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KINETIC SDES AND KINETIC FOKKER-PLANCK EQUATIONS WITH

CRITICAL MORREY-TYPE DRIFTS, AND LOCAL BLOW-UPS

JEAN-FRANCOIS JABIR, DAMIR KINZEBULATOV, AND CHENGJUN YUE

ABSTRACT. We develop a Sobolev theory for the kinetic Fokker-Planck equation subject to a
singular Morrey-form L* 4+ M?_ force field which can produce local blow-ups due to strong
attraction to a submanifold. Our approach is based on the fractional representation for the
Duhamel series of the equation and on establishing kinetic Adams-type estimates. Accordingly,
we construct weak solutions of Brownian-driven kinetic SDEs in a critical Morrey set-up,
obtain kinetic Krylov-type estimates and a strongly continuous Feller propagator, and establish

uniqueness criteria for a large class of weak solutions.
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1.1. Brief overview of the paper. Kinetic equations describe the statistical evolution of inertial
particles subject to environmental noise. These equations arise naturally in Vlasov systems in
statistical mechanics and the study of Langevin-type dynamics [44]. Notably, related SDEs generically
correspond to stochastic Newtonian dynamics

X = Ft(Xt,Xt) + \/§Wt
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which arise in models of molecular motion, electromagnetic phenomena, turbulence, social or economic
multi-agent systems as well as in deep learning methods (we may refer to [13], [56], [48], [18] and
references therein).

The goal of this paper is to develop a Sobolev theory for the forward equation

An(t, z,v) + At x,v) — divy(bn) (¢, z,v) = f(t, z,v), (t,z,v) in R1*2 4> 2 (1.1)
with the kinetic forward Kolmogorov operator
%:=8t+v-vz—Av.

Here the diffusion acts only in velocity; however, transport couples velocity and position, and the
commutator identity

[B,, 00 +v - V] = Oy,

shows how velocity regularization is transmitted to the position variables. The drift b : R1*2¢ — R ig
Borel measurable and may have critical singularities in time, position, and velocity, i.e. can introduce
singular attractive forces and irregular alignment interactions. We then apply our Sobolev theory to
develop weak solution and Feller theory for the kinetic stochastic system

{ dXt = ‘/tdt,

(1.2)
dVy = =b(t, X;, V;) dt + v2dWy,  (Xo, Vo) = (20, v0) € R,

Recall that the kinetic dilation related to % is (t,z,v) — (rt,73z, rv), and so the dimension of
space-time is
Q:=2+3d+d=4d+2. (1.3)

The corresponding definition of the kinetic cylinder! is
Crt,z,v) == {(s,y,w): —1°<s—t<0, [w—v|<r, [y—z—(s—t)w| <r’}, (1.4)

which determines (see also Section 2) the Morrey class g € M%(, q > 1, with

1/q
1
9 € L (R™*%), |igllame, = sup r <|c ( Ig(é“)lng) <oo. (15)

(t,x,v)ERIF2d >0 l,z, ’U)l Cr(t,z,v)
This class is critical in the sense that it is invariant under the kinetic scaling g, (¢, x,v) = rg(r?t, r3z, rv).
Our main hypothesis on the drift component b in (1.1) and (1.2) consists of the class

b= bs + by, bs € M, by, € L®(R1T24 RY), (H.y)

with Morrey norm ||bs|| pqs_ required to be sufficiently small. The Morrey class M?, becomes larger
as q gets smaller, so it is reasonable to consider q close to 1 (thus, up to the strict threshold ¢ > 1,
we are dealing with the largest possible critical Morrey class). Fixing g determines also how small
[|os| w2, must be; this smallness condition on the Morrey norm turns out to be necessary for (1.2):
Proposition 4.1 gives a counterexample to weak existence if the Morrey norm of the drift is too large.

Our class M?, + L of drifts is general in the sense that it does not presuppose any specific
structure of the drift, such as being divergence-free or having gradient form. In particular, it is
invariant under L multipliers. This provides us with flexible means for modifying and constructing
interaction kernels in particle systems with attracting interactions, as we may briefly illustrate at
once.

¢, (t,x,v) has measure comparable with r<.



KINETIC EQUATIONS WITH SINGULAR MORREY-TYPE DRIFT 3

Examples. The kinetic Morrey class M, contains the following vector fields:
1. Let e € R? be fixed. If 1 < g < 2, then, for ¢y € R,

b(t, z,v) = k[t — to| "/ %e € MEL.

If 1 < g <d, then
v
b(t,z,v) = K,W e M,
If 1 < g < 3d, then, for some reference point zo € R¢,
b(t, z,v) = klz — 20| 7 /3e € ML,

the proof of the three above inclusions is in Proposition D.1. These previous examples can be
combined i.e. we can add them up (so that e.g. the set of singularities constitutes a dense subset of
R!*+24) or multiply by functions in L>. Multiplying b by a constant & > 0 scales its Morrey norm
by k.
2. If |b| is in the Lebesgue class LPt (Ry, LP* (RY, LP=(R2))) (i.e. [ ([ ]1b(s,-,0)|[55, )PP ds <
00) with pt, pz, Py € (1, 00| satisfying
2 d 3
—+—+—=1,
bt Dv Pz
then it is in a Morrey class (Proposition D.2).

3. A motivation for allowing local blow-ups of the drift comes from interacting particle systems
with singular attractive forces. Indeed, a system of N Langevin-type particles in the physical
dimension dj can be viewed as a single kinetic system in dimension d = dyN with b modeling internal
forces. For example, the (time-homogeneous) pairwise interaction drifts of the form

b=(b',...,b") : RN 5, RN pi . RN _y Rdo,
where
bi 1 & zt — 1’ 1 Ny ¢ pdoN
)= — Kij—————=, x=(x,...,z") R
) Nj:;j;éi Vet — 2|43 ( )
or
i 1 ZN v — o’ 1 N doN
G f— e — f—
b(v)—N 71J|vi_,uj|27 v—('U;-..,'U )ERO ,

Jj=1,j#i
and where 1 < i < N, k;j, vi;; = 0 and both drifts are set to zero at the collisions, have kinetic
degree —1 and therefore exhibit the critical behaviour considered in this paper. The pair-collision
sets {z' = 27} and the velocity-synchronization sets {v* = v/} are then submanifolds of the phase
space R??. Other examples are the many-particle drifts b(z,v) = % Z;\;l i K (2" — a7, 0" —v7)

with
v

1 d,
K(&v) = k[¢] TrR §,v eR™,
or more broadly the family of interaction kernels
N . . . .
. 1 . . . t — d vt —
b*(z,v) = N j=§# aij(z" — a7, v" — ') | Ky |zi — 23 [4/3 + %ij [vi —vi[2]’

where a;; are bounded measurable. These can be viewed as extended singular versions of the charac-
teristic interaction forces leading to swarming at large time (see [14] and references therein). The a;;’s
model non-negative communication rates (essentially acting for close-by particles) which, with a veloc-

ity drag force, introduce velocity alignment and agglomeration in compact clouds of particles at large
i i _ayJd
pr—wiP = e P

time. This phenomenon is particularly known in the case a; ;(z* — 27, v* — v7)



4 JEAN-FRANCOIS JABIR, DAMIR KINZEBULATOV, AND CHENGJUN YUE

’Ui—’l)j
e.g. the communication rates are bounded) introduces a stronger form of velocity alignment, and the

in the deterministic and stochastic cases. Introducing a further concentrating force (assuming

additional force % a faster agglomeration of the dynamics. Although large-time behaviors
are not discussed in our paper, such questions may be re-addressed in future works.

The inclusion of the above many-particle drifts in our Morrey class is proved in Proposition D.1.
Let us also add that the possibility to select ¢ > 1 close to 1 in our Morrey class hypothesis on the
drift is important since it allows us to handle the above many-particle drifts in dimension dy = 2.

Our results thus provide a wellposedness and Feller theory for such stochastic particle systems
when the Morrey norm of the attractive interaction is sufficiently small. Conversely, the nonexistence
counterexample exhibited in Proposition 4.1 shows that a sufficiently strong inward Hardy-type
position-velocity concentrating force can drive the process into the singular set and prevent its
continuation as a weak solution. Let us finally add that our condition on the Morrey norm is
d-dependent, and does not yield weak solution theory of particle systems with an N-independent
condition on the strength of interaction; in the non-degenerate case, however, something can be said
about such general critical interactions when doy > 3 [35].

1.2. Main contributions of the paper. Our first main result, Theorem 3.3, develops the Sobolev

theory of (1.1) by constructing the Duhamel series for (1.1) in terms of the fractional powers of

A+ 2 and b. To ensure convergence of the Duhamel series, we obtain Adams-type inequalities [1]
on the kinetic homogeneous group: for 1 < p < oo,

B2+ ) @y S bl

B2V (A )72 P < B

K

This yields the regularity range in (1.1):
—1-1/p 1 1
ne W}}ép,p, fe ngl 1/p P 4= =1,
p p
(see (2.18) for the definition of W7,”) and uniqueness in the corresponding weak class. Since
Q = 4d + 2, a point mass distribution in R'*2¢ belongs to the right-hand-side space whenever
Q-1 4d+1

1 - _ =T
<SP<0"27 4d

and so, choosing appropriately the source term f we can consider (1.1) with a Dirac delta-function
in the initial condition.

The second main result, Theorem 3.9, concerns the kinetic SDE (1.2). Our PDE theory provides
kinetic Krylov estimates, existence of a weak solution, conditional weak uniqueness in the Krylov-type
class and produces a strongly continuous backward Feller propagator.

1.3. Our approach. 1. The approach to the Sobolev theory of Kolmogorov operators via the
fractional representation of the Duhamel/Neumann series appeared in the non-degenerate case in
[33]. Therein the second-named author developed regularity theory of elliptic operator —A +b -V
with drift b in the class of weakly form-bounded drifts that is, in fact, larger than the corresponding
non-degenerate Morrey class with ¢ > 1 close to 1. This approach can be viewed as a rather
far-reaching extension of the idea behind the Birman-Schwinger principle for Schrédinger operators
and is related to much earlier work of Seménov [10] on obtaining characterization of the regularity
of the eigenfunctions by working in LP.

The Sobolev theory of [33] and the ensuing Feller theory were used in [36] to prove for the
associated non-degenerate SDEs weak existence and uniqueness among all weak solutions constructed
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via regularization of the drift. A parabolic version of [33, 36] was developed in the non-degenerate
setting for time-inhomogeneous Morrey drifts in [34] and extended to stable-driven SDEs in [37].

2. We prove conditional weak uniqueness for the kinetic stochastic system (1.2) in the class of
weak solutions satisfying Krylov estimates (= reasonable occupation estimates). This result is not
contained in [36] — indeed, it requires a parabolic argument — and has been proved earlier in the
nondegenerate setting for distributional drifts [62], Lebesgue class drifts [58], and weak Lebesgue
class drifts [55]. We also refer to Krylov [42] for recent results in the non-degenerate setting on weak
existence and conditional uniqueness for SDEs with drift in the Morrey class with ¢ > ¢4, cq > %,
and a VMO diffusion matrix.

3. The maximal-function arguments that we use to prove kinetic Adams estimate build on works
[5, 21, 23, 31] that deal with a more general setting of spaces of homogeneous type.

1.4. Literature on kinetic Kolmogorov equations and SDEs. The first result on the operator
# can be traced back to Kolmogorov [38] who gave the explicit Gaussian transition density of
integrated Brownian motion and exhibited smoothing despite the absence of diffusion in the position
variables. Hormander’s theorem [32] later placed this phenomenon in a general framework: the
velocity diffusion fields and their first commutators with the transport field generate all spatial
directions. The intrinsic geometry is therefore governed by noncommutative space—time translations
and anisotropic dilations rather than by the Euclidean parabolic structure. Garofalo and Lanconelli
[27] related the level sets of the fundamental solution to invariant Harnack inequalities, and Lanconelli
and Polidoro [43] developed the associated Lie-group and dilation structure for a broad class of
ultraparabolic Kolmogorov operators. These ideas led, among other results, to global lower and
Gaussian upper bounds for fundamental solutions [51, 50]. We refer to [6] for a survey of this
classical theory.

The regularity theory has developed along several lines. The intrinsic Sobolev—Morrey theory
of Polidoro and Ragusa [52] was followed by variational kinetic Sobolev frameworks [4], kinetic
maximal LP estimates [47, 24], and sharp intrinsic Sobolev embeddings [49, 8]. Golse, Imbert,
Mouhot and Vasseur extended De Giorgi-Nash-Moser methods to kinetic Fokker—Planck equations
with bounded measurable principal coefficients, obtaining H6lder regularity and a Harnack inequality
[28]. Fundamental solutions and Gaussian estimates for variable or rough principal coefficients
have also been constructed, see, for example, [7]. These works principally concern roughness of the
diffusion matrix, local regularity of already constructed weak solutions, or lower-order terms with
substantially more integrability than those considered below.

For kinetic SDEs and their backward Kolmogorov equations, Hélder assumptions on the degenerate
drift yield weak and strong well-posedness, with sharp or nearly sharp thresholds in several models
[15, 16]. Mixed Sobolev assumptions were treated in [26, 60]. In particular, these works use the
smoothing properties of the Kolmogorov equation to construct regular stochastic flows or to prove
well-posedness of the associated martingale problem. Heat kernel and gradient estimates under low-
regularity assumptions were obtained in [17]. Singular coefficients of distributional order have also
been treated by paracontrolled methods in [30]. More recently, [19] established weak well-posedness
for time-dependent distribution-valued drifts in weighted anisotropic Holder spaces under a strict
subcritical condition and the assumption that div, b is bounded.

Uniqueness of probability solutions to Fokker—Planck—Kolmogorov equations with partially de-
generate diffusion matrices and unbounded coefficients was studied, under suitable additional
assumptions, by Bogachev, Rockner and Shaposhnikov [12].

Singular interaction kernels depending jointly on position and velocity also arise in the work of
Hao, Jabir, Menozzi, Réckner and Zhang [29], who establish quantitative propagation of chaos for
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moderately interacting particle approximations of kinetic McKean—Vlasov equations with interaction
kernels in anisotropic Besov spaces.

For mixed-Lebesgue drifts in the strictly subcritical range, maximum principles and kinetic Krylov
estimates leading to weak existence for even density-dependent kinetic SDEs were established in [61].
The scaling-critical Hardy fields considered below are outside those mixed-Lebesgue hypotheses.

The closest result to the present work is that of Ren and Zhang [54]. For kinetic SDEs with
Hoélder diffusion and an unbounded velocity drift in an intrinsic kinetic Kato class, they construct
a weak solution and prove uniqueness within a class requiring the one-time marginal laws to be
absolutely continuous for almost every time. They also obtain sharp two-sided heat kernel bounds
under a strengthened Kato assumption. Their hypotheses include mixed Lebesgue drifts in the
strictly subcritical range

The present paper addresses a different scaling-critical endpoint. A drift of kinetic degree —1, such
as e.g. Lebesgue drift
2 d 3
— ==
¥ 43 Dv Dz
or having even stronger singularity, such as |v|=1, |t — to|=1/2, or |z — 9| ~'/3, does not belong to
the Kato class, but it belongs to the critical kinetic Morrey class of this work. Our drifts are not
required to be divergence-free or have gradient structure.

Let us add that, very recently, Chen and Ren [20] obtained PDE well-posedness for anisotropic
mixed-Lebesgue drifts in a scaling-supercritical range by exploiting the cancellation div, b = 0. This
result is complementary to ours since its cancellation mechanism is unavailable for attracting drifts,
or more generally the drifts considered in the present paper.

1

Notations.
o We write

z= ("Bv'U) € R2da ¢= (t’ z) = (t,.’l?,’U) € R1+2d7 = (57y’w) € R1+2d,

and use
dz = dz dv, d¢ = dt dx dv.

e The symbol |-| denotes the Euclidean norm when applied to a vector and the Lebesgue
measure when applied to a measurable set. We write 1g for the indicator function of a
measurable set E. When acting on a space-time function, 1(; 71 means 1, 1)xg2q.

e [P denotes the Lebesgue space

LPR™24,d0), N fllp = Ifllzogi+a).

The same notation is used for finite-dimensional vector-valued functions, with |f| denoting

their Euclidean norm. We write L? = for the space of measurable functions f such that

|1k fll, <oco  for every compact K C R4,
The kinetic metric d, (¢, &) introduced below (see (2.4)) induces the usual Euclidean topology
on R*24 50 this definition is equivalent to requiring local LP-integrability on every kinetic

ball.
e Form > 1,

Con(R™) = {f € Gi(E™): lim f) = o} ,

endowed with the supremum norm.
e C°(R™) denotes the space of smooth compactly supported functions.
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o S(R™) denotes the Schwartz space (i.e. the set of all f € C* such that sup,cgm [y|'|D* f(y)| <
oo foralll>1, a € N™).
e For 1 < p < oo, the conjugate exponent is denoted by p':
1 1
4+ ==
p p
o If T: LP — L" is bounded, we write ||T||p—r := supj s, <1/|Tf[l-- In particular, ||T[p—p
denotes the operator norm of 7" on L”.
e For brevity, we often make use of the notation

W= [ B (f0) = (fa)

Throughout this paper, all functions and vector fields are real-valued.

o We write A < B when A < CB for some positive constant C. Constants denoted by ¢ or C
may change from line to line.

e For f € C([s,T],R™), we define the uniform modulus of continuity by

W, 7(f,0) := <suthlf(t) — f(u)].

ssu

=W,

[t—u|<é

When the interval [s, T is fixed, we write simply to(f, ).

e [M, N]; denotes the cross-variation bracket between two continuous local martingales and
[M]; = [M, M]; the quadratic variation of M.

e For locally finite Radon measures on a locally compact space, vague convergence — means
convergence of integrals against every continuous compactly supported test function.

e We also use — for weak convergence in function spaces.

e Finally, we denote by = weak convergence of probability measures i.e. for {u,}, and p
probabilities on a metric space E,

n = U & / fdun —)/ fdu for every f € Cy(E).
E E

2. KINETIC GEOMETRY AND KINETIC BESSEL POTENTIALS
2.1. The kinetic group. For ¢ = (¢,z,v) and ¢ = (s,y,w) in R!*2¢, set the composition law
Col=(t+s,z+y+sv,v+w). (2.1)
Then the inverse element is given by
(= (=t,—z + tv, —v).

Lebesgue measure is a left and right Haar measure, and the vector fields

Y:=0,+v-V,, X;:=0,, 1<j<d,
are left invariant. The maps

6 (t,z,v) := (r’t, 3z, Tv), r >0,

are group automorphisms. Lebesgue measure scales by 7%, with Q as in (1.3), and # =Y — j Xf
is homogeneous of degree two.
Define the left-invariant, generally non-symmetric, distance

d(¢,€) = max {|t — |2, |w— ], [y—=z— (s — t)o/*}. (2:2)
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It is immediate from the group law that d(¢, &) = d(0,¢ ! o&). It also satisfies the triangle inequality.
Indeed, let ¢ = (t,z,v), 0 = (r,2,u), £ = (s,y,w), a = d(¢,0) and ¢ = d(6,&). Then
ly—z—(s—th|<|z—z—(r—tho|+|y—z— (s —r)ul +|(s —7)(u— )|
<a®+c+ac? <(a+c)d

The time and velocity components are straightforward. Moreover,

2713d(€,¢) < d(¢,€) < 2/%d(€,€). (23)

Consequently,
d.(¢;€) :=d(¢,€) + d(¢, () (2.4)
is a left-invariant metric equivalent to d. The corresponding balls B, (¢) := {€ : d.((,&) < r} satisfy
car® < |B(Q)] < Car®. (2.5)

Thus (R*24 d,, dtdzdv) is a doubling space of homogeneous type.
With this set-up, we can define the Morrey class M?, equally as in Section 1.

Definition 2.1. Let ¢ > 1. A Borel function g belongs to the critical kinetic Morrey class M, if
g€ Ll and

loc

1
lglaes, = sup | p
va C€R1+2d7 r>0 |BT(C)| Br(c)

This class where backward cylinders C,. defined in (1.4) are replaced by d.-balls B,, is equivalent
to the one introduced in (1.5), with an equivalent norm. Indeed, recalling that

1/q
Ig(ﬁ)lqd€> < oo.

Crt,z,v) == {(s,y,w): —1°<s—t<0, [w—v|<r, [y—z—(s—t)w| <r’},
we have
Cr(t07$0,v0) - B3r(t07x0a’00)
and, conversely,

B, (to, zo,v0) C C\/ir (to + 7“2, zo + r’vp, Uo)-

2.2. The kinetic Gaussian kernel. Let {P,},>0 be the contraction semigroup on LP(R*+2d),
1 < p < o0, generated by — 7. Explicitly,

(P-f)(t, z,v) = /de pr(z,v;9,w) f(t — 7,9, w) dy dw, (2.6)
where ,
_72_2_rd L;Id y—T+TU
and 4
V3 1,
\Z, VY, = ——(C; 57757 . 2.
pr(z,v5,w) (W exp (-3 ) 27)

The above corresponds to the transition density of
dX, = —V,dr, dV,=V2dW,,
started from (z,v). It follows directly from (2.7) that, for suitable positive constants ¢; = ¢;(d),

w—v|? —x 2
| | +|y + 7| ,
T 73

—2d
pr(z,v;y,w) < 17 ““exp [—02 (
( ) (2.8)

|V opr (2,059, w)| < c37™ 25, (2, v; 9, w),
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where p, is a Gaussian of the same form as in the upper-bound with a smaller constant in the
exponential. Analogous estimates hold for the adjoint semigroup.
For A > 0 and .# the forward Kolmogorov operator, define the operator .« and its adjoint <7/* as

A=A+ X, G*=A+ X " =A=0—v-V;— A,
(Although < depends on the choice of A, for notation convenience, we make this dependency implicit
in our writing.)
For v > 0, define the negative fractional powers by
1
I'(v/2)
and define (&7*)~7/2 and &77/? = (&7~7/2)~! analogously. In particular,

o Lf(t,z,v) =/

— 00

sz_'Y/Zf =

o0
/ 77/2_1e_>‘TPTf dr, (2.9)
0

t

e~ Mt—s) / pt_s(x,v;y, w)f(s,y, w) dy dw ds.
R2d

Fundamentals on fractional powers of operators, the specific derivations of «77/2 and other key
properties used throughout are collected in Appendix A and below.

In particular, we write o ~7/2(-,€) 1= &/ ~"/2§ ¢y and (&*)7V/2(-,€) 1= (o/*)"7/25(¢y, where b
is the Dirac mass at ¢ € R1+2¢,

Proposition 2.2 (Fractional kernel bounds). Let 0 < v < @, 1 < r < 0o, and A > 0. The following
assertions hold, with constants independent of \ in the pointwise estimates.

(i) The integral kernels of </ ~"/? and (o/*)~7/2 satisfy

| (GO + ()26 O] < Cagda(6,6)79 (2.10)
(ii) The differentiated kernels satisfy

|Voer ~HM72(¢ )]

F V()2 €)] < Canda (G, )79, (&1

(iii) One has
=72 s + (%) 2| < 237772, (2.12)
V0 =2 4 [V ()2 < Gy A2 (213)

For the sake of completeness, the proof of Proposition 2.2, which essentially relies on suitable
estimates on {P;};>0, is included in Appendix B.
For later use, define the intrinsic Riesz potential

Lf(¢) = /]R s % ¢, 0<y<Q. (2.14)

Clearly, I, is positively homogeneous and subadditive. On nonnegative functions it coincides with
the action of the linear operator having the same integral kernel. Thus Proposition 2.2 gives the
pointwise bounds

|/ =2 f| + |(o2*) 72 f| < CL, f, (2.15)
Ve =N f| 4|V, (%)~ 04D2 | < OLL f. (2.16)
Proposition 2.3 (Kinetic Sobolev embeddings). Let 0 < v < Q.
(i) Ifl1<r<Q/yand1l/s=1/r —v/Q, then
=72 flls + 1) flls < ClIf |- (2.17)
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(i) If1 <7 < 00 andy > Q/r, then o7 =7/? and (&/*)~"/? map L" continuously into Coo (R1124).
We included the proof of Proposition 2.3 in Appendix C.

2.3. Kinetic Bessel-potential spaces. Fix A > 0 and 1 < p < oo. For v > 0, define
WP = T PLPRY), ullyye = |97 2ullp.
For v < 0, let W7? be the completion of L? in the norm
£ llwe = 1172 fllp- (2.18)
Define W7”. using «7* in the same way. We have the duality relation
(WP)* = W7, (2.19)

with the distributional pairing extending the usual L? pairing. These spaces refine the scale of
kinetic Sobolev spaces; for further details see [47, 8].
The operator 7 is an isometric isomorphism

o WP — W 2P,
In particular, if f € W;_l/pl’p = W;/,p_zp, then o7~ (1-1/(P) f ¢ P,

The following consequence of Proposition 2.3 will be needed in order to consider a delta-function
in the initial condition for the forward equation.

Corollary 2.4 (Point evaluation). If s > Q/p’, then
WL, s Coo(RMT24),

and therefore

Ocoy € WP for every (o € R1T24,

Proof. Choose v with Q/p’ < v < min{s, Q}. The factorization (&7*)~%/2 = (&/*)=7/2(ar*)=(s="/2
Proposition 2.2(iii), and Proposition 2.3(ii) give the asserted embedding for every s > Q/p’, including
s > Q. Owing to the duality C (R*2%) — (W32.)*, we have dy¢,3 € WP, O

3. MAIN RESULTS
3.1. Hypothesis, smallness condition and Duhamel blocks.

Hypothesis (H ). There exist ¢ > 1 and a decomposition of the drift into a singular and a
bounded part, respectively:

b=bs+by, bseML, b, LR RY. (H.y)
The norm |[bs|| o4z, will be chosen sufficiently small later on; see (Hs,p).

Define the power drift
b1 /7" = b|p|"1t/P" on {0 < |b] < oo}
and set it equal to zero elsewhere. For 1 < p < oo, define, on smooth test functions, the operators
Hy(b) := |b|"/P.r =1/ 2P), (3.1)
Gy (b) i= — e~/ div, (b7 ), (3.2)

which will serve as the building blocks for the Duhamel series for 7, solution to (1.1).
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As shown in Proposition 5.5, H,(b), Gp(b) are bounded operators on LP and
1Hp(5)llpp < Capallbsllys + CapA™ @ [by[|5L7 =: b, (b) (3.3)

M
« 1 ’ _ ’ 1 ’
1Gs Ol = IG5 B)llp—pr < Caprallbell s+ Cam A but” = gpa(®),  (3.4)
where the adjoint of G (b) is

* o *)—(1-1/(2
Gyy(b) = b - V(™) (1-1/(2p))

We will use the same notation for the extension of these operators by continuity to LP.

(Let us emphasize that in the kinetic setting one cannot commute the gradient V, and the free
resolvent since [0,,,0; +v - Vg] = 0z;.)

For fixed 1 < p < 0o, we can state our smallness condition on the drift b: there exists A > 0 such
that

9pA(0)bpA(b) < 1. (Hs,p)

In particular, by (3.3)-(3.4), for every fixed d, p, g, there is ¢4 p 4 > 0 such that (Hs ) holds for all
sufficiently large A whenever

sl me, < ca,p,q-
3.2. Regularization of the drift.

Definition 3.1. A sequence of bounded smooth vector fields {b,},, is an admissible (or p-admissible)
regularization of b if

(i) b, — b almost everywhere and in L _ where g is the exponent in the decomposition (H );

(ii) For all n, b, € L*° + M?, where the singular and bounded parts satisfy, uniformly in n, the
bounds in (Hs ,) with b,, in place of b, namely,

Supgp,)\(bn)bp)\(bn) < 1;
(i) As n — oo,
H,(b,) — Hy(b), Gp(bn) = Gp(b) strongly on LP. (3.5)

Proposition 3.2 (Existence of admissible regularizations). Let b satisfy (Hx) and (Hs,). Then
there is an admissible reqularization {b,}n for b for which

[bnsllate, < Bsliaez, s [1onblloo < [1bblloo- (3.6)

Proof. We separate truncation from mollification. This is useful because the operators in (3.1)—(3.2)
depend nonlinearly on the total vector field b, rather than separately on the two terms in (H ).

Choose a sequence of cut-offs x, € C® (R'*+24) such that 0 < x,, < 1, x, = 1 on B,(0), and
Xn — 1 pointwise. With the min{-,-} below interpreted as equal to 1 on {b = 0}, let us put for a.e.
¢ € RI+2d,

) n
an(¢) := xn(¢) min {1, m} , Cp = apb, Cn,s = Gpbs, Cn,b := Qpbp. (3.7
Then ¢, =cps+cnp, 0 < ap <1, and a, — 1 almost everywhere. Moreover,
|cn| S n, |cn,s| S n+ ||bb||007 |cn,b| S ”bb”oo
Thus both components are bounded and compactly supported. We also have, clearly,

llensliame, < Bsliaee, s llenplloo < l1Bb]loo- (3.8)
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Since a,, —» 1 and 0 < a,, < 1, applying the dominated convergence theorem on compact sets also
shows that

Cns —bs in L]

loc? Cn,b — b, in L

(3.9)

q
loc?
as well as a.e.

The reason for using the same scalar a,, in both components ¢, s and ¢, p, is explained by observing
the pair of exact identities: for all f € LP,

Hy(co)f = ai/"H, (b)f,
Gplea)f = Gp(8)(ar™ f).

Indeed, the first identity follows immediately from |c,|}/? = a%/?|b|'/P. For the second one, we have

(3.10)

1 , ,
e = a:/” b¥ from which we note that, for f € L? and ¢ € L? , we have
1
(Gplen)fro) =/fcf{ 'Vv(%*)_(l_l/@p))god(
= /a}/p’sz% 'Vv(%*)_(l_l/(zp))godc

= (G, ()@ ), 9)-
The first identity in (3.10), dominated convergence in LP, and the boundedness of H,(b) imply
Hy(cn)f — Hp(b)f in LP
for every f € LP. The second identity and a}/ # f — f in LP similarly imply
Gplca)f = Gp(b)f  in LP.

After this truncation, we next apply a mollifier. Let p > 0 be smooth, supported in B;(0) and having
integral equal to 1, and put p. () := e ?p(61/:¢) = e~ 9p(t/e?,x/e3,v/e). For the mollification, we
will use the convolution along the composition law (2.1):

(pe * 9)(C) = / pe(m)g( 0 C) .

This convolution is a contraction in the critical Morrey norm || - || s . In fact, left invariance of the
related distance d, and of Lebesgue measure gives £ ! o B.(¢) = B.(£7! o (), and hence

llpe * gllzacz, )y < /pe(é)llg(é‘lo QLEZIE ) df:/p€(£)||9||m<3r<gfloc» d.
After multiplication by r|B,|~!/? and taking the supremum over r and ¢, this yields
loe % gllags, < lgllaes,  amd  flpe * glloo < lglloo- (3.11)

For fixed n, write now ¢, := p. * ¢, for which we have the further decomposition ¢, =
Pe * Cnb + Pe ¥ Cps € L™ + M?}g. The approximation of the identity gives ¢, . —+ ¢, in every finite
local Lebesgue space and almost everywhere as € | 0. For 0 < € < 1, all these functions are uniformly
bounded and supported in a fixed compact set depending on n. It follows, first for any f € C®°
(which, we may recall, is dense in L?), that

Hy(cn,e)f = Hp(en)f in LP. (3.12)
Indeed, the difference being (|c,, |'/P — |en|/P) 7~/ 2P f,
| Hp(cn,e) f — Hp(en) fllp < lllen,e — cn|%%_l/(2p)f“p

and the convergence to 0 follows next from (2.12) in Proposition 2.2(iii) and the dominated
convergence theorem (recalling that |c,| < n and so |c, | < n).
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To handle the second limit G,(cp,c) = Gp(c,) in LP , let us introduce the operator
D, := —o7~ (1@ di,,
for which we have G(ca)(f) = Dp(ch f). Its adjoint is D} = V,(&7*)~(+1/2)/2_ Then (2.13) in
Proposition 2.2(iii) with y = 1/p’ and the duality |D,F||, = sup||G||p,=1(F, D;G) give
1D, Flly < CapA™/CPO|Fll,,  F € LP(RT2RY).

Therefore, for f € C°, as e — 0,

Gp(cne)f — Gplen) fllp < Cd,p)‘_l/@p/)“(cﬁ_:e - Cg)f“p — 0,

follows again by dominated convergence. Uniform bounds and density extend (3.12) and the
corresponding convergence for G, to every fixed f € LP.

It remains to choose one mollification scale in terms of n to eventually set c, ., as an admissible
approximation. First note that we can choose ¢, | 0 rapidly such that

l|lpe., * Cns — cn7s||qu(Bn) + || pe,, * cnp — cn,b||qu(Bn) <277, (3.13)

Then let {f; : j > 1} C C°(R!*29) be a countable dense subset of LP. By the preceding operator
convergences, we may choose &, | 0, with 0 < €, < 1/n, such that for 1 < j <n,

I (Hp(pe,, * cn) = Hp(cn)) fill»
+ 1(Gplpe, * en) = Gplen)) fill, <277,
and (3.13) holds simultaneously. Define

(3.14)

bn,s = Pe, ¥ Cns, bn,b = Pe, ¥ Cpb, by = bn,s + bn,b = Pe, * Cn.

These vector fields are smooth, bounded, and compactly supported. Equations (3.9) and (3.13)

give convergence of the two components in Lfoc. (3.13), applied on each fixed ball, also gives

bpns —cns — 0 and b, 1, — cpp — 0 almost everywhere. Hence b, — b almost everywhere.
Combining (3.10) with (3.14) proves (3.5) first on the dense set {f;} and then on all of L?, using

the uniform operator bounds. Finally, (3.8) and (3.11) give the stronger estimates

|oo < ”bb”oo-

[bn,sllae, < NIbsllage s [lbnb
Thus (3.6) holds, and
sup gp, A (0n)bp,A(br) < gp,2(0)bpA(0) < 1.

This proves admissibility. ]

3.3. Forward and backward Kolmogorov equations. We can now state our main results on
the solution to Equation 1.1.

Theorem 3.3 (Forward PDE theory). Let d > 2 and b satisfy (H.»). Fiz 1 < p < 0o and assume
(Hsp). Then:

(i) For every f € W;_l/p/’p, the equation
An— divv(bn) =f

has a unique weak solution n € Wiép P (see Definition 3.4), and, with H,(b) and Gp(b) as
in (3.1)-(3.2), the following Duhamel series representation holds:

0=~V + Gy(B)H,(5) s~/ CP) . (3.15)
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Moreover,

1
70l gyrree < | Flly—1-1/075
W 1- ||Gp(b)||p—>p”Hp(b)||p—>p W"«’l '

(3.16)

(ii) Let {bn}n be any admissible regularization of b as is introduced in Section 3.2, and let
f € CX(RY*24). Then n, defined by (3.15) (with b, in place of b) is a classical solution to
the equation

52{7771 - dlvv(bnnn) = f7
and
N — N inW;/,p’p as n — oo.
Thus, n does not depend on the choice of an admissible regularization {b,} of b.
(iii) If

Q-1 4d+1

Q-2  4d ’
then, for every (o = (to,To,v0) € R, the following Cauchy problem for the kinetic
Fokker—Planck equation

(3.17)

A+ 0m+v-Ven— Ayn—divy,(bn) =0, t>ty, (z,v)€ R,
Nlt=to = 0{(z0,v0)}»
has a unique weak solution n whose extension by zero to t < ty belongs to W;/,p P This

extension corresponds to choosing f = d;¢y in (i), and the convergence assertion in (ii)
remains valid. The resulting solution gives the forward fundamental solution issued from (.

The second assertion can be viewed as an approximation uniqueness result.
Definition 3.4. Let f € W;//p ~2P A function n € W%p Pisa W}Z/,p P_weak solution of
an—divy(bn) = f (3.18)
if

(n, o*p) + / bn-Vop = (fip)  for every p € S(R'*9). (3.19)
R1+2d

We may highlight that the second term on the left hand side of (3.19) is finite. Indeed, write
h = @'/ € LP. Then, for H, as in (3.1), |b|'/Py = |b|}/Por =1/ (2P) (o71/(2P)yy) = H,,(b)h € LP.
Since b € L} _, Holder’s inequality gives b € Li,  and further

11 N1/
[ onevagl < [ el vl m@b < ([ B 19ep) o,
R1+2d R1+24 R1+2d N—— —r
=|b]

Using the definition of the Morrey norm and taking into account that the drift also has the
bounded component, we conclude at most polynomial growth of [ Br(0) |b| as R — oo. Therefore,
I |b||VU<P|p, < oo for p € §, and the same weighted Holder inequality proves absolute convergence
of the drift pairing in (3.19).

Lemma 3.5 (Factorization of the weak equation). Let (Hs ) hold. A functionn € Wiép " is a weak
solution of (3.18) if and only if h = o7/ ®P)y satisfies

(I 4 Gp(b)Hy(b))h = o7~/ i P, (3.20)
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Proof. We have
n=a YK by=b Hh.
Put a =1 —1/(2p). The definition of Gp(b) by duality, tested against Schwartz functions, gives
o/~ div,(bn) = —Gp(b)Hp(b)h € LP.

The fractional powers preserve Schwartz space, so this is an identity of tempered distributions and
it proves div,(bn) € F*LP = W},ép 2P with

1 divo(bm)lyyr/0-2.2 < G (O)llp—p 1 Hp (B)llp—p ll /2.0

We can therefore apply </~ (1=1/(2P)) to (3.18). Since (1 — 1/(2p)) + 1/(2p) = 1, the first term
becomes h, while the second becomes G, (b)H,(b)h by (3.2). This proves (3.20). All operations
are continuous between the Bessel potential spaces introduced in Section 2.3, so this argument is
reversible. O

Define
’ 1
Ry(b) = [b|Y/PV 7 ~H/21/ @) Qu(b) = o7/ (577, (3.21)

Definition 3.1, i.e. the notion of an admissible regularization of b, and Proposition 3.2, extend in a
straightforward manner to the operators R,, Q.

Theorem 3.6 (Backward PDE theory). Assume ||Rp(b)|p—pllQp(b)|lp—p < 1. For every f €
W;,l/ PoP the equation
du+b-Vyu=f

has a unique weak solution u € W};l/ PP characterized by

u =/ "1/271/C@P) (1 4 QpRp)‘ld‘l/@p')f. (3.22)

Ifp>Q—1, then 14+ 1/p > Q/p, and the kinetic Sobolev embedding makes this solution continuous,
possibly after a modification on a measure zero set.

The notion of weak solution for (&7 +b- V,)u = f is analogous to the one in Definition 3.4. The
last statement is the pointwise regularity that we will use to establish the Krylov estimates for the
kinetic SDE.

3.4. Weak solutions of the kinetic SDE. We now apply the backward PDE theory to

¢
thx—l-/ V.- dr,

s (3.23)
%=U—/ b(r,X,,,Vr)dT-i-\/i(Wt—Ws), s<t<T.

Let Qg7 = C([s,T],R%), Z; = (X4, Vi) be the related canonical process, and let F; be the
completed (with the usual conditions) version of o(Z, : s < r < t).

Definition 3.7. Given s € [0,T], z = (z,v), a weak solution of (3.23) is a probability measure
on 7, such that the canonical process Z satisfies (3.23), for some standard F;-Brownian motion
{W; — Wy}s<i<r and such that [ |b(r, Z,)| dr € L*(Q.1)-

The wellposedness of this weak solution is equivalently (e.g. [57], [25]) given by the martingale
problem related to (3.23) which states as follows.
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Definition 3.8. For 0 < s < T'and z = (z,v) € R?¢, a probability measure P; , on (Qs , {Fiters,m)
is said to be a solution of the martingale problem for b at the initial time-state (s, z) if under P ,,
Zs =z a.s., E&Z[fsT |b(r, Z,)| dr] := EPSvZ[fST |b(r, Z,-)| dr] < oo and, for all ¢ € CL([s, T]; C2(R%))
and for
Ly (p)(r,z,v) := Orp(r, ,v) + v - Voip(r, T,v) — b(r, 2,0) - Voyio(r, T, v) + Dyip(r, T, 0),
the process
t
M7 = p(t,Z:) — p(s,2) — / L.o(r, Z,)dr, s<t<T,
is an Fi-martingale.

We now call an exponent p backward admissible when the adjoint counterparts of the two operators
in (3.21) have product norm strictly smaller than one; see (8.1) and (8.2) in Section 8. This is again
guaranteed by sufficiently small ||bs]| M after increasing A when a bounded component is present.

We first state a special version of our SDE weak well-posedness result whose proof is shorter and
demonstrates the main idea. Here the drift has no separate bounded component and satisfies

b=be M, N LYoo (R1+24 RY)  for some g > 0. (Hx &)
Recall the notation @ = 4d + 2.

Theorem 3.9 (Weak SDE theory under global higher integrability of the drift). Letd > 2, T > 0,
and assume (H .,). Let p and p1 be backward admissible and suppose
p>Q -1, m>pﬁay (3.24)
Set €. = eo/p. Then, for every starting point (s, z), the following hold.
(i) There exists a weak solution Ps , of (3.23). It satisfies

T
B [ b2 dr < O, (3.25)
and hence, for all s <u<t<T,
t
E,, / b 2,)] dr < O/ 0+<|g _ yjen/Cien)

It also satisfies the unweighted and drift-weighted kinetic Krylov bounds

T
Eu [ 1h(r, Z0)|dr < CrlLmln

T
Eu [ 03 20, 2,)| dr < Orl[Liom b7l

(ii) The transition operators
P*'g(2) = E, .9(Z:)
form a conservative, strongly continuous backward Feller propagator on Cs(R?%), and so
{Ps,.} is a strong Markov family.
(iii) Weak uniqueness holds among solutions satisfying the two Krylov bounds

T
BS. [ 1h(r, 2))|dr < Kalltmpbl,

T
B2, [0 2k, )| dr < Kolltgz)bl/7h],
S

for Kg a constant independent of h.
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(iv) If the smallness condition also holds at some

1<r<(@-1)/(Q-2),

let 77?,2 be the point-source solution given by Theorem 3.8 (taking f = 0{(s,2)} ). Then the
discounted space-time occupation measure (u, A) € [s,T] x B(R??) —s [ e =P (Z, €
A) dt satisfies
e NP, (2 € dC) dt = 13, (¢, €) dt dC.
In particular, for a.e.t € (s,T), the law of Z; has density e)‘(t_s)ng‘,z(t, ).
In the next theorem we remove the global integrability condition (H .,) with only a few
additional efforts (see Section 9). In particular, we will have to use some polynomial weights. The

bounded part of the drift will be absorbed by the choice of sufficiently large A in the PDE theory of
the corresponding Kolmogorov backward equation. Introducing

e a®) == it Mlbsllls + Cat AP by 127,

d,p,q,k M, d,p,k
, 1/p’ b y— ! 1/p’
00 \(0) == CF bS] A@ - OPP A |y |17

R,S Rib Q,S Q:b 4
for some constants C’dm’q,n, Cd,p’n, C’d’p’q’,t and Cd,p,/f, (see Lemma 9.1), we have the following

wellposedness result.

Theorem 3.10 (Weak SDE theory without global integrability). Let b satisfy (H. ). Suppose
p > Q — 1 is backward admissible and satisfies the centered weighted product condition

qz)\(b)t;)\(b) <1,
and let p1 be backward admissible with

q
p1 > Pq 1
Choose
0<e, <min{1,u}.
p

Then all four conclusions (i) to (iv) of Theorem 3.9 hold, with this value of .. In particular, weak

existence and the tightness argument require no global L® assumption on b. No smallness is imposed
on by,.

4. COUNTEREXAMPLE TO WEAK EXISTENCE FOR THE KINETIC SDE (BLOW-UP)

Weak existence for the SDE (3.23) may fail when the kinetic Morrey norm ||bs||p¢2 of the drift
is too large. The following position-velocity dependent modification of the classical Hardy drift
counterexample, cf. [9, Example 7.4] (in a non-degenerate case), strongly concentrates the dynamics
on the singularity set {v = z}.

Proposition 4.1 (An inward singularity along {v = z}). Let d > 2 and k > 0, and define
v—z
k———, vV # T,
bulty o) = { o=l T
0, v =2x.
Then b, € M, for every 1 < q < d, with
Iellags, < Cagh. (41)
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If k > d — 1, then the SDE (3.23) with b = b, and initial data (s,z,v) = (0,0,0) has no weak
solution on any interval [0,T], T > 0.
The same nonexistence result holds for the compactly supported drift

bey =Xbx, X €CER™HM), 0<x<1,
provided that x = 1 on a neighborhood of (0,0,0). This drift satisfies
by € M, N LMeo(RIF24 RY) l1<g<d, 0<eg<d-1 (4.2)
Remark 4.2. The physical interpretation requires us to consider the drift defined in terms of v — wzx
where w has units of inverse time, rather than v — x, but we will skip this. The crux of the argument
is that, in any putative weak solution, the singular drift b,, forces X and V to coincide on a nontrivial

time interval, which is incompatible with the finite total variation of X and the infinite total variation
of V' due to its Brownian component.

Proof. Morrey norm and global integrability. Write ( = (¢,z,v). By the definition of d,, every
(s,y,w) € B,({) satisfies

|s —t| < r? lw—v| <, ly — 2 — (s — t)v| < ri.

For ¢ < d, the elementary estimate
/ |w —y| 9 dw < Cgq qr@1
|lw—v|<r

holds uniformly in y,v and r > 0. Indeed, if |v — y| < 2r, the integration domain is contained in
{lw—y| < 3r}. If |lv — y| > 2r, then |w — y| > r throughout the integration domain.
We integrate first in w, using this estimate, and then in y and s. It follows that

t+r?
/ bi|? < liq/ / |lw—y|"dwdyds
B (¢) t—r2 J|y—z—(s—t)v|<r3 J|Jw—v|<r

< Oy gkIr?T3dpd=a = Cd,qnqu_q.

Together with (2.5), this proves (4.1). Since |by | < |bk|, the same Morrey bound holds for b, .
The change of variables (z,v) — (z,v — z) has Jacobian one, and |v — z|~% is locally integrable for
every a < d. Compact support therefore proves (4.2).

Localization of a hypothetical weak solution. Assume k > d — 1. We prove nonexistence for b, ,;
the proof for b, is identical with y = 1. Suppose that a weak solution exists on [0,7]. Choose
h € (0,T] and a € (0,1] such that x = 1 whenever

0<t<h, |z| < a, lv| < a.

Define the stopping time
T =hAinf{t € [0,T] : | X¢| > a or |V;| > a},

with the convention inf ) = co. Continuity and the initial condition (Xo, Vo) = (0,0) imply 7 > 0
almost surely.
Set Y; = V; — X; and R; = |Y;|. Since dX; = V; dt, up to time 7 we have

Y
dY, = —nﬁyyﬁéo} dt — Vidt +V2dW,, Y, =0. (4.3)

Thus the change of variables introduces the additional drift —V;, which is bounded up to 7. The
required integrability E f; |bse,x (7, X, V)| dr < oo implies

tAT 1
A, = / % dr < co almost surely, 0<t<T.
0 T
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All quotients with denominator R, are assigned the value zero when R, = 0.

Zero occupation time at the singularity. Each coordinate of Y = V' — X is a continuous semimartin-
gale. Since X has finite variation, for each j-coordinate, [Y))]; = [V))], = 2t. The occupation-times
formula (see e.g. [53, Corollary 1, pp. 219]) for the first coordinate gives

T
2/ 1,0_ dr=/1 w0y L (YD) du = 0.
0 {vV=0} e {u=0} 7( )
Because {Y;, =0} C {Yr(l) = 0}, we obtain, for any finite time-horizon T,
T
/ 1¢r,—0ydr =0 almost surely. (4.4)
0

Arriving at a contradiction. We will now derive a contradiction with (4.4). To this end, for m > 1,
put

om =T Ainf{t € [0,T] : Ay > m},

and let us establish (through It6’s expansion) that foam 1{g,—0} dr > 0 almost surely.

The process A is continuous, nondecreasing, and starts from zero. Hence o, > 0 is non-decreasing
almost surely and A, , < m.

The extra bounded drift —V; in (4.3) is handled by the increasing concave function 7 — 1 —e™".
For € > 0, define its smooth radial approximation as

$e(y) = (lyP +3)2,  tely) :==1—e?W.
For y # 0 and w € R?, direct differentiation yields

Ho(yw) = (8, = (il +0) -7, ) 60)

lyl?

:e_qss(y)(d—ﬁ_ > yw Iyl2)
d(y) W)  de(y)  De(¥)?/)

In particular, for y # 0 and |w| < 1,
|d — x| +1

H(y,w)| <
|He(y, w)| vl

+2,

and

H.(y,w) — e 1Y (d_l—_’i Y - 1) .
|yl |yl

At y = 0, the actual drift coefficient in It6’s formula for 1, (Y;) equals de™¢/e: the singular drift is
defined to be zero there and V.(0) = 0. Its contribution to the time integral vanishes by (4.4).

Apply Ité’s formula to ¥ (Yins,, ). Since |Vip.| < 1, the stochastic integral has expectation zero
and we have

tAom
Eve(Yino,) =1—€°+ E/ 1{r,>01He (Y7, Vi) dr.
0
Before time o,,, we have |V,| < a <1, and so
tAOm tAOm l{Rr>0}

E/ sup 1(g, >0y | He (Yr, Vi) |dr < ]E/ (|d — &| + 1)R— +2)dr < (|d—k|+1)m+2T.

0 € 0 T
Thus dominated convergence applies to the drift integral and since

vely) - (1 —e M) <,

sup
y
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letting € | O therefore gives

tAOm — 1 —
]E[l - e_R“\"m] = E/ l{RT>0}e_R’ (dl—n - ﬁ Ve — 1) dr
0

R, R, (4.5)

<0.

Indeed, k > d —1 and |V,| < 1 imply that the expression in parentheses is nonpositive. The term
—1, coming from the concavity of the radial test function, absorbs the additional drift —V/..

The left-hand side of (4.5) is nonnegative. It follows that Rin,,, = 0 almost surely for every
t € [0,T). Taking a countable dense set of times and using continuity, we conclude that the stopped
path is identically zero. Therefore,

Om
/ 1(gr,—0ydr = om >0 almost surely,
0

contrary to (4.4). This proves nonexistence for K > d — 1. O

5. MAIN RELLICH-TYPE ESTIMATE FROM KINETIC MORREY CLASS VIA ADAMS ESTIMATES

Recall that @ = 4d + 2 is the homogeneous dimension fixed in (1.3).
We will need the following maximal function and estimates. For 0 < 8 < @, let

ey B L -
Msh(Q) = supe? o [ Ih@)lag, M= Mo (5.1)

Proposition 5.1. On (R1*24 d, dtdzdv), the following assertions hold:

(i) The operator M is of weak type (1,1) and is bounded on L*® for every 1 < s < oo.
(ii) Ifl1<g<ocoand1<a<gq, and f € ML, then

IMOA)E ade < Cagall Fllaes
(iii) If f € L}, and Mf < oo almost everywhere, then for 0 < § < 1, (Mf)? € Ay, that is
M((Mf)®) < Cas(Mf)° a.e.

Proof. (i) and (iii) are standard results from maximal-function theory on spaces of homogeneous
type; see [22, pp.71] and [45, Lemma 3.4], respectively.

(ii) See [5, Corollary 4.2] for a related Morrey-space estimate. We give a direct proof for M.
Fix B = B,({p) and decompose

If1* = [f|"12B + | f|*1(2B)c =: F1 + F>.

Since a < ¢, the Li-boundedness of M gives
1 a 1
_ a < _— 1 < q —q,
|B|/B(MF1) _CI|B|/zB|f| _C2||f”Mg{/T

If { € B, every ball centered at ¢ that meets (2B)° has radius at least cr. Then, by Holder’s
inequality and the definition of M},

1 7 _
ME S q Csllfle,. e,
20 < (1, )T S Gl

whence

1 g
— a < q —q.
|B| /B(MF2) = C4||f||M§(T
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Combining the two estimates yields
(s [ 0sE)* < ol
- a ~ 5 q .
|B| /B Mo
Taking the supremum over B proves (ii).

Proposition 5.2 (Hedberg-type inequality). If 0 < a < 8 < Q, then
a 1—2
Inf < Capa(Msf)? (Mf) 7

21

(5.2)

Proof. Fix ¢ € R1*2¢ and R > 0. If either maximal function is infinite, the estimate is immediate.

If either one vanishes, then f = 0 almost everywhere. We may therefore assume that

0 < M£(Q), Maf(C) < oo.

Let us split the integral defining I, f(¢) into the regions d.(¢,€) < R and d.(¢,€) > R. For the near

region, using a dyadic decomposition,

G | £(€)]
/d (c.6)<r dx(C, )9 = Z/ i-1R<d, (¢,¢)<2- R dx(C,€)97 %

—Ji—-1pya—Q
sj;@ e [ i@l

< CiR*Mf(Q).

For the far region, similarly,

_ @ £ (©)]
/d*(c >R du((, € *= Z/:RSd*(C,E)<2j+1R 4.9

<> @R [ el
j=0 2i+1R
<Oy Z(ZjR)O‘_'B(W'"'lR)ﬁ
§=0
< C2R* Mg £(0),
where the last series converges because o < . Hence

I.£(¢) < CiR*MF(C) + CoR* Mg f(¢).

1
1 d
RG] /,32j+1R<<> ol

Taking R = ('\{\IAB ff((cc))) 7 gives (5.2).

Proposition 5.3 (Kinetic Adams inequality). Let 1 < p < co, ¢ > 1, and g € M%,. Then

L9111 < Coalglae, 111

or, equivalently,

1 1
|||g|pI%”p—>p < Cd,p,q”g“x@g'

(5.3)

Remark 5.4. As mentioned in the introduction, the maximal-function arguments that we use to
extend the proof of the Adams estimate [1, Theorem 7.3] to the kinetic setting build on [5, 21, 23, 31]

who consider a more general setup of spaces of homogeneous type.

It should also be noted that, for p = 2, the preceding estimate already appeared in [46, Appendix C],
where the author used a fixed-point argument to establish the existence and uniqueness of solutions
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to certain nonlinear equations. The proof of the estimate there, however, follows a different approach
from that of Adams and ours. However, we need this estimate for the full range 1 < p < 0o. Indeed,
we need to be able to (a) take p large when handling the backward equation, in order to apply the
Sobolev embedding theorem Proposition 2.3 to establish Krylov estimates and to construct the Feller
propagator; (b) take p close to 1 when handling the forward equation, in order to have delta-function
dz in the initial condition and thus prove uniqueness of the probability density evolving from a fixed
point.

We refer to [2, 40] regarding the theory of Morrey spaces in the non-degenerate setting, and, in
particular, in what concerns parabolic Morrey embeddings, to [3, 41].

Proof. Since the integral kernel of I/, is positive, it suffices to consider f > 0.
We first recall the A; condition that will be used below. For a nonnegative locally integrable
function w, write

[w]a, :==inf{C > 0: Mw < Cw a.e.},

where M is the intrinsic Hardy—Littlewood maximal operator defined in (5.1). Thus w € A; precisely
when [w]4, < 0.

We separate the argument into two steps. We first prove the estimate under the auxiliary
assumption that a suitable power of |g| belongs to A;. The constant in this intermediate estimate
is allowed to depend on its A;-characteristic. We then remove this assumption by replacing |g]|
with a Coifman—Rochberg majorant whose A;-characteristic is bounded solely in terms of the fixed
exponents and the doubling constant.

Step 1: Estimate under the A; assumption. Choose gy and o > 0 such that

1
1 <go <min{g,Q}, 1+0p<gqo, >t op' <q, op' <L
Such a choice is possible for every p > 1 and ¢ > 1. Since ¢y < ¢, Holder’s inequality gives
llall Mo < lgllme, . The case g = 0 is immediate, so assume g # 0. For the moment, suppose

additionally that |g|?% € A;, and put Ay = [|g|?°]4,. All constants in this step may depend on
d,p, qo,0, Ag. We claim that

L 91T 1P < Capayaallallaee 11 (5.4)

Indeed, for p € (1,00), the symmetry and positivity of the kernel give

/ 91 112 fIP = (L (gl (T3 £)P7), ) < 2 (gl (T2 £YP Do 1l (5.5)
R1+2d P P P P P
Note that Holder’s inequality yields

I3 (lgl (I £P~1)(¢) = T (lgl 2|7 ~7 |15 £P~)

< (I (1g[**)) 7 (I3 (197 (1. F)?)) (5.6)

Applying the Hedberg-type inequality with o = 1—17 and 8 =1+ op, we obtain

o o 10 - 1_+
I3(1g|"*7%) < C1 (Maop(|g[**7P)) 777 (M(Jg[*7P)) "~ 7T+
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Since 1 4 op < qo, Holder’s inequality on each intrinsic ball gives

1
Mitop(lg]"F7P)(¢) = supr' 7P ——— gler
+op(lgl ) >0 |B-(¢)] Br(C)| |

<sw ( (i o 1))

1
< llgll s

For every 0 < k < qo, |g|?° € A; gives
M(lg]") < (M(lg|®))® <[lg|®]¥ lgl*  ae.

Hence,
i _1
I1(|g[**7P) < Co|lgll’ yao lgI TP 7. (5.7)
p H
Similarly, applying the Hedberg-type inequality again we have

1 ’ 1 ’  — 1 rN1— 1 ; 1 ’
Iy (lg13+7) < Ca(My s (1g15+7) T (M(Igl3+77)) 55 < Chllgl ol (58)

Combining (5.6)-(5.8), we obtain

1

173 Qa2 £ Dl < ([ (@ lla o) P13 (ol = 1, 1))
< Callg ([ 1o 1yl i1y 7))

(
= Callol s ([, 1313 Ngl =% i1y 1)
o

Y=

e

< Gallgllye ([ ., 8113 57)7

Recalling (5.5), we conclude that

1
Lol < Calllisg ([ lalizz )7 151
R14+2d P H R1+24d

If the weighted integral on the left-hand side is finite, then, with the zero case being trivial, we
obtain (5.4).

It remains to remove this finiteness condition. To this end, we apply the preceding argument first
to truncated potentials. Let f € C°(R'*24), and define

e

I97f(C) = SO R < co.
s 1O /{s<d (<R} dy(C,6)97 > S Oseshico

The function I &R f is bounded and has bounded support. Since g € L. , it follows that

loc?

[ o571 < .
R1+2d P

Replace every occurrence of the integral operator in (5.5) and (5.6) by the same truncated operator
I /1; ,and put U = I; ’1; f- Its kernel is still positive and symmetric. The two estimates (5.7)—(5.8)
remain valid for the truncated operator, since its kernel is bounded by the full kernel. Repeating the
duality calculation therefore gives, with S, g = [ |g|U? < o0,

Se.r < Cllglgeo S28 1 -
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Division by 561/}12" when this quantity is nonzero gives, after renaming the constant, uniformly in &
and R,

,R
[ 91T < Collllaen 11

Since f > 0, the monotone convergence theorem gives

1

IT"f11sf.

D D
Another application of the monotone convergence theorem therefore implies that (5.4) holds for
every f € C°(R1+24),

The estimate extends to arbitrary nonnegative f € LP by approximation with nonnegative smooth

compactly supported functions, Fatou’s lemma, and the positivity of the kernel. Applying this to | f]|

gives (5.4) for every f € LP. With the convention (2.14), the resulting map is a bounded sublinear
operator. Indeed,

\I1/pf = Typhl < Inyp(f = h),
so the weighted estimate also gives its continuous extension by density.

Step 2: Construction of an A; majorant. Choose ¢q; such that ¢o < g1 < ¢ and define

7= (M(lg|))™ .

Since g € M{ and ¢; < g, we have |g|? € Li .. By the Lebesgue differentiation theorem [31,
Theorem 1.8] applied to |g|?*, we have |g| < g almost everywhere.
Moreover, Proposition 5.1(ii) implies

~ A
8llaaz, = (Mgl ) 7 lags, < Crllgliae, -

In particular, M(|g|?*) < oo almost everywhere. Since gy < ¢1, the Coifman—Rochberg theorem on
spaces of homogeneous type [45, Lemma 3.4] implies

70 = (M(jg|") ™" € A1, M@G®) < Csg™.

The A; characteristic in the last formula is bounded in terms of d, qg, g1, independently of g. Thus
g satisfies the hypothesis of Step 1 with a uniform A; constant. We may now apply the estimate
(5.4) with g in place of g and obtain

P = P 5 P = P p
Lol ifP < [ G AP < Callilawe 112 < Colldace, 115 < Collglae, 171
This completes the proof. O

Combining the fractional kernel estimates with the Adams inequality above yields the following
Rellich-type estimates, which will be used in the subsequent PDE and SDE analysis.

Proposition 5.5 (Rellich estimates from kinetic Adams inequality). Let ¢ > 1, 1 < p < oo, and
A>0. If ge M%,, then

11 L, - L
lgl? <=2 lpp + lllgl” (&) "2 llpp < Capallglfga » (5.9)
1 —i_1 1 ay—i_L s
lgl? Vo =272 || psp + [l1g]? Vo (&%) 7272 [|pyp < Cd,p,q”g“qu- (5.10)
If g € L*°, the right-hand side of each estimate may be replaced by

—IE
CapA™ 7 [lglloe-
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Proof. Taking v = % in (2.15) and (2.16), and then applying the Adams inequality (5.3), yields
(5.9) and (5.10) for f € C°(R'*24), The estimates extend to all f € LP by density. If g € L™, the
corresponding bounds follow directly from (2.12) and (2.13), again with vy = %. O

6. PROOF OF THEOREM 3.3
In addition to the representation for 1 in Theorem 3.3, we will use the equivalent identity
0=\ f — G b)(I + Hy(b)Gy (b)) Hp(B) /(-1 ), (6.1)
For an admissible regularization {b,}, of b we will prove a more general result: if f, — f in
W IYPP then
K 9
T —n  in W}}ép’p. (6.2)
In particular, the point-source equation is given, for (; € R'*2¢ by

o/ — divy(bn) = dg¢oy-

Proof of Theorem 3.3. By (Hsp), both I + G,(b)H,(b) and I + Hp(b)Gp(b) are invertible on LP.
Formula (3.15) is therefore well defined. Since < ~(1=1/(2P) maps W;/,p ~?? jsometrically into LP
and 7 ~1/(P) maps LP isometrically onto Wii/,p ? (see Appendix A), estimate (3.16) follows. The
identity

(I + Gp(b)Hp(b)) ™' = I = Gp(b)(I + Hp(b)Gp(b)) ™" Hp(b)

gives (6.1).

By Lemma 3.5, (3.15) is a weak solution. Conversely, every weak solution produces an h € L?
satisfying (3.20). Invertibility gives a unique h, and hence a unique 1 = &7 ~'/(P)h. This proves
existence, the estimate, and uniqueness in part (i).

For part (ii), admissibility gives H,(b,) — Hp(b) and Gp(b,) — Gp(b) strongly, while their norms
have a common product bound strictly below one. The resolvent identity for inverses, first on a
dense set and then by uniform boundedness, yields

(I + Gp(bn) Hy(bn)) "9 = (I + Gp(b)Hp(b))"'g in LP

for every g € LP. Together with f,, — f, this proves (6.2). For smooth b,, and f, the distributional
solution 7, is classical. Indeed, the diffusion fields 9,, and the transport field 0; + v -V, — by, - V,,
together with their commutators, span all space-time directions: the first commutators give 0,
modulo velocity fields, and the transport field then gives 0;. The smooth zeroth-order coefficient
A — div, b, does not change this condition. Hérmander’s hypoellipticity theorem [32] therefore
applies. Specifically, for a smooth regularized drift b,,, put

Xj :=8Uj, Yn:=8t+'u-Vz—bn~Vv.

Then
d

A — divy(bnn) = An+ Yan — Y X2n — (divy by)n.
j=1

The zeroth-order term does not enter the bracket condition. Moreover,

d

[X;,Yn] = 0z, — > (80, b5) X
k=1
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It follows that every 0, belongs pointwise to the span of the fields X} and the commutators [ X, Yz,].
Since

d d
O =Yn—) 00y, + > bEXy,
j=1 k=1

these fields and their first commutators span the entire tangent space T;R'*2? at every (. The
regularized operator therefore satisfies Hormander’s bracket condition. Hérmander’s hypoellipticity
theorem [32] consequently implies that if
du— divy(bpu) = F
in the sense of distributions on an open set U and F € C*°(U), then u € C*(U).
Finally, for part (iii), set s =1+ 1/p’. Condition (3.17) is equivalent to p’ > @ — 1, hence
Q

1
8:1+—/>—,
b VY

By Corollary 2.4, 8¢,y € WP = W;}_l/ p'p , and so part (i) applies. Note also that every negative
power of </ is causal, multiplication by b preserves support in time, and the Duhamel series in (3.15)
is a sum of causal terms. The solution therefore vanishes for ¢ < ;. O

Remark 6.1 (Operator-norm formulation). The Morrey hypothesis is a concrete sufficient condition
for the two Rellich estimates. Theorem 3.3 remains true verbatim for every Borel drift for which the
operators in (3.1)—(3.2) are bounded and ||Gpl|p—pl|Hpllp—p < 1.

7. PROOF OF THEOREM 3.6

We consider here the backward PDE
du+b-Vyu=f. (7.1)

Recall that

R, (b) := |b|Y/PV ,r ~1/271/2P) Qp(b) == @/—1/(217’)(()1%.)'
The operator R,(b) maps scalar functions to vector fields and Q,(b) contracts vector fields with

1
the polar factor b»’. By Proposition 5.5, both operators are bounded on LP, and their prod-
uct/composition has norm less than one under the same smallness regime (Hs ), with p and p’
placed as in (3.3)-(3.4).
Proof of Theorem 3.6. Let us show that the weak solution to (7.1) implies necessarily the represen-
tation (3.22). Existence and uniqueness in W};l/ PP then follow as in the proof of Theorem 3.3. Let
u € W;fl/ PP he a weak solution to (7.1). Write u = o/ ~1/2=1/(?P) with h € LP (this simply follows
from the very definition of W;ﬁl/ PPy The gradient estimate (again, in Proposition 5.5) ensures
V,u € LP and |b|'/PV,u = R,(b)h € LP(R**24 RY). Holder’s inequality on any compact set shows
that b- V,u = b|b|~1/P . |b|'/PV,u is locally integrable. By duality,

Y (b Vyu) = Qp(b)Ry(b)h € LP,
so the first-order term b- V,u belongs to W;/p/’p = V@V [P, Since 1 - (1/2+1/(2p)) = 1/(20),
applying o7~/ (%) to (7.1) gives
1712 4 %—1/(217/)((, -Vou) = (I +Q,(b)Ry(b))h = d—l/(zp')f.

Inverting I + Q,(b)Ry(b), we obtain h = (I + Q,(b)R,(b)) "Ly ~1/?¥) f. By inverting /1~1/ (2P,
we end the proof. O
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8. PROOF OF THEOREM 3.9

For most of this section we assume that the drift satisfies the global hypothesis (H ,). In
particular, there is no separate bounded component. We recall that the role of global L!*co
integrability is only to shorten the proof of the higher-power estimate used in the tightness argument
in the construction of a solution to (3.23) — we will remove it in Section 9.

To start, we will need the time-reversed variant of Theorem 3.6. We only record the corresponding

notations: the same proof remains valid. For 1 < r < oo, set

j:l,;r(b) — |b|1/rvv(%*)—1/2—1/(27'),
= ’ ’ (81)
Q’r(b) — (ﬂ*)—l/(?r )(bl/r )

The estimates of Proposition 5.5 apply to these adjoint operators. We call r backward admissible if

1Qr (®) - 1B (B) 5 < 1. (8.2)

The notion of an admissible regularization of b, and Proposition 3.2, extend in a straightforward
manner to the operators R, (b), Q. (b):

Proposition 8.1 (A variant of Proposition 3.2). Let b = bs+by, satisfy (H.» ), and let E¢, Ey, C (1,00)
be finite sets of forward and backward exponents r, respectively given by

Gra®ra®) <1 (r€B), Qe ®)llror [Re®)llrsr <1 (r € Ey).
Then there exists a sequence
b, = bn’s + bn,b e Cr (R1+2d; Rd)

such that
bns —bs in LL sup||bn7s||Mg// < 00,
n -

loo < Ibblloe (@ € [1,00)). (8.3)

bpb — by in Ly, s1711p||bn,b
In particular, b, — b in Lf’o .- Moreover, for every r € E := E; U Ey,
H,.(b,) — H.(b), Gr(b,) = G.(b),
R,(bn) — R, (b), Qr(bn) = Q- (0),

strongly on the corresponding L" spaces. The required product bounds remain uniformly strict:

sup g'r,A(bn)hr,A(bn) <1 forallr e E;,
sup ||@r(bn)||r—>r ||Rr(bn)”r—>r <1 forallr € FE,.

In fact, each individual backward operator norm does not increase under this regularization. If by =0
and, in addition to (H ), b € L* for some 1 < a < 0o, the sequence may be chosen so that

sup||bnla < [blla-
n

The proof of the above follows closely the proof of Proposition 3.2, so, for the sake of brevity, we
skip it.

Corollary 8.2. Let {b,}n be bounded smooth drifts such that ﬁp(bn) and @p(bn) converge strongly
to the corresponding operators of b, and suppose

S‘:-LP”Qp(bn)“p—)p”Ep(bn) ||p—>p <L
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If f = f in W;gl*/ PP , then the corresponding solutions of
G *Up + by - Voty = fn
satisfy
Up —u  in WENPP, (8.4)
If p> Q — 1, the convergence is also uniform on R+24,
Proof. Put
S = Qp(bn)Rp(bn), S = Qp(b)R,(b).

Strong convergence of the individual operators and their uniform boundedness give S,,h — Sh for
every h € LP. If their common product bound is sup,, ||@Qp(bn)||p—p|lRp(bn)|lp—p =: ¥ < 1, then

_ 1
sup|[(Z + 5n) Hlpsp < 1—o

The identity
(I+8) =T +8)t=T+8,)"(S-8,)I+8)!

therefore shows that the inverses converge strongly on LP. Using the adjoint version of (3.22),
together with

”fn - f||W;;*/P’xP = ||(£{*)_1/(2pl)(fn - f)||p7

proves (8.4). If p > @ —1, then 1+1/p > @/p, and the uniform convergence follows from Proposition
2.3(i). O

8.1. Kinetic Krylov estimates. The next lemma is the bridge from the PDE theory to the SDE.
The vector field k below is an arbitrary test drift.

Lemma 8.3 (Krylov estimate). Let p > @ — 1 be backward admissible, and let {b,}, be the
approrimating sequence from Proposition 8.1, with a uniform backward product bound strictly smaller
than one. Let

k€ M2, (R'24 RH) 0 LY (R4 RY). (8.5)
For every bounded Borel function h such that |k|'/Ph € LP, the solution of
*u+ by - Vyu = |kh| (8.6)

satisfies, with a constant independent of n,

1 /
lufloo < Cllkllj\ffé( x [|IE[YPhllp. (8.7)
If Z™ (= (X™,V™)) denotes the strong solution of (3.23) with b, in place of b, then
T /
B2, [k 20, 2] dr < CrlkI X gl 2. (55)
One also has the unweighted estimate
T
B2, [ 1hr 27| dr < Crlti bl (59
S

All constants are uniform in the starting point (s, z).
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Proof. The adjoint version of Theorem 3.6 gives the (unique) representation
u = ()2 4 Qulbn) Ry (bn)) " (&)Y @PIF,  F:=|kh, (8.10)
for any weak solution of (8.6). By duality and the Rellich estimates (5.9),
G )= PO (Rl = | (o)~ O (I [R[/2R) |
= s (kY7 () O g, k' V7h)
el =

1 ’
< CIRII NIF17 ]l

Since 1+ 1/p > Q/p, Proposition 2.3(ii) maps the range of («7*)~1/2=1/(?P) into C\,. This proves
(8.7).
For {F,,}m a smooth compactly supported approximation of F' such that ||(=/*)~Y/ PV F, |, <
C||k||%f; ||k|*/?h||, (e.g. Proposition 3.2), Itd’s formula applied to e~ *t==)u,,(t,-) of (8.6) for F,
K
in place of F' = |kh| along Z* gives

T
E,. / e Ny (1, Z7) dr = (5, 2) — Bays [>T (7, Z3)] < 2t
S

The resolvent parameter introduces e~*("~%) and removing it on [s, T] costs at most e*”. Applying

truncation and using Fatou’s lemma we extend the estimate to the stated Borel right-hand sides.
For (8.9), we use (8.10) with F' = |h| and estimate («*)~1/(¥') by (2.12). The same embedding

and Itd argument then yield (8.9). O

Lemma 8.4 (Higher-power Krylov estimate). Let p > Q — 1 be backward admissible and assume
(Hx e,)- Select a reqularization {b,} that additionally satisfies

sUp|bn l1+eo < [1Bll1+,- (8.11)

Then

sup sup sup EJ

T
z/ |bn (7, Z77)| M H0/P dr < O < oo (8.12)
n 0<s<T zcR2d s

Proof. Apply (8.8) with k = b, and hgr = (|b,| A R)*°/P. Then

T , T 1/p
E” b (r, Z))|(|bn(r, Z)| A R /P dr < Crllb, 1/’; b, | e dx dv dr .
s,2 T T M
“Js K s JR2d

The right-hand side is bounded uniformly in n, s, and z by (8.11). Letting R — oo and using the
monotone convergence theorem proves (8.12). The regularization in Proposition 8.1 can be chosen
to satisfy (8.11) since truncation, cutoff and convolution do not increase the L!*¢¢ norm. O

8.2. Proof of Theorem 3.9 completed. We divide the proof into five steps. Steps 1 and 2 are
dedicated to existence and distribution estimates parts of Theorem 3.9: In Step 1, we show tightness
of {P7, :=Po (Z™)"'},. In Step 2, we identify subsequential limits as martingale (and so weak)
solutions to (3.23), and establish the stability (as n — oo) of the Krylov bounds obtained in Lemmas
8.4 and 8.3 and the estimate (3.25) on b. Steps 3 and 4 address respectively the conditional uniqueness
and Markov-Feller properties of this solution, and eventually Step 5 identifies the estimates of the
one-time marginal densities.
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Step 1: Tightness. Choose the single sequence b,, from Proposition 8.1 at p, p1, and, when needed, 7.
Choose it also to satisfy (8.11). For every n, the kinetic SDE with drift b,, has a unique nonexplosive
strong solution Z" = (X™, V™). Put

Ex

1+e,

€ (0,1).

Apply Lemma 8.4. Then
1/(1+ex)

D, = ( / balr, 2y dr) (8.13)
s
satisfies .
sup EDMte = s171LpIE/s |br (7, ZM) Mo dr < Cr.
Put B := f; by (r, Z1) dr. Holder’s inequality gives, for s <u <t < T,
|BP — B?| < |t —ul*/(Fe)D,,. (8.14)

In particular,

CT(T — S)E*

. O
Rl+e. ) ]P)(m(B ,(5) > '7) < =

n
]P)(.SISIlTaSXT |BT‘| > R) S — 71—}—5* ’

(8.15)

for 6 € (0,1) and r(B",§) the modulus of continuity

w(B",9) = sup |Bf* — By|.
t,r€[s,T],|t—r|<é

The first bound in (8.15) together with standard Brownian (moment) estimates immediately gives

R—oo

lim supP < sup (| X7+ V%) > R) =0, (8.16)
s<r<T

while the second bound, together with standard Brownian (increment) estimates yields, for any
€ > 0, and compact K C R?¢,

lim limsup sup P (w(Z",§) >¢€) =0. (8.17)
6—0 n s€[0,T]
z€EK

Prokhorov’s theorem (see e.g. [11, Theorem 7.3, Chapter 2|) so applies, ensuring tightness of the
measures {P7_ =P o (Z") '}, on the path space Qs r.

Step 2: Occupation measures, limit to a weak solution and Krylov bounds. 1. Following Step 1,
and without loss of generality, let P} , denote a converging (sub-)sequence of the laws of Z™ with
PY . = Ps . on Qs 1. Define the approximating occupation measures

T
pn(D) := E?’Z/ 1p(r, Z,)dr, D, a Borel set of R1+2¢,

(we recall that Z is the canonical process of 2, 7). The unweighted PDE estimate (8.9) and L?
duality give
Hn (d'ra dz) = pn(ra Z) drdz Sup”pn”p’ < 00. (818)

The weak convergence Py, = P, on Qs implies vague convergence of u, to the occupation
measure u(D) =E, , fsT 1p(r, Z,) dr, while the compactness in LP" and weak lower semicontinuity

of the LP -norm therefore give, up to extracting a further converging subsequence of P

8,29

pn—=p L, |ply <limiofl|e|ly < Cr < co. (8.19)
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As such dy = pdrd¢ and

T
B [ 0, Z00dr = [ 1n@)hn Olutdnd0) = [ Lo @I Ole(r, O drdg
< 1 mphly ol < Crlitgsmphlly.  (8.20)

This proves the first claimed Krylov bound.
2. Let k satisfy (8.5) and set dvy, = |k| dr d¢. The weighted PDE estimate (8.8) gives

1 /
supllfn () < CrlRI, - (8.21)
From this, we can check that, for all bounded and compactly supported Borel function ¢,
1i_>m ppn dvg = /(pp dvy,. (8.22)

For every R > 0, the function ¢(|k| A R) belongs to LP with respect to Lebesgue measure. Hence
(8.19) gives

/ pn (K| A R) dr d¢ — / op([k| A R) dr dC.

Moreover, by Holder’s inequality with respect to dvy, = |k| dr d¢,

’/wpn(lkl — [k AR) d?‘dC‘

1/p
< lpall o () (/{|k|>R}|w|p|k| dr dC) :

The right-hand side tends to zero as R — oo, uniformly in n, by (8.21) and the assumption k € L*.
Thus (8.22) follows.

Now, arguing as in the previous step, i.e. using weak lower semicontinuity of the weighted 5
norm and the a priori weighted Krylov bound, we conclude

T ’
]Es,z / |k(’l‘, ZT)h(Ta Zr)l dr < CT”k”xI‘;x ”]-[s,T] |k|1/ph‘||17 (823)

3. The higher-power estimate on b, (r, Z) in Lemma 8.4 also survives the passage to the limit.
Put 7, = 1+ &,. Fix a cutoff x € C°(R'*2%) with 0 < y < 1. We first observe that

T
E;ﬁz/ (x[bn — b)) (r, Z,) dr = /X|bn — by — 0.
S

Indeed, set k,, = x(bn, —b). These vector fields belong to M?, NL*, their Morrey norms are uniformly
bounded, and ||k, |1 — 0 by (8.3). Applying (8.8) with k = k,, and h = 1 gives

[ xbn = dun < CrllallJ enll}” .
K
For M > 0, the truncated power satisfies the elementary inequality

|(lal A M)™ = (el AM)™| < 7M™ Ya—¢|, a,ceER™

This follows from the mean value theorem on [0, M] and ||a| — |¢|| < |a — ¢|. Hence, for fixed M,

[l A8 ditn = [ (bl 0™

<M1 /len — bl dp, — 0.
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On the other hand, x(|b| AM)™ is a bounded, compactly supported Borel function and hence belongs
to L? with respect to Lebesgue measure. The weak convergence p, — p in L' therefore gives

[ XA D™ di > [ X817 2 .
Combining these two convergences, we obtain
[ xtal A0y o =+ [ X6l A 1) d (324
Since 0 < x < 1, it follows that
[l a2y dys < timint [ 1o,

First let M — oo. Then choose cutoffs 0 < x; < 1 with x; 1 1 on R1*2¢ and let j — co. Two
applications of the monotone convergence theorem, followed by (8.12), yield

r*dr:/|br*du .
8.25

< liminf/|bn|r* dun, < Cr.

n—oo

™ A

T
.. [ 160, 2))

This proves the first estimate in (3.25). The second follows from Hélder’s inequality:

t t 1/74
E&z/ |b(r, Z)| dr < (t — u)l_l/r* (Es,z/ |b(r, Z-)|™ dr) < C’,;/T* (t— u)l_l/r*. (8.26)

4. We next show that the probability measure P ., on (Qs 7, {Ft}s<t<7), constructed above solves
the martingale problem for the drift b and initial condition z at time s in the sense of Definition 3.8.
For ¢ € C([s,T]; C?(R2%)), and

L:‘L(P(,r?x’v) = 6r(,0(7",$,1)) +v- v-’E(P(T: Z, U) - bn(’/',CU,’U) : VUQO(T',l',U) + Av(,O(’f',IU,’U),

under P? _, the process { M"Y := ¢(t, Z;) — ¢(s,2) — fst L}o(r, Z,) dr}iels,r) is a martingale and so,
foralls<t; <ty <---<tp<u<t<Tand Gﬁ = G(Z,,...,2Zy,) for G : R24¢ 5 R continuous
bounded

Bz, [GL (M - M) =o.

(Owing to a monotone-class argument, the "test function” G extends the identity from cylinder
functions G(Z,, ..., Z,) to every bounded F,-measurable random variable.) As n — oo and since
P?, =P ,,

t
7. |64 (616, 2) (.20 - [ 910l 2) + Ve Vil 2) + Dol 22) ) |

¢
— E; [Gﬁ (cp(t, Zy) — p(u, Zy,) — / oro(ry Zy) + Vi - Vyo(r, Zy) + Dyp(r, Zy) dr)] ,

and it remains to prove that

t t
Eg,z [Gﬁ/ bn(ry Zr) : VUQO(T, Zr) d"':| — Es,z I:Gf;,/ b(T, Zr) : VvSO(Ta Zr) d”":l . (8'27)

To this end, let us introduce a two-parameter approximation {by m }n,m of b such that b, =
limy, 00 b, and by, 1= limy, 00 by n still approximate b in the sense of Proposition 3.2 (Such
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approximation can be constructed by a slight modification of the truncation — mollification construc-
tion in the proof of Proposition 3.2, e.g. duplicating the cut-off x,, into X, X, and modifying the
calibrated mollifier p., into pe,,,, with the bound 27" +27™ in (3.13).) With this, it follows that

t t
E", [Gﬁ / bu(r, Z2) - Vool(r, Zr)dr] ~E,, [Gf; / b(r, Z,) - Vop(r, Z,) dr] ‘

ES. [Gﬁ / by Z) - Voplr, Z) dr] ~Esz [Gﬁ / bl Z1) - V.p(r, 20 dr] |
E", [Gf; /u t (bn,m(r, Z,) — bu(r, Zr)) V(T Zr)dr] (
E,. [Gﬁ /u t (bm(r, Z,) — b(r, ZT)) - Vop(r, Zr) dr] (

Invoking again Py, = P; ., the first upper-bound vanishes as n — oo, for all fixed m. For the
rest, choose x € C°(R!*24) equal to one on supp V,¢ and put kym := X(bnm — bs). Then
knm € M, N L', its Morrey norms are uniformly bounded in n,m, and lim,, sup,,||kn,m|1 = 0 by
(8. 3) Hence the estimate (8.8) for Z™ gives

2. [ lonm = bal, )Vl 201 < Or o Wil 5 Wil 0. (829

In the same way, taking k,, = x(bm, — b), the estimate (8.23) for Z yields
T
1 1
B [ 1o = 80r Z)IVosp(r, Z0)| dr < COryo ol 5 177 =

Subsequently, (8.27) follows. The estimates in 2. and 3. naturally still hold and this proves (¢) in
Theorem 3.9.

Step 3: Conditional uniqueness. For any (so,20) € [0,T] x R2¢, let us introduce the class Qs .,
consisting of all probability measures Qs, ., on s, r that solve the martingale problem (in the sense
of Definition 3.8) for b with initial time-state (so, z0), and lying in the uniqueness class set in (i%4)
i.e. satisfying, for every Borel bounded function h on [sg, T] x R4,

T
B [ 00 20)|dr < Kol 1, bl (5:29)
S0

50,20

Es, zo/ 16(r, Zr)h(r, Z;)| dr < Kol[isq, 71161/ hllp, (8.30)

with K independent of h. Then weak uniqueness of (3.23) holds provided that, for all (so, 2z0) €
[0,T] x R% Qg 2 € Osoz05 t € [80,T] and for all Borel function F = F(r,z) with z — F(r,z)
belonging to a determining class (or dense in a determining class) for P(R?4),

u(so, 20) i= B0 / ' F(r.2,) dr| (8.31)

is independent of the choice of Q,, .,. This characterization is classically enough to ensure uniqueness
of the solution to the martingale problem of b at (sg, z9) (we refer to e.g. [57, Theorem 6.2.3 and
Corollaries 6.2.4 and 6.2.6] and [25, Chapter 4.4]), and to the uniqueness in law of (3.23).

Fix F € C>((s0,T) x R??), and, applying Theorem 3.6, let w,, be the solution to the backward
PDE & *(wy) + by - Vown = e*¢~T)F. Backward causality gives w,(r,z) = 0 for all 7 > T, and so
un(r, 2) = eMT~"w,(r, 2) solves the backward PDE:

{(_at_v'vw_Av‘l‘bn'vv)un:Fa s <t<T,

w(T, ) = 0. (8.32)
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Let us next apply Corollary 8.2 to w, = e**~T)u,, at both the exponents p and p; given in (3.24).
The estimate at p and the kinetic Sobolev embedding give uniform convergence on [sg, T] x R?<,
The estimate at p;, followed by the velocity-gradient bound for the fractional resolvent, gives

Un — up uniformly, sup|| Voun || Le1 ([so, 1) xR24) < CT || F |, - (8.33)

In particular, up is bounded and continuous, vanishes at time 7', and is only determined by (8.32).

For each fixed n, the function u,, is smooth. Indeed, the whole-space resolvent construction above
has smooth coefficients and a smooth source, so the same hypoellipticity argument used in the proof
of Theorem 3.3 applies to the adjoint equation. The extension of F' by zero is smooth because its
support lies strictly between sy and T. Thus u, is smooth on a neighborhood of [sg, T] x R2¢ and
is bounded by the PDE estimates. In particular, its derivatives are bounded on every compact
space—time cylinder, with bounds that may depend on n.

Consider now Qg ., € Qs,,2, for which, since u,, is smooth,

t
’U,n(t, Zt) - un(SOa ZO) - / (8r + ‘/r : va: + A’U -b- VU)’U/n('f', Zr) d’l’, S0 S t S Ta
So

is a martingale. As such, define the bounded stopping time
TR :=T ANinf{r > s¢ : |Z,| > R}.
Owing to (8.32), it follows that

TR TR
n (80, 20) = E%%0%0 [wn (7R, Zr)+ / F(r, Z,) dr|-E%o=0 | / ((bn—b)-Vun)(r, Z,) dr] . (8.34)

Let us control the last “error” term. Recall from (3.7) and Theorem 8.1 that the approximating
sequence {by,}, used in Step 1 has the form b, = p., * (a,b), with a,, the b-dependent truncation
given by (3.7). Thus
by, — b= (b, — anb) + (a, — 1)b,
and we can estimate these two contributions separately and show both tend to 0 as n — oo.
As a preliminary, for p and p; as above, put
1 1 1

-1 —1\—1
a = _ =, 8.35
0 -p) e =0 (8.35)
Since p; > p, a is finite. Moreover, % = plp ip < g by (3.24). In the original diagonal choice of the

mollification scales €, (see (3.13) in the proof of Proposition 3.2), we have imposed the additional
requirement
loe,, * (anb) — anblla <277 (8.36)
This is possible because, for each fixed n, the vector field a.,b is bounded and compactly supported,
and hence belongs to L*. In turn, by the standard properties of the mollifiers,
”pa * (anb) - aana —0 ase | 0.

Thus, (8.36) can be imposed together with all the earlier requirements in the same diagonal
construction. The functions u,, are defined using this fixed sequence.
We first estimate the truncation contribution (a, — 1)b. Fix R and write

Kp=[s0,T] x {|z| <R}, En=Krn{[b|>n}.

For all sufficiently large n, the spatial-temporal cutoff x,, in (3.7) equals one on Kpg. Therefore, on
this cylinder,

an=min{1,%}, \(an — 1)b| = (o] — n) < [b] Lz,
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with the usual convention that a, = 1 on {b = 0}. Using this inequality, the weighted Krylov
estimate (8.30) ensures that

TR
‘]EQSO:ZO |:/ (an — ]_)b('r, ZT‘) . qun(r, ZT‘) d'f':|

T
< BP0 / 1, (r, Z)|b(r, Z)|[Votn(r, Z:)| dr

0

= KQ||1En|b|1/pvvun”p~
Hoélder’s inequality with the expression (8.35) of a gives

1/a
15, B PV ytun]l, < (/E |b|*/P drdg) IV otin || o1 (1) = O
Indeed, the second factor is uniformly bounded by (8.33), while
/ |b|/P dr d¢ < na/p—q/ |b]9 dr d¢ — 0,
E, Kr

because b € L?OC and a/p < q. This proves that the truncation contribution tends to zero for every
fixed R.

For the mollification contribution b,, — a,b, apply the unweighted Krylov estimate (8.29), followed
by Holder’s inequality:

TR
EQs020 [/ (b, — and)(r, Zy) - Voyun(r, Z,) dr] < Kol 1kg|bn — anb||Vyun||lp
So

< Kollb, - anb”a”vvun”LPl(KR)
< 27"KoCr||F|lp, — 0,

using, for the last inequality, (8.36) and (8.33).
Combining the two bounds proves, for every fixed R,

E®s0.20 [ / TR(bn —b)(r, Z,) - Voun(r, Z,) d’r’] =0. (8.37)

lim
n

Therefore, letting n — oo in the stopped identity (8.34), using the uniform convergence in (8.33),

gives
-

R
ur(So,20) — EQs0.70 [up (TR, Zrp)] = E@s0.20 [ F(r,Z,) dr] .

So
For every continuous path on [sg,T], Tr — T as R — oo, and the boundedness of ur and F, together
with up(T,-) = 0 yields the claim (8.31).

Step 4: The Feller and Markov properties. We write, for all bounded Borel function g,

PS,tg(z) = Es,zg(Zt), 0<s<t<T.

The Markov property of the weak solution Z of (3.23) is a direct consequence of Steps 1. and
2. yielding the wellposedness of the martingale problem for b at initial time-state (s, z) (see [57,
Theorem 10.1.1]).

We can highlight that, if (s,, 2z,) — (s, 2), the estimates in Step 1 are uniform for initial points in
compact sets and for starting times in [0,7]. Every limit point is therefore identified by Step 2 as a
weak solution started from (s, z) and satisfies the same Krylov estimates. Conditional uniqueness
gives P, .. = Ps ., so P5tg € C} for g € Cw.

Since each P; , is a probability measure on 2, 7, its transition kernel is conservative:

P'1(2) =P, (Z; eR?**) =1, 0<s<t<T.
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We now prove strong continuity of P! in Coo(R24). Fix g € Co(R??) and write h =t — 5. Set
@ (z,v) = (z + hv,v). The integral form of the SDE (3.23) gives

Zy = ®pz+ Ry 4,

where the velocity and position components of R, ; are
¢
v, = / b(r, Z,) dr + V2(W, — W),
S

t t
o= —/ (t —7r)b(r, Z,)dr + \/5/ (W, — Wy)dr.
From our PDE theory, uniformly in (s, 2),

e/(4e) 0 ast—s]0.

t—s

t
E,, / 1b(r, Z,)| dr < C1/ (=)

This yields
supE; ,|Rs+| < Cr (hs*/(1+6*) + hl/z) , 0<s<t<T.

Every function in Cy(R??) is uniformly continuous. Let

wg(0) :==sup{lg(y) —g(@)|: ly—y'| <8}

be the modulus of continuity of g. Splitting according to whether |R;+| < § or not, and applying
Markov’s inequality, we obtain

|P*'g(2) — g(®n2)| = |Es,29(®rz + Rst) — 9(®n2)|
< wg(6) + 2[|gllcoPs, = (| Rs,¢| > 9)
2||glo
< w(8) + ”95”

Taking the supremum over s and z, then letting h | 0 and afterwards § | 0, proves

IE:'.ez,zl-l'zs,t|-

sup ||P**t"g — go®ylle — 0.
0<s<T—h
It remains to show that ||g o @5 — g||cc — 0. Here uniform continuity alone is insufficient, since
|®rz — z| = h|v| is unbounded as v varies. Fix € > 0 and choose R so that |g(y)| < € whenever
ly| > R. For 0 < h < 1, the inverse of @}, has operator norm at most two, so |®z| > |z|/2. Thus,
when |z| > 2R,

9(®nz) — g(2)| < 2e.
When |z| < 2R, we instead use |91,z — z| < 2Rh to obtain

|9(®rz) — 9(2)| < wg(2RA).

These two estimates prove the required convergence. Combining it with the preceding estimate gives

lim sup ||P%*th

- =0.
I 9= 9l

Let us verify joint strong continuity in the two time variables. Suppose (sn,t,) — (s,t) with
sp <t and s < t. The weak continuity of the solution laws established above implies that, whenever
Zn = 2,

Psrotng(z,) — Pog(z).
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To interpret this statement on a common path space, extend each path by a constant before its
starting time so that it is still in C([0, T]; R??). The assertion then follows because (w,r) — w(r) is
continuous for the uniform topology on paths. This sequential statement implies

sup |P*~'ng(z) — P¥'g(z)] =+ 0  for every R < oo.

|z|<R
Indeed, otherwise one could choose a sequence of points in the closed ball witnessing failure of
convergence and then pass to a convergent subsequence, contradicting the preceding statement and
continuity of P%tg.

To pass from compact sets to the whole space, we use the uniform version of the vanishing-at-

infinity estimate. Since

|2

|q)t—sz| > sup SupEs,z|Rs,t| < CT7

1+T° 0<s<t<T z
we have, for |z| > (1+ T)R,

Crlglo
|2|/1+T)— R’

Here the second term bounds the probability that Z; lies in the ball of radius R: on this event,
|Rs,t| > |®t—s2| — R. First choosing R large and then |z| large shows that P*!g(z) — 0 uniformly
over 0 < s <t <T. Together with convergence on compact sets, this proves

[Pt g — P*g]lo — 0,

|P%tg(2)| < sup |g(y)| +
ly|>R

which is joint strong continuity.
Thus the transition operators form a strongly continuous Feller propagator on Cy,(R2%).

Remark 8.5. Another argument that could be applied above consists of adjoining time to the state
space and using the standard result that weak continuity of semigroups implies strong continuity.

Step 5: The probability density of Z;. Fix

-1
1<r<% (8.38)

from Theorem 3.3(iii) and let ng" , denote the solution of the point-source PDE:

@ — divy(bn) = 8f(s,2)}-
Our goal is to prove
C_A(t_s)Ps,z (Zt € dC) dt = n;\,z (t7 C) dt dC (839)

For smooth b, the discounted space—time transition density from (s, z) is the point-source solution
of

szf/nn - divv(bnnn) = (5{(3,2)}.
At the exponent r in (8.38), Theorem 3.3(ii)—(iii) gives 7, — 77, in Wl}ér’r. On the other hand,

weak convergence Py, = IPs . of the path laws following Step 1, identifies the distributional limit of
N dt d¢ with e 2E=9)P_ _(Z; € d¢) dt. The limits agree, which proves (8.39) and yields (iv). O

Remark 8.6. We could give an alternative proof of Theorem 3.9 that reverses the order of the
preceding proof: first one constructs a conservative Feller propagator directly from the backward
PDE, and only then identifies the corresponding probability measures, forming a strong Markov
family parameterized by the initial time and the initial point, as weak solutions of (3.23). Our proof
in [37] has this structure. This construction does not use tightness of the laws of the smooth SDEs
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and does not require conditional uniqueness in the Krylov class. The same applies to the proof of
Theorem 3.10 that we give next.

9. REMOVAL OF GLOBAL INTEGRABILITY CONDITION USING WEIGHTS (PROOF OF THEOREM 3.10)

We now remove the global L!*¢° assumption from Theorem 3.9 and restore the bounded component
of the drift permitted by the PDE theory. Specifically, throughout this section we replace the global
hypothesis (H ,) by the original condition (H ):

b=bs+by, b€ ML (RTMRY b, e LR RY), g¢>1, (9.1)

where no global Lebesgue L!*¢-integrability is imposed on b;. The Morrey norm of by is small,
whereas the size of by, is arbitrary and is absorbed by taking A large. All backward and forward
smallness conditions on the denominator of the Duhamel series used below are assumed strict.
The localization used to handle (H_ ) will be carried out using a vanishing at infinity weight,
centered at the point {y from which the diffusion Z; = (X, V;) in (3.23) is started. Namely, define

K> Qa pCo(C) = (1 + d*(C, CO))_R’ CO’C € R1+2d7
and write

£z, = ([, FOF e dc)l/p.

The centering at (o is essential: p¢,(¢o) = 1, so a weighted estimate followed by evaluation at (o is
uniform in the starting point. Note also that the triangle inequality for d, gives

o < a1 +.6.6)", 92)
uniformly in {y. Moreover, by (2.5) and k£ > Q,
sup [ pc,(Q)dC < . (9.3)

Lemma 9.1 (Centered weighted backward estimate). Let p > Q — 1, ¢ > 1, and let b = bs + by
satisfy (9.1). For A > 1, define

s 1 s — 1
W\ (b) = CRe b AQ?} + O XY/ G|y 137, (9.4)
00\ (b) := cggq,nnbsnx{;% +CTP ATV |y |17 (9.5)
The operators in (8.1) extend to LﬁCO, uniformly in the center (o, and satisfy
1Ry ®)llzz, vz, < t55(0), (96)
) ) Db,
1@5(®)lzg, iz, < A0 97)
Moreover,
|(ar*) AV @R f(Go)| < Capanlfler, - (9.8)
Therefore, if
@z’/\(b) = qz)\(b)tz’/\(b) <1, (9.9)

then I+ Q,(b)R,(b) is invertible on L}, , with inverse norm bounded uniformly in (.
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Proof. Put
M := “bSHMf’K, B := ||by | oo-
All constants in the estimates below are independent of the center (.
Step 1: Off-diagonal kernel bounds. Let K be the kernel of (< *)=/2 (see (B.1) in Appendix B)

and let D3 be the kernel of V, (& *)=(1+7)/2 The explicit formula used in the proof of Proposition
2.2 (see again Appendix B) shows, on the time half-space on which either kernel is nonzero, that

|K2 (G, + D5 (¢, €)| < Caym(1= D/ 2emAmemea®r(C8), (9.10)

Here 7 is the absolute time difference and @, is the sum of the two normalized quadratic expressions
appearing in (2.8). Notice that the powers of 7 are the same for the two kernels: differentiation
contributes 7='/2, while the fractional power in D is higher by one.

Set r = d.(¢,€). By the equivalence of d and d., either 7 > cr?, or the Gaussian exponent satisfies
®,(¢,€) > cr?/7. In the first case the factor e~*" is bounded by e~ because A > 1. In the second
case,

2 /
e)vr cr/TSecr

by the arithmetic—geometric mean inequality. It follows from (9.10) that, for every L > 0,
|K2(C 01+ D566 < Caper” (1 +1)7F,  r>1 (9.11)
Together with the near-diagonal estimates of Proposition 2.2, this implies that, for every § > 0 and
0<y<@,
(14 de(6,€)° (IK3 (€, Ol + 1D5(6, §)]) < Cand-(C,€)C. (9.12)

Indeed, the polynomial factor is bounded near the diagonal and is absorbed by the arbitrary power
(1+7)~Lin (9.11) away from it. The same statements hold for the non-adjoint kernels. We will use
(9.12) with v = 1/p and 1/p’; the off-diagonal form (9.11) with v =1 + 1/p will be used for point
evaluation.

The constants in (9.11) and (9.12) can be chosen uniformly for A > 1: for these bounds one uses
e~*" < e~" throughout. This fixes the singular-part constants independently of \. We will also
retain the A-dependence needed for the bounded component. Upon writing

£5(¢,€) = |KJ(¢, )| + [D3(¢ )1,
Gaussian integration and the kinetic scaling give, for every § > 0 and 0 < v < Q,
sup [ (1+.(¢,€)°85 (¢, €) de

(9.13)
+ sup / (14 du($,0)°85(C,€) d¢ < Capy g (N2 4+ X70F0/2) < 0y gA772,
3

Indeed, after integration of the normalized Gaussian in the space variables, the terms without and
with the distance moment are bounded by constant multiples of

/oo /27 1e=2T 4r and /oo r(F0)/2=1 =27 dr,
0 0

respectively. The same computation applies with the variables reversed.

Step 2: Conjugation by the weight. Put
weo =g’y Uah)() = we, (QF(C).

Then
Ug, : Lg o L?
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is an isometric isomorphism. Thus the weighted operator norm of an operator T is exactly the
ordinary LP-operator norm of U, TU,, !, From (9.2),

Weo (C)
Weo (f)

< Camp(1+du(C, €)™, (9.14)

uniformly in (. R
We first treat R,(b). Since
6|1/ < |bs|/P + BY/P,
its conjugated kernel is bounded by the sum of a singular part and a bounded part. For the singular
part, (9.14) and (9.12), with § = x/p and v = 1/p, give
U, By (DU | < Clbs| /P11 (1)) + BYPDE | (|R),

where Dz  is the positive integral operator with kernel

C(1+d.(¢,€)*?|D3 (¢, 6.

The Adams estimate (5.3) controls the first term, while (9.13) and the Schur test give
”Dg,/\”p—)p < Cd,p,n)‘_l/(zp)'
Hence
1Ueo By B, Ilprp < CMI? 4 CATVED B = of 1),
after fixing the constants in (9.4). This is (9.6).
For Q,(b), use
|b|1/1" < |bs|1/”, + BYP,
The singular part of the conjugated kernel satisfies
|Ueo@p(D)US, Bl < O ([bs] /7 |B]) + BYP KL \(|A),

where K7 | has kernel

C(1+du(¢,))?|K7,, (¢, 6.
Since I,y has a symmetric kernel, duality and (5.3), used with exponent p’, yield

I (7 1Dl = sup [0y )
Pl <

< IRl sup_l[bs]/* Iy (J1) Il
llell, <1

< MY |,
The Schur test and (9.13), now with v = 1/p’, give
chz,,\”p—w = Cd,p,n)‘_l/(zpl)-
It follows that
U @ (DU lp—sp < OMYVP 4+ CAVEIBYP = ¢f | (b),
which proves (9.7). Initially the calculation is made on compactly supported functions. Since C° is
dense in LﬁCO, the two conjugated estimates give the asserted extensions.
Step 3: Evaluation at the center and inversion. By (2.10), the kernel of (.o7*)~1/2=1/(2P) is bounded
near the diagonal by Cd, (¢, €)' +1/P=@. Tts p’-th power is locally integrable if and only if

1 1
(1 4 » Q) p+Q >0, equivalently 1+ » > % (9.15)
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Condition (9.15) is precisely p > @ — 1.
Let G*({o, &) be the kernel of (r*)~1/2-1/(2p) Holder’s inequality with the weight gives

, , 1/p’
()20 1) < Ul ( 167 GO pene) 77 d)

On Bj;((p) the last integral is finite by (9.15). On its complement, (9.11) and p;)p’/p < 1+

d.(Co,-))"®'/P make it finite after taking L sufficiently large. This proves (9.8).
Finally, Lj, is a Banach space, and (9.6)-(9.7) imply

”QP(b)Ep(b)“Lﬁco srp, S0, (0)1,(0) = 67, (b) < 1.

Therefore, the series

~ = 1 X, A S n
(I+Qp(®)Ry(5) " = 3 (~Qp(b) (b))
n=0
converges in operator norm on L} Co? uniformly in the center. This completes the proof. O

The weighted space does not impose an additional assumption on the drift.
In the next lemma the choice k > @ in the definition of the weight is used in an essential manner.

Lemma 9.2 (Centered weighted moments of the full drift). Let b = bs + by, satisfy (9.1), 0 < a < g,
and let kK > Q. Then

sup [ BOIP(O) 6 < Cugann (Iullzes, +B6]1%)
R1+24 H

CoERI+2d

Proof. Put M = ||bs||M§g and B = ||bp||co. From the definition of the Morrey norm and (2.5),
/ b9 < CgMIRP4,
Br (<o)

Hence Hoélder’s inequality gives, for every R > 0,

a/q
[l <iBa@r ([ plt) < CagaMeRO (0.16)
Br(¢o) Br(¢o)

Now set Ag = B1(¢o) and
A1 = Bor+1(C) \ Bax (),  k=0.
On A1 one has pg, < 27%% and therefore (9.16) with R = 2¥+1 yields

/ |bs|%p¢, < CMa27Fr2k(Q=a) — o ppag—h(k-Q+a)
k+1

The contribution of Ay is bounded by (9.16) with R = 1, and the displayed geometric series converges
because k > Q. Thus

sup/|bs|‘1p§0 <CM*°.
Co
Moreover, (9.3) gives
sup [ [bsl"p5, < CB.
Co

The result follows from |bs + bp|* < C,(|bs|* + |bb]?). O
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We call p SDE admissible if it is backward admissible in the sense of (8.2) and also satisfies
©7 ,(b) <1in (9.9). By (9.4) and (9.5), this condition holds after increasing A, provided that the
Morrey norm of by satisfies the corresponding strict smallness condition. No smallness is imposed on
”bb”oo-

Lemma 9.3 (Higher-power Krylov estimate). Let p > @ — 1 be SDE admissible and choose
-1
O<e <min{1,q—}.
p

Let b, = by, s+ by, 1, be the regularization from Proposition 8.1, chosen with a uniform strict bound in
(9.9). Then

T
sup sup sup E;‘z/ lbn(r, ZM) |1 dr < Cr < oo.
n 0<s<T zeR2d " Js

Proof. Fix n,s, T,z and put (o = (s,2). Set F,, = 1}, 77|by|'** and define the vector fields
bn
b 1= L nognlb /7, sen(ba) = Lo, 0

1
so that Fy, = b2 -£,. Since 1 + pe < g, Lemma 9.2, with a = 1 + pe, gives

leallzy = [ 10, < Capgers (I
P¢o {s<t<T}
The centered weighted backward factorization is therefore well-defined and gives

U = () T2V @O (1 4 Qy(bn) Ry (b1)) ™ Qp(Br)n.

Because b,, and /,, are compactly supported, the same Duhamel partial sums occur in the global
LP factorization from Theorem 3.6. They converge both in global L? and in ngo. Since both
convergences imply local L? convergence, the two limits coincide. Thus u,, is the usual smooth
resolvent solution. By (9.7), (9.8), (9.9), and (9.17),

[un(s, 2)| < Oy 5 (bn)lnllzz, < C. (9-18)

M bl ) < (0a7)

The adjoint resolvent is backward causal, so u,, vanishes for ¢ > T'. Apply It6’s formula to u, (¢, Z}*),
first with a smooth approximation of F;,,. The resolvent parameter gives the “discount” factor
e~r=9)_ Positivity of F},, (9.18), and removal of the discount on [s, T yield

T
B, [ Ibalr, 22/ dr < T fun(s, )] < Cr.
S
The constant is uniform in n, s, z. Applying Fatou’s lemma ends the proof. O

We are now in a position to demonstrate Theorem 3.10.

Proof of Theorem 3.10. Choose, simultaneously at p,p; satisfying p > Q — 1, p1 > pg/(q¢ — 1), and,
when necessary, r, the single sequence

bn = bn,s + bn,b

from Proposition 8.1. Both approximating components use the same cutoff index and the same
convolution scale. In view of (8.3) and (9.4)—(9.5), the sequence may be chosen so that

sup ©7 , (b,) < 1.

Here one first fixes the strict smallness margin for [|bs[|»¢2 and then takes A large enough to absorb
the common L° bound of by, 1,. B
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Starting from the diffusion Z™ = (X", V") with drift b, = b, s + by b, We can extend each main
step in the preceding proof of Theorem 3.9.
Tightness. Apply Lemma 9.3 with € = ¢, and its conclusion is exactly the control (8.13). Subse-
quently, the pathwise Holder estimate (8.14), the tail bounds (8.15), and the control (8.17) in Step 1
of Theorem 3.9 apply verbatim. Thus, again up to a subsequence P} , :=Po (Z ")~! are tight and
converge to a limit PP, ,.
Occupation measures, passage to a weak solution and Krylov bounds. The proof of the bounds
(8.20) and (8.23) proceeds as in parts 1 and 2 in Step 2 of the proof of Theorem 3.9. Regarding
the control E, , fST |b(r, Z,.)|* 5= dr, we verify explicitly how the two components bs, by, enter the
arguments of part 3 of Step 2. Let x € C2° (R1+2d), 0 < x <1, be one on the space-time support of
the derivative of a martingale test function, and set

kn,s = X(bn,s - bs), hn,b = X(bn,b - bb)

Then
sup|lknslme, <00, [lknslli =0, [[hnpll, — 0.
n

The first two assertions follow from the Morrey bound and local L?-convergence; the last follows
from the local LP-convergence of the bounded components. Applying respectively the weighted and
unweighted Krylov estimates (8.8) and (8.9) gives

T
B, [ b = 20V (Z,)] dr
S

< Orp (|

1/p’ 1
o W sl” + A pllp) = 0.

Thus the varying coefficient causes no new difficulty.

For the fixed coefficient, repeat the weighted occupation-density argument of Step 2 with k = xbs.
The bounded component is simpler: the signed occupation densities are bounded in i by (8.9),
while xbp - Voo € LP; hence ordinary LP-LP’ duality passes this term to the limit. The same
decomposition proves, for every ¢ € C,(R1*24;R9),

/bn-wd,unﬁ/bwﬁd,u.

Consequently the argument (8.24), (8.25) applies to the full drift and gives
T
B, [ b2 dr < Cr.

Owing to this estimate, (8.28) and all the arguments of Step 2.4 hold and ensure that P , is a
solution to the martingale problem for b.

Conditional uniqueness. Only the error term (8.37) in Step 3 of Theorem 3.9 needs comments. Let
1 1 1

a p p’
then a/p < ¢. On the compact cylinder determined by the stopping time, write
Zn,s = af’nbsa bn,s = Pe, *En,s~

Here a,, is the common scalar cutoff of (3.7). On the fixed cylinder, x, = 1 for all sufficiently large
n, and

|bs — br,s| < [6s|Lgp5n3 < (1] + [1Bb]lo0) L{jpj>n)-
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Set E,, = {|b| > n} on this cylinder. These sets decrease to a null set. The two conditional Krylov
bounds in Theorem 3.9(iii) give

T ~
E;. / |bs — bn,s| (7, Zr) | Voun (T, Z,)| dr
< Co (1671, Vottnlly + [Bellcli L, Tl (919)

< CalVounllp, (11171, lla + b6 lool 25, 10 ) = 0.

All norms in this display are restricted to the fixed cylinder. The last limit follows from a/p < g,
b=0bs+b, € Lfo/ », and absolute continuity of the integral.
The single scale €, in Proposition 8.1 can simultaneously be chosen so that

”Zn,s — Pe, *gn,s||a <2™"

on the nth compact cylinder, without changing any factor convergence. The remaining singular error
is therefore controlled by the unweighted conditional Krylov estimate and the uniform LP*-bound
on V,u,. For the bounded component the same estimate gives, on every fixed cylinder,

T
ES. [ Ious = bol(r, 2 Voin(r, Z,)| dr

< Collbn,b = bollal| Votnlp, —0

(9.20)

by (8.3). It follows from (9.19) and (9.20) that the error term tends to zero. The same estimates hold
after multiplication by any bounded F;,-measurable factor GG, with the right-hand sides multiplied
by ||G|leo- Consequently they prove the representation (8.31), and by extension uniqueness of the
martingale problem for the full drift b = bs + by

The Feller and Markov properties. Finally, the Feller and strong Markov arguments use only the
uniform higher-power estimate for the full drift, and the density identification is Theorem 3.3(ii)—(iii)
for the decomposition b = bs + by,. Steps 4 and 5 of Theorem 3.9 therefore apply without further
changes and complete the proof. O

APPENDIX A. FRACTIONAL POWERS OF LINEAR OPERATORS

We recall the construction of the fractional powers of operators that we use throughout the paper.

We follow Komatsu [39, Sections 7 and 11]. Specifically, see Propositions 11.1 and 11.4 there,
and Theorem 11.8 for the definition of positive fractional powers via Bochner-Phillips subordination.
(Regarding the definition via subordination, see also the exposition in Yosida [59, Chapter IX, §11].)

1. For A > 0 and s € R, recall that the Fourier transform definition of the fractional power of the
(shifted) Laplacian on L? = L%(R?) is

FIA=A)f1(€) = A+ [€12)*F(©),

- Al

D(A-A)y)={feL*: (\+[¢*)°f € L?}, (A

where .7 is the unitary Fourier transform normalized by .7 (—Af)(€) = |£]2f(£).

2. The semigroup formulation below also works in LP, and agrees with the Fourier transform
definition.

Let 1 < p < 00, and let —B generate a strongly continuous semigroup 7'(t) on LP? = LP(E, p),

where (E, p) is a fixed o-finite measure space, such that | T'(¢)||p—p < Me™** for some M > 1 and
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w > 0. For every 8 > 0, the negative (fractional) power B —8 of B is the bounded operator

1 o0
BAfi= / BTG fdt, B llpoy < Mw™?, (A2)
L(8) Jo
where the integral converges in LP. Using the identity
' L(B)r(s)
B—1 -1 7. _
u 1—u du = =, ,0 >0, A3
| wa-w iy P (A3)

the semigroup property T'(¢t)T'(s) = T'(t + s), Fubini’s theorem and the change of variables r =t + s,
u =t/(t+ s), we obtain B~#B~% = B~(5+9),

Remark A.1 (Injectivity and dense range). The Laplace-resolvent formula identifies B~! with the
inverse of B. To see that B~# is injective, choose an integer m > 3. Then B~#f = 0 implies
B~ f =B~ (m=AB=Ff =0, hence f = 0, since B-™ = (B~1)™ is injective. Moreover, Ran(B~*)
contains Ran(B~"™) = D(B™), which is dense by the standard resolvent approximation.

We therefore define the positive power as the closed operator B® = (B=#)~!, with D(B?) =
Ran(B~#). Thus B®B~® =1 on L? and B#B? = I on D(B?). For 0 < a < 1, the scalar identity

o *° PR’ 7
a __ — T > .
r F(l—a)/o (1-e™) e, 720, (A.4)
motivates the corresponding semigroup representation: B¢ is equivalently the closure of
a 0 dt
BYf=——— -T)f) =— D(B). A5
f=tiem | U-TON g feD®) (A.5)

In particular, D(B) is a core for B®. The positive powers satisfy B°B? = B#*% on the natural
composition domain.

Bochner subordination further shows that —B®, 0 < a < 1, generates a strongly continuous
semigroup and represents it as an average of T. Namely, let 7, be the probability measures on
[0, 00) characterized by f[O,oo) € P Na+(dr) = e7t", p > 0. Bochner subordination gives

B f = /[ TO) ), e ey < M (A.6)
0,00

The representation also preserves positivity whenever T is positive.

If B* is the Banach adjoint on L¥', p’ = p/(p — 1), its powers satisfy (B~#)* = (B*)~# and
(BP)* = (B*)P. Semigroups T, and T, on LP(, ) and L9(Q, 1) are called consistent if T,,(¢) f =
Ty(t)f almost everywhere for every ¢ > 0 and f € LP N L9. For such semigroups satisfying the
preceding bounds, the negative powers agree on LP N L7, and the positive powers agree on their
common domains.

3. We now specify the previous construction to the kinetic operator. Recall the operators
introduced in Section 2:

H =0+v-Vy—A,, o =X+, A>0, G*=A=0—v-V,—A,. (A.7)
The realization of —# on LP(R'*24) is the generator of the strongly continuous contraction semigroup
(Pof)(t,2,0) = [ | pola,vi,w)f(t = 7,9, 0) dy (A8)

where p. is the kernel in (2.7); thus (A.8) is (2.6). Consequently e~ = ¢~*"P,, and the preceding
statements apply with M =1 and w = A\. We suppress the LP subscript on the realizations of &/
and «*; in adjoint identities they act on the dual exponents p and p’. For v > 0,

1
I'(v/2)

o0
L R A Ve W e (4.9)
0
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This recovers (2.9) and the corresponding bound in (2.12). The same formula and bound hold for
«/* with P*. In particular, («/~7/2f,g) = (f,(«7*)~"/%g) for f € LP and g € L¥'. For positive
power, as previously discussed, «77/2 = (o7 =7/2)"1 4 > 0.

The following lemma, is needed to establish the compatibility with test functions used in the weak
formulation (3.19) and in Lemma 3.5.

Lemma A.2 (Compatibility with test functions). Let A > 0. For every s € R, the operators
/* and (</*)® restrict to continuous automorphisms of S(R'*2%), with inverses o/ ~* and (/*)~%,
respectively. Their extensions to S’ by transposition satisfy

(o °u, o) = (u, (*)°p), A" =T on S, r, s €R, (A.10)
and the analogous identities hold with </ replaced by <7*.

Proof. Both P, and P act continuously on S(R'*24), and the Gaussian formula gives, for every
Schwartz seminorm ¢, a seminorm ¢ and constants C, N such that

a(Pro) +q(Prp) <C(1+7)Vg(p), 720 (A.11)

Indeed, differentiation produces polynomial factors in 7, while the polynomial weights are controlled
by the corresponding Gaussian moments. The factor e~*” therefore makes (A.9) convergent in S.
For s > 0, choosing an integer m > s and using &/° = @™/~ (™~%) shows that positive powers
also preserve S. Together with the inverse identities, this proves the automorphism assertions on S.
Transposition gives the extensions to S’. Then the power identities follow from those on S for the
adjoint powers. O

For the Bessel-potential spaces of Section 2.3, this gives, for v > 0, W}’gp = D(o v/ H=o —v/2Lp
with norm ||.77/2u||,. With ng’ = LP? and the negative-order spaces defined by completion in the
norms |.<7?/2 - ||,,, one obtains, for every v € R,

o WP — W?P  isometrically onto  (WP)* = WP g (A.12)

The duality is the distributional pairing in (2.19). These identities justify the fractional factorizations
in Lemma 3.5 and Section 3.

APPENDIX B. PROOF OF PROPOSITION 2.2

Step 1: The kernel of the fractional resolvent. Let ¢ = (¢,z,v) and § = (s,y,w). Formula (2.6)
shows that the space—time kernel of <7 ~7/2 vanishes for t < s. If t > s and 7 := ¢t — s, the integration
variable in (2.9) is forced to equal ¢t — s by the time translation in (2.6). Consequently

=) = / Ky (G €)F(8) de,
R1+2d

where the integral kernel is

1rias 1
K068 = gy e e @ v w) (B.1)

For ¢t > s, the definition (2.2) reads

R:=d(¢,€) = max {7, |w—10|, |y —z+ro[/*}. (B.2)
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In particular, R//7 > 1. From (2.8) and @ = 4d + 2 we obtain
2 2
- —z+
|w Tv| + ly — z + 7Tv| )]

|K, 2 (¢, 8)] < O3 172 exp [—c ( -

2 2
=Cr=/ 2 exp [—c (|w —l + |y—w;)|—7'v| )] .
T T

(B.3)

Here and below we have used e~*” < 1, which is why the pointwise constants do not depend on .
We now compare the Gaussian exponent with the intrinsic distance. If the maximum in (B.2) is
attained by the velocity term, then |w — v|?/7 = R2?/r. If it is attained by the position term, then

ly—z+7m> (R 6>R2
3 S\ T
If it is attained by /7, then R%?/7 = 1. After changing the constants, all three cases are therefore

summarized by
— |2 _ 2 2
exp |:_c (|w vl + |y T ;‘ Tvl >:| S CeXp (_C/R_) 3 (B4)
T T T

Set w = R/+/T > 1. Combining (B.3) and (B.4) gives
1K, 2(C,8)| < CR-Qu@e—*" < Car R, (B.5)

because Q —y > 0 and sup,s; u®Ye~*" < co. Finally, d < d, < (1+ 2'/3)d by (2.3)—(2.4). Since
v —@Q <0, replacing R = d(C_ ,€) by the equivalent metric d, changes only the constant. This proves
the estimate for &7~/ in (2.10).

The kernel of («7*)~7/2 is K3 ,(¢,€) = Ky A(§,¢). Since d, is symmetric, the same bound proves
the adjoint part of (2.10).

Step 2: Differentiated kernels. Differentiating the explicit quadratic form in (2.7) shows that

IVop- (2,039, )| + [Vupr (z,v;y,w)| < OT7Y%p, (2, v;y,w), (B.6)

where p,. satisfies the same estimate as (2.8), with a smaller positive constant in the exponential. To
see the power 7-1/2 directly, differentiation of the exponent produces terms bounded by

C(|w—v| + |y—x2+7'v|)pT.
T

T

Each normalized linear factor can be absorbed into a slightly wider Gaussian by the elementary
inequality ae=@’ < Cce_ca2/ 2. The derivative with respect to w is handled in exactly the same way.
This proves (B.6).

For test functions, differentiation under the integral is justified by (B.6). The kernel of V.7 ~(1+7)/2
is therefore bounded by

2 2
Or+m/2-1,-1/2,~2d exp [—c (|w — + ly—= :‘ 7| )] )
T T

The power of 7 is again (1++v)/2—1—1/2—2d = (v — Q)/2. Thus the argument in (B.4)- (B.5)
applies without change and proves the first term in (2.11). The adjoint kernel uses the w-derivative
in (B.6); symmetry of d. then gives the second term.

Step 3: L" bounds. Both P, and its adjoint are contractions on L”. Hence

o/ V251 < g [ b=
Y 0

The identical calculation for &7* proves (2.12).
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The broadened Gaussian in (B.6) has uniformly bounded mass. Therefore,

VP fllr + | VoPE £l < Cd,r'r_l/z”f”T- (B.7)

Initially this is proved for smooth compactly supported functions and extended to L" using a
standard density argument. Using (B.7) in the fractional power formula gives

Cq, &
I A SR LS ]| I — (147)/2=1,=1/2 =27 ,
= Ca,ryA 7/2||f||r~
The same calculation for &/* completes the proof of (2.13). O

APPENDIX C. PROOF OF PROPOSITION 2.3

We give the proof for .« and then indicate why it also applies to &*. We will only need the
doubling property, the volume estimate (2.5) and the kernel estimates of Proposition 2.2.

Step 1: Hardy—Littlewood—Sobolev estimate. Let M be the centered Hardy-Littlewood maximal
operator associated with the metric d. and Lebesgue measure. Since the space is doubling, M is
bounded on L" for every 1 < r < oo, see, for example, [31, Chapter 2]. We recall the standard
argument that converts this maximal estimate into the fractional integration estimate needed here.

Fix ¢ € R*24 and R > 0. Decompose the integral defining I, f(¢) into the regions d.({,€) < R
and d.(¢,€) > R. A decomposition of the first region into the annuli

27k 1R < d,((,€) < 27*R, k>0,

together with (2.5), gives

L, kpy-Q p
/{d (cor<my 8=((, €97 £<CZ ®) /Bz—kR(olfl ¢ (C.1)

< CR"Mf(Q

For the outer region, Holder’s inequality gives

1/’
£©) (- )
WS e < 111, d.(¢, 60 d :
/{d*(C,E)ZR} d(¢,€)9 <l </{d*<<,£)2R} €9 ¢

Decomposing into the annuli 2°R < d.(¢,£) < 2*"' R and again using (2.5), we find
£(0) )
— N ge < O\ fll-RYQ. oo
/{d*(C,ﬁ)ZR} d.(C, 6@~ £ (©2)

The geometric series used here converges precisely when v < Q/r.
At points where Mf(¢) > 0, choose

- ()

The cases Mf({) = 0 and f = 0 are immediate. Equations (C.1)—(C.2) yield the pointwise Hedberg
inequality

LF(Q) < CIFIF@ (MF(©) . (€3)
The relation 1/s = 1/r — v/Q is equivalent to
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Taking the L® norm in (C.3) and using the L" boundedness of M therefore gives

145 flls < Carll fl1-
The pointwise estimates (2.15) now imply (2.17) for both .7 and .&7*.

Step 2: Uniform L™ bound for the kernel. Assume now that v > Q/r. We first verify explicitly the
kernel integrability used for point evaluation. From (B.1), for fixed ¢ = (¢, z,v),

/ |K (6|7 de = C’y,r/ 70/ g=Ar' (/ pr(z, vy, w)" dydw) dr.
R1+2d 0 R2d

The change of variables

w—v _Yy—z+TU

N T T

has Jacobian 72¢. The explicit Gaussian formula (2.7) consequently gives

/ pr(z,v;9,w)" dydw = Cgpr= 22",
R2d

a =

It follows that _
Jia@or de=c [~ e g,
0

The integral is finite near zero exactly when

(7_Q)T,+Q > Oa
which is equivalent to v > Q/r; it is finite at infinity because A > 0. The Gamma-integral also shows
that
sup_ Ky (G, )l < Capyp A"/,
cR1+2d

The adjoint kernel is obtained by interchanging ¢ and £, and Lebesgue measure is both left and right
invariant. Thus the same estimate holds for its kernel sections. Holder’s inequality now gives the
L"-to-L*° bound

1= flloe + (") fllow < Carye A== f]. (C.4)

Step 3: Continuity. The operator <7 ~7/2 is left invariant, so its kernel sections are left translates
of one fixed function in L" . Left translations are strongly continuous on L™ for 1 < r’ < oo: this
follows first for continuous compactly supported functions and then for all L™ functions by density
and invariance of Haar measure. Hence, if {, — (,

”K ,/\(Cna ) - K’y,)\(c, ‘)”7-/ — 0.

By Hoélder’s inequality,

|72 £ (Gn) = T2 FO < 11Ky A (G ) = By a (G ) e I £l
which proves continuity. The same reasoning applies to <7*. More explicitly, if K((,£) = k(¢! 0 §),
then K*((,€) = kV(¢™ o &) with kV(n) = k(n~!). Inversion preserves Haar measure on this
unimodular group, so k¥ € L™ and its left translates are strongly continuous as well.
Step 4: Vanishing at infinity. Let first f € C° and let £ = supp f. Since d, is a proper metric
compatible with the Euclidean topology, the triangle inequality implies

gg}f;d*(g,g)—mo as ( — oo.

Because v < Q, (2.10) gives

7-Q
@l <0l (ma9) o
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The same argument applies to &7*. For a general f € L", choose f, € C¢° with f, — fin L".
Estimate (C.4) shows that the corresponding potentials converge uniformly. As a uniform limit of
functions in Cw, each limiting potential belongs to Co. This proves part (ii). O

APPENDIX D. MANY-PARTICLE AND LEBESGUE CLASS DRIFTS

Proposition D.1 (Morrey norm for pairwise interaction kernels). Let N > 2, dy > 2, and d = Ndj.
Write z = (z%,...,2") and v = (v}, ..., "), with z¢,v* € R% and suppose that b(t,z,v) = b(z,v)
with
bi(:z:,'u)=ZKij(a:’—x],vl—vJ), b= (b1,...,bn),
J#i
where the measurable kernels satisfy, almost everywhere,
|Kij (& 0)| < kg l€73 + 1w 7, KijsYij 2 0.
Then, for every 1 < q < dp,
[Bllae. < Cndosa Y (is + ¥ig)-
i#£]
If all v;; vanish, the same conclusion holds for 1 < q < 3d.

Proof. We first recall the elementary estimate
sup / ly| = dy < Cy4, R P, 0< B <dp.
acR% J|y—a|<R

Indeed, on the set {|y| < R} one integrates in spherical coordinates. On its complement the integrand
is at most R~#, while the integration domain has volume at most CR%.

Consider a kinetic cylinder C, := C,(to, Zo,v) as in (1.4). Its time interval has length r2, and
each time slice is contained in the product of the sets

2P — zf — (t — to)vl| < 3, [vF — | <7, k=1,...,N.
Fix i # j. Integrating first in 2°, with all other variables fixed, and applying the preceding estimate
with 8 = ¢/3 gives
/ |zt — 27|93 dt d dv < CrPrdp3(d—do)p3do—a
C’!‘

= COridt2-q q < 3dy.
Similarly, integrating first in v® gives
[v¢ — 0|79 dt dx dv < Crir3dpd—dopdo—q
c,
= C’f‘4d+2_q, q < dp.

Both estimates are uniform in the cylinder center (o, Zo,vo): the elementary integral estimate is
uniform under translations, including the time-dependent spatial shifts z¢ + (¢ — to)vo.
Since [b] < >°,.; |Kij|, we have
I8l Lo,y < CY (k5 + yig)ra+2/at,
i#]
Dividing by |CT|1/ 7, multiplying by 7, and taking the supremum proves the assertion since |C,| =

cr@*?2 and the definitions of the Morrey norm using kinetic cylinders and metric balls are equivalent.
O
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Proposition D.2. Let p:,p,,ps € (1,00] satisfy
2 d  3d 1

bt Dv Pz

If
|b| € LY LPe LP= := LPt(R,, [P (RE, LP= (RY))),

then, for every 1 < q¢ < min{p:, py, Pz},
1llage < Cllzee e e
The same assertion holds with the integration order of the x and v norms reversed.

Proof. Let C, be as in (1.4). Applying Hélder’s inequality successively in z, v, and ¢, we obtain, for
q € (1, min{p;, py, pz }],

[bll e,y < Cr33(/a=1/pa)d(1/a=1/po) p2(1/a=1/PO)||b|| L pe 1 pu p ps .
r) — t v z

By the assumed relation between the exponents, the total power of r is given by
4d+2 3d d 2  4d+2

q Pz DPv Pt q
Since |C,.| = cr*d*2 it follows that

1 1/q
(i [ 1) < Ol
| 7'| Cr

Taking the supremum over all centers and radii proves the claim.
One can finally note that, Holder’s inequality (applied to v, x and t) also yields

1 1/q
(i [ 1) < Ol
| r| Cr

and conclude the estimate [|b]| ;g2 < C|[b]| Lre £2z 120 O

Al USAGE

The authors used OpenAl ChatGPT 5.6 Sol and 6 Astra for light editorial assistance (namely,
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in carrying out additional literature surveys on pages 5 and 6. The motivations, key ideas and all
results and proof arguments are the sole outcomes of the authors’ works.
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