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A new McKean-Vlasov stochastic interpretation of the
parabolic-parabolic Keller-Segel model: The two-dimensional case.

Milica Tomasevi¢*

Abstract: In Talay and Tomasevic [20] we proposed a new stochastic interpretation of the parabolic-
parabolic Keller-Segel system without cut-off via a McKean-Vlasov stochastic process. The latter was defined
through an original type of interaction kernel which involved, in a singular way, all its past time marginals. In
the present paper, we study this McKean-Vlasov representation in the two-dimensional case. In this setting,
there exists a possibility of a blow-up in finite time for the Keller-Segel system if some parameters of the
model are large. Indeed, we prove the global in time well-posedness of the McKean-Vlasov process under
some constraints involving a parameter of the model and the initial datum. Under these constraints, we also
prove the global well-posedness for the Keller-Segel model in the plane.

Key words: Keller—Segel system; Singular McKean-Vlasov non-linear stochastic differential equation.
Classification: 60H30, 60H10.

1 Introduction

The standard d-dimensional parabolic—parabolic Keller-Segel model for chemotaxis reads

op(t,x) =V - (3Vp—xpVe)(t,z), t>0, zeRY,
a dc(t,x) = gAc(t,x) — Ac(t, z) + p(t,x), t>0, € R (1)
p(0,2) = po(x), ¢(0,x) = co().

It describes the time evolution of the density p; of a cell population and of the concentration c¢; of a chemical
attractant. The parameter x > 0 is called the chemotactic sensitivity and, together with the total mass
M := [ po(z) dz, plays an important role in the well-posedness theory for (1). For a very thorough review
of this theory for the standard Keller-Segel model and its variations, see the reviews of Horstmann [9, 10].
For a review of the results obtained in past 15 years, see e. g. Tomagevié [21].

When « = 0, the system is in its parabolic-elliptic version, while when o = 1 (more generally « > 0) the
system is known as the parabolic-parabolic Keller-Segel model.

Our goal is to provide, in an original manner, a probabilistic interpretation of the parabolic-parabolic
Keller-Segel system and new existence and uniqueness results for the PDE in d = 2. We emphasize here
that this is the first result of this type on the standard parabolic-parabolic Keller-Segel model. That is, to
the best of our knowledge, our stochastic representation of the system (1) has not been studied so far in the
literature.

In the Mc-Kean Vlasov context, the originality of our stochastic interpretation comes from its unusual
interaction with the law of the process. Namely, the process interacts with all the past time marginals of its
probability distribution through a functional involving a singular kernel. That is why it cannot be analysed
by means of standard coupling methods or Wasserstein distance contractions.

As we will see in the next section, with our choice of space for the family (p¢)¢>0, the drift of the process
will not be in the framework of Krylov and Réckner [13]. That is, it will not be possible to control the drift
with a function whose LP((0,7T); L9(R?))-norm is finite for 1/p + 1/q < 1/2. Nevertheless, we will construct
a solution to the associated non-linear martingale problem (NLMP). Thus, our strategy will not be based on
the strategy in [13].

In Talay and Tomasevic [20], we propose the following stochastic representation of the parabolic-parabolic
version of (1): The family (pt):>0 is seen as a family of one dimensional time marginal distributions of the
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law of a McKean-Vlasov stochastic process and the family (¢;):>0 as its transformation. Namely, we consider
the following stochastic differential equation:

{ dx, = b0 (t, X, )dt + {fot(Kt(iL x ps)(Xt)ds}dt +dW,, t>0, -

ps(y)dy := L(Xs), Xo ~ po(x)de,

where J J J J
Kt( )(x) = Xef)‘tV(gg )(ar)) and bg )(t,:zr) = xe MV(co *gg )(x))
- 2
Here, gid)(:zr) = We’ 5 , (Wy)i>0 is a d-dimensional Brownian motion on a filtered probability space

(Q, F,P, (F;)) and X is an R-valued Fy—measurable random variable. Then, we define

t
clt.) = eVl s co)la) + [ puereNgl(a) ds.
0

The couple (p, ¢) is our stochastic interpretation of the system in (1).

The unusual interaction with the law of the process leads to a system of interacting particles with an
uncommon interaction. Namely, the particle system is of of non-Markovian nature where each particle
interacts in the current time with all the past of all the other particles through a singular functional involving
the kernel K@,

In [20], the authors overcome the above mentioned difficulties and validate the above stochastic inter-
pretation in the framework of d = 1 with no constrains on the parameters of the model. That is to say,
under the assumptions that pg is a finite measure on R and that ¢y belongs to C}(R), the global (in time)
well-posedness of the Mc-Kean Vlasov SDE (2) in d = 1 is proven. As a consequence, the same holds for the
Keller-Segel PDE. This result generalizes the results in Osaki and Yagi [16] and Hillen and Potapov [8]. One
of the key points in [20] is that the one-dimensional kernel (K1) belongs to the space L'((0,T); L'(R)).
Then, by the help of precise L>°(R)-norm density estimates the singularity is tamed. Namely, Picard’s iter-
ation procedure is used to exhibit a weak solution to (2). In each step the L>°([0,7] X R)-norm of the drift
and L'((0,7]; L>°(R))-norm of the marginal densities were controlled simultaneously. These controls were
obtained thanks to a probabilistic method which exhibits sharp density estimates for one dimensional It
processes with bounded drift term (see Qien and Zheng [18] and [20]).

Furthermore, in d = 1, Jabir et. al [11] prove the well-posedness of the interacting particle system
associated to (2) in d = 1 and its propagation of chaos. The non-Markovian nature of the system is treated
with techniques based on Girsanov theorem (see [13]). The calculation was based on the fact that the kernel

K® is in L'((0,T); L*(R)). In order to get the tightness in number of particles and the propagation of
chaos, the authors needed to use the so called “partial” Girsanov transformations removing a finite number
of particles from the system.

Contrary to the one-dimensional case, a blow up may occur for the Keller-Segel system in the two-
dimensional setting if the parameter x is large. In the parabolic-elliptic version of the system, its behaviour
has been completely understood. That is, the system exhibits the “threshold” behaviour: if My < 8m the
solutions are global in time, if My > 87 every solution blows-up in finite time (see e.g. Blanchet et. al [2]
and Nagai and Ogawa [15]).

The fully parabolic model does not exhibit the same bahaviour. It has been proved that when My < 87
one has global existence (see Calvez and Corrias [5] and Mizogouchi [14]). However, in Biller et. al [1]
the authors find an initial configuration of the system in which a global solution in some sense exists with
My > 8w. Then, Herrero and Veldzquez [7] construct a radially symmetric solution on a disk that blows-up
and develops d-function type singularities when My > 8m. Finally, unique solution with any positive mass
exists when the the parameter « is large enough (Corrias et. al [6]). Thus, in the case of parabolic-parabolic
model, the value 87 can somehow be understood as a threshold, but in a different sense: under it there is
global existence, over it there exists a solution that blows up.

In order to shed a new light on the parabolic-parabolic model in d = 2, we study our stochastic represen-
tation. To obtain an existence result for it, we will perform a regularization of the singular interaction kernel
and combine probabilistic and PDE techniques to exhibit a solution to the NLMP related to (2). A condition
on the size of parameter x will be necessary to obtain some drift and density estimates for the regularized
process that are uniform w.r.t. regularization parameter.

A consequence of the existence result for (2) is the global existence for (1) in d = 2. This generalizes the
result in [6] by removing the assumption on the smallness of the initial datum (for more details see the next
section).



The uniqueness of the constructed solution to (1) in d = 2 is obtained under an additional condition on
the size of parameter x. Then, the uniqueness for NLMP is obtained from uniqueness of the solution to the
linearised MP. The latter comes from the so-called transfer of uniqueness from the (linear) Fokker-Planck
equation to the (linear) martingale problem (see Trevisan [22] and the references therein).

We conclude this part with a remark concerning the interacting particle system associated to (2) in d = 2.
As on the mean-field level we will work with a drift function that does not fit in the framework of [13],
the technique, based on Girsanov transformation, used in [11] will not work in 2-d case. The existence of
solutions to the non-regularized particle system and its propagation of chaos are still work in progress.

The plan of the paper is the following: In Section 2 we state our main results and compare them with the
above mentioned Keller-Segel literature. In Section 3 we present our regularization procedure and we obtain
density estimates of the regularized processes independent of the regularization parameter. These estimates
enable us to prove in Section 4 the existence of a solution to the NLMP corresponding to (2). Then, in the
same section we prove the global existence for the Keller-Segel system in d = 2. Section 5 is devoted to
uniqueness. Finally, in Appendix 6 we prove the well-posedness of a smoothed version of (2).

In all the paper C' will denote a generic constant, C}, will denote a constant depending on a parameter p
and C(p1,p2,...) will denote a constant depending on parameters p1,ps,... In addition, from now on we

will drop the dimension index in the definitions of the interaction kernel (K(¥)) and linear drift (béd)).

2 Main results

Let T > 0. On a filtered probability space (2, F,P, (F})), equipped with a 2-dimensional Brownian motion
(Wi)o<i<1, we consider the following non-linear stochastic process:

(3)

{ dX, = dW; + bo(t, X;)dt + x{ e (K, x ) (X2) ds}du
ps(y)dy = L(Xs), Xo~ po.

Here X, is an R2-valued Fy—measurable random variable, g; denotes the probability density of W; and for
(t,z) € (0,T] x R? we denote

r |z

- 2t 4
o2 4)

Note that K is a two dimensional vector. We denote its coordinates by K} with i = 1,2 and

bo(t, ) := xe M(Veg # g¢)(x) and Ky(x) := Vg (x) =

t
(1, p) = B (8, X0) + X / A=) / K (X: — y)ps(y)dy ds dt.
0

In order to prove the (weak) well-posedness of (3), we will solve the associated NLMP. By classical arguments,
one can then pass from a solution to this martingale problem to the existence of a weak solution to (3) (see
e.g. [12]).

An important issue when formulating the NLMP is to choose an appropriate functional space for the
family (ps)s>o that would enable one to claim that b(t, z;p) is well-defined and integrable in time.

In one-dimensional framework, L'((0,T); L>°(R)) turned out to be an appropriate functional space for
the marginals. However, the increase in the space dimension leads to an increase in the strength of the
singularity of the interaction kernel K. This has a significant impact on the techniques used in [20] to prove
the well-posedness of (2) in d = 1.

To see this, a generalisation to the multidimensional case of the results in [18] can be found in Qian et
al. [17] in the case of time homogeneous drifts. There, the authors show that the estimate of the transition
density of a d-dimensional stochastic process is a product of one-dimensional estimates provided that the
Euclidean norm of the drift vector is uniformly bounded. With the arguments we used in d = 1, one can
extend the results in [17] to time inhomogeneous drifts. However, under reasonable conditions on pg and Yy,
one can only construct local solutions to (3) using the strategy in [20].

That is why, a new functional space for the marginals needs to be introduced and the next obvious choice
are the Li-spaces. Analysing a priori the mild equation for the one-dimensional time marginals p;, one can
note that if pg € L'(R?), the term depending on the initial condition gives an Li-norm in space of order
~ t=(1=1/9)  Thus, if we were to impose the following Gaussian behaviour for p;: sup,<p t*~1/4 lpell La(r2) < 00

for a ¢ > 2, then one would obtain that [|b(t, -; )|/ o (r2) is of order ~ t2.
Therefore, we define the NLMP related to (3) as follows:



Definition 2.1. Consider the canonical space C([0,T);R?) equipped with its canonical filtration. Let Q be a
probability measure on this canonical space and denote by Qy its one dimensional time marginals. Q solves
the non-linear martingale problem (M P) if:

(i) Qo = po-
(ii) For any t € (0,T), Q; have densities q; w.r.t. Lebesgue measure on R?. In addition, they satisfy

V1 <r<oo3C(x) >0, supt’ *[lgl|Lrm2y < Cr(x). (5)
t<T
(iii) For any f € C%(R?) the process (My)i<T, defined as

My := f(w,) — f(wo) — /Ot [%Af(wu) + Y (wa) - (boln,wn)
+ x/ou/Ku—T(wu - y)qr(y)dydT)]du

is a Q-martingale where (wy) is the canonical process.

Remark 2.2. Under the condition co € H'(R?) one has, applying Hélder’s inequality and (14),

¢ t
1

[bo(s, )| ds < C||Veol| L2(r2 / — ds.
/o B, Vs

[

Moreover, if co € H'(R?) and if (5) holds, then

Similarly, (5) and (13) imply

t
1
dsSC’/ — ds.
0 Vs

/ Koy *qu(z) du
0

V2 < r < oo 3C, > 0, supt%_%Hb(t, 59| Lrr2) < Chr. (6)
t<T

Now, we present our first main result.

Theorem 2.3. Let A > 0, T > 0 and fiz a q € (2,4). Suppose that py is a density function. Furthermore,
assume that co € H'(R?). Then, (M P) admits a solution under the following condition

AXHVCOHL2(R2) + Bﬂ <1, (7)

where

L 2 3 2 1
A=ae s (3-25- 7).

B = 2\/02(61)01(Q’)01(1)ﬂ (g 23 ql> 5 (1 - %)

Here ¢’ is such that %4— % =1 and the functions C1(-),Ca(-) and B(-,-) are defined in Lemma 3.1, Lemma 3.2
and Eq. (15), respectively.

To prove the above result, we do not apply Picard’s iteration procedure since in each iteration step we will
need a well-posedness result for a linear SDE whose drift satisfies (6). In view of Krylov and Réckner [13], the
well-posedness follows from a finite L4((0, T); L" (R?))-norm of the drift with 1/¢+1/r < 1/2. Unfortunately,
the property in (6) will imply the opposite condition 1/p+ 1/r > 1/2 for the same norm to be finite.

Thus, to prove Theorem 2.3 we will use a regularization method. We prove that the time marginals of the
regularized version of (3) satisfy the property (5) with uniform constants with respect to the regularization
parameter. That is where the condition (7) emerges. Then, the tightness will follow thanks to (6) for r = co.



It will remain, then, to show that (M P) admits a solution. The strong well-posedness of the regularized
equation is an adaptation of the results in Sznitman [19] presented in a general way in the Appendix.

In addition, the incompatibility of (6) and the condition in [13] makes us doubt that Girsanov transform
techniques would work and that the law of (3) is absolutely continuous w.r.t. Wiener’s measure even under
(7).

The next objective is to use Theorem 2.3 to get the well-posedness of the Keller-Segel model in d = 2.
The system reads

0 1
S (t0) = V- (5V(t,x) — xp(t, o) Ve(t,a)), t>0, x€R? (8a)
0 1
a—;(t,x) = 5c(t,x) = Ae(t, @) +p(t,a), ¢>0, xR, (8b)
p(oa I) = pO(I)a C(O,IE) = Co,

where x > 0 and A > 0. Notice that the two diffusion coefficient are deliberately chosen to be equal to % in

order to have unit diffusion coefficient and standard Gaussian kernel in the formulation of (3).

The new functions p(t, x) := &A’;) and é(t, z) = c(t—Mw) satisfy the system (8) with the new parameter x :=

xM. Therefore, w.l.o.g. we may and do thereafter assume that M = 1. We consider the following notion of
solution to (8):

Definition 2.4. Given the functions py and co, and the constants x > 0, A > 0, T > 0, the pair (p,c) is
said to be a solution to (8) if p(t,-) is a probability density function for every 0 <t < T, one has

V1 < g < o0 3Cq(x) >0: fggtl*% [o(t; ) Lagz) < Cq(x), (9)

and the following equality

2

plt,2) = o po(x) —x 3 / Vige—s % (Vic(s,) pls.7)(x) ds (10)

=1

1s satisfied in the sense of the distribution with

c(t,x) = e_’\t(g(t, <) xeo)(x) + / e_’\s(gs xp(t —s,-))(x) ds. (11)
0

Notice that the function c(¢, ) defined by (11) is a mild solution to (8b). These solutions are known as
integral solutions and they have already been studied in PDE literature for the two-dimensional Keller-Segel
model (see [6] and references therein).

A consequence of Theorem 2.3 is the following result for (8):

Theorem 2.5. Let T > 0, A\ >0 and x > 0. Let pg a probability density function and co € H'(R?). Under
the condition (7) the system (8) admits a global solution in the sense of Definition 2.4.

Let us compare the above result with the literature mentioned in the introduction. In [5] the authors
obtain the global existence in sub-critical case assuming:

i) po € L'(R?) N LY(R?,log(1 + |z|?)dz) and pglog py € L*(R?);
i) co € HY(R2)if A > 0 or ¢o € L'(R?) and |Veo| € L2(R?) if A = 0;
lll) pPo Co € Ll(Rz)

We emphasize that their sub-critical condition translates into 4x < 8= for (8) due to the additional diffusion
coefficients in it and the assumption M = 1. In the same sub-critical case, the global existence result is
obtained in [14] assuming pg € L*(R?) N L>°(R?) and ¢y € HY(R?) N L*(R?). Our result does not assume
any additional conditions other than that pg is a density function and co € H'(R?). The price to pay is the
condition (7) that not just involves the parameter x, but the initial datum as well.

It is more appropriate to compare Theorem 2.5 to the result in [6, Thm. 2.1]. Indeed, the assumptions
on initial conditions are the same and as well the notion of solution. However, the setting and the objectives
are different. In [6], the parameter « (see (1)) is not fixed to be equal to 1 and plays an important role. The
goal is to prove the global existence for any positive mass M and y = 1. This is achieved under the following
conditions:



Cl: There exists 6 = 0(M, o) such that ||[Vcollz2m) < 0,
C2: There exists a constant C' = C(«) such that M < C(a).

The condition C2 is similar to the Condition (7) for x. We cannot totally compare them as the constants are
not explicitely written in [6]. What is important is that C'(a) grows with «, so one can have M as large as
one likes in C2 as soon as « is large enough as well. In the present paper our objective is to get results for
the classical Keller-Segel model (o = 1) with respect to the chemo-attractant sensitivity. When we assume
the same (a« = 1, M =1 and x > 0) in the framework of [(], we see that we have removed the assumption on
the smallness of the initial datum (C1). The reason lies in our method: in [6] Banach’s fixed point is used
to construct a solution locally in time (where C1 emerges) and, then, such solution is globalized (where C2
emerges). In our case only a condition of C2 type appears as, thanks to our regularization procedure, we
directly construct a global solution. In addition, as our condition is explicitly written in Section 3, one can
analyse the constants in order to find the optimal condition on y.
Our next main result concerns the uniqueness of the constructed solutions.

Theorem 2.6. Let the assumptions of Theorem 2.3 hold. Then, the Keller-Segel system (8) admits a unique
solution in the sense of Definition 2./ provided that x satisfies the following additional condition:

Cox([VeollLzre) + Bq(x)) < L. (12)
Here, Cy is a universal constant and By(x) is given in (28).

Finally, using the so-called transfer of uniqueness we prove the uniqueness of the solution to (M P).
Namely, we will use the results in Trevisan [22] to prove the following theorem:

Theorem 2.7. Let the assumptions of Theorem 2.6 hold. The martingale problem (M P) admits a unique
solution.

To summarize, the organization of our proofs is as follows: Firstly, we show the existence of a solution to
the problem (M P); Secondly, we prove existence of a solution to (8); Thirdly, the uniqueness is proved for
(8); Finally, we get the uniqueness of solution to (M P).

3 Regularization procedure and density estimates

In this section we present our regularization procedure. Then, we get estimates on the marginals of the
regularized process that are uniform in the regularization parameter. That is where we derive the explicit
condition (7) on the size of x. We start with a preliminary section.

3.1 Preliminaries

The following lemmas will be used throughout the paper.

Lemma 3.1. Lett > 0 and i € {1,2}. Then, for any 1 < g < co one has

i C1(q)
K Lare) = IVigellLare) = P (13)
q
where
2%_% q+1 v
Ol(‘]): 1L 1,1 <F( ) )> .
e 2qqq 2

Here T'(z) denotes the Gamma function: T'(z) = [~ 2" te™* dz.

Notice that for ¢ > 2, the L1((0,T); L(R?))-norm of K* explodes. On the other side, in d = 1 the kernel
belongs to L*((0,T); L4(R)) for any 1 < ¢ < oo. It is in this sense that the two—dimensional kernel is more
singular than the one-dimensional one.



Proof. Let 1 < ¢ < co. One has

1
i 1 _al|? q
Ilecee) = ¥ty = iz ( [ lostte™" o)

1
= — /e_qﬁd:r/ |x|%e" 2t dr | = — vemt 2/ xle 12t dx
27Tt2 R R 27Tt2 \/a 0

Apply the change of variables % =y. It comes

-1
. 1 (Vort  [(2t0\"T [® .1 ¢
1K | Lar2) = [|VigellLare) = —< 2<_) / yTe y5 dy)
0

1
a

27t2

1,1 1
1 2t\472 1 g+1.\*
=== w2 [ T(——) ) .
27t q 2

This ends the proof. O

The change of variables % = z leads to the following:
Lemma 3.2. Lett > 0. Then, for any 1 < g < oo one has

1 Ca(q
llzeqee) = iy = L. (1)
(271') aqat t  q

The functions Ci(q) and C3(g) will be used only when we need the explicit constants in a computation.
In all other cases we will use the notation C; that may change from line to line.
Now, for 0 < a,b < 1, we denote

1
B(a,b) ::/0 Mdu. (15)

The change of variables $ = u implies the following result:
Lemma 3.3. Lett >0 and 0 < a,b < 1. Then,
|
/0 pYFR ds = t'=@*) 5(a, b).

Next, we state here the two standard convolution inequalities in their general form. The following is
proven in Brezis [3, Thm. 4.15]:

Lemma 3.4 (The convolution inequality). Let f € LP(RY) and g € LY(R?) with 1 < p < oco. Then,
f*ge€ LP(RY) and
If * gl Lr@ey < 1 fllr@ayllgll L1 (ray- (16)
The following is an extension of the preceding inequality (see [3, Thm. 4.33]):
Lemma 3.5 (The convolution inequality). Let f € LP(R?) and g € LY(R?) with 1 < p,q < oo and L =

141 _1>0. Then, f+g € L"(RY) and

1f * gllr@ay < [1flLe@a)llgllLaga)- (17)
Now, we are ready to prove the following lemma about the behaviour of the linear part of the drift:

Lemma 3.6. Lett > 0. Then, the function b(t,-) is continuous on R? and for r € [2,00], one has

. C'Q(f—r)
66t )l r @2y < X||V00||L2(R2)(R2)t17+f-



Proof. As Vcg is only in L?(R?) we cannot apply the classical results of convolution with a continuous
function. The continuity of b (t,-) = xVco * g; is a direct consequence of [3, Ex. 4.30-3.] as for a t > 0 both
g+ and V,co belong to L?(R?).

Let ¢ > 1 be such that % +s=1+ % By the convolution inequality (17), one has

2
[166.(t, )l L2y < xlIVicoll L2z lgell Lo(re)-
In view of estimates on [|g¢|| a(r2) and the relation above between r and ¢, one has
2r
156(t, ML) < x[IVeoll 2 lgell, 2, < X||VCO|L2(R2):i((7;2;)-
O

The following lemma is a direct application of Lemma 8 in Brezis and Cazenave [4] with N =2 and ¢ = 1:

Lemma 3.7. Let py a probability density function on R? and 1 < r < oco. One has

. 1
limsup ¢!~ llg: *pOHL’"(W) =0.
t—0

3.2 Regularization
We define the regularized version of the interaction kernel K and the linear part of the drift as follows. For
e >0 and (t,z) € (0,T) x R? define
t? t _
Ky = mKt(I)a 9¢ (@) == mgt(@ and  by(t, z) := xe M(VCO * gy ) (@).

For a t < T, the regularized Mc-Kean-Vlasov equation reads

{ dX§ = AW, + b5(t, X)dt + x{ [} e =9 (K5_ % u2)(X§) ds}dt,

(18)
,Ui = (Xss)v )(O‘S ~ Po,

Set .
bt ) = blt) x| N [ K (o = i) d,
0
Similar computations as the ones to get (13) and (14) lead to the following estimates. For ¢ € (0,7 and
1 < ¢ < o0, one has

i Ci(q Ca(g
I ey < 2 and gy < A (19)
g a IS q

Repeating the arguments as in the proof of Lemma 3.6, one gets

Lemma 3.8. Fort >0 and r € [2,00] one has

C2 ( 7"24:2 )

(o)t

Proposition 3.9. Let T > 0,x > 0,A >0, co € H'(R?) and pg be a density function on R2. Then, for any
e > 0, FEquation (18) admits a unique strong solution. Moreover, the one dimensional time marginals of the
law of the solution admit probability density functions, (p§)i<r. In addition, for t € (0,T), p satisfies the
following mild equation in the sense of the distributions:

157 (¢, ) £rr2)y < xlIVeol L2 cre)

2 t
b= g =Y [ Vigo (50 (s, )i (20)
i=170

Proof. It is clear that there exists C. > 0 such that for any ¢ € (0,7) and any z,y € R?, one has
66(t, x) = b5 (¢, y)| + |K7 (x) — K7 (y)| < Celw —y| and  [bG(t, 2)| + |K7(2)] < C-.

Thus, Theorem 6.1 implies that the strong solution to Eq. (18) is uniquely well defined. In addition, as the
drift term is bounded, we can apply Girsanov’s transformation and conclude that the one dimensional time
marginals of the law of the solution admit probability density functions. By classical arguments (see e.g.
[20]), one can prove that for ¢ € (0,T), p§ satisfies (20) in sense of the distributions. O



3.3 Density estimates

For a 1 < ¢ < oo, let us define
_1
N;(t) = sup s'"9 1051l Lo (r2).- (21)
s€(0,t)
The following lemma provides a first estimate for N7 () for a fixed € > 0. This estimate is not the optimal
one in ¢, but it is necessary in order to be sure that all the quantities we work with are well defined. Also,
it will be used in order to obtain the limit behaviour of Ny () as t — 0.

Lemma 3.10. Let 0 <t < T and e > 0 fized. For any 1 < q < oo, there exists C.(T,x) > 0 such that

N (t) < C(T, ). (22)
Moreover, one has
lim N;(t) =0. (23)
t—0

As K*¢ is smooth, we can propose a simplified version of the arguments in [4, p. 285-286] for the proof of
(23).

Proof. The drift of the regularized stochastic equation is bounded. Indeed, |K{| < 6;2 and Lemma 3.8 imply

23
i C Ct
”b& (tu ';pE)HLm(R?) S % + g?’T =: Ca(l + t).

For 1 < ¢ < oo and ¢’ such that % + % = 1 integrate (20) w.r.t. a test function f € L7 (R2?) and apply
Holder’s inequality. It comes

< U1 gy (N * poll ey

\ [ri@is

2 t
30 [ 195 0 s 24
i=1

Now, we split the proof in two parts: ¢ € (1,2) and ¢ > 2.
Assume ¢ € (1,2). The above drift bound and the convolution inequality (16) applied in (24), lead to

2 t
[1P% |Larz)y < [lge * pollLae) + Ce(1 + 1) Z/ IVigt—s |l Law2) P51 (r2)ds.
i=170

In view of (13), we deduce that

t t
1 1_1
/ ||Vigt—s||LQ(R2)||p§||L1(]R2) ds < Cq/ —  3_1 — quq 2.
0 0 (t—s)27 4
Thus,
1 1 1
74 ||pf] | parey < BV g * pol| paqrey + e e T 20L (1 + 1), (25)

To get (22), in (25) use the convolution inequality (16) and that ||g;||fare) = —S. To get (23) use Lemma
t q

3.7 for the first term of the r.h.s. of (25) and the fact that the second term tends to zero as t — 0.
Assume g > 2 and set pll = p% = % + 2%1. Then, 1 < p1,p2 < 2 and 1—|—% = pll + p%. The convolution

inequality (17) and the drift estimate above together with (24), lead to

Ip¢llLar2)y < [lge * pollLa(r2)

2 t
e+ / 19 il o1 ) 19 o iy s
i=170



In view of (13) and the result for ¢ € (1,2), one has

_1 _1
t-a I | La(r2y < t' "1 g, * poll a2y +

t
C€(1+T)t1’%/ cqg 1 ng,gl“)dsl
0 (t—s)f_ﬁ s p2

Apply Lemma 3.3 and use the relation between the exponents. It comes:

_1 _1 _1C(e, T 1 3 1
t! "”p?HLQ(R?)Stl "||gt*P0HLq(R2)+t1 q%ﬂ(l_p_f§_p_1)'

To obtain the desired result, repeat the exact same steps as in the part ¢ € (1,2) of the proof.

The following proposition enables one to control N, q (t) for a fixed g and uniformly in small e.

Proposition 3.11. Let the assumptions of Theorem 2.3 hold. Then, there exists C > 0 such that for any
€ (0,T], N; (t) defined in (21) satisfies

Vo<e<l: Nj(t)<C.

Proof. Integrating (20) w.r.t. a test function f € L9 (R?), one starts from

< HfHLq/(]R2)

' i@

2 t
X (|9t * pol|Lar2) + Z/ [Vige—s * (pibi’l)HLq(R?)dS) . (26)
i=170

Let us fix i € {1,2}, s < t and denote A’ := |[V;ge—s * (pSbS*)| La(rz). Observe that % + % =1+ %. Apply
the convolution inequality (17) and then use (13). It comes

Ay <N Vige—sll oo @) 15657 4 g

C (d)1bE 1*% 5
S 1(q)H s HLQ(RQ)SI HpsHLq(RQ) §C1(q/)N€(f)

(t—s)%fq_’sl_% (t—s)2 sl

In view of Lemma 3.8, (19) and Lemma 3.3, we get

, Co(25)x[IVeol 12 re) s
I sy < =T B[R
S e 1 0

Co(2L) x| Veol| 2 (r2 s 1
< 2lappXITeolee) o maz / L s
S$2 g 0 VS—uu q

- Co(Z5)X[IVeol| L2y + xC1 (NG (0)B(1 = £, 3)

= 1 1

§2 4

It comes ) L
Co(Z5)IVeol 2z + C1(LNG (H)B(1 — ¢,

(t— s)%_%ﬂ

Plug this into (26). The condition ¢ € (2,4) ensures that 3 — % <land 3 — % < 1. Thus, Lemma 3.3 leads

[N

AL < Cr(q)xNG () ).

to
\ [ ri@ies

< 11l ey (llgn * pollacea) + 201 (¢ )N (8)

y 02((1%,__(12)HVCOHL2(]R2) + CL(DNZ (1)B(1 — %a 3 3 23 1 ))

1
t1=q

10



Take sup) ¢ s=1 in the preceding inequality. It follows from the convolution inequality (16) and (14) that
L

e 02((]) , 3 2 3 1 <
195l Lar2) < -1 +2C(q )Xﬁ(§ T2 ?)Nq (t)
Ca(79) I Veoll L2 gzy + CLONG (1)B(1 — £, 3)
g
Let us denote
2 3 1 1
Ky =2 DA - 2,2 )81 - =, =
1:=2C1(q")C1(1)B( 2 q,)ﬂ( L 5):
2 .3 23 1
Ky :=2 NOH (L H\p(Z -2 Z il
2= 2C1(q )02(q+2)5(2 42 q,)
After rearranging the terms,
0 < Kix(Ng (1) + (Kax|[Veoll L2 @2y — 1N (t) + Ca(q). (27)

Under the assumptions
Kax||Veol 2y — 1 < 0 and (Kax||Veo| r2rey — 1)* — 4K1C2(g)x > 0,

the polynomial function
P(z) = K1x2* + (Kax||Veol 22y — 1)z + Ca(q)

admits two positive roots. In view of Lemma 3.10 and the relation (27), one has that lim; o N (t) = 0 and
P(N;(t)) > 0 for any t € [0,T]. Necessarily, for any t € [0,T], N (t) is bounded from above by the smaller
root of the polynomial function P(z). As the constants do not depend on T and ¢, this estimate is uniform
in time and does not depend on the regularization parameter.

Note that the above condition is equivalent to

KQXHVCOHLQ(Rz) + 24/ KlOQ(q)X < 1.
Denote A := Ky and B := 2,/Cs(q) K7 to finish the proof. O
Remark 3.12. Fix q, A, B and x as in Proposition 3.11. An upper bound C of/\/qa(t) 18 given by

1 Ax|Veol 2@y — /(1 — Ax[[Veo|l 2 r2))? — B2x

By(x) : (28)

Now, we will analyse N (t), for different values of r w.r.t. the ¢ € (2,4) fixed in Proposition 3.11. We will
see that different arguments are used when r < ¢ and r > ¢ in order to control N2 (¢). The result obtained
for 7 < ¢ will be used to control [|bf||.r®2), for 7 > 2. All the estimates on N7 (t) will be regrouped in the
end of this section.

Corollary 3.13. Let the assumptions of Theorem 2.3 hold. Then, for 1 <r < q, it holds

VOo<e<l1, NE(T)<B.(x).

<1

Proof. Let 1 < r < q. Define 6 :=
(see [3, p. 93]) lead to

1: . Then, % =1-0+ g. As pf € LY(R?), ”interpolation inequalities”

I

c? Cr

—0 [
Il ey < 198 oy 198 < iy =+

1
q

Corollary 3.14. Let the assumptions of Theorem 2.3 hold. Then, for 2 <r < oo,

Cr 5 VC
VOo<e<l, [b§]rrre) < Ol / oll L2(r2))

1
t27 7

11



Proof. In view of Lemma 3.8, one has for ¢ € {1,2}

C(x, I Veol L2 (rey

T_1
t27r

7 ) t 7
15 gy < +x / VI, % S| ey ds. (20)

Let g € (2,4) fixed in Proposition 3.11. We split the proof in two parts: r € [2,¢) and r € [g, o0].
For r € [2,q), Corollary 3.13 immediately implies

||Kt5iis * p5llr ey <

C
VE—ssi=%

For ¢ < r < oo, choose p; such that pll =14+ % - %. Observe that, as 2 < ¢ < r, it follows that
% < pil < 1. Applying the convolution inequality (17) and Corollary 3.13, one has

HKffs *pellLrrey <

To finish the proof, in both cases, one plugs the obtained estimates in (29) and applies Lemma 3.3. O
Corollary 3.15. Let the assumptions of Theorem 2.3 hold. Then, for ¢ <r < oo, one has
Vo<e<l, WNI(T)<B.(x).

Proof. Let 1 < ¢1,q2 < 2 such that qil =1 :%4-%, Then, 1+%=

- =+ q%. Convolution inequality (17)
leads to

1

q1
2 t )

It |- 2y < llgt * pollLrwe) + Z/ IVigt—s | Lar w2) D505 | Loz (r2) ds.
i=1"0

Let us apply Holder’s inequality for )\—11 + A—12 = 1 such that \; = £,

19505 | Lo (r2) < D5 3 voz (r2) 1105 a2z (m2)-

Notice that 1 < A\; < 2 since 2 < ¢ < 4 by hypothesis. Then, Ao > 2, thus Aa2ga > 2. In addition,
g = %qg < q. In view of Corollaries 3.13 and 3.14, one has

. C C
1p505" (| Lo (m2) < -1 ;11— 3_71°
S A1z " 2 X242 §2 a2
Therefore,
1-1y ¢ 1-1 ' ¢
t Pl ey S C+t e soT 3 45
0 (t—s)2 2152
Apply Lemma 3.3 to finish the proof. O

Note that the choice of the constants A and B depends only on the initially chosen ¢ € (2,4). One may
analyze the constants in Condition (7) in function of this ¢ to get an optimal condition on Y.

Remark 3.16. Fiz q and x as in Proposition 3.11. Gathering all the above estimates one may explicit the
constants B,.(x) appearing in the Corrolaries 3.13 and 3.15 in the following way:

(r—1)g

By(x)™@ 0, r < g;
By(x) =14 Ca(r) + C1(;37)B . () (x| Veoll 2 m) C2 () (30)
2r
@%AQ(X)CZO \ m))ﬂ" > q.

Here, By(x) is fized in (28).

12



4 NLMP and Keller-Segel PDE: Existence

4.1 Non linear martingale problem

In this section we prove Theorem 2.3. First we show the tightness of the constructed probability laws.

Proposition 4.1. Let the assumptions of Theorem 2.3 hold. Let ey, := %, for k € N. P¢+ denotes the law of
the solutions to (18) reqularized with ei. Then, the probability laws (P**),>1 are tight in C([0,T]; R?) w.r.t.
ke N.

Proof. For m > 2 and 0 < s <t <T, observe that

t t 2
E|Xf - X" <E <</ b5=1(u,X5)du> + (/ bE’Q(u,Xj)du) )

In view of the drift estimate for » = oo in Corollary 3.14, one has

t C v 2 2 m m
E|XF — X" < (2/ (x|l \jO_HL ® >)du> L O(— st
s u

< C(x, IVeollLzre))(t — s)

2

m
2

+E[W, — W,|™.

m
2

Then, Kolmogorov’s criterion implies tightness. O
Now we prove two auxiliary lemmas useful for the proof of Theorem 2.3.

Lemma 4.2. Lett >0 and r € (2,00]. Then,
Hbgk (t,-) — bo(t, ')HL’V‘(R2) — 0,k — oo.

Proof. Notice that for ¢t > 0 and x € R?

A
ly|2

2t dy

[bgk (£, ) — bo(t, z)| < O@ / Veo(x —y)e™
0 TN Tttt en) | Jpe

el Veol L2 w2y

Vit +ep)

Thus, [|bg*(t,-) = bo(t, -)|| Lo ®2) — 0,k — co. Similarly, for ¢ > 0 and r > 2,

€k 1.1
bER (L, -) — bo(t, )| prrey < —_Ctrt
66" (¢, ) = bo(t, )l Lr(r2) < |WCOHL2(R2)t(t+sk) 2

Let £ — oo to finish the proof. O

Lemma 4.3. Lett > 0,1 <r <2 and i € {1,2}. Then, for any s € (0,t), one has
| K7 — Ki_ |l prwzy = 0,k — oo.
Proof. Fix 0 < s <t and = € R?. Notice that

|z|2

— 2 . xT
(t S)Ek + gk 5 |xl|e2(t—s) .

|Kff’;(x) - Ki_4(7)] < (t —5)2(t — s + )

Thus, for any = € R2?, we have that |K%(z) — Ki_ ()] = 0,k — oco. After integration, for any 1 < r < 2

one has
(t —s)ek + e

(t—9)2(t — s +ep)?
Let £ — oo to finish the proof. O

. . 1,1
K35 — K gllor @y < Cr (t—s)2t7.

13



Proof of Theorem 2.5. In view of Proposition 4.1, there exists a weakly convergent subsequence of (P#)g>1,
that we will still denote by (P*)x>1. Denote its limit by P>°. To prove Theorem 2.3, we will prove that P>
solves the martingale problem (M P).

Part 4) trivially holds.

Now we prove i3). Define the functional A;(p) by

A(p) = /R2 e(Y)PE(dy), ¢ € Cx(R?).

hm / y)dy,

and thus for any 1 < r < co and its conjugate 7/, in view of Proposition 3.11 and Corollaries 3.13 and 3.15
one has

By weak convergence we have

C
[At(p)] < FH@HLW(W)-

Therefore, for each 0 < ¢t < T, A; is a bounded linear functional on a dense subset of LT/(Rz). Thus, Ay
can be extended to a linear functional on L" (R?). By Riesz- representation theorem (e.g. [3, Thm. 4.11 and
4.14]), there exists a unique pf°® € L"(R?) such that [pg°||,-(r2) < 5 1 and p° is the probability density
of P2 (dy).

It remains to prove 4ii). Set

M = ) = o) = [ [AF )+ V() (o) +

X/O e—A(u—T)/Ku,T(wu —y)pX(y) dy dr)}du.

In order to prove that (M7°):<7 is a P martingale, we will check that for any N > 1,0<¢; <--- <ty <
s <t < T and any ¢ € Cp((R%)Y), one has

EP“’[(MtOO - Msoo)(b(wtw s 7th)] =0. (31)

As P#* solves the non-linear martingale problem related to (18) with e, = 1, one has

M= fw) = £ ) = x [ [5(0 + T Fw,) - 05 ()
' e MU (KER s pfk) (wy, )dT)]du
+XA (KEE, + o) (w,)dr)d
is a martingale under P°*. Thus,
0 = Epei [(MF — ME)p(wy,, ..., wey)] = Eper [0 ) (F(wr) — f(ws))]
T Epeu (o /AWMMHMMM)/VNM'(WMM
X Eealo / Vi) / e NI (KER s p2) (wy)drdu].

Since (P<+) weakly converges to P, the first two terms on the r.h.s. converge to their analogues in (31). It
remains to check the convergence of the last two terms. We will analyze separately the parts coming from
the linear and non-linear drifts.

14



Linear part Observe that
Brs o) [ 'V (wa) 5 ()] — B 1. . / 'V (wa) - bo(uswn)ded
= (Beee o) [ V) 05 () — o))
(Em / V £ (wy) - bo (u, wy ) du]

— E[poo [gf)( . )/ Vf(wu) . bo(u,wu)du]) =: Ik + IIk.

We start from IIj. Define for z € C([0, T]; R?) the functional

F(z) := ¢(myy, . .. ,xtN)/ Vf(zy) - bo(u, z,)du.

In view of Lemma 3.6, for u > 0 and i = 1,2, the function b}(u,-) is bounded and continuous on R? and one
has [|b)(t, )| Lo (r2) < \/- By dominated convergence one gets that F(-) is continuous. In addition, F(-) is

bounded on C([0,7];R?). Thus, by weak convergence, [T, — 0, as k — co.
We turn to I:

t 2
1] < ||¢H°°/ Z/Rz Vi f (2) (06" (u, 2) = by (u, 2))[p (2) dz ds.
S =1
Apply the Holder’s inequality for % + % = 1 such that 1 < A < 2. In view of Corollary 3.13, one has
1] < ||¢||oo||VfHoo/ Zl\bsk o) = by ()| o ey du.

In view of Lemma 4.2, ||b5*" (u, -) — b (u, M g2y — 0 as k — oo. In addition, Lemmas 3.6 and 3.8 lead to

. C
Zub% ) = b Mw @y €~

ux 7

>

By dominated convergence, I, — 0, as k — oo.

Non-linear part As in the linear part, we decompose
Eper [6 / Vi (wa) / (Kt % p2)(w,)drdu
B4 / Vi) [ (Kumr x5 )irdal
/ Y (w) / (K % p2)(w,)drdul
B [o(..) / VHw) [ (Km0 )drd]
(Ereulo / V£ (w,) / (Kuer 4 p3)(w,)drdo]

—Ep[6(...) / Vi (wa) / (e p2) () drdu]
=: Cy + Dy.

Start from Dj. Similarly to the linear part, we need the boundness and continuity of the functional

H(@) i= d(a(tr).o.altn)) [ () [ (Ko a(w)ird

15



where € C([0,T]; R?). The continuity comes from the fact that the kernel is a continuous function on R?
whenever 7 < u. Namely, if z,, € C([0,T];R?) converges to x € C([0,T];R?), then K!__(x,(u) —y) —
K! _(z(u) —y). In addition |K?__(z,(u) — y)p=(y)| < ﬁpi"(y), for i € {1,2}, as n — oo. Thus, by
dominated convergence, for 7 < u one has

Kl % p2 (@ () = Ki_, * pP(a(w), n — o.
For % + % = 1 such that r > 2 apply Holder’s inequality and after the estimate in é¢). It comes

Cr

1

K 02 (2 (u)] <

Njw
<

(u—7)

By dominated convergence,

/(K& * p2°) (20 (u dT—>/ K -~ *p) (z(w))dr,n — oo.
0

Moreover, in view of Lemma 3.3, one has

\Vﬂxn(u)) [ Ko ntuar

<OV flleo T

Finally, after one more application of dominated convergence the continuity of the functional H follows. This
procedure obviously implies H is a bounded functional on C([0,T];R?). Thus, by weak convergence, Dy
converges to zero.
We turn to Cy. Let us just for this part denote by bi(t,z) := fOt(KZ_S * p)(z)ds and bRi(t,z) =
fOt(Kff; % po*)(z). Assume for a moment that for any ¢ > 0 and = € R?, one has
lim [b"(t,z) — b(t,2)| = 0. (32)

k—o0

Notice that

t 2
F(2) B (u, 2) — bi(u, 2))|pEF (2)dz
0 < folle [ 3 [ I94FE)0- (002) = 0 Dl (0

After Holder inequality for 1 + % =1 such that r > 2, one has

T

t C 2 . . 1/r
|Ck| < ||<Z5||oo/ ey Z (/ IVif (2)|" 6% (u, z) — bz(’U,7Z)|TdZ) du.
s "=l

Let u > 0. In view of (32), [b¥%(u,z) — b*(u,2)|” — 0 as k — oo. Now, we do not omit |V;f(2)|? as in the
linear part. Instead, we use it in order to integrate in space with respect to drift bounds. Namely, for v > 0
and i = 1,2, we have that |b*%(u,-)| + |b*(u,-)| < f Thus,

Vi f ()7 165 (u, 2) = b (u, 2)|" <

C
V)
By dominated convergence,

Hvif(')(bk’i(ua ) - bi(u, '))HLT(H@) — 0, k— oo.

Using that [|b%%(u, )| 1 ®2) + 1b7(u, ) || - g2y < , one gets

,l
™

MI»—A

u

IO ) = B D ey < VO e

Thus, by dominated convergence, we get that Cy — 0, as k — oo.
As all the terms converge, we get that (31) holds true. Thus, the process (My°);<r is a P> martingale.



To finish the proof, it remains to show (32). For t > 0, z € R? and i € 1,2, one has

t _ t
6B (1, ) — b1, ) = / (B2 5 pot) (2)ds — / (KE % p2°) (@)ds
0 0

IN

s = K e ds| | [ = ) @)
0 0

=: A, + By,

We start from By. For s < t and i = 1,2, the kernel K;_(-) is a continuous and bounded function on R2.
Thus, by weak convergence we have that limy_,oo (K}, * pS*)(z) = (K{_, * p°)(z). In addition, for r > 2
Holder’s inequality, part i) and Proposition 3.11 lead to

Q

(K % p3)(@) — (K p2) ()] <

M)

-
1-%

(t—s)

_ 4
v’ 8

As the bound is integrable in (0,¢), the dominated convergence theorem implies that By — 0, as k — oo.
In Ay, we apply the Hélder’s inequality with 1 < r < 2 and the density bounds from Corollary 3.13. It
comes

t ) ) Cr
A< [ = K ds
0 s
In view of (13) and (19), one has

Gy

IBGES = Ki_ ey < IKEE ey + 1Kl ey < ot

Lemma 4.3 and the preceding inequality enable us to apply dominated convergence. Thus, Ay — 0, as
k — oo. O

4.2 Keller-Segel PDE

In this section we prove Theorem 2.5.
Fix x > 0 as in (7). Denote by p(t,-) = q:(z) the time marginals of the solution to (M P) constructed in
Theorem 2.3. As such, p satisfies for any 1 < ¢ < o0,

_1
supt' 7| p(t, ) || Laqr2) < By(X)-
t<T

Here By(x) are, depending on g, given in either (28) or (30). The corresponding drift function satisfies for
any 1 <r < oo, -
277 |b(E, 5 )l w2y < Cr(X)-

Following the arguments in Proposition 4.1 in [20] one may derive the mild equation for p(t,-). The above
estimates ensure that everything is well defined. One arrives to the following: For any f € C5°(R?) and any
t e (0,7,

/f(y)p(t,y) dy = /f(y)(gt * po) (y)dy

=3 [ 100 [ (Figien s ot D)) s

Thus p satisfies in the sense of the distributions
2 t .
Pt ) =girpo—3 / Vige_s * V(5,5 p))p(s, ) ds. (33)
i=170
Now, define the function c¢(¢, ) as

c(t,x) == e M(g(t,-) * co)(z) + / e Mp(t—s,) *g(s,-)(z) ds.
0

17



Thanks to the density estimates c(t,z) is well defined for all x € R? as soon as ¢ > 0. Indeed,

leollzes) o, f*
et )] < FUEED 0 [ ot — sl

llcoll L2 (r2) 11
< ———+CB(3,2).
s— 75 t0GE3)
It is obvious that ¢(t,-) € L?(R?). Thanks to the density estimates and the fact that g; is strongly derivable
as soon as t > 0, ¢(t, z) is derivable in any point x and

aiic(t,x) = e MVi(g(t,-) * co) () + /0 e (pr_s * Vig(s,))(x) ds.

The fact that co € H'(R?) enables us to write V;(g(t,-) * co) = (g(¢, ) * Vico). Now, remark that x 5> c(t, z)
is exactly the drift in (33). Thus, the couple (p, ¢) satisfies Definition 2.4.
The following remark will be useful in the proof of uniqueness of the above constructed solution:

Remark 4.4. Take the same x > 0 as above. Let (p,¢) be a solution to the Keller-Segel equation in the sense
of Definition 2.4 with such x. Let Cy(x) be the corresponding constant in (9). Applying step by step the same
computations as in Proposition 3.11 to the Eq. (10) and afterwards all the computations from Corollaries
3.13 and 3.15, one obtains that for any q > 1, Cy(x) can be chosen equal to By(x) fized in (28) and (30).

5 NLMP and Keller-Segel PDE : Uniqueness
5.1 Keller-Segel PDE

In principle, uniqueness of solutions to the Keller-Segel system should be derived from the stability theorem
2.6 in [6]. We believe the statement is true. However, at the beginning of the proof a term seems to be
missing in the expression for the difference of two integral solutions at time ¢ 4+ 7. The missing term seems
to jeopardise the Gronwall lemma used later on. We propose here a proof for uniqueness only which is not a
stability result and, thus, does not require the use of the Gronwall lemma. The price to pay is an additional
condition on the size of parameter x.

Proof of Theorem 2.6. By assumption, q is fixed such that ¢ € (2,4). Assume there exist two pairs (p?, ¢?),
i = 1,2, satisfying Definition 2.4 with the same initial condition (pg, cg). As such, one has

V1<r<oodCi(x)>0:  supt' 7o}l pre) < Ch(X)-
t<T

By Remark 4.4, one may assume that C!(y) = C?(x) = B,(x) given by (28) for r = q and by (30) otherwise.
Then, after Holder’s inequality, one has

fggﬁHVdHLw(Rz) < C(IVeoll L2(r2) + Bqg(x))-

To get uniqueness it suffices to show that for an r > 1
1
supt' 7 ||pf — pfllLrr2y = 0.
t<T
Let us fix an r such that 1 + % < 1. As g € (2,4), one has r € (1,2). Denote
1
F(T) = supt' =+ oy — pill - e)-
t<T
From Definition 2.4, one has

_1
7 | py — p7 e (r2)

2 t
< XZ/ [Vigi—s * (Vic' (s,2) (p'(s,-) = p*(s, )|l - (r2)ds
i=170

2 t
- / Vi % (P2(5) (Vick(s,) — Vic* (5, )| ey ds
i=1 70

=IT+1I.
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Apply the above estimate on V!, then Convolution inequality (16), Eq. (13) and Lemma 3.3. It comes

_1 ”vzgt s||L1
I < Cx([[Veollz2re) + Byl t! / T g32—1/r

< Cx(IVeollpzre) + Bq(x)) f(T).

Then, apply successively Convolution inequality (16) and Holder’s inequality for ¢ and its conjugate ¢’ to get

1
II<ti=7y
2 t
X Z/O IVige—sllzre)llp*(s, )l Laee) |(Vic' (5,+) = Vic* (s, )| Lor ) ds- (35)
i=1
Now, let x be such that 1 —l— = — % = % Remark that 1 < x < 2, as we supposed 0 < % + % < 1. In view of
Convolution Inequality (16) q. (13) and Lemma 3.3, one has

t
IVic'(t,-) = Vic2(t, )|l por ) < /0 1K e—sll =2y ll o5 — P3Nl Lr(r2) ds

In view of (13) and the preceding estimate in (35), one has

L : 1
IT < 77 XCF(T)By(x) T 9 = XCHT)B (-
0o (t—s)2 st (=g

982

Use the estimates on [ and I in (34) and then take the sup,<,. It comes

F(T) < Cox(IVeoll 22y + Ba 00)) F(T).

Thus, if Cox([|Veollz2m2) + Bq(x)) < 1, one has the desired result. It remains to notice that xBy(x) — 0 as
X — 0. Thus, the conditions (7) and (12) are compatible. O

5.2 From linearised martingale problem to NLMP

The goal of this section is to prove Theorem 2.7. Let us fix y > 0 that satisfies conditions (7) and (12).
Theorem 2.6 tells us that time marginal densities of a solution to (M P) uniquely solve the mild equa-
tion (10). Let us denote these uniquely determined time marginals with (ps)s>0. Then, the standard argument
to get uniqueness of a solution to (M P) is to uniqueness for the linearised version of (M P).
We define the linearised process

dXy = bo(t, Xo)dt + x [y (Ko * ps)(Xy) ds dt + dW, (36)
XO ~ po,
where b is as in (4). We will denote in this section
t
b(t,z) := bo(t,x)dt + X/ Ki s ps(x) ds.
0
Having in mind the properties of (ps)s>0, one has
Vr € (2,00 3C, : supt3 T ||b(t, )| Lrm2) < Cr- (37)
t<T

As the drift of (36) is neither uniformly bounded in time and space, nor it is in the framework of Krylov
and Rockner, there is no immediate result that gives us the uniqueness in law for (36).

To get this uniqueness result we will use the so called transfer of uniqueness from a (linear) Fokker-Planck
equation to the corresponding martingale problem (see [22] and the references therein).

Thus, we define the (linear) martingale problem related to (36) starting from any time 0 < s < T with
initial probability density function on R? that we denote by gs.
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Definition 5.1. Let T > 0, x > 0 and 0 < s < T. Consider the canonical space C([s,T|;R?) equipped
with its canonical filtration. Let Q be a probability measure on this canonical space and denote by Q; its one
dimensional time marginals. Q solves the non-linear martingale problem (LM P) if:

(i) Qs admits a probability density qs.

(i) For anyt € (s,T), Q: have densities q; w.r.t. Lebesque measure on R. In addition, they satisfy

Vr € (1,00) 3C:(x) > 0 sup (t— )7 [l o) < Cr(x).
te(0,T)

(iii) For any f € C%(R?) the process (My)s<i<T, defined as

Myi= flw) = Fw) ~ [ [GAFw) + T Fwa) b w,)du

is a Q-martingale where (w;) is the canonical process.

It is clear that any solution to (M P) is a solution to (LM P) with s =0 and go = po.

To prove the uniqueness of solution to (LM P) with s = 0 and g9 = po, the goal is to use Lemma 2.12
in [22] in the sense i) implies 7) for s = 0. This result is stated in the sequel once all the objects appearing
in it are introduced.

Firstly, one derives in the usual way the following mild equation satisfied by the laws (p;).<7 in the sense
of the distributions:

2 t
Dt = gt * po — Z/ Vigi—s * (b(s,-)ps) ds. (38)
i=170
Now, we define the space Ro 1) as follows

1. vo = po;

2. 14 is a density function;

3Vli<g<oo, VO<t<T: t17%||yt||Lq(R2) < 00;
4.Y0 < t < T : v, satisfies (38).

R[O,T] = {(Vt)th :

Repeating the same arguments as in the proof of Theorem 2.6, one has the following lemma:

Lemma 5.2. Let the assumptions of Theorem 2.6 hold. Then, Equation (38) admits a unique solution in
the space Rio,1]-

Now, note that for 0 < s <t < T one has

2 s
ﬁt = 0t—s * (gs * pO) - Z/ Jt—s * (vigs—u * (b(uu )ﬁu)) du
i=170

1=1
Therefore
2 t
ﬁt = Jt—s *ﬁs - Z/ vigt—u * (b(uu )ﬁu) du. (39)
i=1Y%
From here, for a v € Ry 5 we define
2 t
Doy = Gt—s * Vs — Z/ Vigt—u * (b(u, )py ) du. (40)
i=1Y%
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Now we define for any 0 < s < T the space

l.ve R[O,s]?
2.V0<t<T: piiisa density function;
Risr) = {0l )scicr :§ 3.V1I<qg<oo, Vs<t<T:

_1
(t—s)' 9% 1| La(r2) < 00;
4.Vs <t < T :py, satisfies (40).

In order to prove that two solutions to a martingale problem coincide, the idea in [22] is to prove by induction
that their finite dimensional marginals coincide. As, a priori, in [22] one does not have the Markov’s property
for a solution of a martingale problem, the following properties of the family (R, 1))o<s<r are needed to
pass from k-dimensional marginals to k + 1-dimensional marginals in the inductive procedure:

Lemma 5.3. For any 0 < s < T, the following two properties are satisfied:

Property 1 Let (pY,)s<t<t € Rs,1) and let (q%,)s<i<r be a family of probability measures that satisfies
(40) and is such that g%, < Cpy, fort € [s,T]. Then, (q%;)s<t<T € Rs,1)-

Property 2 Letr <s and (q¢;;)r<t<T € Riy,1)- Then, the restriction
(qru,t)sgtST belongs to Ris 1

Proof. Property 1 Let s € [0,T], (p,)s<t<T € Ris,) and let

(¢¥ ;)s<t<T be a family of probability measures that satisfies (40) and is such that ¢y, < CpY, for t € [s,T7.
We should prove that (¢¥,)s<i<r € Ris)- As for t € [s,T], we have ¢, < CpY, then for a test function
f € Ckx(R?) one has

| [ t@a tdo)l < €l [ (@,

Let ¢ > 1 and ¢’ > 1 such that % + % =1. As (p¢,)s<t<T € R(s,1], One has

C

m”f”m'm%-

By Riesz representation theorem, gy, is absolutely continuous with respect to Lebesgue’s measure. We still
denote its probability density by gy, and conclude

| [ 1@ (d0)] < I o 9% ey <

g5 ¢l Laqrz) <

(t—s)'"7

Therefore, (¥ ;)s<t<T € Ris,1)-
Property 2 Let r < s and (¢/;)r<t< € Ryr,7)- We should prove that the restriction (g ,)s<:<7 belongs
to Ris,7). Let £ > s. Notice that

Q’I" ¢ = Gt—s * (gs—r * r) th s */ iGs—u * (b(u, ')q;/,t) du

2 t
=3 [ Vigiu s (bl ) du
i=1"$

Therefore, for ¢ € [s, T] one has

qrt_gt S*qrs Z/ igt— U* )qrt) du.

In addition, for ¢ € [s,T] and r < s, one has

_ L _ L
(t =) " a7 ellome@e) < (8 =7) "7 )]l Lmey < C.

Thus the restriction (g;,)s<i<7 belongs to R, 77 O
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We are ready to state the result [22, Lemma 2.12] in our framework:

Lemma 5.4. As R := (R 1))o<s<T satisfies the properties in Lemma 5.3, the following conditions are
equivalent:

i) for every s € [0,T] and v € Ryp,q), there exists at most one v € Ry 1) with v, = Us.
i) for every s € [0,T], if Q' and Q? to solutions to (LM P) starting from s with Q} = Q?2, then Q! = Q2.

To apply the preceding lemma in the sense ¢) implies ii) for s = 0, it remains to check that for a fixed
v € Ryp,s the equation (40) admits a unique solution in R 71. In order to do so, repeat the same as in
the proof of Lemma 5.2 to get the uniqueness of (40). As the constants do not depend on ¢, T, one gets the
same condition on x for the uniqueness. We, thus, conclude the uniqueness of solutions to (LM P) starting
in s = 0 from pg. Then, we conclude the uniqueness of solutions to (M P).

6 Appendix

Let T > 0. On a filtered probability space (Q, F,P, (F;)) equipped with a d-dimensional Brownian motion
(W) and an Fy—measurable random variable Xy, we study the stochastic equation

{ dX, = dW, + {fot S Lt = 5, X, — 1)Qs(dy) ds}dt, t<T, @)

@S = E(Xs)a XO ~ qo,
where L maps [0,7] x R? to R%. In this section we show how to adapt the Proof of Theorem 1.1 in [19] in
the framework of the additional time interaction in (41).

Firstly, the assumption about the regularity of the interaction kernel in [19] needs to be replaced by the
following hypothesis on the interaction L:

Hypothesis (H0). The function L: [0,T] x R? — R? satisfies
Yit) € (0,T) x RY, |L(t )| < hat),
V(t,z,y) € (0,T) x R! x RY,  |L(t,x) — L(t, y)| < ha(t)|z —yl,
where h; 2 (0,T) — RT is such that there exists Dp > 0 such that for any t < T, one has fot hi(s)ds < Dr.

Note that the time interaction induces a slight change in (HO0) with respect to what is assumed on the
interaction kernel in [19]. We still assume the kernel is bounded and Lipshitz in space, but in order to treat
the additional integral in time, we introduce the functions h; and hs.

Let C := C((0,T); R?) be a set of continuous R%-valued functions defined on (0,7) and Pr be the set of
probability measures on C. For a Q € Pz and (t,2) € (0,T) x R? denote by

b(t, x; (Qs)s<t) == /0 /Rd L(t— s,z —y)Qs(dy) ds.

In view of Hypothesis (HO0), for a given Q € Pr and any (¢,z,y) € (0,7) x R? x R? one has that

|b(t, €L (Qs)sgt” < DT7 (42)
|b(t, 23 (Qs)s<t) — b(t, y; (Qs)s<t)| < Drlz —yl.
Theorem 6.1. Under the hypothesis (H0), Equation (41) admits a unique strong solution.
Let us show how the calculations in [19] change in this setting. We adopt the definition of the Wasserstein

distance given in [19, Eq. (1.4), p.173].

Proof of Theorem 6.1. To prove the claim, one should search for a fixed point of the map ® : Pr — Pp that
to a given m € Pr associates the law of the solution to the following SDE:

dXt = th + b(f, Xt; (ms)sgt)dt,
Xo ~ po.
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Notice that this equation is well-defined in strong sense thanks to (42) (see e.g. [12, Thm. 5.2.9]). To exhibit
the fixed point, the following contraction inequality should be shown for my,ms € Pr:

D17t(<1>(m1),<1>(m2)) S CT‘/O D17u(m1,m2)du. (43)

To prove the latter, follow the steps in [19]. Always use (HO) when dealing with the time interaction. Denote
by X; and Xz the processes whose laws are ®(mq) and ®(ms).
Then, taking 7 to be any coupling of m; and mo, it comes

t u
Blwplx!-x2 < [ [ |bw-axi-ul)
s<t 0 JO CxC

— L(u—a, X2 —w?)|dr(w', w?) da du.
In view of (HO), one has

|L(u—a,Xi —w:;) —L(u—a,Xﬁ —w2)|

(e

< (2hy(u— a) + ha(u — @))| X} —wl — X2 +w?| AL

Use that | X}, — X2| < sup,., | X} — X?| and |w}, — w2| < sup,,, |w} — w?| and apply Fubini’s theorem
in combination with integrability properties of h; and ho. It comes

t
E [sup |X! — X2 < Cr | / Efsup | X} — X2 A 1)du
s<t 0 r<u

t
+/ / sup |wy — w2 A1 dr(w', w?)du].
0o Je

xC r<u

Now, take an infimum over all couplings 7 of m; and ms. Afterwards, apply Gronwall’s lemma. As X!
and X? have laws ®(m;) and ®(msz), respectively, a standard property of the Waserstein distance together
with the preceding relation lead to the contraction inequality (43). Once (43) is obtained one repeats the
arguments in [19] to finish the proof. O
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