By extension p; ,(s,y)dy
also provides a distributional solution to the non-linear Fokker-Planck equation related to (LII):

T
- [t — [ as [ s, e Vel

/t ds /Rd dypy . (s,y)(=0s + (L) )(s,y) =0, p € C°((=T,T) x R%).
(1.19)

This provides a sufficient (and necessary) basis to construct a solution to (IL1]) identifying it as the limit of
the martingale problem related with (LI3). More precisely, from the solution to (II3), one can consider
for each £ > 0 the probability measure P¢ on the space €2, (where Q, stands for the space of cadlag
functions D([t, T];RY) if o € (1,2) and the space of continuous functions C([t, T];RY) otherwise) such
that, for x(s), ¢ < s < T, the canonical process on ,, and for P¢(s,dz) := P5(xz(s) € dz) the family
of probability measures induced by z(s), we have: the initial measure P$(¢,-) is equal to p and for all
function ¢ twice continuously differentiable on R¢, with bounded derivatives at all order, the process

d(z(s)) — o(x(t)) — /ts {Bp: (v,2(v)) - Vo(a(v) + L*(6(x(v)))} dv, t <5 <T,

is a martingale. Provided, again, that for any e > 0 the marginal distributions P (s,dz) = p; ,(s, ) dz
lie in a appropriate space to ensure that (P§).~o is compact in P(£2,) any corresponding limit along
a converging subsequence defines naturally a solution to the (non-linear) martingale problem related to
(CI). From the well-posedness of the limit Fokker-Planck equation one eventually derives uniqueness
results for the marginal laws giving in turn the uniqueness of the martingale solution associated with
(LI

Also, the regularity properties of the time-marginals of the limit non-linear Fokker-Planck equation,
(inherited from Lemma [ below), allow to regularize the distributional interaction kernel so that the
non-linear drift Bpw is actually a function living in some Lebesgue space (in time and space). This
permits to give a meaning to the dynamics in (ILT]) by connecting martingale and weak solutions through
classical arguments. All these properties are gathered in Propositions [[2] and

Furthermore, when slightly reinforcing (CQ)) to (COg]), we are able to obtain better estimates (namely
in suitable Lebesgue-Besov space - with positive regularity index for the latter) on the non-linear drift
Bpw which allows to derive, in turn, a strong well-posedness result by viewing the McKean-Vlasov SDEs
as a linear SDE parametrized by the unique weak solution and applying results of [42] in the Brownian
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case and, as highlighted previously, [61] in the pure jump one for rotationally invariant processes (see
Proposition [[3] below).

1.4. Notations. For any real £ € [1, 00], we denote by ¢ its conjugate i.e. ¢’ is such that 1/¢+1/¢' = 1.

When there are no ambiguities, we will often omit to mention the spatial argument when specifying a
function space, i.e. we write L*(RY) = L.

We will use below the notation C for a generic constant that might change from line to line but only
depends on known parameters appearing in (CQ)).

2. Besov spaces and associated tools.

2.1. Reminders on Besov spaces. We recall that the space Bzm(Rd,Rk), ke{l,d},f,m,v€eRis
usually defined through the dyadic Littlewood-Paley decomposition (see e.g. [44] or [3]). Namely, it
consists in the elements of S'(R?, R¥) (where S(R? R¥) stands for the Schwartz space) such that the
quantity

(ZQiju:—l(%]:(f))VL’z)% forl < m < oo,

\fly e = |F T @F(f)|pe + 7N
’ sup (2 F 15 F(f))|e) ifm = oo,
J

is finite where ¢ € C5°(R%,R) s.t. ¢(0) # 0, ¢,(y) = 27¢(27y) and F, F ! respectively denote the Fourier
and inverse Fourier transform. This quantity also defines a norm for which BZm(Rd,Rk) is a Banach
space - see e.g. Triebel [57], Theorem 2.3.3., p. 48. Instead of the Littlewood-Paley decomposition
inducing the norm | - | By, LP, We will from now on use the so-called thermic characterization of Besov
spaces which involves an underlying heat kernel. The thermic characterization is presented in Section
2.6.4 of [57] for the Gaussian and Cauchy heat kernel (corresponding respectively to & = 2 and o = 1).
However, one can also derive (from Theorem 1 in Section 2.5.1 of the same reference) that f € B),  if
and only if the quantity below is finite: 7

1
. N
J i i o

_”v(n—v/a>m|agﬁa(v, 2) * fm) for1 <m < oo,

[flay & =|F T OF(f))pe + </O Y ) )
sup {v<"—v/a>|agp'a(v, E f|Lz} form = oo,
v€e(0,1]

=|FHGF(f))|re + T (f). (2.1)

The choice of the parameter & € [1,2] is for free, n being any non-negative integer (strictly) greater than
v/&, the function ¢ is as above, and (v, -) denoting the density function at time v of the d-dimensional
isotropic @-stable process. From now on, we will set & = «, i.e. we take for the thermic characterization
the same stability index as the driving noise.

The current choice of the thermic kernel is rather natural in our framework. Since we will establish a
priori estimates on Duhamel type representations which involve the density p® of the stable driving noise
(see again ([LI8) and (II6])), the previous thermic characterization allows to benefit from stability and
scaling properties in the associated convolutions. This characterization of Besov spaces was already used
in [20] for similar reasons. The quantity in ([2I)) also induces a norm, equivalent to |- |g> 1p, and for

the remaining of the paper we will denote for f € BZm:

sy, = fluy, o

We will refer to the contribution 7,7 *(f) =: T,

, M

(f) in (ZI) as the thermic part of the norm.

2.2. Properties of Besov spaces. We recall here some key technical results on Besov spaces and
their embeddings.
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(i) Continuous embedding. With Lebesgue spaces ([53, Prop. 2.1]):
VI<(<oo, B} —L'— B, (Ey)
Between Besov spaces (see (1.1) in [59] and Proposition 2.2 in [53]):

By o = Byt 4, forpo, p1, g0, q1 € [1,00], o < q1, po < p1such that so —d/po > s1 — d/p1. (E2)

We refer to Sections 4.1 and 4.2 in [53] for additional embeddings.
(ii) Young (or convolution) inequality. Let v € R, £ and m in [1,400]. Then for any § € R,
01,05 € [1,00] such that 1471 = ¢7 4452 and my, ma € (0, 00] such that my* > (m™! —m5 *)V0

|f*g|BZm < CY|f|BZ;7‘il |g|B2§2’m2a (Y>

for ¢y > 0 a universal constant depending only on d. The initial proof of this inequality can be
found in [9, Theorem 3], see also [43] for recent convolution inequalities for Besov and Triebel-
Lizorkin spaces.

(iii) Besov norm of heat kernel (see [20, Lemma 11]). There exists cuk := C(«,l,m,~,d) > 0 s.t. for
all multi-index a € N? with |a] <1, and 0 < v < s < oo0:

CHK
92 o < - HK
| . |Bz’m (va)%"‘%(l—%)-l-% ( )

(iv) Duality inequality (see e.g. [44, Proposition 3.6]). For £,m € [1,00], v € R and (f,g) € B}, X
B, it holds:

[ fwstw)dnl < \7ls;, ol D)
Rd ’ o m

’

2.3. A convolution Lemma in Besov spaces. As an immediate consequence of the above technical
results, we have the following Lemma.

Lemma 4. Let f, g1,92 be in Bsz’mf, e;?fmyl, Lt respectively where vy is in [—1,0], £z, Ly, Ly, in
[1,00] and my, mgy, in [1,00].

For any £, and m, my, in [1,00] satisfying

U™+ )+ ) (@) =240 <m, mgt > (1=mp) Vo, (22)
and any v >0 s.t. h € Bzh,mh’ denoting € := [ x g1, there exists cey > 1 such that
[(€g2) % h|pr  <cevlflprr ol 1g2lpm|h - (2.3)
&m tpmy Bigyima “homn

Before proving the above result we point out that it will be crucial in the analysis of the non-linear
drift term in the Duhamel formulations (LI6]) (with mollified coefficients) and (LI8) (the related limit
equation) in order to obtain a priori estimates. Roughly speaking, in the proof of Lemma [1 we will
apply the above lemma with ¢ = Bf,iu(v, *) - corresponding to the case f = b°(v,-),q1 = pj ,(v,") -,
92 = pi ,(v,-) and h = Vpg_, in the mollified setting and with the same entries without the superscripts
in € in the limit one.

Proof. Apply first the Young inequality (Y)) to obtain

}(%92)*]1}3; SCY}%QQ}BQ hlgy
for any 1+ 71 = ({;)"1 + (¢5)~! and m > my,. Note now that, applying first the continuous embedding
(E1), then the Holder inequality and next the continuous embedding (E7]) again gives

‘%92‘32 < C‘ng2‘Le,, < C‘%‘L&g |92|L292 < C‘Cg|32 1|g2|L’5927
™0 73

for any (f#)~' + ({g,)' = ({z)~'. Combining this last integrability condition with the previous one
arising from the convolution inequality yields
L 070 =(lg) ™+ (L) ™H + (6n) ™ (2.4)

Moreover, applying one more time the Young inequality (¥]) gives

‘Cg|32<ﬁy1 = |f*gl‘32<ﬂ1 < CY|gl|B*7f |f|BZf,mf’ (2.5)

Lgy-mgy



12 3 BESOV SPACES AND ASSOCIATED TOOLS

with (€g,) 7"+ (€f) ™" = 1+ (l%)~" and any m ' > (1 —m;') V0. Bringing together the above estimates
yields

}(%92)*h|32 < Ccv|f|BZf |91|B*7f |92|Lfg2}h}37 )
0, m fomf Egl’mgl Ly ,mp,

for any

)+ g) T+ () () =247 mp<m, my > (1—m;h) Vo,

in view of (24). O

2.4. On the embedding of P(R?) into Besov spaces. We give here the following Lemma which
specifies how the set of probability measures on R% can be embedded in an intersection of Besov spaces.

Lemma 5. P(R?) is a subset of ﬂglezd/ll

,O0

and ﬁgleZi/eLE, fore>0, me[l,00) and £ € [1,00].

Proof. Let v be an arbitrary probability measure on R?. For any ¢ in [1,00), ¢ € C°(R% R), ¢(0) # 0
(as in Section ZT]),

\F Y SF W) e =|F L (o)v| e = </R dx |]3_1(¢)*1/(z)|é)% = </R de | | FH¢)(x y)v(dy)r)%

(Lo L.

using classical convexity inequalities and the Fubini theorem as well as the fact that, since ¢ € C§°,
F~Y(¢) € S for the last inequality. If now ¢ = oo, one readily gets:

Rd

FR@ )| vld) ) = 1F @) < +oc,

IFH@F (@)l = |FH(@)xvle < |F7H9)|e < +oo.

Let now consider v < 0 and, with the terminology of Section 1], the thermic part 7,7 (v) of |v| By, -

For this choice, from (ZT]), we can take n = 0 and write then - similarly to the previous computations
(replacing actually F~1(¢) by p*(v,-)) and according to (HEK]) and (Ej) - for any ¢ € [1,+o0],

7o)

1) = sup v E|E (v, Yl € sup v E (0, )| < O sup vFTE < 4o,

v€e(0,1] v€e(0,1] ve(0,1]
whenever 0< — v — d/{' <= y< —d/{'. On the other hand, for m € [1,+00), 7, (v) < +00 whenever
—v —d/¢ > 0. This gives the claim. O

2.5. Some useful weighted spaces. In the following we will also frequently use weighted Lebesgue
spaces in the time variable with arguments valued in Besov spaces. Namely, for v € Ry, £,m,r € [1, o0]
we introduce, for 0 <t < S < T, the Bochner space:

s
Lo ((t, 8], B/ ,,,) := {f :s € [t,S]— f(s,-) € B, measurable and s.t. / ds (S —s)"=|f(s, ')”92 < oo},
; \m

(2.6)
equipped with its natural norm:

r

s
\fluges.87,) = (/ ds (S —s)"=[f(s, ")y )
) t M

This space turns out to be a Banach space for the chosen weight s € [t, S) — (S —s)~"/® as well as for a
rather large class of weights (see e.g. [33] Chapter 1]). It can be pointed out that the above weight depends
strongly on the right hand limit of the time interval. The choice of making this dependency implicit in
the notation of the norm | - |L@((t75]vBZm) is performed in order to lighten forthcoming computations.
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3. Proof of Theorem [1l

In the whole section, we might assume for some results that the time-horizon T' > 0 is small enough,
i.e. smaller than some positive time depending only on the parameters «, 3, p, q,r,d. This is somehow
required to derive the a priori estimates (see Lemma [7]) needed to obtain well-posedness of the non-
linear Fokker-Planck equation. This leads to an a priori restriction of the time interval [t,T] which is
nevertheless just provisional: as a priori estimates will require nothing else on the initial condition but
being a probability measure, and will depend smoothly on the time interval size, they can then be iterated
up to an arbitrary time-horizon T'.

3.1. The corresponding non-linear Fokker-Planck equation. We here prove the following Propo-
sition which roughly states that for any initial condition being a probability measure, the non-linear
Fokker-Planck equation admits a unique solution in a suitable Lebesgue-Besov space, for a certain range
of parameters. More specifically, the range of the parameters allows to quantify: on the one hand, how
much the Besov norm of the solution is integrable; on the other hand, how much the local regularity of
the Besov norm can be improved in term of the gap I" in (CQ)):

F::B—(l—a+g+%)>0. (©)

Proposition 6. Assume that the parameters are such that (CQ) holds. Then, for any (t,u) in [0,T] x

P(RY), the non-linear Fokker-Planck equation (LI9) admits a solution which is unique among all the

B*ﬁﬂ?l‘
v'.q

distributional solutions lying in L"( ) where

T E [7’/, (é <B+19F+ g) )1>, v € [0,1). (3.1)

Moreover, for all s € [t,T],p,,(s,-) belongs to P(R?). Eventually, for a.e. s in (t,T], p,,(s,-) is
absolutely continuous w.r.t. the Lebesgue measure and satisfies the Duhamel representation (LIF]).

The preliminary step to prove the previous well-posedness result for the non-linear Fokker-Planck equation
consists in establishing suitable a priori estimates, in the corresponding function space, for the mollified
equation (LI6). This is the point of the next Lemma in which we use what we call a dequadrification
approach (see eq. (3.7) below and explanations there). We then proceed with a Lemma that gives that
for any decreasing sequence ()i going to 0, (pf’“u);€ is a Cauchy sequence in some appropriate function
space (Lemma [B below). We then conclude that the limit of the previous convergent sequence solves
the non-linear Fokker Planck equation (II9) (Lemma[d) in a distributional sense. We eventually prove,
through a rigorous derivation of the Duhamel formulation (LIS, that this solution is unique among all
the solutions lying in the corresponding function space (Lemma [I0]). This procedure completes the proof
of Proposition

In the following, it is always assumed that the parameters are such that (CQ) holds.

Lemma 7. For any (t,u) in [0,T] x P(RY), for any 9 € [0,1), any 7 satisfying B1) there exist C' :=
Cd,a,r,B,p,9) >0 and 0 :=0(d,a, B,p, ) > 0 such that it holds

T
Ve > 0, / ds|py (8, ) -p+or < O(T — t)?,
t p’.q’

~1
and for any t < S < T with the notations of ([Z8), for i € lr’, <é (fﬂ + 9T + % + 1) ) )

N
T

Ve > 0, |P§7#|Laf ((t,S],B;lquﬂF) < C(S — t)T (32)

for some & := §(i) > 0.
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Proof of Lemmald. For the mollified equation, from the Duhamel representation (ILI6]), we have for any
£,m € [1,00],

955 i poor < wmlgseor + [ dof (B e, 0= vpe ] @)
2,m 2,m ¢ tp B,g+l9r
£, m
At this point, the strategy consists in handling the term
AT ) SR 15 . (3.4
s p—B+oT

£,m
by applying Lemma Ml with ¢" = B (v,-) (so that f = b°(v,-), g1 = g2 = p§,(v,-)) and h = VpS_,,.
This gives, ,

|(Bge , (v,)P5,u(0: ) * VDI | posior < cevlb™ (v, ) s 19500 ) p=rs  10F(v: ) 1 [ VDL [ posvar
; ¢m Ly my £gy Mgy Lhomp

provided
) A+ Ug) T + () () =2+ mu<m, myl > (1—m;h)Vvo. (3.5)

A way to get rid of the somehow quadratic dependence in pf , in the above term consists in choosing
€4, = 1 to exploit that we are actually dealing with probability densities: |p5 , (v, )| = 1. Since we also
want some compatibility between the Besov norm with which we will estimate p ,(s,) in the left hand
side of (3.3) and the one associated with the same quantity pf ,(v,-) in the right hand side of the same
equation, this also imposes ¢4, = ¢, my, = m. In particular, these choices therefore yield from (Z.3]) that
ﬂ;l + E;l = 1. Since ¢ = p, corresponding to the initial integrability index of the singular kernel b, this
yields £, = p’ recalling p~! + (p’) =% = 1. This will contribute to the time-singularity associated with the
Besov norm of the gradient of the stable heat kernel, see (HK]).

The other parameters in (3.5]) also naturally follow from the considered assumptions at hand. Namely,
since the interaction kernel f = b°(v,-) lies in the Besov space Bqu uniformly in € > 0, this suggests to
choose vy = 8. Then, from the condition [B.3), we get my, = m, m~! > (1 — m}l) V 0. Since my = ¢
(assumption on b%), m = ¢’ = my, is a natural choice. Let us now fix my so that m > my,. This again
yields the natural choice mj = 1, which gives the lowest singularity exponent for the stable heat kernel
(see (HK])). When doing so, we thus obtain

s
|p§,u(sa ')lB*B+19F < |pg—t *H"BZ , + CCV/ dU|b€(U’ ')|BB |p§,u(’v7 ')|B*la ‘vp?—U’B*ﬁ+ﬂF' (36)
e,q’ N t P;q 2,q' p’,l

The only parameter that remains to be fixed is the integrability index £. A natural choice is given by £ = p’
(this can indeed be seen from the proof of Lemma @ where the relations (£;)~% + (¢,)~! =1+ ¢~ and
(b)) 14 (£y,) ™1 = (L) 7! naturally yields to £, = 1,lx = oo, which gives in turn that £ = £, = £, = p').
Eventually, to ensure the compatibility between the Besov norms on p§ , appearing in the above right
and left hand sides, we use the embedding (E3) which ensures that B;f;fﬁr — B;i,, as UI" > 0. We
end up with the following estimate:

s
|p§,,u(sa ')|B*/5Jj19r < |p?7t * H"B*/Bfor + CCVC/ d’l)|b8(’u, ')|ng |p§,,u(v7 ')lB*/B*l’W ’vpgfv}B*,B*mﬂ’
p’.q p’q t p’.q p’1

i.e. we applied Lemmall with ¢ = p’,m =¢',v= —04+9T, £y =p,ms =q,v7 =5, Ly, = 1,4y, =D ,my, =
q, €, =p',my =1, on the second term in the right hand side of (B3] and used eventually (Eg]).

Thus, using (HK) and applying the L' : L™ — L"" - Holder inequality in time, we obtain:
s dv ’ %
& AV < |pe _ ol e | (3.7
oo aggor <0 xlpor + Wi (| syl o) 6

@

which actually gives an integrable singularity in time as soon as

— I d1 1 d
(L—i- —+—)r’<1<:>ﬁ—191“>—+1+9—a<:>(1—19)F>0.
o ap D r
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Note that this condition is indeed fulfilled from (CQ) and (G]) for any ¢ € [0,1). Write now from the
Young inequality (Y] and (HK]):
c

ﬂ+i)’

(s — 1) (ZEE4 5

(3.8)

lpe—s * M|B;‘E”§ CY|p?7t|B;"3;”|M|B?’m <

using as well Lemma [B] which precisely gives that any u € P(R?) € B%OO, for the last inequality. The

above controls precisely allow to specify the range for the parameter 7 for which we will be able to
estimate the LF(BE, q,) norm of the density. Namely, one gets:

- C
(e 7 <
|psft * M|B;5+/19F = —_A4+or

04 (s—t)( a +aip)7"

(3.9)

which gives an integrable singularity in time provided the integrability condition (BI) holds for 7.

Taking now both sides of [B1) to the exponent 7, we then get from usual convexity inequalities and
integrating then in s € [t, T] that,

T
[ dslof o Vo (3.10)
t p’.q’

T s v
r 7 = dv / v/
< 27 [ enly o+ O (| . 70y rer )
it + W [ i ooto i

Since we are considering compact time intervals, we can assume w.l.o.g. that 7 > 7’ so that the Holder
inequality L' : L™/ — LO="/D"" applies and combined with a splitting of the ()" power of the time
singularity as /(' /) + /(1 — 7' /T), it yields to

T T
/ d8|p§,u(s, '>|%*B+0F < 2T1{ / ds|ps_y x ,UEEF‘“M
t p’.q’ t p’.q’

+C|b%|" Td ’ dv 1p5 (0, )] ! v i
S v, - _ .
L"(By.a) J, t (sfv)(%‘*p%Jri)“ Pl N por t (sfv)(%‘*ﬁﬁri)“

Therefore, setting

— oI d 1
§i=1— (7ﬂ+ +—+—)r’>0, (3.11)
« pa

from conditions (CQ) and (G)), using then the Fubini theorem, one gets:

»q

T T
/td8|p§,u(8,-)|;p—,e+,w SQH{/t ds[pg—s * pully—por

2q

T T
T = = ds
T — (7 —=1)|1pe |7 5 N
+ C( t) |b LT(Bg,q) ’ dU|pt,,u(Ua )pr/BtﬁF ) o v)( 7ﬁ;m9r+pia+é>r,

T o T —
<2t ds|pg_y * pily-pror + C(T' — t)°5 6°17 - e dv|pt (v, )| g-peor o
+ ! (Bp.q) t r’,q’
(3.12)

Recalling now (39) and B.1), as well as the uniform control of b given in Proposition [, we get that
there exists § > 0 s.t. for T" small enough:

1

T 7
([ asloin(os il er ) =Ty
t p’q’

Let us turn to the proof of [B2). Restart from [B.7) taking both sides to the exponent 7. Apply a
convexity inequality to distribute the exponent on all the terms of the r.h.s., multiply by (S — s)~« for
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t < S < T and integrate the resulting expression on (¢, S], we obtain:

s
ds o
——— 1P (5, ) -
/t (S—s)é' s ”By{j“

S

ds
C’”{/t Wms t*H|B 6+0F

S s

ds dv .
+b€TT / V,/ — - p&‘ v, - 7‘7 }
| |L (BS ) (S—S)TE . (S_U)(%er%Jré)TJ t,,u( )pr/l’?:/ﬁl"

C {/S ds 1
UL (5 F (s — )T

S ./ s dS
T | 160 e . 5 1
L™ (BE) \ t,u Bp,‘f;,ﬂr v (S - S) (S _ U)(%"‘%"‘E)T’

using the Fubini theorem and (B.8) to derive the last inequality. Since

-B49r d1 1 d
<L+——+—)%’<1<:>519F>—+1+ga — (1-9I > o
e} ap « P T

IN

IN

—_

--)

it is clear that for a fixed ¥ € [0, 1), 7 can be taken large enough in order to have an integrable singularity
in the previous expression. Namely,

ﬁ<|>—
<

1-9I 1\—-1 ¥ - 9T’ d1l 1
%e((u+—) ,T1:>5:1<L+——+—)f'>0. (3.13)
« r « ap «
From [BI3) we get that:
S S
dS ,’x/ dU ,rV,/
[ ot g = O =0+ OV [ ol
. S
< S-S0 [ =Lt ol
= ot L (S — )2 P
< 20(8 —t),

as soon as S — ¢ is small enough to have C|b|L B, )(S ) <1/2 (= CJbe|” Lr(BE )(S )S < 1/2) for
the last but one inequality. Identifying the norm |- |LT (.8].5,74T) OB the left- hand side, this gives (3.2)

and concludes the proof of the Lemma. O

Lemma 8 (Stability Lemma). For any initial condition (t,u) in [0,T] x P(R?), for any decreasing
sequence (€ )k>1 S.t. € — 0, (p;’“u)k>1 is a Cauchy sequence in LF(B;'BQ"'ﬁF)ﬂLOO((t T),L"Y), for any 9 €
(0,1) with 7 as in BI) and T as in (G)). In particular, there exists p, ,, in LT(Bp,f;fﬂF) NL>((t,T],L")
such that

1P = Pyl pory + sup e (P = Peu)(5: )Lt — 0. (3.14)
se

Proof. Fix k,j € N meant to be large. Assume w.l.o.g. that k > j. From (LI6]), for any m € {k,j}, pi™
solves:

i) =pely) = [ do[(Bip 0 )p00)  ),
t S
where we recall that, from Lemma[d p;7, € LF(B;f;M) with 7 as in (B1]). We have
piis )~ o) = = [ a8 (0 pike,) ~ B (006700 < V) )
+ by t
To show that |py*, — p;j#| pr(p-p+ory is small, we will proceed somehow similarly to the proof of Lemma

[l The convolution inequalities used therein (see e.g. Lemma @ yielding to (3.7)) then naturally lead to
estimate the L' norm of the difference (pf*, — pt7u)( -) for v € [t,s], s € [t,T]. We will use the same
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approach to upper-bound this latter quantity in terms of the appropriate spatial Besov norm. To this
end, we need to state an estimate for the difference with generic parameters for the Besov spaces, in order
to be able to get controls on both the B ,B 9T and the L1 spatial norms (through the embeddings (Ei)
for the latter) of the difference. Write for any v >0, {,m > 1:

A

1P, (s,) = pu(s, )| B

S
Z =~ / dv
ym t

+ [ o] Bty 0007 (0) = B, (0)pi (0,0} + V2L
t tip t,u

{Bz’tgk (’U, ')pi,ku(vv ) - BZ’%k (vﬂ )pifu(vﬂ )} * VP?—U

Z,m
+ [ a5, 0p ) — B 00600} < i
t Y t,p 2,m
_. /t 00 AL n(6,0) + A2 4 (0) + A3 4, (1,0 (3.15)

Similarly to the proof of Lemma [ applying Lemma Ml successively (and respectively) to the maps f =
b (v,-) (vesp. f = b%(v,-), f = (b —b%)(v,-), g1 = pi*,(v,-) (resp. g1 = (pF", — P ) (v, ), g1 =
P (v.-)) and g2 = (pil, — p’,)(v, ) (resp. g2 = pp),(v,+)) and h = Vpg_, with v = 3 + L, £ =/,
m=q;v =P8 (and vy = =9 for A2, ), s =pand ms =q; L, =p',mg, =q, Ly, =1and {), =
mp, =1 (see also (3.7)), we derive that:

v,6,m/s

AL or g (t0) S OB g 550 s (6 — 07,00 it [ VB v
’ p’,
A2—ﬂ+19f,p’,q’(t’v) < C|b€k(v")|35q|(pt,u7pt,u)(vv'”B*ﬁ,|p§,ku(vv')|L1}VP?—U}B*51+0F’
) pr'.q P/,
B2 o (60) S CUO™ —09)(0, ) o 053 0, e 975,00 ) [V o
) p’.q p’,

Thus, (HK)]) together with (E3]) (which notably gives: B;'f;fﬂr — B;’,Bq, ) and (B.I5) for the above choice
of the parameters ~, £, m, give

|p§k (Sa ) - pij;u.(sﬂ ')|B*/ﬁ+/191" (3'16)

< C/ —B+19F+1+ < {|b€k (v, ')|ng|p§,ku(va ')|Bjﬁ+/”|(p§,ku - p;ju)(va Sl
S — ’U ’ r’,q

(0, g | (955 = P50, N o+ |67 = 5) (0, )] g=or |53, (0, )] - .
’ P ,q ’ P ,q

To estimate the L' norm of the above difference, come back to (3.IH), take now v = 0, £ = m = 1
and apply Lemma M with the following choice of parameters : vy = 3, £y = p and my = q; {4, = P/,
mg, = q', 4y, =1, and £, = (=1, my, = 1. Use then the embedding (E;) and (HK) to obtain from the
L':L" — L™ and L' : L™ — L”-Hélder inequalities that, for all s € (¢, T,
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P8 (5,7) = P (s, )| C 1pihi(s,) = Pru(s, e,

S
C/ dU|vPS—v|B?1{|bEk (v ) pp, P00 ) g [(PE = P2 (0, )
t ’ ’ p’yq
o (v, ) s N(pih, = P (0, )| o
> p’,q

(6 = 69)(0,)| g oe P50, ) por |
L
S d ! " . J
< O( [ ="l >|Bw> 6% sup {16 — 520}
t (S*’U)a p’d P97 ve(t,s)
a1

s dv ; i
+C|ba’“|Lr<35,q></t (ﬁKPi’L =P () WF)

s—v)a p’q’

. s dU . !
+C| (0% — bE])|L%(B@*”) (/ 7;_f|P;]y(Ua ')|Be+vr> )
pd t (s—wv)a »a

with 7 = r if r < 400 and any finite 7 large enough if r = 400, i.e. the conjugate exponent 7 belongs
to the interval indicated after ([B.2)). We insist that this additional step is needed when r = +o00 to use
Proposition 2] which gives the convergence of the mollified interaction kernel.

Taking the supremum in s on (¢, S] for some S < T on both sides and recalling the notation (2.6]), we
obtain for v/ € {r/, 7'},

%il,_‘

sup {|pt,u ) _pi,ju(sa'”Ll}

s€(t,S)
< C sup |pg~l. ., _ b s sup {|(p5E, — piZ,) (s, )|
et S]| bl ((t,s],Bp,?j,”)| IRD Se(t,s]“( tu = P (s, }

+C|b |LT(ng) Sl(lp |(p§,k;,b - pijﬂ”[ﬂ‘, ((t S] B*L‘H'ﬂr)
’ se(t w WhEor o

+C|(b6k*b€])|[ﬁ(3ﬁ oT) sup |P |
s€(t,5]

Thus, from B2) for T such that |b|LT(BB (T = t)9/7" < c=1,§ = §(+') and Proposition B we obtain

L ((t,s],B;‘j") :

1b< Ot ko pd )|,
aSEpS] {|Pt# )= pt,u ol } | |LT(BB ) )S?p]KPt,# Pt,#)|L; ((t,s],B;lquﬂF)

45
T

+C(S ) |(b€k bsj)|L;«(B£;0F). (317)

The above control provides the estimate for the running norm s — sup,¢( {lpf:, (v, ) = P, (v, )L,
which plugged into ([B.I0]) yields

|pt,u( ) pi]u(sa ')|B;,[:70F

3
=

. £
< C{|b6k |LT(B£WQ) vzl(ltps] |(P?ju - pt’]‘u)lL@/ ((t7v]73;6;0r) + (3 - t)

s dv . -
X /t (5 B v) 75+;9F+1+aip {'b (Ua ')lBﬁyq'pt,u(Ua ')|B;/‘fq+/19r

s dv )
+C’/ —B1+OT+1 |, d {|b€k (’U, ')|BB |(p§,ku - pi]p,)(vﬂ ')|B*B+0F
t (S o ’U)i“ +ap P,q p’.q"

|(b5k _ b51)|L%(ngq0r)}

IO = 070 g rl 0o |- 3.19)

At this stage, we can proceed similarly as in the proof of Lemma [7 leaving the component factored by
[(b%+ — bsj)|L%(B@719F) as a source term. Use first the L' : L” — L™ -Holder inequality for the first two
pP;q

terms in the above integrals and the L' : L™ — L™ for the last integral term. Multiply then both sides by
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(S — 5)~1/* for some s < S < T. Take next the ()" power, use consequently a convexity inequality in
the resulting expression and finally integrate the whole on (¢, S]. We eventually obtain

/S & 1p5t,(s,) — Py (s ')|T/ B+oT
r! t, ’ t, ’ »
D (S—s)F b I B

rf e
< C{Iba’“l "(BEL) gl(ltps]l(piu Pl T e R D) - or)}

s ds 5 dv
. (S—S)%’ t ( )W(M+i) |pt7/"( )|B B+19F|b |L7‘(BB )

s —v op

’

s dv . ’
+C/ / b+ 7, 3 [(P5%, = P ) (v, )y sor
% [ t (S — 'U)T ( B+ﬁr+1+ap) (Br.a) b b Bp/,;’

s dv # 7
+(0% - bej)lLT(BB 191ﬂ){ / V/(76+19F+1 ) |pt»H( )lB‘””} ] :
t (s—uv)" -

’ ’
ap r’.q

From the Fubini theorem and using again the L' : L'—L" inequality for the last contributionifr’ =1 < 7
(& r=o00, I < +00), we now derive:

S
dS £ ’
o |p ( )7/)] (Sa'>|T*B 9
/t (S* S) e b BP’,; )

IN

r’ i\’ sl
C{|b€k| T(ng) Sl(lp ] |(p§,kp - pi’]“”LCv/ ((t,v],Bi,ﬁtmﬂ) + (S - t) " |(b€k - bg])|LT(BB 191")}

ds .
/ dv/ L _U)T’(;Bﬁfrﬂ-ﬁ-i) {|pt7k#( )|B ﬁ+19r|b |LT(Bﬁ )}

ap

i

dS E.T/ £ €5 ’l“,
0| [0 [ e gy W g i

o (s—w)

Tr Ir=co ds 7
+|(b8k bEJ)lLT(BB ory / d’U/ T( Bror o )|p ( )|B/64719F‘|

(s—w ap

~

IN
|0v|

0 gy s 10055~ 0

, F(S—t
ve(t,S] Ly (0,5, BMF) ( )

|(b5k ba]) LT(BB 191")}

S dv b
X . (va)%/”( EXSTE d) |ptvu( )|B ‘””' |LT(BB )

ap

+C

—v

Ir=0o s d'U ~
L =B o (S — 1) / 10570, )7 o
L*(Bpq") ¢ (S—U) +’l“ (ﬂJ’, d) H Bplwq/

s
dv Ek T/ £k = T/
/t (S )%’+T/(w+%)_l |b%% | T(ngq)|(l)t,u — P, .)|B;’B;/19F

ap

IN

r £ €5 \|r ‘S—T,/ 4 20 r’
{|b€k| ~(BE) vzl(ltl,)T] |(pt,k;¢ - pt’]“)|LCV/((t,v],B;Z+/I9F) + (S =) 7| = b%)|" LT(BB 0r)}(S — )2 52.)

Ek|T e &5\’ Y £k €5
{7 gy 0 18— DI (o ory (5 =07+ 07 =00

<l
LT(BL‘? 19F)(Sit>25+ " }7

where, for the last inequality, we use the uniform controls on 6° and pj , given by Proposition 2 and ([B.2))
in Lemma [ and the fact that, from BII) and BI3):

_5:T/(w+i)_1§0, _g:f/(w+ d)—lgo
(0%

o ap
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(the contribution 1/7 in the last power only arises when r = oo). Taking now the supremum over

S € (t,T], we recover on the left-hand side above the quantity sup,¢ 7 [(pz5, — p?ﬂ) £T (o5 zaqwr)
and for T' > ¢t > 0 small enough, we deduce that there exists C > 1 s.t.
" ) < O|(b+ = )7,

LCV/ ((t,v],B;,Li;;ﬂF (319)

sup |(pf", — pil)

vE(t,T] LBy ")

’ € £ ’ ’ —B+9T .
Aslil pwl (1,874 < SUPye(r,7) |(ptfu_ptfu)|£cv' (tolB,257T) and L™ (1, T, B, /") s com-

plete we have, from Proposition 2 that the convergence of (p;*,)r>1 holds in L’“,((t, T], B;%,LM) in a

strong sense. The strong convergence in L>(L') follows from (317, again Proposition 2 and (319). The
proof of [FI4) is thus complete for 7 = r’.

Let us now discuss how we can improve the integrability exponent 7 for the convergence to prove ([B.14)
in full generality. Restarting from (BI8]), write first for 7 satisfying B.1I),

T
/lpt,u( ) = piip(sa')|;fﬁ+ord5

p’a’

T i \|T Pid
< O{lbskl Tng>v:3pT]l(p§,zfpifu)lL@/( 7~ bEJ)LT(Bm}

T s
= dv ’
Ek|T €k YL
><|b | T(Bqu) /t ds(/t (5 - /U)T/(fﬁ+;9r‘+1+adp) |pt”u(vv )|B;,qu+,19r)

T s 7
7 dv ) ” o
O (By, )/ ds(/ ( )T’(:B+ﬂr+1+—d ) |(piku o piju)(v, ')|B7ﬁ+mﬂ)
t (s—wv o ap

p’q’

)+(T t)

- 9T
(tvv]va/f.},:/»

Rl

T
7

T s
- dv v ¥
Ek _ hEJ ks Id
+C|(b b )L%(BE,;ﬂr)/t ds(/t (s _U)W(fﬁ+;9r+1+ |pt,u( )B;Bfﬂr) :

»q

We now conclude as in the proof of Lemma [7] through again an additional Holder inequality and the
Fubini theorem (see the procedure between [B.I0) and (3.12)). Namely,

T
[ 1605 = o5

p’.q’

< C{Ibakvr(Bg,q) Sgpﬂl(piu pt,u)|er((t W.B73) + (T = 1) F |5 —09)]] B8 )}

T
5L r e )T
<L =T, [ AolpE 0 onon

T
+C{( _t)6_|b8k|Lr(BB )/ dU|(Pf,'L—Pffp)(va'ﬂ;jm/or
T . —
+(T_t) |(b8k bEJ)|LT(BB ﬂr)/t dv|p?;¢(va')|;/5t01‘}a

assuming w.l.o.g. that since 7 > 7/, and if r = oo, i.e. 7 < i one can take 7 > i > r/ (recall that if
r < 400, ¥ = r'). Hence, for T small enough and using again Lemma [7] (equation (B.2])) we obtain:

T
/ 1055,(5,7) — 57(5, )T, o ords
t p’,q’

< C{|b8k|FT(B§,q) sup |(pt - Py “)|LT’((t B 5+0F) + (T )_7|(b5k _bEJ) L*(BE q)}

ve(t,T)
(T =) (T = )7 b7, wey T
S C(T - t)el(bak bEJ )|LT(BB 19F)

using ([B.I9) for the last inequality. Proposition 2] then gives the stated convergence. O
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Lemma 9. Let (t,u) in [0,T] x P(R?) and let (x)r>1 be a decreasing sequence going to 0 and Piy N
LF(B;{?_&F), with 7 as in @), ¥ € [0,1) and s.t. for all s € [t,T], p; ,(s,-) € P(R?), be the limit point
of (Pt )k>1 with pgh, solving (LIG). Then p, , satisfies the non-linear Fokker-Planck equation (LI9) (in
a distributional sense) and admits the Duhamel type representation (LIF)).

Proof. We assume here w.l.o.g. and for simplicity that » < 4c0. The case r = 400 could be handled
reproducing the arguments below combined with the corresponding ones in the proof of the previous
lemma. Write from (IT):

T
0=~ [ettutan ~ [ ds [ By, (sn)pls) - Vet

T
[ as / gy (5, 0) (=0, + (L)) (s,0) + A, en (),
t ) K
where:

ptuptu )

/ ds / dy (955, (5, ) — Puu(5: 1)) (=05 + (L) )pls, 1)

_ Ek £k _ . . 1 2

/t ds /Rd dy (B (5:9)Pu(5:y) = Bo,,, (5:9)Puu(s:9)) - Veos,y) = A, e (0) A, e ().
Since ¢ € C§°((—T,T) x RY) it is clear that (s — (L*)*)g € L"(Bf ) so that we readily get from (314)
that |AL oK ()] - 0.

touw Pt

For the second term A% (i), write:

tp Pt

2
A0 (P

IN

T
[ s [ a3, (noti(s) = s (0o (s [ Vil i
t B

IN

T
|W|L°°<L°°>/t ds{ /Rd dy|Bt (s:7) = Bk (5| £ u(5,4)
+ [ By (5, = B (51 pit(s.0)
+ /]Rd dy|BPtYM (S’ ')|L°° |p§,ku(sa y) - pt,u(sa y)|}

Recalling that pffp(s, -) is a probability density and using as well the duality control (D)) between Besov
spaces and the Holder inequality in time, we derive that for any 9 € (0, 1):

2
182 s @ < C{Ib =6 Lo om) 05l iy + Blirag 105 = Pl s
+|b|Lr(B§q)|pt,y|Lr’(Bjﬁ /)|P;}L - Pt,#|L°°(L1)}|V<P|L°°(L°°)-
’ P ,q

Using Lemma [§ and Proposition [2] we conclude that |A2  (©)] — 0 so that p, , satisfies (LI9) in a

t [L
distributional sense.

To establish the Duhamel representation ([LIR) observe first that for any s € (¢, T, ¢ € C5°((=T,T)xR%),
[ dwetits. et = [ ottt [Tav [ v @apihea) - Vo)
R R
/ dv/ dyp;®,(v,y)(0s — (L*)")p(v,y) = 0. (3.20)
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Introducing

85, @) = [ vt = p) s ne(sn)

Pt,wpi,ku
_/t dv /]Rd dy {B;Ifku (Ua y)p;ku(’l), y) - Bpt,u (Ua y)pt,u(va y)} ! V(,D(’U, y)

[ [ dvlof )~ puulo. )0+ (L) elonn)

it can hence be deduced from the previous arguments that, along a suitable subsequence (eg,, )m>1 (to
handle the first additional term through the converse of the Lebesgue theorem from the strong convergence
BI4)), that AZ pokm (¢p) — 0 for almost all s € [t,T]. Hence, from (B20)), for almost all s € [t,T],

n m

NaLe 3N

[ dvvutsioton) = [ ettutdn ~ v [y By, w0)puuo.9) - Vel

+f P v b0+ (7))ot =0, 2)

The representation (LI8) is then finally derived from (B21]) following mostly the arguments of the proof
of Lemma [3] (see Appendix [Bl). The essential difference being that the Duhamel formulation (LI6]) is
derived therein from a non-uniform estimate for |b%| e (z) which has to be replaced here by the control

of |b|Lr(35,q)' Taking ¢(v, z) = p2_, * f(z) with f € C§°((~=T,T) x R?) in (ZI) yields

/dyf(y)pt,u(s,y) = /p?_t*f(y)u(dy)Jr/ts dv /Rd dy{Bp, ,(v;y)ps (v, y)} - VDi_, x f(y).

Asp,, € LT/(B;i,) and |p; ,(v,-)|L1 = 1, applying successively (HKI) and (¥J), we get from the condition

C0):
/t do / dy / A2l F (VD2 — 2)1Bp,. (0,910, (0)]

s d’l} ! o
< flee bl g ) (/ ﬁlpt,u(u.)b,ﬁ ) < C|f|p,
’ t S —V)«a r’q’

using Lemmas[7] and 8 for the last inequality. Following the arguments of Lemma [3] the class of functions
f can thus be extended to any bounded measurable function. In turn, this extension gives (LIJ). (I

We complete this section with a uniqueness result for (ILIJ) in L7(B;T,'I9F), with 7 as in 1), ¢ € [0, 1),
which, with the preceding lemma, yields to the well-posedness result stated in Proposition

Lemma 10. For any (t,u) in [0,T] x P(R?), the non-linear Fokker-Planck equation (LI9) admits a
unique solution (p; ,(8,-))sefe,r) @ LF(B;’ZTM) with 7 as in @d), ¥ € [0,1) and T given by (Gl), s.t.
Jor all s € [t,T], p; ,,(s,-) € P(RY).

(1) (2)

t, t,u
of Lemma [, one can easily check that density functions solving (LI9), and which lie in L™ (B.,”

’ /)
P'.q
satisfy the Duhamel formulation (LIS). Then, for a.e. t <s < T, y in R%,

Proof. Assume that p; , and p,”, are two possible solutions of ([LI9). From the last part of the proof

, also

Phi(s,y) = pil(sy) = — / do|{B 0 (v.)p(v, ) = B (v.)p{ (0, )} # VP | (0).
t ’ )

Reproducing the stability arguments of the proof of Lemma [§ (see in particular those leading to (3.10)),
one can check that

1 2 ° dv 1 1 2
Ph(s:) = P, Mo <C / o e e, {IPL @ ls 2 1w, ) = Pl (v, o

1 2
ot (w.) = P s |-
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(1)

On the one hand, since p; , satisfies (LI8)), the analysis of Lemma [7] can be reproduced and the controls

(1)
tpue

S dv ,
(/ o |p£2(v, ')|;37@ ) < C(S — t)e.
t (S_’U)a p’,q’

On the other hand, the analysis of Lemma[8lcan be reproduced to control the term | pglﬁ( - PEQ;Z( )|z
In particular, similarly to ([BIT), one gets,

stated therein remain Vahd with pg , replaced by p In particular:

@) @)
su 1 < Clbl, . su ,
Ue(fs]{lp V) = PV )} < Clbl e ps ) s [l (o} — Pl (e.57)
and similarly to ([BI9) one can show that it holds:
() (V)yr’ _
sup |(pi, — P , 5 =0
ve(t,T) |( b t7u)| Ly ((t’v]’Bp’éq’)

Hence, sup,¢(; 4 {|p§1l2 )= pﬁi( Iz} =0and

2 1 2
P85, = P25, < C / ,MM|b<v,->|Bg,q{|p§,,2<v,> G
S_/U P ,q

o ap

s dv 1 2 r %
< Ml ( el e Mr )
s—v)Ta Tap

Taking the 7 exponent, integrating in time and using the Holder inequality and the Fubini theorem yield
the statement. These arguments are similar to those at the end of the proof of Lemma [§

O

3.2. From the Fokker-Planck equation to the martingale problem. To prove the weak well-
posedness part of Theorem[I] it remains to relate the non-linear Fokker-Planck equation to the non-linear
martingale problem.

We first establish the existence of a weak solution to (1) taking any limit point of a converging sub-
sequence of P¢ solution to the non-linear martingale problem related to the mollified McKean-Vlasov
SDE ([LI3). The uniqueness of the solution will then be derived through an enhanced (to the stable pure
jump case) Krylov-Rockner like criterion. Both results preliminary rely on a uniform estimate for the
mollified non-linear drift BZ?M involved in (I.I3) which, collecting the estimates established in Section

B reads as follows:

Lemma 11. Assume that (CQ) holds. For any (t, ) in [0,T)x P(R?), any ¢ > 0, the mollified non-linear
drift B. in (CI3) is in L™ (BY, ) for all ry in (0, (L+ } for T satisfying BI) and the following
K ’

estimate holds:

ﬁll»—l

)

Proof. From the Young inequality (), one gets for all s € (¢, T1:
|B;§M (Sv ')|B2¢V1 < CY|b€(Sv ')|Bf’q|p§,u(sv ')|B;€q,'

Take now 7y as indicated, then r > ry and use the Holder inequality to derive:

sl=

o\t
Vi< S<T, |BZ§7M|LT0((t,S],BgOY1) <ClE -t ( |b|Lr(B§,q)|P§,H|L?((t75]13;ﬁql)- (3.22)

1 1

T r_N\ e
To 7T 0 s
Bos o812, ) < CY|bE|LT(B;‘3,q>(/t AelPiuls: .)|Bp€ijo) .

Since rg € (O, (% + %)71], then 7 > TT_T:O. If the equality holds the claim directly follows from Lemma [7l
Ifr> ”‘T)O an additional Holder inequality in time is needed. Indeed,

Sl

T
1B5: oot < vl s o ( / dslpf (s, )55 ) (T = )7 G,
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Existence results. We recall that a measure P (a probability measure on the canonical space €, ) solves
the non-linear martingale problem related to (L) on [¢, T] if:

() Poa(t) ™ = s
(ii) for a.a. s € ( T], P ox(s)~! is absolutely continuous w.r.t. Lebesgue measure and its density
belongs to L™ ((t,T], B ,75,)

P
(iii) for all f in C1([t, T],C2(R%)), the process

{f<s,z<s>> = H(talt) = [ (0uF(0,00) + Bpagy 2 (0,0) - T (0.(0) 4 L) 0, 2(0) dv} ,
(i)
is a P martingale.

Remark 3. We point out that in our singular drift setting it is rather natural to require some smoothness
properties on the marginal laws of the canonical process of P. Those are precisely the ones which allow
to define properly almost everywhere the non-linear drift in (MPyp)). Pay attention anyhow that even in
this setting Bpog(v)-1(v,#(v)) is still potentially singular in time and we cannot directly appeal to well
known results to ensure well-posedness.

Also, we will in the following identify the marginal law and its density, i.e. if P(z(v) € dz) :=
Py u(v,dz) = p; ,(v,z)dz, then we denote Bpoy(v)-1(r,-) = Bp, , (v,).

Proposition 12. Under the assumption (CQ)), the solution to the non-linear martingale problem related
to (LI3) converges, in P(Qy) equipped with its weak topology, to a solution to the non-linear martingale
problem related to (LLTI).

Proof of Proposition[I2 Let (P¢).~0 be the sequence of solutions to the non-linear martingale problem

related to (LI3)).

Tightness. According to the Aldous tightness criterion (e.g. [6, Theorem 16.10]) if @ < 2 or the Kol-
mogorov one if & = 2 [6] Theorem 7.3], and as neither the initial condition £ nor the diffusion component
W are affected by the mollification, establishing the tightness of (P¢).~¢ reduces to show the uniform
(w.r.t. ) almost-sure continuity of s [ Bg: (v, X5"")dv. In view of (3:22) this property is immedi-

N

ately fulfilled.

Limit points. Let (P); be a converging subsequence and let P be its limit. In addition to the weak
convergence of (P*); towards P, according to Lemma [§ the marginal distributions (Pi’;(s,dz) =

Pt (s, ) dz)k converge strongly towards Py (s, dx) = p; ,(s,7)dz in L™ (B3”,). This strong conver-

/)
P'.q’
gence implies the convergence of (Bpgk )i towards B, ., in L7 (L°). Indeed, for r¢ as in 322), and

proceeding as in the proof of Lemma IIII

€k €k
1Bt = Bouulirow) 2 OB = Bo, liroe )

< C<|p§7ku|LT(Bp,Bq+,”)|b€k = bl ppory + bl g ) PEL — ptaH|LT(Bp,Bq,)> -0,

where, as in the proof of Lemma [ 7 = r if r < 400 and any finite 7 large enough if r = +o0, i.e.
the conjugate exponent 7 belongs to the interval indicated after [8.2]). The previous convergence follows
from Proposition [2] and Lemmas [ and [Rl

This also yields, as a natural extension, the variational limit. For all ® € C§°((¢,T) x R4, R9),

T
klim / /BE’Ek s,x) - ®(s,x)dxds :/ /Bpt (s,z) - ®(s,x)dzds.
—00 t K

This last convergence is sufficient to ensure that (e.g. [25, Lemma 5.1]): forany 0 <¢; <--- <¢; <.+ <

th <t <s<T,Vy,---,¥, continuous bounded, and for any ¢ of class C2(R% R),
B | M0, (1) [ B4, (0,0(0) - Vo(al0) do]| nBp [T 04(0(00) [ By, (0:2(0) - Toa(o) do
t tr t '

This precisely gives that P is solution of the non-linear martingale problem related to (III). O
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Weak uniqueness results.

Proposition 13 (Uniqueness result). Under the assumption (CQ), for any (t,u) in [0,T] x P(RY) the
SDE (1) admits at most one weak solution s.t. its marginal laws (“?#('))se[t 7] have a density for a.e.

s in (t,T], i.e. p#(dr) = p, ,(s,x)dx and p, , € LF(B];%/) for any 7 satisfying B.1]).

Proof. According to Proposition [6] any pair of solutions to the non-linear martingale problem related
to (L)) whose (time) marginal distributions lie in LF(BI;%) have the same marginal distributions. The
non-linear drift By, | (s,-) is therefore, for a.e. s in [t, T, given by b(s,")x p, ,(s,"), p;, being the unique
solution in LF(B;’,BQ,) of the non-linear Fokker-Planck equation (LT9).

As p; , is in LF(B;'Z,), one can further check that, similarly to (3:22):
|Bpt,u|LT0((t7T)7B°x,1) = CY|b|Lr(35’q)|Pt,u|Lro(BPj{3q,) < CY|b|LT(Bg’q)|pt,u|L?(B;{3q/)a (3.23)

for any 79 and 7 such that (rg)™' = (7)"' + ()~ and ' < 7 < (=B/a + d/ap)~!. Thus, the drift
By, , in (1) is well defined and all weak solutions to (ILI]) whose density belongs to LF(B;{Z,) share the
same drift B, .- Uniqueness of the non-linear martingale problem thus follows from uniqueness of the

solution P (a probability measure on the canonical space Q4) to the (linear) martingale problem related
to (u, L, F), where F' = B,, ,» defined as:

() Poa(t) =
(ii) for a.a. s € (t,T], Pox(s)~! is absolutely continuous w.r.t. Lebesgue measure;
(iii) for all f in CI([t,T],C2(R%)), the process

{ﬂs,z(s))f(t,z(t» [ (0us 0,0 + Fo,00) - T f(0.0(0) 4 L) 0,20 dv} - (P)

t<s<T
is a P martingale.

The following Lemma gives sufficient condition for the solution to the (linear) martingale problem (MDP])
to be unique.

Lemma 14. Assume that F is in L°(L>°) with 1 < s < oo and
o
— -1 3.24
~ <a (3.24)
Then the (linear) martingale problem related to the triplet (1, L™, F) admits at most one solution.

To conclude, it thus only remains to check wether the condition stated in the above Lemma is satisfied
by the non-linear drift /' =B, _ . This latter is immediately implied by (3.23) as we have that (s,z) —
By, , (s,2)is in L™(BY, ;) and, according to (Ej), in L™ (L>). From condition (CQ)) and the definition of

Tin (G)), taking 7 € | (L(=B+2+0T)) ", (L (=8+2)) "], ¥ € (0,1), it hence holds that a/ro < a— 1
g o D o P

which gives the previous criterion with » = rg. (I

Remark 4.

e (On the formulation of the linear martingale problem (MP])). While the conditions (i) and (i)
are rather classical (see e.g. [55], [25]), the condition (i) is enforced in order to exhibit a short
demonstration for the uniqueness criterion stated in Lemma [I4] below. This condition enables
notably to take advantage of the results obtained in [20].

e (On the Krylov-Rockner like criterion in Lemma (I4])). The criterion (3:24) is a particular case of
a condition appearing in [20]. Namely, it was established in the quoted work a uniqueness result
for a modified form of the (linear) martingale problem associated with a drift By, , in Lb(Bg )
with m € [1, 00] and

Piin € (%(1 —a+ % + %),0).
The restriction Sy, < 0 in this paper was essentially motivated to emphasize the distributional
setting. However, the arguments and techniques initially introduced in [20] can be adapted to
handle the case S, = 0. This precisely allows to derive a weak uniqueness result for a "classical"
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martingale problem under the aforementioned Krylov-Rockner type criterion ([3:24]). This is the
purpose of Lemma [T41

Proof of Lemma[Tj} According to (Ei]), the statement of the lemma will follow if we prove it for a drift
F in L*((t,T], BY, ;). Taking e = 1 —~ > 0, meant to be very small, with

1 o 1 a
e {5(3a+;),1> S1one (0,5(041;)],

we further recover the initial setting of [20], i.e. from (Ez) F € LA((t,T], B ;). (Importantly, it is
precisely the condition (:24]) which allows this lifting.) Next, from Theorem 2 in [20], it follows that for
any t < Ty < oo and any smooth bounded function h on [t, Ty] x R?, the backward PDE

dsu+ F-Du+ L% = —hon|t, Ty) x R%,
’U,(To, ) = 0,

admits a unique bounded (mild) solution in C%!([0,7p] x R% R) for which Du € C9([0,Tp], B 1<) for
0:=~—14a—a/sand for any ¢’ > 0, again meant to be small such that § — 1 — &’ > 0 (this can be
achieved from ([B24]) which gives§ —1 = (y—1)+a—a/s—1>1—+ = ¢ for € small enough and taking
¢’ = ¢). In particular u satisfies: for all ¢ in C§°((t, Tp] x R?),

/tTO ds/dz[u(s, x)(0s — L) (@) (s, ) — (F(s, x) - Du(s,:c))ga(s, x) — h(s,x)gﬁ(s,x)} =0.

Note that, according to the control previously obtained in [20], and as F is here in L*((t, T}, BSOJ), the
first order term, (F . Du)ga, is well-defined. Introduce now {¢,}n, a sequence of compactly supported

time-space mollifiers such that, for all n, ¢,(-) = n~%¢(n~!-) where ¢ is a symmetric, non-negative
function, equal to 1 on the unit ball of R%*! and s.t. [ds [ dz (s, z) = 1. Setting u, = ¢,, ® u - where,
borrowing the notation of [29], ® stands for the time-space convolution product - we now claim that:
Pi-a.s. (fori=1,2), s < Tp,

To To To
/ (Op + F - D+ LY up(v,2(v)) dv = f/ hi (v, z(v))dv Jr/ Ry, (v, z(v))dv,
where h, = ¢, ® h and
R, (v,z) :== F(v,2) - Dup(v,2) — ¢, ® (F . Du) (v, ).

This expression arises from writing the action of the differential operator on u,, which gives, for all (v, x)
in [f, To] X Rd,

(0y + F(v,z) - D+ L) (u ® ¢ (v, x))
= (Op+ F(v,z)-D+ LY /w/dzuwngn w,z—z))

- /dw/dzuwz Oy + L) (b)) (v — w,  — 2) + F(v, ) - /dw/dzuwngn ))
= /dw/dz u(w, 2)(— By + L) () (v — w, 2 — 2) — /dw/dzu(w,z)F(v,x) (D2¢n) (v — w,x — 2)
= /dw/dz {(F(w, 2) - Du(w, ) + h(w, 2)} ¢n(v — w, 2 — 2)

f/dw/dzu(w,z)F(v,:r) (D26n) (v — w,x — 2)
= /dw/dz[F(v, z) — F(w, 2)] - Du(w, 2) ¢ (v — w, 2 — 2) — hy (v, 7).

The last equality follows from an integration by parts. The symmetry of ¢,, eventually brings

/dw/dz[F(v, x) — F(w, z)] - Du(w, 2)¢p (v — w,xz — 2) = F(v,2) - Duy(v,x) — ¢, @ (F . Du) (v, x).
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Let now Py and P2 be two solutions to the martingale problem related to (y, L*, F'). Denoting by P;"*°

the conditional probability of P} given {z(s) = z0}, and taking f(s,x) = u,(s,z) in (MD), it follows
that, for i = 1,2,

Epseo

To
un(To, 2(To)) +/ hy (v, 2(v)) dv] —un(s,20) = Eps.ao

To
/ R, (v, z(v)) dv] . (3.25)

Letting n tend to infinity, by continuity and boundedness of u, u,(Ty, 2(Tp)) converges a.s. to 0 as well
as Elu, (To, 2(Tp))] (0 is the terminal condition of the backward equation). Similarly, u, (s, x¢) converges
to u(s,zg). Also, again by continuity and boundedness of h,

lim EP‘?WEO
n i

un (To, 2(Tp)) —|—/ i ha (v, 2(v)) dv] — up(s,z9) = Eps.eo l/ i h(v, z(v)) dv} — u(s, xg).
We next claim that

lim EP-_SJ:O
n %

/TO Rn(v,x(v))dvl =0. (3.26)

To check this claim, following (ii) denote by o(s, zo; v, -) the density function of the canonical process of
P at time v, and observe now that:

/STO R (v, z(v)) dv] \

To To
= / dv/dy F(v,y)-Dun(v,y)ei(s,wo;v,y)—/ dv/dy bn ® (F-DU)(v,y)Q"(S,wo;-,-)(v,y)‘

Epe.ro

To . To .
= | [ o [y Fow)- Dunw e v - [ o [ dy Fw.p) - Dutwg)on o simni- ) o)

T '
= / dv/dy F(v,y) - [Dun(v,y) - Du(v,y)} 0'(s,x0;v,y)

+/ Odv/dy F(v,y)~Du(v,y)[gi(s,z0;v,y)f¢n®gi(s,x0;~,~)(v,y)] ’ (327)

expanding the convolution and using the symmetry of ¢, as well as the Fubini theorem for the second
equality. At this stage, (3.26)) is a consequence of the convergence of the mollified sequences Du,, and
On ® 0'(8,x0; -, ) to Du and '(s, xo; -, -) respectively.

For the first term in the r.h.s. of (327) we will use the uniform Holder continuity of the gradient in time
and space (see Theorem 2 in [20]) which gives that for all (r,y) € [s, Tp] x RY,

|Duy,(v,y) — Du(v,y)| < / dwdz|Du(v — w,y — z) — Du(v,y)|dn(w, 2)

Rd+1

< C[Du(ﬂ ')](9—1—5’)/(1,9—1—5’”7(67176/)/01 — 0.

n
Applying then the Holder inequality, we derive

‘/STU dv/dy F(v,y) - [Dun(v,y) - Du(v,y)} gi(s,xo;v,y)‘

Ty o 1/,6,
< F | s (/ dv (/ dy }Dun(v,y)—DU(v,y)}QZ(S,wo;v,y)) )
To o 1/5
< IFlLam) / dv |Du(v.) ~ Du(e )2 ) 0, (3.28)

To handle the second term in the r.h.s. of (B.21) we will use the continuity property of the shift operator
for Lebesgue norms: for f € L*(R, L*) with 1 < £ < 0o, 1 < 3 < 0o - non-necessarily equal - the mapping
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(w,2) = |f(-4w,-+2)—f(-, ~)|L]5(]R Loy is continuous. This property naturally yields |f®¢nff|L]5(]R Ly~
0 as n tends to infinity.

Now, extending by zero ¢'(s,o;-,-) outside [t,T] x R, o%(s,z0;-,-) can be viewed as an element of
LY (L') and so

‘/STO dv/dy F(v,y) - Du(v,y)[0"(s,Z0; v,y) — ¢n @ 0" (s, 203 -, ')(U’Q)H

Ty N 1/
S |F|LA(L°°)|DU|L°°(L°°) (/ dv </ d’y‘gz(57$0;’v,'>*¢n®gl(8,l‘0;','>(v,') Ll) ) n:;o 07

which, together with [B28), gives [B.271).
Consecutively, for ¢ = 1 or ¢ = 2, the quantity

Epe.co UT h(v, 2(v)) dv]

is uniquely given by (s, zo) (passing to the limit in (325])). As h can be taken in a determining class for
probability measures, this grants immediately the equality of the marginal distributions of P; and Ps,
and by extension (see e.g. [20], Section 2.2, item (4i7)) the equality P1 = Py on Q.

O

3.3. On strong solutions. The following Proposition gives conditions on the parameters that ensure
existence and uniqueness of a strong solution for the McKean-Vlasov SDE (LI)).

Proposition 15. Under the assumption (COg), for any (t,u) in [0,T] x P(RY) there exists a unique
strong solution to (1) such that its law pb* lies in LF(B;%) for any T satisfying BI) and such that
for a.e. s in (t,T], pit(dx) = py ,(s,z)dx.

Proof. As weak uniqueness holds, strong well-posedness follows from the strong well-posedness of the
linear version of the McKean-Vlasov SDE (IT]) where the law is frozen. This thus ends up to prove that
the drift

b:[0,7] xR > (s,x)Hb(s,x):/

b(s, z — )bt (dy) = / dy b(s,z — Ppop(sy) (3.29)
R4 R4

satisfies a Krylov and Rockner type condition, see [42] if « = 2, or the criterion in [61, Theorem 2.4] if
a € (1,2). This can be summarized as follows:

(i) If @ = 2, then strong well-posedness holds if the drift b defined in ([329) lies in L*(L*) with

»,0 € (2,00] such that
2 d
-+ - <1
b + 4 <

(ii) If a € (1,2), then strong well-posedness holds if the drift b defined in ([B:29)) satisfies that (I —
A)'/2b € LA(L*), or expressed equivalently in terms of Bessel potential space, b € L*(HY),
where v, ¢ and » are such that

76(1731), EE(Q—d\/Q,oo), AG(L,OO), aLd (3.30)
2 o o s 0

Note that the condition on b in (i7) will actually follow if we manage to prove that b € L? (B{ ;). Indeed,
BJ, < HY" when > 2 (see e.g. [57, Th. 2.5.6 p.88] and [58, Rq.2 p.96]) and we know from (Ex)
that for all v > 0, B}, < B/,. Observing as well that, in the case a = 2, since from (Ej]),(E),
B/, = B}, — L*, it suffices to prove that b € LA(B],) for a € (1,2] to ensure that both conditions (i)
and (i7) hold.
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Write now from (¥)) and for £ meant to be large (but finited):

/
E+1

b(s, )lB;1 < |b(s, ')lBﬁyqlpt,u(sﬂ ')|Bz2if/a with £y = p

Note that one can choose any ¢ < p’ close to p’, since again £ is arbitrarily large but finite. Write from
the Holder inequality,
T 1

T T 1 ,
[ astotstty, < ([ ds otz ) ([ dslpdsolin )7 et @)t =1 @3y
t ' t P t

t2,q

We now claim that for all 3 lying in the interval in (1),
T _
Yl <p',¥9 €[0,1), 30 >0 s.t. / ds|p, (s, )% sior SC(T =) (%)
t 7,q

Asb e L"((t,T], BS ), choosing now a such that as = r which implies 1/a’ = 1—1/a = 1—»/r <= d/ =
r/(r—»), v =9I with ¥ € (0,1) and ¢ large enough, the claim follows provided the set of parameters
9, £ and » = 3/a’ satisfying (830) and the above condition is non-empty.

Firstly, the condition 3 = sa’ belongs to the interval in [BJI) writes

-1

sl s <(1[mmé}> (l{mmsq)rdl
r—25 o P « P b
1 . d !
= A<r{1+(—[—ﬁ+ﬁf+—})r} .
o p
Thus, if
e l[—ﬁ+§r+é}r - (S7)
a—1 « p ’ !

there exists » satisfying the two last condition in (i¢) and such that 3 = »a’ lies in the interval in (B.1]).
Indeed, since ¢ can be taken arbitrarily large (but finite), the above condition allows to obtain

g-i-c—l<04—1
P '
As ([S7) equivalently rewrites:
11 Jr d d -
r(l————)>[—é+—+—]r<:>ﬁ>1—a+—+g+191"
a a  a  pa p T

and, from the condition (CQ) and the definition of (Gl), for all ¥ € [0, 1) it holds
d
B>1—a++2 4T,
p o

condition (S7)) is always satisfied under our current assumptions.
Secondly, we need to check that

39 € (0,1) such that 9T = v € (1 - %, 1) )
Under - which matches (CQ) in the case a = 2 - we have

d 3 d
Pr=p-(1-—a+24+%)>1-2 = g>2-Za+24+2
p o 2 2 p o

so that 9 can be taken sufficiently close to 1 in order to have v = JI' > 1 — /2.

To conclude, it only remains to prove that (x) holds true. Observe that for a = 2 and taking ¢ =
+00, 5 = p’ the control readily follows from the representation (LIR) in Proposition [ and Lemmas
8 For o € (1,2), still starting from the representation (LIS) of p, ,» one may thus restart the proof of
Lemma [7up to (36) and choosing now therein ¢; < p’ for the free integrability parameter, v = —3 + 9T
In such case, as {5 < p/, we obtain a lower singularity (in time) for the estimate of the first term in the

4we restrict here to a finite £ to consider the cases & = 2 and a € (1,2) in a similar way. The case a = 2 could also be

handled more directly considering £ = +oo.
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r.hs. (see (HK)) in (36). As the horizon time 7T is assumed to be small (T" < 1) therein, the bounds
remain valid and the estimate (*) follows. O

A. Proof of Proposition 2L

We first focus on the spatial approximation. Consider a time homogeneous kernel b € Bb 7 with 8 €

(—1,0], and define for £ > 0, b°(x) = Pb(x) = p*(e, -) x b(z). We are going to prove that for all 3 <
then
b5 — b 5 — 0. (A1)

p,q e—0

To this aim, we first consider the thermic part TB (b = b) of |b° — ] pé - For the proof we temporarily
P;q

specify the notation of the operator TB into 7;,8(} n

making the index n in (ZI) now explicit. As § < 0,
n can be chosen freely over the set of non-negative integers, meanwhile, as b is in Bb & Eéq,m(b) < oo for
any integer m > S. In particular if § < 0 then m > 0 and we can choose m = n > 0, while if 5 =0, it
would be enough to consider the case n = 0, m = 1. But to keep the same parameters for all cases we

first choose n = m = 1. We first assume ¢ < co. Then,

(1007 —0))" = / L 1=2919,5% (v, ) * (b — B)I%,

v
_ dv . sa
§2q ' /0 v U(l )q(|avp (U’ ) *balt}ﬂj + |avp (U’ ) *b|qu)

1
d
+/ Y= D9)(9,5 (0 + £,-) — B (v, ) x|y = T+ o (A2)
2¢e

v
Since
1009 (v, ) * be|Tp = [P¥(,+) % Oup™ (v, ) x b|T, < |0up™(v,-) xb|T,
- such inequality following from the L' — LP convolution inequality and recalling that [p*(e, )| = 1 -
we derive for 8 € (—1,0]:

2¢e . - 2¢e
=y d—vv“‘gmlavﬁ%v,-)*b&ps2q<2a>’i”q | S, <ol
0 0

v
B
<29(22) F (77,1 (0))" —3 0, (A.3)
since 3 < 8.
Let us now turn to .75 for which we get:
1 . 1 q
d
Z < | Zyt-Daga / A2 (v + €N, ) x b
2¢ U 0 Lp
—B+8 L dU (1_£) +5_ L 2~ q
<e =P aga q( NG (v+5)\,-)*b|Lp)
v 0
1 1
- d
<e7Et / Y (2=2) / ANO25™ (v + X, ) % B,
2 U
1
d
dr [ Ze@99925% (v + ), ) x|,
2e
14+Xe )
L (5~ ) D992 (5, ) w b,
2+A) v—)\zs L

the last inequality following from the change of variables © = v + e\. Now, since ¥ > 2¢, we have that for
all A € [0,1], 0 — de > 17/2 so that:

1+Xe d’U
Ty <2e7% /d)\/ S 52=)91925(5, ) % b2,
(242) 0

<o [0+ [ [ Loetata ) o] (A4)
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Recall now from (Ej]) and (Y)) that:

~f~ ~~ ~~ ~_9_B8
|055(0, ) * bl < |055(T,) *blgo | < ex[blps |055(0,)|p—s < Clblgs 7777,

which plugged into (A4) yields:

p,q

Ty <2671 [(T1,5(0))" + Celple
This, together with (A.3), since T7. ,(b) < 400, finally yields:

P,q,2
(77,005 =) —0. (A.5)

p.q,

It is easily seen that the previous arguments can be adapted to the case ¢ = 400 , by modifying the
decomposition (A22) accordingly to the splitting

T2 (b —b)i= sup v D|8,5% (v, )  (be — b)|1n

pooo.l ve(0,1]
< sup v D9,5%(v, ) % (be — )| + sup v H)[3,5% (v, ) % (be — b)|Lo.
v€E(0,2¢€] vE (2€,1]

Also, the last argument can be adapted to control the non-thermic part of the Besov norm. Namely,
6% (0%~ D)les = |(7°(e,) # 6 = B) xble < Clbls |7°(e,) 3= Blpp — 0 (A6)

from the smoothness of qg and the continuity of the shift operator in L?. The statement (A.J]) eventually
follows from (A.6) and (A.5). Moreover, as the by-product of the above arguments,

£ ~Q . ~Q . —
¥1ng, g5, e¥1P" (Mg _Plig, < el (=) lur blng, = bl

for all € > 0.
Consider now a time dependent drift i.e. b € L"((¢,T], ng). Then for almost any s € (¢, 7], b(s,-) € Bqu.
Thus, setting b, (s, ) = P2b(s, -), we have

655 (5,7) = bls, ) 5 —3 0.

If 7 = +o00, the uniform control of b, (s, -) readily yields

B
By q

b, — b| 0.

L= ((0T157.0) e
If now r < +o00, since from the previous arguments and from (¥]) and (E2)),
|b§p(sa ')_b(sa ')|ng| < |b§p(8, ')lBE q+|b(8, ')lBE . < (1 + CY)|b(Sa ')lBE . < (1 + CY)|b(S, .)|Bg,q € LT((ta T])a

we get from the bounded convergence theorem that

T
/ ds [bg, (s, ) — b(s, ~)|;E — 0.
t

p,q €0

Introduce b(s, -) = (b5, (-, -)*n:)(s) for a mollifier 7. (-) = e~ '1(-/e) for some smooth compactly supported
71, where * stands for the convolution in the time argument. Considering this additional convolution in
time then yields the statement. The uniform control of [b°|, , (B¢ ) 18 then clear.

P,q

B. Proof of Lemma [3l

Given s in (t,7] and f a bounded and smooth function on R¢, with bounded derivatives, the function
d(v,x) == pd_, * f(x) is itself a smooth solution of the backward equation:

Dyp(v, ) + L¥(¢)(v,z) = 0in|t,s) x RY,
1t6’s formula applied to ¢(v, XS4#) over the interval [t, s] yields, in view of (B.J)),

(B.1)

FOXEHH) = o(s, XTM) = 9(1,€) + / By (0. X5 - Vo(o, X3t do + MY,
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where

/ Vo(v, XEUH) - dW,, if a = 2,

CR AT t
M; =

/ / (v, XO 4 2) — plo, XM N (do, do), if o € (1,2),
t R4\ {0}

denoting by W, the standard d-dimensional Brownian motion and by N, the compensated Poisson mea-
sure.

Averaging the above expression further yields

[ o @t tsin) = [o2 o ) utan) + | o [ 485, @)t o) Vo f0) (B2

By Fubini’s theorem, the convolution with p%_, can be shifted to p and [p2_, x f(y) u(dy) rewrites as
Jdz f(z)pS_; * p(x). In the same way, observe that, since |pf ,(v,-))[z1 = 1 for all v > t,

o [y [ o 15@I9 = 2185w n)lof (0.

< Ufles [ do 1905 0 By, (0 6 0 =l [ ol VB (o)
t o o

t
Using (¥J)) and again that |pf ,(v,-))|z1 =1, it follows that for all v,

1B () = (07 (0, ) % 90 )i < 6] oe (-

Therefore, applying the embedding [Vpg_, |11 < C|Vpg_, o (following (Ez)) and next (HEK]) for v =0,

1,

{=1=m,

/t o [ dy [ dalf@IIVp3 (0 - 2By, 0,0)llpf (000
v

@

8 d
< Clflomlb i (im) / o,
t (s—v)

the finiteness being granted by the fact that o > 1. Consequently, (B2) rewrites as

/dw f(@)pi (s, x) = /dw f(@) [p?_t * p(x) — /t dv (Vp?_v * {BZ;“(U,w)pi,u(v,w)})]-

By a density argument, we can extend the previous computations to the class of functions f that are only
bounded measurable functions and we eventually deduce that, for all t < s < T and for a.e. z in R,

i) =pi o i) = [ do (V2w (B (0r0)p  (0,2))):
t |

By continuity of y — pjf ,(s,y), the equality extends to all point y of R4,

Acknowledgements. For the first and third authors this work has partially been supported by the Rus-
sian Science Foundation project (project N°20-11-20119). The second author acknowledges the support
of the Russian Excellence project "5-100". This joint work and its companion [I8] were both initiated in
May 2021. The first author also thanks the Centre Henri Lebesgue ANR-11-LABX-0020-01 for creating
an attractive mathematical environment.

References.

[1] L. Ambrosio, N. Gigli and G. Savaré. Gradient flows in Metric Spaces and in the Space of Probability Measures,
Birkhauser, 2008.

[2] S. Athreya, O. Butkovsky, and L. Mytnik. Strong existence and uniqueness for stable stochastic differential equations
with distributional drift. Ann. Probab., 48-1:178-210, 2020.

[3] S. Athreya, O. Butkovsky, and L. Mytnik. Well-posedness of stochastic heat equation with distributional drift and
skew stochastic heat equation. ArXiv preprint: arXiv:2011.13498, 2020.

[4] R. F. Bass and Z. Q. Chen. Stochastic differential equations for Dirichlet processes. Probability Theory and Related
Fields, 121(3):422-446, 2001.

[5] K. Bichteler, J. B. Gravereaux and J. Jacod. Malliavin Calculus for Processes with Jumps, Gordon and Breach Sciences
Publishers, Stochastics Monographs, volume 2, 1987.

[6] P. Billingsley. Convergence of Probability Measures, Second Edition, Wiley Intersciences Publications, 1999.



[7]

33

M. Bossy. Some Stochastic Particle Methods for Non-linear Parabolic PDEs, Proceedings of 2005 GRIP Summer
School, volume 15 of ESAIM Proc., p. 18-57, 2005.

M. Bossy, J. Fontbona, P.-E. Jabin, and J.-F. Jabir. Local existence of analytical solutions to an incompressible
Lagrangian stochastic model in a periodic domain. Comm. Partial Differential Equations, 38(7):1141-1182, 2013.

V. L. Burenkov. On estimates of Fourier transforms and convolutions in Nikol’skii-Besov spaces. Proc. Steklov Inst.
Math. 187:35-44, 1990; translation from Tr. Mat. Inst. Steklova, 187:31-38, 1989.

P. Butta, F. Flandoli, M. Ottobre, and B. Zegarlinski. A non-linear kinetic model of self-propelled particles with
multiple equilibria. Kinet. Relat. Models, 12(4):791-827, 2019.

P. Cardaliaguet. Notes on Mean Field Games (from P.-L. Lions’ lectures at collége de France). Online note, 2013.
Link: https://www.ceremade.dauphine.fr/ cardaliaguet/MFG20130420.pdf.

R. Carmona and F. Delarue. Probabilist Theory of Mean-Field Games with Applications - Volumes I and II, Springer,
2018.

R. Catellier and M. Gubinelli. Averaging along irregular curves and regularisation of ODEs. Stochastic Processes and
their Applications, 126(8):2323-2366, 2016.

P.-L. Chaintron and A. Diez. Propagation of chaos: a review of models, methods and applications. ArXiv preprint:
arxiv.org/abs/2106.14812, 2021.

P.-E. Chaudru de Raynal. Weak regularization by stochastic drift: result and counter example. Discrete and Continuous
Dynamical Systems (Series A), 38(3):1269-1291, 2018.

P.-E. Chaudru de Raynal. and S. Menozzi. Regularization effects of a noise propagating through a chain of differential
equations: An almost sharp result. Transactions of the American Mathematical Society, 375(1):1-45, 2022.

P.-E. Chaudru de Raynal. Strong well-posedness of McKean-Vlasov stochastic differential equations with Holder drift,
Stochastic Processes and their Applications, 130(1):79-107, 2020.

P-E. Chaudru de Raynal, J.-F. Jabir and S. Menozzi. Multidimensional stable driven McKean-Vlasov SDEs with
distributional interaction kernel: critical thresholds and related models. In preparation, 2022.

P.-E. Chaudru de Raynal and N. Frikha. Well-Posedness for some non-linear diffusion processes and related PDEs on
the Wasserstein space. Journal de Mathématiques Pures et Appliquées, 159:1-167, 2022.

P.-E. Chaudru de Raynal and S. Menozzi. On multidimensional stable-driven stochastic differential equations with
Besov drift. ArXiv preprint: arxiv.org/abs/1907.12263, 2020.

P. E. Chaudru de Raynal, S. Menozzi, and E. Priola. Schauder estimates for drifted fractional operators in the super-
critical case. Journal of Functional Analysis, 278(8): 108425, 57p, 2020.

F. Delarue and R. Diel. Rough paths and 1d SDE with a time dependent distributional drift: application to polymers,
Probab. Theory Related Fields, 165(1-2):1-63, 2016.

F. Delarue and F. Flandoli. The transition point in the zero noise limit for a 1D Peano example, Discrete Contin. Dyn.
Syst., 34(10):4071-4083, 2014.

P. Del Moral. Mean Field Simulation for Monte Carlo Integration, CRC Press, 2013.

S. N. Ethier and T. G. Kurtz. Markov Processes - Characterization and Convergence, Willey, 1985.

F. Flandoli. Random Perturbation of PDEs and Fluid Dynamic Models, Ecole de Probabilités de Saint-Flour XL, 2010.
F. Flandoli, E. Issoglio, and F. Russo. Multidimensional stochastic differential equations with distributional drift.
Trans. Amer. Math. Soc., 369(3):1665-1688, 2017.

F. Flandoli, F. Russo, and J. Wolf. Some SDEs with distributional drift. II. Lyons-Zheng structure, Ité’s formula and
semimartingale characterization. Random Oper. Stochastic Equations, 12(2):145-184, 2004.

A. V. Friedman. Partial Differential Equations of Parabolic Type, Prentice-Hall, 1964.

N. Frikha, V. Konakov, and S. Menozzi. Well-posedness of some non-linear stable driven SDEs. Discrete Contin. Dyn.
Syst., 41(2):849-898, 2021.

X. Huang and F.-Y. Wang. Distribution dependent SDEs with singular coefficients. Stoch. Proc. Appl., 129:4747-4770,
2019.

M. Gradinaru and Y. Offret. Existence and asymptotic behaviour of some time-inhomogeneous diffusions. Annales
Instit. H. Poincaré, Probabilités et Statistiques, 49(1):182-207, 2013.

T. Hytonen, J. van Neerven, M. Veraar and L. Weis. Analysis in Banach Spaces, Springer, 2016.

P.-E. Jabin and Z. Wang. Mean field limit for stochastic particle systems, Active Particles, Volume 1, Theory, Models,
Applications, Birkhauser-Springer, pp 379-402, 2017.

B. Jourdain. Diffusions with a non-linear irregular drift coefficient and probabilistic interpretation of generalized Burgers
equations. ESAIM Probability and Statistics, 1:339-355, 1997.

B. Jourdain, S. Méléard, and W. A. Woyczynski. Non-linear SDEs driven by Lévy processes and related PDEs. ALEA,
4:1-29, 2008.

V. N. Kolokoltsov. Symmetric stable laws and stable-like jump-diffusions. Proceedings of the London Mathematical
Society, 80(3):725-768, 2000.

V. N. Kolokoltsov. Non-linear Markov processes and kinetic equations, Cambridge University Press, 2010.

D. Lacker. On a strong form of propagation of chaos for McKean-Vlasov equations, Electronic Communications in
Probability, 23, 11 pages, 2018.

H. Kremp and N. Perkowski. Multidimensional SDE with distributional drift and Lévy noise. ArXiv preprint:
arXiv:2008.05222, 2020.

N. Krylov. On strong solutions of Itd’s equations with o € W(} and b € Lg, Ann. Probab., 49(6):3142-3167, 2021.

N. Krylov and M. Rockner. Strong solutions of stochastic equations with singular time dependent drift, Prob. Theory
Rel. Fields, 131:154-196, 2005.



34

[43]
[44]
[45]
[46]

[47]

(48]

[49]
[50]
[51]
[52]

[53]

B PROOF OF LEMMA [3

F. Kuhn and R. L. Schillling. Convolution inequalities for Besov and Triebel-Lizorkin spaces, and applications to
convolution semigroups. Studia Mathematica, 226:93-119, 2022.

P.-G. Lemarié-Rieusset. Recent Developments in the Navier-Stokes Problem. Chapman & Hall/CRC Research Notes
in Mathematics, 2002.

L. Marino and S. Menozzi. Weak well-posedness for degenerate SDEs driven by Lévy processes. ArXiv preprint:
arXiv:2107.04325, 2021.

H. P. McKean. A class of Markov processes associated with non-linear parabolic equations, Proceedings of the National
Academy of Sciences of the United States of America, 56(6):1907-1911, 1966.

H. P. McKean. Propagation of chaos for a class of non-linear parabolic equations. In Stochastic Differential Equations,
Lecture Series in Differential Equations, Session 7, Catholic Univ., Air Force Office Sci. Res., Arlington, Va.,: 41-57,
1967.

S. Méléard. Asymptotic behaviour of some interacting particle systems; McKean-Vlasov and Boltzmann models. In
Probabilistic Models for non-linear Partial Differential Equations, Lectures of the 1st Session of the C.I.M.E., Springer,
1995.

S. Menozzi and X. Zhang. Heat kernel of supercritical SDEs with unbounded drifts. Journal de I’Ecole Polytechnique,
9:537-579, 2022.

Y. Mishura and A. Veretennikov. Existence and uniqueness theorems for solutions of McKean—Vlasov stochastic equa-
tions. Theor. Probability and Math. Statist., 103:59-101, 2020.

M. Rockner and X. Zhang. Well-posedness of distribution dependent SDEs with singular drifts. Bernoulli Journal,
27(2): 1131-1158, 2021.

M. Rockner and G. Zhao. SDEs with critical time dependent drifts: strong solutions. ArXiv preprint: arXiv:2103.05803,
2021.

Y. Sawano. Theory of Besov Spaces. Springer, 2018.

T. Shiga and H. Tanaka, Central limit theorem for a system of Markovian particles with mean field interactions.
Zeitschrift fir Wahrscheinlichkeitstheorie und Verwandte , 69:439-459, 1985.

D. W. Stroock and S. R. S. Varadhan. Multidimensional Diffusion Processes, Springer, 2006.

A.-S. Sznitman. Topics in propagation of chaos, in Ecole d’Eté de Probabilités de Saint-Flour XIX -pp 165-251 - 1989.
H. Triebel. Theory of Function Spaces, Modern Birkhauser Classics, 2010 reprint of the 1983 edition.

Triebel, H., Theory of Function Spaces- 1I, Modern Birkhé&user Classics, 2010 reprint of the 1983 edition.

H. Triebel. Gagliardo Nirenberg Inequalities, Proceedings of the Steklov Institute of Mathematics, 284: 263-279, 2014.
A.Y. Veretennikov. On strong solutions and explicit formulas for solutions of stochastic integral equations. Mathematics
of the USSR Sbornik, 39(3):387-403, 1981.

L. Xie and X. Zhang. Ergodicity of stochastic differential equations with jumps and singular coefficients. Ann. Inst.
Henri Poincaré Probab. Stat. 56(1):275-229, 2020.

X. Zhang. Second order McKean-Vlasov SDEs and kinetic Fokker-Planck-Kolmogorov equations. ArXiv preprint:
arXiv:2109.01273, 2021.

X. Zhang and G. Zhao. Heat kernel and ergodicity of SDEs with distributional drifts. ArXiv preprint: arXiv:1710.10537,
2017.

A. K. Zvonkin, A transformation of the phase space of a diffusion process that removes the drift. Mathematics of the
USSR Sbornik, 22(129):129-149, 1974.

LABORATOIRE DE MATHEMATIQUES JEAN LERAY, UNIVERSITY OF NANTES, 2, RUE DE LA HOUSSINIERE BP 92208 F-44322
NANTES CEDEX 3, FRANCE.

Email address: pe.deraynal@univ-nantes.fr

DEPARTMENT OF STATISTICS AND DATA ANALYSIS & LABORATORY OF STOCHASTIC ANALYSIS, HSE UNIVERSITY, POKROVSKY
BLvp, 11, Moscow, RUSSIAN FEDERATION.

Email address: jjabir@hse.ru

LAMME, UNIVERSITE D’EVRY VAL D’ESSONNE, UNIVERSITE PARIS-SACLAY, CNRS (UMR 8071), 23 BOULEVARD DE FRANCE
91037 EVRY, FRANCE & LABORATORY OF STOCHASTIC ANALYSIS, HSE UNIVERSITY, POKROVSKY BLvD, 11, Moscow,
RUSSIAN FEDERATION.

Email address: stephane.menozzi@univ-evry.fr



	Introduction and main result
	Framework
	Main results
	Strategy of proof
	Notations

	Besov spaces and associated tools
	Reminders on Besov spaces
	Properties of Besov spaces
	A convolution Lemma in Besov spaces
	On the embedding of P(Rd)  into Besov spaces
	Some useful weighted spaces

	Proof of Theorem 1
	The corresponding non-linear Fokker-Planck equation
	From the Fokker-Planck equation to the martingale problem
	On strong solutions

	Proof of Proposition 2
	Proof of Lemma 3

